MOCKOBCKAA
BUPXA

LLnw3 SPECTRA Plaza-2

Bepcusa 6.2

MockBa 2019



Lnto3 SPECTRA Plaza-2

CopepxaHue

I == T= Y =T 18
1.1, HABHAUEHME [OKYMEHTA ..ttt s e e ettt ettt et e et e ettt et ettt et ettt et e e et et e ettt et e et r et e et e et e s 18
A o)1 0 218 To] == =2 T 18
R O 0o o T= LT 1= T 18

2. KpaTKUM 0030 CUCTEMBI SPE CT R A ..ottt ittt ettt ettt ettt et e e et et et et ettt et e e e e e et e r e e anaeeenns 19
2.1. CYyOBEKTBI (YHACTHUKM) TOPTOB . .uuuttetentet e tntae e enaate e eate e et te e e et a e e e e e e e et e e e et et e st et e et e e e e e e e r e e e staeeannnes 19

2 0 O = Yo 1= o8 T= 0o 7] oL 1 P 19
2 0 =Y oo (=T 08T 1= o o] T 19
B2 O TR 11 7= 4 19
A I (0 7] oo == W = o0 o = 19
2.1.5. PackpbITe MHOPMALMM 00 YUACTHUKAX B CUCTEME ...ttt ennteeentee e snteeeetaee e anate e e ate e e rtaeeannneeenns 20
2.1.6. MNonb3oBartenu. MNpuBA3Ka No/Ib30BATENA K YHACTHUKY TOPTOB .. ettttteeetete e et snnneeeeeeeeeeannnnnnnnnes 20
A 1 To 107V 1= ) 20
P2 B Y T =T T 1 =T 20
B > To = o o3 P 21
0 T O L 3111 T )P 21
2.2.4. COCTaBHbIE UHCTPYMEHTDBI (CBSABKM)  +uuuttee ettt ettt e stte e et e e et e e et te e e et e e et e e e e e e et tae e eaae e e naeeeans 22
2.2.5. VNAEHTUMUKALMA MHCTPYMEHTOB ..ttt nttteenteee ettt e sntae e e tae e e et e e e e e e e e et et e et e e e e e e e et ae e e saae e ennneaeans 22
ARG T o o 0] =1 =T 0 1= o -V 23
2.3.1. 3aSBKN — OOLLNE BOBMOMHOCTYL ..ttt tntteeeanatae e tee e et e e st e e e e e e e e st e e e et e e e et e e e e e e raae e ennaeeennes 23
2.3.2. ALPECHBIE BAABKM ..ttt ettt ettt e et et ettt ettt e e et et ettt 24
R T R O 1 1= 1 1 24
2.3.4. OCOGEHHOCTU TOPTOBIIA CBABKAMY .ttt ettt ettt e ttae e e et e e e e e e et te e e st et e e et e e e et e e et tae e e nae e e anaeaeans 24
2.4, TloCcTaBKa aKTMBOB N IKCTIMPALMA OTLMOHOB ...ttt et et e e ettt ettt e e e e et ettt et et e e e e et ee e e e e e naannnes 24
2.4.1. TTOCTABKA MO (DBHOUEPCAM ...ttt ettt tttte e et e e et e e et a e e e e e e et e e et it et et a e e e st e e e et ae e e e tae e entaeeennes 24
2.4.1.1. Peanu3auus noctasky (blOYEPCHbIX KOHTPAKTOB CPOYHOTO PbiHKA HA POHAOBOM pbIHKE (peXxum T+2)
..................................................................................................................................... 24
2.4.2. DKCTINPALIMA OTILIMIOHOB ..ttt sttt et ettt e e et ettt et ettt ettt et e ettt e e et et ettt ettt e e et et eeeee s 25
2.4.2.1. PacyeT ONUMOHHbIX PUCKOB MEPEL IKCTIMPALIMEM . ...uvte ettt e et ettt e e e e e e e e et e e vee e aneeeennes 25
2.4.3. Tvnbl cAenok, hopMmpyemble NPy UCMOSTHEHUN U UCTEYEHUN (DBIOYEPCOB M OMUMOHOB .....uve e iieeninennnns 26
2.5. PacCrMCaHNE TOPTOB M KITAPUIHTA ..ttt ettt e e et ettt et ettt ettt ettt et e et e et e et et e ettt e e e e e e e aeeeeens 30
2.5.1. PacnucaHme TOPrOB. TOPTOBBIE CECCUM .. ...uueetett et ettt et e e et et et et e e e e et et e e e e e e e e e enaanes 30
2.5.2. TTPOMEXYTOUHBIA KITAPUHT .\ttt sttt e ettt e e e e e ettt et e e e et e e e e e e e e et e e e e e et e e s e e e e e e e et tee e e e e ennaaee s 30
28T TR @ T 2o =T To 1 I 4 1 o] T 30
2.5.4. OcobeHHOCTH NOBEAEHNS PasHbIX CYLLHOCTEN B CUCTEME MPW HA3HAYEHUV HOBOW TOPTrOBOWM CECCUN ................ 31
2.5.4.1. CnpaBoYHAsA N CECCMOHHAA MHAIOPMALMST o..uute et e enteee ettt e e tate e e s e e e e e e e e e e e e e anaeeeannnes 31
2.5.4.2. LLEHBIU U TIOBULIMML ottt ettt e e et ettt e e ettt et ettt ettt e et e et et e et et e e et e e e e e 31
G G T- Vo =1 o 11 1 31
S B 1T 1 0 =T o = 31
2.5.4.5. TIOTOKM PEIUTUKALIMM ..ttt ettt ittt ettt e e e e ettt et ettt e e et ettt e ettt e e et et et e e e e e e e ne e annes 31
2.5.5. Vicnonb3oBaHne MexaHu3Ma CHXPOCOObITUIA A5 NOMYHYEHNSI KOHCUCTEHTHOTO COCTOSIHUS AaHHBIX B CUCTEME. . ... 32
2.5.6. PacnucaHme UrPOBBIX N TECTOBBIX TOPTOB ...t .ttttttte ettt et et e ettt et et et et e ta st eeereeeeenannnnes 33
2.6. YnpaBfieHne puckamm v IMMUTUPOBAHNE TOPTOBBIX OMEPALIMM .. ..'uttte ettt e ettt ettt et e e e e e e e e e r e e anaaeeennnes 33
2.6.1. TAPAHTUMHOE OBECTIEUEHME .. .''utttetnttte ettt e e et et e e et e e e e et e et e e et e e ettt e e e e e et et e n e e anaeeens 33
2.6.1.1. MapXnpoBaHNE KATEHAAPHDBIX CIIPELOB . ...uuuuttttttette et e ettt et ee e et e st ee e e e e e eanaeeees 34
A7 o o] o)=Y T 411 1 1 35
2.6.2.1. EQVHBIA NMYNT OOECTIEUEHIN ..ttt ettt ettt ettt e e et e e e et et et et e e e e e e e e e rn e e e r e e anaaeeens 35
2.6.3. OrpaHnyeHns Ha TOProBble onepauny N OTKPLITUE MO3VLUMIA SIS KITUEHTOB ...uvveeteeeeteeeenneeennneeesnnneeanns 36
2.6.4. banaHcupoBKa pucka Mexay CPOUHBIM Y BAUTIOTHBIM PBIHKAMM . ....eeeteeeeee e e e eeeeee e s aeneeeeeeenns 36
2.6.5. NePeHOC MOSNLMIA (OOABATEIIBCTB) .+ .. utvtnttteenatee e ntee ettt e et e e e et e e et et et e e e e e e e et e e e ttee e antaeeennes 37
2.6.6. NpurocTaHoBKa TOProB A1 PaACLUMPEHNS INMUTA KOMEOAHNI LEH CAEBTOK .....vute ettt et aeeaeaneannenas 37
2.6.7. IHhopMmpoBaHMe yHaCTHUKOB O NMPOrHO3NPYEMbIX 3HAUEHUSX PUCK-NMAPAMETPOB . ....uveteneeteeneeineennnennns 37
2.7. PazgeneHve cTaTyCoB YHACTHVUKOB TOPTOB U YUACTHUMKOB KITUPMIHTA ...ttt et et et et et et et et e e eteeaeenees 38
2.7.1. COOTBETCTBME CYLLUHOCTAM CUCTEMDBI .ttt et eete e e e ettt et et e et e et et e e et e e e e e e e eeeeee e 38
2.7.2. Pa3feneHNe MOSTHOMOUMMA YHACTHUKOB  .....uuve ettt e enntee e anate e e atee e s tae e et e e e e e e e e s te e e e tae e annaeeennnes 38
2.7.3. YperynmpoBaHNe HENCTONHEHHBIX OOSIBATEMIBCTB ... .uutetuteteennaeeeenntet e sntee e stae e e e e enneee e nteeeantaeeannnes 41

T @ 31 Tor= T TR o] o] o= T ] o I N T 217 k- 42

3.1. CocTas, yctaHoBKa 1 HacTporKa MO W3 SPECTRA Plaza-2 .....ciiviiiiie ittt et e anee s 42
3.1.1. COCTAB M APXUTEKTYPA LLTHOBA .. tvvettttee ettt et et e e et ettt et ettt e e et e e e sttt et et e e e e et ea e e e eenanns 42
3.1.2. TpeboBaHuA K annapaTHON 1 NPOrPAMMHON MHDPACTPYKTYPAM ...ttt ettt e antneeennaeeeenaeeeanneeeaneaeeannnes 42

3.1.2.1. ANMAPATHBIE TPEOOBAHMIS ... .utttetttte e ettt ettt ettt e e e e et et ettt e e e e e e e e et et e r e e annaeeens 42
3.1.2.2. TIPOTPAMMHDBIE TPEOOBAHMST .. uvetettt ettt ettt e ettt e ettt e e e et e e e et e e et e e e e e e enaae e e anaaeeanes 43
3.1.3. YCTAHOBKA MO B CPEAE WINUOWS ..ttt ettt ettt ettt e et e e e e e et et e e e e e e e e e e e e e e ateeeannnes 43
3.1.4. YCTAHOBKA MO B CPEAE LINMUX ottt ittt ettt ettt ettt e et e e e e e et e et et et e e e e e et e e et e e aaeeens 48
3.1.5. PEKOMEHAALMMN MO PABPAOOTKE ..ttt ette ettt e ettt e e et e et e e et e e et e e e et e e e e e e s aae e e neeeeannees 49
3.1.5.1. IcNOMIb30BAHNE TECTOBDBIX MPUMEPOB ... uttttttteeete ittt ete e e e ettt et et e e e s et eeeeeeeeannas 49
3.1.5.2. PacnpefeneHHbIE KOHOIMTYPALIMM ...ttt ntee e antee e et ee et e e et ee e et e e e e e et e e eaae e e nnaeeeannes 50
3.1.5.3. PekomeHaaumm no BKKYEHUIO paHTaiMoB MB B NpuioxeHne nonb30oBaTtesis Npy pacnpocTpaHeHnm
N0Mb30BaTENLCKOTO MO CTOPOHHUM KOMITAHUIIM ...ttt et et et et et et et ettt et et et et e e 50




Lnto3 SPECTRA Plaza-2

3.2. COCTaB TPAHC/IMPYEMOM MHIDOPMALLAM ... .eee ettt atte ettt ettt etee et et e et e e e et e e et e e e e et et e e e et e et e et e e e e e enaeenees 50
3.2.1. CNPaBOUHASA UHOIOPMABLMI ... ettt ettt e ettt et et e e ettt e ettt et e e ettt et ettt e e ettt e et h e ettt e e rate e e aaeeeanas 50

I Lo oTe]=T= o N oo o o] o]V T= 111 51

3.2.3. IHDOPMALINA [A/1A BOCCTAHOBIIEHUS ...ttt ettt ettt e et et ettt e e ettt e et e ettt et e ettt et e e e r et e et e e eanaeens 52

3.2.4. 'HQOPMALMNSA O CPEACTBAX M JIMMUTAX . eeetenetee ettt ettt e e ettt e e ettt ettt e ettt e ettt ettt e et e e e aae e e anneens 52

3.2.5. KNVPUHIOBASA MHOIOPMEBLMS .. eentet ettt ettt e ettt e et et e et ettt et et et ettt e e ettt e ettt ettt e e ate e e aaeeeens 52

3.2.6. NHQOPMALNA 00 MHOEKCAX M KYPCAX ettt anttee ettt e ettt ettt et e e et et e ettt e et e ettt e et e e eatbeeeanaes 52

3.2.7. BcnomoratesibHble UHGOPMALMOHHBIE MOTOKM  ....ute ettt et e e ettt e ettt e et et e ettt e e et e e e et e e rbe e e aaaeeenes 52

3.3. OCOGEHHOCTN UCTIONB30BAHMS LLTTIOBEA ettt it ettt ettt ettt et e et e et e et e e r et e et e n et e n et et e ettt n et r et n e e r e n e neenaaans 53
3.3.1. CNY)XXEOHBIE MOSIA PEIUIAKALIMM .ottt e e et e e e et ettt ettt ettt e ettt ettt e e ettt et e e et e e rte e e eaaens 53

G TR 0 (0] 1 = T 53

3.3.3. KOHTPO/Ib @HOMAITBHOM @KTUBHOCTYL ...t ettt anteente ettt ente et e e e e ae et e et e et e et e et e et e et e e e e e e e eteenees 53

3.3.4. MOHUTOPUHT 1ateNCY CO CTOPOHBI KITUEHTA ..uuuuett ettt ettt ettt e ettt e et e e ettt e ettt ettt e ettt e e e ate e e anaeens 53

3.3.5. ABTOMaTnyecKkoe CHATUE 3aABOK NPY OTK/IOUEHWUMN NOJIL30BATENA OT TOPIOB  ...un.uiiie i eiiiie e iiiaeeeaiaaaaans 54

3.3.6. T1oToKM, NofyvaeMble MOTMHAMMN PASHBIX MOLTUMOB ...ttt ettt e et et e e et et et e e e e e e e e annanes 54

3.3.7. KnueHTckne SMA-NOrVHbI (CMIOHCUPYEMBIA BOCTYIM) . uuuttt ettt et e et et e et e et e et e et e e et e et e et e aaeeaaee e 56

3.3.8. CMeHa napons AOCTYNA B TOPTOBYHD CUCTEMY . ....uuuittttettt et e e e ettt ettt et e ettt et ettt e et e e e e eeeees 57

3.4. OOPABOTKA HELUTATHBIX CUTYALLAM ...ttt ettt et e et ettt e et e et e et e e e et e et et et ettt et ettt et e et et e et e e eteanneans 58
3.4.1. BocCTaHOB/IEHUE MPY MOTEPE COEAMHEHUST C BUPMKEI ...ttt ettt et e aaes 58
3.4.1.1. ANarHOCTMKA PA3PbIBA COBIAMHEHMM ...ttt et et et et et et et et et e e e e e e eeeneeenens 58

3.4.1.2. TIoBELAEHNE K/IMEHTOB PA3HDBIX BEPCUIM ...vtettttete et et et et et e et et e e et e e e e e e e e eaeanes 58

3.4.1.3. TIPOLEAYPA BOCCTAHOBIIEHUS ...ttt ettt ettt ettt ettt et ettt et ettt et e et e e et eeees 59

3.4.1.4. OOBLUME PEKOMEHIALIMM ..ttt ettt e et e e et ettt et e ettt ettt e ettt ettt et e e e e ettt e e rbe e e et e e anaes 60

3.4.2. BoccTaHoBeHne nNpu npobnemax B UHAPPACTPYKTYPE BUDPMKU ... ...t aaes 61
3.4.2.1. OUUCTKA OAHHDBIX MO MOTOKAM ...ttt ettt et et e e et et ettt et et et et ettt et et e eeeeees 61

3.4.2.2. BO3MOXHblE M3MEHEHUS AaHHbIX NPU HELUTaTHOW PaboTe CEePBUCOB NMYOSUKALMM .....oueeneeaneeineananss 61

4. OnucaHmne cxembl peniMKaLUMU FORTS _PUBLIC ... e ettt ettt et et e e e 62
4.1. NMoTok FORTS_FUTTRADE_REPL - ®blOYEPCbI: 3AABKN U CLEIIKM ...ttt e ettt ettt e e e e e ettt e e e e e aaananes 62
Lt O (T VT o 62
4.1.1.1. Ta6nmua orders_10g: XYPHAT BAABOK ... ..uutet et e e et e e e e e e et e e e e e e aaeeeanaes 62

4.1.1.2. Tabnuua multileg_orders_log: XXypHa 3asiBOK MO CBABKAM  .......eruteeenteeeaiteaeaiteeeaieeeanieeeanns 63

4.1.1.3. Tabnuua heartbeat: Cnyxe6Hasi Tab/INLA CEPBEPHBIX HACOB ... ..eruteteieeaeanineeeateeeaateeeaneeaanns 64

4.1.1.4. Tabnuua Sys_events: TaBMMLEA COOBITUM ........uonet ettt et et et et et e e e e et e e e eeeanens 64

4.1.1.5. Tabnuua user_deal: XXypHan CAEMOK MOMB30BATEMA .. .uuuuuee ettt ttaee et e e et e e ateeeaateeeaneens 64

4.1.1.6. Tabnuua user_multileg_deal: XXypHan c4enoK Nonb30BaTeNA MO CBAZKAM  ........eeeenueeeeiiieaaaiieaeannns 65

4.2. NMoTok FORTS_OPTTRADE_REPL - ONUUOHBIL: 38ABKN U CLAEIIKM ...ttt ettt et et et e e ettt et e e e e e ra e eees 66
4.2, 1. CXEMA LAHHDBIX ettt ettt ettt ettt et ettt ettt e e ettt et e e e et e e 66
4.2.1.1. Ta6nmua orders_10g: XKYPHAT BAABOK ... ..uuuttt et e et e et e et e e e e e e e e e e e aaeaeanaes 67

4.2.1.2. Tabnuua heartbeat: Cnyxe6Hasi Tab/INLA CEPBEPHBIX HACOB ... ..erutetetteeeanitee e iteeeaaieeeaaeeeanns 67

4.2.1.3. Tabnuua sys_events: TaBMLEA COOBITUM ........uouet ettt et et et et et e e e e e e e e eeeeeanens 68

4.2.1.4. Tabnuua user_deal: XXypHan CAEMOK MOMB30BATEMS .. .uuuee ettt st et e e et e e aeeeaaaeeeaneens 68

4.3. NMoTok FORTS_ORDLOG_REPL - TTOTOK @HOHUMHDBIX 3BABOK ... eettteetteeee ettt et et e e e e et e et e e e e e e e aaananes 69
4.3, 1. CXEMA LAHHDBIX ettt ettt ettt et ettt e et ettt et et ettt ettt e e et e e 69
4.3.1.1. Ta6nmua orders_10g: XKYPHAT BAABOK ... ..uuutte ettt e et e e e e e e e e e e e e e e e aaeaeanaes 69

4.3.1.2. Tabnuua multileg_orders_log: XXypHa 3asiBOK MO CBABKAM  .......eruteee et aieeaeaiteeeateeeaaneeeannns 70

4.3.1.3. Tabnuua heartbeat: Cnyxe6Hasi TaAb/INLA CEPBEPHBIX HACOB ... .ueruteteiteaeanitee e iteeeaaieeeaneeeanns 71

4.3.1.4. Tabnuua sys_events: TaBMLEA COOBITUM ........uouet ittt et et et et et e e e e e e e ee e enens 71

4.4. NoTok FORTS_DEALS_REPL - TTOTOK @HOHUMHDBIX CAEITOK ...ttt et ettt ettt et e et e et ettt et e et e e eee e e 71
Lt B O (T V= 1 o G 71
4.4.1.1. Tabnmua deal: XKYPHAUT COBIIOK ...ttt ettt ettt et e e e et ettt ettt e e ettt e r e e aaaeeeaaaes 72

4.4.1.2. Tabnuua multileg_deal: XXypHast CAEMOK MO CBABKAM  .....uuuiitteeettee e aeteaeaaee e ate e aaeeeateaeanes 72

4.4.1.3. Tabnuua heartbeat: Cnyxe6Hasi Tab/INLA CEPBEPHBIX HACOB ... ..etruteteiteaeaniteeeiteeeaaieeeaaeeeanns 72

4.4.1.4. Tabnuua Sys_events: TaBMMLEA COOBITUM ........uo.et ittt et et et et et e e e e et e e e e e e anens 73

4.5. Notok FORTS_FEE_REPL - TNOTOK KOMUCCUI BUPKM ... .ue ettt ettt e et e et e et e e e e e et e e e et e et e e e e e e e aneeanes 73
A.5. 1. CXEMA LAHHDBIX ettt ettt e ettt et ettt ettt ettt et ettt ettt e 73
4.5.1.1. Tabnmua adjusted_fee: KOMUCCUM BUPKI ...ttt et e e e e e e e e e e e e aeeens 73

4.5.1.2. Tabnuua sys_events: TaBMMLEA COOBITUM ........uouet ettt et et et et e e e e e e e e e e e eeeanens 74

4.6. Notok FORTS_FEERATE_REPL - MMOTOK TOUYHBIX KOMUCCUIA BUPKU ...\ttt ittt ettt et et et eiaeeieeeieeeiaeeeeeaeeaeanens 74
4.6.1. CXEMA LAHHDBIX ettt ettt ettt e et et et et ettt ettt e ettt ettt e e e et e e 74
4.6.1.1. Tabnuua futures_rate: KOMUCCUUN NO PbHOYEPCAM U MHCTPYMEHTAM-CBAZKAM .....nvvieeeiieeeiiieaeiiaannns 75

4.6.1.2. Tabnumua option_rate: KOMUCCUM MO OMLMOHAM  .....uuutn ettt e atee e aatea e ettt e et e e et e e e atee e ateeeaans 75

4.6.1.3. Tabnuua sys_events: TaBMMLEA COOBITUM ........uo.et ettt et et et et e e e e e e e e e e ee e e enens 75

4.7. NMotok FORTS_FUTORDERBOOK_REPL - @bt0UEPCbI: CPE3 CTAKAHA ... etetteetiteteteteee e et eeeeeeeeeaenaaaes 76
L B O3 (T V=1 o Y G 76
4.7.1.1. Tabnuua orders: Tabnuua akTUBHBIX IBHOUEPCHDBIX 3AABOK ... ..nnuteee ettt antteeetee e aataeeaaeeeeaanans 76

4.7.1.2. Tabnmua info: VIHDOPMALMA O CTAKAHBX .. .ve ittt eitte e eate e et e e et et e et e e e e e e e e atee e aaiaenn 77

4.8. NMotok FORTS_OPTORDERBOOK_REPL - OMUMOHbBI: CPE3 CTAKAHEB « . etiitettteee e e ettt e e e e e eaaaeeeeens 77
4.8.1. CXEMA LAHHDBIX ettt ettt e e ettt et ettt et et ettt ettt e e et 77
4.8.1.1. Tabnuua orders: Tabnuua akTUBHBIX OMUMOHHBIX 3AFBOK ...ttt tttee e aitee e atee e ateeeeaiteeeaaeens 77

4.8.1.2. Tabnmua info: VIHDOPMALMA O CTAKAHAX .. .venttteettte e ettt et et ettt e et e e et e e e e e ate e e aaiaenn 78

4.9. Notok FORTS_ORDBOOK_REPL - Cpe3 CTaKaHa. AHOHUMHBIA . .....uitt ettt ettt e e et et et e e e e e e e e eaeans 78
4.9. 1. CXEMA LAHHDBIX ettt et ettt et ettt ettt et ettt e e ettt et e e ettt e e 78




Lnto3 SPECTRA Plaza-2

4.9.1.1. Tabnuua orders: Tabnuua akTUBHBIX @HOHUMHBIX 3BABOK ... ...ttt aniteeeanee e eanaeeeaeeeeaanens 78
4.9.1.2. Tabnmua info: VIHDOPMALMA O CTAKAHAX .. .ve ittt ettt e ettt et e ettt e et e e et e e a e e ate e e anaeenn 79
4.10. Notok FORTS_FUTCOMMON_REPL - ®btouepcbl: 06LLAA MHIDOPMALAT ...ttt ettt e aieeeeaiaee e e atee e aee e aiaeeanns 79
4.00.1. CXEMA LAHHDBIX .ttt ettt ettt et e ettt et ettt et ettt ettt e e e e 79
4.10.1.1. Tabnuua common: O6LLAA NHROPMALMS MO CECCUM  ...nnnute e teee ettt e et e e et e e atae e aatae e eaaeeens 79
4.11. MNMotok FORTS_OPTCOMMON_REPL - OnuMOHbI: 00LLASA MHOPMALMS ...ttt et e e e e e e e aee e aiaeens 80
Lt O O 5= T T o 80
4.11.1.1. Tabnuua common: O6LLAA MHPOPMALMA MO CECCUM ...ttt enetee e attee e et e e e e e e e e aeeeaeeennn 80
4.12. TTOTOKM arpervPOBAHHDBIX CTAKAHOB ... ... ...ttt ettt ettt et ettt ettt ettt ettt et ettt et ettt ettt et e eeees 81
4.02. 1. CXEMA LAHHDBIX ottt ettt ettt ettt et e ettt e ettt et et ettt ettt ettt et 81
4.12.1.1. Tabnuua orders_aggr: ArPErMPOBAHHBIE CTAKAHBI . ......ueitte e ttee et e e et e e e e e e e e ateeeanaees 81
4.13. MoTtok FORTS_POS_REPL - VIHPOPMALMA O MOBMLMSX ..ttt ettt ettt e et e e et e e et e e et e e et e e rbe e e ateeeennnes 82
4.13. 1. CXEMA LAHHDBIX ettt ettt e e ettt e ettt ettt ettt ettt ettt e e et 82
4.13.1.1. Tabnuua position: TTOBMLMMN KIIAEHTOB  .......uue ettt ettt e et e e et e et ettt e e et e e et e e ateeeanaas 82
4.13.1.2. Tabnuua position_sa: Mo3nunm YPOBHA PACUETHOTO KOLA ......uuve it iieeeaaee e ae e eaeaeaieaenns 82
4.13.1.3. Tabnumua sys_events: TaBMMLUA COBBITUM ... ..uuutenee ettt et et et et e e e e e e e e e e eeeaeanens 83
4.14. Notok FORTS_PART_REPL - IHdhopmauus 0 cpeacTsax, MMMUTax Y HACTPOMKaX PUCK-MAPAMETPOB ......evuveenreennennns 83
L O (= T 1T L T ) G 83
4.14.1.1. Tabnuua part: Cpeactsa, MMUTbI 1 HACTPOKN PUCK-MAPAMETPOB KITUEHTOB ....vvvtenieenieenieanneannnns 84
4.14.1.2. Tabnuua part_sa: CpefcTBa U IMMUTbI MO PACUETHOMY KOLY .« ...nuvetnineeeaiteaeatee e aiee e aaiaeeeanaens 84
4.14.1.3. Tabnumua sys_events: TaBMMLA COBBITUM ......uuutint ettt et et e e e e e e e e e e e e eeeenens 85
4.15. Notok FORTS_FUTINFO_REPL - ®dbtovepchl: cnpaBoYHas U CECCUOHHASA MHPOPMALIAS ... eeiieeeiieeeaieaanns 85
4.15. 1. CXEMA LAHHDBIX ettt ettt et ettt e ettt ettt ettt et et ettt ettt et et 85
4.15.1.1. Tabnuua rates: CnPaBOUHNUK KYPCOB BATKOT .....uueu ittt titte e entte et aatee ettt e et et e aate e e ateeeanaeens 86
4.15.1.2. Tabnuua fut_sess_contents: CnpaBOYHUK TOPrYEMbIX UHCTPYMEHTOB . ....uunuuuieenineeeiiieeeaineeannnens 86
4.15.1.3. Tabnuua fut_vch: CnpaBOUHUK TOPTYEMDBIX BKTUBOB ... ..u.uutet ittt eiteaeanteeeetee e ataeeaaieeeeananens 88
4.15.1.4. Tabnuua fut_instruments: CNPaBOYHUK MHCTPYMEHTOB  .....utennititeittteeitte e ate e e aatee e aaieeeaaiaeenns 88
4.15.1.5. Tabnuua fut_bond_registry: CnpaBoYHUK NAPAMETPOB OOMNATALMM ....veeeeitieitieite et eiieeaieenaeanns 89
4.15.1.6. Tabnuua dealer: CIPABOUHMK GIAPM ...ttt ettt ettt e e et e e et e e et e et e e et e e et e e eaaeeeanes 90
4.15.1.7. Tabnuua sys_messages: COOBLLEHNA TOPrOBOM CUCTEMBI . .....ueu ittt eateeateeateeaneeateanneanns 91
4.15.1.8. Tabnumua prohibition: BaAMPETBI ... ...t e 91
4.15.1.9. Tabnuua multileg_dict: CIPABOUHMK CBABOK ...ttt ettt ettt et e e et e e et e e et e e atee e aaaeeeanaes 92
4.15.1.10. Tabnuua fut_rejected_orders: OTBEPIHYTHIE B KIMPUHE 3AABKM ...nutenieteaiieeeaiiaeeeaiieaaaneeenns 93
4.15.1.11. Tabnuua fut_intercl_info: nHcpopmaumsi o BM, paccumTaHHol No pesynstatam nNpoM. KIUpUHIa ......... 93
4.15.1.12. Tabnuua fut_bond_nkd: HK/J, Ha gaty UCNO/IHEHNS CPOYHOTO KOHTPaKTa C 06/uraument .................. 93
4.15.1.13. Tabnuua fut_bond_nominal: Paamepsbl BbINAaT HOMUHA/IbHON CTOMMOCTU OBANTALMN .....veeennnene. 94
4.15.1.14. Tabnuua fut_bond_isin: CnpaBoYHUK MHCTPYMEHTOB OOATALMM ....ventieteeiieeitie e eee e iieeaenn 94
4.15.1.15. Tabnuua user: MONb30BATEMN CUCTEMBI ...ttt et e e et e et e e et e e et e e et e e abee e enineenn 94
4.15.1.16. Tabnuua usd_online: TPaHCAAUMA KYPCA USD ...t e e ns 95
4.15.1.17. Tabnuua investor: CNPABOUHUK KITUEHTOB ... ....uuee ettt et e ttte e et e e atte e e et e e aatae e e ateaeanes 95
4.15.1.18. Tabnuua fut_margin_type: TUM MapXUPOBAHUS .. ...ttt et ettt e e e e e e ae e aaeeenns 96
4.15.1.19. Tabnuua fut_settlement_account: PACUETHBIN KO, .....viuiiiiiitit ittt eeeaens 96
4.15.1.20. Tabnuua session: HHOPMALNS O TOPTFOBOM CECCUM ....uunetenet et et eneeeeeeeeeeeeaeanenn 97
4.15.1.21. Tabnuya sma_master: MNprBaska SMA-N0rMHA K MASTER-MIOTUHY. ...ooiiiiie e 97
4.15.1.22. Tabnuua sma_pre_trade_check: HacTpoiiku npeaBaputesnbHbix NpoBepok SMA-NOTMHA ......veveeen.. .. 98
4.15.1.23. Tabnuua sys_events: TabMALA COOBITUM ........eo.ueeeeete ettt e e et et e e e e eaeeaieeaaens 98
4.16. Notok FORTS_OPTINFO_REPL - OnuuoHbl: cnpaBoyHas Y CECCUOHHAA MHADOPMALMA ....uueieeeaiieeeiiaeeeaiaeeannns 99
4.016. 1. CXEMA LAHHDBIX .ttt ettt ettt et et ettt ettt ettt et ettt ettt e et e e e 99
4.16.1.1. Tabnuua opt_sess_contents: CNpaBOYHUK TOPTYEMbIX UHCTPYMEHTOB .. ...uuuueeeniieeeineeeaiiaeeannnns 99
4.16.1.2. Tabnuua opt_vch: CNpaBOUYHUK TOPTYEMDBIX BKTUBOB ... ..u.uutenteeeetteaeanteeeaateeeaneeeeaneaeannns 100
4.16.1.3. Tabnuua opt_rejected_orders: OTBEPrHYTbIE B KIUPUHT 3AABKM . ...uuueeeteeeateeeaieeeaniaeeeaneens 100
4.16.1.4. Tabnuua opt_intercl_info: nHcpopmaumsi o BM, paccumtaHHoli No pesynstatam NpoM. KUpUHIa ........ 101
4.16.1.5. Tabnuua opt_exp_orders: 3asBKM Ha IKCTIUPALMID ... nutee et et e et e e et e e aee e aieeeannnes 101
4.16.1.6. Tabnuua option_series: OMNMUUOHHBIE CEPMM  .......uuee ettt e ettt et e e e e e et e e a e e aaaeeenas 101
4.16.1.7. Tabnumua Sys_events: TaABMNLA COBBITUM . .....uuut ittt ettt ettt ettt et e e e e ee e e ee e eeaeeaaeeees 102
4.17. Notok FORTS_MISCINFO_REPL - jononHutenbHasa cnpaBouHAs MHAIOPMALMS ... .uuee e ieeeeatteeeiteaeaieeeannaens 102
L T O (= = W 4T L )G 102
4.17.1.1. Tabnuua volat_coeff: Tabnmua ¢ KOIPPUUMEHTAMMN BONATUIBHOCTU .oonuuveeiieeeeieeeeiiieaeaieannns 103
4.18. MNMotok FORTS_MM_REPL - VHhopmaLmsa 06 06a3aTeNbCTBAX MM ...ttt 103
4.18. 1. CXEMA LAHHDBIX ettt ettt e ettt e et ettt ettt e e e ettt ettt ettt e e 103
4.18.1.1. Tabnuua fut_MM_info: O653aTennbcTBa MM MO (PBIOUEPCAM ....\uviie ittt e e 103
4.18.1.2. Tabnuua opt_MM_info: O6a3aTebCTBA MM MO OMUMOHAM ....'uteitie et e iee e e e e aee e aaeans 104
4.18.1.3. Tabnuua cs_mm_rule: Tabnuua c MHCTPYMEHTaMM AJ151 NePecYeTa LEHTPa/IbHOMO CTpaika ............. 104
4.18.1.4. Tabnuua mm_agreement_filter: Tabnuua c HoMepamu 1 TMNaMmn 4OroBOPOB Ha OKasaHne Map-
LS T =T o Lol DY/ od 1 1 Pt 105
4.19. Motok FORTS_CLR_REPL - KAVPUHIOBAS MHAOPMALIAS ...ttt ettt ettt e et e e et e e e e e e et e e e ae e et e e aaaeens 105
4.09. 1. CXEMA LAHHDBIX ettt ettt et ettt ettt ettt et e e ettt ettt ettt e e e 105
4.19.1.1. Tabnuua money_clearing: KNNEHTCKNE AEHBIN B KIUPUHIE .....uuue et eaitee e aee e aiee e aieeeeaneens 105
4.19.1.2. Tabnuua clr_rate: KypCbl BATHOT N MHIAEKCOB  ......uutet ettt ette e ettt e et e e et e e ate e e aaeeeaaeennn 106
4.19.1.3. Tabnuua fut_pos: nHdopmauys 0 NO3ULUOHHOM COCTOSAHMMN Ha MOMEHT BEYEPHETO K/IMPUHTa no
[0 0] 0 LR T oo L 106




Lnto3 SPECTRA Plaza-2

4.19.1.4. Tabnuua opt_pos: nipopmamsa 0 NO3ULUOHHOM COCTOSIHUM Ha MOMEHT BEYEpPHEro K/IMpyHra no on-

L0 106
4.19.1.5. Tabnuua fut_sess_settl: PacyeTHble LEHbI MO GIBIOUEPCAM . ....enuueeetiteeeaiitee e aitee e aaaeeaaaeaanns 107
4.19.1.6. Tabnuua opt_sess_settl: pacUeTHbIE LEHbI MO OMUMOHAM ......eiuueeetitee e aneae e atee e aaiaeeeaaeaenes 107
4.19.1.7. Tabnuua pledge_details: TabnuLa AETANMNSALMN 3BTTOTOB  .....uueen e eiteaeatee e ateeeaanaeeaaaeanns 107
4.19.1.8. Tabnuua money_clearing_sa: KIMEHTCKNE AEHBIM B KITUPUHIE .....uuueneeeeatee e aiee e aiiaeeaaiaeaanns 108

4.19.1.9. Tabnuua fut_pos_sa: nHchopmaLmsi 0 NO3ULUOHHOM COCTOSIHUM HA MOMEHT BEUYEePHEro KAMpuHra rno
[0 ] 0 LR T o= L 108

4.19.1.10. Tabnuua opt_pos_sa: nHopmaLms 0 NO3ULUOHHOM COCTOSAHUM Ha MOMEHT BEYEPHETO KIMPUHTa

L0 TR0 LT L7 0 oL N 109
4.19.1.11. Tabnuua Sys_events: Tab/ULA COOBITUM .......uutiuee ettt e e e e e e e e e e e aeeaeeas 109
4.20. NMoTOK RTS_INDEX_REPL - BUPXKEBDBIE MHOEKCDBI ...ttt ettt et e e e ettt ettt et ettt ettt e e e e e e e aeees 110
4.20.1. CXEMA LAHHDBIX ettt ettt et ettt ettt et ettt e e ettt ettt et e 110
4.20.1.1. Tabnuua rts_index: TABMNLEA MHIEKCOB ... ...ttt e et e e et e et e e et e e et e e e aae e eaaeeenn 110
4.21. ToTOK FORTS_VM_REPL - BapUALMOHHAA MBPMKE .ttt et e e e e ettt ettt e ettt ettt e e e e e e eeeeens 110
L R I O T W 4T L )G P 110
4.21.1.1. Tabnuua fut_vm: BapraunoHHasa MapXa MO GIBIOUEPCEAM . ......uureeentet e ittte e atee e aeeeaiieeeannnes 110
4.21.1.2. Tabnuua opt_vm: BapraumoHHasA MapXa MO OMLMOHAM  ........uee et eiieeeaitee e atee e aaiaeeaaaeeanns 111
4.21.1.3. Tabnuua fut_vm_sa: BapnaumoHHas MapXa MO PBIOUEPCAM ......eerureeeiieeeeaiieeaatee e aieeeaiaens 111
4.21.1.4. Tabnuua opt_vm_sa: BapnaLmoHHas MapXa MO ONMUMOHAM ........uueeeiieeaaiteeaiieeeaiteeeaaiaeaanns 111
4.22. TTOTOK FORTS_VOLAT_REPL - BONMATUIIBHOCTD ..ttt ettt e et e ettt ettt e et e et et e ettt e et e et r e e e ee e 112
4.22. 1. CXEMA LAHHDBIX ettt et ettt ettt e et ettt ettt e e ettt ettt ettt e 112
4.22.1.1. TabnunUa VOIat: BOMATUIIBHOCTD ...ttt ettt et e et e ettt e e et ettt e e e e et e e a e e anaeens 112
4.23. Motok FORTS_INFO_REPL - CnpaBOYHAs MHAIOPMALIAS ...ttt tete et ee ettt e e e et e e et e e e e e e e e abee e anaeenan 112
4.23. 1. CXEMA LAHHDBIX ettt ettt e ettt ettt ettt et e ettt ettt e ettt e e e aeas 112
4.23.1.1. Tabnuua currency_params: [MapaMETPbl BAUTIOT ... .uuete et atea et et e e et e e aee e aaeaeaanns 112
4.23.1.2. Tabnuua base_contracts_params: MNapamMeTpbl 6230BbIX KOHTPAKTOB .. ....uuuueeenieeeaiieeaaneaeanns 112
4.23.1.3. Tabnuua futures_params: MapameTPbl (DBIOUEPCOB ...ttt ettt aitee e atee e aee e aataeeaaaeens 113
4.23.1.4. Tabnuua virtual_futures_params: MNapameTpbl BUPTYASTbHBIX (IBHOUEPCOB ....uvveniiieeiiieeaiiiaaannns 114
4.23.1.5. Tabnuua options_params: MapaMeTPbl OMLUAOHOB .......uennutet ettt e e atee e atee e ateeeaaeeeaaans 114
4.23.1.6. Tabnuua investor: CIPABOUHUK KITAEHTOB  .......ut ettt te e eate e et e e et e e et e e e te e e atee e aaeens 115
4.23.1.7. Tabnuua dealer: CIPABOUHUK GIVPM ...ttt ettt et e e et e et e et e e e e et e e r e e enaeeenns 115
4.23.1.8. Tabnuua common_params: MapameTpbl PACHETA TO ...t 116
4.23.1.9. Tabnuua option_series_params: NapaMeTpbl ONMUUOHHBIX CEPUM ....uuuei et iteiieieiieaaeaaanns 116
4.23.1.10. Tabnuua sys_events: TabMLA COOBITUM ........eiuut ettt et ettt e e e e e e e e e e e aeeans 116
4.24. Notok FORTS_TNPENALTY_REPL - VIHhopMaLmsa 0 CO0PaX 38 TPAHBAKLMM ...nnute et e aieaeeaieeeeaiieeeaieaeanns 117
L I O (= VT W 4T L ) G 117
4.24.1.1. Tabnuua fee_all: IHdhopMaumsi 0 KOMMYECTBE HAUNCAEHHBIX BAIIIOB .....uveie i e iieeeieaeaiaanns 117
4.24.1.2. Tabnuua fee_tn: [etannanpoBaHHast MHOPMaLMs N0 KOIMYECTBY HEKOPPEKTHbIX TPAH3aKUWA ......... 117
4.25. MoTok MOEX_RATES_REPL - KypCbl BATIOT OH-TIAAH ...ttt ettt et et et et e e et e et e et e e e et e e e eeenaeanes 117
4.25. 1. CXEMA LAHHDBIX ettt et ettt ettt et ettt ettt e e e ettt ettt ettt e 117
4.25.1.1. Tabnuua curr_online: SHAYEHNS KYPCOB BAITHOT . ..unnuutt ettt ettt e eaitee e ate e e atee e aateeeeaaeaeanes 118
4.26. Notok FORTS_FORECASTIM_REPL - MNpOrHo3 puckoB Noc/e BO3MOXHON PABABUMKKM .....uuteneseneeaeaiaaniaannanns 118
4.26.1. CXEMA LAHHDBIX ettt ettt e ettt et ettt ettt e e e ettt ettt ettt e e et 118
4.26.1.1. Tabnuua part_sa_forecast: NporHo3 o6bema cBOGOAHBLIX CPEACTB AN PK ... 118
LT @ 4 [ o= T TSI (o V= 1 119
5.1. MeTog, FUtADOrder - [LOOABMEHUE BAABKM  .....nutee ettt ettt e ettt et et e ettt e et et ettt e ettt e ettt et e e e atte e e anaees 119
5.2. Metog FutAddMultiLegOrder - lo6aBneHve 3asiBKU N0 COCTABHOMY MHCTPYMEHTY . ..utniiieeaniiee e aiieeeaiaeeeaiieaaanans 120
5.3. MeTog, FULDEIOrder - YOAMEHME BASABKU  .....ue ettt e ettt ettt e ettt et e e ettt e ettt ettt e ettt e et e e ateeeeaanes 121
5.4. MeTopg, FutDelUserOrders - YAaNEHNE 3aSABOK MO TUMY ...ttt ettt eaitte e e ate e ettt ea et e e e e e e e e e ate e e aaaeens 122
5.5. MeTog, FutMoveOrder - NMepeMELLEHNE [ABYX BAABOK .. ... .uuue ettt et ee ettt e ettt et et e e ettt eaaa e e eateeeaaeens 123
5.6. MeTog, OptAddOrder - JOBABMEHME BAMABKM  ......uuenttee ettt ettt e ettt et et ettt e et et et e e et e e et e e aate e e anaens 124
5.7. MeTof, OptDEIOrder - YAAMEHUE BAABKM ... ..uuuee ettt ettt ettt e ettt ettt e et ettt ettt e ettt e r e e rte e e aaeeenn 125
5.8. MeTopg, OptDelUserOrders - YAaNEHNE 38ABOK MO TUMY . ..unnutet et nttee e atee e et e e et e e e et e e et e e e ate e e ateeeannnes 126
5.9. MeTog, OptMoveOrder - MepPEMELLEHNE LBYX BAABOK .. ... .uuet et atteae ettt e et et e et e ettt e e et e e et e e aataeeeaaeens 127
5.10. Metog FutChangeClientMoney - VIBMEHEHNE KITUEHTCKMX JIAMUTOB . ...unuute ettt ettt e ettt e e aeee e atee e aaee e anaeenns 128
5.11. MeTtog, FutChangeBFMoney - N3MEHEHME TIUMUTOB BD ... .. 129
5.12. Metog OptChangeExpiration - 3adBK/ Ha 3KCIUPALMIO OMLMOHOB ... ..ennuutet e itee et e atee e et e e e aaee e ateeeanneeenn 130
5.13. MeTopg, FutChangeClientProhibit - 13MeHEHUE KNIMEHTCKUX OrPaHNUYEHNI ANA PBIOUEPCOB ...v'vieiiie e aiieaieeanennnns 131
5.14. Metog OptChangeClientProhibit - i3meHeHne KNMEHTCKUX OTPaHNYEHNIA OIS OMLUMOHOB .....'uveteinieaiieaeeanaeannanns 131
5.15. MeTopg, FutExchangeBFMoney - MepeBof AeHEXHbIX CPeACTB MexXay ABYMS B® ogHON PO ... ..., 132
5.16. MeTog OptRecalcCS - VI3MEHEHNE LIEHTPATBHOTO CTPAMKA .. uvt ittt ettt it e et ettt ettt e et e et e et e et e et e et e et e aeeanens 133
5.17. Metopg, FutTransferClientPosition - MepeHoc (hbloUYepCHOM NO3NLUN MEXAY BD ... 133
5.18. Metopg OptTransferClientPosition - MepeHoc ONUMOHHOM NO3NLUM MEXAY BD ... i e 134
5.19. Metog OptChangeRiskParameters - YnpaBneHvue pUCK-NapaMeTPaMm OMUMOHOB ... ruueeeanueeeeaiteeeaieeeaiieaaannns 134
5.20. MeTog, FUtTransferRISK - TTEPEHOC PUCKA .. ...ttt ettt et ettt et ettt et e e e et e e aeeeanes 135
5.21. Metog FutChangeBFParameters - ViaMeHeHne napaMeTpoB B® YUACTHUKOM KIMPUHTA .....ueeeennieeeiieeeieeeaniaenss 136
5.22. Metog FutChangeClientParameters - VI3aMeHeHne napaMeTpoB Ha K/IUEHTCKUX PASAENAX . ...veeuureernieeeiiieaeaniaeanns 136
5.23. MeTtopg, FutChangeBFClientDefaultParameters - I3MeHeHWe Ha KIMEHTCKMUX pasfenax napameTpoB Mo YMOMYAHUKD ...... 137
5.24. Metog FutChangeBFLimit - 3meHeHre TOProBbIX IMMUTOB B® ... .o e 138
5.25. Metog CODHeartbeat - CoobLieHne-xapTouT ans ceperca Cancel on DISCONNECE ........oiiiiiiiiiiiii i eiaees 138
5.26. MeTog SetSmaPreTradeCheck - YctaHoBKka npeaBapuTenbHON NPOBEPKU A1 3asiBOK SMA-MTOTMHA ....o.vvvvviiniennnnn 139




Lnto3 SPECTRA Plaza-2

5.27. MeTog DelSmaPreTradeCheck - YaaneHue npeasapuTensHoi npoBepkn 415 3asBok SMA-normHa
5.28. Metog UserKillSwitch - 3anpeT Toprosbix onepauuii Ans noruHa
5.29. Metog DelOrdersByBFLimit - 3anpoc k HKLL Ha npoBepky foCTaToO4HOCTM o6ecnedeHuss no b .................ooooeeeen. 141

5.30. MeTog, ChangePassword - /I3MeHeHWe napons Nosib30BaTENS B TOPrOBOM CUCTEME  ......ueeureenieenieanieanieanieanneanens 142
Tunbl OaHHbIX MAATGIOPMBI PlaZa-2 ... ettt ettt ettt et e et e et e et e e e e e 142
(g ToT= = To LT o L0V T = =T k= 0T = 143




Lnto3 SPECTRA Plaza-2

Ao d
|/|CTOpI/I$I N3IMEeHeHN"
Aarta N3meHeHus
14.01.2019 BHECE&HHble N3MEHEHUA:
» B Ttabnuuy fut_vcb notoka FORTS_FUTINFO_REPL po6asneHo none base_contract_id.
* B Tabnuuy opt_vcb notoka FORTS_OPTINFO_REPL pgo6asneHo none base_contract_id.
05.12.2018 BHeCEHHble 3MeHeHuA:
» [Nob6asneHbl pasgensl "2.7. PasgeneHne ctaTtycoB y4aCTHVMKOB TOProB M y4acTHWKOB knupuHra" u "3.3.8. CmeHa
naposns AocTyna B TOProBYyto cucTemy".
* B komaHgbl FutAddOrder, FutAddMultiLegOrder, FutDelOrder, FutMoveOrder, OptAddOrder, OptDelOrder,
OptMoveOrder fo6aBneHo nose ncc_request - npusHak “"3anpoc k HKL, Ha 3ak/toyeHne caenok ¢ y4acTHUKOM
TOproB". A Takxke N3MeHEHbI MAEHTUNKATOPbI 3TUX KOMaHA,
» [No6asneHbl komaHAbl DelOrdersByBFLimit 1 ChangePassword.
» B komaHae OptRecalcCS none isin_id 3ameHeHo Ha option_series_id, a Takke usMeHeH naeHTunkaTop KoMaHbl.
» [lo6aBneHbl HOBbIE KOAbI OLLNGOK 682, 4168, 4169, 4170, 4171, 4172, 4173, 4221, 4222, 4223, 4224, 4230.
» Motok FORTS_OPTINFO_REPL:
» [ob6asneHa Tabnuua option_series.
* B Tabnuue opt_sess_contents yaaneHsl nons is_limited, limit_up, limit_down, exch_pay n go6asneHo none
option_series_id.
» Motok FORTS_FUTINFO_REPL:
e YpaneHbl Tabnmupl diler n investr.
« B Tabnuuy dealer go6asneHsl nons firm_id n tm_name.
* W3 Tabnuubl fut_sess_contents yganeHsl nons is_limited n exch_pay, n go6asneHsl B Tabnvuy nons d_exp_start
n d_exp_end.
e N3 Tabnuubl fut_instruments yganeHsl nons is_limited, volat_min, volat_max, is_limit_opt, limit_up_opt,
limit_down_opt, adm_lim, adm_lim_offmoney n apply_adm_limit.
e lMotok FORTS_MM_REPL:
* B Tabnuue cs_mm_rule none isin_id nepenmeHoBaHo B option_series_id.
* Motok FORTS_MISCINFO_REPL:
« B tabnuue volat_coeff none isin_id nepenmeHoBaHo B option_series_id.
» Motok FORTS_INFO_REPL:
* B Tabnuue option_series_params nose isin nepemmeHoBaHo B small_name, none exp_date nepemmeHoBaHo B
expiration_date, n go6asneHbl nons option_series_id 1 underlying_id.
* W3 Tabnuupl base_contracts_params yganeHo none currency_volat.
26.09.2018 [o6aBneH HoBbIl Kog, owmnbkn 4208.
25.09.2018 [o6asneH pasgen "3.3.7. KnneHtckme SMA-0rMHbI (CMOHCMPYEMbIA focTyn)".
03.08.2018 M3 tabnuupl orders notoka FORTS_ORDBOOK_REPL yaaneHo none aspref.
01.08.2018 M3 notoka FORTS_INFO_REP ynaneHbl Tabnuubl sma_master, sma_pre_trade_check.
31.07.2018 B notok FORTS_INFO_REPL go6asneHa Tabnuua option_series_params.
30.07.2018 M3 tabnuupl opt_vcb notoka FORTS_OPTINFO_REPL yaganeHo none coeff_out.
27.07.2018 BHeCEHHble 3MeHeHusA:
* 3meHeHbl onucaHus nonei is_cupon B Tabnmuyax fut_bond_nkd v fut_bond_nominal
 [NepeumeHoBaHa Tabnuua fut_bond_nkd.
26.07.2018 [o6aBneH HoOBbIl Kog, owmnbkn 4220.
26.07.2018 BHeCEHHbIe N3MeHeHuA:
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Aata

N3meHeHus

e lMotok FORTS_CLR_REPL:
* W3 tabnuy fut_pos, opt_pos, fut_pos_sa, opt_pos_sa yaaneHsl nons pos_beg, pos_end

e 13 Tabnuubl pledge_details yganeHbl nons amount_beg, pay, amount, amount_beg_money, pay_money,
amount_money.

¢ lMotok FORTS_DEALS_REPL:
¢ 13 Tabnuubl deal yaaneHsl nons pos, amount.
* 13 Tabnuupbl multileg_deal yganeHo none amount.

e Motok FORTS_FUTCOMMON_REPL: 13 tabnuupl common ygasneHbl nosas amount_buy, orders_buy_amount,
amount_sell, orders_sell_amount, amount, contr_count, pos.

» Motok FORTS_OPTCOMMON_REPL: 13 Tabnuubl common yganeHsl nons amount_buy, orders_buy_amount,
amount_sell, orders_sell_amount, amount, contr_count, pos.

» Motok FORTS_MM_REPL: n3 tabnuy, fut_MM_info n opt_MM_info yganeHsl nona amount_sells, amount_buys,
mm_amount.

¢ lMotok FORTS_OPTINFO_REPL:
* 13 Tabnuubl opt_rejected_orders yganeHo none amount
* 13 Tabnuubl opt_exp_orders yaaneHsl nons amount, amount_apply

* Motok FORTS_ORDLOG_REPL: u3 T1abnuy orders_log u multileg_orders_log yaaneHbl nons amount,
amount_rest, status.

* Motok FORTS_POS_REPL: u3 Tabnu, position v position_sa yaaneHs! nons pos, buys_qty, sells_qty, open_qty.
e MNotok FORTS_FUTINFO_REPL:
* 13 Tabnuubl fut_rejected_orders yganeHo none amount
« pob6asneHbl Tabnunubl user, sma_master, sma_pre_trade_check
* ypaneHa tabnuua fut_sess_settl
B Tabnuuy fut_margin_type no6asneHo none type
* M3MeHeHbl onvcaHusi noneit UCP_type u prohibit_coeff.
e Motok FORTS_INFO_REPL:
 ypaneHa Tabnuua opt_sess_settl
« pob6asneHbl Tabnnubl sma_master, sma_pre_trade_check
* 13 Tabnuupl opt_vcb yganeHo none min_vol.
e lMotok FORTS_FUTTRADE_REPL:
« B Tabnuubl orders_log n multileg_orders_log go6asneHo none aspref
* 13 Tabnuy orders_log v multileg_orders_log yaaneHbl nons amount, amount_rest, status
* 13 Tabnuupbl user_deal ynaneHsl noss pos, amount, status_buy, status_sell
* 13 Tabnuubl user_multileg_deal yganeHsl nons amount, status_buy, status_sell.
* Motok FORTS_OPTTRADE_REPL:
« B Tabnuuy orders_log go6aeneHo none aspref
* 13 Tabnuupl orders_log yganeHsl noas amount, amount_rest, status
* 13 Tabnuupl user_deal yaaneHbl nons pos, amount, status_buy, status_sell.
¢ lMotok FORTS_ORDBOOK_REPL:
« B Tabnuuy orders po6asneHo nosne aspref

* 13 Tabnuubl orders yaaneHsl nons status, amount, amount_rest, init_amount.
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* Motokn FORTS_FUTORDERBOOK_REPL/FORTS_OPTORDERBOOK_REPL:
* B T1abnuuy orders gobasneHo none aspref
* W3 Tabnuubl orders yaaneHsl nons status, amount, amount_rest, init_amount.

» Motok RTS_INDEX_REPL: B Tabnuuy rts_index go6asneHbl nons value_highprec, prev_close_value_highprec,
open_value_highprec, max_value_highprec, min_value_highprec.

18.07.2018

Lo6asneHbl komaHabl SetSmaPreTradeCheck, DelSmaPreTradeCheck, UserKillSwitch.

25.06.2018

[lo6aBneHbl HoBble KoAb! OWmnboK (76, 4167, 4200 - 4207).

21.06.2018

[ob6asneH pasgen "3.3.6. [0TOKK, NonyyaeMble IOTMHAMU pasHbIX NOLTUNOB".

19.06.2018

Y komaHgbl FutChangeClientMoney ynaneHbl Hevcnosb3yemble nons limit_pledge u coeff_liquidity.

21.05.2018

B Tabnuuy diler notoka FORTS_FUTINFO_REPL pgo6asneHo none signs.

11.04.2018

B coo6ueHunsix OptChangeExpiration, FutTransferClientPosition, OptTransferClientPosition n3ameHeHbl TUN coobLLe-
HUA 1 TUN nona amount.

30.03.2018

B tabnuuy part_sa notoka FORTS_PART_REPL go6asneHo none money_old.

22.03.2018

BHeCEHHbIe N3MEHEHUS:
* B Tabnuuy dealer notoka FORTS_FUTINFO_REPL po6asneHo none signs.

» B Tabnuuy virtual_futures_params notoka FORTS_INFO_REPL go6asneHbl nons strike_step, exp_clearings_bf n
exp_clearings_cc.

B tabnuuy futures_params notoka FORTS_INFO_REPL go6asneHo none lot.

B Tabnuuy base_contracts_params notoka FORTS_INFO_REPL po6asneHbl nons has_options, msp_type u
currency_id.

* B notok FORTS_INFO_REPL go6asneHbl Tabnuupl currency_params 1 Commaon_params.

28.02.2018

M3 notoka FORTS_FORECASTIM_REPL yganeHa tabnuua part_forecast.

26.02.2018

BHeCEHHbIe N3MEHEHUS:

* 3 Tabnuubl fut_vch notoka FORTS_FUTINFO_REPL yganeHbl nons client_code, exch_pay, exch_pay_scalped,
clear_pay, clear_pay_scalped, exch_pay_spot, exch_pay_spot_repo, sell_fee n buy_fee.

* 13 Tabnuupl opt_vch notoka FORTS_OPTINFO_REPL yaaneHbl nons client_code, exch_pay, exch_pay_scalped,
clear_pay, clear_pay_scalped, is_spec, spec_spread, sell_fee n buy_fee.

21.02.2018

[o6aBneHbl HOBblE KOAbl OLIMOOK: 4148, 4149.

i3meHeHo onucaHne kofoB ownbok: 4127, 4138

20.02.2018

BHECEHHblE N3MEHEHUA:
» [o6aBneHo onucaHne komaHabl FutChangeBFLimit.

» B Ttabnuuy part_sa notoka FORTS_PART_REPL pgo6asneHsl nons money_blocked n vm_reserve.

31.01.2018

BHeCEHHbIe N3MEHEHUS:

* W3 Tabnuubl money_clearing notoka FORTS_CLR_REPL yganeHo none ext_reserve.

M3 tabnuy, fut_sess_contents u fut_instruments notoka FORTS_FUTINFO_REPL yganeHo none coeff.
* B Tabnuue fut_bond_registry notoka FORTS_FUTINFO_REPL n3meHéH Tun nonsa bond_type Ha i4.

* W3 notoka FORTS_FUTTRADE_REPL yganeHsl Tabnuupi deal n multileg_deal.

* 3 notoka FORTS_OPTTRADE_REPL ypaneHa tabnuua deal.

* 3 Tabnuupl base_contracts_params notoka FORTS_INFO_REPL yganeHo none points_num. B aTy xe Tabnuuy
nob6asneHbl nons spot_price, mrl, mr2, mr3, Ik, Ik2, risk_points_n.

e 3 Tabnuubl futures_params notoka FORTS_INFO_REPL yganeHsl nonsa limit n spot_signs. B aty xe Taénuuy
nob6asneHbl nons interest_rate_risk_up, interest_rate_risk_down, time_to_expiration, normalized_spot.

* W3 Tabnuupl virtual_futures_params notoka FORTS_INFO_REPL yganeHbl nons is_net_positive, volat_range,
t squared u max_addrisk. B 3Ty e Tabnuuy pobaeneHsl nons exp_clearings_sa, volatility_risk,
volatility_risk_mismatch, time_to_expiration.

B 1abnuuy sys_events notoka FORTS_INFO_REPL go6asneHo none server_time.
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* 3 Tabnmubl common notoka FORTS_OPTCOMMON_REPL yganeHo none isin_is_spec.

* 3 T1abnuubl part notoka FORTS_PART_REPL ypanexbl nons pledge_free, pledge_blocked, coeff liquidity,
pledge_old, pledge_amount.

* 13 Tabnuupl part_sa notoka FORTS_PART_REPL yganeHsl nons pledge_amount v liquidity_ratio. B aTy xe Ta-
6nmuy fobasneHsl nons vm_intercl n fee.

» [No6asneHo onucaHue notoka FORTS_FEERATE_REPL - [0TOK TOYHbIX KOMUCCUIA GUPXN.

» [ob6asneHo onvcaHve KOMaHz, FutChangeBFParameters, FutChangeClientParameters "
FutChangeBFClientDefaultParameters.

» B Tabnuuy diler notoka FORTS_FUTINFO_REPL po6asneHbl nons: exp_weight, num_clr_2delivery, margin_type,
calendar_spread_margin_type, num_clr_2delivery_client_default, exp_weight_client_default, go_ratio,
check_limit_on_withdrawal, limit_tied_money, limits_set, no_fut_discount, no_fut_discount_client_default.

* B tabnuuy investr notoka FORTS_FUTINFO_REPL po6asneHo none calendar_spread_margin_type.

» B notok FORTS_FUTINFO_REPL po6asneHbl Tabnuubl dealer n investor.

* B notok FORTS_INFO_REPL go6asneHbl Tabnmupl dealer u investor.

26.12.2017 BHeCEHHbIE N3MeHeHuA:
» B Ttabnuuy position notoka FORTS_POS_REPL pob6asneHo nosne account_type
* B notok FORTS_POS_REPL pfo6asneHa Tabnuua position_sa.
21.12.2017 [lo6aBneHbl HOBble KoAbl OLLN60K (4160 - 4166).
16.11.2017 3meHeHo onncaHne napameTpa code_vcb metoga FutDelUserOrders.
25.10.2017 BHeCEHHbIe N3MeHeHuA:

* W3 notoka FORTS_FUTINFO_REPL ypnaneHa tabnuua delivery_report

* B Tabnuuy fut_rejected_orders notoka FORTS_FUTINFO_REPL go6aBneHo none xamount

» B Ttabnuupbl opt_rejected_orders v opt_exp_orders notoka FORTS_OPTINFO_REPL go6asneHo none xamount

» B Tabnuuy opt_exp_orders notoka FORTS_OPTINFO_REPL go6aeneHo none xamount_apply.

24.10.2017 BHeCEHHbIE N3MeHeHuA:

e B Tabnuyy fut MM_info notoka FORTS_MM_REPL po6aeneHbl nons xamount_sells, xamount_buys,
Xmm_amount

e B T1abnuyy opt_MM_info notoka FORTS_MM_REPL po6aBneHbl nons xamount_sells, xamount_buys,
Xmm_amount

28.08.2017 B coobuieHnsax OptChangeExpiration, FutTransferClientPosition, OptTransferClientPosition n3meHeHb! TMn coobLe-

HVSA 1 TUM Nons amount.

23.06.2017 Ynanér notok RTS_INDEXLOG_REPL.
02.06.2017 BHeceHHble n3MeHeHus:

» B Ttabnuuy multileg_dict notoka FORTS_FUTINFO_REPL pgo6aeneHo none leg_order_no.

* B Tabnuuy fut_margin_type notoka FORTS_FUTINFO_REPL po6asnexbl nons UCP_type, prohibit_coeff,
prohibit_type.

18.05.2017 BHeceHHble n3MeHeHus:

* B 1abnuupl fut_pos, opt_pos, fut_pos_sa un opt_pos_sa notoka FORTS_CLR_REPL go6asneHbl nons xpos_bheg
1 xpos_end.

e B Tabnuuy pledge_details notoka FORTS_CLR_REPL po6aBneHbl nons xamount_beg, xpay, xamount,
xamount_beg_money, xpay_money, xamount_money.

15.05.2017 BHeceHHble n3MeHeHus:

* B 1abnuubl common notokoB FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL po6asneHb! nons
xamount_buy, xorders_buy_amount, xamount_sell, xorders_sell_amount, xamount, xcontr_count, Xpos.

B Tabmubl orders NOTOKOB FORTS_ORDBOOK_REPL, FORTS_FUTORDERBOOK_REPL 7
FORTS_OPTORDERBOOK_REPL go6aBneHbl nonst xamount, xamount_rest, xinit_amount.

* B Tabnuuy position notoka FORTS_POS_REPL no6asneHbl nons xpos, xbuys_qty, xsells_gty, xopen_qty.
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05.05.2017

BHeceHHble n3MeHeHusA:

* B 1abnuuy deal notoka FORTS_DEALS_REPL go6aBneHbl Nons Xpos n xamount.

* B tabnuuy multileg_deal notoka FORTS_DEALS_REPL po6asneHo nose xamount.

» B Ttabnuuy orders_log notoka FORTS_FUTTRADE_REPL po6asneHbl nons xamount n xamount_rest.
» B Ttabnuuy multileg_orders_log notoka FORTS_FUTTRADE_REPL go6asneHbl noas xamount n xamount_rest.
* B tabnuuy deal notoka FORTS_FUTTRADE_REPL go6asneHbl nons Xpos 1 xamount.

» B tabnunuy multileg_deal notoka FORTS_FUTTRADE_REPL pfo6asneHo none xamount.

* B 1abnuuy user_deal notoka FORTS_FUTTRADE_REPL pfo6asneHbl nonas xpos 1 xamount.

* B tabnuuy user_multileg_deal notoka FORTS_FUTTRADE_REPL pno6asneHo nosne xamount.

» B Ttabnuuy orders_log notoka FORTS_OPTTRADE_REPL go6asneHbl nons xamount n xamount_rest.
* B Tabnuuy deal notoka FORTS_OPTTRADE_REPL gob6asneHbl nois Xxpos 1 xamount.

* B tabnuuy user_deal notoka FORTS_OPTTRADE_REPL fo6asneHbl Nosnsa Xpos 1 xamount.

» B 1tabnuuy orders_log notoka FORTS_ORDLOG_REPL go6asneHbl nons xamount n xamount_rest.

» B Ttabnuuy multileg_orders_log notoka FORTS_ORDLOG_REPL go6asneHbl nons xamount u xamount_rest.

24.03.2017

BHeceHHbIe N3MEHEHUS:

« B T1abnuue fut_vcb notoka FORTS_FUTIINFO_REPL nons exch_pay, exch_pay scalped, clear_pay,
clear_pay_scalped, sell_fee, buy_fee, exch_pay_spot, exch_pay_spot_repo, client_code 3anonHsTca 3HaYeHn-
AMU MO YMONYaHUIO (HyNW, NYCTble CTPOKU).

« B Tabnuue opt vch notoka FORTS_OPTINFO_REPL nons exch_pay, exch_pay_scalped, clear_pay,
clear_pay_scalped, sell_fee, buy_fee, is_spec, spec_spread, client_code 3anonHATCA 3HAYEHUAMN N0 yMON4a-
HWIO (HY/W, NYCTble CTPOKK).

28.12.2016

BHeceHHble nsmeHeHus:
» [No6asneH pasgen "Motok FORTS_FORECASTIM_REPL - MporHo3 puckoB nocsie BO3MOXHO pa3aBuxkku'.

* W3 Tabnuupbl part notoka FORTS_PART_REPL yaganeHo none exp_weight.

21.12.2016

B cOOTBETCTBUM C NOMNTUKON AeKOMUCCUMM NporpaMMHOro obecneyeHus ¢ 5 gekabpsa 2016 npekpatleHa nogaepxka
API P2ClientGate n 6ubnuotek Plaza-2 Bepcuii Mnaguwe nnv paBHbix 198. 3T0 U3MEHeHWEe OTMEHSIET 1 06paTHYIO
COBMECTMMOCTb: LLU/I03bl C GUGNNOTEKAMUN BEPCUIA MNajLle namn paBHbIMU 198, a Takke HanucaHHbIe C UCNOMb30Ba-
Hvem API P2ClientGate, He cmoryT NnpofokaTb CBOH paboTy.

30.08.2016

VI3MEHEH CnUCOK CMHXPOEBEHTOB B Tabnuue sys_events B notokax FORTS_PART_REPL, FORTS_CLR_REPL,
FORTS_INFO_REPL.

18.05.2016

BHeceHHble N3MeHEeHMS:
* YaaneHo onucaHue MeToAoB Anst pa6oTbl co Cnotamu:
» "FutChangeBrokerVcb - MameHeHve napameTpos b6® no BA";
« "FutChangeClientVcb - Vi3meHeHne KTMeHTCKX napamMeTpoB no BA";

« "FutChangeMoney - ViameHeHve numuTa Ha NokKyrnky cnoTos rno 6®".

B Tabnuuy fut_instruments notoka FORTS_FUTINFO_REPL go6asneHo none exec_name (Mpr3Hak CPOYHOCTU
OnLuMoHa).

» [Nob6asneHo onucaHne metoga "OptChangeRiskParameters - YnpaBneHune puck-napamerpamu OnumMoHoB".

* 13 coobueHus "FutChangeClientMoney - VI3MeHeHne KIMEeHTCKUX IMMUTOB" yaaneHo none num_clr_2delivery.
[ins cTapbix Bepcuii coobLueHunii 3To none 6yaeT UrHOPMPOBaTLCA B ClyYae 3anofiHeHWs.

» [No6asneHo onucaHve metoga "FutTransferRisk - Mepexoc pucka”.
» [Nob6asneHbl kogbl Bo3Bpata: 75, 331, 339, 383, 4127, 4138, 4139, 4150-4155, 9999, 10000, 10001, 10004-10006.
* B notok FORTS_FUTINFO_REPL po6asnexbl Tabnuupl fut_settlement_account n fut_margin_type.

* B notok FORTS_PART_REPL go6asneHa Tabnuua part_sa.
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» B notok FORTS_CLR_REPL pgo6aBneHsl Tabnuupl: money_clearing_sa, fut_pos_sa, opt_pos_sa.
* B notok FORTS_VM_REPL pgo6asneHbl Tabnmupl fut_ vm_sa n opt_vm_sa.
» B Tabnuuy part notoka FORTS_PART_REPL go6asneHsl nons num_clr_2delivery n exp_weight.
* 3 tabnuupl part notoka FORTS_PART_REPL yaaneHo none cal_exp_extra_risk.
e B Tabnuuy virtual_futures_params notoka FORTS_INFO_REPL po6asneHbl nons exp_clearings_bf wn
exp_clearings_cc.
e W3 Tabnuupbl virtual_futures_params notoka FORTS_INFO_REPL ypaneHbl nons allow_use_extra_exp_risk u
calc_extra_exp_risk.
14.10.2015 [lobasneHo onncanne CODHeartbeat.
14.10.2015 B tabnuuy fut_sess_contents go6asneHo 2 HoBbIx nons: pctyield_coeff n pctyield_total.
12.08.2015 [lo6aBneHbl HoBble KoAbl owmnbok (200 - 208).
23.01.2015 B "OnucaHne Toprosoro w3a" gobasneH pasgen "O6paboTka HewwTaTHbIX cuTyauuii'.
22.01.2015 [o6asneH pasgen "ABTOMaTMYECKOE CHATUE 3asiBOK MPU OTK/IOYEHMM NONb30BaTess OT TOPros”.
16.12.2014 OTpefaKkTMpOBaH CNUCOK KOAOB OLUNOOK.
29.09.2014 [ob6aBneHa pacwmdpoBka Tabnuubl prohibition notoka FUTINFO.
18.08.2014 [o6asneHbl koabl owmnbok ASTS.
24.07.2014 B Ttabnuuax fut MM_info n opt_MM_info notoka FORTS_MM_REPL Tenepb TpaHCMpyoTcs 0bsi3aTenscTBa Map-
KeT-MelikepoB C AeTasm3aumeil 4o CeMU3HAYHOTO KNIMEHTCKOTO KoAaa.
dopmartbl coobLyeHnii-TpaH3akuuii FutTransferClientPosition n OptTransferClientPosition Tenepb MgeHTUYHBI.
M3 notoka FORTS_FUTINFO_REPL ynanexa Tabnuua fut_ts_cons.
17.07.2014 M3 Tabnuupl ORDERS notoka FORTS_ORDBOOK_REPL yaaneHo none client_code
25.04.2014 B notok FORTS_MM_REPL gob6aBneHa HoBast Tabvua mm_agreement: Tabavua ¢ HOmepamu 1 TunaMy 4oroBopoB
Ha OKasaHue MapKeT-MeiKepCKux yCnyr.
15.04.2014 [lo6aBneHbl HOBblEe KOMaHAbI:
* TMepeHoc hblo4epCHOi no3numn mMexay b
MepeHoc onuMoHHOM No3uumMn Mexay 6@
14.01.2014 [o6aBneHbl HOBblE NONS:
« fulfil_min - npouyeHT MMHMMaIbHOTO MCNOJTHEHUS 0653aTeNIbCTB 3a TOProBY0 CECCUI0
fulfil_partial - npoUeHT YaCTUYHOro NCNOMHEHNSA 06A3aTENbCTB 3a TOProBY CECCUIO
fulfil_total - npoLeHT NoHOro NCNOMHeHNs 0653aTeNbLCTB 3a TOProBy CECCUIO
is_fulfil_min - npM3Hak MMHUMaIbLHOrO NCNOMHEHUSI 0653aTENLCTB B TEKYLLMUIA MOMEHT
is_fulfil_partial - npn3Hak 4acTMYHOro NCNONHEHNSA 06A3aTENBCTB B TEKYLLUMIA MOMEHT
is_fulfil_total - npuaHak NosHOro ncnosHeHns 06a3aTenbCTB B TEKYLUA MOMEHT
B Tabnuubl fut_ MM_info, opt_MM_info notoka FORTS_MM_REPL
31.05.2013 Lo6aBneHo HoBoe none:
* rate_id - igeHTudmkaTop Kypca
B Tabnuuy clr_rate notoka FORTS_CLR_REPL
18.04.2013 [lo6aBneH aHOHUMHbIV noTok orderbook:
* FORTS_ORDBOOK_REPL
[lo6asneHo none:
* ext_reserve - [lononHUTENbHbIN pe3eps
B Tabnmuy money_clearing notoka FORTS_CLR_REPL
Ypanen notok FORTS_CLMONEY_REPL
12.04.2013 [o6asneHo HoBoe none:
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» exch_pay - BupxeBoii c60p 3a 1 KOHTPaKT B py6nsix

B Tabnuuy fut_sess_contents notoka FORTS_FUTINFO_REPL

10.04.2013

[lo6aBneHo HoBoe none:
» exch_pay - BupxeBoii c60p 3a 1 KOHTPaKT B pyonsx

B Tabnmuy opt_sess_contents notoka FORTS_OPTINFO_REPL

26.03.2013

[o6asneHo HoBOe none:

* rate_id - iaeHTUdmKaTop Kypca

B Tabnuubl fut_vcb n opt_vcb notokoB FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL
[lobaBneH NOTOK pensmkauum:

* MOEX_RATES_REPL - Kypcbl Ba/110T OH-n1aiiH

[ob6asneHa HoBas Tabnuua:

e rates - CnpaBOYHUK KypCcOB BaU/THOT

B notok FORTS_FUTINFO_REPL

27.11.2012

i3mMeHeHne onncaHnsa Tabnmupl user_deal.

01.11.2012

[Jo6aBneHo onucaHue AByx COBbITUIA A1 TabnuLbl SyS_events.

30.10.2012

O6HOBNEHVE JOKYMEHTALMN:

» B pasgene "Metog FutChangeMoney - Mi3meHeHve numuta Ha nokyrnky cnotos no B®" gononHeHo onucaHune na-
pameTpa limit_spot_buy.

» B pasgenax "Metog FutMoveOrder - MepemeLleHne aByx 3aaBok” 1 "MeTtog OptMoveOrder - MNepemelleHvie aByX
3asBOK" JOMOJIHEHO OMMcaHue Norvku paboTtbl komaHasl MoveOrder.

22.10.2012

O6HOBNEHNE AOKYMEHTALMN:

» BHeceHbl U3sMeHeHus1 B pasgensl: "Monb3oaTtenu. MNpueaska nonb3osarens K y4acTtHuKy Topros”, "CocTas, ycra-
HoBKa ¥ HacTpoiika MO wno3 SPECTRA Plaza-2", "PekomeHgauuy no BKIOYEHWI0 paHTalimos PTC B npuioxe-
HVe nonb3oBatens Npyu pacnpocTpaHeHnn Nonb3oBaTenbCKoro MO CTOPOHHUM KoMnaHuaM", "BoccTaHoBneHne 1
no3aHnii Bxoa'.

* YnaneH paszen "NHTtepdpeiic TeXHUYECKoro LeHTpa ".

10.02.12

OGHOBNEHUS [OKYMEHTALUN:

* B pa3gen "Ocob6eHHOCTU NCMob30BaHus Wio3a" obasneH NyHKT "KoMaHab!".

» [o6aBneH pasgen "lMNpnocTaHoOBKa TOProB A4J/18 paclUMpeHust immnta konebaHuin ueH caenok”.
 VcnpaBneHa own6ka B onucaHuy hopmyribl pacyeta LeHbl hblouepca.

+ OGHOB/NEHO OMNUCaHNe UHCTAINISATOPA LI03a.

09.02.2012

[Jo6aeneHo HoBoe none:

* login_from - JlornH nonb3oBarens, NOCTaBUBLLETO 3asBKY

B TabmublI:

« fut_rejected_orders - OTBeprHyTble B K/IMPUHT 3a5BKN

* opt_rejected_orders - OTBEprHyTble B KIMPUHT 3a5BKN

MOTOKOB:

* FORTS_FUTINFO_REPL - ®bloyepchbl: cnpaBoyHas U CeCCUOHHas nHdopmauums

* FORTS_OPTINFO_REPL - OnumoHbl: cnpaBoyHas U CeCCMOHHasA uHgopmaLms

24.01.2012

B Ta6nuuy orders noToKoB:
*« FORTS_FUTORDERBOOK_REPL - ®btoyepchl: Cpes cTakaHa
* FORTS_OPTORDERBOOK_REPL - OnuuoHbl: Cpe3 cTakaHa

[l06aBneHbl cneayoLye nons:
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* init_moment - Bpemsi nosB/eHns 3aaBku

* init_amount - HayanbHOe KOMYEeCTBO B 3as1Bke

23.01.2012

[o6aBneHa Tabnuua cobbITWi Sys_events B NOTOKK:
* FORTS_CLMONEY_REPL - leHbrvt B KNUPUHT

e FORTS_CLR_REPL - KnupuHrosast uHgopmauus

17.01.2012

B Tabnuuy fut_vcb notoka FORTS_FUTINFO_REPL gob6aBneHo none exch_pay_spot_repo, cogepxatiee 61pxeBoi
c6op no Peno

12.01.2012

[o6aBneH NoToK pensimkaumm:

* FORTS_ORDLOG_REPL - noToK, B KOTOPOM NepeAarTcsi BCe AENCTBUSA C 3asiBKamMy B aHOHUMHOM Buae

02.11.2011

[o6aBneHbl HOBblE NONSA:

» [None comment - KommeHTapwuii Tpeligepa

» lMone ext_id - BHelwHuii Homep

B Tabnmubl:

« fut_rejected_orders - OTBEprHyTbl€ B KNIVPUHT 3a5BK/

* opt_rejected_orders - OTBEPrHyTbl€ B K/IMPUHT 3aABKU

25.11.2011

[lo6aBneH pasgen "Mcnonb3oBaHue TeCTOBbIX NPUMEpPOB".

7.11.2011

PeBun3ust gokymeHTa. [lopaboTaHbl pa3genbl "BeegeHne" n "OnucaHve TOProBoro wtw3sa”. JobasneH pasgen "Kpart-
Kuin 0630p cuctembl SPECTRA".

20.10.2011

[Jo6asneHsl cnegytolye nosns:

* Mone theor_price_limit - TeopeTnyeckas LeHa onuuMoHa, paccumTaHHas UCX0AA U3 KOTUPOBKN (obroYepca, orpaHu-
YEHHOI NMMUTOM

» lMone vm_real, cogepxalyee TekyLyo BM no onuuoHam, paccuMTaHHyto UCXOAA U3 PbIHOYHOW KOTUPOBKM ONLu-
oHa theor_price. MNpun aTuM, 3HaYeHWe B CTApOM MO/E VM PacCcUUTbIBAETCA UCXOAA U3 OrPaHNYeHHON KOTUPOBKY
onuuoHa theor_price_limit.

[Joo6asneHa Tabnuua cobbITUiA Sys_events B NOTOKW:

¢ FORTS_FUTTRADE_REPL -- ®btouepchbl: 3a8BKW U CAENKN

* FORTS_OPTTRADE_REPL - OnuuoHbl: 3aBK/ U COENKM

* FORTS_POS_REPL - ViHthopmaums o no3nuusx

¢ FORTS_PART_REPL - ViHchopmaumsi 0 cpeactBax n aiMMmrax

* FORTS_FUTINFO_REPL - ®bloyepchbl: cnpaBoyHas U CeECCUOHHasn nHdopmauums
* FORTS_OPTINFO_REPL - OnumoHsbl: cnpaBoyHas U CeCCMOHHas nHgopmMaLms

* FORTS_INFO_REPL - lononHuTenbHas cnpaBovHasi MHopMaunst

4.10.2011

[lo6aBneHbl NOTOKM pennkaumu:

¢ FORTS_CLR_REPL - noTok, TpaHCAVIPYIOLLMIA KIMPUHTOBYHO MHhopMaLmio, B TOM Yncrie nHdopmaums o cbopax
1 BM Ha MOMEHT KnmpuHra, 3adKCMpOBaHHble 3HaYEeHUs1 KYypCOB BaslioT, UCMO/b3yeMble AJ1 PacyeToB, a Takke
pacyeTHble LieHbl K/TMPUHIa

* FORTS_MM_REPL - notok, cogepxallmii tHhopmauuo 06 obszatenscteax MM B pexume oH-naiH

M3MeHeHbl HOMepa KOMaH/, TOProBbIX onepauuii A5 NOAAEPXKN BO3MOXHOCTM MOHUTOPMHIA BPEMEH NOMHOM o6pa-
60TKM, BK/NOYAS KaHa A0 Nosb3oBarens.

14.09.2011

VicnpasneHsb! OLUMBKM B 3HAYEHMAX MO YMONYaHNI0 HEKOTOPLIX KOMaHA: Ec/iv napameTp ABASETCSA CTPOKOBbIM - €10
3HavYeHne no ymosnvyaHuo 6epeTc;| B KaBbl4KM

15.04.2011

[Jlo6aeneHbl cnegytoLime nons:
* none status Tabnuubi diler notoka FORTS_FUTINFO_REPL - nHchopmauumsa no pasgenam PO n 6
* none status Tabnuupl investr notoka FORTS_FUTINFO_REPL - nHdopmaums no KAMeHTCKUM pasgenam

* none vm_order_reserve notoka FORTS_PART_REPL - pe3eps BM no 3aaBkam
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Aata

N3meHeHus

* none waprice notoka FORTS_POS_REPL - cpegHeB3BelLeHHas LeHa
VI3MeHeHus1 B cMCcTeME KOMaHpbl:

* BaxHo: namenuncs copmar komaHg FutAddOrder, OptAddOrder n FutAddMultilegOrder - B kaxayto 13 komMaHz,
pob6aeneH napametp dont_check_money. Mi3meHnnucek ngeHtudmkaropbl komaHg. KomaHgsl ctaporo gopmara
noAAepPXMBAIOTCS CO CTapbiMW MAEHTUMKaTOPaMU.

» [No6aBneHa komaHfa FutExchangeBFMoney, npefHa3HayeHHas 4715 BbINOMHEHUS] NEPEBOAOB Mexay B® pasae-
namu

28.03.2011

B tabnuuy multileag_deal notoka FORTS_FUTTRADE_REPL no6asneHo none buyback_amount, cogepxatiee cym-
My obpaTHoro Bblkyna Ans caenok Peno

24.03.2011

[o6asneH notok RTS_INDEXLOG_REPL, TpaHcivpyowuii UICTOpU0 n3MeHeHust niaekcos PTC

01.02.2011

[ns komaHgbl FutChangeClientVcb nameHén Tnn napametpa code_vcb ¢ ¢4 Ha ¢25. HoBbIli hopMaT KoMaHabl UMeeT
Kog, coobueHmns 33. Kog, OTBETHOMO COOOLLEHNST 411 KOMaHAbl HE U3MEHMICS.

B foKymMeHTaumo fo6aB/eH CNpaBOYHMK KOAOB BO3BpaTa KOMaHa,.

27.01.2011

McnpasneHa owwn6ka B fokyMeHTauum - napameTp check_limit komang OptAddOrder n OptMoveOrder 6bi1 onucaH
HeKoppeKTHO. MpaBu/bHble 3Ha4YeHns napameTpa: O - He BbINOHATL NPOBEpPKY, 1 - BbINOMHATH NPOBEPKY.

24.12.2010

VicnpaeneH psif owm60K B MMEHOBAHWM NOJei KOMaHA, a Takke 3HaueHUsl N0 YMOJIYAHUI0 HEKOTOPbIX KOMaHL;:
« 3HaueHue no ymonuaHuio napametpa ext_id ana komaHngbl FutDelUserOrders yctaHoBneHo B 0.

e 3HauyeHVs no ymonyaHuwo napameTrpoB comment, hedge, broker_to, ext_ id, trust, date_exp Ans komaHzbl
FutAddMultiLegOrder yctaHoBneHbl B O UK NyCTYHO CTPOKY B 3aBUCMMOCTM OT TUNa coObLLEeHUS.

* 3HauyeHve nNo ymosnyaHuto napameTpoB pricel u price2 gns komaHasl OptMoveOrder ycTaHoBnEHbI B 0.
» 3HauveHvie no ymonyaHuio napametpa no_fut_discount gns komangsl FutChangeClientMoney yctaHoBneHo B 0.
* 3HauyeHvie nNo ymonyaHuto napametpa limit_spot ana komaHabl FutChangeBrokerVcb yctaHoBMeHO B -1.

« B ortBeTax komaHg FutChangeClientMoney, FutChangeBFMoney, FutChangeClientVch n OptChangeExpiration no-
ne Message v“cnpaBneHo Ha message 4151 AOCTUXKEHUS eAnHO06pasns ¢ OCTaslbHbIMU KOMaH4aMU.

26.11.2010

VisMeHeH hopMaT arpervpoBaHHbIX CTakaHOB - y6paHO none price2. Tenepb none price NPpUHUMAET pPas/IMyHbIf
CMbIC/1 B 32aBMCMMOCTM OT 3Ha4YeHust npusHaka 0x1000 nHcTpymeHTa (nosne signs Tabnuubl fut_sess_contents notoka
FORTS_FUTINFO_REPL): B cnyyae ycTaHOBKV NpU3Haka nose price COAEPXUT CTaBKy, MHAYe - CBOM-LiEHY.

15.10.2010

HoBble npu3Hakn MHCTpymeHTa (none signs tabnuubl fut_sess_contents notoka FORTS_FUTINFO_REPL):
¢ 0x800 - npu3Hak MHcTpyMeHTa RTS Money

» 0x1000 - npusHaKk OCHOBHOW LieHbl /151 COCTaBHbIX MHCTPYMeHTOB (0 - KOTpyeTcs B cBON-LieHe, 1 - koTupyeTca
B CTaBKe)

HoBoe 3HayeHWe npu3Haka COCTaBHbIX WHCTPYMeHTOB multileg_type (Tabnuupl fut_sess_contents noTtoka
FORTS_FUTINFO_REPL. Ansa csonos RTS Money npvHMMaeT 3HayeHne 2.

HoBoe nose B cTakaHax arperMpoBaHHbIX KOTUPOBOK - price2. Mcnosb3yeTcs A5 CBOMOB - B AaHHOEe Nosie 3anmchbl-
BaeTCs CBOM-LeHa.

14.09.2010

B notokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL go6aeneHbl 3Ha4EHUS LieH OTKPbITUA 1
3aKpbITUSA (nons open_price u close_price).

B notok RTS_INDEX_REPL go6aBneHbl 3Ha4eHUs kanutanusauum n o6bema a5 nHaekcos (nons cap v volume).

07.07.2010

B Tabnuuy ¢ uudpopmaumeii o ceccum session notoka FORTS_FUTINFO_REPL go6asneHa nHgopmaums 06 nHtep-
BaUle nepeHoca nosuuunii (nons pos_transfer_begin n pos_transfer_end)

[Lo6aBneHbl TabMUpl:
 fut_sess_settl B notTok FORTS_FUTINFO_REPL ¢ pacyeTHbIM/ LLleHaMu 3a NPOLLEALLNIA KNMPUHT

» opt_sess_settl B notok FORTS_OPTINFO_REPL co 3Ha4eHWsIMY BONIaTU/IbHOCTY M TEOPETUYECKO LiEHbI OMNLMOHA
Ha MOMEHT KAMpUHra

15.06.2010

VcnpasneHa owmnbka B onnucaHun komaHasl FutAddMultiLegOrder: Tvn napametpa isin_id n3ameHéH c25->i4

B Ta6nuue delivery_report notoka FORTS_FUTINFO_REPL nons oblig_uni v fulfil_uni Tuna i4 3ameHeHbl Ha nons
oblig_qty v fulfil_qty Tuna i8.
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Aata N3meHeHus
31.05.2010 B Tabnuubl fut_sess_contents u fut_instruments notoka FORTS_FUTINFO_REPL fo6aeneHo nosne step_price_curr.
B notokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL B Ta6nuuy common go6asneHbl nons 4nis
COBOKYMNHOrO crpoca n npegnoxexuns: orders_sell_gty, orders_sell_amount, orders_buy_qty, orders_buy_amount.
17.05.2010 [lobaBneHa nHdopmalus 0 napaMmeTpax MHCTPYMEHTOB:
» Tabnuupl base_contracts_params, futures_params, virtual_futures_params, options_params
Jo6aBneHa MHhopMaLmsi 0 CTOMMOCTY Lara LieHbl UHCTPYMEHTA B BEYEPHUIA KNIMPUHT — None step_price_clr Tabnuubl
fut_sess_contents notoka FORTS_FUTINFO_REPL, a Takxe B NpoM. KNMpWHT — nosie step_price_interclr Toin xe
Tabnuupl.
19.04.2010 V3MeHeHbl TUnbl MHOTVX NONENR, B YACTHOCTU:
* 06bEM arpervpoBaHHbIX CTakaHoB d16.5 -> i8
* HanpasneHue 3asBok i4 -> il
* MPU3HaKN NHCTPYMEHTOB (Signs) il -> i4
Tabnuua money_clearing nepeHeceHa u3 notoka FORTS_FUTINFO_REPL B notok FORTS_CLMONEY_REPL.
MepenMeHoBaHbI:
» Tabnuua repo_orders_log -> multileg_orders_log
» Tabnuua repo_deal -> multileg_deal
* komaHga FutAddRepo -> FutAddMultiLegOrder
Lo6aBneHbl:
» Tabnuuya multileg_dict — cnpaBoYHMK CBA30K
« nons price_dir, multileg_type, legs_qty Tabnuupl fut_sess_contents
* Monsa ¢ NAeHTUVKATOPOM W LEHOI caenku B Tabnumubl orders_log thblo4epCHYH U ONLUOHHYIO
» nons fee_sell, fee_buy Tabnuubl deal notoka FORTS_OPTTRADE_REPL
« notokn FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL ¢ MHhopMaLueii 0 TekyLeMm co-
CTOSIHAWN CTakaHoB
* Tabnuua broker_params notoka FORTS_INFO_REPL
e Tabnuupl fut_instruments notoka FORTS_FUTINFO_REPL
* Tabnuupl usd_online notoka FORTS_FUTINFO_REPL
YpaneHs!:
* none state Ta6nuubl opt_sess_contents
16.03.2010 M3meHeH onucaHve koMaHAabl FutAddRepo: ¢ BMecTo napamerpa swap_price, Tenepb WCNonb3yeTcs napamerp
repo_rate
24.02.2010 [o6asneHo:
» onucaHue Tabnu repo_orders_log, repo_deals
* OnucaHue CTaTycoB 3asiBOK 1 cAenok Peno
* OnuMcaHue HOBbIX CTATYCOB 3asiBOK U CAENOK
* onucaHue KkomaHapl FutAddRepo
* none last_deal_id B Tabnuuy position notoka FORTS_POS_REPL
18.01.2010 « [lo6aBneHo onucaHve komaHA:  FutChangeBrokerVcb, FutChangeClientProhibit, FutChangeMoney,
OptChangeClientProhibit
» [No6asneHo none limits_set Tabnuupl part notoka FORTS_PART_REPL
* VcnpaBneH psg own60K B ONMCaHUN KOMaHA,
15.01.2010 e I3MeHeHbI TUMNbl NAEHTU(NKATOPOB 3a8BOK U caenok (i4 -> i8)

* 3MeHeHbI TUMbl CTaTycoB 3asBOK W CAeNokK (i2 -> i4)
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Aata N3meHeHus
 VicnpaBneH psig oWMG0K B ONMCaHUN KOMaHL,
25.11.2009 VicnpaBsneH psg owrb0K B ONMcaHy KOMaHA,
03.11.2009 [lobaBneHa nogaepxka 3afaHvsa Kogos 6pokepoB Npy OTNpaBke COObLLEeHNI
30.10.2009 [lo6aBneHbl KOMaHAp! yNpasieHns IMMUTaMm KNMeHToB
10.08.2009 [o6aBneHbl CrpaBoYHUKM MHCTPYMEHTOB MO OMuuoHam
15.07.2009 [lo6aBneHo onvcaHne crnpaBoYHbIX MOTOKOB pensmkaumm
17.06.2009 [o6aBneHo onucaHve kKoMaHz ynpaBneHus 3asaskamu 415 bloyepcoB 1 ONLMOHOB
27.03.2009 [o6asneHo onucaHve NOTOKOB pensvkaumm ‘common’
20.03.2009 MepBas Bepcus foKyMeHTa
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1. BBegeHue

1.1. HasHayeHne JOKyMeHTa

Llenbio fOKyMeHTa SIBIAETCS OCBELLEeHVEe BCero KoMmnekca nHopmMaumum, Heo6xo41MMoii nofb3osarensim npy NPoeKTUPoBaHNN 1 paspa-
60TKe nporpaMMHOro obecneyeHns Ans gocTyna Ha pbiHok SPECTRA c ucnonb3oBaHuem wito3a SPECTRA Plaza-2. B gokymeHTe pac-
cMaTpuBaloTCs cnegytoLve Bonpocsl:

e O6wwmii 0630p cnuctemsl SPECTRA — TOProBble MHCTPYMEHTbI, yHaCTHUKV TOProB, TOProBble onepawuu, ynpasieHue puckamm u numu-
TUpOBaHMe onepauuii n T.n.

« CocTas, ycTaHOBKa 1 HacTpoiika MO wmo3 SPECTRA Plaza-2. MNMpuBognTcs onvcaHne AeiicTBuiA Nonb3oBaresis No yCTaHOBKE U Ha-
cTpolike MO, TpeboBaHwWiA K annapaTHO 1 NPOrPaMMHO MHDPACTPYKTYPaM, a Takke JarTcs 0bLme pekoMeHaaumm no Ncnosib30BaHuio
nporpaMMHOro obecneyeHus.

« CocTaB TpaHcnvpyemoli nHcpopmaumn. MprBoagnTCS onucaHve NOTOKOB PENKaLy U TPaHCMPYeMbIX TabnuL.

« [NepeyeHb yNpaBnsAoLLMX KOMaHL,

« CnpaBouYHble JaHHbIE.

1.2. Kpyr nonb3oBarenei

[aHHbIli [OKYMEHT NpefHa3HayeH An1a 6U3Hec-aHa/IMTUKOB, CUCTEMHbIX apPXMTEKTOPOB 1 NMPOrpaMMMUCTOB, yHaCTBYHOLLMX B NPOEKTVPOBAaHNM
1 pa3paboTke NporpaMmMHOro obecnedyeHuns gns goctyna Ha pbiHOK SPECTRA ¢ ucnonb3oBaHvem wio3a SPECTRA Plaza-2.

1.3. CokpalyeHus

B pamkax HacTOsILLEero AoKyMeHTa UCMO/b3YIOTCA CeAYOLLME COKPaLLEeHNS:

TepMuH OnpepeneHue
ASTS P ToproBo-KNMPUHroBasi cMctemMa hOHA0BOIO PbiHKa
COD Cepsuc "Cancel On Disconnect"
SMA Cepsuc "Sponsored Market Access"”
BA Ba3zoBblii aKTuB
B® Bpokepckas dompma
BM BapuaunoHHasa mapxa
ro lapaHTuiiHOE obecneyeHne
MM MapkeT-Mmelikep
HKA HakonneHHbI KyNMOHHbIA J0X04
HKLL HauuoHanbHbIi KNMpuHroBbIi LieHTp
Obo® O6ocobneHHasn bpokepckas dupma
no MporpammHoe O6ecneyeHne
Po® PacueTHas dompma
CYP Cwuctema ynpasneHus puckamm
TKC TOproBO-K/IMPUHIOBbI CYET
TC ToproBasi cucrema
YK YyacTHUK KnimpuHra
YT Y4yacTHUK TOpros
(113 LleHHasn 6ymara
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2. Kpatkuii 0630p cuctembl SPECTRA

2.1. CyOobeKTbl (y4aCTHUKU) TOPros

Cy6bekTbl (YH4aCTHUKM) TOProB 3T0:

* YyacTHuku kvpuHra (PacyetHble chvpmbl)

* YyacTHuKu Topros (Bpokepckue rpMbl)

* KnneHTbl y4aCTHNKOB TOProB 1 YYaCTHUKOB KIMPUHTa

O6bIYHO YYaCTHUK TOPrOB M YHACTHWUK KNMPWHFA - 3TO O4HO U TO Xe NNL0, OH 3aK/iovaeT cAenkv 1 ABNSETCA CTOPOHO NO 3ak/1i04eHHbIM
cAesiKaM, HUXe peyb MoNAEeT UMEHHO O TaKMX y4yacTHMKaX, OfHaKo, HaunHas ¢ Bepcun SPECTRA 6.2 Ha CPOYHOM pbIHKE peasim3oBaH
NPOEKT N0 pasfeneHnto CTaTycoB YHaCTHUKOB TOPrOB M YYACTHUKOB K/IMPUHTA, e oyHKLUM YyYaCTHUKOB MOTYT ObITb BblAe/NEeHbl B SBHOM
Buae. bonee nogpo6bHO O pasfeneHnn CTaTtycoB YYacTHMKOB MOXHO O3HaKOMWUTLCA B pasfene 2.7. Pa3feneHne cTarycoB y4acCTHUKOB
TOProB 1 YYaCTHUKOB kMpuHra. O6pallaem BHUMaHue, YTo peann3oBaHHblli SPECTRA 6.2 NpoekT No pa3feneHnto cTaTycoB y4acTHUKOB
TOProB M YYaCTHUKOB K/IMPUHra HUKOMM 06pasoM He 3aTparvBaeT CyLLeCTBYIOLWMX YHACTHUKOB TOProB, [/11 HUX NOPSLOK opraHusauum
TOProB OCTAETCA MPEXHNM.

2.1.1. PacueTHble pUpPMbI

PacueTHble (hvpMbl — 3TO OpraHM3aLym, HeMoCcPeACTBEHHO HECYLLME OTBETCTBEHHOCTb M MOKPLIBAKOLLME PUCKW CBOUX K/IMEHTOB U Cy66p0-
KepoB.

PacueTHble hupMbl UMEIT BO3MOXHOCTK:

» CoBepLliatb CAEMKM OT CBOErO MEHU 1 3a CBOI CYET.

» CoBepLluatb CAE/KM OT CBOEro MMEHU 1 3a CHET 06CYXMBAEMbIX K/TMEHTOB.
* Bectu pacuetbl ¢ HKL, Hanpsmyto.

» O6cnyxuBaTh KJIMEHTOB, B TOM Ync/ie U Bpokepckre npmbl.

» KoHTponupoBaTtb paboTy KIMEHTOB U BPOKEPCKNX (DUPM B XO4€ TOProB.
PacueTHble hupMbl HecyT obs3aTenbcTBa:

* YneHcTBO B CeKLMM CPOUHOTO PbIHKA.

B3Hoc B MapaHTuiiHbIl hoHA,

[apaHTuiiHoe obecneyeHne COGCTBEHHbIX CAEMOK U CAEMOK CBOUX K/TMEHTOB.

2.1.2. bpokepckue pnpmbl

B oT/IMume OT pacyeTHbIX hmpM, 6pokepckme hMpMbl HE PaCCHMUTBLIBAKOTCA MO OnepauysM HanpsMyto ¢ GUPXei, a paccunTbiBalOTCS CO
CBOEli pacyeTHOI hpMoii, AN GPOKePOB HET TPeHOBaHWI N0 HA/TMYMIO NIMLEH3WIA U MO BHECEHWIO CPeACTB B [apaHTuiiHbIi hoHa,.

Bpokepckne mpmbl UMEKT BO3MOXHOCTH:

» CoBepLliaTb CAE/MKM 3a CBOW CYET.

» CoBepLiaTtb CAEMKN 3a CHET 06CAYXKMBAEMbIX K/TMEHTOB.

* BbICTaBATb 3a8BkM B TOProBOi CUCTEME C K/TMEHTCKOTO TepMUHana.
» KoHTponvpoBaTb paboTy CBOMX K/IMEHTOB B XO/€ TOProB.
Bpokepckre dpMmbl HeCyT 06a3aTenbCTBa:

. rapaHTI/IVIHOQ obecneyeHne cobCTBEHHBIX CAENOoK U cAeNoK CBOUX K/TMEHTOB.

2.1.3. KnueHThl

Nio6oe topuagunyeckoe 1 ranyHeckoe ML MOXET NPUHUMATL yyacTue B Toprax Ha pbiHke bloyepcoB 1 onumoHoB SPECTRA B kauecTBe
KneHTa. 19 3TOro HeO6X0AMMO 3aK/IHUUTL [AOrOBOP HA TOProBoe 06CyXVBaHWe ¢ GpoKepckolt HMPMOii MM HenocpeACTBEHHO C pac-
yeTHol chupmolii. BaxkHbiM aTtpmbyTom knmeHTa cnyxuTt MHH nnm Homep nacnopra.

2.1.4. KogupoBka B cuctreme
Y4acTHUKM TOProB B CUCTEME KOAMPYHOTCS C NMOMOLLbI0 CEMUCMMBOJIbHON CTPOKU BUAa:XXYYZZZ, rae
* XX — Kopg, pacyeTHOW hmpmbl

* YY — Kopg, 6poKepcKoii orpmbl
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e ZZZ — Kopf KNneHTa

Kop, 6pokepckoin dorpmbl 00 npegHasHadeH A1 OTPaXEHUs1 COCTOSIHUS CaMOi pacyeTHol hupMbl.

Mpumep 1.

Q100 — koA Ans NpefcTaB/eHUs pacyeTHon crpmbl Q1

Q1DU - cy66pokep DU pacueTHoli hupmbl Q1

Kog, KnuenTa 000 npefHa3HaveH aJ1si OTpaKeHus COCTOSHUS BPOKepPCKOi onpMmbl.

Mpumep 2.

Q1DUO000 — koA N5t NpefcTaB/EHUs] COCTOSIHUA AEeHeXHbIX cpeacTs cyb66pokepa DU pacueTHoli dovpmbl Q1
2.1.5. PackpbiTue nHcpopmayum o6 yyactHUKax B cucteme

Cnuncok pacyeTHbIX 1 6pokepckmx dmpm goctyneH B Tabnuue dealer notoka FORTS_FUTINFO_REPL. Cnucok KNnMeHTOB AOCTYrMeH B
Tabnumue investor notoka FORTS_FUTINFO_REPL. PackpbiTve nHdopmaLmm o KmeHTax 1 6pokepax orpaHnyeHo npasamu nosb3osarens,
3anpalumsaroLLero MHopmaumio.

Kpome Toro, B pas/iMyHbIX NOTOKax W Tabnmuax ecTb CCbIKA HA CEMUCUMBOJIbHbIE KOAbl YYACTHWUKOB UM HA YETbIPEXCUMBOJIbHbIE KOZAbI
6poKepoB.

2.1.6. NMonb3oBarenmu. MpuBA3Ka nonb3oBaTesnisd K yYaCTHUKY TOProB
Monb3oBaTesib UKW NIOTUH B CUCTEME MOXET GbITb NPUBSI3aH K Pa3HbIM YPOBHSIM UEPaPXUN YHACTHUKOB:

* JlorvH pacyeTHOli hUpMbI. VIMEeT BO3MOXHOCTb MPOCMAaTPMBaTh MHGIOPMAaLIMIo 1 (MY HATMYMY TPaH3aKLUMOHHBIX NpaB) coBepLuaTh Top-
roBble onepauuy oT UMeHU /Il06oro 6pokepa UM KIMEHTA AaHHOM pacyeTHO iMpMbl, @ Takke Bbi3biBaTb Onepauyy As yCTaHOBKM
PasUYHbIX IMMUTOB, KaK [/ K/IMEHTOB, TaK U A4/1si Cy66pOKEPOB.

* JlorvH 6pokepckoi chrpMbl. ViIMeeT BO3MOXXHOCTb MpocMaTpmBaTth MHPOPMaLMo U COBEpLUATb TOProBbIe onepauun OT UMEHU BCEX Kn-
€HTOB 6pokepa BHYTPW pacyeTHOM hMpMbl, a TakkKe yCTaHaBAMBaTb JIMMUTbI K/IMEHTaM 3TOro 6pokepa.

* JIOrVH KnMeHTa. MIMeeT BO3MOXHOCTb COBepLUaTh TOProBbie onepauuy OT UMEHU KOHKPETHOTO KMeHTa BHYTpU 6pokepckoii (hupMbl 1
npocMaTpuBaTh MHCHOPMALMIO MO ITOMY K/IMEHTY.

B cxeme coobLueHuii-koMaHg (cM. pasgen OnucaHne KomMaHa) ecTb none ‘broker_code'. MpuaoxeHve, NCNOJb3YHOLLEE JTOTVH YPOBHS pac-
UETHOI MPMBbI, 06513aHO NPY OTMPABKE COOBLLEHNS 3aN0/HATL 3TO MO/ YETLIPEXCUMBOJIbHLIM KOgOM Gpokepa SPECTRA. MpunioxeHus,
MCMO/b3YHOLLME STOTVHBI YPOBHSA GpOoKepa UK KNMEHTA, 3amo/HATb 3TO NoJie He 06A3aHbl.

2.2. IHCTPYMEHTbI

MHcTpyMeHTbI B cucTeme SPECTRA UMEIOT Mepapxmyeckyro CTRYKTYpY. [anee npyBeAeHo onucaHne MHCTPYMEHTOB, HAUMHasi C KOPHEBOTO
YPOBHS1 Mepapxui.

2.2.1. ba3oBble aKTUBbI

Bas30Bblii aKTVB NPEACTaBAseT co6oii CYLHOCTb, K KOTOPO NPUBS3LIBAETCA KOHKPETHbIV KOHTPAKT — akLyio, KOTOPY0 Heo6XoAuMOo GyaeT
nepeaatb UM NOMyYnThb AJ1s MHCTPYMEHTOB (POHAOBOI CEKLMU, TOBap — [A/151 UHCTPYMEHTOB TOBAPHOI CEKLMW UM MHAEKC/KYpPC Baslto-
ThI/MHAVKATOP A/ PAcUeTHbIX (ObIOYEPCOB. Ba30BbIii aKTUB COAEPXUT aTpubyThl, 06LLMe ANSt BCEX MHCTPYMEHTOB, NMPUBSI3aHHbIX K HEMY,
a UMEHHO:

+ HaumeHoBaHWe TOProBoi CeKLum.

. Pa3H006pa3Hb|e CTaBKU KOMUCCUI 1 NPU3HaKN NCNosib30BaHNA CKasiblMMpoBaHUA NMpn pacyeTe Komwuccuin. Ecnn ANA akTnBa yCTaHOBJ1EH
NpuU3HaK CKasibnmpoBaHns, TO KOMUCCUA 6epeTc;| TOMbKO MO caenkam B OTKpPbITMe I'I03VILWII7I.

» Twn nocTaBku MO KOHTpakTam (nogpobHee — cM. pasgen, MocTaBka akTUBOB M 3KCMMPALMSA OMLOHOB):
* MocTaBKa COGCTBEHHO aKTUBa;

* pacyeTHbll TN — MO UToram obpalleHns NepeyuncnaiTCa TONbKO AEHEeXHble CPpeacTBa B pasMepe pasHulibl Mexay CTOMMOCTbIO
OTKPbITUS MO3ULMN U PaCcCYETHOW LieHON akTuBa.

* Bantora gn1a pacyeta CTOMMOCTU Lara LieHsbl. B HaCTOFILLlI/IVI MOMEHT MOXET NPUHUMaTb 3Ha4YEeHUA:
* RUR — cTtoMmOCTb LWara LeHbl yka3biBaeTca B py6nﬂx 1, Kak nNpaBno, He MEHAETCA B TEeYEeHNe BCEro CpoKa ,Cl,eVICTBVIFI KOHTpaKTa.

* USR — cToMMmOCTb LWara LieHbl yKka3blBaeTcsa B pybnsx, C nepecyeTom no Kypcy fonnapa, paccymMTbiBaeMoro no Metoamke MoCKOBCKOIA
Bupxu: http://moex.com/n6126

CTOMMOCTb Liara LieHbl U3MeHsieTcsa ABa pasa B A€Hb — NPU KJIMPUHIe U NP NPOMEXYTOHYHOM K/TMPUHTEe.

» dopma TOpros — ¢ 3a/10rom unu 6es. MNpu Toprosse ¢ 3a/10roM YacTb Aeno3nTa Nog No3nLMI0 MOXHO BHOCUTL nyTem nepedayun HKL, B
3101 akumii 1 ApYrux LeHHbIX Gymar U3 yTBEpXAEHHOro cnucka.
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Ba3zoBblii akTne HE ABNAETCHA TOPIOBbIM MHCTpYMEHTOM.

WHhopmaums o 6a30BbIx akTuBax cogepxutcsa B Tabnuue fut_vcb notoka FORTS_FUTINFO_REPL.

2.2.2. dbloyepchbl
®boYepCHbIE KOHTPaKTbl — OCHOBHOW TWM TOPrOBbIX MHCTPYMEHTOB B cucTeme SPECTRA.

®bloyepchbl NPUBA3aHbl K KOHKPETHOMY 6a30BOMY aKTVBY. Kaablii (oblouepc UMEET YHMKasIbHble aTpuByThl CPOYHOCTU (AaTbl MOCTABKY),
/10Ta, LWara LieHbl 1 CTOMMOCTM Luara LieHbI.

[Jatbl nocTaBkn hbIOHEPCOB B TOPrOBOI CUCTEME Ha3HAYATCS C TPEXMECAYHbIM MHTEPBa/IOM — CEpefMHbl MapTa, UIoHS, CEHTAOPS, de-
kabps (http://moex.com/a4034?show=se). [1ns kaxa0ro 6a30BOro akTnBa MOXeT ObITb CO34aHO HECKO/bKO TOPryembIixX dbloUepcoB € pas-
HbIMW JaTammn UCMOSTHEHUS.

®bloyepchl C pasHbIMY JaTaMy UCNIOSTHEHUS! HA OfVH U TOT Xe aKTUB MOTYT BXOAWUTb B Tak Ha3blBAEMbIi MEXMECSUHbIV U KaneHAapHbIii
cnpea. B aTom cryyae, Npy pacyeTe pUCcKOB YUUTLIBAETCS KOPPENALUS LIeH Ha Takue ghblodepchbl Mexzay co6oii 1 rapaHTuiiHoe o6ecneveHne
noA No3nLMI0, COCTOSILLYIO 13 HECKO/BbKMX (PbIOUEPCOB, BXOASALLMX B CNIpes, MOXeT GbITb 3aTpe6oBaHO MeHbLUe, YeM CyMMa o6ecrneyeHuii
NoA KaKayto OTAeNbHYI0 NO3ULMIO.

®bloyepchbl KOTUPYHOTCS B MyHKTaX LieHbl. LieHa B py6sx 3a KOHTPAKT BbIUMC/ISAETCS Kak:

step_price

PriceRub = PricePoints * —————
min_step

, roe
* PricePoints — LeHa B NyHKTax;

 step_price — CTOMMOCTb MUHMMAaJILHOTO Luara LeHbI;

* min_step — MWHUMaSIbHBIA Lar LEeHbI B NyHKTaxX.

[ns dhbioYEPCOB € Ba/IHOTON CTOMMOCTM Wwara USR, 3ano/iHAITCA eLle Tpy AOMOSHUTENbHbIX NOMs:
» CToMMOCTb Lara LieHbl B UCXOAHOI BantoTe (T.e. B gonnapax CLUA);

» CTOMMOCTb Luara LieHbl B py6nsix, 3achukcmpoBaHHas 1 NPOMEXYTOUHOTO KITUPUHTA,;

» CTOMMOCTb Luara LieHbl B py6nsix, 3achukcmpoBaHHas a1sl KIMpyHra.

Kax bl TOProBbIii MHCTPYMEHT NPU NOSIB/IEHNN B CUCTEME HELOCTYNEH A/15 TOProB B GVKAlLLYI0 BEHEPHIOI TOProBYHD CECCUI0, U Hauu-
HaeT 6bITb AOCTYNHbLIM 715 TOProB TOMbKO B AHEBHYH TOProByt ceccuto (NoapobHee 0 TOProBbIX CECCUsiX CM. pasgen PacnucaHve Topros
1 KnnpuHra). O [OCTYNHOCTU MHCTPYMEHTA /19 TOPrOBNM B BEYEPHIOO UM AHEBHYIO TOProBble CECCUM MOXHO Y3HaTb U3 Nons signs (npu-
3Haku) Tabnuubl fut_sess_contents.

MHdhopmaums o dobloyepcax coaepXxnTcs B Tpex Tabnmuax ToproBoro uHtepgeiica:

» Motok FORTS_FUTINFO_REPL, Tabnuua fut_sess_contents — ocHoBHas Tabnuua. CoaepXWT CMUCOK KOHTPaKTOB, Ha3HAYeHHbIX B
TOpr1 B laHHOI TOProBOi ceccuw.

» Motok FORTS_FUTINFO_REPL, Tabnuua fut_instruments — coaepxXuT ype3aHHyo MHhopmaLmio 060 BCex bHUEPCHbIX KOHTpaKTax
B TOProBOI CUCTEME, B TOM YMC/IE HETOPIYEMbIX.

» Motok FORTS_INFO_REPL, Tabnuua futures_params — cofepxuT nHpopmanmio o dhbtovepcax B oopmarte, He06Xo0AMMOM A/15 3arpys-
KV ee B K/TMEHTCKWIT MOAy/ b pacyeTa puckos (SpectralM).

2.2.3. ONUNOHDbI

B HacToswmiA MOMeHT cuctema SPECTRA nogaepXxnBaeT aMepuKaHCK1e onumoHbl Ha ghbtodepcbl. ONUMOHbI MOTYT 6bITb MapXUpPyeMoro
TMNa, C yNNaToi BapnaLMOHHON MapXm MexXay y4acTHUKaMn TOProB Ha OCHOBAHWUM PacHeTHOM LieHbl, onpeaensemMoi Bax bl B TOProByio
CEeCcCuio, M NPeMUanbHOrO TVNa, € YNaaToi Nnpemun NoANUCYNKY ONLUMOHA B MOMEHT COBEPLLEHUS CAESKN.

Mpn MCNoNHeHUW/3KenMpau M onuyMoHa, No3uLMa No OMnuMoHy npeBpalLaeTcst B NO3WLMI0 NO (bloYepcy, K KOTOPOMY NpUBA3aH AaHHbI
OMLMOH.

OnNuMOoHbI TaKKe Kak 1 (IbHYEPCbl UMEKT pasHble AaTbl UCMOMHEHNUs:. B oTanumne oT (hblouepcoB, CyLLECTBYHOT "KOPOTKME" OMLMOHbI, C
VCMOSTHEHNEM B CepeauHe bnmxaiiluero KaneHgapHoro mecaua. Mosmumm Ha KOpoTKUe OMUMOHbI MPU MCMOMIHEHUN NEPEXOAAT B NO3ULUM
Ha TPeEXMeCsYHbIli hblovepc.

[1a onuMoHOB B TOPrM HasHa4YaeTcs HEKOTOpPOoe MNOAMHOXECTBO CTpaVIKOB, KOTOpPOE NEXNT B OKPECTHOCTH TeKyu.|,e|7| pacueTHon LeHbl (*JbI'O-
yepca, K KOTOpoMy npmedAsaH OnunoH, NO3TOMY, CNUCOK OMNMUMOHOB, Ha3Ha4Y€HHbLIX B TOPrK, B 06LIJ,eM Cny4vae Ka)K,D,bIVI AOEeHb MOXeT 6bITb
Pa3HbIM.

VHbopmMaLms 06 onuuoHax CoAepXnTCs B ABYX Tabnmuax ToproBoro uHTepdeiica:

* MNotok FORTS_OPTINFO_REPL, Tabnuua opt_sess_contents — ocHoBHas Tabnuua. CoaepXuT CNNCOK KOHTPAKTOB, Ha3HaYeHHbIX B
TOPr1 B laHHOI TOProBOii ceccuw.
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* Motok FORTS_INFO_REPL, Tabnuua options_params — cofepxuT nHdopmaLimio o6 onumoHax B popmare, HE06X0AMMOM 4151 3arpy3kum
ee B K/INEeHTCKMIA Mogynb pacyeTa puckoB (SpectralM).

2.2.4. CocTaBHble MUHCTPYMEHTbI (CBA3KWN)

Toprosas cuctema SPECTRA noafgepxusaeT COCTaBHblE MHCTPYMEHTbI — UHCTPYMEHTbI, KOTOPbIE COCTOAT U3 HECKO/IbKMX B3aUMOCBSA3aH-
HbIX YacTei (aToMapHbIX MHCTPYMEHTOB), YTO NO3BO/ISET PeasIM30BbIBaTh LLUMPOKO MUCMOb3YEMYIO CTpPaTervio TOProBv Ha pbiHKe, Korga
Npu BbINO/THEHNW CAEMKM NO CBA3KE Y KNMEHTa MOSBATCA NO3MLMK No ABYM unu 6onee MHCTpymeHTam. B HacTosLWwmin MOMEHT B Buae
COCTaBHbIX MHCTPYMEHTOB peasin30BaHbl KasleH4apHble crnpeabl Ha dbloyepchbl.

CrnncoK MMEeILMUXCA B CUCTEME COCTaBHbIX WHCTPYMEHTOB MOXHO NonyudTb U3  Tabnuubl fut_sess_contents noTtoka
FORTS_FUTINFO_REPL, npoBepss none multileg_type. 3anucu, co 3Ha4ueHWeM 3TOro Nosis He paBHbIM 0, ONWCLIBAIOT COCTaBHbIE WH-
CTPYMEHTBI.

[lna nonyyeHns coctaBHbIX YacTeli UHCTPYMEHTa crieflyeT nosb3oBartbes Tabnuueli multileg_dict notoka FORTS_FUTINFO_REPL, B ko-
TOPOI ANA KaXKA0ro COCTABHOTO MHCTPYMEHTa CyLLEecTBYET ABe Un 6onee 3anunceil, onvcbiBatoLLein OTAeNbHbIE YACTV TaKoro MHCTPYMEHTa
(Puc. 1). 3anucu Tabnuupl multileg_dict cebinatotea obpatHo B fut_sess_contents, T.K. COCTaBHble YacTV UHCTPYMEHTOB SIBAAOTCA 00bIY-
HbIMW MHCTPYMEHTamy TOProBOi cucTeMbl. [15 KaXA0W COCTaBHOWM YacTu Takke ykasblBaeTcs KO3ahuLMEHT, Ha KOTOPbI YMHOXaeTcst
06bEM MCXOAHON 3asBKW AN5 NoyyYeHns o6bEMa 3asBKM N0 COCTABHOM YacTu. 3HaK 3Toro KoadduumeHTa ykasbiBaeT Ha Hanpas/neHue
3asBKM N0 COCTaBNAOLLEN — MOMIOXUTE/NbHOE 3HAYEHVE 03HAYAET, YTO COCTaBnALWan 6yaeT Hanpas/eHa B Ty Xe CTOPOHY, YTO U 3aABka
N0 COCTaBHOMY MHCTPYMEHTY, OTpULATENIbHOE — B NMPOTUBOMNOOXHYI CTOPOHY.

isin_id short_isin isin multileg_type
500 GAZR23 GAZR-23.09.10 0 |f—y
510 GAZR24 GAZR-24.09.10 0 - M
515 GAZR28 GAZR-28.09.10 0 |f—
— 1200 GAZPTOT3 GAZR-23.09.10R5 1
M 1201 GAZPT1T3 | GAZR-23.09.10R4 1

isin_id isin_id_leg qty_ratio

1200 500 1

—>{ 1200 515 1
1201 510 1

—’{ 1201 515 1

Puc. 1. CoctaBHble€ UHCTPYMEHTbI

2.2.5. NaeHTUMKaLUMA NHCTPYMEHTOB
B cucteme SPECTRA MHCTPYMEHT MMEET YeTbipe naeHTugukarTopa:
1. Mone isin_id — yHUKanbHbIi YNCNIOBOWN MAEHTUMKATOP UHCTPYMEHTA B CUCTEME.
2. Mone isin — CMMBO/IbHbIN MAEHTUIMKATOP MHCTPYMEHTA.
3. Mone short_isin — KopoTkuii CUMBOJIbHBI KO MHCTPYMEHTA A/151 MHCDOPMALMOHHBIX CUCTEM.
4. MNone name — [/IMHHOE "4Ye/I0BEKOYMTAEMOE" HanMeHOBaHNe MHCTPYMEHTa.
Mpumep 3. Pblovepc Ha nHaekc PTC ¢ ucnonHeHnem B gekabpe 2010 roga:
isin_id=
isin = RTS-12.10
short_isin = RIZ0
name = ®blYEPCHbI KOHTPAKT Ha uHAekc PTC ¢ ncnonHeHvnem 15 gekabps 2010 .

3HaueHve isin_id — nepBUYHbIN YHUKaNbHbIA MAEHTUIMKATOP MHCTPYMEHTa B cucTeme. Bo Bcex CTPYKTypax AaHHbIX, COAEPXaLLMX CCbINKY
Ha WHCTPYMEHT, UCMOMb3YETCH MMEHHO 3TO 3HaYEHNe.

Mone isin — OCHOBHO CMMBO/IbHbIi KOA, KOHTpakTa. VIMeHHO 3TOT KOf, YKa3blBaeTca B KOMaHAe Ha NOCTaHOBKY 3asBKW. apaHTupyeTtcsa
YHUKa/IbHOCTb 1 HEU3MEHHOCTb BO BPpEMEHWN 3Ha4YEeHUA isin.

Mone short_isin — anbTepHaTVBHLIN CUMBOSIbHbIV KOO KOHTPakTa. Bbino BBEAEHO A1 ynpoLleHns pa6oTbl ¢ AaHHbIMU SPECTRA MUpOBbIM
MHhOpMareHTCTBaM.
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2.3. ToproBble onepauuu

2.3.1. 3asaBKU — 06LMe BO3MOXHOCTH

3asBKka — 3T0 NpUKa3 yyacTHMKa TOProB B TOPTrOBYIO CUCTEMY HA COBEPLLEHME CAESKM NOKYNKA WU MPOAKM MHCTPYMEHTA Mo onpeaenéH-
HOI LeHe. 3asiBka MOXeT GbITb apecHoi nin 6e3afpecHoi.

BesagpecHble 3asiBKM — 3T0 06bIYHbIV B, 3a51BOK, KOTOPbIE BCTAKOT B 04epesb ¥ BUAHbLI BCEM M0/b30BaTeNsIM, OHU 06513aTe/NbHO y4acTBy-
10T B @yKLMOHE 1 CBOAATCS CO BCTPEUHbIMY 3asiBKamu. Ecnv y 3asiBKu eCTb KOHTPNPeA/1I0KEHUE C LIEHOM NyyLlei nnmn paBHOM LieHe 3asBKu,
TO Takve 3asiBKv CBOAATCS B CAE/KY C LEHON paBHOW LieHe 3asBKM B KOHTPMPEATOXEHNN. YacTb 3asBkM, KOTOpasi He cBefach B CAeNKY
0CTaeTCs B BUAE 3as1BKW, C MEHBLUUM KOSIMYECTBOM MHCTPYMEHTA.

3asBKM GbIBAOT KOTVPOBOYHbIE, BCTpeuHble 1 3asiBki Fill-or-Kill. KoTrpoBoyHas 3asiBKka OCTAETCS B 04epesy He3aBUCKMO OT TOTo, CBENlach
111 OHA YaCTUYHO, MU He CBelacb COBCEM. BCTpeuHasi 3asiBKa, eC/IM OHA He CBenach B CAESKY, YAANSETCS U3 CUCTeMbI NOC/e NPOBEAEHNS
aykumoHa. Mpu YacTUYHOM CBeEHUM BCTPEUHOl 3asiBKW, HECBEAEHHAs ee YacTb Takke yaansetcs. 3assku Fill-or-Kill — aTo BcTpeuHble
3asIBKY, KOTOPbIE NPeANoaraioT To/IbKO NOSIHOe UCNOMHEHVE (CBefeHMe B CAENKY).

C TOUKM 3peHUst BPEMEHU XU3HN 3asiBKW NOAPA3AENsoTCS Ha 06blUHbIE Y MHOTOAHEBHbIE. Y 06bIUHbLIX 3asBOK JaTa UCTEUEHUs 3asiBKu
He 3afiaHa, Takme 3asBKy (HEMCMOIHEeHHbIE) "KMBYT" A0 KOHLIA TeKyLLei TOProBoii ceccum. [ MHOTOAHEBHbIX 3asIBOK yKa3biBaeTCs AaTta
UCTEUEHUs (QManasoH AaT — A0 rofa). Takue 3asiBkM aBTOMATUUYECKU NEPEBbLICTABNSAIOTCS B CIEAYIOLLYI0 TOProBY0 CECCUI0, NOsTyyas npu
3TOM HOBBbIi HOMEp 1 CCbI/IKY HA HOMep Camoil NepBoii BbICTaBNEHHOM 3asBky. MMpy NepeBbICTaBNeHUN 4eNalTCs NPOBEPKM HAa Hasmume
MHCTPYMEHTa, K/MeHTa, JOCTAaTOuHOCTU CPeACTB. 3asBK/ C UCTEKWel AaToli aBTOMATMUYECKU CHAMAKOTCS Noc/ie 3aBepLUeHst BeuepHeit
ceccuy (ecnm oHa ecTb B 3TOT fIEHD).

N5 HyX [ pa3paboTUMKOB B 3asiBKax NPeaycMOTPeHb! ABa AOMOMHUTESbHBIX aTpubyTa:
* none comment — cTpoka B 20 CUMBOJIOB;

* none ext_id — l'IeTI::IpeXG:’:l[/‘ITOBOG 4ucno, Kyaa npegnosiaraetca BCTaBNATb VI,D,eHTVICbVIKaTOp 3a5BKV B N0OMb30BATENbCKON CUCTEME.

MpumeyaHue

YHVKa/IbHOCTb 3HAYEeHNI AOMNOMHUTENbHbIX aTPMOYTOB 3asBKU TOproBoii cuctemoin SPECTRA He aHanun3npyeTtcs.

VHdopmauma o 3aaBkax cogepxutcs B Tabnuuax orders_log notokoB FORTS_FUTTRADE_REPL, FORTS_OPTTRADE_REPL u
FORTS_ORDLOG_REPL.

Tabnuua orders_log — 3T0 MCTOpPUSA M3MEHEHUI 3a8BOK, HA KaK40e M3MEHeHue 3asiBKM A06aBnseTcs oTAernbHas 3anucb. B Tabnuue
orders_log notokoB FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL cogepxutca nHgopmaumsa TonbKo no "cBOMM" 3asiBKam.
Mog cBOMMM 3asiBKaMKM 34,€Cb NOHUMAETCS:

» [lns noruHa KNnMeHTa — 3TO 3asBKU TOJIbKO 3TOr0 K/IMEHTA.
» [nsa norvHa b® nam PO — 310 BCce 3asBKM KMEHTOB 3Tol B® nnun P.
[laHHble Mo cBOMM 3asiBKaM packpbIBAKTCA NMOMHOCTLIO, BK/IKOUAs C/yXe6Hble U No/ib30BaTesIbCKMe Noss.

Mpu xxenaHny nonb3oBaresib MOXET NoANMCaTLCA Ha NosydeHne Tabnuubl orders_log notoka FORTS_ORDLOG_REPL, B 3TOM cnyyae OH
6yAeT nonyyatb BCHO UCTOPMIO N3MEHEHNI NO BCEM 3asiBKaM B CUCTEME B aHOHUMHOM BUzE.

Bo3MOXHbI cnegytoLime onepauymn Hag 3asaBkamm:
» [o6aBneHune 3asBKM.
* YpaneHue 3asBku (No kogy 3asaBku B cucteme SPECTRA).

» lMepepnsuxkka 3asBku (onepauma MoveOrder). MepeaBmkka 3asBKM peasin3oBaHa Kak napa onepauuii — yaasieHue cTapoit 3asBKU 1
fobaBneHne HOBOIA 3asiBKM (C HOBbIM HOMepoMm). COOTBETCTBEHHO MO/b30BATE/I0 B OTBETHOM COOOLLEHNM Ha onepaumio MoveOrder
BCerja Bo3BpallaeTcs HoMep HOBOW 3asaBku. Onepaumu MoveOrder B Tabnuue orders_log Bcerga COOTBETCTBYET Kak MUHUMYM [Be
3anncu — yganeHve un gobasneHue.

OpHoli onepauueii MoveOrder MOXHO OJHOBPEMEHHO NepeABUHYTL fBE 3asiBKV (MOME3HO A1t MapKeT-MelikepoB), A5 3TOro B MeToAax
MoveOrder npegycmoTpeH Habop napameTpos (order_id1, order_id2) ans aByx 3asBokK. [py 3TOM camy MeTOAbI ABNAIOTCS YHUBEPCASIb-
HbIMW — eC/n ABUraeTcs ofiHa 3asBKa, 3ano/HSATCA napameTpbl ToNbKo ans order_id1.

» MaccoBoe yaneHne cBOMX 3asBOK MO 3a/aHHbIM No/ib30BaTesIeM yC/10BUSIM. B kauecTBe ycnoBuii MOryT GbITb 3aaHbl:
* HanpaBsneHve onepauuv — MOKynka, npogaxa.
» Tun 3asBkM — afpecHasi, 6e3agpecHas.
* Kog knuneHTa.
» Kop 6a30BOro akTuBea.
e ext_id — ngeHTndmkaTop 3asBkM B NOIb30BATE/NBCKON CUCTEME.

 Kop VHCTpymeHTa.
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2.3.2. AapecHble 3as1BKU

AfpecHas 3asBKa — 3TO 3asBKa, afjpecoBaHHas KOHKPETHOMY Mosb3oBaresto. 10 cpaBHEHNIO C 6e3aﬂ,peCHblMVI 3TN 3a5BKN NMEKOT HEKO-
TOpble orpaHn4YeHnsa B BOSMOXHOCTU ynpaB/eHNA 3asdBKaMu 1 B Bbl60pe KOHTpareHta:

» BbiCcTaBneHvne agpecHoi 3asiBKM BO3MOXHO TO/IbKO OT florMHa 6pokepckoit chupmbl. Mpu BbICTABNEHMN afpECHOI 3a8BKM B kayecTBe
KOHTpareHTa MOXHO yKas3aTb TO/IbkO 6pokepckyto onpmy.

» [ins onpegeneHns KOHTpareHTa B 3asiBKe YKa3blBaeTCA KOA, KOMNaHumn-koHTpareHTa (nosne broker_to). He Bce 6pokepckune oupmMbl MMeOT
TaKoW Kof, COOTBETCTBEHHO, 3TUM (hMpMam HENb3si BbICTABUTL aflpECHYIO 3asIBKY.

 [ns agpecHbix 3as51BOK HEBO3MOXHa onepauusi MoveOrder. MOXHO TOMIbKO BPYUHYHO YAUTL U BbICTABUTH HOBYIO 3asIBKY.

AfpecHble 3a8BKN CBOAATCA B CAENKY NP YCNOBMUM TOYHOIO COBMNAAEHUA B HUX LEHbI 3aABKW, U 3HAYEHUS nons match_ref B 3asABKax.
B03MOXHO YacTU4HOe cBefeHNe afipeCHbIX 3asBOK.

2.3.3. Caenku

Cpenku B TOProBoii CUCTEME 3aK/io4atoTCsl Noc/ie NOCTaHOBKYM 3as1BOK B C/lyvae, ec/v LieHa B 3asiBKe OfIHOT0 Hanpas/ieHUst Mo UHCTPYMEHTY
YOOBNETBOPSET LieHe 3asBKM APYroro Hanpas/ieHWsi Mo TOMY Xe UHCTPYMEHTY. LleHoli caenkm cunTaeTcs LeHa 3asBKv, BbICTaBMEHHOW
paHbLue. Caenku 6biBatoT afpecHble 1 6e3agpecHble. MHorve aTprubyTbl CAEOK IKBUBANIEHTHbI aTpubyTam 3asBok. CAenku He N3MeHSTCS
1 He yfansTcs U3 CUCTEMBI.

VHdhopmaumsa o cobCTBEHHBIX cAenkax cogepxutcs B Tabnuuax user_deal u user_multileg_deal notokoB FORTS_FUTTRADE_REPL u
FORTS_OPTTRADE_REPL. JaHHble B Tabnuuax npefctas/eHbl B OT(OUNLTPOBAHHOM BUe: Nob30BaTe b BUAMT NPUBATHYIO UHGIOpMAa-
LMo TONbKO MO CBOEW YacTu caenku (nokynatens unv npogasua). Ecnv nonb3osatenem ssnsetca 6® nnn PO v caenka coseplueHa ee
K/IMeHTaMu, To Nnonb3oBaTteslb BUAUT NPUBATHYIO MHAOpMaLMio No obenm vactam caenku. MHdopmauus 060 Bcex caenkax B cucteme
pasgaeTcs BceM nonb3oBatesnisam B Tabnmuax deal n multileg_deal notoka FORTS_DEALS_REPL. JaHHble B Tabnuuax npeacrasfeHsbl B
aHOHWMHOM BUfe.

[MToMMMO YMCTO TOProBbIX CAE/OK B Tab/MLaX CAENOoK Cofepxarcsa AONOMHUTENbHbIE 3anMcK, KOTOpbIE B OPUANYECKOM CMbICE CAeNKaMm
He ABMAIOTCA, HO OTPaXKatoT HEKOTOPbIe onepatuy B cucteme, MEHSIOLLME NO3ULMM yYaCTHUKA. [JaHHbIe CAENKM HAa3bIBAIOTCA TEXHUYECKUMU.
OTNMUUTL TOProBble CAE/KM OT TEXHUYECKMX MOXHO N0 3HaYeHuto noneii xstatus_sell n xstatus_buy tabnuy user_deal n user_multileg_deal
notokoB FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL nnu no npu3Haky nosystem B Tabnuuax deal n multileg_deal notoka
FORTS_DEALS_REPL (nogpo6Hee — cM. pa3gen Tunbl c4enokK, hopMupyemble Npy UCNOSTHEHNN U UCTEYEHUM (DbHOUYEPCOB U OMLMOHOB).

2.3.4. OCOOGEHHOCTU TOProB/N CBA3KaMU

Toprosas cuctema SPECTRA nogaepxvsaeT COCTaBHblE MHCTPYMEHTbI (CBA3KM) — WHCTPYMEHTbI, KOTOPbIE COCTOAT U3 HECKOJIbKUX B3au-
MOCBSA3aHHbIX YacTell (aToOMapHbIX MHCTPYMEHTOB), YTO NO3BOISIET PeasIM30BbIBATL LUMPOKO NCMO/b3yeMyto CTPATErio TOProB/v Ha PbIHKeE,
KOraa npu BbIMO/IHEHUW CAESKM MO CBSA3KE Y KAMEHTA NOABASAIOTCSA NO3ULMK NO ABYM UK 6osiee MHCTPYMeHTaM. B HacToALwui MOMEHT B
BU/E COCTaBHbIX MHCTPYMEHTOB peasi30oBaHbl KasleHAapHble cnpebl Ha gobloyvepcsl.

OCHOBHbIE OCOGEHHOCTY TOPrOB/IN CBSA3KAMU:
* [MopsfoK COPTUPOBKM LIEH B CTakaHax MOXET ObITb pa3nMyHbIM (MPSIMOi UK 06pPaTHBIN).

* [pu BbICTaBNEHUM 38ABKM MO CBA3KE Y KNNEHTA BO3HUKAIOT obsa3atenbcTBa nNo ABYyM nnn 6onee aToMapHbIM MHCTPYyMEHTaMm, cnegosa-
TE€NbHO, pacyeTt obecneuyeHus nog Takyr nosnumo 6y,u,eT npon3BognTbLCA COOTBETCTBYHOLLIMM o6pa30|v|.

* [1nA cBA30K HEBO3MOXHbI OnepaLumn nepeasuxkm 1 MacCcoBoro yaaneHnsa 3asBoK.

2.4. NMocTaBKa aKTUBOB U 3Kcnupauusi onuymMoHoB

2.4.1. NocTtaBka no pbrouepcam

B paspese nocTaBku (hbloyepchl 6bIBalOT TPEX TUMOB:

* PacueTHble hblodepchbl ((hbloYepchbl Ha MHAMKATOPbI) — MO UToramM 06paLLeHsi NePeUnCISIOTCA TOMbKO AEHeXHbIe CPeACTBA B pasMepe
pasHWLbl MeXy CTOMMOCTBIO OTKPbITUSI MO3MLIMM 1 TEKYLLEH pacyETHOI LieHoi akTuBa. MNocTaBka othopMIsieTcsl TEXHUYECKO CAEeMKoi
3aKpbITUS NO3ULMK, KOTOpasi B TabrnnLie CAEeNoK NoMeyaeTcs crelmanbHbIM MPU3HAKoM B nosisix xstatus_sell v xstatus_buy (nogpo6Hee
— cM. pasgen Tvnbl cAenoK, (hopMupyeMble Npu UCTIONIHEHUN U CTEYEHWI (DbIOYEPCOB 1 OMLIOHOB).

» ToBapHble dobHoUePChI (PbHYEPCHI HA peasibHble akTVBbI) — MO UTOram obpaLLeHNs NepeduncastoTCs COOCTBEHHO akTVBbI U AEHEXHbIe
cpeacTBa. MocTaBka ohopmaseTcsi TEXHUHECKOW CAENKON 3aKpbITUSi NO3ULMK, KOTopas B Tabnuue CAenok noMevaeTcsi cneuyasibHbIM
npu3HakoM B nonsix xstatus_sell n xstatus_buy.

» ®bloyepcbl Ha akuuyM — Npu NocTaBke No3uLUMA Mo blouepcy npeBpalLaeTcs B NO3ULMIO Ha pbiHKe T+ B cekTope "OCHOBHOM PbIHOK"
MockoBcKoi 6upxu. MocTaBka 0DOPMISETCA TEXHNYECKON CAENKONM 3aKPbITUA NO3NLMN HA CPOYHOM PbIHKE U CLAENKOW OTKPbITASA NO3K-
Lun Ha pbiHke T+. Caenka 3aKkpbiTvs No3vUyn Ha CPOYHOM pbiHKE B Tabnuvue caenok nomevaeTcs cneunasibHbIM NPU3HAKoOM B MOAX
xstatus_sell n xstatus_buy. Cenka oTKpbITUSA NO3ULMKN Ha pbiHke T+ co3gaéTcs B cucteme ASTS hoHAOBOrO pbiHKa. bonee nogpo6bHo
CcM. noapasgen "Peanusaumsa nocTaBkun hboYEPCHbIX KOHTPAKTOB CPOYHOTO PbiHKA Ha (DOHA0BOM pbIHKE (pexum T+2)".

2.4.1.1. Peannsayus noctaBku (pbHOUEPCHBLIX KOHTPAKTOB CPOYHOIO PbiHKA Ha (pOHA0BOM pblHKE (pexum T+2)

McnonHeHne Bcex NOCTaBOYHbLIX (PbIOYEPCHBIX KOHTPAKTOB NPOU3BOAMTCA MYTEM aBTOMaTUYECKOro 3ak/toyeHns cenok T+2 B cektope
"OCHOBHOI1 pbIHOK" MoCKOBCKOI 6upxu (ToproBo-knMpuHrosas cuctema ASTS).
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B KnupwuHroBoii cucteme SPECTRA 3a Kaxaoii 6pokepckoli (oupMoii, KoTopasi XenaeT NpoBOAUTL MOCTaBKY, MO 3asiB/IEHNI0 YUYacTHUKA,
3aKpennseTcs Kog thMpMbl 1 TOProBO-KMPUHIOBBIV CHET (fanee — TKC), 3apernctpmpoBaHHble B TOProBo-kIMPUHIOBOW cucteme dhoHA0-
BOrO pbiHKa (fanee — ASTS ®P), ¢ ykaszaHMeM KOTOPOro AO/MKHbI ObITb 3aK/I04eHbl caenkm T+2 B Lensx UCNoHeHW 0653aTenbCTB No
dhbloYepCHbIM KOHTpakTaM. 3a K/IMEeHTCKM pasfesniom pernctpa yyeta nosuumii MoXeT ObITb 3akpennéH otaenbHblli TKC 1 Kof KnveHTa,
3aperncTpmposaHHoro B ASTS ®P.

3apaHee no 3asBneHnto YyactHuka peructpupytotcs B SPECTRA Tpu TKC ®P (T.H. "nobumsie” TKC): oguH A5 yyeTa COGCTBEHHbIX 0651~
3aTeNbCTB, OAVH 415 yYeTa 06513aTeNbCTB KNMEHTOB, OAUH ANs yyeTa oba3aTtenscts AY. "liobumbie" TKC npukpennsotcs kK B cootseT-
CTBYIOLLLETO TUMA N0 YMOTHAHUIO.

Cpaenkn T+2 3akntovatotca B ASTS ®P Ha otaensHoM pexume ToproB (SPEQ) ¢ kogom pacuéTos Y2. Caenka 3akntovaerca mexay HKL,
1 YHaCTHMKOM TOProB q)OHAOBOrO pbiHKa. HMKaKoro A0NoMHUTEIbHOTO NOATBEPXKAEHMS OT yYacTH/KA TOProB (OOHA0BOMO pbiHKA He Tpeby-
eTcs.

B cnyuyae, ecnu caenka T+2 He MOXET ObITb 3ak/l04eHa No NpUYMHE OTCYTCTBUA U HEBEPHbIX PEKBU3WUTOB NpuBA3kK K dipme n TKC,
YuyacTHukoM go 15:00 MCK TekyLLero gHa fO/MKeH ObITb 3aKpeniEH 3a COOTBETCTBYHLLEV BpokepcKoi dmpmoii aeicTeytowmii TKC ®P.
Ecnun go 15:00 MCK YuacTHuk He 3akpennsieT geiictayrowmii TKC, To B 15:00 MCK caenku T+2 6yayT 3ak/oueHbl ¢ ykazaHueMm "niobumoro”
TKC cooTBeTcTByHOLWErO TMNa (COBCTBEHHBIW, KNneHTckuiA, AY). Ecnn coenkn T+2 He MOryT 6bITb 3aK/H4YEHbI C yKasaHnem "nobumoro”
TKC (OH Takke He ykasaH Wu ykasaH HeBepHO), TO 065A3aTeNlbCTBa yHacTHMKA KAVPUHIa Mo nocTaBke Mo hbloyepcy Ha akuym B Yyactu
no3numii AaHHo B® cunTaloTCA HeBbINOMHEHHbIMU, N B3UMaeTcs WTpad B pasmepe MO N0 HENCNOMHEHHbIM hbloyepcam.

Mocne 3aknoveHns CAenoK NocTasky No akuusam B cucteme (hOHA0BOTO PbIHKA, B C/lyYae [A0CTaTO4HOCTM 06ecrneyeHns nog COBOKYMHYI0
no3unuMIo Ha pbiHke T+2, chblodepcHasn nosvuus B cucteme SPECTRA 3akpbiBaeTcs, 1 obecrneyeHne nof sty nosuumio ocsoboxaaetcs. B
C/ly4ae HefoCTaToYHOCTN 06ecneyeHns Nog COBOKYMHY0 NO3ULMI0 Ha pbiHKe T+2, dibloyepcHas Nos3uumsa 1 obecneveHune nof Heé ocrtaoTcs
3a610KMpoBaHHbIMY B cucTeme SPECTRA A0 MOMEHTa UCNOSTHEHMS MapXuHanbHoOro TpeboBaHns Ha pbiHke T+2.

Mocne ucnonHeHus boYEPCOB Ha aKLMU TEXHUYECKME CAEMKU 3aKPbITWS NO3ULMIA NO hblouepcaM Ha akuuy TpaHcmpyloTesa B Tabnuue
caenok. ina atux caenok B nonsix xstatus_sell n xstatus_buy 6yayT BbicTaB/eHbl 3HaYeHus "Caesnka ncnosiHeHus obtodepca” (nogpobHee
— CM. pasgen Tunbl cAenok, oopmmnpyemble Npy NCNOHEHUN N UCTEYEHNM (DbIOYEPCOB U OMLMOHOB). TEXHUYECKME CAESKU, 3aKpblBaloLLmne
(hbHOYEPCHYIO NO3KLMI0, ByAYT Takke 0To6paxaTbCs B OTUETax CPOUHOro poiHka f04.csv u fut_deal.csv B geHb Ux hOpMUPOBaHUS.

Bonee nogpo6Hyto nHhopMaLmio No MexaHM3My peanv3auuy NocTaBky Bbl MOXETE HaliTV Ha caliTe — http://moex.com/s1262
2.4.2. kcnupauusa onynoHoB

B HacTosiwmii MoMeHT crcTema SPECTRA noagepkvBaeT aMepyKaHcKue OnuyoHbl Ha dblodepchl. Mpur akcnvpaLmy onuyioHa nosuuysi no
OMNUVOHY MpeBpaLLiaeTcsi B NO3WLMIO MO (ObIOYEPCY C LiEHOM, paBHOI CTpaiiky 3KCMMPUPYEMOrO ONLMOHA. SKCMMPALMS OMLMOHOB OCYLLe-
CTB/ISIETCS B K/IMPUHTOBYHO CECCHI0. TEXHUYECKW IKCMMPaLUs 0tDOPMIISIETCS CAEMKOI 3aKPbITUS MO3ULMN MO OMLMOHY U CAEKON OTKPbITUS
no3vLum No hbioyepcy, KoTopble B TabiLe CAEN0K MOMeYatoTCs cneLasbHbIM MPU3HAKOM B Nosisix xstatus_sell v xstatus_buy (nogpo6Hee
cM. pasgen Tunbl cAenoK, (QopMUpYEMbIE MPU UCTOMHEHNM Y UCTEUYEHUN (hbIOYEPCOB U OMNLVIOHOB).

SKCnMpaLus OMnuyYoHOB BO3MOXHA B BYX PEXMMAaX:

« [ocpouHas, BbINosHsiemMas no 3asiBke y4acTHVKa. [okynaTesib MOXeT B /1060i MOMEHT NpeabsBUTL NpoAaBLy TpeGoBaHve 06 UcnosHe-
HUM ONUMOHA, NOC/NAB C CUCTEMY 3asiBKY 06 akcnupauum (nogpobHee cM. pasaen Metoa OptChangeExpiration — 3asiBku Ha aKCnMpaumio
ONUMOHOB). 3asBKM Ha IKCMUPALMI0 COBMPAIOTCS B TeueHVe BCeli TOProBoli ceccum, HO UCMOMHAIOTCA [Ba pasa B ileHb — B NPOMEXy-
TOUHBIA K/IMPUHT 1 B BEYEPHWIA KNUPUHT.

» ABTOMaTMyeckas, B [i€Hb 3aBeplueHns obpalleHns onumoHa. B nocnefHuini geHb obpalleHns OnuMoHbl, Haxoasawmecs "B AeHbrax",
3KCNUPUPYIOTCA aBTOMATUYECKN.

[ns onuyoHoB “Ha AeHbrax" (Konsbl 1 NyTbl, CTPalik KOTOPbIX CTPOrO paBeH LieHe UCMIONTHEHNS (hblouepca) aBToMaTnyeckoe UCnosiHeHne
OCYLLECTB/IAETCA A/19 NOM0BUHbI OTKPbITOW OMLIMOHHOV NO3ULMN C AaHHbIM CTpaiikoM. Ecin BenmUumMHa OTKpbITON NO3MLUK SBNAETCA HEUET-
HbIM YMC/IOM, TO NPU pPacyETe BENMUMHBI UCMOMHAEMON NO3ULMK AJ1A KONI0B NPUMEHSIETCA OKpyrieHue Beepx (0.5=1), A1 nyToB — OKpy-
rneHvie BHu3 (0.5=0).

B TOproBoii cucteMe ecTb BO3MOXHOCTb 0TKa3aTbCsl OT aBTOMATUYECKOW aKCnMpaLmy — fiis 3TOr0 B CYLLECTBYHOLLEM NOPYYeHU "3asiBka
Ha ncnonHeHue onumoHa" (OptChangeExpiration, nose amount) HEOGXOAMMO BBECTU KOJMYECTBO KOHTPAKTOB, 3KCMMPALsi KOTOPbIX He-
XenatesibHa, Kak oTpulatesibHoe (Co 3HaKOM MUHYC).

2.4.2.1. PacueT OMNUUOHHbIX PUCKOB nepeg, akcnupauueii

CyLecTByOLWIA affOpUTM pacyeTa o6ecnedeHuns nepes aKkcnvpauueli MoXeT co3faBaTb Pe3KWi CKauyok 06ECTIEUEHNS Y KNMEHTOB. [nsi
6osiee rMGKoro ynpaseHVsi aITOPMTMOM B TOPTOBOI CUCTEME BBOASATCS AOMOMHUTE bHbIE MApaMeTpbl, KOTOPbIE NO3BOJIST GPOKEPY camo-
CTOATE/bHO 3a4aBaTb a/ITOPUTM pacyeTa o6ecrneyeHmnst Npy aKCIUpaLMy No ero KIMEHTaM.

MapameTpbl CLeHapwsi aKCnMpaLum:

» exp_clearings_bf - gaHHbI napameTtp yctaHasnmsaeTca HKLL Ha BeCb pPbIHOK 1 onpeaensieT (419 ONUVOHHOW cepyn) KONM4YecTBO K-
PVHTOBbIX CECCUIA Mepeq, aKCnmpaumei, B TEeHEHUN KOTOPbIX NO BPOKepPCKOi thmpme HauHeTcs 6NoKMpoBaTbLCA 0becneyeHne, NocunTaH-
Hoe 4715 Bceil 6pokepockoii chvpMbl MO MoAEeNM akcnnpaumn. [io aaTtsl akcnupaumn muHyc (exp_clearings_bf/2), npumeHnsieTcs mogens
BOMATWNBbHOCTU. HOBOE 3HaueHne napameTpa NPYMEHAETCA TOIbKO B BEYEPHIO UM MPOMEXYTOUHYIO KNIVPVUHIOBYHO CECCUIO.

 exp_clearings_sa - onpefenseT KONMYECTBO KIMPUHIOBLIX CECCUil Nepes, aKcnupaumeii, B KOTOpbIX GYAeT NPUMEHEH cLeHapuii aKkenu-
pauuu Ans pacyeTHOro Koaa. YcTaHaBMUBAEeTCs U u3MeHsieTcsl HKL, Ha Becb pbIHOK. MPYMEHSIETCS TOMIbKO B BEUYEPHIOK UM NPOMEXY-
TOUHYIO K/IMPUHTOBYIO CECCUIO.
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+ exp_weight - Bec puck-npodusa ¢ yueTom cLueHapues aKCnvpauuy.

* exp_weight (client): MoxeT MeHATbCA Opokepckoli MPMOIA NyTeM MoAayn HEeTOProBOW  LUIKO30BOWA

OptChangeRiskParameters no kaxaoMy KIUeHTY, MPUMEHSIETCS B GNKaliLLYO KTMPUHIOBYHO CECCUIO.

TpaH3akumn

» exp_weight (broker): MoxeT ycTaHaBnIMBaTbCA pacyeTHON upmoli 4Yepe3 [OKYMEHTOOG0pPOT C OGupxeli M KOMaHAol
FutChangeBFParameters. B Takom cnyyae napameTtp exp_weight (broker) npumeHseTcs gnia pacyeta rapaHTUIAHOrO obecneyeHuns
6pokepa, y KOTOPOro BK/IIOYEH PEXNM MapX1POBaHNSA HETTO.

« exp_weight_client_default: MoxeT ycTtaHaBnuBaTbCcsi pacuyeTHO MpMOl uyepe3 [OKYMEHTOOGOpPOT C OGuUpxein u KomaHaol
FutChangeBFClientDefaultParameters. B Takom cnyyae napametp exp_weight_client_default npumeHsieTcs Ha Bcex KIMeHTOB 6poke-
pa, Yy KOTOpbIX He ycTaHoBNeH exp_weight (client), To ecTb paboTaeT AN TakUX K/IMEHTOB Kak 3HaYeHMe No YyMO4aHuio.

B cnyuae, ecny y4acTHUK He Nofiasl COOTBETCTBYHOLLME PACTIOPSKEHNSI HA YCTAHOBKY Beca pUCK-MPOgUs, KO BCEM ET0 KMeHTaMm GyayT
NPUMEHEHbI NapameTpbl, YCTAHOB/EHHbIE N0 yMonuaHuio HKLL.

» exp_clearings_cc - onpefenser KonMuecTBO KMPVHIOBbIX CECCUli Nepes, aKcnvpauyeil, B KOTOPbIX OyAeT NpYMeHeH BeC puck-npoduns
exp_weight ansa knueHTtoB B®. YctaHasnveaeTca n nsmeHsietcs HKLL Ha Becb pbIHOK. MpUMEHSIETCS TOMBbKO B BEUEPHIO UM MPOMEXY-
TOYHYIO KNTMPUHIOBYIO CECCUIO.

* num_clr_2delivery (broker) - napameTp, KOTOpbIii ycTaHaBNMBaeT Gpokepckas chvpma nyTeM nofayn HETOProBoli LLH30BOW TpaH3ak-
umn FutChangeBFParameters. O3HayaeT KONMYeCTBO KIMPUHTOBbLIX CECCUIA Nepes, aKcnupauyeii, B KOTOPbIX GyAeT NPUMEHEH BEC PUCK-
npoconns exp_weight (broker) ans pacueta rapaHTuiiHOro o6ecneyeHnst Gpokepa B c/lyyae Bbibopa pexvmMa MapXxmpoBaHust HeTTo. Vime-
eT NpuopmuTeTHOE 3HaYeHne Hag npeayctaHosneHHbIM HKLL napametpom exp_clearings_bf, B cnyyae, ecnv num_clr_2delivery (broker)
MeHbLLe exp_clearings_bf.

« num_clr_2delivery_client_default - MoxeT ycTaHaBnMBaTbCA pacyeTHOWN hupMoli Yepe3 AOKYMEHTOO60POT C Bupxei N KoMaHZoi

FutChangeBFClientDefaultParameters. B Takom cnyyae napameTtp num_clr_2delivery_client_default npumeHsieTcsa ana Bcex KNMeHToB
6pokepa, y KOTOpbIX He ycTaHoBneH num_clr_2delivery, To ecTb pa6oTaeT Ans Takux K/IMEHTOB Kak 3HA4YEHWE MO YMOMYaHUI0.

2.4.3. Tunbl caenok, hopMmupyembie NpU UCNOSTHEHUN U UCTEUEHUU (PLIOYEPCOB U OMNLMOHOB

[Mpu3Haku, BbICTaBNsAEMblE Y 3aBOK U CAEMNOK:

HaumeHoBaHue npusHaka ‘ ButoBas macka ‘ OnucaHve

Tunbl PLIHOYHBIX 3asiBOK

eAuctionStatus 0x1 KoTupoBouHas 3asBka.

eOppositeStatus 0x2 BcTpeunas 3asBka (I0C).

eFOKStatus 0x80000 3asska Fill-or-Kill.

Tunbl KTUPUHTOBLIX CAENOK

eNonQuoteStatus 0x4 BHecuctemHas cgesnka, BkI4as KInpuHro-
Bble, afpecHble, CAEMKN NO HOram U CAENKN
1QS.

eExecStatus 0x20 Cpenka UCrnonHeHus onumoHa.

eExpirationStatus 0x80 VicTeyeHne BpeEMEHU XW3HU WHCTPYMEHTa,
(hbtouepca nnn onumuoHa.

eDUFlowStatus 0x800 Cpaenka nepeHoca [y mexay P®.

eOptionLapse 0x800000 Cpaenka ncteyeHns onuuoHa.

eClearingTrade 0x2000000 TexHuyeckas KNMpUHrosas caenka, chopmu-
poBaHHasi BHe TOpros. BbicTaBnsieTcs y Bcex
K/IMPVHIOBbIX CAEMOK.

eFuturesExecution 0x40000000 Cpaenka ucnosHeHus gbrovepca.

eChangecCollateral 0x400000000 Cpaenka no konnarepanbHOMY UHCTPYMEHTY.

elgsOrder 0x800000000 3asBka wiu cgenka cuctemol 1QS.

AppecHble 3as8BKU U CAENKN

eTransferClientPosition 0x8 Mpu3Hak NnepeHoca no3uumin mexay bo.

eAddressStatus 0x4000000 Mpu3Hak agpecHoii 3asBKW, aapecHoi caen-
Kn, caenku 1QS nnv 3asskn, opmmrpyemoit
Mo pesynsTaram NPoBepKn KOTUPOBOK 1QS.

eTransferSource 0x200000000 Mpr3HaK NCTOYHUKA NepeHoca No3nLUMin Me-
xay b&.

Onepauun Haf, cBA3KaMu

eREPOBackStatus 0x4000 Mpu3Hak onepauun Hag BTOPOWA HOroW CBSA3-
Ku.
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HanmeHoBaHue npusHaka ButoBas macka OnucaHve

eStrategy 0x8000000 Mpu3Hak 3asaBku UK caenku no ceaske. Cra-
BUTCSH Y onepauuii Haj Horamun CBA3KK.

Apyroe

eDontCheckMoney 0x10 He npoBepsaTb obecneyeHne No KAMEHTCKO-
MY YPOBHIO.

eDontCheckLimits 0x200 He npoBepsiTb IMMUTLI MO OMNLMOHAM.

elLastRecStatus 0x1000 BuT KoHU@a TpaH3akuuu.

eOppositeOrderTailDeleteDueToCrossTrade | 0x20000000 YpnaneHuve 3asBky Npu Kpocc-caernke.

eCODBulkDeleteOperationStatus 0x100000000 Ypanenue ansaetca pesynsratom COD.

eFineOperationStatus 0x1000000000 [MpocTaBnseTca npu CHATUKU 3asiBKM B pe-
3ynbrarte wrpadga B 1QS.

eUKSBulkDeleteOperationStatus 0x2000000000 Mpu3Hak cHATMSA 3a8BOK MO KOMaHge
UserKillSwitch

eNCCRequest 0x4000000000 [Mpu3Hak Toro, Y4To onepauns aBnsaeTca cneg-
cTBUEM nogayv nopy4veHus HKL,

eNCCBulkDeleteOperationStatus 0x8000000000 lMpu3Hak CHATMA 3as8BOK NO KOMaHze
DelOrdersByBFLimit

[N oTNINUMS afipeCcHbIX CAEMOK OT CAEN0K, hOPMUPYEMBIX MO pe3y/ibTatam NpoBepKy KOTUPOBOK 1QS, cneayeT NPoBepsiTh He TOMbKO 6UT
eAddressStatus, Ho 1 npusHak elgsOrder. B 3asiBkax 1 cAenkax, 3ak/loUeHHbIX B pe3y/ibTaTe CBEAEHNst KOTUPOBOK U3 cucTeMbl 1QS, 6UT
elgsOrder NoAHAT, TOrAa Kak B afpecHbIX CAeMKax aToT 6UT CHAT.

[ns yno6cTtBa paboTtbl 63k-0doncoB MHopmauus B Plaza-2 wit3ax n oTyéTax CMHXpPOHM3MpoBaHa. [1a atoro B otyétax f04_XXYY.csy,
fO4cIXXYYZZZ.csv, 004_XXYY.csv, 004cIXXYYZZZ.csv ncnonb3yetcs none signs. 3To nosie NoCTPOEHO Ha OCHOBE GUTOBOI Macku B

Plaza-2.

Tunbl cAeNoK, (popMMpyeMble NPY UCTIOSIHEHUU 1 UCTEYEHNI (DbIOYEepCOB 1 OMNLMOHOB, NepeyncieHbl B ceayoLLeli Taénuue:

Tun onepauun

CpAenka 3aKkpbITUsi No3uuum

Cpaenka oTKpbITUS No3uuun

JaTta n Bpems, Koraa caenku
NOABATCA B OTHYETE U Lu/03e

VicnonHeHre NocTaBoOYHOIO ObHO- |
yepca

B wnto3ax byaet HeHynesoli id,
a B oTyétax id bygert pasHbiM 0.

LleHa cpenkn okpyrnsetcs c
TOYHOCTbIO A0 MWUHWMAaIbHOTO
wara LeHsbl.

TexHuyeckas caenka ropuau-
YeCKu He ABnAeTcA C,CI,EI'IKOVI.

B LI03ax n oT-
YéTax B 6GUTOBOI Macke:
npusHakn eNonQuoteStatus,
eExecStatus,
eFuturesExecution,
eClearingTrade.

Het

YTpOM B A€Hb NCMOSTHEHNS

VicnonHeHne pacyeTHoro dobio-|e
uepca

B wn3ax 6yaeT HeHyneBoii id,
a B oTyétax id 6yaeT paBHbIM O.

Llena cpenkn okpyrnserca c
TOYHOCTbLIO [0 5 3Haka nocne
3ansToi.

TexHunyeckaa cpaenka opuan-
YeCKn He ABndAeTcA C,Cl,el'IKOVI.

B Lio3ax n oT-
yétax B OWTOBOW Macke:
npusHakn  eNonQuoteStatus,
eExecStatus,
eFuturesExecution,
eClearingTrade.

Het

Beyepom B fAeHb MCNOMHEHWA
hblovepca

VicnonHeHune onuuoHa .

B wno3ax 6yaeT HeHyneBoii id.
B otuéTax id 6yget paBHbiM O
(caenka B BeYepHEM K/IMPUH-

* B wnto3ax 6yget HeHyneBowi id,
a B oT4éTax id 6yget paBHbiM 0.

CLenkv WUCMOSHEHVsT OMUVOHOB
reHepupytoTCs:

¢ B NpomMKvpuHre
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Tun onepayum Cpaenka 3akpbITUsi NO3ULUN

CpAenka oTKpbITUA no3vuuun | [lata U Bpems, Koraa caesnku
NosIBATCS B OTYETE U LU/t03e

re), HeHyneBoli id (cpenka B
NPOMK/IPUHTE).

Llena caenku pasHa 0.

TexHunyeckas cpaenka ropuau-
YeCKn He ABNAeTcA C,Cl,el'IKOVI.

B Lno3ax " oT-
yétax B OMTOBON Macke:
npusHakn eNonQuoteStatus,
eExpirationStatus,
eClearingTrade.

« LleHa cpenkv okpyrnsietca c|e B BeuepHeMm KavpuHre

TOYHOCTLIO 10 5 3HaKa nocne
3anAToiA. B 3aBncvMOCTM OT BpemMeHu Mno-

[aun 3asBKM Ha UCMOHEeHWe on-
* lOpuanyeckn sBNsETCS chen-|uuoHa (reHepauus B 6nmxaiiuem
KOIA. KNNPUHre)

* B L03ax " oT-
yétTax B OWTOBON Macke:
npusHakn eNonQuoteStatus,
eExpirationStatus,
eClearingTrade.

VcTeueHune onunoHa B wno3ax 6yaeT HeHyneBsoii id,

aBoTyétax id 6ygert paBHbiM 0.

LieHa caenkun pasHa 0.

TexHnyeckas caenka opuau-
YecKn He ABNAETCH CAENKON.

* B L3ax n oT-
yétax B OMTOBON Macke:
npu3Hakn eNonQuoteStatus,
eExecStatus, eClearingTrade,
eOptionLapse.

Het Beyepom B fAeHb UCMNONHEHUA
hbloyepca

MepeHoc nosunummn Obd « B wnto3ax 6yget HeHynesoii id,
aBoTuyétax id bygert pasHbiM 0.

LieHa caenkm pasHa 0.

TexHudeckas caenka lopuay-
UECKU He SIBNISieTCA CAEMKON.

B L03ax ] oT-
yétax B OMTOBOI Macke:
npu3Hakn eNonQuoteStatus,
eAddressStatus,
eTransferClientPosition,
eClearingTrade.

» B wnto3ax 6yaet HeHynesoli id, | Beuepom
a B oT4éTax id 6yaet pasHbiM 0.

« LleHa caenkun paeHa 0.

» TexHudeckas caenka topuau-
UeCcKu He AIBSIETCS CAENMKOI.

B LI3ax 7] oT-
yétax B OMTOBO Macke:
npusHakn eNonQuoteStatus,
eAddressStatus,
eTransferClientPosition,
eTransferSource,
eClearingTrade.

ToproBble CAe/KY OTPAXAOTCS CeAYoLMM 06pa3oMm:

Onepauun B Xxoae TOpros

MHhopmayumsa no onepaymsam

Cpenka no (hbioyepcy Ha akLuW Ha OCHOBAHUM afpECHOi 3as1BKM

* B wwo3ax 1 oTYETax ByAEeT YHUKa/IbHBI HeHyneBolj id.

+ LleHa caenkn oKpyriseTcsi C TOYHOCTLIO 40 MUHUMAJTLHOTO wara
LiEHbI.

 HOpuAanuecku SBNSETCS CAEKOIA.

*« B wmo3ax u oT4éTtax B OGUTOBOM Macke: MNpPU3HaKK
eNonQuoteStatus, eAddressStatus.

Caenka no ghblodepcy Ha akLym Ha OCHoBaHUM 6e3aapecHoli 3asBKM

* B wn3ax n oT4éTax 6yaeT yHUKaNbHbIA HeHyneBoli id.

* LleHa cfiefku OKpyriseTcsi C TOYHOCTHIO 0 MAHUMAJILHOTO Wwara
LieHbI.

* HOpuanuecku SBNSETCS CAENKOIA.

* B w3ax 1 oT4ETax B GUTOBOI Macke: BCe GUTbI BbIK/OUEHbI.

Cpenka no onumoHy Ha hbloyepchbl Ha akUMM Ha OCHOBaHWUK afpec-
HOI 3as1BKK

* B wn3ax n oT4éTax byaeT yHUKabHbI HeHyneBoli id.

* LleHa cZienku okpyrnseTcsi C TOYHOCTHIO 10 MUHUMAIBLHOTO Wwara
LieHbI.

* lOpuanyeckn SBNsSIETCA CAENKOMA.

« B wnosax u oT4étax B OGWTOBO/ Macke: MpU3HaKK
eNonQuoteStatus, eAddressStatus.
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Onepauuu B Xofe TOPros

NHcbopmauusa no onepauyumsam

Cpaenka no onuuoHy Ha (OblYEepPChl Ha akuuM Ha OCHoBaHWUKM 6es-
a/ipecHoi1 3asBKu

B wto3ax n oTuétax byaer yHUKasbHbIi HeHyneBoii id.

LieHa cZienku OKpYrAseTcs C TOYHOCTbIO 0 MUHUMA/IBHOTO Liara
LieHbl.

FOpuanuecku SBNsieTcs caenKoii.

B wnto3ax 1 oT4éTax B GUTOBOI Macke: Bce 6UTbl BbIK/HOUEHbI.

Cpenka no nepeHocy nosvuui

B wito3ax 1 oTuétax byAeT YHVKa/bHbI HEHYNeBoiA id.

LleHa coenku okpyrnseTca ¢ TOYHOCTbIO 0 5 3Haka nocsie 3ans-
TOM.

HOpuanueckn He ABNSIETCS CAEMKOIA.

B wnwo3ax UK OT4éTax B OUTOBOW Macke: mnpu3Ha-
kn eNonQuoteStatus, eAddressStatus, eTransferClientPosition,
eTransferSource.

TexHuyeckas caesika Ha ocHoBaHuu 1 yactun aﬂ,pecHOVl napHon 3a-
ABKN

B wo3ax 1 oTuétax 6yaeT YHVKasbHbIA HEHyNeBoiA id.

LieHa caenkn okpyrnsieTcs ¢ TOYHOCTbIO A0 5 3Haka nocne 3ans-
TOiA.

HOpuanyeckn SBNseTca cAesKoi.

B wno3ax u OoT4yéTax B OWUTOBOW  Macke:
eNonQuoteStatus, eAddressStatus, eStrategy.

NPU3HaKn

TexHnyeckas caesnka Ha OCHOBaHMM 2 YacTu aApecHoi napHoi 3a-
ABKM

B wnto3ax n otTyétax 6yaeT YHUKaslbHbI HEHYNEeBOW id.

LieHa caenku okpyrnsieTcs ¢ TOYHOCTbIO A0 5 3Haka nocne 3ans-
TOiA.

HOpuAanueckun SABNAETCS CAESKOIA.

B wmo3ax wn oTyétax B  OUTOBOM  Macke: npu-
3HaKu eNonQuoteStatus, eAddressStatus, eStrategy,
eREPOBackStatus.

TexHnyeckas cenka Ha ocHoBaHuK 1 yacTu 6e3agpecHoli napHo
3adaBKN

B wto3ax n oTuétax byaer yHUKasbHbIi HeHyneBoii id.

LieHa caenkn okpyrnsieTcs ¢ TOYHOCTbO A0 5 3Haka nocne 3ans-
TOiA.

FOpuanuecku SBNsieTcs caenKoii.

B wnw3ax KW oTyétax B OUTOBOW

eNonQuoteStatus, eStrategy.

Macke: MNpusHakn

TexHuyeckas cfienka Ha 0CHOBaHUM 2 YyacTu 6e3aapecHoii napHoii
3asBKU

B wto3ax 1 oTuétax 6yAeT YHVKasbHbI HEHYNeBoiA id.

LleHa cpenku okpyrnseTca ¢ TOYHOCTLIO 0 5 3Haka nocse 3ans-
TOM.

FOpuAanuecku SBNSETCS CAEKOIA.

B wnwo3ax u oT4yéTax B OWUTOBOW  Macke:
eNonQuoteStatus, eStrategy, eREPOBackStatus.

NPpuU3HaKn

Cpaenka no doblovepcy Ha akuum Ha OCHoBaHUW caenkum B 1QS

B wo3ax 1 oTuétax 6yaeT YHVKasbHbIA HEHyNeBoiA id.

LieHa ce/kv OKpyriseTcst ¢ TOUHOCTbIO A0 MUHUMA/ILHOIO Liara
LieHbI.

HOpuanyeckn SBNseTca cAesKoi.

B wnwo3ax u oT4yéTax B OWTOBOW  Macke:
eNonQuoteStatus, eAddressStatus, elgsOrder.

NPU3HaKn

Cpernka no onumoHy Ha dibloYepchbl Ha akLMW Ha OCHOBaHWUW CAEMKU
B1QS

B wnto3ax n otTyétax 6yaeT YHUKaslbHbIA HEHYNEeBOW id.

LieHa cenkv OKpyrisieTcsi ¢ TOYHOCTbIO A0 MUHUMA/IBHOMO Liara
LIEHbI.

HOpuAanuecku SABNAETCS CAESKOIA.
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Onepauuu B Xofe TOPros NHcbopmauusa no onepauyumsam

* B wmo3ax un oT4éTax B OGWTOBOM Macke: MpU3HaKu
eNonQuoteStatus, eAddressStatus, elgsOrder.

TexHuyeckasi caenka no 1 yacTu mapHoii 3asiBKM Ha OCHOBaHWW |+ B Lut03ax v oTYETaxX GYAeT YHVKasIbHbIN HeHyneBoii id.

caenku B 1QS
* LleHa cenku oKpyrnsieTcs ¢ TOYHOCTbIO A0 5 3Haka nocse 3ans-

TOiA.

* lOpuanyeckn SBNsSieTCs CAENKOMA.

* B wmosax u oOT4éTax B OGWTOBOW Macke: Mpu3Haku
eNonQuoteStatus, eAddressStatus, eStrategy, elgsOrder.

TexHuuyeckas caenka no 2 yacTu NapHOW 3asiBKM Ha OCHOBaHWM ¢ B Lwinto3ax u oT4éTax 6yaeT yHUKabHbIi HeHyneBoli id.

caenku B 1QS
* LleHa cefnkn oKpyrniseTca ¢ TOYHOCTLIO A0 5 3Haka nocse 3ans-

TOiA.
* Opuanueckn SBNSETCS CAENKOIA.

B wmo3ax u oTtyétax B OGWTOBOM  Macke:  npw-
3HaKu eNonQuoteStatus, eAddressStatus, eStrategy,
eREPOBackStatus, elgsOrder.

2.5. PacnnucaHue TOproB U KJIMpPUHra

2.5.1. PacnucaHune ToproB. ToproBble ceccuu

Toprn B cucteme SPECTRA ocyLLeCTBNSAOTCA B pamMkax TOProBoil ceccun. ToproBasi ceccusi B CUCTEME He CBsi3aHa C KasleH4apHbIMU
CyTKamu 1 BK/OYaET B cebs:

* BeuepH!0t0 TOProByo ceccuio — AN peasibHbIX TOPros Asmtces ¢ 19.00 go 23.50 no MOCKOBCKOMY BPEMEHW.

* [IHEBHYI0 TOProBYt0 CECCUI0 — /1A peasibHbIX Topros Anmtes ¢ 10.00 o 18.45 cnefytowmx KaneHaapHbIX CYTOK.

B npegenax ofHo TOProeoii ceccuy 06paLLaloTcst O4HW U Te e TOProBble NHCTPYMEHTbI U NMPUMEHSIOTCS OfHN U Te Xe napameTpbl A1
pacueTa obecneyeHunst. CywecTByeT TeXHMYeckas BOSMOXHOCTb BBECTU YTPEHHIO TOProByH CECCUI0 A0 HaYana fHeBHbIX TOPros, koTopast

noka He ncnosb3yetcsi. B npomexyTkax Mexay TOproBbiMU CECCUAMM NPON3BOANTCA PS BaxXHenWwmnx ans cuctemsl SPECTRA onepauwii,
TakKUX Kak K/IMPUHT, UCTEYEHNE CPOKa AeNCTBMS KOHTPAKTOB, FeHepaLys 1 paccblsika OTYETOB U T.M.

2.5.2. MMpOMEeXYTOUHbIW KITUPUHT

BHyTpuW AHEBHOI TOProBOIA Ceccumn CyLLeCTBYET NepepbIB, KOTOpPLI B peanbHoli cucteme SPECTRA gnntes ¢ 14.00 go 14.05 no MOCKoB-
CKOMY BPeMeHU, B TeYeHne KOTOPOro NPOXOAUT NPOMEXYTOUHAsA KNMPVHroBas ceccusi (MPOMEXYTOUHbIA KAUPWHT). NpomexyTouHas K-
pVIHroBasi ceccusl HyXxHa A1 Toro, YTo6bl 3adMKCMpoBaTh B CepefiuHe AHA HOBble pacyeTHble LieHbl N0 MHCTPYMEHTaM W MepeunciuTb
BapuaLMOHHY0 MapXy Mexay y4acTHUKaMu KIMpuHra.

B NpOMEXYTOUHbIA KMPUHT U3MEHSIOTCS:
 PacueTHble LeHbI MIHCTPYMEHTOB, MO KOTOPbIM GbI/IN TOPrOBbIE ONEPaLMK B NEPVOA BEUEPHUX TOPTOB 1 NEPBOIA NOOBKHBI AHEBHbLIX TOP-
roB. CTapble U HOBblE pacyeTHbIE LieHbl 0TOGPAXAOTCS B CeLmaibHbIX Nonisx Tabnuy, fut_sess_contents v opt_sess_contents, NOTOKOB

FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL co0oTBETCTBEHHO.

» CB0O6OAHbIE CpeacTBa K/IMEHTOB NOC/E pacyeTa 1 NepeyncrieHns BapuaLnoHHo Mapxu. NepeuyncneHHas BaprauoHHas mapxa oTo-
6paxaeTcs B cneyuasnibHbiX nonsx Tabnuupl part notoka FORTS_PART_REPL.

B NpOMEXYTOUHBIA KTUPUHT HE N3MEHSIOTCS:
+ Pa3mep MMWTOB NO UHCTPYMEHTaM.

» CocTaB TOProBbIX NHCTPYMEHTOB. YaaneHve ctapbiX UHCTPYMEHTOB Y ,u,06aBneH|/|e HOBbIX OCYyLLEeCTB/NAETCA B OCHOBHYH K/TMPUHIOBYHO
ceccuio.

2.5.3. OCHOBHOW KJINPUHT

OCHOBHOI/ K/TMPUHT NPOBOAMTCS MO OKOHYaHWMM TOProBoli ceccum B nepuog ¢ 18.45 ao 19.00 MOCKOBCKOro BpeMeHu. B npouecce knnpuHra
BbIMNONHAETCA:

 Pacuet 1 hukcaLms pacyeTHbIX LieH MHCTPYMEHTOB MO UTOraM BCE TOproBoii ceccun

* PacueT 1 nepeunciieHne BapuaLoHHOV MapXu Mexay y4acTHUKaMU.
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* YpaneHue TOProBbIX MHCTPYMEHTOB, C UCTEKLUMM CPOKOM 06paLleHusi, U Ao6aB/eHe HOBbIX TOPrOBbIX UHCTPYMEHTOB.

« OG6HOBMEHVE MH(OPMALMUN O KIMEeHTaX, GPOKEPCKMX U PacUeTHbIX rpMax MyTem yAaneHust cTapoii MHhopMaumi 1 3aKauku HOBbIX
[laHHbIX U3 KUPUHTa.

[Mocne 0CHOBHOrO KNMpWHra npon3BoAnTCA reHepaLlma 1 pacchl/ika 0THETOB Mo UToram TeKyLIJ,eVI TOpI'OBOVI ceccun.

2.5.4. OCOGEHHOCTU NOBeAEHNA pa3HbIX CYLWHOCTe B cMCTEME NMPU Ha3Ha4YeHNU HOBOIA TOp-
roBow ceccuu

2.5.4.1. CnpaBo4Hasi U ceCCUOHHaA uHcopmaumsa
|_|pl/l Ha3Ha4YeHU HOBOWA TOpFOBOVI ceccun aaHHbIe U3 cnpaBOYHbIX Ta6]'II/ILI,, B KOTOPbIX CYLLECTBYET NpuBA3Ka K HOMepy ceccuun 3akavmBa-
HOTCA BHOBb U3 K/IMPUHIa C yKasaHMem HOBOro Homepa Toprosoﬁ ceccun. B cnpaBO4Hble TaGI'II/ILl,bI, B KOTOPbIX HET NMPUBA3KN K HOMEPY
ceccumn, npucblnaeTcs Ha60p N3MEHEHMWI, TO ecTb ,CI,OGaBI'IHPOTCFI HOBbl€ 3anncu, noasmseLuMeca ana HOBOIA TOpFOBOVI ceccun, n yganarTca
3anucy 4181 06bEKTOB, KOTOPbIX HE AO/MKHO ObITb B HOBOI TOProBoii ceccum.CnpaBoyHble Tab/mnLbl — 3T0 Tab/nLbl, NPUXoAsLLME B NOTOKax

FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL. NTorom Bcex aTux U3MeHeHW ABNsieTcs fobaBneHne B Tabnuiy session 3anmcu
C HOBbIM HOMEPOM CECCUN.

2.5.4.2. leHbrn n nosnuuu
rlpVI CMeHe T0pI'OBOI7I ceccun MH(bOpMﬁuMH 0 cpeacTBax, JIMMUTaxX U NO3NLNAX KITMEHTOB 06HOBNSIETCA B pexunme NpuMeHeHns 0GHOBNEHUIA,

TO €CTb MEHSIKOTCA TOMBLKO Te 3anvcu, B KOTOPbIX BO BPEMS K/IMPYHra peasibHO Npousownm nameHeHns (notoku FORTS_PART_REPL un
FORTS_POS_REPL).

2.5.4.3. 3aABKU U caenkun
OcHoBHaa Toprosast WHcopmaumsa (notokm FORTS_FUTTRADE_REPL, FORTS_OPTTRADE_REPL, FORTS_ORDLOG_REPL wu
FORTS_DEALS_REPL) coxpaHsieTcs, T.e. 0 HOUY TEKYLLEro AHA B pennkaummn AOCTYMHbI 3a8BK1 U caenku, caenarHble fo 19.00 B Te-
KYLLLyt0 TOProBYH CECCUIO.
Mpu cmMeHe TOProBOI ceccun NPONCXOANT aBTOMaTMYecKoe NepeBbICTaB/IeHNe MHOTOAHEBHbIX 3asBOK, AaTa UCTeYeHNs KOTOpbIX eLle He
HacTynuna, nyTem yaaneHus CTapoii 3asBku 1 Ao6aBieHnst HOBOI (C HOBbIM HOMEPOM). YuuTbIBas, YTO B pensivky B Tabnuuy orders_log
nHhopmauymsa 06 aTOM He npedaeTcs, KIMEHTCKas cucTema Ao/mkHa BbiTb YCTpoeHa crefytolwmm o6pasom. Mpu o6HapyXeHun HOBOro

HOMepa TOpProBoii ceccun B TabNMLE Session, KIMEHTCKas cucTeMa Ao/MkHa "3a6biTh" 060 BCeX 3asiBKax, KOTOpble Y Hee COXPaHUINCh B
namsTu [0 3TOro, U "CyLlaTh" pensiuky Ha NpeaMeT NosiB/IeHUs HOBbIX 3asiBOK, C ykazaHWeM HOBOTO HOMepa TOProBoii ceccui.

2.5.4.4. 'HCTPYMEHTbI
[Mpn cmeHe TOProBOi ceccuy NPOMCXOAUT YAA/IEHNE TOProBbIX MHCTPYMEHTOB, C UCTEKLWMM CPOKOM OOpalleHusi, u gobaBneHme Ho-
BbIX TOProBbIX MHCTPYMEHTOB. CyLLeCcTBYET NPaBn/iI0 — HOBbIMU MHCTPYMEHTaMMW Hesb3s TOProBaTb B BEYEPHIOK TOProByko ceccuto (C

19.00 go 23.50), Npu 3TOM AaHHbIE UHCTPYMEHTbI MPUCYTCTBYIOT B cUCTEMe, MHhopMaums No HUM NPUXOAMT B pernsinke. B Tabnuuax
fut_sess_contents 1 opt_sess_contents Takne NHCTPYMEHTbI MOMeYeHbI CneLMaibHbIM MPU3HAKOM.

2.5.4.5. MNMoToKn pennukayumn

Ha rpaHuLie TOproBbIX CECCU MOTOKM PENMKaLMM MOTYT BbITh LITATHBIM 06PA30M 3aKpbIThbl 1 NEPEOTKPbITLI 3aHOBO CepBepamy TOproBoi
CUCTEMbI, NPX 3TOM MO HEKOTOPbLIM NMOTOKAM MOXET NPUIATY YBEJOM/IEHNE O CMEHE HOMEPA XU3HU CXEMbI.

B HaCTOALWMI MOMEHT, 6€3 CMEHbI HOMEepa XM3HU MOTYT NepPeoTKPbIBATLCS CeAYoLLMe NOTOKN:

* [OTOKM C 0BLWMMM PbIHOYHBLIMK faHHbIMM FORTS _FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL.
* [1OTOK C TeKyLUMMM 3HaYeHuAMY BonatunsHoctn FORTS_VOLAT_REPL.

* TIOTOK C TEKYLUMMU 3HAYEHUSIMU BapraumMoHHoi Mapxun FORTS_VM_REPL.

MOTOKM, KOTOPbIE HE NEePEOTKPLIBAKOTCS:

 [MoToku co cnpasoyHol nHcpopmaumeli FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL.

* MoToku c Toprosoi nicpopmaumein FORTS _FUTTRADE_REPL n FORTS_OPTTRADE_REPL.
 [MoTokm co cpe3zamn ctakaHoB FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL.
¢ T1OTOKM arperMpoBaHHbIX CTaKaHoB.

- Motokn FORTS_PART_REPL, FORTS_POS_REPL, FORTS_INFO_REPL

 [MoTok 6upxeBbIx MHAekcoB RTS_INDEX_REPL.

* MNotokn FORTS_MISCINFO_REPL n FORTS_CLR_REPL.
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2.5.5. icnonb3oBaHue MmexaHn3ma CMHXpOCOGbITMVI Ana nony4yeHns KOHCUCTEHTHOro cocTtos-
HUA AaHHbIX B CUCTEeMe

Ecnu ans paspabaTbiBaeMoii CMCTEMbI KPUTUUYHO MMETb BO3MOXHOCTb OTMEYaTb COBOKYMHOE KOHCUCTEHTHOE COCTOSIHWE BCEX [aHHbIX B
TOProBOI cUCTEME Ha HEKOTOPble «BaXHblE» MOMEHTbI BPEMEHW, TO Takas cucTema [Oo/HkHa UCMONb30BaTb MeXaHU3M CUHXPOCOGbLITUI,
[LOCTYNHbIA HauHas ¢ Bepcun 3.8.2 cuctembl SPECTRA. 15 CUHXPOHM3aLMUW AOCTYMNHbI CEAYOLLMe COCTOSIHWUS TOPTOBOI CUCTEMBI:

* [laHHble 418 HOBOV TOProBOI ceccum 3aKkadeHbl U paccunTaHbl (~18:49-18:50, MOCKOBCKOro BpeMeHW)
» Hauano npomexyTouHoro kampuHra (14:00, MOCKOBCKOro BpeMeHH)

» [leHexHble cpeacTBa nocse NpoMKAMpuHra nepepaccumntanbl (~14:01:30, MOCKOBCKOro BpeMeHw)

» Bce pacyeTHble npoLieaypbl B NPOMKANPUHTE 3aKOHYEHbI (~14:02, MOCKOBCKOro BpeMeHN)

» Hauasio ocHoBHOro knunpuHra (18:45, MOCKOBCKOro BpeMeHM)

» [laHHble nocne OCHOBHOIO KNNpUHra nepepaccumTaHbl (~18:49, MOCKOBCKOro BpeMeHN)

+ PasgBmkka NMMUTOB 3aKoHYeHa (B Te4eHne TOproB)

[N yBeJOM/IEHNSI BHELLHUX CUCTEM O HACTYM/IEHUN ONPeaesieHHOro COCTOsHIS TOProBoli CUCTEeMbI, B MOTOKM penvkauum ao6asnseTcs
HoBas Tabnuua sys_events cneaytouero hopmara:

Mone Tun OnucaHve

repliD i8 Cnyxe6Hoe nosne nogcMcTeMbl penvkaumm
replRev i8 CnyxebHoe none nofgcncTembl pennkawmm
replAct i8 CnyxebHoe nose nofcucTeMbl pennkawmm
event_id i8 YHUKanbHbI AeHTUGMKATOP COOLITHSA
sess_id i4 MaeHTrndomkaTop TOproBoii ceccum
event_type i4 Tun cobbITuA

message c64 TeKcToBOE onucaHune

Tabnuua [o6aBNsieTcs B CefytoLye NoTOKM penkaumm:
* FORTS_FUTTRADE_REPL
* FORTS_OPTTRADE_REPL
* FORTS_INFO_REPL

* FORTS_PART_REPL

« FORTS_POS_REPL

* FORTS_FUTINFO_REPL

e FORTS_OPTINFO_REPL
* FORTS_ORDLOG_REPL

* FORTS_CLR_REPL

* FORTS_DEALS_REPL

« FORTS_FEE_REPL

* FORTS_FEERATE_REPL

MpaBuna CUHXPOHU3ALUMM AaHHbIX CeaytoLme - Npu HacTynAeHUn 1106a/bHOTO COBLITUS B TOPTOBOI CUCTEMe, Noc/ie reHepalun BCex
[laHHbIX N0 3TOMY CO6bLITVIO BCEMM NOACUCTEMAMM TOProBOW CUCTEMbI, B Ta6/MLbl Sys_events BCTaB/SETCS 3anUCh C OAHUM U TeM Xe
event_id, ¢ event_type, COOTBETCTBYIOLLMM TUMY COObLITUS:

1 (session_data_ready) - 3aKoH4YeHa 3arpy3ska AaHHbIX U3 KNIMPUHIOBOI CUCTEMbI B TOPrOBYIO Nepes, Ha4yasioM HOBOM TOProBoi ceccuu;
CO6bITVSA faHHOro THNa TPaHC/IMPYIOTCS BO BCEX MOTOKaXx, e ecTb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

» 2 (intraday_clearing_finished) - Bce pacueTHble npoueaypbl B MPOMKAVPUHTE 3aKOHYEHbI; COObITUS AaHHOTO TUMNa TPaHC/IMPYTCS BO BCEX
noTokax, rge ectb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

» 3 (clearing_data_ready) - roToBbl AaHHbIE NOC/I€ OCHOBHOIO K/IMPUHIA; TPaHCNNPYHOTCA ToNbKo B notoke FORTS_CLR_REPL

» 4 (intraday_clearing_started) - Hayano NPOMKAMPUHIa; COBBLITUA AAHHOTO TUMA TPAHC/MPYKOTCA BO BCEX NOTOKaX, rAe ecTb Tabnuua
sys_events, kpome notoka FORTS_CLR_REPL
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» 5 (clearing_started) - Hayas0 OCHOBHOIO KAMPWHIa; COBbLITUS AAHHOTO TUnNa TPaHC/AMPYKTCA BO BCEX MNOTOKaX, rge ecTb Tabnuua
sys_events, kpome notoka FORTS_CLR_REPL

» 6 (extension_of limits_finished) - pasgBukka NMMMUTOB 3aKOHYEHA; COOLITUSE AAaHHOrO Tna TPaHC/MPYKTCS BO BCEX NOTOKaxX, rae ectb
Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

» 8 (broker_recalc_finished) - geHexHble cpeacTBa Nnocnie NPOMK/NPUHIA NepecUnTaHbl; CObbITUS 4AHHOTO Tna TPaHC/MPYHOTCS BO BCEX
noTokax, rge ecTb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

BHeLUHAs cucTema, MOXET NoAMUCaTbCs Ha NoslyveHne TabnuLbl COObITUN BO BCEX MHTEPECHBIX e/l NOTOKax pensinkaumm 1 nonyyuTb yBe-
[lOM/IeHne 0 TOM, KOoraa AaHHble roToBbl. Bo Bcex NOToKax pennnkaumm 3anucy B sys_events, OTHOCSLLMECS K OG4HOMY COObITVIO B TOProBOIA
cucteme 6yayT MMETb OAMHAKOBLIN event_id. B nonsx sess_id n message BblgaeTcs paclivpeHHas uHdopMaums — HoMep HOBOW unm
TeKyLLeil TOproBoii ceccum 1 TeKCTOBOE coobLLeHne. Obpallaem 0co60e BHUMaHWE Ha TOHKOCTY:

* He rapaHTupyeTcsl MAEHTUYHOCTb 3HaueHuit cnyxe6Hbix noneii repliD, replRev B pasHbix NOTOKax penivkauun Ans ofHOTO U TOro Xe
CO6bITMS. OPMEHTUPOBATLCS CTOUT TOMLKO Ha event_id.

 YBefomsieHue B sys_events npuxogut MOCJ/IE BCeX AaHHbIX, B YACTHOCTW 3TO O3HAYAET, YTO B pexume NojlydeHnst faHHbIX on-line
BHELLIHSISi CUCTeMa NOoJyYuT cHauasia caMu HOBbIE AiaHHbIe, HANpUMep, MHCTPYMEHTbI, Ha3HaYeHHbIe B HOBYHO CECCUI0 WU NepeHeCceHHble
B HOBYIO CECCUI0 MHOTOZHEBHbIE 3as1BKU, @ YXKE MOTOM — yBefjJoOM/IeH1e B SyS_events.

2.5.6. PacnucaHue UrpoBbIX U TECTOBbLIX TOPros

MomumMo peanbHoli Toprosoii cuctembl SPECTRA, cyLlecTByeT UrpoBas cuctema v fiBe TecToBbIx cucteMbl: TO - ¢ Bepcueld TC, aHano-
TMYHOM peanbHoit cucteme SPECTRA, 1 T+1 - ¢ aHanornyHoi peanbHoit cucteme SPECTRA vnu cnegytowlein Bepcuein TC.

PacnuncaHne paboTbl UTPOBOV CUCTEMBI:

* BeuepHsas Toproeas ceccus: 16:00 - 22:00.
* YTpeHHss Toprosas ceccusi: 06:00 - 08:55.
* OcHosHas Toprosas ceccus: 09:00 - 15:45.
* MpomknunpuHr: 13:00 - 13:05.

* KnupwuHr: 15:45 - 16:00.

PacnucaHne paboTbl TecToBbix cuctem TO 1 T+1:
» BeuepHsas Toprosas ceccus: 14:15 - 23:50.
* YTpeHHssa Toprosas ceccus: 06:00 - 06:14.
+ OcHoBHas Toprosas ceccust: 06:15 - 13:45.
e MpomkampuHr: 11:00 - 11:04.

e Toukn X gna noctasku: 13:00, 13:15.

» MMocTtaska: 13:30 - 14:00.

MonHoe pacnucaHne ceccuii Takke MOXHO NOCMOTPETL B Tabnumue session notoka FORTS_FUTINFO_REPL unu B TepmuHane B Tabnuue
"Ceccun”.

2.6. YnpaBneHne puckamv n IMMNTUPOBaHMeE TOProBbIX onepawuii

2.6.1. MapaHTHiiHOe o6ecneyeHue

PeanunsosarHHas B SPECTRA Cuctema YnpasneHus Puckamu (CYP) no3BonseT B MakCMMasibHOW CTENEHN CHU3UTb PUCK HEMCMOSTHEHNS
06A3aTeNbCTB U OCYLLECTB/IATL HEMPEPLIBHYIO OLEHKY YPOBHS PbIHOYHOMO PUCKA NO3NLMIA K&XA0r0 yYacTHUKA. H4pOM cUCTEMbI ABNSETCS
anropuTMm pacyéta rapaHtuiiHoro obecneuenus (initial margin, ganee rO) nog OTKPbITbIE NO3ULMK 1 3aSIBKUN, YHUTbIBAEMbIE HA MO3ULMOHHbIX
cyeTax y4aCTHUKOB K/IMPUHra 1 y4aCTHUKOB TOProOB.

OpHoli 13 K4YeBbIX 0CO6eHHOCTen Cuctemsl YnpaeneHns Puckamm SPECTRA ABNsieTcst UCNOb30BaHUe OHMaH pacyéta obecneyeHus
nog, 3asBkv U NO3uLuK, MPOM3BOAMMOTO B pamMkax TOProBov TpaH3akumu. [pyn TakoMm noaxofe MosiB/IEHUe B CUCTEME HeoGecneyeHHbIX
3a59BOK U CAE/OK NPakTUYeCcKn NCKYaeTcs, T.K. JOCTaToO4HOCTb 0becneveHns NpoBepseTcs A0 TOro, Kak 3asBKa NOAB/SETCA B CUCTEME.

[pyroii BaxHoi ocobeHHOCTbI0 CrcTeMbl YnpaeneHnust Puckamm SPECTRA siBnisieTcs TpexypoBHEBas cucTema no3vuyOoHHbIX CHETOB.

PacueTHbIii Ko — CYeT BEPXHEro YPOBHS y4acTHUKA KNMpUHra (PacyeTHoli orpMbl). PacueTHblil Kof SiBNSIETCS HE3aBUCUMOl eanHNLEei
yueTa cpeacTB o6ecneyeHnst, BHECEHHbIX yHaCTHUKOM U(UK) ero KMeHTaMu, a Takke 3asiBOK, NoAaHHbLIX B COBOKYMHOCTM MO BCEM cUeTam
HWXHIX YPOBHEI (Cy6-cueTam), NpUHaLNexXaLX pacieTHOMY KOAY, CAEMOK, 3aK/UEHHbIX HA OCHOBaHWM 3TUX 3asBOK, U PE3y/ILTUPYOLLINX
nosvuuii. Takum 06pasom, No3uLysi No /Il060My UHCTPYMEHTY, yUUTbIBAEMAsi O PacuYeTHOMY Kogy, IB/ISIETCS HETTO-CYMMOIA Bcex No3uumii
N0 3TOMY MHCTPYMEHTY, YUNTLIBAEMbIX HA Cy6-cUeTax.

33



Lnto3 SPECTRA Plaza-2

[na pacyeTHoro koga onpeaensieTcs BennymHa MO He3aBUCKHMO OT ApYruX pacyéTHbIX KogoB. Bee HacTpoiiku CYP SPECTRA ans pacyet-
HbIX KOAOB KOHTPOMMPYHOTCS LIEHTPasIbHbIM KOHTPAreHToM (KIMPUHIOBOM opraHu3auuei).

Bo Bpems KIMPWHIOBOI ceccun No pacyeTHOMY Koy onpegensieTcs pasmep TpeGoBaHuii 1 0643aTenbCTB yHacTHYKA KIMpKHra (Bapuaum-
OHHas MapXa, KOMUCCUOHHbIE c6opbl U MP.). 15 pacyeTHOTo Koja NpPoBePSiIeTCA JOCTATOYHOCTb CPEACTB 06ECMNEYEHNsT NS NOKPbITUS
Tpe6oBaHuii 0.

PacueTHbIli KO B 3aBUCMMOCTW OT TOrO, YbM CpeacTBa y4nTbiBalOTCA MO HEMY, N 3a yell cyeT 3akyarTcs COAENKN, MOXeT 6bITb ogHoro
N3 TpexX TUnoB.:

* COOGCTBEHHbIIi — 38 CYET YYaCTHMKA KNNPUHTa,;

* K/IMEHTCKUI — 3a CYET HEMOCPEACTBEHHbIX KIMEHTOB U KNIMEHTOB 2-r0 YPOBHS YYaCTHUKA KINMPUHTa,;

» 1Y — 3a cyeT cpeAcTB, NepefaHHbIX B JOBEPUTENIBHO YNPaB/IEHNE YYACTHUKY KITMPUHTA.

[nsa kaxgoro yyacTHuka knumpuHra (PacueTHoli ovpMbl) OTKPbIBAETCSA Kak MUHUMYM ABa pacyHeTHbIX KoAa: COOCTBEHHbIA U KITMEHTCKUIA.
MpeHTndomkaTop pacyeTHoro koaa B Toproeoii cucteme SPECTRA — 5 uudp.

Bpokepckas hupma — cy6-cueT pacyeTHoro koga. CueT crefyHoLLero ypoBHs, OTKpbIBAEMbIi N0 3asBIEHNI0 YHaCTHMKa knvpuHra (Pacyert-
HoVi hupMbl). Bpokepckas thmpma NpUHaAIeXUT OAHOMY M TOSIbKO OAHOMY pacyeTHOMY Kogy. MpuBs3ka 6pokepcKoi hUpMbl K pacyeTHOMY
KOZly MOXET 6blTb M3MEHEHa Ha OCHOBaHWM 3aIB/IEHUS YHaCTHUKA KIMPUHTa B KIIMPUHIOBYIO OpraHusauuio. [ns Toro, 4To6bl pacyeTHbI
Kog, nogHMMascs B Toproeyto cuctemy SPECTRA, 11 N0 Hemy 6bin1 Gbl BO3MOXEH YYeT 3as1BOK M NMO3ULWIA, K pacHETHOMY KOAY A0/MKHA 6biTb
npuBsi3aHa xoTs 6bl ofHa 6pokepckas upma.

B 63k-ocmce knmpuHrosoli cuctembl SPECTRA no 6pokepckoii chvpme BeAeTcs yyeT CpefAcTB 0b6ecneyeHmnsi, BHECEHHbIX YYaCTHUKOM
n(nnu) ero KNMeHTaMmn Ha KIMeHTCKue pasgesbl 6pokepckoli mpmbl. MHdopmaumsa o pasmepe yunTbiBaeMoro obecneyeHns gocTynHa B
oTyeTax.

Pacuet BenmuuHbl MO No GpoKepckoi hMpMe MPOM3BOAUTCS MO YMOSYaHUIO B pexuMe nonyHeTTo (margin_type =3 ana metoga
FutChangeBFParameters) oTHOCUTE/IbHO p1CKa NO3WLWiA, yHUTbIBAEMbIX HA KNIMEHTCKMX pasgenax aToli 6pokepckoii chmpmbl. ns 6pokep-
CKOW hMpMbl BO3MOXEH pacyeT BenmunHbl FO B pexxume HeTTo (margin_type =4 ans metoga FutChangeBFParameters). B aTom pexvime
no 6pokepckoli hypme AN1a KakAoro MHCTPYMEHTa paccyMTbiBAETCSA NO3ULMA Kak HETTO-CyMMa NO3WLMIA N0 3TOMY WUHCTPYMEHTY Ha BCEX
pasgenax 6pokepckoi hupMbl, a Takke yUnTbIBAHOTCA BCE 3asBKU B COBOKYMHOCTM, NOAaHHbIE M0 pa3genam 3Toi 6pokepckolt thmpMbl; No
paccuynTaHHbIM TakuM 06pa3oM HETTO-MO3MLMSIM U COBOKYMHOCTW BCEX 3asiBOK NPOMCXOAMT onpeaeneHve BennuuHsl MO no 6pokepckoi

dhupwme.

Bce napameTpbl MapXvnpoBaHns 6pokepckoii hypMbl MOTYT HaCTpamBaTbCA YHaCTHUKOM KMpuHra (PacyeTHoi hupmoit) ¢ nomMoLLblo Me-
Toga FutChangeBFParameters.

CneuuvanbHas Bpokepckasa cmpma (Cneub®) — cneunanbHbiii cy6-CHeT pacueTHOro Kofa, aHanorvuHblii 06bIYHBIM GPOKepCKUM hup-
Mam, 1 NpefHasHaueHHbI 415 yueTa cpeficTB 06ecneyeHms], BHECEHHbIX Ha PACUETHBbIA KOZ YYaCTHUKOM U(UK) ero KIMEHTaMU, U He yuu-
TbIBAEMbIX Ha pasgenax 06bl4YHbIX GPOKEPCKUX hUPM.

VHhopMaLms 0 pasMepe yunTbiBaeMoro o6ecneyeHnst 4OCTyNHa B OTUETaX.

Take y kaxgoin Cneyb® cyliecTByeT OAUH pasgen, HasbiBaeMblli IMKBUAALMOHHBIM pasgenom Cneub®. Mo3vymmn Ha NMKBMAALMOH-
HOM pasfenie MOryT C03[aBaTbCs TO/IbKO Ha OCHOBaHUW CAE/OK, 3aK/I4YaeMbiX K/IMPUHIOBLIM LIEHTPOM AJ/1S YPerysimpoBaHusi Heuc-
MOJTHEHHbIX YYaCTHVWKOM K/IMpUHra 06s3aTenscTB (HanpyMep, MapXuHasibHOro TpeboBaHWs Mo pacyeTHOMY KOAy). YUYacTHWK KAVMPWH-
ra (PacueTHan dpma) He MOXET nofjaBaTb 3asBKM C yka3aHWEM JIMKBUAALMOHHOTO pasgena 3a UCK/IIYEHNEM 3asBOK, HanpaB/ieHHbIX
Ha yMeHbLUEeHVEe OTKPbITOW Ha pasgene nosuuun. Takke yyacTHVK knnpuHra (PacueTHas dmpma) MOXET MepeHOCUTb No3numio (MeToq,
FutTransferClientPosition) ¢ nMkBngauMoHHOToO pasgena Ha pasgenb! gpyrux 6PoKepckux oupm.

KnueHTtckuii paspen — cy6-cueT 6pokepckoli ovpMbl. CHET HUXKHETO YPOBHS, percTpupyemblii o 3asBke yyacTHUKa. SBNSETCA nepBuy-
HbIM CYETOM, Ha KOTOPOM Y4UTbIBAKOTCA 3aABKW, NOAAHHbIE YYaCTHUKOM I/I(I/IJ'II/I) KMEeHTOM, 3aK/1l04EHHbIE B pe3y/nbTate HUX cAefkn, n oT-
KPbITble NMO3NLMK — UMEHHO KIMEHTCKUIA pasgen (Kog, KNMeHTa) ykasbiBaeTcsl B TpaH3aKLMsaxX 06bABneHns 3asBku. [0 3asiBKaM 1 No3nLMsMm,
yuuTbIBAEMbIM Ha K/IMEHTCKOM pasferne, onpegenserca sennuuHa 0. MNapameTpbl MapXMpoBaHMA KIMEHTCKOro pasgena MoryT Hactpau-
BaTbcs € nomoLbio metogos FutChangeClientMoney, FutChangeClientParameters n FutChangeBFClientDefaultParameters.

B 63k-ochuce knmpuHroroli cuctembl SPECTRA Mo KIMEHTCKUM pa3genaM BeAeTcs yYeT cpeAcTB 06ecneyeHmnsi, BHECEHHbIX Y4aCTHUKOM
n(unu) ero KNMeHToM. MiHthopmaLmsi 0 pasmepe yuuTblBaeMoro o6ecrneyeHns AOCTynHa B OTYeTax.

2.6.1.1. MapxupoBaHue KasieHAapHbIX crnpesos

Map)XMpoBaHue 3asiBOK MO Ka/IEHAAPHBLIM CNPeAaM Ha dblouepc (CBA3KY), a Takke No3uluii NPOTUBOMOIOXHOK HANpPaBIeEHHOCTW MO UH-
CTPYMEHTaM C pa3HbIMW CPOKaMU UCMOSTHEHWS HA OAWH 6a30BbIli aKTUB (MEXMECSIUHBIN CNPEA) MOXET NPOUCXOANTL B ABYX PEXMMAX:

* MOJyHeTTO — BennumHa MO onpefesnsieTcsl Ha 0CHoBe GonbLLero MO U3 MHCTPYMEHTOB, BXOASALLMX B Crpes;
 HETTO — BeNnumnHa MO onpeaensieTcs, NCX0Asa U3 CTaBKM PacCor/IacoBaHUs LiEeH Ha UHCTPYMEHTbI, BXOASLLME B CIpes.
[lnsi pacyeTHOro Koaa Bcerga AeiCTBYET PEXUM MapXnpoOBaHUs KaneHaapHbIX CNPeaoB HETTO.

[ina 6pokepcKoil MPMbl MOXHO U3MEHATb PEXVM MapXUpoBaHUs KaneHAapHbIX CNpesfoB TOMbKO, eC/IN pacyeT BennynHbl MO ans 6po-
KepCcKoi hvpMbl NPOMCXOANT B PEXUME HETTO. B TakoM Cnyyae pexuM MapXmpoBaHus KaneHAapHbIX CNpesoB onpeaenseTca napaMmeTpomM
calendar_spread_margin_type metoga FutChangeBFParameters.
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ONnA  KAMEHTCKMX pas3fenioB  MOXHO U3MEHATb PEeXVMM  MapXupoBaHUS KaneHAapHbiX CrnpejoB C  MOMOLWbO  napameTpa
calendar_spread_margin_type metoga FutChangeClientParameters.

2.6.2. ToproBble TNMUTbI

Toprosble NMMMUTbLI OrPAHUYNBAIOT BO3MOXHOCTb YYacTHMKA M(I/II'II/I) €r0 K/IMEHTOB 06bABNATL 3a5BKU U OTKpbIBaTb NO3NLIMK Ha NO3ULNOHHbIX
cyetax.

ToproBbIii IMMUT MO PACYETHOMY KOZY ONPEAENISIETCS, UCXOASA U3 CYMMapHOI OLIEHOUHOI CTOMMOCTYW CPefCTB 06eCneveHus, yUnTbIBAEMbIX
Mo pacyeTHOMY KOZy, T.e. COBOKYMHOIi CTOMMOCTY CPefCcTB 06ecneyeHusi, yunuTbiBaeMbIX Mo Bce Cy6-cueTaM pacueTHoro koga. B kayecTse
CPeACTB 06ECNeYeHsl MOTYT BbICTyNaTb poccuiickue py6iu, MHOCTpaHHasi Ba/ltoTa U LieHHble Gymaru.

M3MeHWTb TOProBbI IMMUT Ha pacyeTHOM KOAEe MOXHO TO/IbKO NMyTeM BBOAA, BbIBOAA WM NepeBoAa cpeAcTB obecneyeHns. JaHHble one-
pauuy coBepLLAlTCA Ha OCHOBaHUW MOPYYEHWiA, NOAABaEeMbIX YHACTHUKOM B KNMPUHTOBYHO OPraHn3aumio, pacyeTHbIii genosntapuii no-
CpeAcTBOM COOTBETCTBYIOLLMX CUCTEM 3/1IEKTPOHHOTO JOKYMEHTO060POTA, a Takke B ApyrMe pacyeTHble opraHM3auum (B ciyyae BHeCeHUs
cpeacTB obecneyeHus). Takke BO3MOXEH NepeBos, CPeAcTB 06ecneyeHmns], yunTbiBaeMblX B POCCUICKUX py6nsx, NyTem nx nepesoga Me-
XAy cy6-cuetamu (6pokepckvmu dopmamm, Cneubd) pacyeTHbIX KOAOB € MOMOLLbIO MeToAa FutExchangeBFMoney.

ToproBble IMMUTbLI UCMOMb3YHOTCA A/151 pe3ePBMPOBaHMA OTPULATENLHON BapUaLMOHHO Mapxu, cnucaHus c60poB, cnvcaHus/3aqncneHns
npemun, pesepsuposaHns 0.

Toprosblii IMMUT NO 6POKEPCKO iMPMeE NO YMOUaHUIO Takke, Kak 1 719 pacyeTHOro Kofa, onpegensercs NCXoas N3 CyMMapHON OLeHoY-
HOW CTOMMOCTU CpeAcTB obecneyeHns, yunTbiBaeMbIx Mo pasgenam 6pokepckoli hupmbl. B kadecTBe cpefcTB 06ecneyeHns MoryT 6biTb
poccwiickue py6nu, MHOCTpaHHaa BauTioTa W LieHHble Bymarn. TOproBblil IMMUT GPOKePCKoi hupMbl B TaKOM Cllydae MOXHO U3MEHSATb C
nomoubto metoga FutExchangeBFMoney.

[ins 6pokepcKoil hrpMbl MOXHO M3MEHUTL PEXMM ONpPeLeneHns TOProBoro IMMUTA, CAENAB ero He3aBUCMMbIM OT pasmepa cpeacTs obec-
neyeHunst, yunTbiBaeMbIX Ha pasgenax 6pokepckoli opMbl. B Takom pexvme TOproBbiili IMMUT 6pOKePCKoi hpMbl 3a4aeTCst C MOMOLLbH0
metoga FutChangeBFLimit. Takke TOProBbii IMMUT GPOKEPCKOIN OMPMbI MEHSIETCS Ha pa3Mep NPUoLIIN UK yBbITKa, ONpeaensieMmoro Bo
BpPEMS BEUEPHEr0 K/IMpUHra (BapualmoHHas Mapxa u coopsbl).

Pexum onpegenenvss ToproBoro numuTa 6Gpokepckoid  chupmbl  onpegensetcs  napameTpom limit_tied_to_money wmeTogma
FutChangeBFParameters.

ToproBbIii IMMUT Ha KIMEHTCKOM pasfene He 3aBUCUT OT pasmepa CPeACTB 06eCneyeHIsl, yYUTLIBAEMbIX Ha 3TOM pazaene. [ns ynpasne-
HUs TOPTOBLIMW NIMMUTaMU Ha KIMEHTCKUX pasgenax ucnonbayetcs mMeton FutChangeClientMoney. OH o6ecneunBaeT cneayolye Bo3-
MOXHOCTH:

. YCTaHOBKa/VBMeHeHVIe/y,CI,aJ'IeHVIe TOProBbIX JINMNTOB.

* Ycunenue/ocnabnexHne TpeboBaHNi K rapaHTUtHOMY 06GecneyeHuno KneHTa nyTem BBOAA CneLmanbHOro KoaddmumeHTa, Ha KoTopbIi
yMHOX@eTcsl cymmapHoe O knmMeHTa Npyu NnocTaHoBKe 3asiBkW. MNpoBepka Ha AOCTaTOYHOCTb CpeacTB OYAeT OCYLLECTBAATLCSA C YUETOM
3TOro KoadcpuumeHTa.

 ABTOMaTU4eckuii yueT pesy/nbTaToB TOProB K/VEHTa B IMMUTAX B C/ieAyioLLeli TOproBoii ceccum.

B obwem cnyyae 3asBka MOXET ObiTb BbICTaB/ieHa TOMLKO MPW YC/IOBWW, YTO Yy BCEX TPeX YpoBHel (KAMeHTCKOro pasgena, 6pokep-
CKO (OMpPMbI 1 PacYETHOrO KoAa) TOProBble IMMWTLI AOCTATOYHbI 419 NMOKPbITUA Tpebyemoli BenuunHbl MO, [ina 6pokepckoit chvpmbl 1
K/IMEHTCKOrO pasgena nNpoBepKy AOCTATOYHOCTM TOPrOBOMO SIMMUTA MOXHO OTMEHWTL C NMoMoLblo MeTogoB FutChangeBFParameters u
FutChangeClientMoney coOTBETCTBEHHO.

[ns pacyeTHOro koaa OTKNUNTL NPOBEPKY AOCTATOYHOCTU TOProBOro NMnMMuTa (CpeacTs obecneyeHunst) HeBO3MOXHO.
2.6.2.1. EguHbIlii nyn oGecneyeHus

Ecnv pacueTHblii Kog, sIBNIsieTcA pacueTHbIM KogoMm EfuHoro nyna, To Ha ero cy6-cyeTax (pasgenax 6pokepckux dovpm u Crneub®) B 63k-
odpuce KNMPUHIroBoii cuctembl SPECTRA BMECTO CPeACTB 06eCTeHeHNs yUUTLIBAIOTCS MPOUIN aKTUBOB, NepefaBaenble B K/IMPUHIOBYHO
cvctemy SPECTRA U3 K/IMPUHTOBBIX CUCTEM (POHA0BOIO M BUTIOTHOTO PhIHKOB. Mepeaaya npodusieil akTMBOB NMPOMCXOAUT Ha OCHOBaHUM
NOPYYeHUA y4aCTHUKA KIMPUHTA, NOAAHHbIX B K/IMPUHIOBYKO OpraHW3aumio NoCpPesCcTBOM COOTBETCTBYIOLLMX CUCTEM 3/IEKTPOHHOTO [OKY-
MeHTooGopoTa. [MepeBog o6ecneyeHunst Ha GpokepcKyto hMpMy pacueTHOro koga EAnHoro nyna HEBO3MOXEH. MepeBog, npoduneit mexay
GPOKEPCKMMY (hUPMamMK Ha pasHbIX pacyeTHbIX Kofax EAVHOrO nyna Takke HeBO3MOXEH.

B Toprosoii cucteme SPECTRA, npocunnn akTMBOB YUMTLIBAKOTCS OAHOBPEMEHHO Kak OLlEHOYHAsi CTOMMOCTb aKTMBa C YYeTOM 3Haka npo-
hunsa (M3MEHSIET TOProBbIA NMMUT) U NO3ULMA NO CneunanbHOMY UHCTPYMEHTY (418 npodunnsa pyons no3vuums He cosgaetcst). Mosmums
no cneuvanbHOMY MHCTPYMEHTY CO3AAeTcs Ha KNMEeHTCKOM pasgene bd, ecnn npodunb 6611 nepesefeH Ha 3TOT pasgen, mbo Ha Cneu-
B® (Kog Knuenta 000), ecnn npodnnab 6bi1 nepeBefeH 6e3 ykaszaHua KNNMEeHTCKOro paszena. [ns Kaxaoro aktuea, no KOTOPOMY MOXET
6bITb NepeaaH npodunb, B TOproBoii cucteme SPECTRA cyLlecTByeT CBOV cneumasibHblii MHCTpYMeHT (MmeeT cydpcpuke _CLT B MMeHn
MHCTpyMeHTa). MoAaBaTb 3asBKM W 3ak/ovaTb CAENKM N0 TaKOMy UHCTPYMEHTY 3anpeLueHo. EAMHCTBEHHBIV Cnoco6 M3MEHeHWst No3nLum
o cneumanbHOMY UHCTPYMEHTY — 3TO NepeBoA, COOTBETCTBYIOLLEr0 NPOns akT1Ba B/U3 KNMpuHrosoli cuctemsl SPECTRA. Mpu pacueTe
BenMumnHbl MO Ha cyeTax/cyb-cueTax yyacTHMKa NO3ULMSA MO CneuyanbHOMY UHCTPYMEHTY MapXmpyeTcs aHau10rMyHO No3uLmmn no broyep-
CY Ha TOT e 6a30Bblii aKTUB.

B oCTa/IbHOM ynpaB/eHve BeNMUMHoli FapaHTuiiHoro o6ecneyeHrst U TOproBbIMU IMMUTaMM Ha Cy6-cueTax pacyeTHoro koga EguHoro nyna
aHasI0rMYHO 0BbIYHBIM PACUYETHBLIM KOAAM.
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2.6.3. OrpaHMyeHNs Ha TOProBble onepayun U OTKPbITME NO3ULUIA ANA KIIMEHTOB

Cuctema SPECTRA npefoctasnsieT BO3MOXHOCTb BBOAWTb AOMO/HUTENbHbIE OrPaHUYeHnst Ha NpoBefeHne TOProBbIX onepaunii KNneH-
TOM, KOTOpble B cucteMe QopMynpytoTcs Kak 3anpetbl. MOXHO MO KOHKPETHOMY K/IMEHTY (MO BCEM K/IMEHTaM), MHCTPYMEHTY (1o BceM
MHCTpyMeHTam) nnn 6a3oBoMy akTuBy (Mo BceM BA) 3anpeTuTb OTKpbIBaTb NO3ULMK 1 BbICTABNAATL 3aABKW. [I15 BbINO/IHEHUA Takux Aen-
CTBUIA B LWNtO3e NpesycMoTpeHsbl MeTtoabl FutChangeClientProhibit u OptChangeClientProhibit.

Kpome 3Toro B cucTeMe NpeaycMOTPEHO aBTOMATMYECKOe BbICTAB/IEHWE 3aNpPETOB Ha OTKPLITUE MO3WLMIA AW BbICTAB/IEHWE 3asiBOK MPU
06Hapy>eHUM 60MbLLIOTo OTPULIATENILHOTO TOPrOBOT0 IMMUTA. [/151 yNpaBneHusl 3anpeTtamu UCnosb3yeTcs crefytoLimnii Habop NapaMmeTpoB:

» Pr_state - conar aBToMaT4eCcKoro BbICTaBneHusi 3anpeTos; 0 - He BbICTaB/ATb 3anpeTsl, 1 - BbICTAB/ATb 3anpeThbl.

* Pr_type - Tun 3anpeTta; 0 - 3anpeT Ha OTKPbITME NO3NLMIA, 1 - 3anNpeT Ha BbICTAB/IEHWE 3asIBOK.

* Pr_coeff - nobiwatowmii KOSOHULNEHT; NONOKUTENbHOE APOBHOE YMC0 C TOYHOCTLIO A0 ABYX 3HAKOB MOC/e 3ansiTou.

» Del_ord - dpnar aBTOMaTM4eCKOro CHATUS aKTMBHbIX 3a8BOK NpU ycTaHOBKe 3anpeTa; 0 - He CHMMaTb 3asBku, 1 - CHUMaTb 3asBKW.

MapameTpbl yCTaHaBIMBAKOTCS YYACTHUKOM K/IMpKHIa Ha ypoBHe B®. MpeaycmoTpeHo ABa Habopa napaMeTpoB: NPUMEHAEMbIX AJ1S K/U-
eHToB B® 1 npuMeHsieMbIx 415 Bceli B® B COBOKYMHOCTW.

YcTtaHoBKa napameTpoB NPOn3BOANTCA Ha OCHOBaHMN nopyquw7| yyYacCTHUKa KTIMPUHra, nogaHHbIX B KJIMPUHIOBYH OpraHn3auuto nocpen-
CTBOM COOTBETCTBYHOLMNX CUCTEM 3/TEKTPOHHOIO ,D,OKyMeHTOO60pOTa. lMpumeHeHne napaMeTpoB NPONCXOANT B 6nvxanwnii KMWPWHI, npn
YC/10BUW 4YTO NOpyyeHne nogaHo He nosaHee 1 yaca A0 Havana KAupuHra.

YcTaHoBKa 3anpeTos. NMocne pasaBuKkKn N1aHoK BEHEPHETO Y NPOMEXYTOYHOIO KNMPUHIa aBTOMaTUYeCKN BbICTaBIAETCA 3anpeT no cemu-
3Ha4YHOMY K/IMEHTCKOMY pasgeny uim b®, ecnn oaHOBPEMEHHO BbINOHAKTCA YCN0BUA:

Limits_set =1
Pr_state =1
FreeMoney < — Pr_coef f x max(Trade_limit, 0)

, Tae
 Limits_set — donar npoBepKy KNNMEHTCKOrO NUMUTA;

* Trade_limit — TOProBbI NMMUT, BKIKOHAIOLLMIA B CEOS [EHBIN 1 3aU10TM C YYETOM KO3hULIMEHTA IMKBUAHOCTY;
» FreeMoney — cBO60HbIE CPeACcTBA NO KAMEHTCKOMY pasgeny nam bo.

Twvn 3anpeta onpegensietcs napametrpom Pr_type. Ecnn napametp Del_ord=1, To npu BbiCTaBfieHUn 3anpeta aBTOMATUYECKN CHUMAOTCS
BCe aKTMBHbIE 3asBku. [MpoBepPKM Ha YpPOBHE BP 1 KNneHTa oCcyLeCcTB/IAITCA HE3aBUCUMO.

CHATVE 3anpeToB. YCTaHOB/EHHbIE 3anpeTbl He MOTYT 6bITb HAMPSMYIO CHATLI GPOKEPOM, OHV CHUMAIOTCS aBTOMAaTUYECKW Npy yCTpaHeHun
NPVYMH K HUM MpuBeALUnX. Kaxaylo MUHYTY NPOM3BOAMTCS MPOBepKa, NMoc/e KOTOPOI 3anpeTbl CHUMAtOTCA, eCiv COBI0AEHO OfHO M3
yCOBWiA:

FreeMoney =0
Pr_state =0
Limits_set = 0

Mpumep. MNMpw 3anpeTe Ha OTKPbITUE NO3NLWIA KNVEHT MOXET Cam CHATb 3asBKU/3aKPbITb NO3MLIMIO, BbI3bIBAIOLLLYIO YyBEIMYEHHOe TpeboBaHne
K rapaHTUiiHOMy o6ecneyeHunio. MakCumyMm Yyepes MUHYTY NOC/e 3Toro 3anpeT OyAeT CHAT aBTOMaTUYeCKU.
CHSITUe 3anpeToB He paboTaeT Bo BpeMsi HouHbIx onepauuii (00:00 - 09:00), aaxe ecnu B 310 Bpemst TC fgocTynHa 4151 USMEHEHUS IMMUTOB.

Mo ymonuaHuio ans Bcex B® aBTOoMaTUUECKOe BbICTaB/EHUE 3anpeToB OTKUeHO (Pr_state=0).

2.6.4. BanaHCpOBKa puUcKa MeXay CPOYHbIM N Ba/TIOTHBbIM PbIHKaMu

C Uefblo YMEHbLLEHUS CPEACTB, KOTOPbIE YYACTHUK TOProB (KIMPUHTA) AO/MKEH NEPeUnCIsTL Ha 06a pbiHKA B Ka4eCcTBE 06eCneyeHsi CBOWX
OTKPbITbIX NO3ULWIi (0683aTenbCTB), B TC SPECTRA CyLLECTBYET BO3MOXHOCTb NepepacnpeaenieHns pUckoB MeXay CPOUYHbIM U B/TOTHLIM
pbIHKaMK MyTem NepeHoca YacTu prcka ¢ PervcTpa yueTa no3uumii Ha CPOYHOM PbIHKE Ha PerucTp ydeTa nosvuuii Ha BastoTHOM PbIHKE.

[na peanusauyum gaHHoro mexanusma B TC SPECTRA 3aBefieHbl ABa TEXHUHECKUX MHCTPYMeHTa (IopuANYeCcKn He SBASIOLLMXCA TOProBbIMM
MHCTpyMeHTamu) no ynpasneHunto puckamv: EURRUB_RSK 1 USDRUB_RSK, co cneunanbHbIM cTatycom B nose signs 0x20000. B TC
BaJIOTHOTO PbIHKa COOTBETCTBYHOLLME MHCTPYMEHTbI 3aBefeHbl B 6opae RSKC.

B KnupuHroBolii cucteme SPECTRA 3a kaxaoii Bpokepckoii coupmoli 3akpennsercs PacuéTHblii ko, 3aperncTpupoBaHHblIii B TOProBo-Kn-
PVIHFOBOV CCTeMe BaUIlOTHOTO PbIHKA.

[na namMeHeHust eAMHOr0 NMMUTa Ha BasIlOTHOM pbIHKE y4yacTHUKY (Bpokepckoit ®mpme) Heobxoammo yepes w3 SPECTRA Plaza-2
nogatb MopyyeHune Ha 6anaHcupoBky pucka (Metog FutTransferRisk), ykasbiBas B HEM MHCTPYMEHT ynpas/ieHUsi pUCKOM, 06beM puUcka,
pasgen perucTpa yyeta nosuuuii Bpokepckoli ovpMbl HULMATOPa NOPYYEHNS U HanpaB/eHye NepeHoca pucka.
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Mocne nogauvn MopyyeHusi B TC Ba/lOTHOTO PbiHKA CO34AETCS afpecHas 3asiBka ¢ KoHTpareHToM HKLL, 3asiBka NpoxXoauT cTaH4apTHbIe
npoueaypbl pUck-MeHeaKMeHTa. MNocsie NPOBEPKM JOCTATOYHOCTY CPEACTB NPOUCXOANUT 06pa3oBaHue CAE/KN U NepepacyéT eanHoro -
mMuTa. CAe/nka yuuTbIBAeTCs N0 TEeKyLLEMY LIEHTPA/IbHOMY KYpCY, rapaHTUiiHbIE NepeBoAbl HE HAUNUCISIOTCS.

B TC SPECTRA o6pasyeTcs TexHn4Yeckas caenka no MHCTPYMEHTY MepeHoca pucka, kotopast 6y4eT BuaHa B LUMIO30BbIX NHTepdielicax B
Tabnmue deal ¢ npnsHakom nosystem=1, n 6yaeT NpucyTCTBOBaTb B OTYETax C type=16.

Mo3uums, o6pasoBaBLUasics B pesy/bTate Nofo6HOI caenku, BnsieTcs 6ecCPOYHOi. 3aKpbiTh €€ MOXHO COBEpPLLIEHVEM NPOTUBOMONOXHO
HanpaefieHHol CAEMNKM MO TOMY e UHCTPYMEHTY.

2.6.5. MepeHoc no3uuuii (06s3aTenbLCTB)

B pamkax ofjHoi PacuyeTHoi ®1pMbl BO3MOXEH NEPEHOC No3nLuii ¢ 0HO knneHTa Bpokepckoi ®rpMbl Ha Apyroro knveHTa Bpokepckoi
PUPMBI.

MepeHoc no3uumii ¢ 0AHOIO Koda pasgena yveTa no3uuuii Ha Apyroi ocywwecTBAseTcs NyTemM nojaqn Y4acTHUKOM K/IMpUHTa B TOpProByto
CMCTEMY HOBOW TpaH3aKuuu.

MpoBepk1 BO3MOXHOCTM MoJaun TpaH3akuuy Ha NepeBo No3numuii — Takue xe, Kak Npy nogaye 3asBkv. JONOMHATENBLHO NpoOBepsieTcs,
UTO B MOMEHT NOJAYM TPaH3aKLMM 06bEM NEPEHOCUMOI NO3WLMM He NPEBLILAET 06bEMA COOTBETCTBYHOLLEH NO3ULMN, YUMTLIBAEMOI Ha
pasfene-McToUHUKE; Takke Npu NepeBoje No3uLuii C 0AHOMO KIIMEHTCKOTO pasaena peructpa yyueTa nouuuii Ha gpyroii VIHH/nacnopTHble
[aHHble, 3aKpensieHHble 3a TakKUMK pasaenaMu perncTpa yueta no3uuuii, 4omkHbI coBnagaTb, B TOM Yucie no pazaenam OB®.

TexHUYeckn nepeBos No3uLmii ohopMasSETCA Kak caenka no nokynke (v Npogaxe) ¢ pasgena-ucTouHuka v npogaxe (Mokyrnke) no pas-
Oeny-npuemMHUKY, 1 puanYeckn caenkoi He senseTcs (nogpobHee — cM. pasgen Tunbl cAeNoK, hopMypyemMble NpU UCMNOMIHEHNN 1 UCTe-
YeHun boYepCcoB U ONLMOHOB). MepeBoa No3uLMiA TpaHCIMpyeTcs 1 B LWto3e, U B oTyeTax (f04/004).

2.6.6. NMprocTtaHOBKa TOProB AJ11 pacllMpPeHNsa IMMUTa KoneGaHuii LieH caenok

MpuocTaHoOBKa TOProB /1 PACLUMPEHNUS IMMUTA KONEGaHW LeH CAEMOK OCYLLECTB/ISIETCA B COOTBETCTBUM C "MMO/IOXEHMEM O Mopsake

YCTaHOB/IEHUSI N U3MEHEHWS IMMUTOB KO/1I€6aHWUA LIeH CAENOK 1 O Mpoueaype NpUHYAUTENbHOro 3akpbiTus Mosvuui" (Mpunoxexnme 5 k

MpaBuaM ocyLLecTB/IEHUS KIIMPUHIOBOI AeSTENBbHOCTM Ha PbIHKE LIEHHbIX GyMar, CPOYHOM PbIHKE U BaSTOTHOM PbIHKE).
C TexHU4ecKoii ToUKM 3peHNst Npy NPUOCTaHOBKe TOproB B cucTeMe SPECTRA Npou3BogsTcs creayolye aeiicTeums:

e Mpun HacTynneHun yCI'IOBIAI7I ONna NPpUoCTaHOBKKU TOPros no KaKOMy-J’II/IGO 6asoBomy aKTMBY, TOPryu No aTomy 6a30|30|v|y akTmBy npuocTta-
HaBMBaKTCA.

* AAMUHUCTPATOPaMM TOPIrOB PaCCUUTLIBAIOTCA HOBbIE PaCLLUMPEHHbIE IMMUTLI Kone6aHuii LeH.

* MpowussoguTca nepecyeT obecneyeHnss No BCEM NO3MLMSAM N0 3TOMy 6a30BOMY aKTUBY (MpV pacLUMpeHUn TMMMTOB obecrneyeHne yse-
nnunsaetcs).

« [Mocne 3aBeplueHust pacueTa o6ecnedeHnst TOpry eLe HeKOTOpoe BPeMst He BO30GHOB/AIOTCS, UTO6bI 4aTh BO3MOXHOCTbL Y4aCTHVKAM
yAanuTh 3asBKu.

» Bo306HOBMEHNE TOpPros B HOPMaJ/IbHOM pexnme.

[aHHble [eiicTBMA CONPOBOXAAKTCA PAacCbUIKON agMMHUCTpPaTOpaMu TOProB COOTBETCTBYIOLWWMX YBEAOMEHWA (CM. Tabnuuy
sys_messages notoka FORTS_FUTINFO_REPL):

* MpeaynpexaeHne 0 TOM, YTO EC/NN LiEHbI HE N3MEHSATCS, TO Yepes onpee/ieHHoe BpeMsi NPOM30/AeT NPMOCTaHOBKa TOProB N0 TaKOMY-TO
WNHCTPYMEHTY.

YBefoMNeHNe 0 TOM, HYTO NMPMOCTaHOBKa TOProB peasibHO Npou3BeaeHa.

YBefomneHve o Tom, 4To obecneyeHune nepecynTaHo, MOXHO yaanATb 3adBKW.

YBefoMNeHNe 0 BO30GHOB/IEHNN TOPIOB.
2.6.7. UndpopMmupoBaHMe yHaCTHUKOB O NMPOrHO3NpPYeMbIX 3HaUYEHUSIX PUCK-NapaMeTpoB

B cucteme peann3oBaH CepBUC MHDOPMUPOBAHUS YHACTHMKOB O MPOTHO3MPYEMbIX 3HAYEHWsIX pUck-napameTpoB (cepsuc ForecastiM).
CepBUC C 3a[jaHHOIi NEPUOAMYHOCTLI0 NMPOM3BOAUT pacyeT 06ecneyeHunsi, KOTOPOe MOr/0 Gbl GbITb B C/lyyae pPasABUXKM IMMUTOB, 1 TPaHC-
JIMPYET 3TN AaHHble yYacTHUKaM. A/ITOpUTM paboTsl cepBuca:

+ C NepuoanyHOCTbIO pa3 B MUHYTY aHa/IM3MPYeTCcsl COCTOSIHUE PbIHKA N0 UHCTPYMEHTaM U WLLYTCS Te, MO KOTOPbIM Yepes HeKoTopoe
BPEMS1 BO3MOXHA Pa3fBvkKa JIMMUTOB (HaxXoXaeHue Ha nnaHke 6onee X MUHYT).

» Ecnu Takne MHCTPYMEHTbI €CTb, MPOU3BOANTCA NepepacyeT ob6ecneyeHns No KAMEHTCKUM nopTdensim. Puck-napameTpbl N0 UHCTPYMEH-
TaM Ha nnaHKe ycTaHaB/MBAKOTCS B COOTBETCTBUM C NpeAnonaraeMoii pasaBuikKoi.

» PaccuutaHHble AeHbr TpaHcAMpytoTcs B notoke penavkm FORTS_FORECASTIM_REPL, Tabnuua part_sa_forecast.

» Ecnu cocTosiHMe pblHKa M3MEHWIOCh, U NOTEHLMa IbHAsA Yrpo3a pasiBKKM ucuesna, uam pasfsukka coctosiiacb, pacyeT u TpaHcns-
LSl NPOrHO3MPYEMbIX 3HAYEHWIA PUCK-NapamMeTpoB NpekpaLlaoTcs, @ NpUcnaHHble paHee AaHHble CYMTaloTCs HeBaUIMAHbIMK (pacchliika
CLEARDELETED ¢ makcumasibHO BO3MOXHbIMU pPeBMXeHaMu no Tabnuie ¢ NporHo3HbIMU 3Ha4YeHUAMN).
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Ecnu B TeueHne OfiHO TOProBOI ceccuy Mo UHCTPYMEHTY Yxe [ABaXAbl NPOBOAWIACH Pa3fBibkka SIMMUTOB, TO B 3Ty TOPrOBYIO CECCUIO
pacueT 1 TPaHCNSALMS NPOrHO3HbLIX 3HAYEHUI PUCK-NAPaAMETPOB N0 UHCTPYMEHTY GO/IbLIE HE BbIMNO/HSAETCS.

B BeUepHIO0 TOProByH0 CECCUSI Pa3ABUXKA JIMMUTOB HE NMPeayCMOTPeHa, 1, COOTBETCTBEHHO, HE MPOU3BOAUTCS PaCUeT MPOrHO3HbIX 3Ha-
ueHuii puck-napameTpoB.

2.7. PasgeneHue CTatycoB YY4aCTHUKOB TOPros v y4aCTHUKOB K/IUPUHTIa

B Bepcuy 6.2 peasin3oBaH NPOEKT MO Pa3fes/ieHN0 CTaTyCoOB YYaCTHUKA TOProB 1 YYaCTHUKA KIIMPUHTA C pasgeneHnem yHKUWiA 1 NosiHo-
Moumii pasHbIxX KaTeropuii yuacTHUKoB. Tenepb B Toprax MOryT NPYHUMATL Y4acTUe KIMEHTbI, HE SIBMISIOLLMECS YYaCTHUKaMU KMPUHTa, a
YUaCTHUK KIIMPUHTa AJ1s1 UCMOSTHEHWs 06513aTe/NbCTB N0 CAe/KaM, 3aK/THUeHHbIM Ha 61pXKe, He 06513aH ObITb Y4acTHYKOM TOProB. B ToproBoii
cucTeMe BbIZENSAITCS Criefytolme KaTeropum y4acTHUKOB:

* YyacTHuk knupuHra (YK). YUacTHUK KIMPUHTa MOXET 06CYy)XMBaTb OJHOTO U/ HECKO/IbKUX YYaCTHUKOB TOPrOB, SIB/ISISICb CTOPOHOM No
cAenKam, 3ak/UYEHHbIMY TaKMMMW YY4acTHUKaMU TOProB.

* YyacTHuK ToproB (¥YT). YYacTHVK TOProB MMEET NpaBo 3ak/ioyaTb CAE/KM Ha OpraHM3oBaHHbIX Toprax. [pu aTom 06s13aTenLCcTBa 1 Tpe-
60BaHMA NMPU 3aKIOYEHUN CAEMKN BO3HUKAIOT Y YYaCTHMKA KNTMPUHTA, 0BCTY)XMBAIOLLETO 3TOr0 Y4aCTHUKA TOProB.

* YYacTHUK K/IMPUHTA M YYaCTHUK TOProB B OfHOM nuue (YK+YT - Tekywmii ctatyc Bcex y4acTHUKOB). YK+YT MoryT camu 3akiiodatb
CAeNKN Ha opraHn3oBaHHbIX Toprax, U O4HOBPEMEHHO AB/AOTCA KOHTpareHTaMmn HKL| no 3akioueHHbIM caenkam. INopsaaok okasaHus
KNIMPUHTOBbLIX YCYT W YCNYT MO OpraHn3aLumy TOpros A1 TakUX yHYacTHUKOB He U3MEHSIeTCs.

2.7.1. CooTBeTCTBME CYLHOCTAM CUCTEMbI

B TepmmHax SPECTRA cyLIHOCTbIO, ONMCbIBAIOLLEN YYacTHUKA KIMpWHra, aBnsetca PacyeTHas hupma, npy aToMm PO mMoXeT npuHagne-
xartb mbo YK, nmoo YK+YT.

YuacTHVKY TOProB COOTBETCTBYHOT Bpokepckue dmpmbl, OTKpbITblE B paMKax PacyeTHoi dhmpMbl COOTBETCTBYHOLLETO YHaCTHMKA KITUPUHTA.
Mpn atom:

* OAHOMY Y4aCTHMKY TOProB MOTYT GbITb OTKPbITbI HECKONbKO Bpokepcknx thMpM B pamkax 0fHON PacyeTHOR thvpMbl (O4HOT0 yYacTHMKa
KNVpUHra);

* OAHOMY y4aCTHWUKY TOPTrOB MOTYT 6bITb OTKPbITbl HECKO/IbKO Bpokepckux hypm B pamkax pasHbix PacyeTHbIX hupM (pasHbiX yHacTHUKOB
KNUPUHra).

Y B® yyacTHUK TOProB MOXET coBnajarb B O4HOM MLe C y4acTHUKOM KnupuHra (YK=YT), nn6o He coBnagatb (YK!=YT).

Ecnn PO - YK, y Hee MoOryT 6bITb 3aperncTpupoBaHbl Tosibko B®, y koTopbix YK He coBnagaet B ogHOM nuue ¢ YT. Ecnm PO - YK+YT, 1o
BO3MOXHbI KOMBUHaLun chopm BS.

YyacTHuK P® VK P® VK+YT
KnupuHra ( ) ( )

yuactHmk YKI=YT YKI=YT
TOproBs
VKI=yT VKI=yT

Puc. 2. Nepapxusa cywHocTteil

2.7.2. PaspeneHve NoIHOMOUYUIA y4aCTHUKOB

PasgeneHne CTaTycoB y4acTHUKOB TOPTOB M YYaCTHUKOB KMPUHTA NOAPa3yMeBAET U PasfesieHnsi MOSTHOMOUNIA YYaCTHUKOB Ha TOProBble
1 KNMpWHToBble. Mog NoTHOMOYMAMU 34eCh NOHUMAKTCS MPaBa Ha NPOCMOTP UH(IOPMALIMK B LUJIHO3E 1 NpaBa Ha BbINO/IHEHWE Omnepauyii.

OCHOBHbIE NOMHOMOYMS Y4aCTHVKA TOProB, KOTOPbIE HE AOCTYMHbI YHACTHUKY K/IMPUHTa - 3TO Nofaya/CHATME TOProBbIX 3a8BOK 1 3ak/oue-
HVe Ce/T0K Ha OCHOBaHMM NOAAHHbIX 3asiBOK. MPY 3TOM YUYaCTHUK KNIMPUHTa MOXET COBEpLLAaTb HEKOTOPbIe AeNCTBUSA C 3asiBKaMu, nogaBast
nopyyenuns B HKL, a yxxe HKL|, MOXeT BbICTaBNATb 3asBKy OT UMEHW yYaCTHMKA KNMPUHTa, a Takke CHUMaTb Apyrue 3assku (nogpobHee
CM. pasgen 2.7.3. YperynmpoBaHue HeNCnosHEHHbIX 06A3aTenbCTB).

OCHOBHbIE MOTHOMOUMS YYACTHUKA K/IMPUHTA, KOTOPbIE He AOCTYMHbI yUaCTHUKY TOPIOB - 3TO ynpasneHue ob6ecneyeHmem (BbiBog obecne-
ueHus, nepesof o6ecneyeHrst Mex/ay pacueTHbIMU Kofamu), a Takke Ynpas/ieHUe PUCKOM B OTHOLLEHWUW YYaCTHUKA TOProB, BO3HMKAIOLLIMM
no cAe/kam, 3ak/toUeHHbIM YYaCTHUKOM TOProB. YNpas/ieHVe PUCKOM 3aK/louaeTcs Kak B OnpeaeneHun IMMUTOB A1 y4acTHIUKA TOProB,
Tak 1 B BO3MOXHOCTY COKpaLLaTh (PUCKOBaHHYH) NO3NLMIO0 yYaCTHMKA TOPIoB.

Pa3feneHne NosIHOMOYUIA NPOU3BOAMTCS Ha YPOBHe florvHa gocTyna k TC. Micxoas 13 aToro NorvHbl MOTyT 06/1a4aTth CrefyoLwmumMi nos-
HOMOUUSIMU:
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* "JlorvH YK" - noruH, o6nagatoLmnii NosIHOMOYNSIMU YYacTHUKA KIUPUHTA.

* "JlorvH YT" - NorvH, o6nagatoLLmii NoIHOMOUMSIMU YHaCTHMKA TOProB.

¢ "JlorvH YK+YT" - norvH, 06nagaroLmini NOIHOMOUYNSAMU 1 YHaCTHUKA KAMPUHTA U yYacTHMKa TOPros. 15 Takmx NOrMHOB 10rvKa pasgena
NOSTHOMOUMI OcTaNach NpexHei (Kak 40 pasgerna cTaTycoB y4acTHUKOB TOPrOB M YYaCTHUKOB KIMPUHTA).

Hwxe B Tabnuue npvBedeH Cnncok NosHomoumnia "florvH YK":

Onepauus JocTynHble WA30Bble KOMaHA4bl
YcTtaHoBKa IMMUTOB No BP. FutChangeBFMoney
YcTaHoBKa TOProBbIX IMMUTOB M0 Bd. FutChangeBFLimit
MepeBoa AEHEXHbIX CPeACTB Mexay AByMs B® ogHoli P®. FutExchangeBFMoney

YctaHoBKa puUCK-napameTpos rno b.

FutChangeBFParameters

MNepeHoc pucka.

FutTransferRisk

MepeHoc chbroyepcHoii no3vuun mexay 6® (Tonbko Anst NOrMHOB YPOBHS PD).

FutTransferClientPosition

MepeHOC ONUMOHHOM no3uumn Mexay B® (Tonbko A/1st TOTMHOB YPOBHS P®).

OptTransferClientPosition

Mopgaya 3anpocos K HKLL Ha 3akntoveHne caenok ¢ YT. TeXHUYeckn peasnnso-
BaHa Kak nogava 3asiBku ¢ 0CO6bIM MPU3HAKOM.

FutAddOrder; FutAddMultiLegOrder; OptAddOrder

OtmeHa 3anpoca kK HKL, Ha 3akodeHne caenok ¢ YT. TeXHUYecku peasim3oBaHa
KaK yfaseHume 3asBkn C 0COObIM NPU3HAKOM.

FutDelOrder; OptDelOrder

M3meHeHune 3anpoca K HKLL Ha 3akntoyeHre caenok ¢ YT. TeXHU4eckn peanu-
30BaHa Kak M3MeHeHne 3asBK1 C 0COObIM MPU3HAKOM.

FutMoveOrder; OpMoveOrder

Mopavua 3anpocos kK HKL Ha npoBepKy AocTaTo4HOCTM obecneyeHns no 6. DelOrdersByBFLimit

MopavalypaneHune 3asBOK Ha AOCPOYHYIO SKCNUPALMIO OMLMOHOB. OptChangeExpiration

YnpasneHne SMA-normHamu. SetSmaPreTradeCheck; DelSmaPreTradeCheck;
UserKillSwitch

MepecueT LeHTpanbHOro cTpaiika. OptRecalcCS

Hwxe B Tabnvue NpuBegeH CIMCOK NosIHOMOoYWiA “JlorvH YT

Onepauus

JocTynHble WA30Bble KOMaHAbI

[Nogaya ToproBbIX 3a5BOK.

FutAddOrder; FutAddMultiLegOrder; OptAddOrder

YpaneHue ToprosbIX 3asiBOK. FutDelOrder; FutDelUserOrders; OptDelUserOrders;
OptDelOrder

VI3meHeHne ToproBbIX 3asBOK. FutMoveOrder; OpMoveOrder

MopavalypaneHune 3asBOK Ha AOCPOYHYIO SKCNUPaLUO OMLMOHOB. OptChangeExpiration

YnpasneHne SMA-n0rMHamu. SetSmaPreTradeCheck; DelSmaPreTradeCheck;
UserKillSwitch

MepecueT LeHTpanbHOro cTpaika. OptRecalcCS

"NornH YK+YT" obnagaer coOBOKyMHbIM Habopom nosiHomounii “flornHa YK" n “/lornHa YT, 3a ncknyeHnem nogaum 3anpocos kK HKLI,

KOTOpPble MOXET nogasaTb ToMbKo "JTormH YK".

YUacTHVK KIMPYIHFa MOXET MOMYUYNTb NIOTUHbI CNEAYHOLWNX YPOBHEN:
« PacyeTHoli hupMmbl.

« Bpokepckoii mpmbl.

* KnueHra.

Y4acTHUK TOProB MOXET NOJYYUTb JIOTVHbI CNeayoLWmnX YPOBHEN:

« Bpokepckoit umpmbl.

* Knunenta.

B 3aBMCMMOCTM OT YPOBHS, NOSIHOMOUNSA /IOTMHA MOTYT Pas3/iyaTbCa:

« [Npu pab6oTe ¢ paszgenamu b®, y kotopoii YK coBnagaeT ¢ YT, noruHbl ypoBHs P® 1 yposHa B® o6nagatoT nosiHoMounsmu “flormH YK+YT".

« [pu pabote c pazgenamun b®, y kotopoii YK He coBnagaet ¢ YT, norvH ypoBHs P® o6nagaeT nosiHoMounamu “flormH YK".
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 lMpu pa6ote c pasgenamm B®, y koTopoii YK He coBnagaet ¢ YT, NO/IHOMOYMS /IOTMHA YPOBHS B® coBnajatoT co 3HAYEHNEM npu3Haka
["NorvH YK" | "NoruH YT"].

» [ns no6oii BP NorvH ypoBHs KMeHTa 06/1a4aeT NosIHoMounsiMn “JlormH YT,

B cutyaumm, Korga y4acTHUK K/IMPUHIA M YYACTHUK TOProB pasHble /inua, BaXHbIM SBASETCA - KTO YNpaBnseT KAneHTamn (KIMEHTCKUMM
pasgenamn). Mog ynpasneHneM KimeHTamy 34ecb NOHMMAaeTCs BOSMOXHOCTb BUAETb MHADOPMALMIO MO HAM: CPEACTBa, IMMUTbI U MHANBU-
AyasibHble pUCK-napameTpbl, @ Takke 1 COBCTBEHHO YCTaHaBMMBATL SIMMUTbI, 3aMpeTbl, Npasuaa akcnvpauuy v T.n. Bo3mMoXHbI ABE CXEMbI
B3avmogeicTansa mexay YK n YT ¢ TOukM 3peHns ynpaBneHust KmeHTamum:

 KnveHTamu ynpaensieT YT. Y4acTHUK TOProB YNPAaB/SET KTMEHTCKUMI pasfenamu, BXOASLMMY B COCTaB CBOMX BPoKepCKmx ompm (cxema
Mo YyMO/YaHuto). B AaHHOI cXxeme yyacCTHVKY KMpUHTa He JOCTYNHa MHopMaLys O KAIMeHTax yY4acTHUKOB TOProB: CPeACTBa, IMMUTLI 1
VHAMBMAYaA/IbHbIE PUCK-NAPaMETPbI MO KIMEHTCKUM pasgenam, a Takke He JOCTYMHbI onepauum Nno yrnpasieHno KMeHTamu.

* KnueHtamu ynpasnseT YK. Y4acTHVK TOProB nepeAaeT KIMEHTCK1e pasfesbl, BXOAALME B cOCTaB CBOMX Bpokepckux cdonpm, "nog ynpa-
B/IEHME" YYaCTHUKY KNNpUHra.

CxeMa B3avMOAeincTBua 3afaeTca Ha ypoBHe B® nyTtem BbICTaBMeHWS Yy Hee cheuuasibHOro npusHaka: "KnmeHtamu ynpasnsiet
YT"I"KnueHtamu ynpasnsiet YK".

[na unnocTpauuy npreesemM napy npyuMepos:

1. He6osbLLOI pervoHanbHbIii 6pokep Ans [OCTyNa K TOpraM CBOMX K/IMEHTOB 3aK/HOUAET C YYAaCTHUKOM KIMPUHTA JOTOBOP HA 06CYXU-
BaHue Mo MOAEeNM KIMPUHIOBOro 6poKepa. YUacTHUK KIMPUHIA OTKPbIBAET AJ1s Takoro 6pokepa 6poKepckyto oMpmy, U perucTpupyet
6pokepa Kak y4acTHMKa TOProB Ha 6upxe. Mpu 3TOM ToproBaTtb Ha 6Upxe GyAyT KIUEHTbI PETMOHAILHOMO 6poKepa, a He yYacTHUKa
K/IMPUHTA, M COOTBETCTBEHHO, YNPAB/AThL K/IMEHTaMy XOUeT caM 6poKep - B 3TOM C/lyyae NpuMeHMMa cxema "KnmeHtamu ynpaenser YT".

2. KomnaHus Hepe3naeHT, UTobbl NoMyuunTh AOCTYN K Topram Ha MOCKOBCKOI 6UpXe [4/1s CBOMX KNIMEHTOB, pernctpupyetcs B HKL| B kaue-
CTBE yyacTHUKa KMpuHra. lanee Hepe3naeHT 3ak/touaeT J0roBop nopyueHue ¢ 6pokepckoii hrpMoii (poccuiickas fouka HepeauaeHTa

60 6onbluolt YK+YT) Ha 06CnyxuBaHue CBOUX KIMEHTOB. HO ToproBaTtb ByAyT KNMEHTbI HEpe3nAEeHTa 1 KOHTPONMPOBATL UX OH XO4eT
caM - B 3TOM C/yyae Ucnosb3yerca cxema "KnneHtamu ynpasnset YK".

R

U,

MHBecTuumoHHas
+
KOMNaHuns YK+YT

PervoHasnbHbIi YKI=YT
Gpokep Knuenmamu ynpasnsem YT

HepesuaeHt “ YK

Bpokepckas YKI=YT
¢upma KnueHmamu ynpasnsem YK

Puc. 3. Mpumepsbl

Hwxe B Tabnuue npmBeaeH CNMCOK NOSIHOMOYMIA, OTHOCALLMIACA K NpaBy ynpasieHust KneHTckuMy pasgenamv. Obnagarts AaHHbIMU NO-
HOMOUMAMYU BYAYT NOTMHBI, Y KOTOPbIX Ha6op nonHomouuii (“SlormH YT" /"/loruH YK") coBnagaet co cxemMoid, 3aaaHHoi y B® ("KnueHtamm
ynpasnset YT"/"KnueHtamu ynpasnset YK").

Onepauus [ocTynHble LWA030Bble KO-
MaHAbl, MOTOKU, TAGNULbI
YcTaHoBKa JIMMUTOB NO K/IMEHTCKUM pasgenam. FutChangeClientMoney
YcTaHOBKa pUCK-NapaMeTpoB Mo KIMEHTCKUM pasfeniam. FutChangeClientParameters;
FutChangeBFClientDefaultParameters
YcTaHOBKa 3anpeToB Ha onepauuy Ha YpoBHE KNIMEHTCKMX pa3aesios. FutChangeClientProhibit; OptChangeClientProhibit
YcTaHOBKa puUCK-napameTpamMu OrnLyoHOB. OptChangeRiskParameters

MepeBoa KNMEHTCKMX No3uLmiA. ToNbKo Ans NOrMHOB YpoBHA B® ¢ npmusHakom | FutTransferClientPosition; OptTransferClientPosition
"JloruH YT".

MpocmoTp nHdopmMaLmm No KNMeHTCKMM pasgenam: pasmep obecnevenus n nH- | FORTS_PART_REPL.part;
OnBuayasibHbIe pUCK-NapameTpsbl. FORTS_CLR_REPL.money_clearing;
FORTS_CLR_REPL.pledge_details
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Tawke gaHHbIMY nonHOMounsMn obnagaet "JlorvH YK+YT".

2.7.3. YperynuposaHue HEUCMOJIHEHHbIX 06A3aTeNbCTB

YYacTHVK KIMPUHTA HE MOXET BbICTaBNSATb U CHMATb 3aABKW, OAHAKO AN YPEerynMpoBaHna HEeNCNOMHEHHbIX 06A3aTeIbCTB yYacTHMKA
TOProB nepef y4acTHUKOM K/IUPWUHTa, U B TOM YuC/e, B ClyYyae HefoCcTaTOyHOCTW 06ecneyeHns yyacTHVKa TOProB, YYacTHUK KIMpUHra
Bnpase nogasatb B agpec HKL, 3anpocbl Ha 3ak/oyeHne CAenok ¢ y4acTHUKOM TOProB. Takoli 3anpoc NoAaeTcs yH4aCTHUKOM KAMpUHra ¢
yKasaHveMm 160ro KNMeHTCKOro pasjerna yyacTHvka Topros. Mo Takomy 3anpocy HKL, BbicTaBnsieT 6e3agpecHyto 3asBky "B cTakaH" nin
afipecHylo 3asBKy, Ha OCHOBaHMM KOTOPOW ByAyT 3aKo4aTbCa CAEMNKN YPerympoBaHus.

TexHUuYeckn Takoi 3anpoc nogaetcs B oopmare 06bI4HOV TOProBOI 3as1BKM, UMeEtOLLel cneumanbHblli npusHak - "3anpoc k HKL, Ha 3aknto-
YyeHue CAenoK C y4acTHVKOM TOpros". 3anpoc MOXET ObITb NOAaH Kak B hopMe 6e3aapecHoi 3asBKuy, Tak U B hopme afpecHoOi 3asBKu.
YYacTHVKN TOProB CTaBUTb (CHUMAaTb, B TOM YMC/1e MacCOBO) 3as1BKM C TakMM NPU3HaKoM He MOTYT. Y 3asBOK C npu3HakoM "3anpoc Kk HKLL"
B GUTOBOI Macke npusHakoB BbicTaBnsieTcss 6uT eNCCRequest (0x4000000000). AHaNOTUYHbIA BUT NOYYaloT U CAESKU, 3aK/THUEHHbIE
Ha OCHOBaHWUM TaKMX 3asiBOK.

B uensx ycTpaHeHus Heo6ecneyeHHOCTU MO3ULMIA YYACTHUK KAVMPUHIA UMEET BO3MOXHOCTb MHULMMPOBATb CHATME 3asBOK, NOAAHHBIX
yyacTHVUKOM Topros. [51a aToro ncnonb3yetcsa komaHga DelOrdersByBFLimit, koTopyto MOXeT nogasatb Y4acTHUK KNvpuHra no B®, oTkpbl-
TbIM /15 YHaCTHVUKOB TOProB, 06Cy)XMBaeMbIX TakUM YYaCTHUKOM KnvpuHra. Mpu 06paboTke AaHHOW KoMaHApl B C/lyyae oTpuLatenbHoro
cBO60AHOro NMmuTa No B®, cHUMaroTcs BCe akTVBHbIE 3as1BKU MO KNVEHTCKUM pasgenam, npuHagaexallmm 1akoin b®. Y cHumaembix 3a-
SIBOK B 6BUTOBOW Macke npu3HakoB BbicTaBnsetcs 6ut eNCCBulkDeleteOperationStatus (0x8000000000).
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3. OnucaHue TOProBoro LaK3a

3.1. CocTtaB, ycTaHoBKa 1 HacTpoiika MO wno3 SPECTRA Plaza-2

3.1.1. CocTaB 1 apxuTekTypa wirsa
LLnto3 SPECTRA Plaza-2 BkntoyaeT B cebs cnegytoLive nporpamMmmMHble KOMNOHEHTbI:
* Mopynb P2MQRouter. [laHHbIli Moaynb ob6ecneynBaet:
* YctaHoBky TCP-coeguHeHuiA ¢ cepBepamy Gupxu.
CraHgaptHo w03 SPECTRA Plaza-2 ucnonb3yeT yeTblpe TCP-coeguHeHuss ¢ cepBepamu 6upxu: ofHO ucxopswee default
connection v Tpn ncxogawwmx direct connection. Takoe NOCTPOEHUE SBMSIETCA OCHOBHOM LUTATHOM KOHAUrypaumeii npy nogkIto4eHnum
K cepBepHoit hepme 6rpxmn. KoHdpurypaumsi coeguHeHWid Npu NoaKtUYeHN Yepes cepBep JOCTyna Gpokepa MOXeT OT/nyaThbesi, B
3TOM crlyqae TpebyeTcs 3anpalunsaTb KOHKPETHYIO KOHDUTypaLmio y BnajesnsLa cepsepa.
 [Mpuem/oTnpaBky P2-coobLueHnii.
* LUndbpauuio nHdopmauym, oTnpasasemMyto yHacTHUKOM, 1 felmpaumio nHhopMauuy, NPUHUMaeMyo 0T BUPXN.
o AyTeHTUdMKALMIO YYACTHUKA B CETU BUPXN.
* Ln3oBasn 6nbnuoteka cgate.
Bubnuoteka ssnsetcs ouumanbHbIMU NPOrpaMMHbIM HTEpeicom, NpeAocTaBnsemMbIM yHaCcTHKaM TOProB, KAMeHTaM y4acTHVUKOB
TOProB, a TaKke KOMNaHuAM-paspadoTumkam 41s co3gaHns NporpamMMHoro obecneuerHuns. aHHblin MHTepdeic obecneyrBaeT BO3MOX-
HOCTb CO3/aHu1si U OTCbINKN 6U3HEec-coobLueHnit B TC, a Takke NnoslyYeHns pblIHOYHOW MHbopMaLmn n3 Hee (pennvkaums AaHHbIX). bu-
6n1moTeka BbinyckaeTca A5 32x paspsagHbix v 64x paspsagHbix cuctem Windows, a Takke ana OC Linux.

* CuctemMHble 6ubnuotekn Plaza-2.

* Komnnekr cpeacts pa3pa60TK|/|: AONONHUTENIbHbIE YTUNTNTBLI U KOMaHgHbIe (bal?lﬂbl, AOOKyMeHTauuA, TeCToBble NpumMepbl.

Exchange |

: |
| |
| :
| Order

: Management Primary Data Other Data Snapshot :
I |
I |

Application

cgate API

Puc. 4. lWnio3 SPECTRA Plaza-2. Apxutektypa
3.1.2. Tpe6oBaHNA K annapaTtHOW N NPOrpaMMHON NH(paCTPYyKTypam

3.1.2.1. AnnapaTHble TpeGoBaHuA

Tpe6oBaHuMs K annapaTHOMY 06eCreYeHUI0 BapbypyOTCs B 3aBUCMMOCTM OT crnoco6a Mcrnonb3oBaHus wto3a Plaza-2.
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MuH1MasbHbIE TPE6OBAHNSA K KOMMbIOTEPY A8 MHAMBUAYAILHOTO NI0rMHa ¢ 06paboTKOM AaHHbIX B NaMATV 6e3 coxpaHeHUs Ha AWCK:
« [poueccop Core 2 duo ¢ yactoToii 1 [Ty nnu Bbiwe

« OneparuBHas NnamMsATb He MeHbLue 2 6, ansA 64-6uTHbIX OC 46

MuH1MasbHbIe TPE6OBaHNA K KOMMbIOTEPY A/19 6POKEPCKOro f1orviHa ¢ 06paboTKoN faHHbIX B NaMATV 6€3 CoXpaHeHUs Ha AWCK:

¢ 2-X MPOLECCOPHBIN cepBep Ha Intel Xeon kak MUHUMYM cepun 53XX UIM aHanornyHbIX npotieccopax oT AMD (2 chmanyeckmx npoteccopa,
KOMIM4YecTBO s4ep OT 2-X U 60/bLue)

« OneparvBHas NamsiTb He MeHbLue 24 6
* OTgenbHbIli koHTponnep SAS. Kak MuHumym 2 aucka B RAID1. [ga pa3gena 30 6.
MuH1MasbHbIE TPE6OBAHNSA K KOMMbIOTEPY A1 6POKEPCKOro N0rvHa ¢ 06paboTKOM faHHbIX C COXPaHEHVWEM Ha [UCK:

¢ 2-X MPOLECCOPHBIN cepBep Ha Intel Xeon kak MUHUMYM cepun 53XX UM aHaNornyHbIX npoteccopax ot AMD (2 chrandeckmx npoteccopa,
KOMIM4YecTBO sAep OT 2-X U 60/bLue)

« OnepaTtvBHas NamsiTb He MeHbLue 4 [6

* OTAenbHbIl KOHTponnep SAS ¢ pexrMoM KelumpoBaHus 3anucu write-back. Kak muHumym 4 aucka B RAID10. [iga pasgena 30 6
3.1.2.2. NMporpaMmMHble Tpe6oBaHUsA

Lnto3oBoe MO noaaepXuBaeT cneaytolme Bepcum onepaLmoHHbIX CUCTEM:

* Microsoft Windows 7 n cTapLie (gonycTumbl kak 32-6uTHble, Tak 1 64-6uTHble Bepcun OC)

« Microsoft Windows Server 2008 R2 1 cTapLue (4onycTUMbl Kak 32-6UTHble, Tak U 64-6uTHble Bepcun OC)

Linux RedHat 6.0 (CentOS 6.0) n cTapLue (Tonbko 64-6UTHblE BepCum)

.

Ubuntu 14.04 LTS / Debian v cTapLue (To/bko 64-6UTHblE BEPCUK)

3.1.3. YctaHoBKa NO B cpeae Windows

3abepuTe HOBYIO BEPCUIO LLJIHO3a C cepBepa pa3paborunkos ftp://ftp.moex.com/pub/ClientsAPIl/Spectra/CGate/. IM nHCTaNNSALUMOHHOIO
thaiina - setup_SpectraCGate_x86_vx.x.x .exe (setup_SpectraCGate_x64_vx.x.x .exe), rge x.x.x - Homep Bepcuu M0, Hanpumep 5.3.1.

3anycTuTe nonyyeHHblii haiin setup_SpectraCGate_x86_vx.x.x.exe (setup_SpectraCGate_x64_vx.x.x.exe). YcTaHOBKa NMpOU3BOANTCA C
NOMOLLbI0 MacTepa yCTaHOBKM.

fif Ycranoeka: SpectraCGate (sep.: 5.3.1.1539) X|

Bac npueeTcTByeT nporpamMma InstallShield
Wizard gna SpectraCGate

Mporpamma InstalShield(R) Wizard seinonHuT yoTaHosky
SpectraCGate Ha kKomMnboTep. [ANA NPOATHEHMA HEHMHUTE
kHoMky “lanee”.

MPEAYTMPEX AEHWE: AaHHaA nporpaMmMa SalMuLeHa SaKoHaMH
of aBTOPCKUX NPaBax M MEXA YHIPOAHEIMM COTNELUEHMANM,

= Hazag I Hanee > I OTmeHa

Puc. 5. Hauano yctaHOBKu

Haxmute kHonky "[anee" Ans npofosmKeHNs yCTaHOBKN.
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{i# Ycranoska: SpectraCGate (sep.: 5.3.1.1539)

Nanka HasHaYeHHA

HaokmmTe kHonky "Aanee”, 4Tolbl yCTaHOBMTE B 3TY NanKy. HaskMuTe KHomky
WM3meHTs ", 4Tobbl BBINONHWTE YCTAHOBKY B APYIYHD Manky.

YcTanoerka SpectraCGate B:

_,../ C:\Moscow Exchange\SpectraCGate, s |

InstallShield

< Hasan I Lanee > I OTMeHa

Puc. 6. Manka HasHayeHUs

Mo ymonyaHuto Ans ycTaHoOBKM NporpamMmbl npegnaraetcs nanka C:\Moscow Exchange\SpectraCGate\. Ec/im Bac 310 ycTpanBaet, HKMUTe
KHOMNKY "[lanee" ons npodo/mKeHns 1 Bbibopa Buaa yCTaHOBKMU.

Ecnu Bbl XOTWTE BbINOIHUTL YCTAHOBKY B APYTYH Narnky, HOKMUTE KHOMKY "I3MEeHNTb..." 1 B NOSIBMBLUEMCS OKHE "/I3MeHeHne TeKyLel nanku
HasHa4yeHus1" BbIOEpUTE HOBYIO MankKy C NOMOLLBIO OKHa "lounck B nanke"; g5 nepexofa Ha ypoBEHb Bbille B AepeBe Nanok UCcnosb3yite

KHOMKY J Bbl Takke MOXeTe co3faTb HOBYIO Marky HasHauyeHusi Npu NOMOLLM KHOMKK ﬁ 1N BBECTY MYTb K Y€ CyLLecTBYIOLLei nanke
BPY4Hyt0 B nosie "VIMs nankm" B HMXHER YacTu OkHa. [1151 COXpaHeHUs1 BHECEHHbIX U3MEHEHW HaxkmuTe KHomky "OK" — OKHO M3MeHeHUst
nankn HasHa4yeHus 3aKpoeTcs, 1 Bbl BEPHETECH B NpeablayLlee okHO "Tlanka HasHavyeHua". HaxmuTte kHomnky "[danee” ansa npofossKeHus
1 BblbOpa BMAa yCTaHOBKM.

BaxHo

O6paTnTe BHUMaHWe, YTO Bbl CMOXETE U3MEHUTb Narnky Ha3HavyeHus TObKO NPy NepBOIi yCTaHOBKE NporpaMmbl MW Npu nepe-
yCTaHOBKe NMporpamMmsbl “c Hyns". B ocTanbHbIX C/ly4asx KHomnka “"3MeHuUTb..." 6yAeT HeakTUBHa.
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i'.‘w!,'n ¥Ycranoeka: SpectralGate (Bep.: 5.3.1.1539)

Bua ycTaHOoBKH

Bblﬁl:lp Hawbones NoAX0AAWErD BMAE YCTIHOBKH,

BLIDEpUTE BMA YCTSHOBKM,

3

ByOyT YCTEHOBNEHEI BCE KOMNOHEHTRI Nporpammel, (TpefyeTca
BonblUE BCErD MECTA Ha OWMCKE. )

" BmBopounan

Bribop HEoDXOAMMEIX KOMNOHEHTOE NPOrPaMMEl W NanKK, B
KOTOPOM oHW BYAYT YCTaHOBNEHE!, PACCHMTAHE Ha OMBITHEIX
NoONE30BaTENEN,

Installshield

< Hazan I lanee = I OTMena

Puc. 7. Bug yctaHOBKU
Bbi6eprTe BapnaHT yCTaHOBKM, ONpeAenstoLLuii cocTaB ycTaHaBMBaEMbIX MPOrpaMMHbIX KOMMNOHEHTOB. MonHas ycTaHoBKa npeanonaraet
YCTaHOBKY BCEX KOMMOHEHTOB LWNto3a: mogyns P2MQRouter, 6ubnuotekn cgate, AONOMNHUTENbHBIX YTUNT, & Takke KOMM/IeKTa CpeacTs
pa3paboTku. BbibopoyHas - 3T0 pasnnyHble KOMOUHALMKN NPOrPaAMMHbIX KOMMOHEHT.

HaxmuTe kHonky "Aanee”, 4To6bl aKTUBMPOBATL CEAYIOLLMIA Lar.

i'-‘%" Ycranoeka: SpectraCGate (Bep.: 5.3.1.1539) ﬂ

BuiGopouyHan yCcTaHoBKA

BblﬁEpMTE KOMMNOHEHTEI NPOrpaMMbl, KOTOPBIE HeobXoAHMO ¥CTaHOBMTh.

LLlenkHMTE 3HAYOK B CMIMCKE HHMKE yTobbI M3MEHMTE Cnocob YCTIHOBKH KOMOOHEHTE,

T OMHEEHHE KOMIOHEHTS
Moscow Exchange SPECTRA
Client's Gate files
Samples

[nA AEHHOMD KOMNOHEHTA
TpebyeTca 10MB Ha WeCcTKoM
AMCKE,

Manka:

C:\Moscow Exchange'\SpectraCGate’, e |

InstallShield

Cnpaska Filtla < Hazan I Lanee > I OTmMeHa |

Puc. 8. BbiGopouHas ycTaHOBKa

Bbi6epuTe TpebyeMble NPorpaMmMHble KOMMOHEHTbI U KaTaslor 15 yCTaHOBKW. [JUPeKTopus yCTaHOBKM A0/MKHA GbiTh pacnosioxeHa B COOT-
BETCTBUU C aAMUHUCTPATUBHBIMU PEKOMEHAALMAMY.

HaxmuTe kHonky “[anee”, 4Tobbl aKTUBMPOBATL CNEAYHOLLMIA Lar.
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i'—E‘ Ycranoeka: SpectraCGate (Bep.: 5.3.1.1539)

BapnaHT bl NOOKAIOYEHHA K TOProBoil cHCTEMe

HacTpoiika NapaMeTpos CoegMHEHMA %
{* BrigeneHHeIl KaHan HacTpoiiki coeaMHEHMA SAHOCATCH B
woHdr. dain 'dient_router.ini' KoTopei
™ TecTosas cucTema Ans paspaboTYMKoE HEX0AWTCA B KaTANore yCTaHoBkKK:

Ci\Moscow Exchange\SpectraCGate’,
{™ Wrpoeas cucrema (MHTEpHET)

r 3a0aTh CEOW NapaMeTPkl

" Wrposas cucTema (BEIAENEHHBIR KaHan)
COEAMHEHMA

- anEsoEaTENbCKEHE MapaMeET okl coe AMHEHHA (IR M BHE aapec: nopT ), Hanp,: test-forks, mices, com

OedonTHEI MMHK AWperTHEIA MkHK 1
[UpeKTHEIA NiHK 2 LMperkTHEIA MHK 3
Installshield

< Hazan I Lanee > I OTMeHa

Puc. 9. BapuaHTtbl nogkntoveHus K TC

BbibepuTte TC, k kOTOpO/ HeobxoauMmo nogknodatbes (production (BblgeNeHHbIR kKaHasn), TecToBasi, UrpoBas U T.N.), Win BBEAUTE CBOU
napameTpbl 41 COeAVNHEHNSI C cepBepamu GUpXK. Mocne yCTaHOBKM COOTBETCTBYIOLLME NapaMeTpbl COeANHEHWSI NMPOMUCLIBAOTCA B ini-
thaiine mopynsa P2MQRouter.

[ns BbIGOpa NpaBW/IbHbLIX aAPEeCcoB NOAKNOYEHUST HEOOXOAMMO MPOKOHCYNLTUPOBATLCSA C BaLLMM GPOKEPOM U/Mn CIY)XX6O0IN TEXHUYECKOW
NoaAepXKN BUPXN.

HaxmuTe kHonky "Aanee”, 4To6bl aKTUBMPOBATL CEAYIOLLNIA Lar.

i'._{-'- YcranoBka: SpectraCGate (Bep.: 5.3.1.1539) ﬂ

Bxon B cHCTEMy

YKEHMTE MMA NONb30BATENA W Naponk

[Ana yonewHoi yCTaHOBKM NporpaMMHOrD obecneyeHnA HeobxoQMMD 3308TE KOPPEKTHOE MMA
None30BaTENns (NorkuH) 1 Napons.

nonaH

JUSERNAME

MAPOMb %

InstallShield

< Haszaa I Hanee = I OTtMeHa

Puc. 10. Beopg, noruHa v napons

BBeauTe /I0TVH 1 Naposib A5 A0CTyna B TOProByko cucTeMy. [Mocne ycTaHOBKM BBeZleHHbIE 3HAaYeHWsl NponiucbIBatoTcs B ini-chaiine Moayns
P2MQRouter, 1 Kcnonb3ytoTcs UM Npu 3anycke, 715 aBTOMaTAYecKol ayTeHTUdmkaumm B cetn 6upxu. O6paTute BHUMaHUE Ha TO, YTO
NIOTVHbBI M NAPO/K OT 60EBbLIX MOAK/IOUEHNIA, TECTOBbIX U UFPOBbIX — PA3HbIE.
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HaxkmuTe kHonky “[anee”, 4Tobbl aKTUBMPOBATL CNEAYOLLMIA Lwar.

i'.‘w!} Ycranoeka: SpectraCGate (Bep.: 5.3.1.1539)

3aperncT pupoBaTe cnyxby Windows
PerucTpauma cepenca SPECTRA_CGATE_Router'

MpunoseHre 'P2ZMORouter. exe' AENAeTCA
Das0BLIM MOQYNEM CUCTEMEl 0OMEHS
coobueHrama TC., OHo MokeT BbiTe
3EPErMCTPMPOBEHD KaK CEPEMC M
SANYCKETLOA SETOMETHHECKM MPK CTapTe
0C. ECiK CEpBUC HE 3EPErMCTPUPOESH (MK

¥ 3apervcrpuposaTte cepemc

Mo oKOHYEHMMA OCTaHoBNEH), Bbl MOKETE 3aNYCTUTL
YCTEHOBKM 3aMycTHTE MPMACHEHME BRYUHYHD © MOMOLLEHD
CEpEMC KoMaHaHoro daina 'start_router.cnd’
KOTOPEIA HAXOAWTCA B KaTanore
YCTEHOBKM,
Installshield

< Haszan I Hanee > I OTMeHa

Puc. 11. Peructpauus poyrtepa kak cepsuc OC

Mpn HEOBXOAMMOCTY YCTaHOBUTL poyTep Kak cepeuc OC Windows BbICTaBUTE YEKGOKC 1 HAXMUTE KHOMKY "[anee”, 4Tobbl akTUBMPOBAaTb
crneayoLwuii war.

Ecnu npu nHctannsumm P2MQRouter He 6bin 3aperncTpupoBaH kak cepeuc OC, B AasibHeliLueM 3T0 MOXHO UCNPaBUTb BPYYHYO, BOCMO/b-
30BaBLUMCb KOMaHAHbIM chaiinom install_router.cmd (uninstall_router.cmd) n3 auctpubyTtnsa.

i'._w_!,'- ¥YcranoBka: SpectraCGate (Bep.: 5.3.1.1539) ﬂ

MoToBa K YCTAHOBKE NPorpaMMbl

MporpaMMa roToBa K Ha4any yCTaHoBKH,

HasMuTe kHOMKY “YCTaHoBMTE , 4Tof0bl HAYETE YCTEHOBKY.

YTobkbl NPOCMOTPETE MAKM M3MEHMTE MaPAMETPEl YCTAHOBKM, HEMMWTE KHoMKy "Hazaa "
HamiTe kHonky "OTMeHa”™ ANA BeIX0AE M3 NPorpaMMel,

< Hazaa I@' YCTaHOBUTE I OTMeHa

Puc. 12, 3anyck ycTaHOBKMU

InstallShield

HaxmuTe kHoMky "YcTaHOBUTb", UTOObI HaYaTb YCTAHOBKY.
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i"w!gl Ycranoska: SpectraCGate (Bep.: 5.3.1.1539) x|

Mporpamma InstallShield Wizard zapepuena

Mporpamma Installshield Wizard yonewHo ycTaHoBrna
SpectraCGate, HammuTe kHonky “ToToBo™ AnA BelK0da M3
NporpaMMel.

= Hazaa) I lMNoToBO I OTHMEHS

Puc. 13. 3aBeplueHne yCTaHOBKMU

Haxmute KHonky "MotoBo" 419 3aBepLUeHns npoLecca yCTaHOoBKU.

3.1.4. YctaHoBka N0 B cpepge Linux

[OuctpnbyTne Cgate ans cpefbl Linux COCTOUT M3 MHCTAUIIAILLMOHONO CKPUMTA U apXvBa, B KOTOPOM HaxX0AATCA 3arpyxaemMble MOAyn npo-
ekTa cgate u npoekTa cgate_java, chaiinbl include, dpaiinbl JokyMeHTauum 1 paiinbl npymepoB. AncTpmbyTuB AOCTYNEH A1 CKauMBaHUS
no agpecy: ftp:/ftp.moex.com/pub/ClientsAPI/Spectra/CGate/.

Mopagok ycTaHoBKK:
1. BbIinonHute komaHay:

chmod 755 ./install.sh
2. BbInonHuTe KomaHay:

./install.sh ./cgate_linux_amd64-5.3.6.11.zip

NMpumeyvaHue

BHuMaHuve! imsa apxuBa npmBs3aHo K Bepcun MO 1 MOXET OTMYaTbes OT MMEHU, KOTOPOE Yka3aHo B npumepe Bbille!
3. B oTBeT Ha 3anpoc: "Please, enter cgate install path:" ykaxuTe nonHbIi NyTh K KaTasiory, B KOTOPbIA Bbl XOTUTE pacrnakoBaTb LLJI03.
4. B oTBeT Ha 3anpoc: "Please, enter P2 login:" ykaxute N0rMH nosib3oBaTens.
5. B oTBeT Ha 3anpoc: "Please, enter P2 password:" ykaxute naposib nNosib30BaTens.
6. JanbHelilmne Wwarn ycTaHoBKM pa3/imyatoTcs B 3aBucMMocTu ot Bepcumn OC Linux, yCTaHOB/IEHHOW Ha KOMMblOTEPE:
« Debian 6:
* YcTaHOBWTbL Naket ant
* YctaHoBuTb nakeT openjdk-6-jdk (koMnunsuus NpumMepos java)
e YCTaHOBUTb NakeT g++ (KoMNUAsauust npumepos C++).
¢ CentOS 6:
e YCTaHOBUTb NakeT gcc
e YCTaHOBWTb NakeT gcc-c++ (KoMnNunaums npumepos C++)

* YcTaHOBWTb NakeT ant (KOMNUAALMSA NPUMEPOB java).
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3.1.5. PekomeHgauumn no paspadoTke

3.1.5.1. cnonb3oBaHWe TECTOBbLIX NPUMeEpPOB
[N npoBepKun KOPPEKTHOCTY yCTaHOBKM MO 1 rOTOBHOCTM K pa3paboTke MOXHO BbIMO/IHUTL TECTOBYIO COOPKY NPUMEPOB U UX UCMONTHEHWE.
Mpumepsbl pacnonaratotcs B katasiore Moscow Exchange\SpectraCGate\SDK\samples ana nnargopmbl Windows nnm B katanore /usr/
share/doc/cgate-examples ans Linux. C60pka NpMMepoB BbINOHAETCSA 3anyCKOM CO0POYHbLIX CKPUNTOB, KOTOPbIE PasNnyatoTcs B 3aBUCU-
MOCTM OT UCMOMb3yeMOW nNaaTdopmMbl U A3blka nporpamMMmuposaHus. Ana OC Linux pekomeHAyeTcs caenarb KOMuio NpyMepoB B CBOEM
[OMallLHeM KaTasiore u cobmparb 1x oTTyaa.
OnvcaHue NpyMepoB:

1. Mpumep aggrspy

aggrspy - npumep NOCTPOEHUS arperMpoBaHHOro CTakaHa Ha MOKYNKy M Mpojaxy no (oMKCMPOBaHHOMY WHCTPYMEHTY MO MOTOKY
FORTS_FUTAGGR50_REPL. Mpu Haxxatun Enter B outfile BbIBOAUTCA cpe3 cTakaHa.

KomaHpa onsa 3anycka:

aggrspy ISIN_ID depth outfile [r]

BXxofHble apryMeHTbI:

* isin_id - id HCTpymeHTa;

« depth - rny6uHa BbIBOAMMOro cTakaHa B chaiin (He 6onbLue 50);

« outfile - dpainn gns neuatn ctakaHa,;

* I - BK/IIOUUTb 06paTHOE HanpaBs/ieHe COPTUPOBKYM (MapameTp NCNoMb3yeTcs A1 UHCTPYMEHTOB C 06paTHOl COPTUPOBKOIA).
2. Npwuwmep repl

repl - nofy4eHne pensinki faHHbIX no noToky. Mprmep nedyartaet Bce nosydaemble coobLeHus B log. Mpu paspbiBe CoeAnMHeHNs penvka
HauMHaeTcsl cHaYana. BXoAHbIX apryMEHTOB HeT.

3. Mpumep repl_resume

repl_resume - npumep aHanoruyer repl. OTaAMYMe 3ak0HaeTcs B TOM, YTO MOC/e paspbiBa coeAvHeHWs repl_resume npogormkaeT
pennvky ¢ nocnegHero coo6ueHnss TN_COMMIT. BXxogHbIX apryMeHTOB HET.

4. Mpumep send
send - BbicTaBnseT 3as8Ky Ha SPECTRA. BbIBOAWT B /10T OTBET TOProBOli CUCTEMbI. BXOAHbIX apryMeHTOB HET.
5. MNpumep orderbook
orderbook - npuMep NOCTpoeHUs arperrpoBaHHONO CTakaHa Ha MOKyMKy 1 NpoAaky No oUKCMpOBaHHOMY MHCTPYMEHTY no online noToky
FORTS_ORDLOG_REPL u cHanwot notoky FORTS_FUTORDERBOOK_REPL. PekomeHgyeTcs ans pa3pabotku late join 1 MUHUMUK-
3auuM BpeMEeHU NPoCTos Npy 3akadke apXMBHbIX AaHHbIX. Mpu Haxkatun Enter B outfile BbIBOAMTCA cpes3 cTakaHa.
KomaHnga ans 3anycka:
orderbook ISIN_ID depth outfile [r]
BXxofHble apryMeHTbI:
* isin_id - id HCTpymeHTa;
* depth - rnybuHa BbiBOAMMOrO cTakaHa B dhainn (He 6onblue 50);
« outfile - chaiin gna neyatn ctakaHa;
* I - BK/IIOUUTb 06paTHOE Hanpas/eHe COPTUPOBKYM (MapameTp NCNob3yeTcs A1 UHCTPYMEHTOB C 06paTHOI COPTUPOBKOIA).
6. MNpumep p2sys
p2sys - npymMep asTopusaLmy poytepa u3 cgate. MoBTOPSET B LWKIe cregytoLime geicTBus:
* lMocbinaet ownboyHbIN Habop (login, pwd), B oTBeT nony4yaet coobuieHve logon failed;
« lMocne aToro nockinaet NnpaewbHbIi Habop (login, pwd);
 Ha coo6LLeHve 06 ycneLuHol aBTopu3aLmm nocklnaercs 3anpoc Ha logout;

» BosBpar k Havasy.
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7. MNpumep send_mt

send_mt - npumMep MHOrONOTO4HOM NOCLINKK 3asABKU. (MpUMeYaHne: KOMNUAMPYETCA TOMbKO NOA KOMNUAATOPaMu, NOAAEePXVBaIOLLUMM
C++11.). B Tpege 1 nocbinakotcs 3aaBku. B Tpeae 2 obpabatbiBatoTcs reply Ha nocbliaemble 3asBKu.

[na ucnonHennsa npuMmepoB Heobxoanmo ybeautbesi, 4To P2MQRouter 3anyLieH n coegvHeH ¢ cetbio Plaza-2 (aHanu3om coobLyeHwuit
poyTepa), B JOCTYNHOCTN 6rubnunoTek Plaza-2 ans 3anyckaemoro daiina npymepa (BO3MOXHO NotTpebyeTcsa gobasneHne katanora Moscow
Exchange\SpectraCGate\bin B nepeMeHHyt okpyxeHust PATH unu ykasaHue katanora Moscow Exchange\SpectraCGate\bin B Baweii
cpese pa3paboTku), a Takke B AOCTYNHOCTY KOHUrypaLMOHHbIX (haiiioB.

MpumeuaHue

YKasaHHble NPUMepbI He NpeAHa3HauYeHbl /18 KONMPOBAHWSA U UCMOMb30BaHUsSI B paboTe C AaHHbIMU, OT/IMYHBIMU OT TECTOBbIX.
Vcnonb3oBaHue aTyx NPUMEPOB A/151 PaboThl C peasibHbIMU JTOTMHAMK KaTeropuyeckn 3anpeLleHo.

3.1.5.2. PacnpepgeneHHble KOHUrypaumum

MpunoxeHve nonb3oBaTens c cgate n mogyns P2MQRouter MoryT oyHKLMOHMPOBATL Ha pasHbIX KOMNbloTepax. [ns pasHeceHus poytepa
N KIIMEHTCKUX NMPUIOXKEHNI HA pa3Hble KOMMbIOTEPbI B CETU BpOKepa CrieflyeT YyCTaHOBUTL poyTep U3 AUCTPUOYTMBA HA KOMMLIOTEP, C KOTO-
poro 6yaeT ocyLecTBATLCA AOCTYN B CETb GUPXM, YCTAHOBUTL cgate U3 ANCTpubyTmBa Ha KOMNbIOTEp, rae 6yaeT paboTarb NPUIOXKEHNE
nosb3oBatens, u caenatb CreaytoLme HacTPoiku:

* CoO CTOpPOHbI KNNeHTa:
* YcTaHOBWTb CBOlicTBa Host, Port B 3HaUeHUs, COOTBETCTBYIOLLME YCTAHOBKE poyTepa B Balleil KopnopaTMBHOM CeTu.

 [paBU/IbHO YCTAHOBWTL CBOWCTBO Password — fiokasibHbIii naposib npunoxeHns AppName Ha poyTepe. MNpu coeAnHEHUN NPUIoxXe-
HVSA 1 poyTepa BHe NMpefenoB O4HOro KOMMbIoTepa, TpebyeTcsa 3afasaTb Naposib /IOKaSIbHOTO coeauHeHus. Maponb NOKasIbHOro co-
eiVHeHNA 1 Naposb A8 ayTeHTudmKaumm npunoxeHns B cetn Plaza-2 — aTo pasHble Belwm! Henb3a nx nytarb.

» CoO CTOpOHbI poyTepa:

* B ini-haiine poytepa B cekuum [AS:Local] nponucats cTpoky <AppName>=<local password>, rae AppName wu local Password — nms
NpuIoXeHna n ero NoKanbHbIA naposib — A0/HKHbl COOTBETCTBOBATL NapamMmeTpam, nepeaaBaeMbiM KTMEHTCKUM NPUIOXEHNEM.

3.1.5.3. PekomMeHgaLUun No BK/IIOUEHUIO paHTaliMoB MB B npuoXeHue nonb3oBaTesis Npyu pacnpocTpaHeHun
nosib3oBatesibcKoro MO CTOPOHHMM KOMMAaHUAM

Hab6op thaiinos, KOTOPLI KONMPYETCS B KaTasior ycTaHOBKM Wwto3a Moscow Exchange\SpectraCGate\bin, a Takke cxemMbl faHHbIX 1 CO06-
LLeHWn, Haxogswwmecs B katasiore Moscow Exchange\SpectraCGate\SDK\scheme, A0/mkHbI KOMMPOBATLCA MOb30BATENEM U3 KaTasiora
YCTaHOBKM B KaTa/s1or CO CBOUM MPUIOXEeHNEM N PpacnpoCTpaHATbLCA BMeCTe C HAM.

He gonyckaetcsi ucnosib30BaHne pasnnyHbix Bepcuii mogyns P2MQRouter 1 KOMNOHEHT cgate, Tak Kak OHW He ABNSTCS COBMECTUMBIMN.
Mpu ycTaHOBKe NPUNIOXEHUA MONb30BaTeNs crefyer KOHTPONMPoBaTh, YTO UCNOb3YETCA Ta e camas Bepcus P2MQRouter, 4to 1 npu
paspaboTke.

3.2. CocTaB TpaHcnupyemoii nHchopmayum

B AaHHOM pasfesne onvcbiBaeTCs COCTaB MHAhopMaLm, TpaHCIMpyemoii B wtose Plaza-2.
Bce TpaHC/MpyeMble AaHHble pasdesnieHbl Ha CriefytoLye Nornyeckue rpynnbi:

+ CnpaBoyHasi nHchopmauyus

+ Toprosast MHhopmaLms

* VHchopmaums gns BocCTaHOBNEHUA

* WHchopmaums o cpeAcTBax U MMuTax

 KnupuHroeas nHcpopmauus

* VHdhopmaums 06 nHagekcax n Kypcax

* BcnomorartesibHble VIHCpOpMaU,VIOHHbIe NOTOKKN

3.2.1. CnpaBoyHasa nHdopmayus
CnpaBoyHas UHopMaLmsa COAEPKNT Creaytolme AaHHble:
» PacnucaHue 1 ctaTtyc TOproBbIX CECCUi

MHchopmaumsi 0 BpeMeHn NpoBefeHNs TOProBoi ceccun 1 e€ COCTaB/SALWMX, TakMx Kak MPOMEXYTOUHbIA KIMPVIHT, BEYEPHSA ceccus
[OCTynHbl B Tabnuue session notoka FORTS_FUTINFO_REPL . B 310 e Tabnuue ykasbiBaeTcs CTaTtyc Ceccun, Yto no3BOSET OT-
CNeXmBaTb USMEHEHUS PeXVMa CECCUN.

» CnpaBOYHUKM MHCTPYMEHTOB 1 6a30BbIX aKTUBOB, MX CBOWCTBA

50



Lnto3 SPECTRA Plaza-2

Ha3HauyeHHble B  TOProByld ceccuio  (DblOYEepPCHble  WHCTPYMEHTbl  focTynHbl B Tabnuue fut_sess_contents notoka
FORTS_FUTINFO_REPL. CocTaBHble MHCTPYMEHTbI TaKXe NepeyncsieHsb! B 3Toi Tabnuue. ONUUOHHbIE MHCTPYMEHTbI TPAHC/IMPYHOTCSA
B Tabnuue opt_sess_contents notoka FORTS_OPTINFO_REPL. CnpaBo4yHUK 6a30BbIX aKTVBOB (hblOYEPCOB NpeacTaB/eH Tabnuueli
fut_vcb notoka FORTS_FUTINFO_REPL.

YKa3aHHble CrpaBOYHUKN MOTYT 06HOBNATHLCA B xoge TOpFOBOVI ceccuun, Hanpumep, B pesynbrare NpUoCTaHOBKN TOProB Mo KakoMy 6o
NHCTPYMEHTY W11 BO BpeMsA onepaunn paclimpeHnsa TIMnMUToB LiEeH.

» CnpaBOoYHMKM OVPM U K/TMEHTOB

TpaHcnupytoTcs B Tabnuuax dealer u investor notoka FORTS_FUTINFO_REPL. B gaHHbIX cnpaBoYHUKaX AOCTYMHbI UCKIHOUYUTENBHO
CBefleHNs 0 KNIMeHTax cBoe hupmbl.

» CnpaBOYHMK obnuraunii

O6nuraummn onuckiBatoTca Habopom Tabnuy, notoka FORTS_FUTINFO_REPL: cnpaBoyHWK napameTpoB obnurauuii fut_bond_registry,
CnpaBOYHUK UHCTPYMeHTOB obnurauuii fut_bond_isin, HKA Ha gatbl Beinnat kynoHos fut_bond_nkd, pasmepbl Bbiniar HOMUHa/IbHOM
ctoumocTun obnuraumm fut_bond_nominal.

» KoahchuumeHTbl napameTpuyeckol KprMBoi BONaTUIbLHOCTU A1 OMUVOHOB
TpaHcnupytotcsa B Tabnuue volat_coeff notoka FORTS_MISCINFO_REPL.

N5 ocyllecTBneHsl onepaumii Ha pbiHKax Toprosoii cucteMbl SPECTRA cucTema No/b3oBaTens Ao/MKHa NosyyaTh B pexume oH-naiiH
no kpaiiHeii Mepe cneayoLye cnpaBoyHble AaHHbIE:

» PacnvcaHue ceccuii (session)

+ CnpaBo4HUK MHCTpYMeHTOB (fut_sess_contents, opt_sess_contents)

3.2.2. ToproBas nHcpopmayus
ToproBasi UHhopMaLMs BK/IOYAET B Ce6S:
* ArpermpoBsaHHble CTakaHbl

$opMMpYyOTCA HA OCHOBE CUCTEMHbIX 3aABOK NOJIb30BaTeNein nyTemM CyMMMPOBaHUs 06bEMa A/18 KaOKA0ro MHCTPYMEHTA, LIeHOBOrO YpOB-
HA 1 HanpasneHus 3aaBku. OBGHOBAAIOTCA B PEXMME OH-NaiiH U SABNSIOTCA OCHOBHLIM CMOCO60M NOMYYeHUs MHOPMaLMK O TeKyLLMX
ueHax 1 o6bémax. Monb3oBaresib MOXET BblOpaTh Xenaemylo rnyouHy ctakaHa u3 BapuaHToB 5, 20 unn 50 KOTUPOBOK B KaXoM U3
HanpaseHwWii; AaHHbI BbIGOP OCYLLECTBASETCA NPU KOHGIMIYPMPOBAHWN NTOTUHA U HE MOXET BbITb M3MEHEH B XOA4€ TOProBOli Ceccuu.

CTakaHbl TPaHCNMPYIOTCS HECKONTBKUMI MOTOKaMu pensivukaumn Plaza-2:

e [Ina bloyepcoB U COCTaBHbIX WHCTPyMeHTOB - notokm FORTS_FUTAGGR5_REPL, FORTS_FUTAGGR20_REPL w1
FORTS_FUTAGGR50_REPL

e [1na onumoHoB - noTokn FORTS_OPTAGGR5_REPL, FORTS_OPTAGGR20_REPL n FORTS_OPTAGGR50_REPL
» OO6LepbIHOYHbIE NOKa3aTeu

B cocTaBe 06LLepbIHOYHbIX NOKa3aTenei TpaHCIMpyeTcs Takas MHPOPMaLMS Kak nyyiume 3asBKy Ha MOKYMKY U NPoAaXxy, LieHbl OTKPbITUS,
3aKpbITUSA, TEKyLLMe pacyeTHble LieHbl 1 T.N. JaHHaa nHopmMaums TpaHcnnpyetcs B coctase notokoB FORTS_FUTCOMMON_REPL un
FORTS_OPTCOMMON_REPL ans ¢bto4epcoB 1 ONuMoHOB COOTBETCTBEHHO.

» XXypHan 3a8BOK Nosib3oBaTtessi (a Takke - NOJHbIN XypHaUT 3asiBOK TOProBOl CUCTEMbI)

B XypHasnie 3asBOK NONb30BaTeNs TpaHC/AMPYyeTCcs BCA WCTOpUA onepauuii no 3asiBkam nonb3oBarens. YXypHasbl 3asBOK NOMb-
30Bartens AoCTynHbl B Tabnuue orders_log notoka FORTS_FUTTRADE_REPL pans dbtovepcos, Tabnuue orders_log notoka
FORTS_OPTTRADE_REPL ansa onunoHoB, a Takke B Tabnuue multileg_orders_log notoka FORTS_FUTTRADE_REPL ans 3aaBok no
COCTaBHbIM MHCTPYMEHTaM.

B cnyyae, ecnv nonb3oBatesib NPU KOHUIypaLmm norvHa ykasan onuumio "MosHbliA XypHan 3asBok", NTOMUMO CBOMX 3asiBOK, MOJb30-
BaTeslb GyAeT MoslyyaTb NOJHbIV XypHasT BCex onepauuii ¢ 3asiBkamMmu Ha pbiHKE B aHOHMMMW3MPOBAHHOM BUAE, JOCTYMHbIV B Tabnuue
orders_log notoka FORTS_ORDLOG_REPL.

* XXypHan caenok nonb3osarens

CopOepXuT CMUCOK BCEX COBEPLLEHHBIX NOMb30BaTENIEM 3a TEKYLLYI Ceccuo cAesoK. XXypHasbl CAEMOK Nonb30oBaTesis AOCTYMHbI B Ta-
6numue user_deal notoka FORTS_FUTTRADE_REPL ans dbtouepcos, Tabnuue user_deal notoka FORTS_OPTTRADE_REPL ans on-
LMOHOB, a Takke B Tabnuue user_multileg_deal notoka FORTS_FUTTRADE_REPL ans caenok no coctaBHbIM MHCTPYMEHTaM.

* )XypHan cenok Toprosoli CUCTEMbI

CofepXuT CMUCOK BCeX CAENOK, COBEPLUEHHbIX BCEMU NOb30BaTENAMM 3a TeKyLLyl ceccuio. [laHHble CAEMNOK YyXnX nosb3oBarenei
npeAcTaBneHbl B aHOHMU3NPOBaHHOM Bue. XXypHasibl CAeNoK Nonb3oBartens 4oCcTynHbI B Tabnuue deal notoka FORTS_DEALS_REPL
0151 hbloYepcoB M ONUMOHOB, a Takke B Tabnuue multileg_deal ons caenok Nno cocTaBHbIM UHCTPYMEHTaM.
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3.2.3.

WHopmayms ans BOCCTaHOB/IEHUA

[ns obecneyeHns BO3MOXXHOCTY BbICTPOro BOCCTAHOBEHMS NOMyYEHNst TOProBoW MHA)opMaLLmm nocne notepu coegmHeHust co SPECTRA,
paBHO Kak v 415 peasmsaunm cueHapvs No3gHero NoakMioueHns K 6upxe, B coctase LWito3a Plaza-2 ocyulecTBnseTcs TpaHcnsaumus nepu-
O[MYECKMX CPE30B TEKYLLUX CTakaHOB B HearpervpoBaHHOM Bue. 3TO NO3BOMSET NOMYyYUTb akTyaslbHOEe COCTOSIHME CBOWX 3asBOK (a B
crlyyae noaKItyYeHHoW onummn "MonHbIN XypHan 3asBOK" - BCEX 3a8BOK B CUCTEME) Ha TEKYLLMA MOMEHT BPEMEHM.

Cpesbl aKTUBHbIX 3a51BOK TPAHC/IMPYIOTCA C NepuoanMyHOCTbI0 1 MuHyTa B notokax FORTS_FUTORDERBOOK_REPL ans dgblouepcos 1
FORTS_OPTORDERBOOK_REPL gns onuvoHos.

3.2.4.

WHdopmayms o cpeacTBax U IMMuUTax

Bk/touaeT cnegytowye aaHHble:

3.2.5.

MHbopmaums o no3numsx

TpaHcnMpyeTcs B BUAE BPEMeHHbIX cpe3oB B noToke FORTS_POS_REPL. 1A kaxa0ro 3HadyeHnst No3numum AoCTyneH naeHTugukarop
nocnefHen caenkv, BoleaHel B pacyeT 3anucu no nosuuum.

MHhopmauys o cpeAcTBax v MMMUTax KMEHTOB

TpaHcnvpyeTcs B BUAE BPEMeHHbIX cpe30B B noToke FORTS_PART_REPL. Jns Kax40ro 3Ha4eHuns KNIMeHTCKOro cYeTa ykasaHbl pasmMe-
pbl CPeACTB (Kak AeHer, Tak 1 3a/10roB) Ha Hayaslo TOProBOl ceccun, TekyLLme 1 pe3epBbl CPeACTB.

KnupuHrosasa uHcopmaums

KnvpuHroBasi MHopMaLysi, TpaHC/IMpyeMast B cocTaBe Lwto3a Plaza-2 BkYaeT creayolye JaHHbIe:

3.2.6.

PacueTHble LieHbl KnupuHra

DopMUpPYHOTCA B MOMEHT NPOBEAEHMS BEYEPHEro KavpuHra. [ocTynHbl B Tabnuue fut_sess_settl notoka FORTS_FUTINFO_REPL. Ta-
6nMLa ¢ pacyeTHbIMM LieHaMK BK/IIOYAET Takke MHCTPYMEHTbI, CPOK AENCTBUS KOTOPbIX 3aKOHUYU/ICS, YTO NO3BO/ISIET MCNO/Ib30BaTh AaH-
HYI0 Tabnmuy 415 NOMyYEeHUst NPaBUIbHbIX LIEH N0 KOTOPbIM ByAeT Npon3BeaeHa nocrtaska.

BM npomexyTouHOro KampuHra

BapurauroHHasa Mapxa NpoMexyTo4HOro KnnpuHra goctynHa B Tabnuue fut_intercl_info notoka FORTS_FUTINFO_REPL ans dbtoyep-
coB 1 Tabnuue opt_intercl_info notoka FORTS_OPTINFO_REPL gns onuvoHos.

PeecTpbl OTBEPrHYTLIX B K/IMPUHT 3aABOK

MepeuncnsioT 3asBKK, NepeBbICTaBIeHNE KOTOPbIX B KTMPUHT He 6bI/10 NPOU3BEAEHO NO NPUYMHE HeXBaTKu cpeacTa. PeecTp Ansi gobto-
yepcoB TpaHcmpyeTcs B Tabnuue fut_rejected_orders notoka FORTS_FUTINFO_REPL

CpefcTBa K/MEHTOB M0 pe3y/bTatam KnpuHra

BkntoyatoT B cebs HhopMaL Mo 0 CyMMe CPefiCTB Ha cyeTax, ABWXEHUN Mo cyetam, cbopax, cymmapHom MO 1 BM Ha MOMEHT KnpuHra.
TpaHcnupytotca B notoke FORTS_CLR_REPL.

3asBK/ Ha UCNOJSTHEHWE ONLMOHOB

MHdopmanma 06 nHaeKkcax u Kypcax

B cocTaBe AaHHOM rpynnbl NPUCYTCTBYET CReayoLas nHopmaLys:

3.2.7.

Tekywme 3Ha4yeHmnsa nHaekcos PTC

BktoyaeT Tekylme 3HaueHns GupeBbIX MHAEKCOB. 3HaYeHNs B AaHHON Tabnuue 06HOBAAKTCA C NepuoanyHoCTL0 15 cekyHa. B co-
cTaB MHhopMauumn 06 NHAeKcax BXOAWT 3HaueHune Kypca USD, ¢ ncnonb3oBaHnem KOTOpPoro 6bin Npon3BefeH pacyeT nHaekca. jaHHble
TpaHcnupytotcsa B notoke RTS_INDEX_REPL.

3HaveHua KypcoB BaUTiOT

CopfiepxaTt 3HauYeHusi KypcoB BasloT, KCMNO/b3yeMble B TOProBoii cuctemMe A5t 06paboTkn KOHTPAKTOB, PacCUUThbIBAEMbIX B BasOTe, OT-
NMYHOI OT py6neid. 3HaueHns KypcoB BasloT AOCTYMNHbI B Tabnuue curr_online notoka MOEX_RATES_REPL.

BcnomoratesnibHble MHCbOpMaLI,VIOHHbIe MOTOKU

B faHHyto rpynny oTHeCEHbI MHPOPMAaLMOHHbIE NMOTOKM, NPeA0CTaB/ISAOWME AONOSTHUTENbHbIE (YHKLUMN:

TekyLye 3HaYeHns BapruaLoHHON MapxXm
TpaHcnupytoTcs B notoke FORTS_VM_REPL B pa3pese nNo3uumii KNINEHTOB.
TekyLUme 3Ha4YeHnss BONaTUIbHOCTU 1 TEOPETUYECKUE LieHbI /1A OMNLYOHOB

TpaHcnupytotca B notoke FORTS_VOLAT_REPL .
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3.3. OCOBGEHHOCTU NCMNOJIb30BaHUA LW/IK3Aa

3.3.1. Cnyxe6Hble nons pennvkayum

Kaxgas pennvumpyemas Tabnuua MMeeT B CBOEH CTPYKType Tpy NepBbIX Mo OMKCUPOBAHHOTO TvNa i8, NpeaHa3HaueHHbIX 415 obecne-
UEHUS1 MeXxaHu3Ma penvkaumm:

* replID — yHUKa/bHbIA AEHTUMKATOP 3an1cK B Tabnuue. Mpu BCTaBKe K40 HOBOI 3anicy, 3TOM 3anmcy NprucBamBaeTCsl YHUKa bHbIi
uaeHTuguKaTop. HecMoTpsl Ha To, UTO TabMLA MOXET UMETb HEKUI NEPBUYHBINA KoY, onpefensiemMblii GU3Hec-Norvkoi, Ans Lenei
pennukauuy Bce paBHO NEPBUYHBLIM U YHUKaUTbHBIM MAEHTU(MKATOPOM siBnsieTcs none repliD.

* replRev — yHVKa/IbHbIi HOMep 13MeHeHUs B Tabnuue. Mpu Nto6oM n3MeHeHUmn B Tabnuue (BCTaBKe, peAakTMPOBaHNY, yaaIeHUy 3anmci)
3aTpOHyTas 3annch NoslyyaeT 3HaueHue replRev, paBHoe MakCMMasibHOMY replRev B Tabnvue Ao 3MeHeHus +1.

 replAct — replAct — npusHak Toro, 4To 3anuch yaaneHa. Ecnu replAct He HyneBoii — 3anucb yaaneHa. Ecnu replAct = 0 — 3anuck
aKTuBHa..

3.3.2. KomaHAabl
[ns oTnpaBku KOMaHg, He06XxoAMMO co3gath nybnukarop ¢ napametpamm NAME = FORTS_SRV, category = FORTS_MSG. [1ns nonyyeHuns
OTBETOB Ha OTMNpaB/ieHHble COOBLLEHNS HEOOX0AMMO B (DyHKUMKU OTNpaBku cooblieHns 3agatb cnar CG_PUB_NEEDREPLY, a Takke

co3Aath NoAMMCYMK ¢ Tunom p2mgreply.

B cnyuae ownbkn B goctaBke 1 06paboTke COOOLLEHNA HA CUCTEMHOM YPOBHE, KOZ K/IMEHTa MOXET NoyynTb M60 OWnGKy Npy BbINO-
HEHWUM PYHKLMN OTNPaBKM COOBLLEHUS, MO0 OTBETHOE COOOLLEHME CneLMaibHOro T1na “"cucteMHas ownobka" (msgid=100):

Mone Tun OnucaHvne
code i4 Kog, Bo3Bpara
message c255 TekcT coobLeHus.

O6parute BHUMaHUe, YTO COOBLLEHNE "cucTeMHas owmnbka" MOXeT ObITb OTNPAaB/IEHO B OTBET Ha Nto6oe coobLLeHne BU3HeC-10TNKN.
3.3.3. KOHTpOnb aHOMa/IbHOW aKTUBHOCTU

B TC SPECTRA peiicTByeT cucTeMa orpaHu4yeHnst aHOMaslbHOW aKTUBHOCTU K/TMEHTCKMX NPUAOXEHUA. OHa He MO3BOMSET NPUIOXEHNIO
nonb3osarens (ogHomy noruHy B cucteme SPECTRA) npuckinate 6051ee 0roBOPEHHOTO B 3a51BKE Ha MOAK/TIOUEHME KOIMYecTBa Co0bLLeHI
B €VHWLY BpeMeHW. B HacToAWMin MOMEHT MOXHO NO/y4nTb f10rMH B cuctemy SPECTRA c orpatuuennem 30, 60, 90 u T.4. TOProsbix
onepauwuii B cekyHay. K ToprosbimM onepaumsim OTHOCATCS BCe KOMaHAb! ynpasneHus 3asaskamm. KonmuecTso HETOProBbIX (BCex 0CTaslbHbIX)
onepauwuin gns nboro Tvna normHa orpaHmnyeHo 1000 B cekyHAy.

Mpy NPeBbILLIEHUM IMMUTA COOBLLEHNIA, CUCTEMA KOHTPO/IS He TpaHC/MpyeT coobLieHre B sapo TC, a nocbliaeT nosib30BaTesto coobLue-
HMe-0TBET C yBeAOM/IeHEM 06 0TKase B 06CyxunBaHuM, msgid=99 crnegytoleii CTPYKTYpbI:

Mone Tun OnucaHvne
queue_size i4 KonmyecTBo co06LEHNI NOIb30BaTENS
penalty_remain i4 Bpemsi B MunamcekyHgax, no npoLiecTBMU KOTOPOro GyAeT yCrnewHo npu-

HSITO criegyroLLee CO06LLEeHre OT 3TOro Nosib3oBaTenst

message c128 TekcT coobLeHns 06 oLmnbke

O6pallaem BHUMaHVE Ha f1Ba HioaHca:

1. KonnyecTtso cOO6LLEHNIA 3a UCTEKLLYIO CeKyHAY oLeHmBaeTcs npu npuéme KAXKAOMO coobLieHns. 3To 3Ha4mT, YTO ecnv Nonb3oBaTesb
NOCTOSIHHO NPUCbINIAET 3anpoCkl C YaCTOTOM, 60/bLUIE, YEM eMYy pa3peLleHo, TO ero CoobLLEHM NepecTatoT obpabdaTbiBaTbCA BOOOLLE.

2. COO6LL|,6HVIe-OTKa3 ¢ TNnoM 99 MOXeT 6bITb NOCNAHO B OTBET Ha to6oe COO6LU.EHI/Ie nonb3osarenda.

3.3.4. MOHUTOpPUHT latency cO CTOPOHLI K/INEeHTa

[N ueHTpasIM30BaHHOTO MOHWUTOPUHIA BPEMEH BbICTAB/IEHNSA 3a51BOK U 33[€PXEK B pacnpocTpaHeHun faHHblX, B TS SPECTRA cylue-
CTBYeT (PYHKLMOH&UTbHOCTb aBTOMaTUYEeCKOlV MPOCTaHOBKN METKN BPEMEHW B MCXOAALLMX COOBLLEHNAX 1 NOC/eyIoLLero aHaamsa pasHu-
Lbl BO BPEMEHW MeXfy TeKyLIM MOMEHTOM Mpu NpUXoAe OTBeTa Ha KOMaHAy WAV NPUXOAe 3anucu no Pensiukn 1 UCXOAHON MEeTKOI Bpe-
MEHW, NPOCTaB/IEHHOV MpK oTnpaske. CucTema HakanMBaeT cpesbl CTaTMCTUYeCKOol MHAopMaLun No 3afepxkam, KoTopble AOCTYMHbI
AN CYUNTBIBAHWA U aHa/IN3a LLeHTpasIM30BaHHo cuctemoin MoHnTopmHra SPECTRA. BaxkHoe 3amevaHue. s paboTocnoco6HOCTM 3TOro
dhyHKUMOHana Tpebyetcs yctaHoBuThb M0 Plaza2 1 ncnonb3oBarb Bepcun cxeM coobLLeHuiA, cooTBeTCTBytoLMe cucteme SPECTRA 3.8.2
1 HoBee. OT/INYNTENbHBIM NMPU3HAKOM HOBbIX CXEM COOBLLEHWI C NOAAEPXKKON LIeHTPaIM30BaHHOTO MOHUTOPWHIA SB/IAKOTCS CTPOKM

LocalTimeField=<ums nonsa>
B OMNMNCAHUSIX COOBLLEHWIA.

Vicnonb3oBaHWe HOBbIX CXEM COOBLLEHWIE CO CTapbiMM GUHAPHBLIMU MoaynsaMu Plaza2 npuseaeT K npo6ieMam.
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3.3.5. ABTOMaTU4YECKOEe CHATUE 3aABOK npu OoTK/IIO4YEHUU NOoJib30oBaTesid OT TOPros

B TC SPECTRA npefycMOTpeH MexaHu3m KOHTPO/S 3a COCTOSHUEM noAktoyveHns knmenTa (cepsuc "Cancel On Disconnect"), koTopblii
No3BO/IAET NPU OTK/OYEHUW KNeHTa oT TC aBToOMaTu4yeckn CHUMaTb BCE akTVBHbIE 3a8BKM KneHTa. CH/UMAaOTCA TONbKO 06blyHbIe (6e3
CpoKa ncTeyeHuns), 6esafpecHble 3asBKu.

[insa BKAoYeHUs cepauca (a Takke OTKIoYeHNs) ivpMe-Y4acTHUKY TOProB He06X0AyMO NofaTh COOTBETCTBYIOLLEE PacnopshKeHVe Yepes
KnueHTckuii LleHTp. CepBuc BktovaeTcs Ansa naeHTtudmkatopa (p2login), npuHaanexatiero oupmMe-YyacTHUKY.

Mpy noakIloueHUn naeHTudmkaTopa ¢ BKIUeHHoi yenyroii "Cancel On Disconnect” k TC Ansi HET0 akTMBUPYETCSI PEXMM KOHTPO/S 3a
COCTOsIHUEM nogxtoueHmnst (COD-pexum).

Norvka paboTbl MEXaHU3Ma KOHTPO/IS MOAK/IOUEHNIE CriefytoLias:

* Ecnu gnsa knueHTta aktnsmposaH COD-pexum, To CUCTEMA OTC/IEXMBAET aKTUBHOCTb NOAK/IOYEHMA HA TPaH3aKLMOHHOM ypoBHe. Kaxaas
KOMaHa (COO6LLleHVIe) KNMeHTa, 3aperncTpmpoBaHHas B CUCTEME, BHE 3aBMCMMOCTU OT eé YCMNeLHOCTU, TPaKTyeTCs Kak nposiB/ieHne
AaKTUBHOCTW.

« Ecnv 3a ycTaHOB/EHHbIN B KAUecTBe Nopora HeakTMBHOCTY BPeMEHHOI MHTepBaJT (B TekyLeli peanm3aumm = 20 cek.) KTMEHT He OTNpaBu
HU OZHOrO COOGLLEHUSI UKW, NOTEPSIB MOAK/IOYEHNE K CUCTEME, He MOAK/IHUNUCS 3aHOBO, BCE €0 aKTUBHbIE 3asBKUM aBTOMATUYECKU
CHUMAOTCS.

B0O3MOXHbIE CUTYaLK, MPU KOTOPbIX MPOMCXOANT 3anyck NPOLEAYPbl CHATHS aKTUBHbIX 3as1BOK:
 KNWEHT He O0TNpaBuU/ HY OAHOTO COOBLLEHUS 3@ YCTAHOB/EHHbI Nepuos, BpEMEHMU.

* KnueHTckoe npunoxeHue notepssno coefnHeHne ¢ poyTepoM. AKTUBHBIE 3a5BKU 6y,qu CHATbI N0 NCTEYEeHUN YCTaHOBJIEHHOIO nepuoga
BpemMeHu.

* PoyTep notepsan coeguHeHve ¢ cepBepoM AocTyna. AKTUBHbIE 3aABKN 6y,qu CHATbI N0 NCTEeYEeHNN YCTaHOB/IEHHOIO nepunoaa BpemMeHn.

» CepBep goctyna notepsan coegunHerve ¢ TC nam ytpatui paboTocnoco6HOCTb BCEACTBME BO3HUKLLEN OLUNMOKN. AKTUBHbIE 3a8BKU Kn-
€HTOB, He YCTaHOBMBLUNX coegnHeHne c Apyrmm cepeepom Aoctyna, 6y,qu CHATbI NO NpoLUecTBnn BpeMeHn, yCTaHOB/IEHHOIO B Ka4ecTBe
nopora HeakTUBHOCTW.

+ B03MOXHa CuTyaLms, Korga cepeep A0CTyna, YaCcTMYHO yTpaumBas paboTocnoco6HOCTb, onoselaeT TC 06 aKTUBHOCTY OT MEHW CBOMX
K/IMEHTOB, HO (DAKTUYECKU TEPSIET C HUMU COeaMHEHMe. Takas cuTyauyst He MOXeT ObITb naeHTUdMLMpoBaHa TC BUPXKM U [OMKHA BbiTb
yperynMpoBaHa Ha CTOpOHe Y4acTHUKa.

A BCEX KNMEHTOB C COD-pe)KVIMOM 3adaBKN TakKxe aBToOMaTn4eCkM CHUMaKTCA Noc/ie OKOHYaHUA BeqepHeVl Topr030|7| ceccun n npu Boc-
CTaHOB/IEHUU CUCTEMbI Moc/e c6os.

3asBKu, CHATbIE MexaHn3MoM "Cancel On Disconnect”, B Ta6nuLax NoMeyatoTcs cneuyasibHbIM CTaTycoMm (Mose xstatus).

Mpy OTCYTCTBMM TOPTOBOI aKTUBHOCTU, UTOOLI NPEeAO0TBPaTUTb CHATME 3asiBOK, KIMEHTCKOE NMPUIOXKEHNE AO/MKHO MHhopMuposaTtk TC 06
aKTMBHOCTMN MOAK/TIOUYEHUS NMyTeM OTMpaBku He pexe OAHOro pasa B 10 cekyHA, HO He vallle YeM pa3 B CEeKyHAy, crneuuasibHol KoMaHbl
CODHeartbeat (msgid=10000) cnepytoLLeli CTPYKTYpbI:

Mone Tun OnucaHue

seq_number i4 Homep coobLeHnsa-xapTéuTta (B TekyLLel BEpCUU He NCNO/b3yeTcs).

KomaHfa He yuuThIBaeTCs Npu pacyeTte c6opa 3a TpaH3akuym.

CepBUC KOHTPONA MOAKMIOYEHWUI HE OTNPaBMSIET OTBETHbIX COOOLUEHMA Ha XapTOuTbl, MOSTOMY NPW BbI30BE (hyHKLUMM OTNpaBku CO-
o6LLeHna cnefyeT ykasblBaTb HOMb (He oxwupaaTb oTBeTa): cg_pub_post(pub, msgptr, 0). Bbi3oB yHKumMm cg_pub_post ¢ dnarom
CG_PUB_NEEDREPLY npu oTnpaBke xapTouTta npuBefeT K nonyyeHuio owmbkn CG_MSG_P2MQ_TIMEOUT.

3.3.6. NoTokun, nony4yaembie IOrMHaMun pasHbiX NOATUNOB

B 3aBMCMMOCTU OT MOATMNA JSIOTMHA MOMb30BaTe st (OCHOBHOM, NPOCMOTPOBbINA MK TPaH3aKLMOHHBIA) pasfinieH nosyyaemblii UM Ha6op
NOTOKOB peninkauum.

OCHOBHOI1 TOTVH NonyYaeT cnegytolie NOTOKU pennkauymm:

* FORTS_FUTCOMMON_REPL - ®blouepchbl: 06Lasn nHgopmaums

* FORTS_FUTINFO_REPL - ®bloyepchl: cnpaBoyHast U cecCoHHas nHopmaums
* FORTS_FUTTRADE_REPL - ®bloyepchl: 3asBk1 1 CAENKU

* FORTS_FUTORDERBOOK_REPL - ®bloyepchbl: cpe3 cTakaHa

* FORTS_OPTCOMMON_REPL - OnuuoHsbl: 06was nHopmams

* FORTS_OPTINFO_REPL - Onuu1oHbl: cnpaBoyHas 1 ceccuoHHas uHdopmMauns
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* FORTS_OPTTRADE_REPL - OnuuoHbl: 3asBK/ 1 CAENKN

* FORTS_OPTORDERBOOK_REPL - OnumnoHbI: cpes3 cTakaHa

* FORTS_CLR_REPL - KnupuHroas uHopmauus

e FORTS_DEALS_REPL - N0TOK @aHOHUMHbIX CAEN0K

* FORTS_FEE_REPL - [MoTok KoMUccuit 61pxu

* FORTS_FEERATE_REPL - [10TOK TOYHbIX KOMUCCUIA BUpXKM

* FORTS_INFO_REPL - CnpaBo4yHas uHdopmauus

* FORTS_MISCINFO_REPL - lonosHutensHasn cnpaBoyHas nHgopmaums

* FORTS_MM_REPL - NHtopmauus 06 obs3atenscteax MM

* FORTS_PART_REPL - VHthopmaumst o cpefcteax, MMMUTax 1 HACTPOKax pUCK-napamMmeTpoB
* FORTS_POS_REPL - VIHhopmaumsa 0 no3uumsax

¢ FORTS_VM_REPL - BapuauunoHHas mapxa

* FORTS_TNPENALTY_REPL - iH(hopmaumsa o cbopax 3a TpaH3akumum

* FORTS_VOLAT_REPL - BonatnnbHoCTb

* MOEX_RATES_REPL - Kypcbl Ba/1HOT OH-NaiiH

* RTS_INDEX_REPL - bupxeBble UHAEKChI

* FORTS_FORECASTIM_REPL - MNporHo3 p1ckoB Nnocsie BO3MOXHO pa3fBuKKu

Ecnvn cnoco6 nonyyeHns pbIHOYHbIX AaHHbIX — "arpernpoBaHHble cTakaHbl", OCHOBHOW /TOTWH Takxke nosyyaeT:

* FORTS_FUTAGGR5_REPL, FORTS_FUTAGGR20_REPL, FORTS_FUTAGGR50_REPL, FORTS_OPTAGGR5_REPL,
FORTS_OPTAGGR20_REPL 1 FORTS_OPTAGGRS50_REPL - [0TOKM arpernpoBaHHbIX CTakaHoB

Ecnvn cnoco6 nonyyeHns pbIHOYHbIX AaHHbIX — "MOHbIN XypHa 3as8BOK", OCHOBHO I0TVIH MO/yYaeT:
* FORTS_ORDLOG_REPL - [10TOK aHOHUMHbIX 3a51BOK

* FORTS_ORDBOOK_REPL - Cpes ctakaHa. AHOHUMHbI

MpPoCMOTPOBBIIA JIOTUH NO/yYaeT criefylolme NOTOKM pennKauum:

* FORTS_CLR_REPL - Knupuxrosas nHgopmaums

e FORTS_DEALS_REPL - N0oTOK aHOHUMHbIX CAEN0K

* FORTS_FEE_REPL - [MoToK KOoMUCCUit G1pxM

* FORTS_FEERATE_REPL - [10TOK TOYHbIX KOMUCCUIA BUpXU

* FORTS_FUTCOMMON_REPL - ®btoyepchbl: 06wan nHdopmaus

* FORTS_FUTINFO_REPL - ®btoyepchbl: cnpaBoYHas U CECCUOHHas nHdopmaums

* FORTS_FUTTRADE_REPL - ®bloyepchbl: 3asiBKM 1 CAENKN

* FORTS_MISCINFO_REPL - lononHutenbHas cnpasoyHas nHgopmaums

* FORTS_MM_REPL - NHtopmauusi 06 o6s3aTtenscteax MM

* FORTS_OPTCOMMON_REPL - OnuuoHsbl: 06was nHopmams

* FORTS_OPTINFO_REPL - OnumoHbI: cnpaBoYHas n CecCMoHHas nHcopmaums

e FORTS_OPTTRADE_REPL - OnuuoHbl: 3asBK/ 1 CAeNKn

* FORTS_VOLAT_REPL - BonatnnsHocTb

* MOEX_RATES_REPL - Kypcbl Ba/110T OH-NaiiH

* RTS_INDEX_REPL - bupxeBble UHAEKChI

Ecnun cnocob nonyyeHns pbIHOYHbIX AaHHbIX — "arperpoBaHHble cTakaHbl", MPOCMOTPOBLIV SIOTUH Takke NoslyyaeT:

* FORTS_FUTAGGR5_REPL, FORTS_FUTAGGR20_REPL, FORTS_FUTAGGR50_REPL, FORTS_OPTAGGR5_REPL,
FORTS_OPTAGGR20_REPL 1 FORTS_OPTAGGR50_REPL - [N0TOKM arpernpoBaHHbIX CTakaHOB
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Ecnmn cnoco6 nonyyYeHnst pbIHOYHbIX AaHHbIX — "MOMHbIV XypHan 3asB0K", NPOCMOTPOBSI SIOTMH NOJYyYaEeT:
¢ FORTS_ORDLOG_REPL - [N0TOK @aHOHUMHbIX 3as1BOK

* FORTS_FUTORDERBOOK_REPL - ®bloyepchl: cpe3 cTakaHa

* FORTS_OPTORDERBOOK_REPL - OnuuoHbI: cpe3 cTakaHa

*+ FORTS_ORDBOOK_REPL - Cpes ctakaHa. AHOHUMHbI

TpaH3aKLUMOHHbIW JIOTUH NoJyYaeT criefytolme NOTOKM pennkaumum:

* FORTS_CLR_REPL - KnupuHrosasi uHgpopmauys

* FORTS_FEE_REPL - [MoToK KoMuccuii 6upxm

* FORTS_FORECASTIM_REPL - NporHo3 p1ckoB nocse BO3MOXHO pa3fBuKKu

* FORTS_FUTINFO_REPL - ®bloyepchl: cnpaBoyHas U ceccMoHHas nHpopmaums

* FORTS_FUTORDERBOOK_REPL - ®bloyepchl: cpe3 cTakaHa

* FORTS_FUTTRADE_REPL - ®bloyepchbl: 3asBKM U CAENKN

* FORTS_INFO_REPL - CnpasoyHas nHcopmauus

* FORTS_MM_REPL - NHdopmauus 06 obszatenscteax MM

* FORTS_OPTINFO_REPL - OnumoHbl: cpaBoYHas u CecCMoHHas nHcopmauums

* FORTS_OPTORDERBOOK_REPL - OnuuoHbl: cpe3 cTakaHa

e FORTS_OPTTRADE_REPL - OnuuoHbl: 3asBK/ 1 CAENKN

* FORTS_PART_REPL - Hdopmauusa o cpeactsax, MmMuTax U HacTpolikax puck-napaMeTpoB
* FORTS_POS_REPL - ViHdhopmaumsa 0 no3uumax

* FORTS_TNPENALTY_REPL - ViHchopmaums o cbopax 3a TpaH3akuum

* FORTS_VM_REPL - BapuauunoHHas mapxa

3.3.7. Knuentckmne SMA-N0OrnHbl (CNOHCUMpyeMblii AOCTYN)

CnoHcvpyemblii goctyn (Sponsored Market Access - SMA) — 3T0 cnoco6 NpefocTaBNeHUsl KIMEHTAM YYaCTHUKOB TOPrOB TEXHUYECKOTO
[10CTyna K TOProBo-K/IMPUHIOBOI CUCTEME CPOYHOTO PbIHKA, C MOMOLLBbH0 KOTOPOTO K/IMEHT MOXET NOAABaTh NOPYUEHVs y4acTHUKY TOProB
("cnoHcupytoLweid” pMe) A1t UCMIONHEHNS! Ha PbIHKE MyTEM MOCTAHOBKM 3asiBOK HanpsiMyto B TC Nog, KOHTPOIEM U OTBETCTBEHHOCTbIO

y4yacCTHUKa.

[octyn k TC KNNEHTY y4yacTHVKa NpefoCcTaBseTcs NyTeM BblAeNIEHUS eMYy NEPCOHasIbHOTO naeHTudmkatopa - SMA-10r1MHa, ¢ KOToporo
HanpsiMyto MOXHO BbICTaBMATb 3aaBkun. [locTyn Bo3moxeH vepes Plaza2, FIX n TWIME wto3bl.

[lna koHTpons onepauwii, coBepluaeMbix co SMA-normHa, SMA-10rVMH NpuBA3bIBAETCS K N0TVMHY yyacTHuka (MASTER-noruHy). MASTER-
NOTWH — NAEHTUMKKATOP YyYacTHMKE, C NMOMOLLBI0 KOTOPOro YYacTHWUK nogcoeauHsetca K TC, BbICTaBAAET 3asBKW, KOHTPOMPYET UC-
NoJIHEHME 3asBOK. YYacTHVK Brpase WCMosib3oBaTb oauvH U ToT xe MASTER-norvH ans 6onee yem ogHoro SMA-noruHa. SMA-NOrvH
TakKe MOXeT ObITb npuBA3aH K HeckosbkuM MASTER-normHam. CnucoK fIOTVMHOB TpaHCAMPYyeTcs B LW03e B Tabnvue user notoka
FORTS_FUTINFO_REPL. B aToi1 Tabnuue SMA-10rMH MOXHO OTIMYWTL Mo 1 B TpeTbem 6uTe 61MToBOIN Mackn sma_flags. Cnmcok cBsA3ok
"MASTER-noruH" - "SMA-NorvH" TpaHc/vmpyeTcs B Wo3e B Tabnvue sma_master notoka FORTS_FUTINFO_REPL.

[na nonyyeHns SMA-norvHa y4acTHUK TOProB nogaet B KMeHTCkuin LeHTp Bupxun 3asBneHne, B KOTOPOM YKa3bIiBaET SIOTVH, C MOMOLLbI0
KOTOPOro GyAeT NPoM3BOANTLCS KOHTPOSb onepauuii, coBepliaembix co SMA-nornHa (MASTER-noruH).

Mpy opraHu3aLyy NoAaumM 3asiBOK YYaCTHUKOM TOProB MO NOPYYEHUSM K/IMEHTOB, GUpXa NPefoCTaBseT yyacTHUKaM COOTBETCTBYOLLME
CPeACTBa yNpaB/ieH1sl PUCKOM, YTOGbI HE [ONYCTUThL NONaAaHNs OLIMGOYHbIX 3asSIBOK B TOProByt0 CUCTEMY:

» Pre-Trade KOHTPO/1b - AONO/IHUTE/IbHbIE HaCTpOVIKVI noMmmmMmo CyLIJ,eCTByIOUJ,eVI CUCTEMbI NMPOBEPOK NPy NOCTaHOBKE 3aABOK.

» Cancel On Drop-Copy Disconnect - cepBuc, rapaHTUpYHOLLMiA, 4TO 3asBKM SMA-0orvHa npucyTcTBytoT B TC TO/IbKO NPU NOAK/OYEHHOM
(akTmBHOM) MASTER-noruHe. Bce BbicTaBneHHble SMA-IOTMHOM 3asiBKM UMEKT CCbISIKY Ha 3TOT CBSA3aHHbIN ¢ HUM MASTER-norvH
(none aspref Tabnuy, orders_log n multileg_orders_log).

» UserKillSwitch - npuHyauTensHas feaktusaunus SMA-/10rmHa y4acTHUKOM.

Pre-Trade KOHTpO/b NpeACcTaBNsieT CO60I HABOP AONONMHUTE/bHbIX OFPAaHNYEHN/MPOBEPOK, HAaKNaAbIBAEMbIX/BbINOMHSAEMbIX NPY NOCcTa-
HOBKe 3asBOK 0T SMA-nornHa. Nposepkn MOryT HazHavyaTbCs B pa3pese SMA-/I0rMHOB, UHCTPYMEHTOB UM KOL0B KIIMEHTOB. Mog, NHCTPY-
MEHTOM 371eCb MOHUMAETCS KOMOMHaLUS:

» <ba3oBblii akTUB>: <Tun gepusaTnea>, rae <Tun gepusatnea> = {dbrovepc, OnumoH, KaneHaapHsblii Cnpesa} - VIHCTpyMeEHT*
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» <Bba3oBblii akTUB>: <Tun gepusaTtnea>, rae <Tun gepusatnea> = {dbtouepc, ONUMOH} - IHCTPYMEHT*

MpefycMOTPEHbI CriefytoLme NPOBepKY:

Homep npoBepku MpoBepka MpuBsaska EAvHuua nusmepeHnsa MpumeHsaloTca

1 OTK/IOHEHe LieHbl B 3a51B- | SMA-N0rMH M SMA-no- | MpoueHTb! Cpasy
Ke OT TeKyLLeW LeHbl TWH X VIHCTpyMEeHT**

2 MakcumasnbHbii  06bem | SMA-noruH nn SMA-n0o- | KonnuecTBo KoHTpakToB | Cpasy
3aBKUN B KOHTpaKTax MH X IHCTpyMeHT*

3 3anpetuTtb afpecHslit pe- | SMA-NOrvH Na/Het Cpasy
XUM

4 MakcuManbHblli - 06beM | SMA-norvH unu SMA-no- | Py6 Cpasy
3asBKK B py6nsix TMH X VIHCTpyMeHT*

5 MakcrmanbHas cymma 3a- | SMA-norvH unm SMA-no- | Py6 Cpasy
ABOK 3@ TOPrOBbIA AeHb |VH X NHCTpymeHT*
(6pyTTO)

6 MakcumanbHasa no3numusa B | SMA-normH - X UIHCTpy- | KonuyecTso KoHTpakToB | Cpasy
KoHTpakTax (long) MeHT** x Kof knneHTa

7 MakcumansHasa no3mumsa B | SMA-normH - X VIHCTpy- | KonuyecTso KOHTpakToB | Cpasy
KOHTpakTax (short) MeHT** X Kof KnneHTa

[ina HasHaveHna/oTMeHbI NPOBEPOK UCMO/b3YIOTCA LW/I030Bble KoMaHAabl SetSmaPreTradeCheck n DelSmaPreTradeCheck cooTeeTcTBEH-
HO. MIHdhopmaLums 0 HasHaueHHbIX NpoBepKax AOCTyMNHa B Wo3e B Tabnuue sma_pre_trade_check notoka FORTS_FUTINFO_REPL.

Cancel On Drop-Copy Disconnect - cepBuc, rapaHTupytoLLuid, 4To 3a8Bkn SMA-norvHa npucyTcTBytoT B TC TO/IbKO NpU NOAKIOYEHHOM
(akTBHOM) MASTER-N0rmHe.

Mpy noctaHoBke 3asBkn cO SMA-N0rMHa, NPOU3BOAMTCA MPOBEPKA HaIMUMs XoTA-6bl 0AHOrO akTuBHoro MASTER-normHa, kK KoTopomy
npues3aH gaHHblii SMA-norvH, ecnv Taknx MASTER-I0TVHOB HET, TO 3asiBKa OTBEPraeTcs C Bblgayeil COOTBETCTBYHOLWEN ownbkn. Ecnm
akTuBHbIE MASTER-N0IMH ecTb, 3asiBka 06pabaTtbiBaeTcs, a B none aspref sanuceiBaetcs cebisika (id-normHa) Ha 3tot MASTER-10IMH.

CepBuC B pexnme peasibHOro BpeMeHu (Mo TexHosorMu, aHasiornyHoli Cancel On Disconnect) otcnexumsaeT coctosiHne MASTER-noruHoB
Ha TpaH3aKLUVOHHOM YPOBHE, 1 MpY OTCYTCTBUU TPaH3aKLMOHHOW akTUBHOCTM AeaKTUBMPYET SIOrMH. Ecnn B pesynbtarte Takux AeACTBUiA y
SMA-norvHa He ocTtaeTcsl HM oAHOro nogkntoyeHHoro MASTER-/10rMHa, TO BCE ero akTUBHbIE 3asBKM aBTOMAaTUYECKU CHUMAalOTCA.

AKTVBHbIE 3aBk1 SMA-/TOTMHOB, Y KOTOPbIX BK/IOUeH pexxum Cancel On Drop-Copy Disconnect, Takke aBTOMaTUYeCKN CHAMAKTCA B KOHLLE
TOProBOro AHS B TEXHOMOMMYECKUIA MepepbIB.

Cepsuc Cancel On Drop-Copy Disconnect aBnsetcs HacTpauBaemoii onuuein, ans ero NOAKNIOYEHNS cnegyet 06patutbest B KNmeHTckuii
LeHTp bupxu.

KomaHnpga UserKillSwitch no3sonsiet yyacTHuky camomy geakTnsupoBarb (aktuBupoBaTtb) SMA-MOIMVH C ONUMOHaIbHOW BO3MOXHOCTbLIO
aBTOMAaTNYECKOTO CHATUS BCEX €0 aKTVBHbIX 3asBOK. [leakTnBnpoBaHHbIli SMA-T0rMH He MOXET BbINOHATL TOProBble onepauuy. [eak-
TrBauusa SMA-N0rMHa coxpaHsieTcsl o KOHLA TOProBOro AHS U BOCCTaHABMBAETCS Npu pectaptax TC B TEXHOMOMMYeCKnii nepepbIB Um
npu cbosix.

3.3.8. CmeHa naposna goctyna B TOProByl cuctemy

Y nonb30BaTesisi UMEETCS BO3MOXHOCTb CAMOCTOSITENIbHO CMEHUTL CBOI Naposib JOCTYMNa B TOProByH cUCTEMY. [l/151 3TOTO MOXHO BOCMO/b-
30BaTbCS OAHUM U3 CIefYIOWMX METOAO0B:

* BOCMO/Ib30BATLCA creuuanbHoii yTunuToli change password (€€ onucaHve faHo HUXe);

» Co3pgaTtb CBOE MpUoXeHne A5 CMeHbl Naposis (onucaHme COOTBETCTBYHOLMX 06bekToB APl MOXHO HaliTn B fokymeHTe no CGate B
pasgene "O6bekTbl NPOTOKOMA U3MEHEHMSI Napons") n nocnarb B TOProByto cuctemy coobueHne ChangePassword ¢ Heo6xoayMbIMu
napameTtpamm (cM. pasgen "Metog ChangePassword").

Ytunuta change_password

Ytunuta change_password npegHasHaveHa 415 n3MeHeHUs napons nosb3oBaTenst B TOProBoli cucteme. YTuanTa ucnosb3yeT NpoToKon
p2mgpwd, KOTopbIi onucaH B pasgene "O6bekTbl NPOTOKONA M3MEHeHWst napons” gokymeHTa CGate. Vi3meHeHne naponsi Npon3BoauTCst
crefyowmmM BbI30OBOM:

change_password [options]

rae options - 370 napameTpbl:

--key O6s3aTenbHbI napameTp. Mofb3oBaTenbCkuii Koy cepTudukaLmy;

--host ip-agpec poyTepa. Heobs13aTenbHbIi napamMeTp, 3Ha4eHne no ymonyanmio 127.0.0.1;

--port nopT poytepa. Heobsa3atesnbHbI napameTp. 3Ha4eHne no ymonyaxuio 4001;
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--ini WHU-ChaiiN ¢ HAacTpoikamm flIorMpoBaHus. Heobs3aTenbHblli napameTp. Ecnv uHn-chaiin He 3aaaH, pesynstar onepauum BbIBO-
[WTCS HA KOHCO/b.

YTunuta Bo3spatlaet 0 B c/lyyae yCrneLuHoro BbiNnofHEeHWsi KOMaHbl CMeHbl Napons 1 1 B ciyyae Heycnexa.
Mpymep 3anycka yTUuThI:

change_password --key=72395823576
3.4. O6paboTKa HelTaTHbIX CUTYyaLUi

3.4.1. BoccTtaHOB/€HME Npu noTepe coeguHeHns ¢ bupxen
LLinto3 Plaza2 B ctaHAapTHOM KOHGurypaumm ncnonb3yeT YeTbipe TCP coefmHeHus ¢ cepBepamy GUpXu:
» CoefuHeHve AN Nnogaqun nprkasos/KOMaHz.

d COEAVIHeHVIe ansa nony4vyeHuns OCHOBHbIX PbIHOYHbIX AaHHbIX. K Takum AaHHbIM OTHOCATCA NMOTOKN arpera-
T0B, mnoTOKM FORTS_ORDLOG_REPL, FORTS_DEALS_REPL, FORTS FUTTRADE REPL, FORTS_OPTTRADE_REPL,
FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL.

» CoepguHeHve gns nosy4yeHns BcnomMorarte/ibHbIX 1 CNpaBOYHbIX NMOTOKOB.

+ CoeavHeHvie ANs NOMYYEHWS JaHHbIX A1 BOCCTAHOB/IEHWS MPU BOCCTAHOB/IEHUM CBSI3W WU MEPBOHAYaUTbHOM MPUCOEANHEHUN
(Snapshot).

Exchange

Management Primary Data Other Data Snapshot

—_—————————a

|
|
|
|
[ Order
|
|
|
|

Router

Application

cgate API

Puc. 14. Cxema coeiuHeHUiA

[nsa obecneyeHus HAAEXHOCTU B TOProBOii CUCTEME peasin3oBaHo Ay61poBaHve annapaTHbIX KOMIOHEHTOB, 06CMYXUBAKOLLMX COEANHE-
HUS Nosib3oBaTesneid, ¢ UCMob30BaHWEM 6aNlaHCMPOBLLMKOB HArpy3Ku, KOTopble HANpaB/sioT Nob30BaTe s NPU YCTaHOBKE COeAMHEHMS
Ha TOT cepBep, KOTOpbIii HAVMeHee 3arpy)eH B aHHbI MOMEHT.

3.4.1.1. AnarHocTuKa paspbiBa coeguHeHuni

3a yctaHoBky TCP coeguHeHuii otBeyaet MO P2MQRouter, Bce HacTpolikv Anst faHHbIX COEAUHEHWIA NponMcaHbl B KOH(UIypauMoHHOM
dhaiine poytepa, npu aTom coeamHeHne ansa "Other Data" ykasbiBaeTcs kak ucxogsuiee default connection, a octasibHble kak ncxogsiume
direct connection. Takoe NOCTpoeHMe SIBNSIETCA OCHOBHOI LUTATHOM KOHDMUIypauueid npyu NoaKHYeHn K cepBepHoli dhepme 6upxm. KoH-
dhurypaumsi coemMHeH NpW NOAKIOYEHNN Yepes cepBep AocTyna 6pokepa MOXET OT/IMYaThbCs, B 3TOM c/lyyae TpebyeTcs 3anpallvBaTtb
KOHKPETHY!0 KOHhurypaumio y BnagensLa cepsepa.

3a BOCCTaHOBMEHNE COeAMHEHUA B Cnyvae paspbiBa Takke oTBeyaeT P2MQRouter, npyu o6pbiBe OH aBTOMAaTUYeCKW, C 3aAaHHol ne-
PUOANYHOCTLIO NbITAETCA BOCCTAHOBUTL COEAUHEHME, NMPU 3TOM MO/Ib30BATENLCKOE NPUIOKEHUE MOBANATL HA 3TU NPOLECCHl HUKaK He
MOXeT. VI B 3TOM cryyae, OTCNenTb paspbiB COeMHEHNUS MPUIOXKEHME MOJb30BaTeNs MOXET Mo u3MeHeHuo ctaryca P2MQRouter ¢
ROUTER_CONNECTED Ha ROUTER_RECONNECTING, nony4yast ysegomneHust 06 namMeHeHun ctaryca ot ob6bekTa "connection”.

3.4.1.2. MoBegeHUe KNMEHTOB pa3HbIX Bepcuii

MoBefieHMe NPUIOKEHNI 3aBUCUT OT UCMO/b3YEeMOro UMK NPOrpaMMHOro UHTepdelica.
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CGate Bepcuii fo 1.3.9 BK/IOUMTENIbHO

Bubnnoteka CGate Bepcum A0 1.3.9 BkIOUMTENBHO BeAET cebsi cneaytowym o6pasom. MNMpn HapyLLeHUn CoearHeHN poyTepa Bce 06beKTbl
(publisher, listener), koTopble NpMBA3aHbl K I0OKa/IbHOMY COEAMHEHUIO MPUIOXKEHNS C POYTEPOM, aBTOMaTUYECKN NepeBoasaTCs B COCTOS-
Hne ERROR. B aTom criyyae 06bekTbl B cocTosiHim ERROR Heo6xoayMo 0CBOGOAUTL, U C KaKO-TO NeproAnMYHOCTbI0 (HanpumMep, pas B
HECKO/IbKO CEKYH/I) NbITaTbCs NMepeoTKPbITh 3aHOBO.

CGate Bepcuun 1.3.10
Bnbnmoteka CGate Bepcun 1.3.10 MMEET CyLLECTBEHHO NepepaboTaHHbIii MexaHn3M 06paboTKMN Pa3pbIBOB CBSI3N.

PaspbiB coefmHeHuns ¢ relitom 06paboTkn BXOAHbIX NPUKA30B AMArHOCTUPYETCS HENocpeCTBEHHO B MOMEHT noslyyeHus owmnokn TCP-
coeavHeHus. MNpu aToOM, 3aTPOHYThIE pa3pbiBOM 06beKTbI publisher nepexoasaT B OlWMG60YHOE COCTOSHUE.

[JnarHoctuka paspbiBa COeMHEHUS, NCNOb3YEMOro f/151 NONyHeHNsT OCHOBHbIX PbIHOYHbBIX JaHHbIX, MPOUCXOAUT B TedeHne 15 cekyHa ans
colocation (notokn _FASTREPL) unu B TeueHne 30 cekyHA npu paboTe c OCHOBHOW ¢hepmoii cepepoB (MoToku _REPL). 3aTpoHyTbie
06bekTbl listener Npu aToM NepexofsAT B OWMO0YHOE COCTOSIHME.

O6bekThbl B cocTosIHAM ERROR HEO6X0AMMO 0CBOGOAUTD, U C KAKO-TO NEepUoaNYHOCTLIO (Hanprmep, pas B HECKO/IbKO CEKYHA) NbITaTbCst
NepeoTKpPbITh 3aHOBO.

3.4.1.3. NMpoueaypa BOCCTaHOB/EHUS
B 06Liem cnyyae, anropyTM BOCCTAHOB/IEHUSI NOAK/HOUEHUS ClefyoLWuii:
 lMocne cTapta npeAnpvHYMAaThL NepruoaMYecKue NonbITKM OTKPbITL coefnHeHne ¢ P2MQRouter.
* [Npv BOCCTaHOBIEHNM COEAMHEHUS pyTepa ¢ ceTbio Plaza2 06bekT coeanHeHne nepeinget B coctosHue ACTIVE.

* [Mpoun3BecTn OTKPLITUE HYXHbIX NOTOKOB. 1719 YCKOpeHus npoLeaypbl BOCCTaHOBNEHUA PEKOMEHAYETCA BbIMOMHATL NOAYyYeHNE AaHHbIX
C MOMeHTa nocnegHero 06HOBEHUS. Mpwv OTKPbITUW NOTOKA CrieAyeT yKa3blBaTb replstate, I'IOJ'Iyl-IeHHbIﬁ B MOMEHT 3aKpPbITUA NOTOKaA, N1un
AIBHO 3aiaBaTb HOMepa DEBMBMVI ansa Taﬁ!'IVILI, N HOMEP XU3HU CXeMbl, UCMNOJ1b3yA NocsiegHne Homepa CbaKTI/IHECKM nony4vyeHHbIX AaHHbIX.

* pomM3BECTU BOCCTAHOB/IEHNE CMNCKA aKTUBHbIX 3as1BOK (CM. fanee).
» 3aperucTtpupoBartb publisher onsa npukaszos/komaHg,.

Hwxe B Ta6n|/|ue npmeefeHbl pekomeHayemblie Cnocobbl BOCCTAHOB/EHMSA AaHHbIX B 3aBUCUMOCTHM OT NOJSTy4aemMoro noTtoka:

Nmsa notoka (TaGnuubl) NHcbopma- Cnoco6 BocCTaHOB/IEHUA
LA B NOTOKe
FORTS_FUTTRADE_REPL XypHanbl onepauuii | CNMCOK akTUBHbIX 3a8BOK:
CO CBOVMMU 3asiBKaMu
» orders_log no dbtovyepcam u on-|* WCNoIb30BaHe noroka FORTS_FUTORDERBOOK_REPL
LoHam (FORTS_OPTORDERBOOK_REPL) pana nonyuyeHus snapshot,
FORTS_OPTTRADE_REPL a 3atem  OTkpblTue  notoka  FORTS_FUTTRADE_REPL
(FORTS_OPTTRADE_REPL) c yka3aHHbIM B snapshot Homepom pe-
« orders_log BU3UN

>KypHan gelicTuii ¢ 3asiBKaMu:

* oTkpbiTne FORTS_FUTTRADE_REPL (FORTS_OPTTRADE_REPL)
C nocriefiHero nosly4eHHoro Homepa peBusnmn

FORTS_FUTTRADE_REPL XypHanbl onepauuii | XXypHan aeiAcTBuiA ¢ 3asiBKamu:
CO CBOVMMM 3asiBKaMu
» multileg_orders_log Mo cBSI3KaMm ¢ oTkpblTMe FORTS_FUTTRADE_REPL c nocnegHero nosly4eHHOro
HOMepa peBu3nn
FORTS_ORDLOG_REPL MONHbIA  aHOHUMHbI | CIIMCOK aKTUBHbIX 3asiBOK:
XypHan onepaumii ¢
» orders_log 3asBKamMu no (pblo- |* Mcnonb3osaHue notoka FORTS_ORDRBOOK_REPL a/isi nonyyexus

yepcam 1 OnLyoHaM snapshot, a 3atem oTkpbITMe notoka FORTS_ORDLOG_REPL c yka-
3aHHbIM B snapshot Homepom peBn3nn

>KypHan geiicTeuii c 3asiBKaMu:

« oTkpbiTue FORTS_ORDLOG_REPL ¢ nocnefgHero nony4eHHoro Ho-
Mepa peBusnu

FORTS_ ORDLOG _REPL MoNHbIA  @aHOHUMHBI | YKypHan AeicTBuWiA ¢ 3asBKaMu:
XXYpHan onepaumii ¢
» multileg_orders_log 3a9BKaMu no cesiskam | OTKpbiTve FORTS_ORDLOG_REPL ¢ nocnefHero nosiyd4eHHoro Ho-
Mepa peBnsuu
FORTS_DEALS_REPL JXypHan cpenok no|lMNepeoTKpbiTUE COOTBETCTBYIOLLIETO NOTOKA C yKa3aHueM nocreaHero no-
(hbtouepcam, CoCTas- |/lyHEHHOTO HOMepa peBusun unu repl state, nony4eHHOro B MOMEHT 3a-
* deal KpbITVA NOTOKA
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Nmsa notoka (TaGnuubl) NHcbopma- Cnoco6 BocCTaHOB/IEHUA
Lu1s B NOTOKe
* multileg_deal HbIM MHCTPYMEHTaM "
onuuoHam
FORTS_FUTTRADE_REPL
e user_deal
* multileg_deal
FORTS_OPTTRADE_REPL
e user_deal
FORTS_FUTCOMMON_REPL O6Lwasn pbliHOYHAs MH- | [lepeoTKpbITMe COOTBETCTBYHOLLErO NOTOKa C HY/A
hopmaumss no pbto-
FORTS_OPTCOMMON_REPL yepcam 1 onuMoHaMm
FORTS_FUTAGGR##_REPL CrakaHbl o gobtoyep- | [lepeoTKpbITUe COOTBETCTBYHOLLENO NOTOKa C HY/A
caMm U1 onuuoHam (## -
FORTS_OPTAGGR##_REPL rny6uHa cTaKaHa)
FORTS_FUTINFO_REPL CnpaBoyHas n ceccu- | bbicTpbIli cnocob:
OHHas MHhopmaums
FORTS_OPTINFO_REPL ¢ [lepeoTKpbITME COOTBETCTBYIOLLEIO NOTOKa C yKasaHuem nocneaHero
nosly4eHHoro Homepa pesusnn unu repl state, Nos1ly4eHHOro B MOMEHT
3aKpbITUA NOTOKA
JonycTumblii cnocob:
* [lepeoTKpbITUE COOTBETCTBYHOLLEIO NMOTOKA C HY/S
FORTS_PART_REPL WHhopmaums o numu- | MepeoTKpbITe NOTOKa C HyNA
Tax
FORTS_POS_REPL MHdopmaumsa o nosu- | MepeoTkpbITUE NOTOKA C HY/IA
umax
FORTS_VM_REPL MHdopmauma o BM | MepeoTkpbITUE NOTOKA C HY/A
FORTS_VOLAT_REPL MHdhopmaums o Bona- | MepeoTkpbiTUE NOTOKa C Hy/Is
TUIbHOCTYW 1 TEOPETK-
YeCcKMX LeHax ornumo-
HOB
RTS_INDEX_REPL 3HaueHus 6upxeBbIX | MlepeoTKpbITUE NOTOKA C HyNs
WHAEKCOB
NMpumeyvaHue

BoccTtaHoBneHne gaHHbIx no notokam colocation (c cyddmkcamu _FASTREPL) nponcxogut Takke, kak 1 o 06bl4HbIM NOTOKam
C aHa/1I0TVYHBIMUN HA3BaHUSAMMU.

IMpy BOCCTAHOB/MEHUU COEIMHEHNsI BaXHON 3afadeli sBNsieTcs nonyyeHme TeKyLUX akTUBHbIX 3asiBOK N0/b30BaTe Ns:
1. MonyyeHne Habopa aKTUBHbLIX B MOMEHT BOCCTaHOB/IEHUS 3asIBOK.
2. MonyyeHue XypHasn LeiicTBUiA ¢ 3asiBKaMW B MEPUOS, OTCYTCTBUSI COEVHEHNSI.

3agava 1 pelaetca nyTém nony4veHuns cpesa 3anaBok (FORTS _FUTORDERBOOK_REPL/FORTS_OPTORDERBOOK_REPL) — 3asiBku,
OTCYTCTBYHOLUME B Cpe3e, Oblv CBEAEHbI UM OTBEPrHYThI B MEPUOA OTCYTCTBUS COELUHEHUSI.

3afaya 2 pellaeTcsa NonyvyeHVeM xypHana felicTBMiA co cBoMMu 3asBkamu (Tabnuua orders_log notokoB FORTS_FUTTRADE_REPL un
FORTS_OPTTRADE_REPL, a Takxe tabnuua multileg_orders_log notoka FORTS_FUTTRADE_REPL) 3a nepunog, oTCyTCTBUS COefnHe-
HUSA. lNa 3TOro Hafo OTKPbITb COOTBETCTBYHOLLMIA MOTOK C YKazaHuem HoMepa peBu3un nocnesHein haktnyeckn nonyyeHHon o cbos 3a-
nvcu. Bece aeiicTBusa ¢ 3asBkamu, NPOMCXOAMBLUME O MOMEHTa BOCCTaHOB/IEHMS], ByyT OTpaxeHsl B BuAe 3anuceii aTmx tabnuuy. NHam-
KaTopoM MOsTyYeHNs BCeli NPONyLLEHHOW NCTOPUK AeCTBUI C 3asBKaMU SBNAETCS nepexos noToka B coctosHne ONLINE.

MpumeyaHue

MpuBeaeHHas Bbilwe npoleaypa BOCCTaHOB/IEHNA NOAXOANT U ANs NO3AHEro Bxoa.

3.4.1.4. OGWwMe pekomeHaauumn

B o6Liem xe cnyyae, 415 MAHMMM3ALMN BEPOSITHOCTY BO3HVKHOBEHUS CETEBLIX COOEB B NO/Ib30BATENbCKMX NPUIOXEHNUAX Brupxa peko-
MEHJAYeT ycTaHaBMBaTb Ay6mpytoLLme KaHasbl CBA3W, UMETL [iBa SIOTVHA 4151 L0343, C O4MHAKOBLIM HAG0POM NpaB, U, COOTBETCTBEHHO,
3anyckaTb OHOBPEMEHHO [Ba NO/b30BaTE/bCKUX NPUTOXEHNS, KOTOpble ByAyT NosyyaTb OAVHAKOBbLIE faHHbIe, C BO3MOXHOCTLIO nepe-
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KItOUEHWst MeX/y HUMM Npy c60sIX. Kak anbTepHaTuBa, B KOAE CaMoro NpUoXeHUst A0/MKEH 6bITb NPeflyCMOTPEH MEXaHN3M Nepek/oueHmns
Ha Ay6nmpyoLLmii KaHas CBA3W, TO eCTb YCTaHOBKa coeanHeHus ¢ P2MQRouter, pa6oTaiolym Yepe3 pe3epBHbIii kaHas K 6rpxe.

Exchange |

Management

[

' I

I
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! |

R S —

-

Application Application
R Yy
it - cgate API )

o
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Puc. 15. fly6nupoBaHne KaHa/10B CBA3U

3.4.2. BoccTaHoBneHue npu npoénemax B UHpacTpykType bupxu

Mog, TakuMu NpobnemMamy NOHUMAIOTCS aBapyu Ha CTOPOHE BUPXKM, CBA3aHHbIe C HapyLleHnsiMu B paboTe sigpa TC nnv cepucos, op-
MUPYIOLLMX Kakne-n6o pblHOYHbIE AaHHble. Kak npaBuio, 3To NPYBOAUT K OCTaHOBY W nepe3arnycky 3TUX CEPBUCOB.

3.4.2.1. OuncTKa JaHHbIX MO NOTOKam

Mpu pernameHTHbIX pa60Tax, LUTaTHbIX NN HEWTaTHbIX nepesanyckax cepByucoB Ha CTOpoHe 6I/Ip)KI/I N nocne BOCCTaHOB/IEHNA CBA3N C
KNIMEHTOM, CepBUCHI I'Iy6l'IVIKaLlI/IVI AaHHbIX NMPUCbINakT yBeAOMMIEHNA 06 ounctke CTapblX AaHHbIX, nNepea TeM Kak Nnpucblnatb Tekyllee
COCTOsAAHME AaHHbIX.

YBegomneHus 06 oUncTKe ecTb ABYX TUMOB:

*+ CG_MSG_P2REPL_CLEARDELETED — no kaxaoi Tabnuue, ¢ ykazaHueM peBikeHa. YBeOM/IeHe NHCTPYKTUPYET K/IMEHTA O HEOO-
XOAMMOCTU yAa/InTb BCE 3anncu Co 3HadeHneMm replRev MeHbLUKMM, YeM yKkasaHo B yBeAOMIeHUW. 41s onTumm3aummn nepesadmn gaHHbix,
B YBEJOM/IEHUWN MOXET ObITb YKa3aH PeBuXeH, paBHblii MAX(int64) — 1. 3T0 03HaYaET, YTO K/IMEHT JO/MKEH MPOU3BECTY NOJHYH O4UCTKY
JaHHbIX no Tabnuue, Tabnuua byaeT nepegaHa LEennkom.

e CG_MSG_P2REPL_LIFENUM - ansa Bcero notoka penavkauun Lenmkom, ¢ ykasaHmem HOBOro "Homepa XuU3Hu" notoka. O3HavaeT cy-
LLIeCTBEHHO M3MEHEHMNE [aHHbIX MOTOKA CO BPEMEHU MOC/EeAHEr0 coeAnHEHUs. KNMeHT AO/MKEH O4YMCTUTL BCE AaHHble N0 BCeM Tabnu-
uam, fJaHHble 6yayT nepedaHbl "¢ Hyna".

3.4.2.2. BO3MOXHble U3MEHeHUs1 AaHHbIX NPU HewTaTHOli pa6oTe cepBUCOB Ny6MKaLum

B wratHOM pexvMe paboTbl, BKIOYas pernaMeHTHble paboTbl BO BHETOProBOe BPEMS, MNPV OTKPbITUW UM NepeoTKpbITUM N6oro no-
TOKa pennvkaluy, KpoMe NoTOKOB, CBA3aHHbIX C UcTopuenn 3asaBok 1 caenok (FORTS_FUTTRADE_REPL, FORTS_OPTTRADE_REPL,
FORTS_ORDLOG_REPL n FORTS_DEALS_REPL), KNMMeHT MOXeT Nony4nTb kak HoTudpukaumm CG_MSG_P2REPL_CLEARDELETED,
Tak 1 HoTudmkaumm CG_MSG_P2REPL_LIFENUM, koTopble TpebyeTcs KOppekTHO obpaboTarts.

B wWTaTHOM pexume A/1si NOTOKOB, CBSA3aHHBIX C UCTOPUEl 3as1BOK 1 cAeNokK (CM. Boilwe), ysegomneHne CG_MSG_P2REPL_LIFENUM pac-
CbI/TAETCA TOJILKO NPU CMEHe BEPCUM CUCTEMBI, MOC/IE TECTOBbLIX TOProB, YTOOLI N0Nb30BATE/IN OYUCTUIM TECTOBLIE AaHHble. B yBegomie-
HUM CG_MSG_P2REPL_CLEARDELETED yka3biBaeTcs 3HaueHUe replRev Ans nepBoii No BpeMeHW, JOCTYNHOWN B CUCTEME B HACTOALMIA
MOMEHT 3a5BK1 WU CLESKN.

Mpuxog yeegomnennsa CG_MSG_P2REPL_LIFENUM ¢ HOBbIM "HOMEPOM XM3HW'" NMOTOKa HEMNOCPEACTBEHHO B TOprax o3Havaert, yto B TC
npowusoLlen cepbesHblii 60, 1 TpebyeTcs nepenocnaTb AaHHbIE N0 3asBKaM W cAenkam, KOTopble MOMM BbiTb Y)Xe pa3ocnaHbl Nosb30-
Barensam.

[ononHnTensHO Mo KaHanawm, He cBsi3aHHbIM ¢ camoii TC (cuctema COW, HOBOCTM Ha caliTe bupxu v T.n.), 6yaet nybnmnkoBaTbCcs UHAGOpP-
MaLmsi 0 TOM, 6bl/IN M B pe3y/ibTaTe NCMpaB/IeHNs OLUMBOUHBIX JaHHbIX 3aTPOHYThI AaHHbIE, KOTOPbIE peasibHO Nonasn K Nosb3oBaTensim.
B yacTHOCTW, 6bl1 /M OTKAT K COCTOSIHUIO CUCTEMbI 0 MOMEHTa aBapum, U Kakoi nocrnegHunii Homep 3asBKM U CAENKM Nocse nepesanycka
cucTemMbl GyaeT AOCTyNeH NoNb30BaTeNHo.
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4. OnucaHue cxembl pennukauum FORTS_PUBLIC
4.1. Notok FORTS_FUTTRADE_REPL - ®brouepchl: 3a9BKU U cOENKU

4.1.1. Cxema gaHHbIX

Tabnuupl:

 orders_log - XXypHan 3asB0K

» multileg_orders_log - XXypHan 3as1BOK N0 cBsA3kam

» heartbeat - CnyxebHasn Tabnmua cepeepHbIX YacoB

e sys_events - Tabnuua cobbITHi

¢ user_deal - )XypHan cgenok nonsb3osaresns

« user_multileg_deal - )XypHan cenok nonb3oBaresis o CBA3Kam
4.1.1.1. Ta6nuua orders_log: XXypHan 3asiBOK

Ta6n. 1. Nonsa Ta6nuupl orders_log

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie NnoagcuUcTeMbl penmkawmm

replRev i8 CnyxebHoe none nofAcucTeMbl peninkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

id_ord i8 Homep 3asBku

sess_id i4 M aeHTndmkaTop TOproBoi ceccum

isin_id i4 YHWKasIbHbIA YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

Xamount i8 KonuuyecTtso B onepavumn

xamount_rest i8 OcTaBLUeecs KOIMYeCTBO B 3as1Bke

id_deal i8 MaeHTndmkaTop cAenkn no 4aHHOW 3anmcu XypHana 3asiBoK

xstatus i8 PacLumpeHHbIli cTaTyc 3asBku

price d16.5 LleHa

moment t Bpemsi nsmeHeHUsi COCTOSIHMSA 3asBKN

moment_ns u8 Bpemsi nsmeHeHusi COCTOSHWSA 3asBKW, HAHOCEKYH/bl

dir i1 Hanpasnexue

action i1 [LeiicTBue c 3aaBKoiA

deal_price d16.5 LleHa 3ak/10ueHHO caenkm

client_code c7 Kog knneHta

login_from c20 JlorvH nonb3oBarens, NoCTaBMBLLETO 3aABKY

comment c20 KommeHTapwuii Tpeligepa

hedge i1 Mpu3Hak xexeBoi 3asBKN

trust i1 Mpr3HakK 3a9BKN JOBEPUTESILHOIO yrnpasneHns

ext_id i4 BHeLUHWi1 Homep

broker_to c7 Kop FORTS chmpmbl-afipecaTta BHECUCTEMHOI 3a51BKU

broker_to_rts c7 Kog RTS dvpmbl-agpecaTta BHECMCTEMHOW 3a5BKM

broker_from_rts c7 Kog PTC knuneHTa - BNagenbLa 3asiBku

date_exp t [ata ncreueHus 3anBku

id_ord1 i8 Homep nepBsoii 3asBkn

local_stamp t NokanbHoe Bpems nonb3oBaTens

aspref i4 MaeHTndmkatop nonb3osBarens. a5 3asiBoK, NogaHHbIX 0T SMA-noruHa -
naeHTndunkatop MASTER-normHa.

MpumeyaHus:

« Tone xstatus npeAcTaBnsieT co6oii 6UTOBYIO Macky, NepeyeHb BO3MOXHbIX 3HAUEHUI Nons NpuBefeH B pasgene Tunbl caenok, hopMu-
pyemble Npy UCNOSTHEHUM U UCTEYEHUU (DIOYEPCOB 1 ONLYOHOB.
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« Mone action onncbiBaeT AeiicTBUE, NPOU3OLLEALLIEE C 3asIBKOIA
0 3asBka yfasieHa
1 3asBka gobasneHa
2 3asBKa cBefeHa B caenky
« Mone id_ordl cogepxnT HOMep NEPBOI 3asBKM B NOC/N1E40BATEIbHOCTN NEePEBLICTABEHNI 3a5BKM CO CPOKOM UCTEUYEHUSI
4.1.1.2. Ta6nuua multileg_orders_log: XXypHan 3asiBOK N0 cBA3Kam

Ta6n. 2. Monsa Ta6nuubl multileg_orders_log

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne noacucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTeMbl pennkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

id_ord i8 Homep 3asBku

sess_id i4 MaeHTudmkaTop TOprosoii ceccum

isin_id i4 M aeHTudurKaTop MHCTPYMEHTa-CBA3KN

xamount i8 KonnuecTtso B onepaumn

Xamount_rest i8 OcrTaBLUeecs KO/IMYecTBO B 3asBke

id_deal i8 MaeHTudmkaTop cAenkv No AaHHOW 3anncu XypHana 3asBok

xstatus i8 PacLumpeHHbIl cTaTyc 3asaBKu

price d16.5 Llena

moment t Bpems nsmeHeHusi COCTOSHMSA 3asBKN

moment_ns u8 Bpems usmeHeHUsi COCTOSIHWS 3as1BKW, HAHOCEKYH/bI

dir i1 HanpasneHve

action i1 [LelicTBne ¢ 3asBKoOIA

deal_price d16.5 LleHa nepBoi HOrM 3akNOYEHHO CAENKN

rate_price d16.5 CT1aBka 3asBKu

swap_price d16.5 CBon-LeHa 3asBku

client_code c7 Koga knneHta

login_from c20 JlorvH nonb3oBarens, NocTaBMBLLETO 3aABKY

comment c20 KommeHTapwuii Tpeligepa

hedge i1 Mpu3HaK xexeBoi 3asBKN

trust i1 Mpu3Hak 3a8BKv JOBEPUTENBHOIO yrpaB/ieHns

ext_id i4 BHeLwHnin Homep

broker_to c7 Kog FORTS chmpmbl-afipecaTta BHECUCTEMHOI 3a51BKU

broker_to_rts c7 Kog RTS chvpmbl-afpecaTa BHECUCTEMHOW 3a5BKM

broker_from_rts c7 Kog PTC knuneHTa - BNagenbLa 3asiBku

date_exp t [ata ncteueHus 3anBku

id_ord1 i8 Homep nepBsoii 3asBkn

local_stamp t NokanbHoe Bpems nonb3oBarens

aspref i4 MpeHTndomkaTop nonb3oBartens. Ans 3adBok, NogaHHbIX 0T SMA-noruHa -
naeHtudukarop MASTER-norvHa.

MpumeyaHus:

« lMone xstatus npeAcTaBnsieT co6oii GUTOBYIO Macky, NepeyeHb BO3MOXHbIX 3HAUEHUI NOMs NpuBefeH B pasgene Tunbl caenok, hopMu-
pyemble Npy UCMOSTHEHUM U UCTEYEHUU (DbIOYEPCOB 1 OMLYOHOB.

« [Mone action onvcbiBaeT AeicTane, NponsoLeLlee ¢ 3asiBKol
0 3asBKa ygasieHa
1 3asaBka gobasneHa

2 3asBKa cBefeHa B cAenky
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« [Mone rate_price ANt UHCTPYMEHTOB, TOPTyEMbIX B CBOMN LieHe, coaepxuT 0.

« Ecnu B Tabnuue multileg_orders_log none price pasHo 0, TO LeHa no o6enm Horam GyaeT OAMHAKOBOW ¥ paBHO pacyETHON LeHe no
WHCTPYMEHTY Ha MOMEHT npeaplayLuei BeuepHe KTMPUHroBoi ceccuu.

4.1.1.3. Ta6nuua heartbeat: Cnyxe6Has Ta6nuvua cepBepHbIX YacoB

[aHHas Tabnuua HanonHsAeTcs SAPOM TOProBOl CUCTEMbI C ONpeAeneHHON NepuoanYHOCTLI0 U MOXET 6biTb MCMOMb30BaHa A5 3ajad
CUHXPOHU3auMKn (HanpumMep, 415 NPOBEPKM NPUXOAA BCEX CAEMOK 3a ONpeAeneHHbI MOMEHT BpeMeHw). Tabnuua ucnosb3yeTcs B pexume
[o6aBneHns 3anvceii; ouncTka Tabnmubl NPOMCXOANT B HOYHOE BPEMS.

Ta6n. 3. Mons tabnuubl heartbeat

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
server_time t [Jara n Bpems cepsepa

4.1.1.4. Tabnuua sys_events: Taénuua cobbITUIA

Ta6n. 4. Nonsa Tabnuubl sys_events

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne noacucTeMbl penmkalmm
replRev i8 Cnyxe6bHoe none noAcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
event_id i8 YHVKa/TbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITns

message c64 OnuncaHue cobbITus

MpumeyaHus:

¢ BO3MOXHbI€ TUMbl COOLITUI

event_type=1
message = "session_data_ready"

3aKkoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHTOBOI CUCTEMbI B TOPIOBYIO Nepes, Ha4asioM HOBOVi TOProBoii ceccum

event_type = 2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B MPOMK/IMPUHTE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Hauano npomknmpuxra

event_type =5
message = "clearing_started"
Hayano oCHOBHOro KnnpuHra

event_type = 6
message = "extension_of_limits_finished"
Pa3gsukka TMMUTOB 3aKOHYeHa

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeacTBa nocsie MPOMK/MPYIHIA NepecHUTaHbl

4.1.1.5. Ta6nuua user_deal: XXypHan caenok nonb3oBartens

Ta6n. 5. Monsa Tabnuupkl user_deal

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penmkaumm
replAct i8 CnyxebHoe nose nofcucTeMbl pennkawmm
sess_id i4 MaeHTrudmkaTop TOpProBoii ceccum
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Mone Tun OnucaHune

isin_id i4 YHUWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa
id_deal i8 Homep caenku

id_deal_multileg i8 Homep caenku no ceaske

id_repo i8 Homep apyroii yactv caenkm PEMNO

Xpos i8 Kon-Bo no3uuuii No MIHCTPYMEHTY Ha pbiHKe Mocne CAeNKn
xamount i8 O6beM, KON-BO eAMHUL, UHCTPYMEHTa

id_ord_buy i8 Homep 3asBku nokynarens

id_ord_sell i8 Homep 3asBkM npogasua

price d16.5 Llena

moment t Bpems 3aknoueHns caenku

moment_ns us Bpems 3akto4eHns cAesnkn, HaHOCEKYH b

nosystem i1 Mpu3HaK BHECMCTEMHOW CAENKN

xstatus_buy i8 Craryc cefniku co CTOPOHbI Nokynatens

xstatus_sell i8 CraTtyc cenku co CTOpPOHbI NpofasLa

ext_id_buy i4 BHeLUHWIA HOMep 13 3as1BKM NoKynaTens

ext_id_sell i4 BHeLIHM? HoMep 13 3as1BKM NpoAasLia

code_buy c7 Kog, nokynatens

code_sell c7 Ko npopasua

comment_buy c20 KomMmeHTapwuii n3 3asiBK1 nokynarens

comment_sell c20 KommeHTapuii 13 3asiBkv npogasua

trust_buy i1 Mpu3Hak Y (40BEpUTENLHOIO YNpasneHns) U3 3asiBku nokynarens
trust_sell i1 MpusHak Y (noBepuTeNbLHOIO ynpas/ieHrs) U3 3asBku NpogasLia
hedge_buy i1 Mpu3Hak xekeBoi cAefkn Co CTOPOHbI NOKynaTens
hedge_sell i1 Mpu3Hak xe4pkeBoli CAENKN CO CTOPOHbLI MpoAaBLa
fee_buy d26.2 C6op no caenke nokynarens

fee_sell d26.2 C6op no caenke npofasLa

login_buy c20 JlorvH nonb3oBatens nokynarens

login_sell c20 JlornH nonb3oBaTtens Nnpogasua

code_rts_buy c7 Kog PTC nokynarens

code_rts_sell c7 Kog PTC npogasua

MpumeyaHus:

Monsa code_sell, comment_sell, ext_id_sell, trust_sell, hedge_sell, login_sell, code_rts_sell, fee_sell, code_buy, comment_buy,
ext_id_buy, trust_buy, hedge_buy, login_buy, code_rts_buy, fee_buy, 3anonHstotca To1bKo 4719 CBOUX CAENOK

Mons xstatus_sell n xstatus_buy siBsiOTCS GUTOBLIMY Mackamu (Mogpo6Hee cM. pazaen Tunbl CAeNoK, (hopMupyeMble NPU UCMOTHEHWN
U NCTEYEHNUW (DbIOYEPCOB 1 OMLYOHOB)

[Nsi TEXHUYECKNX CAEMOoK, ABMAWMMNCA pesynstatamy CAEM0K N0 UHCTPYMEHTaM-CBA3KaM, nosie nosystem Bcerga ycTaHOB/IEHO B 1,
BHE 3aBMCKHMOCTM OT TOrO, AB/IAETCA /1N CAE/Ka N0 CBA3Ke CUCTEMHOW nv agpecHoi. [1na onpeAeneHns CMCTEMHOCTU MCXOAHOW CAenku
HaJ0 UCMONb30BaThb NPM3HAK NOSystem COOTBETCTBYOLEN 3anucu Tabnmusl multileg_deal.

Mone id_repo cogepxut Homep apyroii yacTtu caenku PEMO. Ans |-/ yact none coaepxuT Homep |I-it yactu, gns Il-ii yactn — Homep I-it

Mone id_deal_multileg coaepXxuT Kog, CAEMKN N0 MHCTPYMEHTY-CBA3KE, B C/lyyae ecnv AaHHas 3anuch SIB/ISIETCS 3an1Chbio 0 TEXHUYECKOI
caenke. B cryyae caenkv no 06b6IMHOMY MHCTPYMEHTY fiaHHoe none coaepxuT 0.

Ona "uyxux" coenok B nonsax xstatus_buy u xstatus_sell moryT BbicTaBnAaTbcA npusHakum eNonQuoteStatus, eClearingTrade,
eAddressStatus u eStrategy.

B caenkax akcnupauuu id 3asBKn Ha aKkcnvpaumio ykasbiBaetcs B nose id_ord_buy, ecnm akcnuprpoBascsa onuuoH Ko, 16o B nose
id_ord_sell, ecnin akcnmprpoBasicst ONLUMOH NyT.

4.1.1.6. Ta6nuua user_multileg_deal: XXypHan caenok nonb3oBaressi No cBA3KaMm

Tab6n. 6. Monsa Ta6nuubl user_multileg_deal

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm
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Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

isin_id i4 M aeHTudmKaTop MHCTPYMEHTA-CBSI3KN

isin_id_rd i4 MpeHTudbmkatop MHCTpyMeHTa npsiMoii yacTv Peno

isin_id_rb i4 MaeHTudmkaTop MHCTPYMeHTa obpaTtHoii YacTu Peno

isin_id_repo i4 MaeHTudmkarop MHCTpyMeHTa Perno

duration i4 PasHunua B kaneHgapHbIX gHAX MeXay Aatamm UCnosiHEeHMs 2X hblouepcoB
(anmTenbHocTb PEMO)

id_deal i8 Homep caenku

id_deal_rd i8 MpaeHTndomkaTop 3anuncu nepeoit Yact PEMO B Tabnuue deal

id_deal_rb i8 MpaeHTndomkaTop 3anucy BTopoit yactn PEMNO B Tabnumue deal

id_ord_buy i8 Homep 3asBku nokynatens

id_ord_sell i8 Homep 3asBkM npogasLua

xamount i8 O6beM, KON-BO eAMHUL, UHCTPYMEHTa

price d16.5 LleHa nepBoii YacTv NapHoW CBA3KM

rate_price d16.5 CTaBka caenku

swap_price d16.5 CBon-LieHa caenkm

buyback_amount d16.2 Cymma 06paTHOoro Bbikyna a5 caenok Peno

moment t Bpems 3aknoueHns caenku

moment_ns u8 Bpems 3aknitoveHuns caenkn, HaHOCEeKYHAbI

nosystem i1 MpuW3HakK BHECUCTEMHOI cAenku

xstatus_buy i8 PaclUMpeHHbIi cTaTyc cAenkm co CTOPOHbI Nokynartens

xstatus_sell i8 PaclumnpeHHbIii cTaTyc cienky co CTOPOHbI NpoAaBsLa

ext_id_buy i4 BHeLIHM HOMep 13 3as1BKM NoKynaTens

ext_id_sell i4 BHeLWHW# Homep 13 3asBkM NposasLa

code_buy c7 Kog nokynarens

code_sell c7 Koga npopgasua

comment_buy c20 KommeHTapuii 13 3asBku nokynaress

comment_sell c20 KommeHTapwii 13 3asBku npogasLa

trust_buy i1 MpusHak 4Y (LoBepUTENbHOTO yNpaB/ieHus) U3 3asiBKy Nokynartens

trust_sell i1 MpusHak Y (noBepuTENbLHOTO yNpas/ieHns) U3 3asBk1 NpogasLia

hedge_buy i1 Mpu3Hak xe4pkeBoli CAENKN CO CTOPOHbI NOKynaTens

hedge_sell i1 MpuW3Hak xeaKeBoi CAENKN CO CTOPOHbI MPOoAaBLa

login_buy c20 INorvH nonb3oBatens nokynatens

login_sell c20 JNorvH nonb3oBatens npogasua

code_rts_buy c7 Kog PTC nokynarens

code_rts_sell c7 Kog, PTC npogasua

MpumeyaHus:

* Mons code_sell, comment_sell, ext_id_sell, trust_sell, hedge_sell, code_rts_sell, fee_sell, code_buy, comment_buy, ext_id_buy,
trust_buy, hedge_buy, code_rts_buy, fee_buy, 3anonHsatoTca TonbKo 418 CBOMX CAEMNO0K

« [Mone rate_price ANsi UHCTPYMEHTOB, TOPryembIX B CBOM LieHe, cogepxuT 0.
4.2. NMNotok FORTS_OPTTRADE_REPL - OnunoHbI: 3asiBKU U cAesKu

4.2.1. Cxema paHHbIX
Tabnuupbl:
« orders_log - XXypHan 3a8B0K

* heartbeat - Cnyxe6Has Tabnuua cepBepHbIX YacoB
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» sys_events - Tabnuua cobbITHiA
¢ user_deal - )XypHan cgenok nonsb3osaresns
4.2.1.1. Ta6nuua orders_log: XXypHan 3aaBoK

Ta6n. 7. Nonsa Tabnuubi orders_log

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose noacucTeMbl penmkawmm

replRev i8 CnyxebHoe none noAcucTeMbl penkaumm

replAct i8 CnyxebHoe nosie noacucTeMbl penmkalmn

id_ord i8 Homep 3asBku

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin_id i4 YHVKa/TbHbIN YACIOBOW NAEHTUUNKATOP NHCTPYMEHTa

xamount i8 KonnyecTtBo B onepauumn

Xxamount_rest i8 OcrTaBlLUeecs KO/M4YecTBO B 3asBke

id_deal i8 Kog, coenku, cooTBETCTBYHOLLEN AAHHO 3anncu XypHana 3asBokK

xstatus i8 PacLumpeHrHbIl cTaTyc 3asBKu

price d16.5 LleHa

moment t Bpemsi usMeHeHUsi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems nsmeHeHUsi COCTOSIHWS 3as1BKW, HAHOCEKYH/bI

dir i1 Hanpaenexuve

action i1 [LelicTBune ¢ 3asBKOM

deal_price d16.5 LleHa 3aknoueHHoi caenku

client_code c7 Kof knneHTa

login_from c20 JNorvH nonb3oBartens, NOCTaBUBLUETO 3asBKy

comment c20 KommeHTapuii Tpeligepa

hedge i1 Mpu3Hak xeakeBoi 3as1BKu

trust i1 Mpu3Hak 3asBKv AOBEPUTENBHOIO yrpaBeHus

ext_id i4 BHeLHWiA Homep

broker_to c7 Ko FORTS chupmbl-agpecara BHECMCTEMHOW 3asiBKN

broker_to_rts c7 Kog RTS dhmpMbl-aipecarta BHECUCTEMHON 3asBKU

broker_from_rts c7 Kog PTC knueHTa - BnajenbLia 3asBku

date_exp t [Jata ncreyeHns 3asaBkn

id_ord1 i8 Homep nepBoli 3asBkn

local_stamp t JlokanbHoe Bpemsi nonb3oBartens

aspref i4 MpaeHTudmkatop nonb3osarens. N5 3asBokK, NofaHHbIX 0T SMA-noruHa -
naeHTndunkatop MASTER-normHa.

MpumeyaHus:

« TMone xstatus npeAcTaBnsieT co6oii GUTOBYIO Macky, NepeyeHb BO3MOXHbIX 3HAUEHUI Nons NpuBefeH B pasgene Tunbl caenok, hopMu-
pyemble Npy UCNOSTHEHUM U UCTEYEHUU (DbIOYEPCOB 1 OMLOHOB.

* Mone action onucbIBaeT AelicTBME, MPOU3OLLEALLIEE C 3asIBKOI
0 3asBka yfasieHa
1 3asBka gobasneHa
2 3asBKa cBefeHa B cAenky
* [Mone id_ordl cogepXnT HOMep NepBoii 3as1BKM B NOC/1€40BATENLHOCTU NEPEBbLICTABNEHNI 3a5BKN CO CPOKOM UCTEYEHUSI
4.2.1.2. Tabnuua heartbeat: Cnyxe6Has Ta6nuua cepBepHbIX YacoB
[JaHHasa Tabnuua HanonHAeTcs A4pPOM TOProBOl CUCTEMbl C ONPEeAENIEHHON NepUoaMYHOCTLI0 M MOXET BbiTb UCMOMb30BaHa ANS 3aaad

CVYHXPOHM3aLMM (HANpUMeEp, A4/1s1 NPOBEPKY NPUXOAaA BCEX CAE/OK 3a ONpefeNieHHbIi MOMEHT BpeMeHM). Tabnuua UCnonb3yeTcs B pexvve
[06aBneHus 3anuceil; oumcTka TabnuLbl NPOUCXOAUT B HOUHOE BpeEMSI.
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Ta6n. 8. Monsa tabnuubl heartbeat

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe none nogcucTembl penvkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nose NoAcUCTEMbI penankalmumn
server_time t [Jata v Bpems cepsepa

4.2.1.3. Tabnuua sys_events: Ta6nuua cobbITUiA

Ta6n. 9. Nonsa Tabnuubl sys_events

Mone Tun Onucaxne

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replAct i8 CnyxebHoe none nofAcucTembl penkaumm
event_id i8 YHVKasTbHbIN MAEHTUMKATOP COObITMSA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuncaHue cobbITus

MpumeyaHus:

¢ Bo3MOXHble TuMbl COOLITUIA

event_type =1
message = "session_data_ready"

3aKoHYeHa 3arpyska JaHHbIX U3 K/TMPUHIOBO CUCTEMbI B TOPTOBYHO NEpe HauasioM HOBO TOPTOBOiA ceccun

event_type =2
message = "intraday_clearing_finished"
Bce pacueTHble npoLeaypb! B NPOMKINPUHTE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"

Hayano npomkinpuHra
event_type =5

message = "clearing_started"
Hauaio 0CHOBHOIO KNpuHra

event_type =6

message = "extension_of_limits_finished"

Pa3pgBuxka IMMUTOB 3aKOHYEHa

event_type =8

message = "broker_recalc_finished"

[JeHexHble CpeAcTBa nocsie NPOMKAMPUHTA NepecynTaHbl

4.2.1.4. Tabnuua user_deal: )XypHan cgenok nonb3oBatens

Ta6n. 10. Mons Ta6nuubl user_deal

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofgcucTembl penkaumm

replRev i8 CnyxebHoe nose nofcucTeMbl pensnkawmm

replAct i8 Cnyxe6Hoe none NoAcuCcTeMbl pensimkaumm

sess_id i4 M aeHTrndomkaTop TOproBoii ceccum

isin_id i4 YHVKa/IbHbIN YACTOBOW NAEHTUNKATOP NHCTPYMEHTa
id_deal i8 Homep caenku

id_deal_multileg i8 Homep caenku no ceaske

Xpos i8 Kon-Bo no3uuuii N0 MHCTPYMEHTY Ha PbIHKe Mocne CAeNKu
xamount i8 O6beMm, KON-BO eAVMHUL, MHCTPYMEHTa

id_ord_buy i8 Homep 3asBkM nokynatens
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Mone Tun OnucaHune

id_ord_sell i8 Homep 3asBkM npogasLua

price d16.5 Llena

moment t Bpems 3aknoueHns caenku

moment_ns u8 Bpems 3aknito4eHuns caenkn, HaHOCEeKYHAbI
nosystem i1 MpuW3HaK BHECUCTEMHOI cAenku

xstatus_buy i8 CTartyc cieNku Co CTOPOHbI NoKynatensi
xstatus_sell i8 Crartyc cenku co CTOpPOHbI NpoaasLa

ext_id_buy i4 BHeLIHMA HOMep 13 3as1BKM NoKynaTens

ext_id_sell i4 BHeLWHW# Homep 13 3asBkK NposasLa

code_buy c7 Kog nokynarens

code_sell c7 Ko npopgasua

comment_buy c20 KommeHTapuii 13 3asBku nokynaress

comment_sell c20 KommeHTapwii 13 3asBku npogasLa

trust_buy i1 MpusHak AY (LoBepUTENbHOTO yNpaB/ieHus) U3 3asiBKu Nokynartens
trust_sell i1 MpusHak Y (noBepuTENbLHOTO YNpas/ieHns) U3 3asBk1 npogasLia
hedge_buy i1 Mpu3Hak xe4pKeBoli CAENKN CO CTOPOHbI NOKynaTens
hedge_sell i1 MpuW3Hak xeaKeBoi CAENKN CO CTOPOHbI MPoAaBLa
fee_buy d26.2 C6op no caenke nokynarens

fee_sell d26.2 C6op no caenke npogasua

login_buy c20 JlorvH nonb3oBartens nokynarens

login_sell c20 JlorvH nonb3oBarens npogasLa

code_rts_buy c7 Kog PTC nokynarens

code_rts_sell c7 Kog PTC npogasua

MpumeyaHus:

* Monsa code_sell, comment_sell, ext_id_sell, trust_sell, hedge_sell, login_sell, code_rts_sell, fee_sell, code_buy, comment_buy,

ext_id_buy, trust_buy, hedge_buy, login_buy, code_rts_buy, fee_buy, 3anonHstotca To1bK0 4718 CBOUX CAEMNOK

« Mons xstatus_sell n xstatus_buy sBnstoTca 6UTOBLIMM Mackamu (Nogpo6Hee cM. pasaen Tunbl cAenoK, (QopMUpyeMbIe NPy UCNOSTHEHUM

U UCTeYeHUU (DbIOYEPCOB 1 ONLYOHOB)

* B caenkax akcnupauuu none id_ord_sell 3anonHseTcs id 3asaBku Ha akcnvpawmio

4.3.1. Cxema AaHHbIX

Tabnmupl:

« orders_log - XXypHan 3aaBoK

« multileg_orders_log - XXypHaun 3aABOK N0 CBSA3KaM

« heartbeat - Cnyxeb6Hasi Tab/mua cepBepHbIX YacoB

* sys_events - Tabnuua cobbITWiA

4.3.1.1. Ta6nuua orders_log: XXypHan 3asaBoK

Ta6n. 11. Nonsa Ta6nuubl orders_log

4.3. Notok FORTS ORDLOG REPL - NoToOK aHOHUMHBbIX 3asiBOK

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nofAcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl pensmkawmm
id_ord i8 Homep 3asBkun

sess_id i4 MaeHTndmkaTop TOproBoii ceccum
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Mone Tun OnucaHune

isin_id i4 YHUWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa
Xamount i8 KonuuyecTtso B onepavumn

xamount_rest i8 OcTasBlleecs KO/IM4YeCTBO B 3asBKe

id_deal i8 MaeHTndmkaTop cAenkv no 4aHHOW 3anmcu XypHana 3asiBoK
xstatus i8 PacLumpeHHbIli cTaTyc 3asBku

price d16.5 Llena

moment t Bpemsi nsmeHeHUsi COCTOSIHMS 3asBKN

moment_ns u8 Bpemsi nsmeHeHusi COCTOSIHWSA 3asBKW, HAHOCEKYH/bl
dir i1 Hanpasnexune

action i1 [LeiicTBue ¢ 3aaBKoiA

deal_price d16.5 LleHa 3ak/104eHHO caenkm

MpumeyaHus:

« TMone xstatus npeAcTaBnsieT co6oii 6UTOBYIO Macky, NepeyeHb BO3MOXHbIX 3HAUEHUI Nons NpuBefeH B pasaene Tunbl caenok, hopMu-
pyemble Npy UCNOSTHEHUW U UCTEYEHUU (DbIOYEPCOB 1 OMLYOHOB.

« [lone action onucbiBaeT ,D,eVICTBVIe, npounsowlejilee c 3aABKOIA
0 3asBka ypasieHa
1 3anBka gobasneHa
2 3asBKa cBefeHa B caenky
* Mone id_ordl cogepXnT HOMep NepBoii 3as1BKU B NOC/1€40BATENLHOCTU NEPEBbLICTABIEHNI 3a5BKU CO CPOKOM UCTEYEHUsI
4.3.1.2. Ta6nuua multileg_orders_log: XXypHan 3asiBOK N0 cBA3KaMm

Ta6n. 12. Monsa Ta6nuubl multileg_orders_log

Mone Tun OnucaHve

repliD i8 CnyxebHoe nose noacucTeMbl penmkaymm

replRev i8 CnyxebHoe none nofcucTembl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

id_ord i8 Homep 3asBkun

sess_id i4 M aeHTndmkaTop TOproBoi ceccum

isin_id i4 YHWKasIbHbIA YNCT0BOIN MAEHTUIMKATOP MHCTPYMEHTa
Xamount i8 KonuuyecTtso B onepavumn

xamount_rest i8 OcTasBlleecs KO/IM4YeCTBO B 3asBKe

id_deal i8 MaeHTndmkaTop cAenku no 4aHHOW 3anmcu XypHana 3asiBoK
xstatus i8 PacLumpeHHbIli cTaTyc 3asBku

price d16.5 Llena

moment t Bpemsi nsmeHeHUsi COCTOSIHMS 3as1BKN

moment_ns u8 Bpemsi nsmeHeHusi COCTOSIHMSA 3asBKW, HAHOCEKYH/bl
dir i1 Hanpasnexune

action i1 [LeiicTBue c 3aaBKoiA

deal_price d16.5 LleHa nepBoii HOrM 3ak/O4YEeHHON CAEMKN

rate_price d16.5 CT1aBka 3asBKu

swap_price d16.5 CBoOn-LeHa 3asBk1

MpumeyaHus:

« [one xstatus NpeAcTaBnsieT co60i GUTOBYIO MAcKy, NepeyeHb BO3MOXHbIX 3HAUYEHUA MO/ NPUBEAEH B pasaene Tunbl CAENOK, hopMu-
pyemble npu NCMOIHEHUN U UCTEYEHUU (DBIOYEPCOB 1 ONLMOHOB.

« [one action onvcbiBaeT AeiicTare, NponsoLlesLlee ¢ 3asBKOM

0 3asBka yganeHa
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1 3anBka gobasneHa
2 3asBkKa cBefieHa B cAefky
 [Mone rate_price g5 UHCTPYMEHTOB, TOPryeMbIX B CBOM LieHe, coaepxut 0.

« Ecnu B Tabnuue multileg_orders_log none price pasHo 0, TO LeHa no o6enm Horam ByaeT 0AMHAKOBOW ¥ paBHO pacyETHOW LeHe no
VHCTPYMEHTY HAa MOMEHT NpeAblayLieli Be4epHeli KMpUHIoBoii ceccum.

4.3.1.3. Ta6nuuya heartbeat: Cnyxe6Hana Taénuua cepBepHbIX HacoB

[JaHHas Tabnuua HanosnHSEeTCs SAPOM TOProBo/ CUCTEMbI C ONPefesieHHOW NeproANYHOCTLI0 U MOXET ObITb MCMOMb30BaHa As 3a4aq
CVYHXPOHM3aLMKM (HANpUMep, /11 NPOBEPKY NPUX0AaA BCEX CAE/OK 3a ONpefesieHHbIi MOMEHT BpeMeHM). Tabnuua UCnonb3yeTcs B pexvve

p,o6aBneva 3anuceit; ouncTka Ta6l'IVIU,bI npouncxoanT B HOYHOE BpeEMA.

Ta6n. 13. Nonsa tTa6nuybl heartbeat

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm
replRev i8 CnyxebHoe none nogcucTeMbl penkaumm
replAct i8 CnyxebHoe nosne noacucTeMbl penmkalmm
server_time t [Jata v Bpems cepsepa

4.3.1.4. Tabnuua sys_events: Ta6nuua cobbITUiA

Ta6n. 14. NMona Ta6énuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm
replRev i8 CnyxebHoe none nogcMcTeMbl penkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
event_id i8 YHUKasbHbIN UAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccun

event_type i4 Tvn cobbITuA

message c64 OnuncaHune cobbITUA

MpumeyaHus:

¢ B0O3MOXHbIe TVMbl COOLITUIA

event_type=1
message = "session_data_ready"

3akoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHTOBOI CUCTEMbI B TOPIOBYIO Nepes, HauasioM HOBOVi TOProBoii ceccum

event_type =2
message = "intraday_clearing_finished"

Bce pacueTHble npoueaypbl B MPOMK/IVPUHTE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Havano npomkinpuHra

event_type =5
message = "clearing_started"
Hauano oCcHOBHOIO K/IMpUHra

event_type =6
message = "extension_of_limits_finished"
Pa3,IJ,BI/I)KKa IMMUTOB 3aKOH4YeHa

event_type =8
message = "broker_recalc_finished"

[eHexHble cpeacTaa nocse NPoMKINPUHra nepecynTaHbl

4.4. Notok FORTS_DEALS_REPL - NoTOK aHOHUMHbIX CAENO0K

4.4.1. Cxema AaHHbIX

Tabnuupl:
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 deal - XXypHan caenok
« multileg_deal - )XypHan caenok no ceaskam
¢ heartbeat - Cnyxe6Hasi Tabnmua cepBepHbIX 4acoB
¢ sys_events - Tabnmua cobbITUiA
4.4.1.1. Ta6nuua deal: XXypHan cgenok

Ta6n. 15. Nona taénuybl deal

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin_id i4 YHVKaJTbHbIA YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa
id_deal i8 Homep caenku

Xpos i8 Kon-Bo no3uuuii No MIHCTPYMEHTY Ha pbiHKe Mocne CAeNKu
xamount i8 O6beM, KOM-BO eANHUL, MHCTPYMEHTa

id_ord_buy i8 Homep 3asBku nokynarens

id_ord_sell i8 Homep 3asBkM npogasua

price d16.5 Llena

moment t Bpems 3aknioueHns caenku

moment_ns u8 Bpems 3aknoueHns caenku, HaHOCeKyH bl

nosystem i1 Mpu3HaK BHECUCTEMHOI CAenkn

MpumeyaHus:

* B cpenkax akcnvpaumu id 3asBKkun Ha aKcnvpauumio ykasbiBaetcs B none id_ord_sell, ecnun ato caenka no onuuoHy, B none id_ord_buy B
cAenkax no hbrovepcy Ansa onymoHa konn, B none id_ord_sell B caenkax no dbtodepcy 41 onuuoHa nyT.

4.4.1.2. Tabnuuya multileg_deal: )XypHan cgenok no cesskam

Ta6n. 16. NMona ta6nuubl multileg_deal

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nofcucTeMbl peninkasmm
replRev i8 CnyxebHoe none noAcucTeMbl pensimkaumm
replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm
sess_id i4 MaeHTndmkaTop TOproBoi ceccum

isin_id i4 MaeHTUdmKaTop MHCTPYMEHTA-CBA3KM
id_deal i8 Homep caenku

id_ord_buy i8 Homep 3asBku nokynarens

id_ord_sell i8 Homep 3asBkM npogasua

xamount i8 O6beM, KOM-BO eANHUL, UHCTPYMEHTa

price d16.5 LleHa nepBoi1 YacTu NapHoOW CBA3KM
rate_price d16.5 CTaBka caenku

swap_price d16.5 CBon-LeHa caenkm

buyback_amount d16.2 CymMa o6paTHoro Bbikyna A1 caenok Peno
moment t Bpems 3aknioueHns caenku

moment_ns u8 Bpems 3akniouenHns caenku, HaHOCeKyHZbl
nosystem i1 Mpu3HaK BHECUCTEMHOI cAenkn

4.4.1.3. Ta6nuua heartbeat: Cny)xe6Han Ta6numua cepBepHbIX YacoB

[JaHHas Tabnuua HanonHsSeTcs SAPOM TOProBOW CUCTEMbI C ONpefeneHHol NeproaMYHOCTLI0 U MOXET GbiTb MCMOMb30BaHa ANs 3a4ad
CUHXPOHM3aLMKM (HANpUMep, A4/1s1 NPOBEPKY NPUX0Aa BCEX CAENOK 3a onpefenieHHbI MOMEeHT BpeMeHu). Tabnuua Ucnosnb3yeTcs B pexvve
[06aBneHus 3anuceit; oumcTka TabnuLbl NPOMCXOAUT B HOUHOE BpeMsi.
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Ta6n. 17. Nonsa ta6nuybl heartbeat

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nofAcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
server_time t [Jara v Bpems cepeepa

4.4.1.4. Tabnuua sys_events: Ta6nuua coobITUiA

Ta6n. 18. NMona Ta6énuubl sys_events

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm
replRev i8 CnyxebHoe nosne nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
event_id i8 YHVKasTbHbIN UAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccumn

event_type i4 Tvn cobbITuA

message c64 OonuncaHue cobbITUsA

MpumeyaHus:

¢ B0o3MOXHbIe TVMbl COOLITUIA

event_type=1
message = "session_data_ready'

3akoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHTOBOI CUCTEMbI B TOPIOBYIO Nepes, HauasioM HOBOVi TOProBoii ceccum

event_type =2

q

message = "intraday_clearing_finished"

Bce pacyeTHble npoueaypbl B MPOMK/IVPUHTE 3aKOHYEHbI

event_type =4

message = "intraday_clearing_started"

Hauano npomknmpuHra

event_type =5
message = "clearing_started"
Hauano ocHOBHOrO K/IMpUHra

event_type = 6

message = "extension_of_limits_finished"

Pa3,CI|BI/I)KKa NIMMNTOB 3aKOHYeHa

event_type =8

message = "broker_recalc_finished"

[eHexHble cpeacTaa nocse NPoMKINPUHra nepecynTaHbl

4.5. MNotok FORTS_FEE_REPL - MOTOK KOMUCCUIA GUPXMU

4.5.1. Cxema AaHHbIX
Tabnuubl:
« adjusted_fee - komuccun Gupxm

» sys_events - Tabnmua cobbIThiA

4.5.1.1. Ta6nuua adjusted_fee: komuccum Gupxu

Ta6n. 19. NMonsa ta6nuubl adjusted_fee

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nofAcucTeMbl pennkaumm
id_deal i8 Homep caenku
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Mone Tun OnucaHune

moment t Bpems 3aknoueHns caenku
moment_ns us Bpems 3akto4eHns caenku, HaHOCEKYH b
code_buy c7 Kog nokynarens

code_sell c7 Koga npopgasua

initial_fee_buy d26.2 C6op no caenke nokynartens, rpy6o
initial_fee_sell d26.2 C6op no caenke npogasLa, rpy6o
adjusted_fee_buy d26.2 C6op no caenke nokynaresnsi, TOYHO
adjusted_fee_sell d26.2 C6op no caenke npogasLa, TOYHO
id_repo i8 Homep apyroii yactu caenku PEMO
id_deal_multileg i8 Homep caenku no ceaske

4.5.1.2. Ta6nuuya sys_events: Ta6smua coobITUiA

Ta6n. 20. Mons Ta6bnuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosne nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
event_id i8 YHUKasTbHbIN UAEHTUMKATOP COOLITUSA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuncaHune cobbITUA

MpumeyaHus:

¢ Bo3MOXHble TVMbl COOLITUIA

event_type =1
message = "session_data_ready"

3akoH4yeHa 3arpyska faHHbIX U3 KJ'IVIpVIHFOBOVI CNUCTEMbI B TOProByko nepen Hav4asiom HOBOVA TOpI'OBOVI ceccun

event_type =2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B NPOMKINPUHIE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Havano npomkinpuHra

event_type =5
message = "clearing_started"
Havasio 0CHOBHOrO KNpuHra

event_type = 6
message = "extension_of_limits_finished"
Pa3gsukka TMMUTOB 3aKOHYeHa

event_type =8
message = "broker_recalc_finished"
[LleHexHble cpeacTBa nocsie NPOMK/IMPUHIA NepecyuTaHsbl

4.6. MNotok FORTS_FEERATE_REPL - MOTOK TOYHbIX KOMUCCUI OUPXMU

4.6.1. Cxema paHHbIX

Tabnuupbl:

« futures_rate - komyccun No hbrovepcam U MHCTPYMEHTaM-CBsi3Kam

« option_rate - KOMMCCUM MO OMLYIOHAM

* sys_events - Tabnuua cobbIThiA
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4.6.1.1. Ta6nuuya futures_rate: kKommccum no pbrovepcam N MIHCTPYMEHTaM-CBA3KaMm

Ta6n. 21. Nona Ta6nuybl futures_rate

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none noAcMcTeMbl pennkaumm

isin_id i4 YHVKasbHbIN YAC0BOW UAEHTUUKATOP NHCTPYMEHTA

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

exchange_fee_negdeal d26.2 BripxeBas Kommnccms 3a 0OAMH KOHTPAKT, 3ak/Tl04eHHbI aApecHo
exchange_fee d26.2 BuipxeBas KOMUCCUSA 3a OfUH KOHTPAKT, 3aK/T0YEHHbIVi RHOHUMHO
clearing_fee_negdeal d26.2 KnvpuHroBasi KOMUCCUS 3@ OfJUH KOHTPAKT, 3aK/TH0UYEHHbI apecHo
clearing_fee d26.2 KnvpuHroBasi KOMUCCUS 3@ OUH KOHTPAKT, 3aK/T0UEHHbIi aHOHUMHO

4.6.1.2. Tabnuuya option_rate: kommccum no onyuoHam

Ta6n. 22. NMons Ta6nuubl option_rate

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penmkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm

isin_id i4 YHVKasbHbIN YACOBOW UAEHTUUKATOP NHCTPYMEHTA

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

exchange_fee_negdeal d26.2 BripxeBas Kommnccms 3a 0AMH KOHTPAKT, 3ak/Tl0YEHHbI aApecHo
exchange_fee d26.2 BuipxeBas KOMUCCUSA 3a OfMH KOHTPAKT, 3aK/T0YEHHbIi RHOHUMHO
clearing_fee_negdeal d26.2 KnvpuHroBasi KOMUCCUS 3@ OfJUH KOHTPAKT, 3aK/THUEHHbI apecHo
clearing_fee d26.2 KnvpuHroBasi KOMUCCUS 3@ OMH KOHTPAKT, 3aK/TH0UYEHHbIi aHOHUMHO

4.6.1.3. Ta6nuua sys_events: Ta6nuuya cobbITUiA

Ta6n. 23. NMona Ta6bnuubl sys_events

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTemMbl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none noAcMcTeMbl pennkaumm
event_id i8 YHUKasbHbIN UAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITns

message c64 OnucaHune cobbITUSA

MpumeyaHus:

¢ B0o3MOXHble TVMbl COOLITUIA

event_type=1
message = "session_data_ready"

3akoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHTOBOl CUCTEMbI B TOPIOBYIO Nepes, Ha4asioM HOBOVi TOProBoii ceccum

event_type = 2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B MPOMK/IMPUHIE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Havano npomkivpuHra

event_type =5
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message = "clearing_started"
Hauano ocHOBHOIO K/IMpUHra

event_type =6

message = "extension_of_limits_finished"
PazgBukka TMMUTOB 3aKOHYeHa
event_type =8

message = "broker_recalc_finished"
[eHexHble cpecTBa nocsie NPOMK/MPUHIa NepecUnTaHbl

4.7. Notok FORTS_FUTORDERBOOK_REPL - ®bloyepchl: Cpes cTakaHa

4.7.1. Cxema paHHbIX
Tabnuupbl:
¢ orders - Tabnuua akTUBHbIX (DbHOUYEPCHbIX 3as1BOK
¢ info - IHdhopMauus o cTakaHax
4.7.1.1. Ta6nuua orders: Tabnuua aKTUBHbIX (hblOYEPCHbIX 3aABOK

Ta6n. 24. NMona Ta6nuubl orders

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl pennkaumm

replAct i8 CnyxebHoe nose nofc1cTeMbl pennkawmm

id_ord i8 Homep 3asBkun

sess_id i4 M aeHTndomkaTop TOproBoii ceccum

client_code c7 Kog knneHTa

moment t Bpems usmeHeHUsi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems nsmeHeHusi COCTOSIHWS 3as1BKW, HAHOCEKYH/bI

xstatus i8 PacLumpeHHbIl cTaTyc 3asBKu

action i1 [eicteue ¢ 3aaBKoii

isin_id i4 YHWKasIbHbI YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

dir i1 HanpasneHne

price d16.5 LleHa

xamount i8 KonuuecTso B onepauumn

xamount_rest i8 OcTaBLUeecs KOIMYECTBO B 3as1BKe

comment c20 KommeHTapwuii Tpeligepa

hedge i1 Mpu3Hak xemxeBoi 3asBKN

trust i1 Mpu3Hak 3asiBKM JOBEPUTENBHOIO yrpasieHns

ext_id i4 BHeLUHW1 HoMep

login_from c20 NorvH nonb3oBaTtens, NOCTaBUBLUEro 3asBKy

broker_to c7 Kog FORTS dhmpmbl-afpecata BHECUCTEMHOI 3aBKU

broker_to_rts c7 Kog RTS dvpmbl-agpecaTta BHECMCTEMHOW 3a5BKM

date_exp t [lata ncteyeHus 3asBKkn

id_ordl i8 Homep nepBsoii 3asBkn

broker_from_rts c7 Kog PTC knueHTa - BNagenbLa 3asiBku

aspref i4 MaeHTndmkaTop nonb3osartens. Ans 3asBok, NogaHHbIX oT SMA-noruHa -
naeHtudnkarop MASTER-norvHa.

init_moment t Bpemsa nosiBneHus 3asBku

Xinit_amount i8 HauyanbHoe KonmyecTBo B 3asBke

MpumeyaHus:

« [Mone xstatus npeactasnsieT coboi GUTOBYHO MacKy, NepeyYeHb BO3MOXHbIX 3HAYEHWUIA NosIs NpuBeaAeH B pasgene Tunbl caenok, hopmu-
pyemble Npu UCMNOMHEHNN N NCTEYEHUM (DbIOYEPCOB U OMLMOHOB.
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+ [Mone action onucbiBaeT AeiicTBrE, Npon3oLLesLLee C 3asBKOM
1 3anBka gobasneHa
2 3asBka cBefeHa B cAenky
4.7.1.2. Tabnuua info: UHhopmauma o ctakaHax

Ta6n. 25. Nona Taénuybl info

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nosie NoAcUCTeMbI penmkalmm

replRev i8 CnyxebHoe none nofAcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

infolD i8 YHVKaJTbHbINA KoY

logRev i8 PeBn3usi no chbrovepcam Ha MOMEHT POPMMUPOBAHNS CHAaMLWOTa
lifeNum i4 Homep X13HU BXOAALLEro noToka

moment t Bpewmsi hopMupoBaHus cHanwoTa

4.8. NMNotok FORTS_OPTORDERBOOK_REPL - OnyuoHbl: Cpe3 cTakaHa

4.8.1. Cxema paHHbIX
Tabnmupl:
« orders - Ta6nmua AKTUBHbIX OMUWOHHBLIX 3aABOK
« info - IHdopMauus o cTakaHax
4.8.1.1. Ta6nuua orders: TaGnumua aKTUBHbIX ONMUUOHHbLIX 3asABOK

Tab6n. 26. Nona Ta6nuubl orders

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTeMbl pensimkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

id_ord i8 Homep 3asBku

sess_id i4 MaeHTudbmkaTop TOpProBoii ceccum

client_code c7 Koga knneHTa

moment t Bpemsi USMeHeHUsi COCTOSIHWS 3asiBKN

moment_ns u8 Bpems usmeHeHUsi COCTOSIHWS 3asiBKW, HAHOCEKYH/bI
xstatus i8 PacLumpeHHbIl cTaTyc 3as8BKu

action i1 [LelicTBue c 3asBKOIA

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa
dir i1 Hanpasnenune

price d16.5 Llena

xamount i8 KonnuecTtso B onepaumu

xamount_rest i8 OcTaBLUeecs KO/IMYecTBO B 3asBke

comment c20 KommeHTapwuii Tpeligepa

hedge i1 Mpu3HaK xexeBoi 3asiBKN

trust i1 Mpu3Hak 3a8BKv AOBEPUTENBHOIO yrpaB/ieHns
ext_id i4 BHeLuHWin Homep

login_from c20 NorvH nonb3osatens, NOCTaBMBLLENO 3as1BKY
broker_to c7 Kop FORTS chmpmbl-afipecaTta BHECUCTEMHOI 3aBKU
broker_to_rts c7 Kog RTS dvpmbl-agpecaTta BHECUCTEMHOW 3a5BKM
date_exp t [ata ncteueHus 3anBku

id_ord1 i8 Homep nepBoli 3asBku
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Mone Tun OnucaHune

broker_from_rts c7 Kog PTC knueHTa - BnagesnbLa 3asBku

aspref i4 MpaeHTudmkatop nonb3osatens. [ns 3asBok, NofaHHbIX 0T SMA-noruHa -
naeHTndunkatop MASTER-normHa.

init_moment t Bpems nosiBneHus 3asaBku

Xinit_amount i8 HauanbHoe Ko/iM4ecTBO B 3asiBKE

MpumeyaHus:

« TMone xstatus npeAcTaBnsieT co6oii GUTOBYIO Macky, NepeyeHb BO3MOXHbIX 3HAUEHUI Nons NpuBefeH B pasgene Tunbl caenok, hopMu-
pyemble Npy UCMOSTHEHUN U UCTEYEHUU (DbIOYEPCOB 1 OMLYOHOB.

« Mone action onucbIBaeT AelicTBMe, NpousoLueLuee ¢ 3asBKO
1 3asBka gobasneHa
2 3asBkKa cBefeHa B cAefky
4.8.1.2. Ta6nuua info: UHdopmayma o ctakaHax

Ta6n. 27. Nona Ta6nuybl info

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none noAcucTembl penkaumm

infolD i8 YHWKaIbHbI K1Y

logRev i8 PeBun3ns nNo onumMoHam Ha MOMEHT (hOpMUPOBAHUS CHIMLLOTA
lifeNum i4 Homep Xu13HW BXOAALLEro NoToKa

moment t Bpewms chopmmpoBaHusa cHanwota

4.9. Notok FORTS_ORDBOOK_REPL - Cpe3 ctakaHa. AHOHUMHbIW

4.9.1. Cxema gaHHbIX
Tabnmupl:
« orders - Ta6nv|u,a AKTUBHbIX aHOHUMHbIX 3aABOK
« info - IHdhopmauus o cTakaHax
4.9.1.1. Ta6nuua orders: Tabnmua aKTUBHbIX aHOHUMHbIX 3asBOK

Ta6n. 28. Nona Tabnuybl orders

Mone Tun Onucaxne

repliD i8 CnyxebHoe none nogcucTeMbl pennkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm

replAct i8 CnyxebHoe none nofAcucTemMbl pennkaumm

id_ord i8 Homep 3asBku

sess_id i1 MaeHTndmkaTop TOproBoi ceccum

moment t Bpems usmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems nsmeHeHusi COCTOSIHWS 3as1BKW, HAHOCEKYH/bI
xstatus i8 PacLumpeHHbI cTaTyc 3asBKu

action i1 [JeicTteue ¢ 3aaBKoii

isin_id i4 YHVKasbHbI YACOBOW NAEHTUUKATOP NHCTPYMEHTA
dir i1 HanpasneHve

price d16.5 Llena

xamount i8 KonuuecTso B onepauumn

xamount_rest i8 OcrTaBLueecs KoNM4ecTBo B 3asiBKe

init_moment t Bpewms nosiBneHust 3asBku
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Mone Tun OnucaHune
xinit_amount i8 HauyanbHoe Ko/iMyecTBo B 3asBKe
MpumeyaHus:

« [one xstatus NpeAcTaBAsieT co60il GUTOBYIO MacKy, NepeyeHb BO3MOXHbIX 3HAYEHUI NONS NPUBEAEH B pasgene Tunbl CAenoK, hopmu-
pyemble Npu UCNOIHEHUN U UCTEYEHUU (DIOUEPCOB 1 ONLMOHOB.

« Tone action onuckIBaEeT AelicTBME, NpousoLLesLLee C 3asBKO
1 3asBka fobaBneHa
2 3asBKa cBefieHa B cAefky
4.9.1.2. Ta6nuua info: UHchopmauus o crakaHax

Ta6n. 29. NMona ta6nuubl info

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTeMbl penimkawumm
replRev i8 CnyxebHoe nose nogcucTembl penkaumm
replAct i8 CnyxebHoe none noAcMcTeMbl penkaumm
infolD i8 YHUKabHBbIA KoY

logRev i8 PeBn3usi Ha MOMEHT POPMUPOBaHNS CHAMLIOTAa
lifeNum i4 Homep u13HK1 BXOAALLEro NOTOKa

moment t Bpewms chopmypoBaHusa cHanwoTa

4.10. Notok FORTS_FUTCOMMON_REPL - ®btoyepchbl: o6waa nHdopmaums

4.10.1. Cxema gaHHbIX

Tabnuupl:

¢ common - O6Luiasn nHchopmaLusa no ceccun

4.10.1.1. Ta6nuuya common: OGLas nHopmaLusa No ceccumn

Ta6n. 30. Monsa Taénuubl common

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none nogcucTembl pennkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosne nofcucTeMbl pennkaumm

sess_id i4 MaeHTndmkaTop TOprosoii ceccum

isin_id i4 YHVKasTbHbIN YAC/TOBOW UAEHTUMNKATOP NHCTPYMEHTa

best_buy d16.5 LleHa nyuyLwwein 3asBKM Ha NOKYNKy

xamount_buy i8 KonnuecTBo B 3asiBKax Ha NOKYKY C NyyLUei LeHoi

orders_buy_qty i4 KonmyecTtBo 3asBOK Ha NOKYMNKY

xorders_buy_amount i8 O6bLEM B KOHTpaKTax B 3asiBKax Ha MOKymnKy

best_sell d16.5 LleHa nyuiueli 3a89Bk1 Ha Npogaxy

xamount_sell i8 KonnuecTtBo B 3asiBKax Ha NPOAAXy C SyyLleit LieHoi

orders_sell_qty i4 KonmyecTtBo 3asBOK Ha Npojaxy

xorders_sell_amount i8 O6bLEM B KOHTpPaKTax B 3asiBKax Ha Npogaxy

open_price d16.5 LleHa oTkpbITHA

close_price d16.5 LleHa 3akpbITus

price d16.5 LleHa nocnepgHeii caenku

trend d16.5 TpeHA, n3MeHeHVs LieHbl (pasHuua Mexay LeHamMun AByX nocnefHux cae-
NOK)

xamount i8 KonnuecTtso B nocnefHeii caenke
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Mone Tun OnucaHune

deal_time t [Jata n Bpemsi nocneaHei caenkn

deal_time_ns u8 [Jata v Bpemsi nocnegHeli caenkn, HaHocekyHAbl
min_price d16.5 MwuHManbHasa LeHa

max_price d16.5 MakcumasibHas LeHa

avr_price d16.5 CpefHeB3BelleHHas LeHa

xcontr_count i8 O6LLee KOIMYECTBO KOHTPAKTOB B cAeKax
capital d26.2 CyMMapHbIii 06bEM cAeNoK B py6risx
deal_count i4 KonnyecTtBo caenok

old_kotir d16.5 PacuetHas LeHa npepplaylueli ceccum

Xpos i8 TekyLee KoM-BO OTKPbITbIX NO3WLWIA

mod_time t [Jata n Bpemsi u3meHeHus 3anvcu

mod_time_ns u8 [ata n Bpemsi U3BMeHeHMs1 3anmcu, HaHOCEeKyHZbI
cur_Kkotir d16.5 TekyLuas KoTupoBka

cur_kotir_real d16.5 PbiHOYHas koTMpoOBKa

local_time t Mone gna MOHNTOPMHIa penvkaumMm common
MpumeyaHus:

« [Mone open_price coaepXuT LeHy NEpPBOI CAEMKN B TEKyLLEl ceccun, a ecnu eé Het, 10 0.

« TMone close_price cofepxuT LieHy nocneHeit caenku B COOTBETCTBYtoLEl ceccun. [lo 3aBeplueHnst ceccun B none TpaHcnmpyercs 0.
Mocne 3aBepLUeHUs ceccuu (Noc/ie BeYepHEro KMpUHra Ao yTpa) TpaHC/IMPYeTCs! LieHa nocneaHel caenkm nnm 0, ecniv caenok He 6bio.

4.11. Notok FORTS_OPTCOMMON_REPL - OnyuoHbl: oowaa nHhopmauma

4.11.1. Cxema AaHHbIX

Tabnmupl:

« common - O6Lasn nHchopmaLms no ceccum

4.11.1.1. Tabnuuya common: O6wana nHpopmauus nNo ceccumn

Ta6n. 31. Monsa Taénuubl common

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm

sess_id i4 MaeHTudomkaTop TOprosoii ceccum

isin_id i4 YHVKasbHbIN YACOBOW UAEHTUUNKATOP NHCTPYMEHTA

best_buy d16.5 LleHa nyuwueli 3a9BKU Ha NMOKYNKY

xamount_buy i8 KonnuecTBo B 3asiBKax Ha NMOKYMKY C SyyLlei LeHoi

orders_buy_qty i4 KonmyecTBo 3asBOK Ha NOKYMNKY

xorders_buy_amount i8 O6bLEM B KOHTpaKTax B 3asiBKax Ha NoKymnky

best_sell d16.5 LleHa nyuLueli 3a9Bku Ha Npogaxy

xamount_sell i8 KonnuecTtBo B 3asiBKax Ha NPOAaXxy C SyyLleit LeHoi

orders_sell_qty i4 KonmyecTBo 3asBOK Ha Npojaxy

xorders_sell_amount i8 O6bLEM B KOHTpaKTax B 3asiBKax Ha Npogaxy

open_price d16.5 LleHa oTkpbITVA

close_price d16.5 LleHa 3akpbITus

price d16.5 LleHa nocnepnHeii caenku

trend d16.5 TpeHa, n3MeHeHVs LieHbl (pasHuua Mexay LeHamMn AByx nocnefHux cae-
NOK)

xamount i8 KonnuecTtso B nocnegHeii caenke
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Mone Twvn OnucaHvne

deal_time t [Jata n Bpemsi nocneaHei caenkn

deal_time_ns u8 [ata 1 Bpems nocnefHeli coenku, HaHOCEeKYHAbI
min_price d16.5 MwuHManbHasa LeHa

max_price d16.5 MakcumasibHas LeHa

avr_price d16.5 CpefHeB3BelleHHas LeHa

xcontr_count i8 O6LLEee KOMMYECTBO KOHTPAKTOB B cAe/kax
capital d26.2 CyMMapHbIii 06bEM cAeNoK B py6risx
deal_count i4 KonnyecTtBo caenok

old_kotir d16.5 PacuetHas LeHa npepplaylueli ceccum

Xpos i8 TekylLee KOM-BO OTKPbITbIX NO3ULuI

mod_time t [aTta 1 BpemMs n3MeHeHus 3anucu

mod_time_ns u8 [ata n Bpemsi U3BMeHeHMs1 3anmcu, HaHOCEeKyHZbI
local_time t Mone Ana MOHWUTOPWHIa pennkaumMm common
MpumeyaHus:

« [one open_price COAEPXUT LiEHY NEpPBOIi CAENKM B TekyLLell ceccum, a ecnv e€ Het, To 0.

« TMone close_price coAepXuT LieHy nocnefHeli caenkm B COOTBETCTBYIOWel ceccuu. [lo 3aBepLUEHUs ceccun B none TpaHcnvpyetcsi 0.
Mocne 3aBepLUEHMs ceccum (Noc/e BeYEPHETO KMPUHIa A0 YTPa) TPaHCIMPYeTCs! LieHa NocneaHeli caenkv nnm 0, ecnv caenok He 6bio.

4.12. NMoToKM arpernpoBaHHbIX CTaKaHOB

CyLLECTBYET HECKO/LKO NOTOKOB arperypoBaHHbIX CTakaHOB C Pas3/NYHOM ry6UHOIA.

[ns dbloyepcos:

¢ FORTS_FUTAGGR50_REPL - ¢ rny6uHoii 50 3asBok
¢ FORTS_FUTAGGR20_REPL - ¢ rny6uHoii 20 3asB0k
* FORTS_FUTAGGR5_REPL — c rny6uHoli 5 3asB0K
19 onuMoHOB:

* FORTS_OPTAGGR50_REPL - ¢ rnybuHoii 50 3asBok
* FORTS_OPTAGGR20_REPL - ¢ rnybuHoii 20 3aaB0K

* FORTS_OPTAGGR5_REPL - c rny6uHoli 5 3aaB0k

B03MOXHOCTb noslyyeHns onpeaenéHHoro noToka 3asMCcuUT OT Npas Nosb3oBaTesns.

4.12.1. Cxema gaHHbIX
Tabnmupl:

« orders_aggr - ArpermpoBaHHble CTakaHbl

4.12.1.1. Ta6nuua orders_aggr: ArpermpoBaHHble CTaKaHbl

Ta6nV|u,a COLEPXMNT CMUCOK arpernpoBaHHbIX KOTUPOBOK. Kaxkaaa arpervposaHHas KOTUPOBKa ABNAETCA pe3ynbTatoM CYMMUPOBAHNUS Mo
06'béMy aKTUBHbIX 3aABOK C OANHaKOBbIMW NHCTPYMEHTOM, LJ,eHO[/‘I N HanpasneHnem.

Pexumbl ncnonb3osaHus Ta6ﬂI/ILJ.bI B 3aBUCMMOCTU OT pexmnmoB pa6OTbl Toproson CNCTEMBI:

« HouHoii neprog - Tabnuubl cofepXat AaHHble HA MOMEHT 3aBepLLEHUs BeYepHeli ceccum

« Toprosas ceccus 40 NPOM. K/IMpUHra - Ta6nvlu,a 06HOB/ISIETCS aKTUBHLIMU 3asiBKaMM

 TpOM. KNUPUHT - TabnnLia He 0GHOB/ISIETCS U COAEPXUT AaHHbIe HA MOMEHT Hauasa NPoM. KIUpUHra

« Toprosas ceccus nocsne npom. KnupuHra - Ta6l'IVILla 06HOBNSIETCS aKTUBHBLIMU 3asiBKaMun

 KnupuHr - Tabnuua ouuiiaeTcs

* BeuepHaa Toprosas ceccus - Ta6n1/|u,a 06HOBNAETCA aKTUBHLIMW 3asiBKaMu BeqepHeVl ceccumn
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Ta6n. 32. NMona ta6nuubl orders_aggr

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nose nofcucTeMbl pennkawmm

isin_id i4 YHVKasbHbIN YAC/IOBOW UAEHTUUKATOP NHCTPYMEHTA
price d16.5 LleHa koTMpoBKM

volume i8 O6beM arpernpoBaHHON KOTVPOBKU

moment t Bpems nocnefHero 06HOBNEHNS KOTMPOBKU
moment_ns u8 Bpems nocnefHero 06HOBNEHNSA KOTUPOBKW, HAHOCEKYH/bI
dir i1 HanpaeneHne KOTUpPOBKM

MpumeyaHus:

* 3anwucu B Tabnmue mMoryT 06HOBAATLCA NOMHOCTLIO, T.€. OOHOBNSATHCA MOXET He TO/IbKO 06bEM KOTUPOBKM (Volume), HO 1 MHCTPYMEHT,
LieHa, HanpasneHne. B ciyyae HaCTynsieHnst Takoro cobbITUS CUMTaeTcs, YTo npeaplayLias KoTMpoBKa Bbillia U3 CTakaHa, a HoBas —
nosiBMIach.

* B Tabnuue moryT npucyTCTBOBAaTbL 3anncu ¢ HyneBbiM 06bEMOM (volume = 0). Takvue 3anucu cnegyet UrHopupoBsatb. MNpu aToM, MOXeT

NPOUCXOANT 0BHY/IEHNE CYLLLECTBYIOLLEI KOTUPOBKM — 3TO O3HAYAET, YTO KOTUPOBKA BbILL/IA U3 CTaKaHa UK 3anosIHEHNE HYNEBOI KOTU-
POBKM KakvMM1 IM60 3HAYEHNSIMU — 3TO O3HAYAET, YTO KOTMPOBKA C HOBLIMW 3HAYEHWSIMU BOLL/IA B CTaKaH.

4.13. NMotok FORTS_POS_REPL - NHpopmauusa o nosnumax

4.13.1. Cxema gaHHbIX
Tabnuupbl:
* position - Mo3unyun KAMeHToB 1 Bpokepckux Prupm
* position_sa - MNo3uuum ypoBHa PacuéTHoro Koga
¢ sys_events - Tabnuua cobbITHi
4.13.1.1. Ta6nuua position: Mo3nuun KNINEHTOB
Tabnuua cogepXxnT nHopMaLmio 0 NO3NLUSIX KIMEHTOB 1 BO.

Ta6n. 33. Monsa Taénuubl position

Mone Tun OnucaHune
repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nofAcucTeMbl peninkaumm
client_code c7 Ko knneHTa
isin_id i4 YHVKa/TbHbIN YACIOBOW UAEHTUNKATOP NHCTPYMEHTa
Xpos i8 TekyLiasa no3uuus
xbuys_qty i8 KonmyecTBO Kyn/ieHHbIX KOHTPaKTOB B X04€e Ceccuu
xsells_qty i8 KonnuectBo NpogaHHbIX KOHTPAKTOB B XOAE Ceccum
xopen_qty i8 Konnuectso no3uuuii Ha Hauaso ceccum
waprice d16.5 YueTHas ueHa nosvumm
net_volume_rur d26.2 HeTT0-060p0T NO caenkam 3a ceccuto B py6riax. Mpogaxu yuntbiBatoTcs ¢
NOSIOXUTENBHBLIM 3HAKOM, @ MOKYMKW C OTpULaTEebHbIM.
last_deal_id i8 Homep nocnegHeii caenku
account_type i1 e 1-panabo
* 2 - ANA KNNeHTa

4.13.1.2. Ta6nuuya position_sa: Mosnyum ypoBHsa PacuéTHOro koga

Ta6nuua coaepXuT MHEHOPMALIMIO O NO3ULMSX YPOBHS! PacuéTHOro koaa.

82



Lnto3 SPECTRA Plaza-2

Ta6n. 34. NMona Taénuubl position_sa

Mone Tun OnucaHvne

repllD i8 Cnyxe6Hoe none nNoAcucTeMbl pensimkaumm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penimkaumm

client_code cl2 PacuéTHbIli kog,

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUNKATOP NHCTPYMEHTA

Xpos i8 TekyLiasa nosnuyms

xbuys_qty i8 KonmyecTBO Kyn/IeHHbIX KOHTPAKTOB B XO4€E Ceccuu

xsells_gty i8 KonnuecTBo NpoAaHHbIX KOHTPAKTOB B XOAE ceccum

xopen_qty i8 KonnuectBo nosuuuii Ha Havaso ceccum

waprice d16.5 YueTHasi ueHa no3uuum

net_volume_rur d26.2 HeTTo-060p0T N0 caenkam 3a ceccuto B pyobrisax. Mpogaxu yuntbiBatoTcs ¢
NOSIOXUTENBHBIM 3HAKOM, @ MOKYMKW C OTpULaTe/IbHbIM.

last_deal_id i8 Homep nocnegHeii caenkn

4.13.1.3. Ta6nuua sys_events: Tabnuua coobITUiA

Ta6n. 35. Mona Tabnuybl sys_events

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replAct i8 CnyxebHoe none noAcucTeMbl pennkawumm
event_id i8 YHVKasTbHbIN MAEHTUMKATOP COObITMA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuncaHue cobbITus

MpumeyaHus:

» B0O3MOXHbIe TWMbl COGLITHI

event_type =1

message = "session_data_ready"
3aKoHYeHa 3arpyska aHHbIX U3 K/IMPUHIOBOM CUCTEMbI B TOPrOBYH Nepes, HayasioM HOBOIi TOProBoii ceccumn

event_type =2

message = "intraday_clearing_finished"

Bce pacyeTHble npoueaypbl B NPOMK/IVPUHTE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Hayvano npomknupuHra

event_type =5
message = "clearing_started"
Hayano oCHOBHOro KNnpuHra

event_type =6

message = "extension_of_limits_finished"

Pa3pgsuxka MMUTOB 3aKOHYeHa

event_type =8
message = "broker_recalc_finished"

[eHexHble cpeacTsa nocse NPpoMKINpUHra nepecynTaHbl

4.14. Notok FORTS_PART_REPL - UHchopmauusa o cpegcrTeax, IMMUTax 1 Ha-

CTpOMKax pUCK-napameTpoB

4.14.1. Cxema gaHHbIX

Tabnuupl:
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* part - CpefcTBa, IMMUTbI U HACTPOWKM pPUCK-NapamMeTpoB K/TMEHTOB
¢ part_sa - Cpegcrsa 1 MMUTbI NO PacyeTHOMY Kogy
* sys_events - Tabnuua coobITWiA
4.14.1.1. Ta6nuua part: CpeacTtBa, IMMUTbI U HACTPOWKN PUCK-NapaMeTpPoB K/IMEHTOB
Tabnuua cogepXuT HOpPMALMIO O IMMWTAX U 0 HACTPOIiKax puUcK-napameTpoB AJ15 KTMEHTOB

Tab6n. 36. Mona Tabnuuybl part

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofAcucTeMbl peninkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

client_code c7 Koga knneHTa

money_free d26.2 CBo6oaHble cpefcTBa. Cymma py6nelt 1 3a10roB, AUCKOHTVPOBAHHBIX B

py6nu, fOCTynHasA Ans OTKPbITMS No3vumii. (money_free=money_amount
+ vm_intercl — money_blocked — vm_reserve — fee)

money_blocked d26.2 CpepcTBa, 3a6/10kMpoBaHHble nog, MO.

vm_reserve d26.2 BapuaunoHHas Mapxa Mo 3aKpbITbIM NO3VULMAM W BaUTHOTHBIA pUCK.

fee d26.2 CnuncaHHbIl coop

balance_money d26.2 Casbao AeHEeXHbIX TOProBbIX NEPEBOAOB 3a TEKYLLYH CECCUI0

coeff_go d16.5 KoathdomumeHT knneHtckoro N0

limits_set i1 Hanunume yctaHOBNEHHBIX SEHEXHOIO 1 3a/10r0BOr0 JIMMUTOB

money_old d26.2 O6LLee Kom4ecTBo py6neli  ANCKOHTUPOBaHHLIX B py6/1 3a/1070B Ha Ha-
Yyaso ceccum

money_amount d26.2 O6LEee KonmMyecTBo pybeit 1 ANCKOHTMPOBaHHLIX B py6v 3a510roB

money_pledge_amount d26.2 Cymma 3a/10roB, AUCKOHTUPOBAaHHbIX B py6nu

vm_intercl d26.2 BapunaunoHHasa mapxa, cnncaHHas uav noslydeHHas B npoMm. KIIMPUHT

is_auto_update_limit il Mpu3HaK aBTOMATUYECKON KOPPEKLMM NUMUTA Ha BENNYUHY JoXoda npuv
3akauke nocrne knupuHra: 0-HeT, 1-MeHATb.

no_fut_discount i1 dnar 3anpeLyeHns UCnosb3oBaHWsA CKMAKM No gbtodepcam: 1-3anpert, O-
HeT

num_clr_2delivery i4 KonuuyecTBo KNMPUHIOB, 3a KOTOPOE BK/IOYAKTCSA CLEeHapuKn 3Kcnmpaumum

[Ns pacuyeta puUCcKoB Mo GMWKHel HekBapTasibHOW cepuy OMUMOHOB ANs
[laHHoro pasgena

4.14.1.2. Ta6nuua part_sa: Cpegcrtea u nMMuTbI No PacueTtHomy Kogy

Ta6n. 37. Mona Ta6nuubl part_sa

Mone Tun OnucaHne

repllD i8 CnyxebHoe nose noacuUcTeMbl penmkalmm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none nofAcucTeMbl pennkaumm

settlement_account cl2 PacueTHbIii kog

money_old d26.2 O6LLee KomM4ecTBo py6neli  ANCKOHTUPOBaHHLIX B py6/v 3a/1070B Ha Ha-
Yyaso ceccum

money_amount d26.2 O6Lee KOIMYEeCTBO py6nei N AUCKOHTMPOBaHHbIX B py6/M 3a/10roB

money_free d26.2 CBob6oaHble cpeacTBa. Cymma pybneii n 3a10roB, AUCKOHTMPOBAHHbLIX B

py6:u, JOCTynHasA AN OTKPbITMS No3vumii. (money_free=money_amount
+ vm_intercl — money_blocked — vm_reserve — fee)

money_blocked d26.2 CpegcTBa, 3a6nokmpoBaHHble nog, M0.

money_pledge_amount d26.2 CymMMa 3as10r0B, ANCKOHTMPOBaHHbIX B py6nn

vm_reserve d26.2 BapuauuoHHas Mapxa no 3akpbITblM NMO3ULMSIM U BAUTOTHBIA PUCK.
vm_intercl d26.2 BapuauuoHHas Mapxa, cnmcaHHas Uiy nonyyYeHHas B NPOM. KIMPUHT
fee d26.2 CnucaHHbIli cbop
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4.14.1.3. Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6n. 38. NMona Ta6énuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm
event_type i4 Tvn cobbITuA

event_id i8 YHUWKabHbI naeHTUrkaTop cobbITus
sess_id i4 Homep ceccumn

message c64 OnuncaHue cobbITus

MpumeyaHus:

* BO3MOXHbI€ TUMbl COOLITUIA

event_type =1
message = "session_data_ready"
3akoHueHa 3arpyska AaHHbIX U3 KIMPYHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOW TOProBoli ceccum

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeacTBa nocsie NPOMK/MPYHIa NepecUHUTaHbl

4.15. Notok FORTS_FUTINFO_REPL - ®bloyepchbl: cnpaBovyHass U ceCCUOHHaA
UHcpopmaLus
4.15.1. Cxema gaHHbIX
Tabnuubl:
* rates - CnpaBoYHWNK KypCcOB BasllOT
« fut_sess_contents - CnpaBoYHNK TOPryeMbIX MHCTPYMEHTOB
« fut_vch - CnpaBoYHUK TOPryeMbIX aKTMBOB
« fut_instruments - CnpaBoOYHUK NHCTPYMEHTOB
« fut_bond_registry - CnpaBo4YHMK NapamMeTpoB obnurauuii
* dealer - CnpaBoYHuK rpm
* sys_messages - Coo6LLeHNsi TOProBOi CUCTEMbI
« prohibition - 3anpeTbl
« multileg_dict - CnpaBo4HUK CBA30K
« fut_rejected_orders - OTBeprHyTble B K/IMPUHT 3a5BKU
« fut_intercl_info - nHchopmauumsa o BM, paccunTaHHO No pesynbrataM NpoM. KMpuHra
 fut_bond_nkd - HK/ Ha gaTty ncnosiHeHns CpoOYHOro KOHTpakKTa ¢ obnurauueit
» fut_bond_nominal - Paamepbl Bbinaat HOMUHa/IbHOM CTOMMOCTM 06Mrauum
« fut_bond_isin - CnpaBoYHUK NHCTPYMEHTOB 06nuraunii
* user - MNonb3oBaTenu cucTemsl
 usd_online - TpaHcnauma kypca USD
* investor - CnpaBOYHUK KIMEHTOB
« fut_margin_type - Tun mapxnpoBaHus
« fut_settlement_account - PacueTHsbIi1 Kog,
* session - ViHhopmauums o TOproBoi ceccum

¢ sma_master - [NpuBaska SMA-noruHa K MASTER-noruxy
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» sma_pre_trade_check - HacTpoliku npeggaputenbHbix npoBepok SMA-norvHa
* sys_events - Tabnuua cobbIThiA
4.15.1.1. Ta6nuuya rates: CnpaBoOYHUK KYpCOB BasllOT

Ta6n. 39. Mona Tabnuybl rates

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe nose nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penimkaumm
replAct i8 CnyxebHoe nose NoAcUCTEMbI penankalmumn

rate_id i4 MaeHTudmkaTop BasTloThl niarexa

curr_base cl5 Koa 6a30BOW BastOThl

curr_coupled c15 Kog, conpsiEHHO BantoThl

radius d16.5 Paanyc nsmeHeHus LeHbl HAMKATopa B NPoLeHTax

4.15.1.2. Ta6nuua fut_sess_contents: CnpaBoO4YHUK TOPryeMbiX MHCTPYMEHTOB

Tabnuua coaepXnT CNPaBOYHUK MHCTPYMEHTOB, Ha3HAUYEHHbIX K TOpram B Ceccuto.

Ta6n. 40. NMons Ta6nuubl fut_sess_contents

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 Cnyxe6Hoe none noAcucTeMbl pennkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

sess_id i1 MaeHTndmkaTop TOproBoi ceccum

isin_id i4 YHVKasbHbI YACIOBOW NAEHTUUKATOP NHCTPYMEHTA

short_isin c25 onucaresib UHCTpPyMeHTa

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

name c75 HavmeHoBaHWe UHCTpyMeHTa

inst_term i4 CwmelLeHmne OT crnoTta

code_vcb c25 Kog, 6a30Boro aktnea

limit_up d16.5 BepxHuiA NIUMUT LieHbI

limit_down d16.5 HWKHWIA AUMUT UeHbl

old_kotir d16.5 CKoppeKkTMpoBaHHas pacyeTHas LieHa npeaplayLueii ceccum

buy_deposit dl6.2 'O nokynartens

sell_deposit d16.2 O npogasua

roundto i4 KonnuecTtso 3HaKoB nocsie 3ansiToi B LieHe

min_step d16.5 MWHMMabHBIN LWar LeHbl

lot_volume i4 K-BO eauHuL, 6a30BOr0 akTMBa B MHCTPYMEHTE

step_price d16.5 CToMMOCTb Luara LeHbl

d_pg t [lata oKOHYaHWs obpalleHns NHCTPYMEHTa

is_spread i1 Mpu3Hak BXoxaeHns blodepca B MeXMecsyHblin cnped. 1 — Bxogut; 0 —
He BXoauT

d_exp t [Jarta Hayana ncnofHeHnss MHCTpyMeHTa, HaunmHaa ¢ Bepcumn 6.2 BMecTo
[JaHHoro nonsa cnepgyet ncnonb3osatk none d_exp_start. Mone 6yaet yaa-
NeHo yepes aBa penvsa nocne 6.2.

is_percent i1 Mpu3Hak koHTpakTa. 0 — 06bIYHLIN blovepc, 1 — MPOLEHTHbIN hblovepc,
2 — dobtoyepc Ha norogy v anekTpuyecTso, 3 — iblouepc Ha eBpo6OHAbI,
4 - hbtouepc Ha ctasky PEMNO

percent_rate d6.2 MpoueHTHas cTaBka 4719 pacyeTa BapuaLMOHHOW MapXu Mo NPOLEHTHbIM
obrovepcam

last_cl_quote d16.5 KoTunpoBka nocsie nocnegHero KavpuHra

signs i4 Mone npusHakos

is_trade_evening i1 [Mpu3HaK TOProBv B BEHEPHIOI CECCUID
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Mone Tun OnucaHune

ticker i4 YHuKaNbHbI YncnoBoii kog MnasHoro Crnota

state i4 CocCTOosiHMe TOProB/IN NO UHCTPYMEHTY

price_dir i1 Hanpas/rieHve UueHbl MHCTpYMeHTa

multileg_type i4 Twvn cBA3KN

legs_qty i4 KonnyecTBo MHCTPYMEHTOB B CBA3KE

step_price_clr d16.5 CTOMMOCTb Lara LieHbl Be4epHero KanpuHra

step_price_interclr dl6.5 CTOMMOCTb Llara LieHbl MPOM. K/TIMpUHIa

step_price_curr d16.5 CTOMMOCTb MUHUMAJIbHOTO LUara LieHbl, BbipaXXeHHas B Ba/lloTe

d_start t [ata BBOAa UHCTPYMEHTA B 06paLleHne

pctyield_coeff d16.5 KoathdmumeHT Ans BbIYUC/IEHNA [OXOAHOCTHU MO hbloyepcam Ha NpoLeHT-
Hble CTaBKu

pctyield_total dl6.5 Cymma CTaBOK /151 BbIYUCIEHUS JOXOAHOCTU NO obtoyepcam Ha NpoLEeHT-
Hble CTaBKu

d_exp_end t [lata OKOHYaHWs NCMOTHEHNS MHCTPYMEHTa

d_exp_start t [ara Hayana NCnosIHeHNS MHCTPYMeHTa

MpumeyaHus:

» COCTOSIH/E CECCUW UMEET NPUOPUTET Haf, COCTOSIHUEM MHCTPYMEHTA. TO €CTb, C/IN CECCUSt HAXOAUTCS B COCTOSIHUM «MPUOCTAHOB/IEHA»
UMK «3aBepLLEHa», TO N0 BCEM UHCTPYMEHTAM Heflb3A TOProBaTh, HE3ABMCMMO OT 3HAYEHUs state B MHCTPYMEHTE.

* [one state MOXeT NPUHMMATL C/eayoLLMe 3HAYEHUS:

0 Ceccua No aTOMy MHCTPYMEHTY HasHayeHa. Henb3si CTaBUTb 3as1BKW, HO MOXHO YAaATb N0 3TOMY MHCTPYMEHTY.

1 Ceccusi N0 3TOMY UHCTPYMEHTY MAET. MOXHO CTaBUTb U YAANSATL 3as1BKW MO 3TOMY MHCTPYMEHTY.

2 TlpvocTaHOBKa TOPros Mo BCEM UHCTPYMeEHTam. Henb3a cTaBuTb 3adBKU, HO MOXHO yAanATh.

3 Ceccus No 3TOMy MHCTPYMEHTY NPUHYAUTENBHO 3aBeplueHa. Henb3s CTaBuTb 1 yAasaTh 3asBKY N0 3TOMY UHCTPYMEHTY.

4 Ceccusi No 3TOMY WHCTPYMEHTY 3aBepLUEHA MO BPEMEHW. Henb3s CTaBuTb 1 yAaIsTh 3asiBKY MO 3TOMY UHCTPYMEHTY.

5 TpuocTaHoBKa TOProB MO 3TOMY MHCTPYMEHTY. Henb3s CTaBuTb 3asiBK1, HO MOXHO YAansTh Mo 3TOMY MHCTPYMEHTY.

* [lone Sigl"IS AB/M1ISETCA GUTOBOI MAaCKOI Y MOXET npnHuMaTth cnegyrume sHa4eHus:

0x01 Mpr3HaK TOPros/Iv B BEYEPHIO CECCUI0

0x02 Mapxupyemsiii (1) nnn ¢ ynnatoin npemumm (0)
0x10 Mpu3HaK aHOHWMHOIA TOProB/Nn

0x20 Mpu3HaK HeaHOHWMHOU TOProB/n

0x40 lMpu3HaK TOpros/v B OCHOBHYIO CECCUI0

0x100 Mpu3HaK MHCTPYMeHTa-CBA3KU
0x1000 [1pu3HaK OCHOBHOM LieHbl 4718 COCTaBHbIX MHCTPYMEHTOB:
* 0 - MIHCTPYMEHT KOTMPYeTCH B CBOMN-LieHe
* 1 - NHCTPYMEHT KOTUPYETCH B CTaBKe
3HaueHve npusHaka BINAET Ha CMbIC/ NONSA LieHbl 415 AaHHOTO MHCTPYMEHTa B MOTOKax CoO CTakaHamu.
« [Mone price_dir MOXeT NpuHUMaTh Crefytolime 3Ha4YeHns:
0 CraHaapTHbI NOPSAAOK COPTUPOBKY LiEH
1 OG6parTHbIii NOPAA0K COPTUPOBKY LieH
 Mone multileg_type MOXeT NprHMMaThb crneayoLlye 3HaueHus:
0 OOGbIYHbIA MHCTPYMEHT - HE CBsi3Ka
1 CsA3ka, Topryemas B pexume Peno

Hannune gaHHOro npu3Haka o3HavaeT, YTO MHCTPYMEHT MOXET TOProBaTbCA Kak B pexvme Peno, Tak U B peXrMe CBA3aHHbLIX 3aABOK.
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2 BasoTHbIA cBON
3 KaneHngapHblii cnpeg,
« [Mone is_trade_evening sABNsieTcsi GUTOBOI MaCKOW:
0 WHCTpYMEHT He Topryetcsi
1 VIHCTpYMEHT TOpPryeTcsi B BEYEPHIO CEccuto
2 VIHCTpYMEeHT TopryeTcs B AHEBHYH0 CECCUIO

» 3HaueHve nons roundto B TEXHUYECKUX CAEMKAX UCTIONTHEHUS) MOXET COAepXaTb PasHoe KONMYeCcTBO 3HAKOB Noc/ie 3ansToil. 3To 3aBUCUT
OT creumnuKaLmm KOHTpakTa.

4.15.1.3. Ta6nuua fut_vch: CnpaBoYHUK TOpryembIX aKkTUBOB
Ta6nV|u,a COAEPXUT CrpaBOYHUK 6a30BbIX KOHTPaKTOB A/17 NHCTPYMEHTOB.

Ta6én. 41. Nona tTaénuybl fut_vcb

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe none nofAcucTeMbl pennkaumm

code_vcb c25 Kog, 6a30B0ro aktnea

name c75 HanmeHoBaHve

exec_type cl Tvn ncnonHeHus

curr c3 Bastota nnarexa

trade_scheme cl dopma Topros

section c50 HavmeHoBaHne Cekuyun

rate_id i4 MpaeHTundmkaTop kypca

base_contract_id i4 Yuncnosoli ngeHtTudmkatop 6a3oBoro KOHTpakTa

SECCODE cl2 Kop, SECCODE Ta6nuubl SECURITIES wnto3a ASTS. 3HaueHue no ymor-
YaHuto NULL.

is_foreign i1 Mpu3HaK OTHECEHWSI MHCTPYMEHTAa K MHOCTPaHHbIM

MpumeyaHus:

 Mone exec_type MOXeT NPUHUMATbL CliefyloLmne 3HaUeHNs:
A AnbTepHaTVBHBIN
D TlocTtaBka
I WHpekc
T TllocTaBka akumii uepes pexum T+, ASTS

* [Mone trade_scheme MOXeT NpyHUMaTh Crefytolme 3HaYeHns:
F C nonHbim obecnevyeHviem
G C 3asiorom

4.15.1.4. Ta6nuya fut_instruments: CnpaBoOYHUK MHCTPYMEHTOB

Tab6n. 42. Nonsa tTa6nuubl fut_instruments

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie NoAcUCTeEMbI penmkalmm

isin_id i4 YHUWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa
short_isin c25 onucaresnib MHCTpPyMeHTa

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

88



Lnto3 SPECTRA Plaza-2

Mone Tun OnucaHune

name c75 HavmeHoBaHve UHCTpyMeHTa

inst_term i4 CwmelleHune oT cnoTta

code_vcb c25 Kof 6a30BOro akTnea

old_kotir d16.5 CKOppeKTMpoBaHHasi pacyeTHas LieHa npeaplayLieii ceccum

roundto i4 KonnuecTBo 3HaKoB nocse 3anaToli B LeHe

min_step d16.5 MUWHMMabHBIN LWar LeHbI

lot_volume i4 K-BO euHuL, 6a30BOro akTMBa B MHCTPYMEHTE

step_price d16.5 CTOMMOCTb Liara LeHbl

d_pg t [ata oKOHYaHWA obpalleHns NHCTPYMeHTa

is_spread i1 Mpu3Hak BXoxaeHns blodepca B MeXMecayHbIi cnped. 1 — xogut; 0 —
He BXoauT

d_exp t [Jarta Hayana ncnosHeHNs: MHCTPYMeHTa

is_percent i1 Mpu3Hak koHTpakTa. 0 — 06bIYHbIN hbloyepc, 1 — NPOLEHTHbIN dibrYepC,
2 — hbloYepc Ha MoroAy M 3NeKTpMYecTBo, 3 — PbKYEPC Ha eBPOOOHAbI,
4 - dobloyepc Ha ctasky PEMNO

percent_rate d6.2 MpoLeHTHan cTaBka AJ/1s pacyeTa BapuaLoHHOV MapXu No NPOLEeHTHbIM
hbrovepcam

last_cl_quote d16.5 KoTunpoBka nocsie nocnegHero KnvpuHra

signs i4 Mone npusHakos

price_dir i1 HanpaBneHne UueHbl MHCTPYMEeHTa

multileg_type i4 Tun cBA3KK

legs_qty i4 KonnuectBo MHCTPYMEHTOB B CBA3KE

step_price_clr d16.5 CTOMMOCTb Liara LieHbl BeHEPHETO K/TMPUHTa

step_price_interclr d16.5 CTOMMOCTb Lara LeHbl MPOM. KITMpUHra

step_price_curr d16.5 CTOMMOCTb MVHMM&/ILHOTO Lara LieHbl, BbipaXkeHHas B BatoTe

d_start t [Jarta BBOJA MHCTPyMeHTa B obpalleHne

pctyield_coeff dl6.5 KoathdmumeHT Ans BblYUC/IEHNA [OXOAHOCTU MO dhbloyepcam Ha NpoLeHT-
Hble CTaBKu

pctyield_total d16.5 Cymma CTaBOK /151 BbIMUCIEHUST OXOAHOCTU NO dhbloyepcam Ha NPOLEHT-
Hble CTaBKu

exec_name cl Mpu3Hak cpoyHocTn onuuoHa. D-daily, W-weekly, M-monthly

MpumeyaHus:

* 3HaueHve nosisi roundto B TEXHUUYECKUX CAEKAX MCMOSTHEHUS MOXET COZlepXKaTb PasHOe KOJIMUYECTBO 3HAKOB NOC/IE 3ansToii. DT 3aBUCUT
OT creuucuKaLymy KOHTpaKTa.

4.15.1.5. Ta6nuua fut_bond_registry: CnpaBo4HMK napaMeTpoB oGnuraynii

Ta6n. 43. NMona Ta6nuubl fut_bond_registry

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe none nogcucTembl penvkaumm
replRev i8 CnyxebHoe none nogcMcTeMbl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penavkauum
bond_id i4 LincppoBoii kog obnuraumm

small_name c25 ToproBblii koA B KOpnopaTuBHbIX Toprax PTC
short_isin c25 Bbinyck obnuvraumm

name c75 HavmeHoBaHue obnurauum

date_redempt t Jata norawueHus o6nuraumm

nominal d16.5 HoMuHan obnurauum

bond_type i4 Tun: akumsa/obnuraums

year_base i2 Basa roga

MpumeyaHus:
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* Mone bond_type ABnAeTcsi 6GUTOBON MACKON 1 MOXET NPUHUMATL CNeaytoLme 3HaYeHUs:
0 He 3ajaH
0x1 Akumnsa
0x2  O6navrauus (6e3 amopTu3aummn/copmyna akTyanbHas)
0x4  O6nuraums c amopTusaumei
0x8  O6nurauuns, hopmyna BUpTyasibHas-aMepukaHckas
0x10 O6nuraums, hopmyna BUpTyasibHas-eBponeiickas

4.15.1.6. Ta6nuua dealer: CnpaBoYHUK thupm

Ta6n. 44. NMonsa Ta6nuubl dealer

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTembl pennkaumm

replAct i8 CnyxebHoe rnose nofcucTeMbl pennkawmm

client_code c7 Kog knneHTa

name c200 HavmeHoBaHue mpmbl

rts_code c50 Kog PTC chmpmbl

signs i4 Mone Npu3HaKoB. 4 - pexumM 61ok1poBKkM AgmuHUcTpaTopa Toprosoii Cu-
CTeMmbl, 8 - pexum 6/10k1poBKy MasHoro Tpeiiaepa PacyeTHo ®rpMbl

status i4 Mpu3Hak 060cobneHHOCTY pasgena

transfer_code c7 Kog cueTa ans nepeHoca nosuuum

exp_weight d3.2 Bec cueHapues akcnupauun ans 6@ B nrtorosom 0. byaet npyMmeHeH B
BEYEPHWIA KNVPUHT

num_clr_2delivery i4 KonuyecTtBo KMPUHIOB A0 3KCnupauuu 418 Hayana pacyeta cueHapues
akcnupauum no 6®. byaeTt npumMeHeH B BEUEPHUIA KNNPUHT

margin_type i1 Pexum MapxuposaHus no pasgenam 6®. 3 - NonyHetTo, 4 - HeTTO. Byaer
NPYMEHEH B BEYEPHWIA KITMPUHT

calendar_spread_margin_type i1 Tun MapXnpoBaHNsa KaneHAapHbIX cnpefos Ans noptdens b&. 3 - Mony-
HeTTo, 4 - HeTTo. ByaeT npuMeHeH B BEYEPHUIA KIMPYHT

num_clr_2delivery_client_default i4 KonuyecTBo K/IMPUHIOB A0 3KCnupauun A5 Hayana pacyeta cueHapues
3KCNMpauuy No KNVeHTaMm - 3HayeHve no ymonyaHuio. byaet npymeHeH B
BEYEPHWIA KNVPUHT

exp_weight_client_default d3.2 Bec cueHapunes akcnvpauum B UTOrosom O NSt KIMEHTCKUX pasgenos -
3HayYeHne No yMonyaHuio. byfeT npuMeHeH B BeHEPHUI KNIMPUHT

go_ratio d16.5 KoadpchumeHT ntorosoro MO ans 6®. byaet npyMeHeH B BEYEPHUIA Ku-
pVHr

check_limit_on_withdrawal i1 MpoBepka pgocTatoyHocT obecnedveHns no B® npu BBOAe/BbIBOAE
cpeacts. 1 - Aa, O - Het

limit_tied_money i1 CooTBETCTBME TOProBoro numuTta b® cymme cpefcts Ha pasgenax bo.
1 - Nopaepxmsatb cooTBeTcTBME, O - HesaBucumMbIi (BUPTYasibHbIA) n-
MWT. BUpTyanbHbIii AMMWUT NO pesynbTatam BeYepHero KNnpuHra MeHsieTcs
TO/IbKO Ha BenuuuHy goxogalybbitka. byaer npuMeHeH B BeYepHWin Knu-
pVIHT

limits_set i1 [poBepka gocTtaTtoyHoCTU iMMuTa No b® npu noctaHoske 3asBokK. 1 - [la,
0 - Her

no_fut_discount i1 dnar 3anpeLleHns NCrnonb3oBaHUs CKUAKN NO dbloyepcam Ans noprdens
B®. 1 - 3anper, 0 - HeT. ByaeT npuMeHeH B BEYEPHUIA KITMPUHT

no_fut_discount_client_default i1 dnar 3anpeLyeHns CNob30BaHNs CKMAKM Mo diblovepcam A5 KNIMEHTOB -
3HayeHne no ymonyanuto. 1 - 3anper, 0 - HeT. ByaeT npuMeHeH B BeYepHWii
K/IMPUHT

firm_id cl2 Kopg, YyacTHMKa TOpros Ha CPO4YHOM pbIHKE

tm_name c200 HaunmeHoBaHWe Y4yacTHUKa TOpPros

MpumeyaHus:

« [Mone status sBISIETCA GBUTOBOI MACKOIA:
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e 0x01 - AY pa3gen
* 0x02 - 060c06/1EHHbIN perncTp
¢ 0x04 - b® asnsaetca Y
4.15.1.7. Tabnuua sys_messages: CooOLeHUs TOProBoii cuctTembl

Tab6n. 45. Nona Tabnuubl Sys_messages

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTeMbl penimkaumm
replRev i8 Cnyxe6bHoe none nogcucTemMbl penkaumm
replAct i8 CnyxebHoe none noAcMcTeMbl pennkaumm
msg_id i4 YHUWKanbHbI ngeHTudukaTop coobLieHus
moment t [Jata n Bpems peructpauym coobLleHus
lang_code c8 A3bIK CO06LLEHMSA

urgency i1 Mpu3HaK cpoYHOCTH COOBLLEHNSA

status i1 Craryc coobLeHuns

text c255 KpaTtkuit TeKCT coobLueHns

message_body c4000 MonHbIA TEKCT COOOLLEHNS

4.15.1.8. Ta6nuuya prohibition: 3anpetbl

Ta6n. 46. NMonsa ta6nuubl prohibition

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penimkaumm

replRev i8 CnyxebHoe nose nofc1cTeMbl peninkawmm

replAct i8 Cnyxe6Hoe none noAcucTeMbl pensimkaumm

prohib_id i4 Homep 3anpeta

client_code c7 Kog, knneHTa

initiator i4 MHuumatop 3anpeta

section c50 Cekuns

code_vcb c25 Kof 6a30BOro aktnea

isin_id i4 YHVKa/TbHbIN YACOBOW UAEHTUNKATOP NHCTPYMEHTa
priority i4 MpuopuTteT 3anpeta

group_mask i8 BuToBas macka rpynm, no KOTOpbIM AeicTByeT 3anpet
type i4 Tun 3anpeTta

is_legacy i4 Tun HMumartopa 3anpeta

MpumeyaHus:

« [Mone Initiator - HnumnaTop 3anpeta:
0 bo;
1 TnasHbIli Tpeligep P®;
2 AamuHuctpartop KU,
3  AamuHuctpartop TC.

* [None Type - Tun 3anpeta

0 Bcé paspelueHo (Npy 0TMEHe AeiCTBYOLEro 3anpera ¢ MeHbLUNM NPUOPUTETOM, MHAYe - MPOCTO YAa/IUTb CTPOKY);
1 3anpeT OTKPbITUS NO3NLWIA;

2 3anpeT BCex TOProBbIX onepawuii;

3 3anpeT OTKPbITUS NO3ULWIA B NPOAAXY;

6uT 0x08  3anpeT 6pokepa Ha nogadvy 3asiBOK Ha JKcnvpauuio.
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6uT 0x10 3asBKM Ha DKCMMpaLMio paspeLLleHo nojasaTth Tobko FnaBHOMY Tpeiiaepy.

« [Mone ProhibitionGroupMask - ButoBasi Macka TMNOB UHCTPYMEHTOB:

0x1 T+0
0x2 T+1
0x4 T+2

0x8000000 T+27
0x10000000 T-1
0x20000000  cnoTsbl
0x40000000  dhbtoyepcsbl
0x80000000  oMLUMOHbI

« TMone Priority - OT MaKCMMasibHOro NPYopUTETa K MUHUMAIbHOMY:

KnueHTCcKuii Kog, NHCTPYMEHT
KnueHTckuin koa, BA
KnueHTckuii kog, Bce BA
Kog B®, MHCTpYMeHT
Kopg, B®, BA
Kog B®, Bce BA
Kog P®, MHCTpYMeHT
Koa P®, BA
Kop, P®, Bce BA
« [Mone SectionID - Ha3saHwue:
1 doHpgosas
2 TosapHas
3 [JeHexHas
4 MOSENEX
5 SPBEX
6 SPBEX_OAO
7 NAMEX

« Mone is_legacy - Tun nHMymartopa 3anpera:

9
8

N Wk OO

0 3anpert 6bin BbiCTaBNeH AMUHUCTPATOPOM TOPTOB WAWN K/IMPUHTA U HE MOXET ObITb U3MEHEH YYACTHUKOM TOProB.

1 3anpert 6bIN1 BbICTaBNEH YY4aCTHUKOM TOPros 1 MOXeT ObITb U3MEHEH.

4.15.1.9. Ta6nuya multileg_dict: CnpaBo4YHUK CBA30K

Ta6n. 47. NMons Ta6nuubl multileg_dict

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm

sess_id i4 M aeHTudmkaTop TOproBoii ceccum

isin_id i4 YHUWKasIbHbIA YNCI0BOI KOf, CBA3KM

isin_id_leg i4 YHUKasIbHbIN KOL, UHCTPYMEHTA, BXOASLLETO B CBA3KY
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Mone Tun OnucaHune

gty_ratio i4 KoahchumeHT Konnyectsa

leg_order_no i1 Mopapok Horn B cBA3Ke. 3HaveHne no ymonyaHuto 0.
MpumeyaHus:

« CwmbIcn nona qty_ratio COCTOMT B yKa3aHuu KONIMYecTBa 1 HanpaseHnsl UHCTPYMEHTa, BXOASALLEr0 B CBA3KY: eCc/v 3HaveHue gty_ratio > 0,
TO AaHHbIN MHCTPYMEHT BXOAWT B CBA3KY C TEM Xe Hanpas/ieHneM, C KakiuM 1 3asiBKa Mo CcBs3ke, ecnu gty_ratio < 0 — ¢ NpoTUBOMNONOX-
HbIM. AGCOMIOTHOE 3HaYeHWe qty_ratio onpegenset Ko3adULMEHT, HA KOTOPbIA YMHOXAaETCA KONMYECTBO eAVHUL, MHCTPYMEHTa-CBSA3KM
B 3as1BKe A4/15 MO/yYeHWs KONnyecTsa eAnHnL, MHCTpyMeHTa isin_id_leg.

4.15.1.10. Ta6nuua fut_rejected_orders: OTBepPrHyTbie€ B KIIMPUHT 3aABKU

Ta6n. 48. Nona ta6nuybl fut_rejected_orders

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm

order_id i8 Homep 3asBkun

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTA
client_code c7 Ko knueHTa

dir i1 HanpasneHve

xamount i8 O61BEM, KONTMYECTBO eAVNHWUL, UHCTPYMEHTa

price d16.5 Llena

date_exp t [lata ncteyeHns 3asBkn

id_ordl i8 Homep nepBoii 3asBkn

moment_reject t Bpewms, korga 3asBska 6blna oTBeprHyTa

ret_code i4 Kog, Bo3Bpara npoueaypbl nepenocTaHoBKu
ret_message c255 TekcT coobLLeHNsA 0 NPUYKHE OTBEPXEHNS 3asiBKV MPW NepernocTaHoBKe
comment c20 KommeHTapwuii Tpeligepa

login_from c20 NorvH nonb3osartens, NOCTaBUBLUETO 3asBKy

ext_id i4 BHeLwuHwnin Homep

4.15.1.11. Ta6nuua fut_intercl_info: nndopmayma o BM, paccuntaHHoii no pesynbraram NpoM. KIIMpUHra

Ta6n. 49. Nona tTaénuybl fut_intercl_info

Mone Tun OnucaHue

repllD i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm

replRev i8 Cnyxe6bHoe none noAcucTeMbl pennkawumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

isin_id i4 YHVKa/IbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTA

client_code c7 Ko knueHTa

vm_intercl d16.2 BapuauyoHHas mapxa, cnncaHHas unm noyyeHHas B NPOM. KMPUHT

4.15.1.12. Ta6nuya fut_bond_nkd: HK[, Ha gaTy NCNO/IHEHUS CPOYHOIr0 KOHTpPakKTa ¢ o6nurayueii

Ta6n. 50. Mona ta6nuubl fut_bond_nkd

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm
replRev i8 CnyxebHoe none nogcMcTeMbl penkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
bond_id i4 LindppoBoii kog obnuraymm

date t [Jata BbInnatbl KynoHa
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Mone Tun OnucaHune

nkd d16.7 HKJ, Ha gaty Bbinnarbl KynoHa

is_cupon i1 Mpu3Hak: 0 - HK/, Ha faTy UCNOIHEHUSI CPOYHOTO KOHTpaKTa ¢ obnvraumei,
2 - HK/[, Ha paTy nocTtaBku obnurauunm

4.15.1.13. Ta6nuua fut_bond_nominal: Pasmepbl Bbin/1aT HOMUHA/IbHO CTOMMOCTU OGIUraLumn

Ta6én. 51. Nona taénuybl fut_bond_nominal

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe nose nogcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe nose NoAcUCTEMbI pennnkaLlumn

bond_id i4 LincppoBoii kog obnuraumm

date t [Jara Bbinnarbl KynoHa

nominal d16.5 Pa3mep BbinaT HOMUHA/ILHOW CTOMMOCTHU

face_value d16.5 Pa3mep ocTaTouHOli HOMUHAILHOW CTOMMOCTY O6AUraLmm

coupon_nominal d8.5 CTOUMOCTb KynoHa B % OT HOMUHana

is_nominal i1 Mpu3Hak 3anucu B Tabnnuax HoMmuHanos: O - Pasmep ocTaToyHon HOMU-
HauIbHOM CTOMMOCTM Ha AaTy UCMO/THEHUS CPOYHOIO KOHTpakTa ¢ obnura-
umei, 2 - Pa3mep 0CTaTOYHOM HOMUHa/IbHOV CTOMMOCTU Ha AaTy NOCTaBKu
obnvraymu.

MpumeyaHus:

« [one is_nominal MOXeT NpMHUMAaTb CreaytoLme 3HaUYEHUS:

0 Pasmep OCTATOYHON HOMUHA/IBHON CTOMMOCTY Ha AaTy UCMOSTHEHUS CPOYHOTO KOHTPaKTa ¢ o6mrauueit

1 Pa3smep 0CTaTO4YHON HOMUHABHON CTOMMOCTU Ha Aarty BbinaTbl KyrnoHa

2 Pa3Mep 0oCTaTO4YHO HOMUHAMILHOM CTOMMOCTY Ha AAaTy NocTaBKW o6uraumu

4.15.1.14. Ta6nuya fut_bond_isin: CnpaBOYHUK MHCTPYMEHTOB 0GIMrayuii

Ta6n. 52. Monsa taénuubl fut_bond_isin

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nofcucTeMbl pensnkawmm

replRev i8 Cnyxe6bHoe none noAcucTeMbl pensimkawmm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

isin_id i4 YHVKa/TbHbIN YACIOBOW UAEHTUMNKATOP NHCTPYMEHTa
bond_id i4 LincopoBoii kog obnuraumm

coeff_conversion d5.4 KOHBEPCWOHHBI KO3hhMLNEHT

4.15.1.15. Ta6nuua user: Nonb3oBarenn cUCTEMbI

Ta6n. 53. Nona Taénuybl user

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm

login c20 JNlorvH yyacTHuka Topros

start_date t Bpewms Havana gencTsuns normHa

end_date t Bpemsi okoHuaHus gelicTBus nornHa

client_code i4 CeMU3HaYHBIN Kog, KIneHTa

operation_mask i4 ButoBas macka. 3afaeT paspeLLeHns Ha BbINOTHEHNE onepaLmii:
e 2 - IMMVUTVMPOBaHME OTKPbITbIX NO3ULMIA No B®.
e 8 - JlumutupoBaHme b® (nepesog geHer). MoXeT 6biTb YCTAHOB/IEHO

TOMIbKO Onepatopom-P® nav AgMmuHucTpaTtopom Topros.
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OnucaHune
* 16 - Bo3Bpar feHer.

Mone Tun

e 32 - JIMMUTUPOBaHNE KINEHTOB.
» 128 - YcTaHOBKa OrpaHnyeHunii o KameHTam.

» 1024 - YcTaHOBKa OrpaHuyeHuii no 3asiBkam ans SMA norvuHos.

lang i2 Kog A3blka an1si coobLeHni

sma_flags i4 ButoBas macka (cm. Mpumeyanus):
* 1-/ 6uT - Cancel on Disconnect
 2-i1 6uT - Cancel on DropCopy Disconnect

e 3-1i 6UT - SMA-NOrVH.

BuTtoBas macka (cm. MpumeyaHus):

sma_status i4
e 1-iA GUT - pa3peLumnTb/3anpeTnTb TOProBbIe onepauun 4as AormHa

e 2-if GUT - CHUMaTb/HE CHUMATb 3asiBKW NPU 3anpeTe TOProBbIX onepawuii
C NormHa.

MpaeHTndmkaTop nonb3osartens. Ans 3asBok, NoAaHHbIX 0T SMA-noruHa -
naeHtTudukarop MASTER-norvHa.

aspref i4

Mpumeyanus:
* Mone sma_flags siBnsieTcs 6UTOBOI Mackoii:
e 1-i1 6uT: 0 - Pexxum Cancel on Disconnect BbikntoueH ans noruHa, 1 - Pexxum Cancel on Disconnect BK/tOUeH A1 /IorMHa

e 2-ih 6uT: 0 - Pexxum Cancel on Drop-Copy Disconnect Bbik/toueH ans norvHa, 1 - Pexum Cancel on Drop-Copy Disconnect BktoueH
NS norvHa

e 3-/ 6uT: O - Pexxm SMA BbIKMtOYEH AN N0TMHA, 1 - Pexxium SMA BKIIOUEH AN OrvHa.
« [Mone sma_status sBnsieTcA 6UTOBOW MaCKO¥A:
* 1-/ 6uT: O - paspeLLaeT TOProeble onepauuy A1 0rvHa, 1 - 3anpeLyaeT TOproeble onepauny Ans 1ormHa

* 2-/A 6uT: 0 - HE CHMATb 3asiBKM JTIOTMHA NP 3anpeTe TOProBbIX ONepawuym ¢ I0rMHa, 1 - CHUMaTb 3asBKU SI0rMHa Npy 3anpeTe TOProBbIX
onepauum ¢ noruHa.

4.15.1.16. Ta6nuya usd_online: TpaHcnauusa kypca USD

Ta6n. 54. Nona ta6nuybl usd_online

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 Cnyxe6bHoe none noAcucTeMbl penkaumm
replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkaymm
id i8 MaeHTudmkarop Kypca

rate di6.4 Kypc USD

moment t Bpems pacyeTa kypca

MpumeyaHus:

¢ Ha HacTosilmii MOMeHT nose id NnpuHMMaeT 3HaveHne = 1 (py6nb K gonnapy)

4.15.1.17. Ta6nuya investor: CnpaBoYHUK KJINEHTOB

Ta6n. 55. Mona Taénuybl investor

Mone Tun OnucaHue

repliD i8 CnyxebHoe nosne nofAcucTeMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm
client_code c7 Koga knneHTa

name c200 HaunmeHoBaHue knveHTa
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Mone Tun OnucaHune

status i4 MpusHakm pasgena

calendar_spread_margin_type i1 Tun MapXupoBaHUa KaneHaapHbIx cnpefos An1S KnneHTa. 3 - MonyHeTTo,
4 - HeTT0. ByAeT NnpumMeHeH B BEUEPHUIA KITUPUHT

MpumeyaHus:

« [Mone status sBIsETCA GBUTOBOI MACKOIA:

Ox1- 4y

0x2 - O60CO6NEHHBII

0x4 - bpokepckas pupma Tuna 4y
0x80 - dunsumyeckoe mLoO

0x100 - FOpuamnyeckoe NULO
0x200 - He pe3ngeHT

0x2000 - MNC

0x8000 - /lnuo 6e3 rpaxaaHcTBa
0x20000 - Co6CTBEHHDIN

0x40000 - KnuneHTckwit

0x80000 - Cneu.B®

0x10000000 - [,onoNHUTENbHBIA COBCTBEHHLIN pasaen

4.15.1.18. Ta6nuua fut_margin_type: Tun mapxmposaHus

Tab6n. 56. Mona ta6nuybl fut_margin_type

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosie NoAcUCTEMbI penmKaLmm

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penimkawmm

code cl2 PacueTHbIli Kog nnn Kog Bpokepckoidi ®rpmbl

type i1 MpusHak PK/BD (0 - PK, 1 - B®)

margin_type i1 Tvn mapxuposaHus. 2 - bpyTTo, 3 - MNonyHeTTo, 4 - HeTTo.

UCP_type i1 Mpu3sHak npuHagnexHoctu PK kK EguHomy Myny.

prohibit_coeff dl6.2 KoathdmumeHT 3agomkeHHocT no PK/B®/pasgeny. 3agaer makcumasib-
HOe COOTHOLLIEHWE pasmepa 0TpULaTe/IbHOro CBOGOAHOI0 IMMUTA K TOPro-
BOMY /IIMUTY, NO NPEBbILLIEHUN KOTOPOTro CUCTEMA CTaBUT 3anpeTbl Ha Bbl-
nosiHeHWe onepauuii. Pexxuim 3anpeta onpegensietcs nonem prohibit_type.

prohibit_type i4 Tvn aBTOMaTu4yeckoro 3anpeta ansa PK:
* 1 - 3anpeT OTKPbITUS NO3NLMI
* 2 - 3anperT BbICTaB/IeHWs 3a51BOK.

settlement_account_type i1 Tun PacueTHoro Koga. O - cob6cTBeHHbIl PK, 1 - knneHtckuin PK, 2 - PK
Tuna ay.

4.15.1.19. Ta6nuua fut_settlement_account: PacueTHbIVi Kop,

Ta6n. 57. Nona ta6nuybl fut_settlement_account

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTeMbl penimkaumm
replRev i8 CnyxebHoe none nogcucTemMbl penkaumm
replAct i8 CnyxebHoe none nogcMcTemMbl pennkaumm
code c7 Kop Bpokepckoli @upmbl nnn KnneHtckuii Kog,
type i1 MpusHak B® - 1, KnueHT - 2
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Mone Tun

OnucaHue

settlement_account cl2

PacuyeTHbIli Kog,

4.15.1.20. Ta6nuya session: MHdhopmaymsa o TOproBoii ceccum

Tabnuua coaepXnT MHChOPMAaLIMIo O PACINCAHUM CECCUiA.

Ta6n. 58. NMona Ta6nuubl session

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTemMbl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penmkaumm
replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm
sess_id i4 MaeHTudmkaTop TOproBoii ceccum

begin t Bpewms Havana

end t Bpems okoHuYaHus

state i4 CocTosiHne ceccum

opt_sess_id i4 Homep cooTBETCTBYHOLLEN ONLMOHHOI ceccum
inter_cl_begin t Bpemsa Havyana npom. KnupuHra

inter_cl_end t Bpemsi OkOHYaHUS1 MPOM. K/IMPUHra
inter_cl_state i4 CoCTOsIHME NMPOM. K/TMPUHTa

eve_on i1 Mpun3Hak Toro, 4TO AON BeYEPHSN ceccus ByAeT NPOBOAUTLCS
eve_begin t Bpems Havana Aon. BeuepHeli ceccum
eve_end t Bpems okoH4aHWs Aon. BeuepHeli ceccum
mon_on i1 MpuW3Hak Toro, 4YTO A0M YTPEHHSs ceccus ByaeT NPOBOAUTLCA
mon_begin t Bpems Hayana Aon. yTpeHHei ceccum
mon_end t Bpems okoH4aHWs Aon. yTPeHHel ceccum
pos_transfer_begin t Hauasno nHTtepBana nepeHoca nosuuui
pos_transfer_end t KoHeL, nHTepBana nepeHoca no3vunii
MpumeyaHus:

« Mons pos_transfer_begin n pos_transfer_end o603HaualoT neprog Bo BpeMsi TOProBoii ceccuu, B TEUEHUE KOTOPOTo AeliCTBYET 0co6blii
PEXMM 3aK/IHUEHUs CAEOK MO MHCTPYMEHTY C MOCTABKOI B TeKyLUmii TOProBbIii AeHb. Bo Bpems AeiCTBUS JaHHOMO pexvma 3anpeLLeHbl

BCe 3asiBKV N0 YKa3aHHOMY WHCTPYMEHTY, 3@ UCK/IIOUEHUEM afjpeCHbIX 3asiBOK BHYTPU OfHOl P®.

* [one state MOXeT NPUHMMATL C/EAYIOLLME 3HAYEHUS:

0 Ceccua HazHayeHa. Henb3sA cTaBUTb 3as9BKW, HO MOXHO yaasATb.

1 Ceccus nget. MoXHO CTaBuUTb 1 yoanATb 3aABKN.

2 TpuocTaHOBKa TOProB Mo BCEM MHCTPYMEHTaM. Henb3s CTaBUTb 3asiBKW, HO MOXHO YAaNAThb.

3 Ceccus NpuHYAMTENLHO 3aBepLUeHa. Henb3s CTaBuTb U yaansTh 3asiBKu.

4 Ceccus 3aBeplueHa o BpemeHn. Henb3a CTaBuTb 1 yAasIATb 3aBKU.

» lMone inter_cl_state BbigaeTcs (N0 6UTOBO):

0x0  HeonpeaeneH. MOXHO CTaBUTb U yaansTb 3asiBKM.

0x01 Byaywuin Ha cerogHs. MOXHO CTaBWTb U yAa/IATb 3as1BKN.

0x02 OTMeHeH. MOXHO CTaBUTb U yaanaTb 3asBKuU.

0x04  Tekywuii, T.e. NAET, HUYero Henb3s. Henb3sa CTaBuTb U yAaNAaTb 3asBKU.

0x08 Tekywuit, T.e. UaeT (N0 BPEMEHM), HO (DAKTUUECKM 3aBepLLEH U YXe MOXHO BblKauuBaTbCs, CHUMATb 3asBKU. Henb3s cTaBUTh

3asBKN, HO MOXXHO yaanATb.

0x10 YcrnellHo 3aBepLUeH (B T.4. ¥ N0 BPeMEHU). MOXHO CTaBUTb W YAaNATh 3asiBKU.

4.15.1.21. Ta6nuya sma_master: NpuBaska SMA-normHa K MASTER-noruHy.

Tabnuua cogepxut nHchopmMauumio o npuesazke SMA-nornHa K MASTER-10ruHy.
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Ta6n. 59. Nona Tabnuubl sma_master

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penvkaumm
replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
sma_asp c20 SMA-NOrvH.

sma_aspref i4 MpeHTndmkatop SMA-norvHa.

master_asp c20 MASTER-n0rvH.

master_aspref i4 MaoeHtndmkatop MASTER-noruHa.

4.15.1.22. Ta6nuya sma_pre_trade_check: HacTpoiiku npegBaputenbHbiX NnpoBepok SMA-noruHa

Tabnuua coaepXuT MHChOPMAaLIMIo 0 HACTPOIKax NpefBapuTebHbIX NpoBepok SMA-MoruHa.

Ta6n. 60. Mona Tabnuybl sma_pre_trade_check

Mone Tun OnucaHue
repllD i8 CnyxebHoe nose noAcucTeMbl pensmkalmm
replRev i8 Cnyxe6bHoe none nNoAcucTeMbl penkaumm
replAct i8 CnyxebHoe nose noacuUcTeMbl penmkalmm
check_id i8 YHUWKasbHbI naeHTurkaTop 3anucu.
sma_asp c20 SMA-NOrvH.
sma_aspref i4 MaoeHTudmkatop SMA-noruHa.
check_number i1 Homep nposepku (1 - 7).
base_contract_code c25 Koa Ba3oBoro aktuea.
instrument_type i1 Tun gepusatusa:

e 0 - ®dbroyepc

e 1-0nuuoH

» 3 - KaneHpapHblii cnpeq,
client_code_check c7 Kog, knueHTa, y4acTByIOLLMIA B NPOBEpPKE.
value d26.2 MpoBepoyHoe 3Ha4YeHue.

4.15.1.23. Tabnuua sys_events: Tabnuuya coobITUii

Ta6n. 61. NMona Ta6nuubl sys_events

Mone Tun OnucaHune

repllD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosie NnoacuUcTeMbl penmkalmm
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
event_id i8 YHUKasbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccumn

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUSA

MpumeyaHus:

¢ B03MOXHble TUMbI COBbITUIA

event_type =1
message = "session_data_ready"

3akoH4yeHa 3arpyska gaHHbIX U3 KJ'IVIpVIHFOBOVI CNCTEMbI B TOProByko nepen Hav4asiom HOBOIA T0pI'OBOVI ceccun

event_type =2
message = "intraday_clearing_finished"

Bce pacueTHble npoueaypbl B NPOMK/IMPUHIE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
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4.16.

Hauano npomknmpuHra

event_type =5
message = "clearing_started"
Hauaio 0CHOBHOrO KNpuHra

event_type =6
message = "extension_of_limits_finished"
PazgBukka TMMUTOB 3aKOHYeHa

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeAcTBa nocsie NPOMK/IMPYHIa NepecUnTaHbl

Motok FORTS_OPTINFO_REPL - OnuuoHbI: cnpaBoYyHasA U cecCUOHHasA

uHdopmayusa

4.16.1. Cxema gaHHbIX

Tabnmupl:

opt_sess_contents - CnpaBoYyHUK TOPryembIX NHCTPYMEHTOB
opt_vcb - CnpaBoYHUK TOPryeMbIX aKTUBOB

opt_rejected_orders - OTBEprHyTble B K/IMPUHT 3a51BKN

« opt_intercl_info - nHchopmauus o BM, paccuntaHHo No pesynstataM NpoM. KIMpuHra

» opt_exp_orders - 3asBKM HA IKCIIMPALMIO

« option_series - ONuUVOHHbIE Cepun

» sys_events - Tabnuua cobbITHiA

4.16.1.1. Ta6nuuya opt_sess_contents: CnpaBoO4YHMK TOPryeMbiX UHCTPYMEHTOB

Ta6nV|u,a COAEPXUT CNPaBOYHUK MHCTPYMEHTOB, Ha3Ha4Y€HHbIX K TOpram B CECCUI0.

Ta6n. 62. Mona Tabnuybl opt_sess_contents

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie NoacucTeMbl penmkawmm

sess_id i4 MaeHTudhmkaTop TOproeoii ceccum

isin_id i4 YHVKasbHbIN YAC/IOBOW UAEHTUUKATOP NHCTPYMEHTA

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

short_isin c25 Onucaresib MHCTpPyMeHTa

name c75 HavmeHoBaHve MHCTpyMeHTa

code_vcb c25 Kopf 6a30B0Oro aktnea

fut_isin_id i4 Ko dhblo4epCHOro MHCTPYMEHTa

old_kotir d16.5 KoTupoBka (TeopeTuueckasi LieHa OnumoHa) npeablayLen ceccum

bgo_c d16.2 Ba3osoe 'O nog, ofHy NOKPbITYIO No3uumio nognucuvka (py6)

bgo_nc d16.2 Baszosoe 'O nog, ofHYy HENOKPLITYHO NO3MLMi0 nognucuuka (pyo)

europe i1 Pa3HOBMAHOCTb ONuyoHa. O - aMepuKaHCKumid OnumMoH, 1 - eBponelickuii on-
LIMOH

put il Twvn onuwmoHa. 0 - Call onuumoH,1 - Put onumoH

strike d16.5 LleHa cTpaiik

roundto i4 KonuyecTtBo 3HaKOB Moc/e 3ansToi B LeHe

min_step dl6.5 MuWHMMasTbHBINA War npemnm

lot_volume i4 K-BO egnHuUL, 6a30BOr0 akTMBa B MHCTPYMEHTE

step_price d16.5 CTouMOCTb LWara npemMumn

d_pg t JaTta OKoHYaHus 06GpaLLEHNSI MHCTPYMEHTA
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Mone Tun OnucaHune

d_exec_beg t [ata Hayana akcnmpaummn NHCTpyMeHTa

d_exec_end t [Jlata oKoH4YaHWsi aKCnMpauum NHCTPYMeEHTa

signs i4 Mone npusHakos

last_cl_quote d16.5 PacueTHas LleHa (TeopeTnyeckas LeHa onumoHa) nocsie NocneaHero K-
puHra

bgo_buy d16.2 Ba3osoe 'O nog, NoKynky MapXxvpyemMmoro onuuoHa

base_isin_id i4 UncnoBoli naeHTndmkaTop 6a3oBoro MHCTpyMeHTa

option_series_id i4 MaeHTudmKaTop ONLMOHHOW cepun

d_start t [aTta BBOAa MHCTPyMEHTA B 06palyeHme

MpumeyaHus:

« Tone signs siBNSIETCS 6GUTOBOI MaCcKoii U NPUHUMAET CNeayoLMe 3HAUEHUs:

0x01 [lpu3HaK TOProB/IN B BEHEPHIOKD CECCUID

0x02 Mapxupyemblii (1) nnn ¢ ynnatoin npemun (0)
0x10 [lpu3HaK aHOHVMHOW TOProB/N

0x20 [pu3HaK HEaHOHUMHO TOProBN

0x40 Tlpu3HaK TOProsnn B OCHOBHYIO CECCUID

4.16.1.2. Ta6nuua opt_vcb: CnpaBoYHUK TOPryemMbiX akTUBOB

Tabnuua coaepXuT CnpaBoYHUK 6a30BbIX KOHTPAKTOB A/181 UHCTPYMEHTOB.

Ta6n. 63. Monsa Ta6nuubl opt_vch

Mone Tun OnucaHvne

repllD i8 Cnyxe6Hoe none nofAcucTeMbl pensimkaumm
replRev i8 Cnyxe6bHoe none nogcucTemMbl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penmkaumm
code_vch c25 Kog, 6a30B0ro aktnsa

name c75 HanmeHoBaHve

exec_type cl Tvn ncnonHexHua

curr c3 Bastota nnatexa

trade_scheme cl dopma Topros

rate_id i4 MaeHTudmkarop Kypca

base_contract_id i4 Uncnooli nageHtTudmkarop 6a3oBoro KOHTpakTa

Tab6n. 64. Mona Ta6nuubl opt_rejected_orders

4.16.1.3. Ta6nuua opt_rejected_orders: OTBeprHyTbl€ B K/IMPUHT 3aABKU

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
order_id i8 Homep 3asBkun

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

moment t Bpems nsmeHeHusi COCTOAHMSA 3asBKn
isin_id i4 YHUKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA
client_code c7 Kop, knuneHTa

dir i1 Hanpaenexwne

Xamount i8 O6bEM, KONNYECTBO €ANHUL, MHCTPYMEHTa
price d16.5 LleHa

date_exp t [Jata ncteyeHns 3asBkn
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Mone Twvn OnucaHvne

id_ord1 i8 Homep nepBoli 3asBku

moment_reject t Bpewmsi, korga 3asBka 6blna oTBeprHyTa

ret_code i4 Kog Bo3Bparta npoueaypbl NepenocTaHoBKy

ret_message c255 TeKCT COO6LLEHNMS O NPUYMHE OTBEPXEHNMS 3as1BKM NPU NepenocTaHoBKe
comment c20 KommeHTapwuii Tpeligepa

login_from c20 JlorvH nonb3oBaTtesisi, NOCTaBUBLUErO 3asiBKy

ext_id i4 BHeLHWiA Homep

Ta6n. 65. NMona tTa6nuubl opt_intercl_info

4.16.1.4. Ta6nuua opt_intercl_info: nHcpopmaumsa o BM, paccuntaHHOW No pesynbTaTaMm NPoOM. KJIMPUHra

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTembl penkawumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

isin_id i4 YHVKasbHbI YACI0BOW NAEHTUUKATOP NHCTPYMEHTA

client_code c7 Kof knneHTa

vm_intercl d16.2 BapuauyonHas mapxa, cnncaHHas win noslyYeHHas B NPOM. K/MPUHT

Ta6n. 66. NMona Ta6nuubl opt_exp_orders

4.16.1.5. Ta6nuua opt_exp_orders: 3asaBKU Ha aKCnupayuio

Mone Tun OnucaHune

repllD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosie NoAcUCTeMbI penmkalmn
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
exporder_id i8 M aeHTudmkaTop 3asBKM Ha aKcnupauuo
client_code c7 Kop knuneHTa

isin_id i4 YHUKaU/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTA
xamount i8 KonnuectBo akcnmpmpyeMbix No3uuuii
sess_id i4 MaeHTudbmkaTop TOproBoii ceccum

date t [Jata n Bpems

xamount_apply i8 Kon-Bo B 3asiBKax Ha MOMEHT NPOM.KVPUHTa

4.16.1.6. Ta6nuua option_series: ONUMOHHbIE cepun

Ta6n. 67. Mona Tabnuybl option_series

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penimkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

series_id i4 MaeHTudbmKaTop ONLMOHHO cepun

underlying_id i4 MpeHTndomkaTop chbtodepca

base_contract_id i4 MaeHTndmkaTtop 6a30BOro KOHTpakTa

expiration_date t [Jata 3aBepLueHnsi nepnoga NCrnoHeHus

expiration_anchor_date t fkopHas faTta (Aara akcnupauuy onuyoHHOK cepum)

days_to_expiration i4 KonuuecTtBo pabounx gHen (Mo MeCcTHOMY KaneHaapto) A0 UCMOSTHEHNS

years_to_expiration f Bpems fo akcnupaumm onumoHa B foNaX roaa (kaneHaapHbIX AHEN [0 3KC-
nMpauun/KoNM4ecTBo AHe B rogy)

series_type cl Tun: D-gHeBHOW; W-HefenbHbIi; M-MecsuHbliA; Q-KBapTasibHbIi

small_name c25 CVIMBO/IbHBbIN KOZ,

A d20.15 MapameTp pacuyeTa KpuBOIi BOATULHOCTMN
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Mone Tun OnucaHune

B d20.15 MapameTp pacuyeTa KpuBoIi BONATUIbHOCTN

C d20.15 MapameTp pacueTa KpuBOIi BONATUIbHOCTM

D d20.15 MapameTp pacuyeTa KpuBOIi BOATULHOCTMN

E d20.15 MapameTp pacueTa KpyBOIi BONATUILHOCTYN

S d20.15 MapameTp pacuyeTa KpuBOIi BONATUIbHOCTN

strike_step d16.5 Lar cTalikoB

use_null_volat i1 1 - BK/IOYEH peXuMM pacyeTa Hy/1eBoi BoniatuabHocTu, 0 - BbikntoyeH
sub_risk i1 1 - BK/IHOYEH peXnM yyeTa prcKoB No NogTouYkam pucka, O - BbikioueH
volat_min d20.15 JIMMWT BONATUBHOCTU MUHUMAa/TbHBIiA

volat_max d20.15 JIMMWT BONATULHOCTU MaKCMMasTbHbIi

volatility _risk f TekyLlas cTaBKa pucka BONaTtubHOCTU B J0NSX
volatility_mismatch_risk f TekyLas cTaBka pucka paccorsiacoBaHns BOAATUIbHOCTU B A0MAX

4.16.1.7. Tabnuua sys_events: Ta6nuya coobITUiA

Ta6n. 68. NMonsa Ta6nuubl sys_events

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkaymm
replRev i8 CnyxebHoe nosne nofAcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
event_id i8 YHUKasTbHbIN MAEHTUMKATOP COObITUA
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITuA

message c64 OnuncaHue cobbITUA

MpumeyaHus:

¢ BO3MOXHble TUMbI COBbITUIA

event_type=1
message = "session_data_ready"

3akoHuYeHa 3arpyska faHHbIX U3 KIMPUHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOW TOProBoli ceccum

event_type = 2
message = "intraday_clearing_finished"
Bce pacueTHble npoLeaypb! B NPOMKANPUHTE 3aKOHYEHbI

event_type =4

message = "intraday_clearing_started"
Hayano npomknupuHra

event_type =5

message = "clearing_started"

Hayasio 0CHOBHOrO KNupuHra

event_type = 6

message = "extension_of_limits_finished"
Pa3gsukka TMMUTOB 3aKOHYeHa
event_type = 8

message = "broker_recalc_finished"
[LleHexHble cpeacTBa nocsie NPOMK/MPUHIA NepecyuTaHsbl

4.17. Notok FORTS_MISCINFO_REPL
c¢hopmauyusn
4.17.1. Cxema gaHHbIX

Tabnmupl:

« volat_coeff - Tabnuua c koachduymeHTamy BONaTuIbHOCTH

- lononHutenibHaaA cnpaBo4yHasa UH-

102




Lnto3 SPECTRA Plaza-2

4.17.1.1. Ta6nuua volat_coeff: Tadnuya c koadpcpuuneHTaMmu BONaTUIbLHOCTU

Ta6n. 69. MNonsa ta6nuubl volat_coeff

Mone Tun OnucaHue

repliD i8 CnyxebHoe nosne nofcucTeMbl peninkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none nogcucTemMbl penkaumm
option_series_id i4 MaeHTndmKaTop ONLMOHHOWM cepun

a d16.10 KoathcpumeHT A napameTpuyeckoii KpMBoli BONaTUIbHOCTH
b d16.10 KoadpchumeHT B napameTpuyeckoli KpUBoi BONaTUIbLHOCTH
c d16.10 KoadpchuumeHT C napaMeTpryecKoii KpuBoii BONaTubHOCTH
d d16.10 KoadpchuumeHT D napamMeTpryecKoin KpuBoi BONaTuibHOCTH
e d16.10 KoadhcpumeHT E napameTpuyeckoii KprBoli BONaTubHOCTH
S d16.10 KoadpchuumeHT S napameTpuyeckoli KpUBO BONaTUILHOCTH

4.18. NMotok FORTS_MM_REPL - NHopmaumsa 06 obs3atenscteBax MM

4.18.1. Cxema gaHHbIX

Tabnmupl:

« fut_MM_info - O6s13aTenscTBa MM no dobtouepcam

* opt_MM_info - O6s3arenbcTea MM no onuuoHam

e cs_mm_rule - Tabnuua ¢ MHCTPYMEHTaMU A5 NepecyeTa LIeHTPasIbHOro cTpaiika

< mm_agreement_filter - Tabnuua c HOMepamu 1 TMNaMm SOrOBOPOB Ha OKa3aHWe MapKeT-MeNKepCKnx ycayr
4.18.1.1. Ta6nuua fut_MM_info: O6sa3arensctea MM no chbtouepcam

Ta6n. 70. Monsa Ta6nuubl fut_MM_info

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTeMbl penkawumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm

isin_id i4 YHVKasbHbIN YACOBOW NAEHTUUKATOP NHCTPYMEHTA

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

spread d16.5 Cnpep B nyHKTax

price_edge_sell d16.5 LleHa xygLieli 3asBKkun Ha NPoAaxy, BowleaLleli B cnpeg,
xamount_sells i8 Kon-Bo KOHTPaKTOB B 3asiBkax Ha Npofaxy, BXOAALMX B crpes,
price_edge_buy d16.5 LleHa xyfLueii 3asBK/ Ha MOKYMKy, BOLLeALlei B cnpes,
xamount_buys i8 Kon-Bo KOHTPaKTOB B 3asiBKax Ha MOKYMKyY, BXOAALLMX B Crpes
mm_spread d16.5 Cnpeg no gorosopy

Xmm_amount i8 Kon-Bo no gorosopy

spread_sign i1 MpusHak: 1 — cnpef He gepxunTtcs, 0 — agepxurca

amount_sign i1 Mpu3Hak: 1 — kon-Bo He gepxuTtcs, 0 — aepxutca

percent_time d6.2 MpoueHT BbinonHeHns ObA3aTenscTB

period_start t Hauano nepuoga gevicteusi npasnn MM

period_end t OkoHuaHue nepuoga feicteus npasun MM

client_code c7 Koga knneHta

active_sign i4 Mpu3Hak: 1 — 3anuck yganeHa (Ctana He akTuBHa), 0 — akTuBHa
fulfil_min d6.2 MpoLEeHT MUHUMAILHOTO UCNONHEHUSI 0653aTeNbCTB 3a TOProByHO CECCUID
fulfil_partial d6.2 MpOLEHT YaCTUUYHOrO UCMOMHEHUSI 0653aTENLCTB 3a TOPrOBYH CECCUID
fulfil_total d6.2 [MpoueHT NOMIHOTO NCNOMHEHWS 0653aTeNbCTB 3a TOProBY CECCUIO
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Mone Tun OnucaHune

is_fulfil_min i1 MpW3HaK MMHUMaNIbHOTO UCMNOMHEHNUS 06A3aTeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_partial i1 Mpu3HaK 4YaCTUYHOTO UCMOSTHEHUS 06S13aTEeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_total i1 Mpu3HaK NOMHOrO NCNOMHEeHWs 06A3aTeNbCTB B TEKYLLMIA MOMEHT
agmt_id i4 MaeHTndmkatop o6sizatensctea MM

is_rf i1 Mpu3Hak 06s13aTenbCTBa pacyeTHoOl rpmbl

id_group i4 MaeHTndmkaTop MapkeT-MelikepcKoli CBA3KM

MpumeyaHus: B tabnuue fut_ MM_info notoka FORTS_MM_REPL TpaHcnunpytoTcs 06s3aTenbcTBa MapkeT-MenkepoB ¢ AeTtanmsaumen o

CEeMWU3Ha4YHOro K/IMeHTCKOro Kkoga.

Ta6n. 71. Monsa Ta6nuubl opt_ MM_info

4.18.1.2. Ta6nuua opt MM_info: O6sa3aTtenscTea MM no onunoHam

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penimkaumm

replRev i8 CnyxebHoe nose nofcucTembl pennkawmm

replAct i8 CnyxebHoe nosne nogcucTeMbsl penmkawmm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMUNKATOP NHCTPYMEHTa

sess_id i1 M aeHTudmkaTop TOproBoii ceccum

spread d16.5 Cnpep B NyHKTax

price_edge_sell d16.5 LleHa xyfLueit 3asBK/ Ha NPoAaxy, BowleALleli B crnipes,
xamount_sells i8 Kon-Bo KOHTPaKTOB B 3asiBkax Ha Npofaxy, BXOAALMX B Crpes
price_edge_buy d16.5 LleHa xyfLuei 3asBk/ Ha MOKYMKy, BoLleALlei B cnpeq,

xamount_buys i8 Kon-Bo KOHTPaKTOB B 3asiBKax Ha NOKYMKY, BXOAALLMX B CrIpes,
mm_spread d16.5 Cnpef no gorosopy

Xxmm_amount i8 Kon-Bo no gorosopy

spread_sign i1 MpusHak: 1 — cnpef He gepxutcs, 0 — aepxuTcs

amount_sign i1 Mpu3sHak: 1 — Kon-Bo He Aepxutcs, 0 — aepxunTca

percent_time d6.2 MpoueHT BbINosiHeHnsA O6sA3aTeNnsLCTB

period_start t Hauano nepuoga fevicteus npasnn MM

period_end t OkoHuaHue nepuoga feictens npasnn MM

client_code c7 Kog, knneHTa

cstrike_offset d16.5 CwMeLLeHne OT LieHTpasibHOro cTpaiika

active_sign i4 MpusHak: 1 — 3anuck ypaneHa (ctasia He akTuBHa), 0 — akTUBHa
fulfil_min d6.2 MpoLEeHT MUHUMATLHOTO UCMOSTHEHNS 06513aTeNbCTB 3a TOProBYH CECCUI0
fulfil_partial d6.2 MpOoLEHT YaCTUYHOTO NCMONHEHNS 06A3aTeNbCTB 3a TOProByH CECCUID
fulfil_total d6.2 MpoLEHT NOMHOrO NCNOMHEHNSA 0653aTE/IbCTB 3a TOProBY CECCUHD
is_fulfil_min i1 Mpy3HaK MUHUMAa/IbHOTO UCMOSTHEHNS 06513aTeNbCTB B TEKYLLMA MOMEHT
is_fulfil_partial i1 Mpu3HaK YacTUYHOro UCMOTHEHNS 06513aTeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_total i1 MpW3Hak NOMHOTO UCMOSTHEHUS 06A3aTeNbCTB B TEKYLLUMIA MOMEHT
agmt_id i4 MaeHTudmkatop obsizarensctsa MM

is_rf i1 Mpu3Hak 06a3aTenbLCTBa pacyeTHOW hupMbl

id_group i4 MaeHTndmkaTop MapkeT-melikepcKoli CBA3KM

MpumMeyaHus: B Tabnuue opt_ MM_info notoka FORTS_MM_REPL TpaHcupyoTcst 06s13aTenbcTBa MapKeT-MeikepoB ¢ AeTanusauuei 1o

CEeMWN3Ha4YHOrIo KJIMEHTCKOro Koaa.

Ta6n. 72. Nona Tabnuubl cs_mm_rule

4.18.1.3. Ta6nuya cs_mm_rule: Tabnuuya ¢ UHCTPyMeHTaMu A4J1s NepecyeTa LLeHTPa/IbHOro cTpaiika

Mone Tun OnucaHvne
repllD i8 CnyxebHoe none noAcucTeMbl penkaumm
replRev i8 CnyxebHoe none nogcucTemMbl penkaumm
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Mone Tun OnucaHune

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
sess_id i4 MaeHTudmkaTop TOproBoii ceccum
client_code c4 Kop knuneHTa

option_series_id i4 M aeHTndmkaTop ONuMOHHON cepun

4.18.1.4. Tabnuua mm_agreement_filter: Ta6nuua c Homepamu U TMNaMy 4OrOBOPOB HA OKasaHWe MapKeT-Mei-

KepcKux ycnyr

Ta6n. 73. NMona tTa6nuubl mm_agreement_filter

Mone Tun OnucaHne

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
agmt_id i4 MaeHTudmkaTop gorosopa

is_fut i1 Tvn o6si3aTenscTBa

agreement c50 Homep porosopa

client_code c7 Kofa knueHTa

4.19. Notok FORTS_CLR_REPL - KnupuHrosas nHopmauyus

4.19.1. Cxema gaHHbIX
Tabnuupl:
¢ money_clearing - KnneHTckue AeHbIV B KNMPWHTe

¢ clr_rate - Kypcbl Ba/1lOT U MHAEKCOB

« fut_pos - MHchopmaLysi 0 NO3VLMOHHOM COCTOSIHUM HA MOMEHT BEYEPHETO KNMPUHTa Mo (hbloyepcam

« opt_pos - MHhopMaLVsi 0 NO3MLMOHHOM COCTOSIHWM HA MOMEHT BEYEPHEro K/MpYHTa No onumMoHam

» fut_sess_settl - PacueTHble LieHbl MO (hblovepcam
* opt_sess_settl - pacyeTHbIe LieHbl N0 onuuoHam
« pledge_details - Tabnuua getannsauyum 3a10ros

« money_clearing_sa - KnmeHTCckue AeHbIV B KMpUHTe

. fut_pos_sa - VIH(*)OpMaLI,VIFI 0 NO3NUMOHHOM COCTOAHUN Ha MOMEHT BEYEpPHEro KnpuHra no d)bioqepcaM

* 0opt_pos_sa - MHgopMaLms 0 NO3ULMOHHOM COCTOSIHUM Ha MOMEHT BEUEPHETO KIMPUHTA MO OMLoHaM

* sys_events - Tabnuua cobbITHi

4.19.1.1. Ta6nuua money_clearing: KnueHTckue feHbrn B KNUpuHre

Ta6n. 74. Nona Ta6nuubl money_clearing

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkaLmm

client_code c7 Kop, knuneHTa

share i1 Tun cyeta

amount_beg d16.2 [JeHer Ha Hauano gHA

vm d16.2 BapunaunoHHas mMapxa, BK/IYas BapuauvoHHY0 Mapxy Mo Mapxupye-
MbIM OMLMoHaM

premium d16.2 OnunoHHasa npemusa

pay d16.2 [BwxeHune no cyety
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Mone Tun OnucaHune

fee_fut d16.2 dbloYepcHbIl GrpxeBoii coop

fee_opt d16.2 OnLMOHHbI BrpXeBoii coop

go dl6.2 CymmapHoe 'O no dbtoyepcam v onumoHam
amount_end d21.2 Ha KoHew, gHsA

free d22.2 CB060HO CpeacTB

4.19.1.2. Ta6nuua clr_rate: Kypcbl Ba/1loT 1 UHA,EKCOB

Ta6n. 75. Nona Taénuubl clr_rate

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm
replRev i8 CnyxebHoe nosne nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

rate d16.5 3HadeHne nHgekca

moment t MOMEHT hMKCUPOBaHUS 3HAYEHNS

signs i1 Mpr3HakK, COOTBETCTBYHOLNE AAHHOMY 3HAYEHWNIO
sess_id i4 MaeHTndmkaTop TOproeoii ceccum

rate_id i4 MaeHTudomkarop Kypca

4.19.1.3. Ta6nuuya fut_pos: nicpopmayms o NO3ULMOHHOM COCTOAHUM HA MOMEHT BeYepHero KJmpuHra no gbio-

yepcam

Ta6n. 76. Monsa ta6nuubl fut_pos

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

isin_id i4 YHWKasIbHbIA YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin c25 CVMBO/IbHbIN KO UHCTPYMEHTA

client_code c7 Kog knneHTa

account i1 Tun cyeta (0 - P®; 1 - B®; 2 - KNNEHT)

Xpos_beg i8 Mo3numa Ha Havyano AHA

xpos_end i8 Mo3numnsa Ha KoHewl, AHA

vm d16.2 CymmapHast BM no ntoram OCHOBHOIO KAMPUHTA A1 KAMeHTa/mpMbl 1
VHCTpyMeHTa

fee d16.2 CyMMapHblIii c6op AN KNMeHTa/pupmbl N MHCTPYMEHTa

accum_go d16.2 HakonneHHsbii M

fee_ex d16.2 BuipxeBoii c6op

vat_ex d16.2 HAC B cocTase 6upxeBoro cbopa

fee_cc d16.2 KnupwuHrosblili c6op

vat_cc d16.2 HAC B cocTaBe KNMPUHIOBOro cbopa

4.19.1.4. Ta6nuua opt_pos: uHcpopmMaLusi 0 NO3ULUOHHOM COCTOSHUN Ha MOMEHT BEYEPHET0 K/IMPUHTra No onuu-

OHaM

Ta6n. 77. Nona Tabnuybl opt_pos

Mone Tun Onucaxune

repliD i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none noAcucTemMbl penkaumm

isin_id i4 YHVKa/TbHbIA YACTOBOW UAEHTUMUNKATOP NHCTPYMEHTa
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Mone Tun OnucaHune

sess_id i4 MaeHTudhmkaTop TOprosoii ceccum

isin c25 CVMBO/IbHbIN KO MHCTPYMEHTA

client_code c7 Kop knuneHTa

account i1 Twun cyeta (0 - P®; 1 - B®; 2 - kKNMEHT)

Xxpos_beg i8 Mo3numsa Ha Havyano aHA

xpos_end i8 Mo3numsa Ha KoHew, oHA

vm dl6.2 CymmapHass BM no ntoram OCHOBHOTO KAMPWHra AN KiveHTa/upMbl 1
UHCTpymeHTa. PaBHo cymme noneii VAR_MARG_P 1 VAR_MARG_D

fee d16.2 CymMmapHbIii c6op ans KNneHTa/mpmbl U MHCTpyMeHTa. CoBnagaer ¢ no-
nem SBOR 3 oTuyeToB

fee_ex d16.2 BupxeBoii c6op

vat_ex d16.2 HAC B cocTaBe 6upxeBoro céopa

fee_cc d16.2 KnupwuHroBbliii cb6op

vat_cc d16.2 HAC B cocTaBe KNMPUHIOBOTO cbopa

4.19.1.5. Ta6nuua fut_sess_settl: PacueTHble LieHbl NO (hblouepcam

Ta6n. 78. Mona ta6nuybl fut_sess_settl

Mone Tun OnucaHve

repllD i8 Cnyxe6Hoe none noAcucTeMbl pennkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm

sess_id i4 MaeHTudmkaTop TOprosoii ceccum

date_clr t [Jata knupuHra

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

isin_id i4 YHVKa/IbHbIN YACOBOW NAEHTUMNKATOP NHCTPYMEHTA
settl_price d16.5 PacueTHas LeHa

4.19.1.6. Ta6nuuya opt_sess_settl: pacueTHble LeHbI NO ONUMOHaM

Ta6n. 79. Nona Ta6nuubl opt_sess_settl

Mone Tun OnucaHne

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn

replRev i8 CnyxebHoe none nofcucTeMbl pennkawmm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkawmm

sess_id i4 MaeHTrndomkaTop TOproBoii ceccum

date_clr t [ata knvpuHra

isin c25 CUMBO/IbHBI KOZ, UHCTPYMEHTA

isin_id i4 YHVKa/IbHbIN YAC/IOBOW NAEHTU(MKATOP UCTPYMEHTA
volat d16.5 BonatnnibHOCTb onuuoHa

theor_price d16.5 TeopeTnyeckas LeHa onyuoHa

4.19.1.7. Ta6nuua pledge_details: Ta6nuua getanusayum 3aioros

Ta6n. 80. NMona ta6nuubl pledge_details

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none noAcucTemMbl pennkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm

client_code c7 Ko knueHTa

pledge_name c10 Kop nHocTpaHHo BanoThl MW LIEHHOW Bymaru

xamount_beg d26.2 KonnuecTtso LieHHbIX 6ymar v MHOCTPaHHOW BaUTIOThI HA HaYa1o ceccum
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Mone Tun OnucaHune

Xpay d26.2 CyMMa BBOAOB-BbIBOAOB B LUTYKaX LEHHbIX GyMar Wy MHOCTpaHHOl Ba-
NoThbI

xamount d26.2 KonnuectBo LieHHbIX Gymar uam MHOCTPaHHOI BaslloTbl Ha TEKYLLUWIA MO-
MEHT

rate d16.5 OueHOYHasa CTOMMOCTb €UHULLbI MHOCTPAHHON BasltoTbl AW OAHOW LiEeH-
Ho Bymaru B py6nsx Po

xamount_beg_money d26.2 KonmyecTBO LEeHHbIX Bymar Ui MHOCTPaHHOI Ba/lloTbl HA HaYao ceccum
B pyonsx Po

Xpay_money d26.2 CyMMa BBOAOB-BbIBOAOB B LUTYKaX LEHHbIX GyMar WM MHOCTpaHHOl Ba-
NoTbI B pyonsax PO

xamount_money d26.2 KonnuectBo LieHHbIX Gymar uam MHOCTPaHHOM BasltloTbl Ha TEKYLLUWIA MO-
MEHT B py6nsx P®

com_ensure i1 Tun cpegcTs obecneyeHus

MpumeyaHus:

* Mone amount_money - Konnv4ecTBO LieHHbIX ByMar nam MHOCTPaHHON BaslloThbl HA TEKYLLMIA MOMEHT (B py6nsax P®) (paccuntbiBaetcs
Kak «amount» * «rate»)

 Mone amount_beg_money - Konn4ecTso LieHHbIX ByMar 1M MHOCTPaHHO BaslloTbl Ha Havasno ceccum (B py6nax P®) (paccumtbiBaeTcs
KaK «amount_beg» * «rate»)

+ Mone pay_money - CyMMa BBO/J0B-BbIBOZIOB B LUTYKaX LIEHHbLIX ByMar Ui MHOCTPaHHO BasioTkl (B py6nsx P®) (paccunTbiBaeTcs Kak
«pay» * «rate»)

« lMone com_ensure - Tn cpeacTs obecneyeHust:
0 cpeacTtBa YaCTUYHOro 06ecnequvm;
1 cpeacTBa NOAHOIO o6ecneyeHus.
4.19.1.8. Ta6nuuya money_clearing_sa: KnneHTCKne geHbru B KNNpuHre

Ta6n. 81. NMonsa Ta6nuubl money_clearing_sa

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nofcucTeMbl pennkawmm
replRev i8 CnyxebHoe none noAcucTeMbl pensimkawmm
replAct i8 Cnyxe6bHoe none nogcucTemMbl penkaumm
settlement_account cl2 PacueTHbIli Kog,

share i1 Twun cyeta. 0 - py6nu, 1 - 3anoru.
amount_beg d26.2 [eHer Ha HaYano aHA

vm d26.2 BapunauvoHHasa mapxa

premium d26.2 OnunoHHasa npemua

pay d26.2 [BuxXKeHune no cyety

fee_fut d26.2 dbroyepcHbIli GrpxeBoii cbop

fee_opt d26.2 OnuMOHHbI BrpXeBoii coop

go d26.2 CymmapHoe MO no chbtoyepcam 1 onuuoHam
amount_end d26.2 Ha koHeL, gHA

free d26.2 CB060OHO CpeacTs

4.19.1.9. Ta6nuya fut_pos_sa: nHcpopmaums 0 NO3NLMOHHOM COCTOSSHUM HA MOMEHT BEYEpPHEro K/IMpuHra no
¢brouepcam

Ta6n. 82. Nona ta6nuybl fut_pos_sa

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

isin_id i4 YHWKasIbHbIA YNCI0BON MAEHTUIMKATOP MHCTPYMEHTa
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Mone Tun OnucaHune

sess_id i4 MaeHTudhmkaTop TOprosoii ceccum

isin c25 CVMBO/IbHbIN KO MHCTPYMEHTA

settlement_account cl2 PacueTHbIi Kog,

xpos_beg i8 Mo3nymsa Ha Havano gHsA

xpos_end i8 Mo3numa Ha KoHew, AHA

vm d26.2 CymmapHasi BM no ntoram OCHOBHOTO KAMpWUHra Ans kaveHTa/oupMbl v
MHCTPYMEHTA

fee d26.2 CyMMapHbIii c60p ANs kneHTa/dnpmbl 1 MIHCTPYMEHTa

fee_ex d26.2 Bupxxesoi c6op

vat_ex d26.2 HAC B cocTaBe 6upxeBoro céopa

fee_cc d26.2 KnupuHrosblii c6op

vat_cc d26.2 HAC B cocTaBe KNMpyUHroBoro céopa

4.19.1.10. Ta6nuua opt_pos_sa: UHpopmayus 0 NO3MLUOHHOM COCTOSIHUN HA MOMEHT BEUEPHEro K/IMPUHra no
onuuoHam

Ta6n. 83. NMonsa Ta6nuubl opt_pos_sa

Mone Tun OnucaHune

repliD i8 CnyxebHoe none noAcucTeMbl penkaumm

replRev i8 CnyxebHoe nosie NoacucTeMbl penmkaymm

replAct i8 CnyxebHoe none nofAcucTeMbl pennkaumm

isin_id i4 YHVKasbHbIN YAC/IOBOW UAEHTUMUKATOP NHCTPYMEHTA

sess_id i4 MaeHTrndomkaTop TOproBoii ceccum

isin c25 CWMBOJIbHbIN KO MHCTPYMEHTA

settlement_account cl2 PacuyeTHbIli Kog,

Xpos_beg i8 Mo3numa Ha Havyano aHA

xpos_end i8 Mo3nums Ha KoHew, AHS

vm d26.2 CymmapHasi BM no ntoram OCHOBHOMO KAMpWUHra ans knaveHta/doupmbl v
MHCTpymeHTa. PaBHo cymme nonei VAR_MARG_P 1 VAR_MARG_D

fee d26.2 CyMMapHblIii c6op An5 kImeHTa/prpmbl U MHCTpyMeHTa. CoBnagaert ¢ no-
nem SBOR u3 ot4yeToB

fee_ex d26.2 BupxeBsoii c6op

vat_ex d26.2 HAC B cocTaBe 6upxeBoro cbopa

fee_cc d26.2 KnupwrHrosein c6op

vat_cc d26.2 HAC B cocTaBe KNMPUHIOBOroO cbopa

4.19.1.11. Ta6nuua sys_events: Taénuua co6bITUiA

Ta6n. 84. NMona Ta6nuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nofAcucTembl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 CnyxebHoe none noAcucTeMbl penkaumm
event_id i8 YHUKa/TbHbI naeHTndunkaTop cobbiTus
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuncaHune cobbITus

MpumeyaHus:

¢ B0o3MOXHbIe TVMbl COBLITUIA:

event_type =3
message = "clearing_data_ready"
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[0TOBbI flaHHbIEe NOC/1e OCHOBHOIO K/IMPUHra

4.20. Notok RTS_INDEX_REPL - bupxeBble nHAEKCbI

4.20.1. Cxema gaHHbIX
Tabnuupl:
* rts_index - Tabnuua nHaekcos

4.20.1.1. Ta6nuuya rts_index: Tabnuua HAEKCOB
Tabnvua cofepXnT faHHbIe 0 3HAYEHUSIX BUPXKEBbIX NHAEKCOB.

Ta6n. 85. Monsa tTa6nuubl rts_index

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkawmm

replAct i8 CnyxebHoe none noAcucTeMbl penkaumm

name c25 Mma nigekca

moment t MomeHT nocnegHero pacyeta

value di8.4 3HaueHuve nHaekca

prev_close_value di8.4 3HaueHVe NHAeKca Ha 3aKkpbITe NpeablayLleil TOproBoii ceccum

open_value di8.4 3HauyeHne NHAEKCA Ha OTKPbITVE TEKYLLEen TOProBo ceccum

max_value di8.4 MakcrMMasibHOe 3Ha4YeHVe NHAEKCa B TEUEHWNE TEKYLLE TOProBoii ceccum

min_value d1s8.4 MuH1ManibHOe 3Ha4YeHne NHAEeKca B TeHeHne TekyLeil TOproBoii ceccum

usd_rate d10.4 [Ns HOeKcoB, B KOTOPbIX YUMTLIBAKOTCA Kak pybnesble, Tak v Aonnapo-
Bbl€ LiEHbI MHCTPYMEHTOB — KypcC py6ns1 K 4on1apy, UCnonb30BaBLUNIACA ANs
pacyeta

cap di8.4 KanuTanmsaums 6ymar, BXOASALWNX B UHAEKC

volume di8.4 O6bEM CAEeNoK, BXOAALLUMX B UHAEKC

value_highprec d18.6 3HaueHve uHaeKca (3HaYeHUe BbICOKOW TOYHOCTM, 6 3HAKOB nocsie 3ans-
TOWA)

prev_close_value_highprec d18.6 3HaueHVe MHAEKCa Ha 3akpbiTve npeablayLleli TOproBoi ceccum (3Have-
HVe BbICOKOW TOYHOCTHW, 6 3HAKOB Moc/e 3ansTon).

open_value_highprec d18.6 3HauyeHne nHaekca Ha OTKpbITHE TeKYyLLEen TOProBoii ceccum (3Ha4YeHue Bbl-
COKOW TOUHOCTH, 6 3HAKOB Noc/e 3ansaToin).

max_value_highprec d18.6 MakcuMasibHoe 3HaYeHne NHAEKCa B TEUEHWE TeKyLLell TOProBoi ceccum
(3HayeHne BbICOKOI TOYHOCTK, 6 3HAKOB Noc/e 3ansToi).

min_value_highprec d18.6 MUWHMMaIbHOE 3HaYeHVe MHAeKca B TeYeHUe TeKyLleil TOproBoii ceccum
(3HayeHne BbICOKOI TOYHOCTK, 6 3HAKOB Nocse 3ansiToi).

4.21. Notok FORTS_VM_REPL - BapnaymoHHasa mapxa

4.21.1. Cxema gaHHbIX
Tabnuubl:
« fut_vm - BapuaymoHHas mapxa no gobtouepcam
¢ opt_vm - BapunaunoHHas Mapxa no onuyuoHam
« fut_vm_sa - BapraunoHHasa mapxa no dbtouepcam
e opt_vm_sa- BapVIaLWIOHHaFI Mapxa no onunoHam
4.21.1.1. Ta6nuua fut_vm: BapnaunoHHas mapxa no dbrovepcam

Ta6n. 86. Monsa Taénuybl fut_vm

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm
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Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

isin_id i4 YHVKa/TbHbIN YACIOBOW UAEHTUNKATOP NHCTPYMEHTa

sess_id i4 M aeHTudmkaTop TOproBoi ceccum

client_code c7 Kog, knneHTa

vm d16.5 HakonneHHas no caenkam BaprauMoHHas Mapxa no bloyepcam, paccum-
TaHHasa No TekyLel KoTUPoBKe

vm_real d16.5 HakonneHHas no caenkam BapyauoHHas Mapxa no blouepcam, paccum-

TaHHas Mo TekyLUeli pbIHOYHOI KOTVMPOBKE

Ta6n. 87. Mona Tabnuybl opt_vm

4.21.1.2. Ta6nuuya opt_vm: BapuauymoHHaa map)xa no onwyuoHam

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nofAcucTeMbl peninkawmm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

isin_id i4 YHVKa/TbHbIN YACOBOW UAEHTUNKATOP NHCTPYMEHTa

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

client_code c7 Kog, knneHTa

vm d16.5 HakonneHHas no caenkam BapuauyoHHas Mapxa no MapxupyembiM on-
LiMOHaM, paccunTaHHas no TekyLlein OonuMOHHOI KOTUPOBKe

vm_real d16.5 HakonneHHas no caenkam BapuauyioHHas Mapxa no MapxupyembiM on-

LUMOHaM, pacciHmTaHHas no TeKyLIJ,eVI 0I'ILWIOHHOI7I KOTUpOBKe

Ta6n. 88. Mona ta6nuybl fut_vm_sa

4.21.1.3. Ta6nuuya fut_vm_sa: BapuaunoHHaa mapxxa no ¢pbrouepcam

Mone Tun Onucaxne

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe nose nofcucTembl pennkawmm

replAct i8 CnyxebHoe none nNoAcuCcTeMbI pensimkaumm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUNKATOP NHCTPYMEHTa

sess_id i4 M aeHTndmkaTop TOproBoi ceccum

settlement_account cl2 PacuyeTHbIli Kog,

vm d26.2 HakonneHHas no caenkam BapuauoHHasa Mapxa no bloyepcam, paccum-
TaHHasa No TekyLel KoTUPoBKe

vm_real d26.2 HakonneHHas no caenkam BaprauoHHas Mapxa no bloyepcam, paccum-

TaHHas Mo TekyLUeli pbIHOYHOI KOTUPOBKE

Ta6n. 89. Mona ta6nuybl opt_vm_sa

4.21.1.4. Ta6nuuya opt_vm_sa: BapnaynoHHasa mapxa no onyuoHam

Mone Tun Onucaxne

repliD i8 CnyxebHoe none nogcucTembl pennkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm

replAct i8 Cnyxe6bHoe none nofAcucTemMbl pennkaumm

isin_id i4 YHVKa/TbHbIN YCTOBOW UAEHTUMNKATOP NHCTPYMEHTa

sess_id i1 MaeHTndmkaTop TOproBoi ceccum

settlement_account cl2 PacueTHbIli Kopg,

vm d26.2 HakonneHHast no caenkam BapualyioHHas Mapxa no MapXxupyembiM on-
LiMOHaM, paccynTaHHas no TekyLlei OnUMOHHOI KOTUPOBKe

vm_real d26.2 HakonneHHas no caenkam BapuauyioHHas Mapxa no MapxupyembiM on-

LUMOHaM, pacciHmTaHHas no TeKyLIJ,eVI 0I'ILWIOHHO|7I KOTUpOBKe
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4.22. Notok FORTS VOLAT REPL - BonatusbHOCTb

4.22.1. Cxema gaHHbIX
Tabnmupl:
* volat - BonatuibHoCTb
4.22.1.1. Ta6nuuya volat: BonatunbHoCcTb

Ta6n. 90. Mona ta6nuybl volat

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nogcucTemMbl penkaumm
replRev i8 CnyxebHoe nosne nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
isin_id i4 YHVKasIbHbIN YACIOBOW UAEHTUMNKATOP NHCTPYMEHTA
sess_id i4 MaeHTndmkaTop TOproBoii ceccum

volat d16.5 BonatunbHocTb onuyoHa

theor_price d16.5 TeopeTnyeckas LeHa onuuoHa

theor_price_limit d16.5 TeopeTnyeckas LeHa onuuoHa ¢ y4eTom SIMMUTOB
up_prem d16.5 BepxHuiA (MUT NpemMmnmn No onuUoHy

down_prem d16.5 HWXHWIA NUMUT NpeMUK No ONuUMOHY

4.23. Notok FORTS_INFO_REPL - CnpaBouyHas nHopmayus

4.23.1. Cxema flaHHbIX
Tabnuupbl:

« currency_params - lNapameTpbl Ba/toT

* base_contracts_params - [NapameTpbl 6a30BbIX KOHTPAKTOB

« futures_params - MapameTpbl PblO4EPCOB

* virtual_futures_params - MapameTpbl BUPTyasibHbIX hbloHepCcoB

 options_params - [MapameTpbl ONUYOHOB
¢ investor - CnpaBOYHUK K/INEHTOB
« dealer - CnpaBo4HuMK thupm

e common_params - MapameTtpsbl pacyéTta Mo

» option_series_params - IHdhopmaus 0 napameTpax OnuUOHHbIX CEPUIA.

» sys_events - Tabnmua cobbITHiA

4.23.1.1. Ta6nuuya currency_params: NapameTpbl Ba1lOT

Ta6n. 91. Monsa Ta6nuubl currency_params

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose noacuUcTeMbl penmkaLmm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none noAcucTeMbl penkaumm

currency_id i4 MaeHTudmkaTop BasioThl U3 CpaBoYyHMKa rates notoka FUTINFO

radius f Paanyc nsmeHeHus LeHbl BaUTHOTbI B MpoLeHTax (onpeAenseTcs B nocnea-
HWIA BEYEPHWIA KJTUPUHT)

signs i1 Mone donaros. He ncnonb3yetcs.

4.23.1.2. Ta6nuuya base_contracts_params: MapameTpbl 6a30BbIX KOHTPAKTOB

Ta6n. 92. Nona Ta6nuuybl base_contracts_params

Mone Tun

OnucaHue

repliD i8

Cny)KeﬁHoe nosie noagcucTemMsl penmkalmn
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Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

code_vcb c25 Kop, 6a30BOro KoHTpakTa

code_mcs c25 Kopg, MeXKOHTpaKTHOro crnpega

volat_num i1 KonmyecTtBo KpUBLIX BOIATU/ILHOCTU

subrisk_step f LLlar noaTo4ek pucka

is_percent i1 Mpu3Hak KOHTpakTa

has_options i1 Mpu3Hak HaMuMs ONUMOHOB Ha (hblovepc Ha AaHHbll BA. 0 — HeT onymo-
HOB, 1 — eCTb OMUMOHbI.

percent_rate d16.5 MpoueHTHas cTaBKa (4719 KOHTPAKTOB Ha CTaBKW)

is_usd i1 Mpu3Hak pacueTa B goniapax

somc f CraBka 'O no HenoKpbITbIM Npogaxam (B py6/six)

msp_type i1 Tvn cToMMOCTY Wwara ueHbl. 0 — domkcnpoBaHHas, 1 — onpegensiercs 3Ha-
YeHVeM MHAMKaTopa BaslloThl.

currency_id i4 M aeHTudmkaTop BasoThl U3 cnpaBoyHuKa rates notoka FUTINFO

spot_price f Puck-napameTp, o603HavaloWmii TEOPETUUECKYHD LieHy 6a30BOr0 akTvBa
Ha CMOTOBOM pPbIHKE, MPUBEAEHHYHO K JIOTHOCTM OCHOBHOTO (dblovepca

mrl f 3HaueHVe CTaBKM PbIHOYHOIO prcka

mr2 f 3HaueHve CTaBKM PbIHOYHOTO prCKa NePBOro IMMUTa KOHLEHTpaumm

mr3 f 3HayeHve CTaBKM PbIHOYHOIO PYCKa BTOPOro /IMMUTa KOHLEHTpaLmm

k1 i8 KonuuectBo eauHuL, 6a30BOr0 akTuBa, XapakTepusylllee [AOCTUMXEeHNe
nepBOro IMMMTa KOHLEHTpaL MK

k2 i8 KonuuectBo eguHuL, 6a30BOr0 akTuBa, XapakTepuaylollee [AOCTMXKeHune
BTOPOrO IMMUTA KOHLEHTpaLmn

risk_points_n i4 KonmyecTBo cLeHapueB ABWMKEHMS LieHbl KOHTpaKTa cfieeBa u cnpasa oOT
LeHTpa pacyeTta pucka

MpumeyaHus:

« Mone is_percent MOXET NPUHUMATb CeAYyoLME 3HAYEHUS:

0
1
2
3
4

06bIYHbI thbrouepc

MPOLIEHTHbIN thblovepc

thbrouEPC Ha NOroAy 1 3N1EKTPUYECTBO
hblouepc Ha eBPO6OHAbI

btovepc Ha ctaBky PEMO

4.23.1.3. Ta6nuua futures_params: MapameTpbl hblouepcoB

Ta6n. 93. NMona ta6nuubl futures_params

Mone Tun OnucaHune

repllD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nose noacucTeMbl penmkawmm
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
isin c25 M aeHTndmkKaTop MHCTpYMeHTa

isin_id i4 YHVKa/TbHbIN YACTOBOW NAEHTUUNKATOP NHCTPYMEHTa
code_vcb c25 Kogf 6a30BOro KOHTpakTa

settl_price d16.5 PacueTHas LeHa

spread_aspect i1 Mpu3Hak BXOXAEeHWs B cnpes,

subrisk i1 Mpu3Hak yyeTa puckoB No NOATOYKaM pucka
step_price f LleHa MMHUMasbHOTO LWara

exp_date t [Jara sakcnupauumn

settl_price_real d16.5 PeanbHas pacyeTHas LieHa dblovepca
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Mone Twvn OnucaHvne

min_step f MUWHUMasTbHBIV War M3MEHEHNS LieHbl

lot i4 KonuuecTtBo eanHuL, 6a30BOro aktuea B MHCTPYMEHTE

interest_rate_risk_up f CTaBKa paccorniacoBaHusi MpPOLEHTHOTO pucKa B CLEHapun ABWXEHUS
CTaBKU BBEPX

interest_rate_risk_down f CTtaBka paccornacoBaHusi NPOLEHTHOrO pucka B CUEHapUX OBWKEHMS
CTaBKUN BHU3

time_to_expiration f Bpewmsa [0 akcnvpauum MHCTpyMeEHTa B A0NAX rofa

normalized_spot f TeopeTnyeckas LieHa 6a30BOro akTBa Ha CMOTOBOM PbIHKE B MyHKTaxX, Npu-
Be/leHHasi K pa3MepHOCTU OCHOBHOIO

MpumeyaHus:

* lMone spread_aspect MOXET NpuHMMaTb cneayruine sHa4eHuns:
0 He BxoguT B cnpeg,
2 BX0AUT B MEXMECSAUHBIA cnpes
4.23.1.4. Ta6nuua virtual_futures_params: MapameTpbl BUPTyasibHbIX )blOYEpPCOB

Ta6n. 94. NMona ta6nuuebl virtual_futures_params

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl pensinkasmm

replRev i8 CnyxebHoe none nNoAcucTeMbl pensimkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

isin c25 M aeHTndmkaTop MHCTpPYMeHTa

isin_base c25 Ko peanbHoro dbtoyepca

a f MapameTp a

b f MapameTp b

c f MapameTp ¢

d f MapameTtp d

e f MapameTtp e

exp_date t [Jara akcnupauum

use_null_volat i1 Mpu3Hak HyneBoli BONaTUbHOCTN

s f MapameTp s

strike_step f Lar cTpaiika

exp_clearings_sa i4 Onpepenser, 3a CKO/IbKO K/TMPUHIOBbIX ceccuii no PK HauHeT 6/10k1poBaTh-
ca [0, paccuntaHHoe A1 Bcero PK no mogeny skcnvpauun. YctaHaenu-
Baetcs HKL.

exp_clearings_bf i4 OnpegfensieT, 3a CKO/IbKO K/IMPUHIOBbLIX ceccuit no B® HayHeT 6/10KMpo-
BaTbcs O, paccumTaHHoOe gns Beeli B® no mogenu skcnupauun. YctaHa-
BnimBaetcs HKL.

exp_clearings_cc i4 Onpepenser, 3a CKOMbKO KIMPUHIOBbIX CECCUIT HAYHETCS NPUMEHEeHNe Be-
ca exp_weight ans knneHtos b®. Yctanasnmsaetcs HKLL.

volatility _risk f CraBKa AmanasoHa pucka Bo/1aTU/bHOCTH

volatility_risk_mismatch f CTaBKa paccorsiacoBaHvs pucka Bo/1aTuibHOCTU MEXAY pa3HbIMU CpOKa-
MV OMNLMOHHBIX Cepuii

time_to_expiration f Bpewmsa [0 akcnvpauuv MHCTPYMEHTa B AONAX rofa

Ta6n. 95. Mona Ta6nuubl options_params

4.23.1.5. Ta6nuya options_params: MapameTpbl ONLMOHOB

Mone Tun OnucaHve

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nose noacucTeMbl penmkawmm
isin c25 M aeHTndmkaTop MHCTpYMeHTa
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Mone Tun OnucaHune

isin_id i4 YHUWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa
isin_base c25 Kof BupTyasibHOro gobtovepca

strike dl6.5 CTpalik onuuoHa

opt_type i1 Twn onumoHa: 1 - PUT, 2 - CALL

settl_price d16.5 PacueTHas LeHa

Ta6n. 96. Mona Taénuybl investor

4.23.1.6. Ta6nuua investor: CnpaBoOYHUK KIINEHTOB

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nogcucTeMbl penmkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe nose nofcucTeMbl pennkasmm

client_code c7 Kof knneHTa

calendar_spread_margin_type i1 Tun MapXxupoBaHNsa KauleHAapHbIX CnpefoB Ans kaneHTa. 3 - MonyHeTTo,
4 - HeTT0. /icnonb3yemoe ceilvac 3HaveHne

num_clr_2delivery i4 KonuyecTBo K/IMPUHIOB A0 3KCnupauun 4715 Hayana pacyeta cueHapues
aKcnupauum.

exp_weight d3.2 Bec cueHapueB akcnvpauummn B utorosom MO.

go_ratio d16.5 KoadhdmumeHT utorosoro O.

no_fut_discount i1 dnar 3anpeLleHns Ucnosib3oBaHns CkMakn no dbtodepcam. 1 - 3anpert, 0

- Het.

Ta6n. 97. NMonsa ta6nuubl dealer

4.23.1.7. Ta6nuuya dealer: CnpaBo4HUK pnpm

Mone Tun OnucaHune

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none nofAcucTemMbl pennkawumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

client_code c7 Kog, knneHTa

margin_type i1 Pexum mapxupoBaHusa no pasgenam b®. 3 - MonyHetTo, 4 - Hetto. Vc-
nonb3yemoe celivac 3HaueHne

calendar_spread_margin_type i1 Tun MapXxupoBaHns KaneH4apHblx cnpefos A5 noptdens b&. 3 - MNony-
HeTTo, 4 - HeTTo. Vcnonb3yemoe ceitvac 3HaueHve

check_limit_on_withdrawal i1 MpoBepka pgocTatouHocT obecnedveHns no B® npu BBOAe/BbIBOAE
cpeacTs. 1 - [la, 0 - HeT. icnonb3yemoe ceitvac 3HaveHne

limit_tied_money i1 CooTBeTCTBME TOProBoro numuTta b® cymme cpefcts Ha pasgenax bo.
1 - Nopaepxmeatb cooTBeTcTBME, O - HesaBucumbli (BUPTYasibHbIA) n-
MWT. BUpTyanbHbIii AMMWUT NO pe3ynbTatam BeYEPHEro KNMpUHra MeHsieTcs
TO/IbKO Ha BeNMUYMHY goxoaalybbiTka. icnonb3yemoe ceiivac 3HaueHne

num_clr_2delivery i4 KonmyecTBo KIMPUHIOB [0 3KCNMpauun A8 Havana pacyeta cleHapves
akcnupauum no b®. Vicnonb3yemoe ceiiyac 3HaueHune

exp_weight d3.2 Bec cueHapues akcnupauuu ana 6@ B ntorosom MO. Vcnonb3yemoe ceii-
yac 3HayeHve

go_ratio d16.5 KoadpchuumeHnT ntorosoro MO ana 6®. Vicnonblyemoe ceiivac 3HaueHve

no_fut_discount i1 dnar 3anpeLyeHns NCnonb3oBaHWsA CKMAKM No hetovepcam Ans noptdens
B®. 1 - 3anper, 0 - Het. icnonb3yemoe ceitvac 3HaveHne

num_clr_2delivery_client_default i4 KonmyecTBo KIMPUHIOB A0 3KCNMpauun A8 Havana pacyeta cleHapves
3KCMMpaLym No KAMeHTaMm - 3Ha4yeHne nNo ymonyaHuio. Micnonb3yemoe ceii-
yac 3HadyeHve

exp_weight_client_default d3.2 Bec cueHapuneB akcnvpauum B UToroBom O NSt KIMEHTCKUX pas3fenos -
3HauYeHve nNo ymonyaHuio. icnonb3yemoe ceityac 3HaveHve

no_fut_discount_client_default i1 dnar 3anpeLleHVs NCNoNb30BaHUSA CKUAKM NO dbloyepcam 415 KTMEHTOB

- 3HauyeHWe no ymonyaHuio. 1 - 3anpet, 0 - HeT. Vicnonb3yemoe ceityac
3HaueHue
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4.23.1.8. Ta6nmya common_params: MapameTtpbl pacuéta O

Ta6n. 98. NMonsa Ta6nuubl common_params

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nose nofcucTeMbl pennkawmm
replAct i8 Cnyxe6bHoe none noAcucTeMbl pensimkaumm
common_rev i4 Homep peBu3nu - CypporaTHblii ko4

edge_coeff

KoadhchumeHT yyeta KpaeBbIX pUCKOB

4.23.1.9. Ta6nmua option_series_params: MapamMeTpbl ONUMOHHbLIX CepUin

Ta6n. 99. Mona Tabnuybl option_series_params

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penimkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

small_name c25 CVMBO/IbHBIN KOf,

isin_base c25 Kog peasibHoro dobtoyepca

a f MapameTp a

b f MapameTp b

c f MapameTp c

d f MapameTtp d

e f MapameTp e

expiration_date t [arta 3aBepLueHns neproga UCnosiHeHUs

use_null_volat i1 Mpu3HaK HyneBoli BONaTUIbLHOCTN

S f MapameTp s

strike_step f Lar cTpaiika

exp_clearings_sa i4 OnpepenserT, 3a CKObKO KITMPUHIOBLIX ceccuii no PK HauHeT 61okmpoBaThb-
ca 'O, paccuntaHHoe g1 Bcero PK no mogenv akcnvpauun. YctaHasnu-
Baetcsa HKL.

exp_clearings_bf i4 OnpegfensieT, 3a CKO/IbKO K/IMPUHIOBbLIX ceccuit No B® HauHeT G/I0KMpo-
BaTbcAa MO, paccumtaHHoe A Beeli B® no mogenu akcnvpauum. YctaHa-
Bnusaetca HKL,.

exp_clearings_cc i4 Onpegenser, 3a CKOMbKO KIMPUHIOBbIX CECCUIl HAYHETCA NPUMEHEeHWe Be-
ca exp_weight ans knueHtos b®. Yctanasnmsaetca HKL,.

volatility_risk f CTaBka AvanasoHa pucka BoMaTuibHOCTH

volatility_risk_mismatch f CTaBKa paccorfiacoBaHus pmcka BoNaTubHOCTU MeXay pasHbiMU CpoKa-
MW OMUMOHHbBIX CEPUIA

time_to_expiration f Bpems Ao akcnupauum UHCTpyMeHTa B AONSAX roga

option_series_id i4 MaeHTudhmKaTop ONLMOHHO cepun

underlying_id i4 MpeHTndomkaTop hblovepca

4.23.1.10. Ta6nuya sys_events: Ta6nuya coobITUiA

Ta6n. 100. Mons Ta6nuubl sys_events

Mone Tun OnucaHune

repllD i8 CnyxebHoe nose noacucTeMbl penmkalmm
replRev i8 Cnyxe6bHoe none noAcucTemMbl pennkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
event_type i4 Tvn cobbITuA

event_id i8 YHUKasbHbIN MAEHTUMKATOP COObLITUS
sess_id i4 Homep ceccumn

message c64 OnuvcaHue cobbITus
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Mone Tun OnucaHune
server_time t [ata n Bpems cepsepa
MpumeyaHus:

» B0O3MOXHbIe TWMbl COGLITHI
event_type=1
message = "session_data_ready"
3akoHuYeHa 3arpyska faHHbIX U3 K/IMPUHIOBOW CUCTEMbI B TOPTrOBYO Nepes, HayasioM HOBOW TOProBoli ceccum
event_type = 6

message = "extension_of_limits_finished"
Pa3,£l|BI/I)KKa IMMUTOB 3aKOH4YeHa

4.24. Notok FORTS_TNPENALTY_REPL - NHcdhopmauumsa o coopax 3a TpaH3ak-
Luu

4.24.1. Cxema gaHHbIX

Tabnuupl:

» fee_all - lHdpopmaums o KonmyecTse HauMCNEHHbIX 6annoB

« fee_tn - leTanusmpoBaHHast UHOPMaLNs MO KOSIMYECTBY HEKOPPEKTHBLIX TPaH3aKLWiA
4.24.1.1. Ta6nuua fee_all: UnudhopmaLua o KonmyectTse HAYNCNEHHbIX 6a110B

Ta6n. 101. NMonsa Ta6nuubl fee_all

Mone Tun OnucaHve

repllD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nosie noacuUcTeMbl penmkawmm

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

time i8 Bpewms B popmare YYYYMMddhhmmssSSS

p2login c64 NorvH

sess_id i4 Homep ceccumn

points i4 Konnuyectso HauMcneHHbIX 6as1/10B 3a CeKyHay 13 time
fee d16.2 C60p 3a HEKOPPEKTHbIE TpaH3aKL N K MOMEHTY time

4.24.1.2. Ta6nuua fee_tn: JleTannsnpoBaHHasA MH(IOPMALMA MO KONNYECTBY HEKOPPEKTHbIX TPaH3aKLuii

Ta6n. 102. NMNons Taénuubl fee_tn

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none noAcucTemMbl penkaumm
replRev i8 CnyxebHoe nosie NoAacUCTeMbI penmkalmm
replAct i8 CnyxebHoe none nofcucTembl pennkaumm
time i8 Bpewms B popmare YYYYMMddhhmmssSSS
p2login c64 NorvH

sess_id i4 Homep ceccumn

tn_type i4 Tvn TpaH3akuun

err_code i4 Kof owm6km

count i4 KonuyecTBO HEKOPPEKTHBIX TPaH3aKLWii

4.25. MNotok MOEX_RATES_REPL - Kypcbl BantoT OH-naiiH

4.25.1. Cxema gaHHbIX

Tabnmupl:

« curr_online - 3HaueHUsi KypcoB BasllOT
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4.25.1.1. Ta6nuuya curr_online: 3Ha4eHNA KypcoB Ba/llOT

Ta6n. 103. Mons Ta6nuupl curr_online

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none noAcMcTeMbl pennkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
rate_id i4 M aeHTudmkaTop BasTiOThI niarexa

value d16.5 TekyLumMin Kypc BatoThbl NnaTexa

moment t Bpems pacuéta Kypca BasltoThl niarexa

4.26. Notok FORTS_FORECASTIM_REPL - lNporHo3 pnuckoB nocrsie BO3MOX-
HOW pasaBUKKU
4.26.1. Cxema gaHHbIX

Tabnmupl:

« part_sa_forecast - MporHo3 o6bema cBo604HbIX cpeacTs Ans PK.

4.26.1.1. Ta6nuua part_sa_forecast: NMporHos o6bema cBo60AHbIX cpeacTB Ana PK

Ta6n. 104. NMons Ta6nuubl part_sa_forecast

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl penkaumm

replAct i8 CnyxebHoe nose nofcucTeMbl pennkawmm

settlement_account cl2 PacueTHbIli Kog

money_free d26.2 CBob60oaHo geHer

MarketDataRev i8 Homep nocnegHero n3ameHeHns gaHHbIx (3HaveHne nons replRev) B noto-
Kax 3asBOK W CAENOK, MonaBsLLEro B pacyeT NporHosa obecneyexuns. 3a-
ABKM M cAeNKN CO 3HadyeHusMu replRev meHblie, yem MarketDataRev,
yuTeHbl B MPOrHo3e. 3asiBKn ¥ CAENKMN CO 3HauyeHusMu replRev 6onblue,
yem MarketDataRev, HE yuTeHbl B nporHo3se. Mogpo6Hoe onvcaHve nons
replRev npuBegeHo B pasgene 3.3.1. Cnyxeb6Hble Noas penankauumn.
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5. OnncaHue KomaHpg,

5.1. MeTog FutAddOrder - lo6aBneHne 3asABKU

Tun coobLueHns: 412

Tvn oTBETHOrO coobLeHns: 101

Ta6n. 105. Bxoasauwme napameTrpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHvne
YMOMYaHUIO

broker_code c4 Kog, 6pokepckoit dovpmbl

isin c25 Kop, nHcTpymeHTa

client_code c3 Kog, knneHTa

type i4 Bupg 3asBku

dir i4 HanpasneHus 3aaBku

amount i4 Konnuectso eAuHNL, IHCTPYMEHTa

price cl7 LleHa 3asBku

comment c20 Mone kommeHTapusa. [lobaBnserca B 3asBKy, caenky. Moxer
1Ccnonb30BaTbCs N0 COGCTBEHHOMY YCMOTPEHUIO pa3paboTym-
KOB LU/HO3a.

broker_to c20 Kog, PTC chmpmbl, KOTOpPOIA afpecoBaHa BHECUCTEMHAS 3asiBKa

ext_id i4 0 BHelwHuWin HoMep. [lo6aBnsieTcs B 3asBKy, CAeNKy

du i4 0 MpusHak Y. lobaBnseTcs B 3asBKy, CAENKY

date_exp c8 [ata ncteueHus 3ansku. [JobaBnseTcs B 3asBKy.

hedge i4 Mpu3Hak xamx-3aaBKu

dont_check_money i4 Mpu3Hak pacyeTa pMCKOB MO KIMEHTCKOMY pasfesny no JaHHOM
3anBke

match_ref cl0 TekcT-cBA3Ka 4N1A OA4HO3HAYHOro COOTBETCTBUA ABYX BCTpPeY-
HbIX 8 PECHbIX 3asBOK

ncc_request i1 0 Mpu3Hak 3anpoca K HKL| Ha 3akntoyeHne caenok ¢ y4acTHUKOM
TOpros

Ta6n. 106. Pe3ynbTat BbINOSIHEHUA

Nma napameTtpa Tun 3HaueHue no |OnucaHue

YMOTYaHUIO

code i4 Kog Bo3sBpata

message c255 TekcT coobuieHus

order_id i8 Kopg, 3asBku B cucteme

Kogbl Bo3BpaTa KOMaHfbl:

0 ycnex BbINO/IHEHWSA onepauun

[pyroe 3HayeHue oLmbKa

MpumeyaHus:

* [None type MOXET NpvHMMaTh Cneayowme 3HayeHns:

1 KOTMpOBOYHAaA 3aABKa (OCTaéTCFI B ovepeamn nocsie 4HaCTuyHoro CBe,EI,eHVIFI)

2 BCTpeyHas 3asBKa (CHUMAaeTCs nocsie NpoBeAeHUs ayKLyoHa)

3 3aaBka Fill-or-Kill
* one dir MOXET NpYHUMATb CNeayrLne 3HaYeHNs:
1 3asBKa Ha MOKynKy

2 3asBKa Ha Npogaxy

* B none price 3apaétcs LeHa 3asBkM B CTPOKOBOM BMAe ‘nnnnnnnnnn.mmmmm’'.
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* B none date_exp 3apaétca aata uctedeHus 3assku B suge 'YYYYMMDD'. Ecnu B kayecTBe AaHHOIO napameTpa nepegaércs nycras
CTpOKa, TO 3asBKa cunTaeTca 06bI4HON. MNpu 3a8aHHON AaTe 3asBka byAeT aBTOMaTUYeCKV NepeBbLICTABIATLCS B CNEAYHOLLYI0 CECCUID,
HO - Mosnyyasi Npy 3TOM HOBbLI HOMEP 1 HOBOe BpeMsl. TakuM 06pa3om MoslyvatoTCsi «MHOTOAHEBHbIE» 3asBKU. Bpems nx xusHu — oo
ucTeveHus aatbl. 3asBKM C UCTEKLIEN aaToli 6yayT aBTOMaTMYeCKn CHUMATLCS Moc/se 3aBepLueHust BedepHeli ceccun (ecnu oHa ecTb
B 3TOT fieHb), YXXe HOoublo. [1pn nepesbICTaBNEHNN [eNaloTCsl MPOBEPKN Ha Ha/IMYME UHCTPYMEHTA, KNMeHTa, AOCTaTO4HOCTU CPefCTB.
JonycTumblii fuanasoH faTbl: >= CErogHsALLIHEro AHs, <= 0fHOr0 roga Bnepes.

« MapameTp 3anBkn dont_check_money npuHUMaET crieaytowme 3Ha4YeHns:
» 0 - NnpoBepsiTb 06ecneyeHne Ha ypoBHe KIMEHTCKOrO pasaena
* 1 - He npoBepaTb o6ecneyeHre Ha ypoBHE K/IMEHTCKOrO pasgena

MapameTp MOXEeT UCMONb30BaTLCA JIOTMHOM, UMEIOLUM CneunasibHoe paspelleHue. B cnyyae, ecnim ,D,aHHbIVI (pnar 6y,u,eT YCTaHOBNEH Y
3asBKu, I'IO,EI,aBaeMOVI C /10IM'MHa, y KOTOpOro AaHHOE paspelleHne OTCYTCTBYET, 3asBKa 6y,qu OTBEPrHyTa.

 BbICTaB/ieHue npusHaka Ncc_request o3HavaeT, uTo 3asBKa ABseTca 3anpocom K HKLL Ha 3ak/itoyeHne cenok ¢ yHacTHUKOM TOProB.
Mcnonb3yetca Ans yperynmpoBaHust HEUCMOSTHEHHBIX 0643aTe/IbCTB YYacTHUKA TOProB nepes, y4acTHUKOM K/IMPUHra, B TOM 4Yucne, B
c/ly4yae HefoCTaTOYHOCTU 06eCneyeHuns yyacTHKa TOpPros. 3anpoc MOXeT NoAasarbCs TOIbKO YHACTHUKOM K/TMPUHTA, He SBMSAOLWLMMCSA
O[lHOBPEMEHHO Y4aCTHUKOM TOProB, U TOJIbKO C /IOTMHOB YPOBHA P® 1 BO.

5.2. MeTog FutAddMultiLegOrder - Jo6aBneHue 3aaBKN NO COCTaBHOMY WH-
CTPYMEHTY

Tun coobLeHns: 415
Tvn OTBETHOrO CO06LLeHns: 129
OcyLLecTBISET NOCTAHOBKY 3as1BKM MO COCTAaBHOMY UHCTPYMEHTY - KasieHAapHOMY cnpeay Ha chblouepc.

Ta6n. 107. Bxoasauwme napameTpbl

Nmsa napameTtpa Tun 3HaueHne no | Onucaxue
yMonyaHuio
broker_code c4 Kof 6pokepckoit oupmbl
sess_id i4 0 MaeHTudmkatop ceccum
isin_id i4 Ko, MHCTpyMeHTa-CBA3KM
client_code c3 Koga knneHTa
type i4 Bupg, 3as88ku
dir i4 HanpasneHus 3aaBku
amount i4 KonuyecTBo eAnHUL, MHCTPYMEHTa
price cl7 LieHa 3aaBku
rate_price c17 Cson-ueHa
comment c20 Mone kommeHTapusa. [lobaBnserca B 3asBKy, cAenky. Moxer

ncnonb3oBartbecsd no CO6CTBeHHOMy YCMOTPEHUIO pa3pa60Tq|/|-

KOB LL/HO3a.

hedge i4 0 Mpu3Hak xaax-3aaBKn

broker_to c20 Kog, PTC chmpmbl, KOTOpPOIA agpecoBaHa BHECUCTEMHAS 3asiBka

ext_id i4 0 BHewwHuin Homep. [lo6aBnsieTcs B 3asBKyY, CAENKY

trust i4 0 MpusHak AY. flo6aBnseTcs B 3asBKy, CAENKY

date_exp c8 [Jata ncreueHus 3asBku. [Job6aBnseTcs B 3as1BKY.

trade_mode i4 Twvn 3asBKK

dont_check_money i4 0 Mpu3Hak pacyeTa pMCKOB MO KIMEHTCKOMY pasfeny no JaHHOM
3anBke

match_ref cl0 TekcT-cBA3Ka AN1A OAHO3HAYHOro COOTBETCTBUA ABYX BCTPEY-
HbIX afipeCcHbIX 3a51BOK

ncc_request i1 0 Mpu3Hak 3anpoca Kk HKL Ha 3akntioyeHne cAenok ¢ yHacTHUKOM
TOpros

Ta6n. 108. Pe3ynbraT BbINOMHEHUS

Mmsa napameTtpa Tvn 3HaueHue no | OnucaxHve
yMoiyaHuto

code i4 Kog Bo3sBparta
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio

message c255 TekcT coobLeHus

order_id i8 Kop 3as1BkM B cucteme

Kogbl BO3BpaTa KoMaHfb!:

0 ycnex BbINOMIHEHNA onepaLun

[Opyroe 3HauyeHve owmbka

MpumeyaHus:

 Mone type MOXeT NpYHMMATb CNeaytoLmne 3HaYeHNS:

1 KOTUpOBOYHasA 3asBKa (OCTAETCA B OUEpe/m Nocsie YaCcTMYHOTO CBEAEHMS)

2 BCTpeyHasi 3asiBka (CHYMaeTcs nocrie NPOBEAEHUSs ayKLMOHa)

3 3anaBka Fill-or-Kill

* TMone dir MOXeT NPUHUMATb CredytoLye 3HaUeHUs:

1 3asBKa Ha NoKynky

2 3adBKa Ha npogaxy

+ B none price 3afaétcs LeHa 3asBku B CTPOKOBOM BMAE ‘nnnnnnnnnn.mmmmm’.

* B none date_exp 3apaétca gara ncteveHus 3asasku B Buge 'YYYYMMDD'.

* lMone trade_mode moxet npuHUMaTb cnegyruine sHa4eHua:

1 Peno

2 O6blyHas 3asBKa No cBs3Ke

B none sess_id fomkeH 6biTb ykasaH HOMep ceccun unm 0, YTO 03HAYAET BbICTAB/EHWE 3asIBKM B TEKYLLYH CECCULO.

* MapameTp 3as8ku dont_check_money npvH/MaeT criefytoLime 3HaveHns:

* 0- npoBepATb obecneyeHne Ha YPOBHE K/IMEHTCKOro pasaena

¢ 1-He nposBepATb obecneyeHue Ha YPOBHE K/IMEHTCKOro pasaena

MapameTp MOXET MCNO/b30BATLCS JIOTMHOM, UMEIOLLMM CrieLmanbHoe paspelleHve. B cnyyae, ecnv aaHHbli donar 6yaeT yCTaHOBNEH Y
3as1BKI, NOAABAEMOIA C /IOTVHA, Y KOTOPOro AaHHOe paspeLleHre OTCYTCTBYeT, 3asiBka OyleT OTBeprHyTa.

* BbICTaBneHue npusHaka ncc_request o3HavaeT, yTo 3asBKka ABNseTca 3anpocom K HKLL Ha 3akitoyeHne cenok ¢ yHacTHUKOM TOProB.
Mcnonb3yetcsa Ans yperynmpoBaHust HEUCMOMTHEHHBIX 0653aTeNlbCTB YYacTHUKA TOProB nepes, y4acTHUKOM K/IMPUHra, B TOM 4Yucne, B
C/y4yae Hef0CTaTOYHOCTU 06eCneyeHuns yyacTHKa TOpPros. 3anpoc MOXeT NoAasaTbCs TOIbKO YHACTHUKOM K/TMPUHTA, HE SB/AOLLMMCS
O[lHOBPEMEHHO Y4aCTHUKOM TOProB, U TOJIbKO C J/IOTMHOB YPOBHA P® 1 BO.

5.3. Metog FutDelOrder - YaaneHue 3asiBKu

Tvn coobLeHuns: 413

Tvn oTBETHOrO coo6LLeHns: 102

Ta6n. 109. Bxoagsawume napameTpbl

Mmsa napameTtpa Tvn 3HauyeHune no | OnucaxHve
yMoO4yaHuo
broker_code c4 Kog, 6pokepckoit dovpmbl
order_id i8 Kof 3asBkn oNns yganexHus
ncc_request i1 0 MpusHak 3anpoca kK HKL| Ha 3aknto4veHne caenok ¢ Y4acTHUKOM
TOpProB.
Ta6n. 110. Pe3ynbraT BbINOMHEHUNA
Nmsa napameTtpa Tvn 3HayeHune no | Onucaxuvne
yMon4yaHuio
code i4 Kop Bo3sBpata
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio
message c255 TekcT coobLeHus
amount i4 KonnuectBo eayHNL, UHCTPYMEHTA B yAa/1EHHOI 3as1BKe

Koppl BO3BpaTa koMaHzbl:

0 ycnex BbINO/IHEHNA onepauun
[pyroe 3HaueHue oLumbka
MpumeyaHus:

« Kop Bo3Bparta = 14 (He HaiiieHa 3asBka /1 yAaneHus) 03HauaeT, uTo Takoli 3asBku B odepean (yxe) HeT. Bo3MoxHO, HoMep Henpa-
BW/IbHBIN U ee cerofHsa Boo6LLe He 6bl10. HeT cMbic/ia MOBTOPHO (a TeM 60/1ee MHOTOKPATHO) NOCbINaTh YAasleHUe ¢ TeM e HOMEpOM.
OCc06eHHO 3TO aKTyaslbHO /151 aBTOMATUYECKUX CUCTEM.

« BbICTaBneHue npusHaka ncc_request o3HavaeT, YTo ygansaetca 3anpoc B HKL, Ha 3aktodyeHne caenok ¢ y4acTHUKOM TOProB. YaauiaTh
3anpocCbl MOXET TOJIbKO YHaCTHUK KTMPUHTa, HE FIB}'IFHOLIJ,VIVICFI 04HOBPEMEHHO Y4aCTHMKOM TOProB, U TOJ/IbKO C JIOTHOB YPOBHA P® 1 b®.

5.4. MeTop FutDelUserOrders - YaaneHue 3asiBOK Mo Tuny

Tun coobueHns: 38

Tun O0TBETHOro coo6LeHns: 103

Ta6n. 111. Bxoasawme napaMmeTpbl

Nma napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOMYaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
buy_sell i4 Bbi6Op TUNa 3asBOK B 3aBMCMMOCTYM OT Hanpas/ieHnsi
non_system i4 Bbl6op Tuna 3asBOK N0 NpU3HaKy 06blYHbIE/BHECUCTEMHbIE
code c3 Kopg, knneHTckoro cyeta
code_vcb c25 Kof 6a30BOro akTnea
ext_id i4 0 BHeLHWi1 Homep
isin c25 Kopg, nHcTpymeHTa

Ta6n. 112. Pe3ynbraT BbINO/MHEHUs

msa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMO/T4aHUIO
code i4 Kop Bo3Bpata
message c255 TekcT coobLLeHus
num_orders i4 KonnuecTtBo yaasiEHHbIX 3asBOK

Kogbl Bo3BpaTa KOMaHabl:

0 ycnex BbINO/IHEHWA onepaLun
[pyroe 3HaueHuve owmbka
MpumeyaHua:

« MapameTp buy_sell MOXET NPUHUMATL CrieaytoLme 3HaueHns
1 3aaBKu Ha MOKYMKY
2 3asiBKM Ha npoAaxy
3 Bce 3ad8BKku
» MNapameTp non_system MOXeT NPUHUMATL Criefytome 3HaueHns
0 OO6blYHbIE 3a8BKM

1 BHecuctemHble
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2 Bce

« Ecnu napametp code He 3ajaH uan ero 3Hav4eHme paBHo ‘%%%’, TO nponsBognTCA yaasieHne 3aAB0OK A1 BCEX KITMEHTCKNX CHETOB.

+ Ecnv napameTp code_vch He 3afiaH U ero 3HadeHne paBHoO ‘%’, TO NPOU3BOANTCA YAasIeHe 3asiBOK /151 BCEX KOHTPAKTOB.

* B cnyyae 3afiaHua gn1a napamerpa ext_id 3HayeHus,, oTanyHoro ot O, npons3BoaAnTCA yaasieHUA BCeEX 3adBOK C COOTBETCTBYHOLUM
ext_id; 3HaueHns Apyrmx napamMmeTpoB Npu 3TOM UTHOPUPYHOTCA; NPU 3TOM UX 3HaYEHUA A0J/DKHbI HAX0AUTCA B 40NYCTUMOM Ananas3oHe.

* [laHHaa komaHa He MOXeT 6bITb MCNO/Ib30BaHA AONnsa yaaneHua 3asBOK N0 UHCTPYMEHTaM-CBA3KaM.

* C nomotubo AaHHOVl KOMaHAbl yAanaTCca TONbKO 3asaBKW, HO He yaanalTca 3anpockl B HKLL Ha 3akntoveHne caenok ¢ y4acTHUKOM

TOProB.

» KomaHfa HefjoCTynHa [719 YYaCTHUKOB K/IMPUHIA, He ABNAIOLLMXCA OLHOBPEMEHHO M yYacTHUKamy TOpros. 151 MaccoBoro yaaieHus
3as1BOK YYaCTHUK K/IMPUHTA MOXET BOCNOMb30BaTbcs koMaHaoi DelOrdersByBFLimit.

Tun coobLeHns: 414

Tvn oTBETHOro coobLleHns: 105

Ta6n. 113. Bxogswme napameTpbl

5.5. Metog FutMoveOrder - lNepemelleHne AByX 3asABOK

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHvne
YMO4YaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
regime i4 Pexm paboTbl kKOMaHab!
order_idl i8 Homep nepsoii ygansemol 3asBku
amountl i4 0 HoBO€e KOMMYeCTBO eMHUL, MHCTPYMEHTA AJ151 NepBOii 3asiBKU
pricel cl7 "0" HoBas ueHa A4N1s NepBoii 3asBkn
ext_idl i4 0 HoBbI BHELLHWIT HOMEP A718 NepBoii 3a8BKM
order_id2 i8 0 Homep BTOpOWA yaansemoli 3asBku
amount2 i4 0 HoBOe KONMYeCTBO eAMHUL, MHCTPYMEHTA A/151 BTOPOI 3as1BKU
price2 cl7 "0" HoBas ueHa A1 BTOPOiA 3asBKM
ext_id2 i4 HoBbI BHELLHWIT HOMEep A1 BTOPOIi 3asBKK
ncc_request i1 Mpu3Hak 3anpoca K HKL, Ha 3akntoyeHne caenok C y4aCTHUKOM
TOproB.
Ta6n. 114. Pe3ynbTart BbINO/IHEHUA
Nma napameTtpa Tun 3HauyeHue no |OnucaHune
YMOYaHUio
code i4 Koga Bo3Bparta
message c255 TekcT coobLeHns
order_idl i8 HoBbIli HOMEp NepPBOIA 3asBKK
order_id2 i8 HoBbIli HOMep BTOPOWi 3aABKM
Kogbl BO3BpaTa KoMaHfb!:
0 ycnex BbINOMIHEHNSA onepaLun

[Jpyroe 3HaueHne oLmbKa

MpumeyaHus (B HacTosLweM MpumedyaHn TEpMUH "06BbEM" 03HAYAET KOTMYECTBO €ANHUL, UHCTPYMEHTA):

* [NapameTp regime onpenenseT pexvum pa6OTbI KOMaHbl 1 MOXET NpUHUMaTh creayroume 3Ha4eHUN:

0 He MeHsATb 06BEMBI 3asBOK. OcTaeTcsa TeKyLLWiA hakTUUeckuii 06bem 3asBOK B cucTemMe. MNpucnaHHbIe KoNMyecTsa UrHopUpyoTCs.

1 W3meHnTb 06bEMBI 3asBOK. Ecnin 3asBku HaVI,D,eHbI, BMECTO HUX BbICTaBMAKTCA 3aABKM C NPUC/IaHHbIMU LI,EHOVI 1 06bEMOM.

2 CHsITb cTapble 3aaBku. Ecnim 06beM X0Ts 6bl 0HOM M3 3asBOK He COBMaJaeT C NPUC/aHHbLIM, yaansoTcs o6e 3asBku. MiHade - Bbl-

MNOJTHAETCA CABUI.
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3 YCTaHOBWTbL 06EMbI 3a5IBOK PABHBLIMY MPUC/IAHHBIM 32 BbIYETOM CBEAEHHOM YacTy 3asBkM (He MeHbLue 0). ECiv npuciaHHbIii 06bem
MeHbLLUE CBEAEHHOI YacTu 3as1BKM1, yAANSIOTCS 06e 3asiBKU.

« [1N1s1 HOBbIX 3a5IBOK NPOBOAUTCS NpoLeaypa ayKLUMoHa.

+ C[ABUr 3a5BOK BO3MOXEH TO/IbKO B pamMKax 0fJHOTO TOProBOro MHCTPYMeHTa. TO/bKO Mo OAHOMY K/TMEHTCKOMY PermcTpy.

+ Henb3a cagurarts 3asBK1 MO CBSA3KAM.

* Henb3s capuratb afpecHble 3asiBKu.

« TMpy caBure HeMb3si MEHATL HaNpas/eHne 3asBKM.

* YpaneHHas (Wv nepensuHyTasi, Un NosIHOCTLIO CBEAEHHAS) 3asBKa HE NMepEeBLICTAB/ISETCS; BblAAETCS CO06LLeHMe 06 OLIMOKe.

« Ecnv npu casure napbl 3asiBOK 0fHa M3 HUX HE HalifieHa UM He MOXET 6biTb NepefBrHyTa, AelicTBUs CO BTOPOIi 3asBKOI Takke He
NPOM3BOAATCS C Bblgadeli coo6LLeHVsi 06 oLwmn6GKe.

» Ecnu fBe 3asBKM NPOTUBOMNOOXHOIO HaNPaB/IEHUS CABUTAIOTCS TakuM 06pa3oM, UTO LieHbI 3asiBOK NEpPECEKaoTCsl, napaMeTpbl cumta-
H0TCS HEKOPPEKTHBIMW, CABUI HE BbINOJTHAETCS, BblAaeTcs coobLieHne 06 owmnobke.

« Ecnu npu casure napbl 3adBOK OfiHA& U3 HUX HaTKHY/lacb Ha KpOCC-CAENKY (CBe,CI,eHI/Ie C 3asBKoii oT Toro xe VIHH, nubo knneHTtckoro
perMCTpa), OHa OTKaTbIlBaeTCAd, a Apyrad 3asBka caoBuraeTca.

* [Mpu nepeasunxke 3asBOK date_exp NepeHOoCATCA B HOBblE 3adABKN.

¢ B pesynsratax 06paboTkmM komaHgbl nonsi order_id1 v order_id2 3anonHalOTCA HOMepamMu HOBbIX 3asBOK. B cnyyae, ecnv 3asBka
He 6blna BbICTaB/eHa, COOTBETCTBYIOLLEE NOse OGHYNSETCS.

* BbicTaBneHve npusHaka ncc_request o3Hadvaert, 4To nsmeHsetca "3anpoc K HKLL Ha 3ak/iouyeHne caenok ¢ y4acTHUMKOM Topros”. W3-

MEHATb 3anpoCbl MOXET TOJIbKO YYaCTHUK KSTMPUHIa, He FlBI'IﬂIOLLU/IVICﬂ 04HOBpPEMEHHO y4aCTHMKOM TOProBs, U TOJIbKO C JTIOTHOB YPOBHA
P® 1 BO.

5.6. MeTtog OptAddOrder - lo6aBneHne 3asaABKU

Tun coobueHus: 416

Tun oTBETHOro coo6LLeHns: 109

Ta6n. 115. Bxogsawue napameTpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
yMO4aHUio

broker_code c4 Kog, 6pokepckoit dovpmbl

isin c25 Kof nHCTpymeHTa

client_code c3 Kopa knneHTa

type i4 Bupg 3as8ku

dir i4 HanpasneHus 3aaBku

amount i4 KonnuectBo eauHNL, NHCTPYMEHTa

price cl7 LieHa 3aaBku

comment c20 Mone kommeHTapusa. [lo6aBnsieTca B 3asBKy, caenky. Moxer
MCMNOMb30BaTbCsl N0 CO6CTBEHHOMY YCMOTPEHMIO paspaboTun-
KOB LL/H03A.

broker_to c20 Kog, PTC chmpmbl, KOTOPOIA afpecoBaHa BHECUCTEMHAS 3asiBKa

ext_id i4 0 BHeLwHWiA HoMep. [lo6aBnsieTcs B 3asiBKy, CAENKY

du i4 0 MpusHak 4Y. [lo6aBnsieTcs B 3asBKy, CAENKY

check_limit i4 0 Mpu3Hak NPOBEPKM IMMUTOB LiEHbI

date_exp c8 [Jarta ncreuenuns 3asaskun. [JjobasnseTcs B 3asBKY.

hedge i4 0 Mpu3Hak xax-3aaBKn

dont_check_money i4 0 Mpu3Hak pacyeTa pMCKOB MO KIMEHTCKOMY pasfeny no JaHHOM
3anBke

match_ref cl0 TekcT-cBA3Ka O19 O4HO3HAYHOro COOTBETCTBUSA [BYX BCTpPeY-
HbIX afJpeCHbIX 3a5BOK

ncc_request i1 0 Mpu3Hak 3anpoca K HKL, Ha 3akntoyeHne caesnok C y4aCTHUKOM
TOpros
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Ta6n. 116. PesynbsraT BbINOMHEHUsA

Nma napameTtpa Tun 3HaueHune no | OnucaHune
YMOMYaHUIO

code i4 Kog Bo3Bpara

message c255 TekcT coobLyeHus

order_id i8 Kopg, 3asBku B cucteme

Kogpl BO3BpaTa KoMaHzbl:

0 ycnex BbINO/IHEHWA onepauun

[pyroe 3HaueHue oLumbka

MpumeyaHus:

* [Mone type MOXET NpUHUMAaTHL CriegyloLine sHa4YeHns:

1 KoTupoBouHas 3asiBKa (0CTAETCsl B ouepesm Nnocsie YacTUYHOTO CBEAEHMS)

2 BcTpeuHas 3asBKa (CHUMAETCS NOC/ie NPOBEAEHNS ayKLMOHA)

3 3asaska Fill-or-Kill

* lMone dir MOXeT NPUHUMATbL CreaytoLye 3HauUeHus:

1 3asBKa Ha NoKynky

2 3asBKa Ha Npogaxy

* B none price 3afaétcs LeHa 3asaBKkv B CTPOKOBOM BMAE 'nnnnnnnnnn.mmmmm’.

» Mone check_limit MOXET NPUHUMATL CNeaytoLiMe 3HaUYeHUS:

0 He BbINO/MHATL NPOBEPKY IUMUTOB

1 BbINONHATL NPOBEPKY JIMMUTOB

B none date_exp 3apaétca gata ucteveHus 3aaskv B suge 'YYYYMMDD'. Ecnv B kavecTBe AaHHOro napametpa nepegaértcs nycras
CTpOKa, TO 3asBKa cunTaeTca 06bI4HON. MNpun 3a8aHHON AaTe 3asBka OyAeT aBToMaTNYecky NepeBbICTaBIATLCS B CNEAYIOLLYI0 CECCUIO,
HO - Moslyyas Npy 3TOM HOBbLI HOMEP 1 HOBOe BpeMs. TakvM 06pa3om MosyvatoTCs «MHOTOAHEBHbIE» 3asBKU. Bpems nx xusHu — o
ncTeyeHvsa patbl. 3as8BKM C UCTEKLIER AaTol 6yayT aBTOMaTMYeckn CHUMAaTbCS Moc/ie 3aBeplueHnst BedepHeli ceccun (eCnu oHa ecTb
B 3TOT fieHb), YXXe HOoublo. [1pn nepesbICTaBNEHNN [eNaloTCsA NMPOBEPKN Ha Ha/IMuMe UHCTPYMEHTA, KNMeHTa, JOCTaTO4HOCTU CPEeCTB.
JonycTumblil fuanasoH faTbl: >= CErogHsALHEro AHsS, <= OfHOr0 roga snepes.

MapameTp 3asiBkK dont_check_moneynpuHMMaeT creaytolye 3HaueHus:
0 - NpoBepsTb 06ecrneyeHne Ha ypoBHE KIIMEHTCKOro pasgena
* 1 - He NPOBepsATbL 06ecneyeHne Ha ypoBHE K/IMEHTCKOro pasaena

MapameTp MOXET UCNO/b30BaTLCS JIOTMHOM, UMEIOLLMM CrieLmanbHoe paspelleHve. B cnyyae, ecnv gaHHbli donar 6yaeT ycTaHoOBNEH y
3asBKW, NOAABAEMOIA C /IOTVHA, Y KOTOPOro AaHHOe paspeLleHre OTCYTCTBYeT, 3asiBka OyeT OTBeprHyTa.

BbicTaBneHune npusHaka ncc_request o3HavaeT, 4To 3asBKa ABnseTca 3anpocom K HKLL Ha 3ak/itoueHne cenok ¢ yHacTHUKOM TOProB.
Vcnonb3yeTtca Ans yperynmpoBaHvsa HeUCNoHEHHbIX 06A3aTebCTB yHacTHVKA TOProB nepeg y4acTHUKOM K/IMPpWHTa, B TOM yucne, B
Cny4yae HefoCTaTO4YHOCTN 06ecneyeHns y4acTHVKa TOproB. 3anpoc MOXeT NoAaBaTbCs TOMbKO YYACTHUKOM K/TMPUHTA, He ABASIOLLMMCS
O[lHOBPEMEHHO Y4aCTHUKOM TOProB, U TOJILKO C /IOTMHOB YPOBHA P® 1 BO.

5.7. Metop OptDelOrder - YoaneHune 3asaBKu

Twun coobLeHuns: 417

Tvn O0TBETHOrO co06LLeHus: 110

Ta6n. 117. Bxogsawue napameTpbl

Nmsa napameTtpa Tun 3HaueHue no | OnucaHue

yMonuaHuio
broker_code c4 Kog, 6pokepckoit davpmbl
order_id i8 Kog, 3aBku ans yganexHus
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio
ncc_request i1 0 Mpu3Hak 3anpoca K HKL, Ha 3akntoyeHne caesnok C y4aCTHUKOM
TOproB.

Ta6n. 118. Pe3ynbraT BbINOMHEHUs

Nma napameTtpa Tun 3HauyeHue no | OnucaHne
YMO4aHUio
code i4 Kop Bo3sBpata
message c255 TekcT coobLieHus
amount i4 Konnuectso eauHNL, MHCTPYMEHTA B yAaU1EHHOI 3as1BKe

Koppbl BO3BpaTa KoMaHfbl:

0 ycnex BbINO/IHEHWA onepaLun
[pyroe 3HaueHue oLumbka
MpumeyaHus:

* BbicTaBneHue npusHaka ncc_request o3Havaer, uyTo yaansaercs "3anpoc k HKL, Ha 3aktoueHne cenok ¢ yHacTHUKOM TOPros”. YaanaTb
3anpocbl MOXET TO/bKO YHACTHUK KTMPUHTA, He ABMAOWWIACA O4HOBPEMEHHO YHaCTHNKOM TOProB, U TOMbKO C JIOTMHOB YPOBHSA PP 1 BO.

5.8. MeTog OptDelUserOrders - YaaneHue 3asiBOK No Tuny

Tun coobueHns: 43

Tvn oTBETHOro coobLueHns: 111

Ta6n. 119. Bxogswue napameTpbl

Nma napameTtpa Tun 3HaueHue no |OnucaHune
yMoO4aHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
buy_sell i4 Bbi60op Tuna 3asBOK B 3aBMCUMOCTY OT HanpaB/ieHus
non_system i4 Bbi60p TUNa 3asiBOK N0 NpuU3HaKy 06blYHbIE/BHECUCTEMHbIE
code c3 Kop, knneHTckoro cyeta
code_vcb c25 Kog, koHTpakTa
ext_id i4 0 BHeLwuHWin Homep
isin c25 Kof MHCTpymeHTa

Ta6n. 120. Pe3ynbraT BbINOMHEHUS

MNmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
YMOYaHUIO
code i4 Kop Bo3sBpata
message c255 TekcT coobLieHus
num_orders i4 KonmyecTBo yaanE€HHbIX 3asiBOK

Koppl BO3BpaTa koMaHfbl:

0 ycnex BbINO/IHEHWA onepaLun
[pyroe 3HaueHune owmbka
MpumeyaHus:

* MNapawveTp buy_sell MOXeT NPMHUMATL CefytoLLye 3Ha4eHus
1 3aaBKW Ha NOKYMKy
2 3asBKM Ha nNpoAaxy
3 Bce 3aaBku

* MapameTp non_system MOXeT NPUHUMATL CrieflyloLime 3HaYeHNst
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0 OG6blyHble 3a9BKMN

1 BHecuctemHble

2 Bce
» Ecnu napameTp code He 3a/iaH Wn ero 3Ha4yeHne paBHo ‘%%%’, TO NPOU3BOAUTCS YAasleHUe 3asBOK A/151 BCEX K/IMEHTCKUX CHETOB.
« Ecnu napameTp code_vch He 3agaH 1 ero 3HadeHve paBHoO ‘%’, TO NPOU3BOANTCS yaasleHne 3asiBOK A/151 BCEX KOHTPAKTOB.

» B cnyyae 3agaHua gns napameTpa ext_id 3HauyeHusi, OT/IMYHOro oT O, MPOW3BOAWUTCS YAASIEHNSI BCEX 3asIBOK C COOTBETCTBYHOLLUM
ext_id; 3HauyeHns ApyrMx napameTpoB Mpu 3TOM UTHOPUPYIOTCST; MPW 3TOM UX 3HAYEHUS [LO/MKHbI HAXOAMTCS B JONYCTUMOM fyana3oHe.

* C nomMoLLblo JaHHOW KOMaHAb! YAaNalTCa TOMbKO 3asBk1, HO He yaanswoTea "3anpockl k HKL, Ha 3aknioueHne caenok ¢ y4acTHUKOM
TOpros".

* KomaHaa HefloCTynHa A/151 yHacTHUKOB K/IMPUHTA, He SIB/ISHOLLMXCS O4HOBPEMEHHO 1 y4acTHMKammM TOProB. [/ MacCcoBOro CHATUSA 3asiBOK
YYaCTHVK K/IMPUHIA MOXET BOCNO/Ib30BaThCcs komaHaoin DelOrdersByBFLimit.

5.9. MeTog OptMoveOrder - NepemelieHne aBYyX 3asBOK

Tun coobuyeHus: 418

Tvn OTBETHOrO CO06LLeHNs: 113

Ta6n. 121. Bxogswue napameTpbl

Nmsa napameTtpa Tun 3HaueHue no | Onucaxue
YMO4aHUio
broker_code c4 Kop, 6pokepckoli dvipmbl
regime i4 Pexu1m paboTbl KOMaHb!
order_idl i8 Homep nepBoii yaansemoii 3asBku
amountl i4 0 HoBoe KONM4ecTBO efMHUL, MHCTPYMEHTA A1 NepBOii 3asBKN
pricel cl7 "0" HoBas ueHa a5 nepsoit 3asBKK
ext_idl i4 0 HoBbIli BHELLHWIT HOMEP A1 NepBOii 3a8BKM
check_limit i4 0 Mpu3HaK NpoBEpPKM NMMUTOB
order_id2 i8 0 Homep BTOpOIi yaansemoli 3asBku
amount2 i4 0 HoBoe KONMYecTBO eAnHIUL, MHCTPYMEHTa /1S BTOPOW 3as1BKM
price2 cl7 "0" HoBas LeHa AN BTOpPOiA 3asBKM
ext_id2 i4 0 HoBbI BHELLHWIT HOMEep A1 BTOPOIi 3asBKU
ncc_request i1 0 Mpu3Hak 3anpoca K HKL, Ha 3akntoyeHne caenok C y4aCTHUKOM
TOproB.
Ta6n. 122. Pe3ynbraT BbINOMHEHUSA
Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOMYaHUIO
code i4 Kog Bo3Bpata
message c255 TekcT coobuieHus
order_idl i8 HoBbIii HOMep nepBoli 3asBKM
order_id2 i8 HoBbIli HOMep BTOpOWi 3aABKM
Koabl BO3BpaTa KoMaHAab!:
0 ycnex BbINOMIHEHNA onepaLun

[pyroe 3HayeHne owmbKa
MpumeyaHus (B HacTosLeM MpumeyaHn TEpMUH "06bEM" 03HAYAET KONTIMYECTBO €ANHUL, UHCTPYMEHTA):
* [MapameTp regime onpegenser pexum paboTbl KOMaHZbl 1 MOXET NPUHUMATL CefyloLye 3HaYeHns:
0 He MeHATb 06bEMBI 3a5BOK. OCTaeTcs TeKyLWi dhakTUUecknini 06beM 3asiBOK B cuctemMe. MNpucnaHHble KonnyecTsa rHopUpYyHTCS.

1 W3meHnTb 06bEMBI 3asBOK. Ecnu 3asBku HaVIp,eHbl, BMECTO HUX BbICTaBNAKTCA 3aABKM C NPUCIaHHbIMU LI,EHOVI 1 06bEMOM.
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2 CHsTb cTapble 3aaBku. Ecnim 06beM XoTs 6bl 0HOI M3 3asBOK He COBNafaeT C NPUC/IaHHbLIM, yaanaoTcs o6e 3asBku. MiHade - Bbl-
MNOJHAETCA CABU.

3 YcTaHoBWTb 0GBEMBI 3a5IBOK PABHBIMY MPUC/IAHHBIM 3a BbIYETOM CBEAEHHOI YacTy 3asBku (He MeHbLue 0). Ecnv npucnaHHbIii 06bem
MeHbLLUE CBELEHHOI YacTu 3asBKU, yAAISIOTCS 06e 3asiBKU.

* MNone check_1limit mMOXeT NpUHUMaTh cneaytoline 3HavyeHus:
0 He BbINOMHATL NPOBEPKY IMMUTOB
1 BbINONHATL NPOBEPKY JIMMUTOB
» [1ns HOBbIX 3a5BOK MPOBOAMTCSA NpoLiedypa ayKLyoHa.
o CpABur 3asiBOK BO3MOXEH TO/IbKO B pamMKax 0HOro TOProBoro MHCTpyMeHTa. To/IbKO MO OAHOMY K/TMEHTCKOMY PErncTpy.
* Henb3sa caBuratb 3asiBKu N0 CBA3KAM.
* Henb3a casurartb afjpecHble 3asBKu.
» [Mpu caBure HeMb3s MEHATb HanpaseHne 3asBKN.
* YganeHHas (Wn nepefBuHYTas, UM NOTHOCTLIO CBefleHHas) 3asBKa He NepeBbICTaBNAETCS; BblgaeTca coobLyeHve 06 owmnbke.

» Ecnu npu cagure napbl 3asBOK OfHA M3 HUX He HalijeHa UM He MOXET GbiTb NepefBuHyTa, AEACTBUSI CO BTOPOI 3asiBKOI Takxe He
Npov3BOAATCSA C BblJayeli COOOLEHNA 06 OLLMOKE.

* Ecnun ase 3asBKu NPOTUBOMO/IOXHOIO HaMpas/eHNA CABUTaloTCA Takum 06pa30M, 4YTO LUEeHbl 3adBOK nepecekarTcd, napamMeTpbl cHnuTa-
H0TCA HEKOPPEKTHbIMU, CABUTI HE BbINOJ/THAETCA, BblAaeTCA COO6U.I,eHI/Ie 06 oLnbKe.

« Ecnv npu casure napbl 3asiBOK 0fHA M3 HUX HATKHYNach Ha KPOCC-CAeNKy (CBeAeHue ¢ 3asiBKOi oT Toro xe WHH, 6o KamMeHTCKoro
perncTpa), oHa OTKaTbiBAETCA, a Apyras 3asiBKa CABUraeTcs.

* [pu nepeasuxke 3asBOK datefexp NepeHoCATCA B HOBbIE 3asBKN.

» B pesynbratax 06paboTku KomaHabl nons order_id1 v order_id2 3anonHATCA HOMepaMun HOBbIX 3aBOK. B cnyyae, ecnv 3asBka
He 6blna BbiCTaB/eHa, COOTBETCTBYIOLLEE Noe 06HYNseTCA.

* BbICTaBneHve npusHaka ncc_request o3Havaert, YTo nsmeHsietcsa "3anpoc k HKL, Ha 3ak/toueHne caenok ¢ y4acTHUKOM Topros”. U3-

MEHSATb 3anpoChbl MOXET TOIbKO YHACTHUK K/IMPUHTA, HE ABNAIOLWMIACS 0L4HOBPEMEHHO YYAaCTHUKOM TOPFOB, 1 TOMbKO C SIOTMHOB YPOBHS
P® n BO.

5.10. MeTopg FutChangeClientMoney - smeHeHne KNNeHTCKUX NMMNTOB

Tun coobueHuns: 409
Tun OTBETHOrO co06LLeHus: 104
Mpoueaypa nNo3BoMSAET MEHATb JAEHEXHbIE NIMMUTbLI MO K/TMEHTCKOMY CUETY.

Ta6n. 123. Bxoasawume napameTpbl

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
yMO4aHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexum paboTbl KOMaHab!
code c3 Kopg, KnneHTcKoro cyeta
limit_money cl7 "o" JinmnT feHexHbIX CpeacTs
coeff_go cl7 "1 KoadhdomumeHT knnentckoro MO
is_auto_update_limit i4 -1 Mpu3HaK aBTOMATNYECKON KOPPEKLMU IMMUTA HA BEIMYNHY [10-
Xofa npu 3akayke nocne KnpuHra
no_fut_discount i4 0 dnar 3anpeTa UCcnosb30BaHWA CKUAKM Mo dbloyepcam
check_limit i4 0 dnar npoBepky Ha AOCTAaTOYHOCTb CPEACTB

Ta6n. 124. Pe3ynbraT BbINOMHEHUSA

Nms napameTpa Tun 3HaueHue no |OnucaHuve
yMon4yaHuio

code i4 Kog Bo3Bpara
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio

message c255 TekcT coobLeHus

Kogfbl BO3BpaTa KOMaHgpl:

0 ycnex BbINONHEHUS onepauun
[pyroe 3HayeHne ombKa
MpumeyaHus:

» Pexum paboTtbl komaHabl (none mode):
9  Ynanutb py6neBeblil U 3an0roBblii IMMKTLI (€ Bepcun SPECTRA 3.10 ngeHtuueH pexvmy 11)
10 YpanuTb 3a710r0BbIA TMMUT
11 YpanuTb pybnesblii 1 3an10roBblii NMuThI (€ Bepcn SPECTRA 3.10 ngeHTU4YeH pexumy 9)
12 YcTaHOBUTb IMMUTBI AEHEXHbIX CPELCTB, 3a/1070BbIX CPEACTB
13  V3MeHUTb IMMUTBI AEHEXHbIX CPELCTB, 3a/10T0BbIX CPEACTB

» coeff_go — [ONOMHUTENbHbIV KOIPDULMEHT, HA KOTOPbI YMHOXAETC cyMmapHoe O Mo KAMEHTY Npy NOCTaHOBKe 3asiBkU. MpoBepka
Ha JOCTATOYHOCTb CPEACTB OCYLLECTB/ISIETCS C YYETOM 3TOr0 KO3dhpuLmeHTa.

» MNpusHak is_auto_update_limit ycTaHOBMEHHbIN B 1 N03BOMSIET aBTOMATU3MPOBATbL NPOLECC N3MEHEHUSI IMMUTOB MO pe3y/bratam
npegblayliero axs. (-1) — npu onepaumsx B pexvumMax 12 nnv 13, npu usMeHeHun Apyrvx napaMmeTpoB, 3HaUeHne 3Toro napamerpa He
U3MEHSATD.

» [ns usmeHeHusi napameTpoB coeff_go winnn is_auto_update_limit — ncnonbayiite pexum 13 ¢ napametpom 1imit_money =0.
» B napametpe no_fut_discount MOXHO ykazaTb c/iefytoLime 3HaUYeHUs:

0 Wcnonb3osatb ckuaky no MO Ha dblovepcax

1 He ncnonb3osaTtb cknaky rno MO Ha dhblovepcax
» B napametpe check_limit MOXHO yKa3aTb c/iefylolme 3HaYeHns:

0 He BbINOAHATL NPOBEPKY, NPOU3BECTUN GE3YCNIOBHOE U3MEHEHME NMUTA

1 BbINOAHATL NPOBEPKyY. VI3MeHeHVsA Npon3BOAATCA TO/bKO NPU [OCTATOYHOCTY CPefCTB

« MycTas cTpoka, 3ajaHHas B nose tuna cl7, faet BO3MOXHOCTb NP MOCbI/IKE KOMaHAbl He M3MEHsITb 3HaYeHVe napameTpa (JIMMUTBI,
3a/10T0Bble CPEACTBA U NpoUMe aTpubyThbl), KOTOPOE MOJL30BATE b PAHEE YXKE OTNPaBWII B TOPrOBYH CHUCTEMY.

* 3HaueHve -1, 3alaHHOe B Mnosie Tuna i4, AaET BOSMOXHOCTb NPU NOCbIJIKE KOMaHbl HE USMEHATb 3Ha4YeHUE nNapamMmeTpa, KOTopoe Nnosib-
30Bartesib paHee y)Xxe oTnpaBu1 B TOProByrd CUCTEMY.

5.11. Metog FutChangeBFMoney - smeHeHne numutoB B®

Tun coobLenus: 7
Twn OTBETHOrO coo6LeHus: 107

lMpoueaypa No3BoMAET MEHATb AeHbIM Mo cBovM B®. Mpu 3aTom, Npu yBennyeHun cueta 6P, HegocTaloLme AeHbIM CHUMAOTCS CO cyeTa
camoii P®, a npu yMmeHbLLUEHWUW, AiEeHbI BO3BpaLLaloTCs Ha cyeT Pd.

Ta6n. 125. Bxogsawme napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve

yMoO4YaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexm paboTbl kOMaHb!
code c2 Kog B®
limit_money cl7 "o" JIMMUT fleHeXHbIX CpeacTB
limit_pledge cl7 "o" JIuMunT 3an0roBbIX CPeacTB

Ta6n. 126. Pe3ynbTat BbINO/IHEHUA

Mmsa napameTtpa Tvn 3HaueHue no | OnucaxHve
yMoiyaHuto

code i4 Kog Bo3sBparta
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio

message c255 TekcT coobLeHus

Koabl BO3BpaTa KOMaHab!:

0 ycnex BbINOSIHEHNA onepaLun

[pyroe 3HayeHne ombka

MpumeyaHus:

* Pexum paboTbl komaHab! (none mode):
12 YctaHOBWUTbL IMMUTLI paBHble 1imit_money v 1imit_pledge
13  W3meHuTb numunTbl 1imit_money v 1imit_pledge

« MMpoueaypa AOCTYNHA TOMLKO TOMY JIOTMHY L33 0T P®, KOTOpoMy ALMUHMCTPATOP TOProB NPOoCTaBu/ HEOGXoAMMbIe Npasa.

5.12. MeTop OptChangeExpiration - 3assBKM Ha 3Kcnupawuunio onuMoHoOB

Tun coobueHns: 90

Tvn OTBETHOrO CO06LLEeHNA: 112

Ta6n. 127. Bxogswue napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHvne

yMo4yaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexunm paboTbl kKOMaHb!
order_id i4 Homep 3asBkM Ha aKcnupauuio
code c3 Kog, knneHTa
isin c25 Kof MHCTpymeHTa
amount i4 0 SKCNMprpyemMoe Kon4ecTBo

Ta6n. 128. Pe3ynbraT BbINOMHEHUS

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHvne
YMO4YaHUIO
code i4 Kog Bo3Bpata
message c255 TekcT coobLieHus
order_id i4 YHVKaTbHbIN MAEHTUMKATOP 3asBK/

Kogpl BO3BpaTa KoMaHzbl:
0 ycnex BbINOMIHEHNSA onepaLun
[pyroe 3HayeHne owmbka
MpumeyaHus:
* Pexunm paboTbl komaHabl (Mone mode):
11 Ypanutb
12 BcTaBuUTb/O6HOBUTL
+ [InA 3aABOK Ha 3KCNMpaLWIO KoYeBbIMY NONAMU ABNAOTCS isin v code.
« PaspeleHo npu Delete n Update 3apaBaTtb:
e nnu order_id (Torga code v isin AN NoUCKa He UCMOMb3YHOTCSA)
* unu code u isin (Tonbko ecnv order_id He 3agaH nm =0)

« [pu nocTaHoBKax HOBOIi 3asiBKKM, 3aHocUTe order_id=0. 3To 6yaeT ABNATLCA NPU3HAKOM, YTO HaZ0 CTABWUThL HOBYIO 3asiBKY, @ HE KOp-
PEKTUPOBATbL CTapylo.
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5.13. Metop FutChangeClientProhibit - ameHeHMe KNMEeHTCKUX orpaHuyYeHuni
Ana obouepcos

Tun coobueHus: 15

Tvn OTBETHOrO co06LLeHNs: 115

Ta6n. 129. Bxoagsawme napameTpbl

Nma napameTtpa Tun 3HaueHue no |OnucaHue
yMoO4aHuio
broker_code c4 Kog, 6pokepckoit davipmbl
mode i4 Pexunm paboTbl kKoMaHb!
code c3 Kopg, knneHTckoro cyeta nnn '%%%' - no scem
code_vcb c25 Kog, 6a30Boro aktuea unu ‘%' - no Bcem
isin c25 ®bloYEPCHbI MHCTPYMEHT UK ‘%' - No Bcem
state i4 0 OrpaHuyeHve
state_mask i4 3 Macka gns napameTpa state

Ta6n. 130. Pe3ynbTat BbINO/IHEHUA

Nma napameTtpa Tun 3HaueHue no |OnucaHune
yMo4aHuio

code i4 Kog Bo3Bparta

message c255 TekcT coobLieHus

Kogfbl BO3BpaTa KOMaHgpl:

0 ycnex BbIMOMHEHNs onepaLum
[pyroe 3HaueHune owmbka
Mpumeyanus:

» MNone mode onpepensieT pexum padboTbl KOMaHAabl:
11  ypanuTb
12 ycTtaHOBUTb
* [None state MOXeT NPpUHUMAaTL CneaytoLine 3HavYeHus:
0 oTcyTCcTBME 3anpeTa
1 Henb3sa OTKpbIBATb NO3NLUK
2 Henb3s CTaBWTb N06bIE 3a51BKN
3 Henb3s OTKpbIBATbL NO3MLUMK Ha MNpoaaxy

» 3HaveHust napameTpa state_mask onpeaenstoTcs 6UTOBOI Mackoii. Ha HacToSLLMI MOMEHT AaHHbI NapaMeTp A0/MKEH yCTaHaBnBaTb-
ca=3.

* TMpy 3aaHNK KOHKPETHOTO MHCTPYMEHTA B Nosie 1sin cnefyeT ykasbiBaTh KOf COOTBeTCTBYyloLEero BA B nosie code_vch.

5.14. MeTtopg OptChangeClientProhibit - ameHeHue KNMEeHTCKNX orpaHnvyeHun
ANA onunoHoB

Tun coobLenus: 17

Tun oTBETHOrO coobLyeHus: 117

Ta6n. 131. Bxoasauwme napameTpbl

Nma napameTtpa Tun 3HaueHune no | OnucaHune
YMOMYaHUIO

broker_code c4 Kog, 6pokepckoit dovpmbl
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Nwmsa napameTtpa Tun 3HaueHune no | Onucaxue
YMO/THaHUIO
mode i4 Pexunm paboTbl kKOMaHfb!
code c3 Kopg, knneHTckoro cyeta nnn '%%%' - no scem
code_vcb c25 Kof 6a30BOro aktuea uam ‘%' - no BCEM
isin c25 DbLIOYEPCHBIA MHCTPYMEHT N ‘%' - No BCeM
state i4 0 OrpaHuyeHve
state_mask i4 8 Macka gns napameTtpa state

Ta6n. 132. Pe3synbraT BbINOMHEHUS

Nma napameTtpa Tun 3HaueHue no |OnucaHue
yMO4aHuio

code i4 Kog Bo3Bpara

message c255 TekcT coobuieHns

Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbIMOMHEHNS onepaLun
[pyroe 3HaueHuve owmbka
MpumeyaHus:

* Pexum paboTbl komaHab! (none mode):
11  ypanutb
12 ycrtaHOBUTb
» lMone state siBnseTca 6UTOBO Mackoli
 [lepBble ABa 6yTa ONpeAenstoT YNCI0BOE 3HAYEHNE:!
0 orcyTcTBYME 3anpeTa
1 Henb3sa OTKPbIBATbL MO3ULMK
2 Henb3si CTaBUTb /IH06Oble 3asBKM
3 Henb3A OTKpbIBaTb NO3uLMK Ha Mpogaxy
* 4 -pe3eps
» 8- 3anpeT 6pokepa Ha nogadvy 3asBoOK Ha JKCnmpauuo

+ BuToBasi Macka cocTosiHUin. OnpeaensieT Te 6UThl NoNs state, 3HaYeHVsi KOTOPbIX GYAYT M3MEHeHbI B pe3y/ibTare BbiNoMHEHNs NpoLe-
Zypbl. Ha HACTOSLLMIA MOMEHT AaHHbI NapameTp A0/MKEH ycTaHaBMBaTbes = OXOF.

« OrpaHuyeHus no bloyepcam 1 onuuoHam AeincTByT HE3aBUCUMO.

5.15. Metopg FutExchangeBFMoney - lNepeBoAa AeHEXHbIX CPeACTB MeXxay
ABymsa bB® ogHon PP

Tun coobuyenus: 35

Tvn oTBETHOro coobLeHns: 130

Mpoueaypa No3BONSET BbINOMHATL NEPEBOAbI CPEACTB MEXAY ABYMS pasnunyHbiMu B®, npuHagnexawimmy ogHoin Po.

Ta6n. 133. Bxogsawume napameTpbl

Nmsa napameTtpa Tvn 3HaueHune no | Onucaxuvne
yMo4aHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexunm paboTbl kKOMaHb!
code_from c2 Kog B® ans cnvucaHus cpefcrs
code_to c2 Kog, B® HasHaueHus
amount_money cl7 Pa3mep feHexXHbIX CPeACTB A/1s nepesoga
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio

amount_pledge cl7 Pa3mep 3a10roBbIx CPeacTs AN18 Nepesoja

Ta6n. 134. Pe3ynbraT BbINONMHEHUS

Nma napameTtpa Tun 3HaueHue no |OnucaHue
yMOn4YaHuio

code i4 Kog Bo3Bpara

message c255 TekcT coobLieHus

Koabl BO3BpaTa KoMaHAab!:
0 ycnex BbINOMIHEHNSA onepaLun
[pyroe 3HayeHne owmbKa
MpumeyaHus:
* Pexum paboTtbl komaHabl (none mode):
1 TlepeBog TOMNbLKO B TOPrax
3 TMepeBof B TOprax u KNVpuHre

* B HacTOAWMIA MOMEHT CUCTEMOI NOALEPXKMBAETCS NEePeBOA AeHEXHbIX cpeacTs. MepeBobl 3a/10roBbIX CPEACTB He NOALEPXKMBAIOTCS
1 none amount_pledge go/mkHO 6bITb paBHo 0.

5.16. Metop OptRecalcCS - U3MeHeHNe LeHTPa/IbHOro cTpaika

Tun coobuenuns: 422
Tvn OTBETHOrO cO06LLeHNs: 132

MpoLeaypa no3BoseT NPOM3BECTV NEPECUET LEHTPASILHOTO CTpaiika, o TeM 06si3aTe/lbCTBaM MapKeT-melikepa, A/15 KOTOpbiX BbiGpaH
BapuaHT nepecyeta LIC «CMmeLleHve no 3anpocy». MNpeAHasHaveHa s MapKeT-MeikepoB.

Ta6n. 135. Bxogsuwue napameTpbl

Nmsa napameTpa Tun 3HaueHue no |OnucaHue

yMonuaHuio
broker_code c4 Kog, 6pokepckoit davipmbl
option_series_id i4 MaeHTudmKaTop ONLMOHHOWR cepun

Ta6n. 136. Pe3ynbTat BbINO/IHEHUA

Nmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMoiyaHuto

code i4 Kog Bo3Bparta

message c255 TekcT coobuieHns

Kogbl Bo3BpaTa KOMaHab!:
0 yCMeX BbINOSIHEHUS onepaLym

[pyroe 3HayeHne owmbka

5.17. Metop, FutTransferClientPosition - MepeHoc hblouepcHoit Nno3nummn me-
xay bod

Tun coobueHus: 92
Tun OTBETHOro co06LLeHus: 137
Mpoueaypa nNo3BoNseT NEPEHOCUTL (PbloYePCHbIE NO3MLMK MeXAy cueTamu ceoux B®.

Ta6n. 137. Bxoasauwume napameTrpbl

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMO4aHUio

broker_code c4 Kopg, 6pokepckoit dovpmbl
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
yMonyaHuio
code_from c7 Koga foHopa
code_to c7 Kopg, peunnueHTa
isin c25 Kof nHCTpymeHTa
amount i4 Pa3mep nepeHocrmoii nosunumm

Ta6n. 138. Pe3ynbTat BbINOSIHEHUA

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
yMONYaHuio

code i4 Kog Bo3Bpara

message c255 TekcT coobLieHns

Kogpl Bo3Bparta KomaHfbl:

0 ycnex BbINO/IHEHWA onepauun
[pyroe 3HaueHune oLmbka
MpumeyaHue:

MpoueAaypa AocTyrnHa To/bKO TOMY /IOTVHY LUo3a oT P®, KoTopoMy AAMUHUCTPATOP TOProB NpeAocTaBus HEO6XoAUMbIe NpaBa.

5.18. Metop OptTransferClientPosition - epeHOC ONUWOHHOW NO3ULUKN Me-
xay bod

Tun coobLyenus: 93
Tvn OTBETHOrO co06LLeHNs: 138
Mpoueaypa No3BoNSIET NEPEHOCUTL OMLMOHHbLIE NO3ULUM MEXAY CHETaMM CBOUX BO.

Ta6n. 139. Bxogsauwue napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMoO4YaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
code_from c7 Kog, goHopa
code_to c7 Kog, peuvnuexTa
isin c25 Kof nHCcTpymeHTa
amount i4 Pa3mep nepeHocyMoii No3numum

Ta6n. 140. Pe3ynbraT BbINOMHEHUS

Mms napameTtpa Tvn 3HaueHune no | OnucaxHve
yMo4yaHuto

code i4 Kop Bo3sBparta

message c255 TekcT coobuieHus

Kogfbl BO3BpaTa KOMaHgpl:

0 ycnex BbINO/IHEHNS onepaunm
[pyroe 3HayeHue owmbka

MpumeyaHue:

Mpoueaypa AOCTYMHA TOMbLKO TOMY JIOTWHY LW/o3a 0T P®, KOTOpoMy AAMUHWUCTPATOP TOProB NPefoCTaBu HEO6X0AUMbIE NPaBa.

5.19. Metop OptChangeRiskParameters - YnpaBneHue puck-napamerpamu
onuuoHoB

Tun coobLeHns: 69

Tun oTBETHOro coo6LLeHus: 140
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MpoLeaypa no3sosseT U3MEHUTL PUCK-NapameTpbl OMLMOHOB.

Ta6n. 141. Bxoasauwme napameTpbl

Nwmsa napameTtpa Tun 3HaueHune no | Onucaxune
YMO4aHUIo
broker_code c4 Kog, 6pokepckoit dovpmbl
client_code c3 Ko knueHTa
num_clr_2delivery i4 0 KonuyecTBo KIMPUHIOB, 3a KOTOpPOE BK/OYAKTCA CLeHapum
aKCIMpauumn 415 pacyeta PUCKoB No 6mkHeRn HekBapTaslbHOM
cepumn ONuMOHOB 151 AaHHOTO pasgena
use_broker_num_clr_2delivery i1 0 Mpu3Hak ncnonb3oBaHus 3HaueHus num_clr_2delivery, 3agaH-
HOM Ha ypoBHe bpokepa
exp_weight c4 BecoBoii koadhdmumeHT
use_broker_exp_weight i1 Mpu3Hak ncnonb3oBaHWA 3HavYeHus exp_weight, 3agaHHoM Ha
ypoBHe 6pokepa
Ta6n. 142. Pe3ynbTat BbINOJIHEHUA
Nma napameTtpa Tun 3HauyeHue no |OnucaHune
YMO4aHUIo
code i4 Koga Bo3Bparta
message c255 TekcT coobLleHus
Kogbl BO3BpaTa KoMaHabl:
0 ycnex BbINOMIHEHNSA onepaLun

[Opyroe 3HaueHue oLnbKa

MpumeyaHue:

Mpoueaypa A0oCTyMNHA TONbKO TOMY fIOTVHY LU/To3a oT P®, KOTOpoMy AAMUHUCTPATOP TOProB NpeAocTaBus Heo6XxoAuMbIe Npasa.

Tun coobLeHus: 68

Tun oTBETHOro coobLeHns: 139

MpoLeaypa No3BossieT NepeHoCHTb PUCK MEXY TOProBbIMW CUCTEMAMM.

Ta6n. 143. Bxoasume napameTpbl

5.20. MeTtop FutTransferRisk - NepeHoC pucka

Nmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
yMon4yaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
code_from c7 Kog Toprosoro pasgena
isin c25 Kop, nHcTpymeHTa
amount i4 Pasmep nepeHocrmoii nosmuum

Ta6n. 144. Pe3ynbraT BbINOMHEHUS

Nma napameTtpa Tun 3Ha4yeHue no | OnucaHune
YMOMYaHUIO
code i4 Kog Bo3Bparta
message c255 TekcT coobLeHus
deal_id1 i8 Homep caenku Ha Cpo4YHOM pblHKe
deal_id2 i8 Homep caenku Ha BasiloTHOM pbiHke
Kogpbl BO3Bpara KomaHApb!:
0 ycnex BbINO/IHEHWA onepauun

[Opyroe 3HaueHue oLnbKa

MpumeyaHue:
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Mpoueaypa AoCTyrnHa TO/bKO TOMY fIOTWHY LUTo3a oT P®, KOTopoMy AAMUHUCTPATOP TOProB NpeAoCcTaBus HeO6XoAUMbIe NpaBa.

5.21. MeTtop FutChangeBFParameters - ameHeHne napameTpoB B® YuacTHuU-
KOM K/IUPUHTa

Tun coobueHus: 95
Tun OTBETHOrO CO06LLEeHNA: 162

Mpoueaypa ucnonb3yetca AMsi M3MeHeHUsl napaMeTpoB B® YuacTHUKOM knupuHra. Mpoueaypa AOCTYNHA UCKMHUATENBHO AN IOTMHA
YPOBHA P®. MpuMeHeHWe 3aiaHHbIX NapamMmeTpoB NPOUCXOANT B BEUEPHUI KIUPUHT.

Ta6n. 145. Bxoagsawme napameTpbl

Nma napameTtpa Tun 3HaueHune no | OnucaxHve
yMoO4YaHuio

broker_code c4 Kog, 6pokepckoit dovpmbl

code_bf c2 Kog Bo®.

margin_type i4 Pexum mapxuposaHua no pasgenam b®. 3 - nonyHetTo, 4 -
HeTTO.

calendar_spread_margin_type i4 Tvn MapXxvMpoBaHuA KasnleHAapHbIX CnpefoB Ans noptdens
B®. 3 - nonyHeTTO, 4 - HETTO.

num_clr_2delivery i4 KonuyecTBo KNMPUHTOB A0 3KCMMpauun ANs Hadana pacyeta
cueHapueB akcnupauuy no bo.

exp_weight cl7 Bec cueHapueB akcnvpaummn gns o B ntorosom MO.

go_ratio c17 NMAPAMETP 3APE3EPBWPOBAH A4 BYAYWENO WC-

MONb30OBAHWA. [JaHHblli KO3ULMEHT NOKa HE UCMOMb3Y-
eTcs, Npy oTNpaBke KOMaHAbl Nofe MOXHO OCTaBNSATb NYCTbIM.
Mobble 3HayeHnsa aToro nons 6yayT urHopuposatses TC.

check_limit_on_withdrawal i4 MpoBepka goctatoyHOCTN obecneveHns no b® npu BBoae/BbI-
BOfle cpeacTs. 1 - npoBepATh, O - HeT.

limit_tied_to_money i4 CooTBeTCTBME TOpProBoro nuMuta B&® cymme cpeacts Ha pas-
fdenax B®. 1- nogaepxvsaTb cooTBeTcTBue, O - HE3aBUCUMBbI
(BUPTYaNbHbIA) IMMAT.

check_limit_for_orders i4 MpoBepka AocTato4HOCTM 0becneyeHms no b® npy noctaHoB-
Ke 3a8BOK . 1 - npoBepATh, O - HeT.

no_fut_discount i4 3anpeTt ncnonb3oBaHUs CKMAKM MO dobrovepcam Ans noptdens
B®. 1-3anper, O - HeT.

Ta6n. 146. Pe3ynbTat BbINOSIHEHUA

Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMOYaHUIO

code i4 Kog Bo3Bparta

message c255 TekcT coobLLeHus

Koppbl BO3BpaTa koMaHfbl:

0 ycnex BbINONHEHUS onepauun
[pyroe 3HayeHue ombKa
MpumeyaHus:

 [lyctasa cTpoka, 3afaHHasa B nose tuna cl7, Aaet BO3MOXHOCTb NPW NOCbINIKE KOMaHAbl HE U3MEHATb 3HaYeHue napamerpa, Kotopoe
nonb3oBartesib paHee yxXxe oTnpaBu/l B TOProByrd CUCTEMY.

» 3HaueHue -1, 3afaHHoe B none Tuna i4, AaeT BOSMOXXHOCTb NPU NOCbI/IKE KOMaHA4bl HE NSMEHATb 3Ha4YeHUe napamMmeTpa, KOTopoe Nnosb-
30BaTe/lb paHee yXXe oTnpasn/1 B TOProByto CUCTEMY.

5.22. Metop FutChangeClientParameters - 13aMmeHeHue napamMeTpPoOB Ha K/n-
€HTCKNX pas3aenax
Tun coobLleHns: 96

Tun OTBETHOrO CO06LLEeHNs: 163
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Mpoueaypa nucnonb3yeTca A1 U3IMEHEHUS NapaMeTPOB Ha KIMEHTCKUX pasgenax Y4acTHUKOM KavpuHra. Mpouedypa [AoCTynHa normHam
ypoBHs P® 1 B®. MpuMeHeHne 3aaHHbIX NapaMeTPOB NPOUCXOANT B BEUEPHUI KITUPUHT.

Ta6n. 147. Bxogsawue napamerpbl

Nma napameTtpa Tun 3HaueHue no |OnucaHune
yMON4aHuio
broker_code c4 Kog, 6pokepckoit dovipmbl
code c3 Kog, knneHTa
calendar_spread_margin_type i4 Tun MapXnpoBaHusa KasieHAapHbIX cnpeaoB ANns kaveHTa. 3 -
NOSYHeTTO, 4 - HETTO

Ta6n. 148. Pe3ynbraT BbINONMHEHUS

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHvne
yMoO4yaHuio

code i4 Kog Bo3sBparta

message c255 TekcT coobuieHus

Kogpbl BO3BpaTa KoMaHgbl:
0 ycnex BbINO/IHEHNS onepaLum

[Opyroe 3HaueHue oLmbKa

5.23. MeTtop FutChangeBFClientDefaultParameters - UsmeHeHne Ha KNNeHT-
CKUX pasgenax napameTpoB N0 YMOMYAHUIO

Tun coobueHus: 402
Twn OTBETHOro CO06LLEeHNs: 602

Mpoueaypa Ucnosb3yeTcs A1 UBMEHEHUS NapaMeTPOoB Mo YMOIYaHWIO A/1st BCEX KNIMEHTCKMX pasaesnioB ogHol B®. Mpoueaypa AoCTyrnHa
JIOTMHaM ypoBHsi P® 1 B®. MprMeHeHWe 3aaHHbIX NapamMeTpoB NPOUCXOAUT B BEYEPHUI KITMPUHT.

Ta6n. 149. Bxogsue napameTpbl

Nmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne

YMO/THaHUIO
broker_code c4 Kop, 6pokepckoit dovpmbl
code_bf c2 Kopg, BO.
num_clr_2delivery_client_default i4 0 KonmuecTBO KAMPUHIOB A0 3KCNupauum 418 Havana pacyera

cLeHapues aKCnMpaumm no KameHTam.

exp_weight_client_default c17 0 Bec cueHapves akcnupaumn gns knveHTa B utorosom MO.
no_fut_discount_client_default i4 0 3anpert 1Mcnonb3oBaHWsA CKUAKM Mo doblovepcam A1 noptde-

neii No KNMeHTCKUM pasgenam. 1-3anpet, O-HeT.

Ta6n. 150. Pe3ynbraT BbINONHEHUS

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMol4aHuto

code i4 Kog Bo3Bpata

message c255 TekcT coobuieHus

Kogpl BO3BpaTa koMaHgbl:

0 ycnex BbINO/IHEHWA onepauun
[pyroe 3HaueHue oLumbka
MpumeyaHus:

» [lycTasa cTpoKa, 3afaHHasa B nose tuna cl7, Aaet BO3MOXHOCTb NPW NOCbIIKE KOMaHAbl HE U3MEHATb 3Ha4YeHue napamerpa, Kotopoe
nosib3oBaTtesib paHee yXxe oTnpaBu/l B TOProByrd CUCTEMY.

» 3HaueHue -1, 3afaHHoe B none Tuna i4, AaeT BOSMOXXHOCTb NPU NOCbI/IKE KOMaHA4bl HE NSMEHATb 3Ha4YeHNe napameTpa, KOTopoe Nnosb-
30BaTe/lb paHee yXXe oTnpasu/1 B TOProByto CUCTEMY.
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5.24. Metopg FutChangeBFLimit - iameHeHue TOProBbIX IMMUTOB B®

Tun coobueHuns: 94
Tun OTBETHOrO CO06LLeHNs: 161
Mpouenypa No3BoSeT MEHATbL TOProBble NMMMUTbLI N0 B®.

Ta6n. 151. Bxogsuue napameTpbl

Nms napameTtpa Tvn 3HayeHune no | OnucaxHvne
yMon4yaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pex1m paboTbl kKOMaHb!
code c2 Kog B®
limit_money cl7 JINMNT feHexXHbIX CpeacTs
check_limit i4 dnar NpoBepkM Ha AOCTaTOYHOCTb CPeAcTB no b

Ta6n. 152. Pe3ynbraT BbINOMHEHUS

Nmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
yMoOn4yaHuto

code i4 Kop Bo3sBparta

message c255 TekcT coobLieHus

Koppbl Bo3Bparta KomaHfbl:

0 ycnex BbINO/IHEHNSA onepaLumn
[pyroe 3HayeHne owmbKa
MpumeyaHus:

* Pexum paboTbl komaHab! (none mode):
12 YcTaHOBUTb IMMWTBI paBHble 3HaYeHntio 1imit_money
13 W3mMeHUTb NMMUTbI Ha 3HadYeHne 1imit_money

* B napametpe check_limit MOXHO yKa3aTb c/egylowme 3HaYeHNs:
0 He BbINOAHATL NPOBEPKY

1 BbINONHATL NPOBEPKY

5.25. MeTtopg CODHeartbheat - Coo6uweHune-xaptout ans cepsuca Cancel on
Disconnect

Tun coobueHuns: 10000
Coo6LLeHne-xapTout coobLLaeT CepBrCY MOHUTOPVHIA NOAK/IIOUYEHUS NONb30BaTesneli 0 TOM, YTO JaHHbIA TOTUH aKTUBEH.

Ta6n. 153. Bxogsawume napameTpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
yMonyaHuio
seq_number i4 0 Homep coobLyeHns-xapTéuTa (B Tekylueli Bepcun He UCnosb-
3yeTcs)

Monb3oBaTesb, UCMO/b3YIOLLIMIA CEPBUC CHATUSA 3asiBOK NPY OTK/IIOYEHNM OT TOProBOii cUcTeMbl 06513aH NOChINaTh Ha BXOAHOI reiiT Toprosoit
CUCTEMbI COOBLLEHUSI-TPAH3aKLMN UM XapTeUTbl He pexe ofHoro pasa B 10 cekyH. B criyyae HeakTMBHOCTW, TO €CTb OTCYTCTBUSI OT
nosnb3oBatesnieil coobLLeHuit Nto6oro TNa B TedeHne 20 CeKyHZ, 3asiBKV 3TOTO No/b3oBaTesns 6yayT CHAThI.

MpumeyaHwue:
TpeboBaHve nocblNaTb XapTonTbl pacnpocTpaHAeTCA TOMbKO Ha Nosb3oBatenei, ncnonb3ytowmx cepsuc Cancel on Disconnect

CepB1C MOHUTOPWHIA HE OTMPaBSET OTBETHLIX COOGLLEHWI Ha XapTouThbl. Mo3aToMy B none diaroB Npy BbI30BE (OyHKLMM OTNPaBKK
co06LLeHnn TpebyeTcs ykasaTb HO/Mb (He oxuaaTb oTeeTa): cg_pub_post(pub, msgptr, 0);
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Bbi30B hyHKUMM cg_pub_post ¢ pnarom CG_PUB_NEEDREPLY npu oTnpaBke xapTéuta NpMBeAET K NOSTyYEHUIO YyBEAOM/IEHNA-0LLINGOKM
CG_MSG_P2MQ_TIMEOUT.

5.26. Metop SetSmaPreTradeCheck - YcTtaHOBKa npeaBapuTesibHOW NPOBEPKU
Ans 3aaBok SMA-normHa

Tun coobLeHns: 406
Tun OTBETHOrO CO06LLEeHNs: 166
KomaHga ycTaHaBnmMBaeT pexvim npefsaputesnibHOl NPoBepkn A1 3aaBok SMA-ormHa.

Ta6n. 154. Bxogswue napameTpbl

Nmsa napameTtpa Tun 3HaueHune no |OnucaHue
yMonuaHuio

broker_code c4 Kof 6pokepckoit hupmbl

sma_asp c20 not null SMA-norvH

check_number i1 not null Homep nposepku (1 - 7)

base_contract_code c25 null Kof 6a30BOro akTnea

instrument_type i1 0 Tun gepusaTuea:

e 0 - dbroyepc
e 1-0nuuoH

» 2 - KaneHpapHbliii Cnpeg.

client_code_check c3 Kog, KnueHTa, yyacTByHLLMIA B NPOBEPKE

value c29 not null MpoBepoyHoe 3HaueHne

Ta6n. 155. Pe3ynbTat BbINO/IHEHUA

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMonyaHuio

code i4 Kop Bo3sBpata

message c255 TekcT coobuieHus

Kogbl Bo3BpaTa KOMaHabl:

0 ycnex BbIMNOMHEHNS KOMaHb!
[pyroe 3HayeHune owmbka
MpumevaHue:

Mpoueaypa AOoCTynHA TONbKO TOMY SIOFMHY LK03a, KOTOPOMY AMUHUCTPATOP TOProB NpefocTaBui HeobxoayMble NpaBa.
PaclungpoBka HomepoB nposepkn Ana nons check_number:

Ta6n. 156. Homepa nposepku

Homep npo-|lMpoBepka Monsa

BEpPKU

1 OTKMOHEHME LEHbI B NMOPYyYeHUM OT Teky- |B value 3afaeTcst OTKNIOHEHUE LieHbl MOPYYEHWs OT TeKyLLen LeHbl B npo-
LLIe LeHBbI. LeHTax. B none sma_asp ykasbiBaeTcsi Sma-/10rviH, 47151 KOTOporo fobasns-

ercsa nposepka. [Nons instrument_type n/unu base_contract_code 3agator-
cA B cniyyae, ecnu TpebyeTcs yCTaHOBWTb NPOBEPKY Ha OTK/IOHEHUE LieHbI
B MOPYYeHWUN OT TeKyLLeli LieHbl Ha OnpegeneHHbIi MHCTPYMEHT Un Ha Bce
WHCTPYMEHTbI BbIGPaHHOT0 6a30BOro akTuBa.

2 MakcuMasibHblli 06beM MOPYYeEHUst B KOH- | B value 3afaetcsi MakcyMasibHblli 06bEM NOPYYEeHUst B KOHTpPakTax. B no-
TpakTax. Nle sma_asp ykasblBaeTcsi Sma-/I0rviH, i1 KOTOpOro fo6asnsieTcsi nposep-
ka. Mons instrument_type n/vnn base_contract_code 3agatorcs B criyyae,
ec/im TpebyeTcs YyCTaHOBUTL NPOBEPKY HA MakCUMaUslbHbIli 06beM nopyye-
HWS1 B KOHTPaKTax Ha onpefeneHHbIn UHCTPYMEHT U/IN Ha BCE UHCTPYMEHTbI
BblbpaHHOro 6a30BOro akTuBa.

3 3anpetunTtb agpecHbIn pexmm. B value 3agaetcsa O unm 1. 0 - paspeLumnTb agpecHbiii pexum; 1 - 3anpetnts
A PECHbIV PEXMM.

139



Lnto3 SPECTRA Plaza-2

Homep npo-|MpoBepka Mons

BEpKu

4 MakcumanbHbIli 06bemM nopyyeHus B py-|B value 3agaeTcs makcumasbHbIi 06beM nopyveHus B pyonsix. B none
6nsx. Sma_asp ykasblBaeTcsi Sma-J1orvH, A1 KOToporo fo6aB/isieTcs nposepka.

Monsinstrument_type n/nnu base_contract_code 3agatotcs B cnyyae, ecnm
TpebyeTcs YCTaHOBWTL MPOBEPKY HA MaKCUMaUlbHbI 06BEM NOPYYEHUS B
py6nsax Ha onpeAeneHHblli MHCTPYMEHT UK Ha BCE UHCTPYMEHTbI BbIGpaH-
HOro 6a30BOro aKTMBa.

5 MakcumanbHas cymma nopyyeHuii 3a Top- |B value 3agaeTca mMakcMmanbHasi CyMma nopyyeHuid 3a TOProBbli AeHb
roBbliA A€Hb (6PYTTO). (6pyTTO). B Nnone sma_asp ykasblBaeTcs Sma-/iorviH, Ans KoToporo foba-
BnsieTcs nposepka. MNons instrument_type n/wnu base_contract_code 3aga-
0TCA B c/lyyae, ecnu TpebyeTcs yCTaHOBWUTb MPOBEPKY Ha MakCMMaslbHYHo
CYMMY NOpYyYeHuii 3a TOProBbIli AeHb (BPYTTO) Ha OnpeAeneHHbI NHCTPY-
MEHT WK Ha BCe MHCTPYMEHTbI BbIGpaHHOro 6a30BOro akTVBa.

6 MakcumanbHass no3vuusa B KOHTpakTax |B value 3agaeTca mMakCcuMasibHoe KONMYeCTBO KOHTPAKTOB B NO3WLWK
(long). long Ana yyactHuka TOpProB € KNMEHTCKUM kodom client_code_check. IMo-
nsa instrument_type n/wnn base_contract_code 3agatoTcs B criyyae, ecnv
TpebyeTcA yCTaHOBUTb MPOBEPKY Ha MakCHMaslbHOe KO/IMYECTBO KOH-
TPaKkToB B MO3uUuM long ANs y4yacTHVKa TOProB C K/AMEHTCKAM KOAOM
client_code_check Ha onpeaeneHHbIli UHCTPYMEHT WX Ha BCE UHCTPYMEH-
Tbl BbIGPAHHOrO 6a30BOro akTuBa.

7 MakcrmanbHasi no3vuus B KOHTpakTax |B value 3ajaeTcs MakCcuMMasibHOe KOMMYEeCTBO KOHTPAKTOB B MO3WLWU
(short). short gna yyacTHuMKa TOProB C KAMeHTCkuM kogom client_code_check.
Mons instrument_type w/mnn base_contract_code 3apatTcs B cnydae,
ecnm TpebyeTtcsi yCTaHOBUTL NPOBEPKY HA MaKCUMaslbHOE KOJTMUYECTBO KOH-
TPaKTOB B Mo3vLuM short gns yyacTHUKa TOProB C KAMEHTCKUM KOAOM
client_code_check Ha onpegeneHHblii UHCTPYMEHT WX Ha BCE MHCTPYMEH-
Tbl BbIOpaHHOrO 6a30BOrO aKTMBa.

5.27. Metop DelSmaPreTradeCheck - YaaneHue npeaBaputesnibHO NPOBEPKU
Ana 3aaBok SMA-normHa

Tun coobLeHns: 407
Tvn OTBETHOrO CO06LLEeHNs: 167
KomaHza oTMeHsSeT pexum npegsapuTeNbHON NpoBepky Ans 3asBok SMA-norvHa.

Ta6n. 157. Bxogsawme napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHvne

yMon4aHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
check_id i8 Id npeaBapuTeNbHON NPOBEPKN

Ta6n. 158. Pe3ynbTat BbINO/IHEHUA

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMoiyaHuto

code i4 Kop Bo3Bparta

message c255 TekcT coobLieHus

Kogbl Bo3BpaTa KOMaHAbl:

0 ycnex BbIMO/THEHNA KOMaH/bI
Apyroe 3HaveHue oLumnbka
MpumeyaHue:

Mpoueaypa AocTyrnHa TO/bKO TOMY JIOTVHY LU03a, KOTOPOMY ALMUHUCTPATOP TOPTroB NPefocTaBiil Heo6XoAnMble Npasa.

5.28. MeTtop, UserKillSwitch - 3anpeT Toprosbix onepayuit 4nsa noruHa
Tun coobLeHns: 408
Tun OTBETHOrO CO06LLEeHNs: 168

KomaHAaa BK/oYaeT 3anpeT TOProBbIX onepawuii Ans norvHa.
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Ta6n. 159. Bxoagsawme napameTpbl

Nms napameTpa Tun 3HaueHue no |Onucaxuve
yMoOn4yaHuio
login c20 not null JIorvH yyacTHuKa TOproB, A/151 KOTOPOro yCTaHaBVMBaeTCs 3a-

NPeT Ha ToproBbie onepaunn.

disable i1 0 HacTtpolikv 3anpeTa ToprosbIx onepauuii Ans noruHa:
0 - ToproBble onepaluy paspeLueHbl A5 oruHa

* 1 - TOproBble onepawum 3anpeLleHsl 415 orMHa.

cancel_orders i1 0 HacTpoiiku cHSITUS 3asiBOK Mpy 3anpeTe TOProBbIX Onepalum
4Ns norvHa:

e 0-9agpo TC He cCHUMAaET 3asBKN

e 1-appo TC cHMMAET 3aaBKMN.

Ta6n. 160. Pe3ynbTat BbINOJIHEHUA

Nmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
YMO/THaHUIO
code i4 Kop Bo3sBpata
message c255 TekcT coobLieHus
num_orders i4 KonmyecTBO yaanieHHbIX 3asiBOK

Kogbl BO3BpaTa KOMaHgpl:

0 ycnex BbIMNOMHEHNSI KOMaH/b!
Apyroe 3HaveHue owmbka
MpumeyaHue:

MpoueAaypa A0CTyrNHa TONbKO TOMY SIOTVHY LUJIH03a, KOTOPOMY ALMUHUCTPATOP TOPTroB NPefocTasul HeobXoanMble Npasa.

BobicTaBneHuve dnara "cHumartb 3assku” (cancel_orders = 1) BO3MOXHO TONbKO Npu ycrioBuK, korga none disable =1.

5.29. MeTop DelOrdersByBFLimit - 3anpoc Kk HKL| Ha npoBepKy AOCTaTOYHO-
CTu o6ecneyeHus no bd

Tvn coobueHuns: 419
Tun OTBETHOrO coobLeHns: 172

KomaHaa npefHasHayeHa A1si CHATWS 3as1BOK YYACTHUKOM KMPWHFA B LENsAX YCTpaHeHusi HeobecneyeHHOCT no3uuuii. B pesynsrare
[laHHOro 3anpoca B ciyyae oTpuuarensHoro CBo6oaHoro nummta no B® (FreeMoney < 0) CHUMAIOTCSl BCE aKTUBHbIE 3as1BKN K/IMEHTOB

OaHHOW BO.

Ta6n. 161. Bxogswue napameTpbl

Nma napameTtpa Tun 3HaueHune no | OnucaHne
YMO/THaHUIO

broker_code c4 Kog, 6pokepckoii dovpmbl

Ta6n. 162. Pe3ynbTaT BbINO/IHEHUA

Nmsa napameTpa Tun 3HaueHue no | OnucaHue
yMonuaHuio
code i4 Kog Bo3Bparta
message c255 TekcT coobLieHus
num_orders i4 KonnuectBo CHATbIX 3a51BOK

Koppl BO3BpaTa koMaHgbl:

0 ycnex BbIMO/THEHNA KOMaH/bI
Apyroe 3HaueHue owmbka
MpumeyaHwe:

141




Lnto3 SPECTRA Plaza-2

KomMaHaa [ocTynHa To/bKO SIorMHam yposHA PO 1 B®.

KomMaHga npegHasHavyeHa To/IbKO A1 YHAaCTHUKOB K/VPUHTa, He ABNAIOLWMXCA 04HOBPEMEHHO U YHaCTHUKOM TOProB.

5.30. Metog ChangePassword - IameHeHue naposisa nonb3oBaTesia B TOPro-
BOW cucrteme

Tun coobLeHns: 421

Tvn OTBETHOrO co06LLEeHNs: 169

KomaHga npesHa3sHaueHa A58 M3MEHEHWS Napons NoMb3oBaTtens B TOProBoii cucteme. [n1s NoCbIIKM KOMaHAbl HE06XOAMMO UCMO/b30BaTb
cneumanbHblii npoTokon p2mgpwd, koTopblii npegocTaensetcs B API CGate.

Ta6n. 163. Bxogsuwue napameTpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne

YMOYaHUIo
old_pwd c65 TekyLWit naposnb nonb3oBarens
new_pwd c65 HoBbIli naponb nonb3oBatens

Ta6n. 164. Pe3ynbraT BbINOMHEHUS

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOYaHUIO

code i4 Kog Bo3Bparta

message c255 TekcT coobLLeHus

Kogbl Bo3BpaTa KOMaHabl:
0 ycnex BbIMOTHEHUST KOMaHAbI

[ipyroe 3HaueHue oLmnbka

MpumeyaHue:

|_|pl/l BO3HWKHOBEHWM OLLNOKN naposb Nosb3oBaTtesid B CUCTEME HE MEHAETCA.

Tunbl gaHHbIX nnatdgopmbl Plaza-2

Plaza-2 C++ ODBC KommeHTapuii
ul UINT8 SMALLINT Llenoe uncno pasmepom 1 6aiiT.
u2 UINT16 INTEGER Llenoe uncno pasmepom 2 6aiita.
u4 UINT32 NUMERIC,10 Lienoe uncno pasmepom 4 6aiita.
u8 UINT64 NUMERIC,20 Llenoe uncno pasmepom 8 Gaiit.
i1 INT8 SMALLINT Llenoe uncno co 3Hakom pasmepom 1 6aiiT.
i2 INT16 SMALLINT Llenoe uncno co 3Hakom pasmepom 2 baiiTa.
i4 INT32 INTEGER Llenoe uncno co 3Hakom pasmepom 4 Gaiita.
i8 INT64 BIGINT Llenoe uncno co 3Hakom pasmepom 8 GaiiT.
a CHAR VARCHAR CTpoka CMMBO/IOB pa3Mepom 1 6aiT.
cN CHAR[N+1] VARCHAR,N CTpoka CMMBO/I0B, OKaHYMBAIOLLASACA HY/IEBLIM CUMBOJIOM.
dN.M sN.M P2BCDII NUMERIC,N,M [LecATnyHoe Yyncno B fBONYHOI KOAMPOBKE C OMKCMPOBAHHO TOY-
KoWA, rae
¢ N — obuyee KoM4ecTBO LUgIp B YUCE;
¢ M — konunyecTBo uudp B APO6HOI YacTw.
t P2TIME TIMESTAMP [ara n Bpems.
f DOUBLE REAL Yucno ¢ nnasaroLein TOUKON ABOWMHON TOYHOCTU pasmepom 8 6aiiT.
bN VARBINARY,N Bnok gaHHbIX.
zN VARBINARY,N Bnok gaHHbIX, rae nepsble YeTbipe 6aiiTa 3a4arT A/MHy 6ydepa.
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CnpaBOYHUK KOAOB BO3Bparta

Kop Bo3Bparta

OonucaHue

-1

OLwmBKa Npy BbINOMHEHUW OMepaLyy.

0 Onepauus BbINOSIHEHA YCMELLHO.

1 Het Takoro nosnes3osarens.

2 HeTt Takoro aunepa.

3 Ceiluac aTta ceccusl He UAET.

4 Ceccusi NnprocTaHoBeHa.

5 OwmbKa Npu BbINOMHEHUN ONepaLmn.

6 HeT npaB Ha BbINOHEHWE onepaLuu.

7 MonbITKa [OCTyNna K CHETY Yyxoii PO.

8 HeT npae Ha yfasienne 3asaBku 4pyroro KameHTa/nonb3osarens ceoel ypMbl.

9 dupme onepaumm ¢ 3asBKkaMmmn 3a6n0knposaHbl AgMuHMcTpaTtopom Knnpuxrosoro LieHTpa.

10 HexBaTtka cpefCcTB Ha CUETY A5 pe3epBrpoBaHus.

12 Mpemus no onumoHy BHE JIMMUTOB.

13 NIvMUT N03. NO BCEMY PbIHKY NPEBBILLEH.

14 He HaligeHa 3asBKa Ans yaaneHus.

25 3anpetr AZMUH/CTpaTopa TOProB Ha NOCTAHOBKY /1I0ObIX 3a5BOK.

26 3anpeT AgMUHUCTpPaTopa TOProB Ha OTKPbITUE NO3ULUIA.

27 3anpet AgMmHMcTpaTopa TOProB Ha OTKPbITUE NO3uLMil Ha Mpogaxy.

28 HeT npas A/151 BLINOMHEHNSA onepaLlun.

31 He paspelueHa BCcTpeyHas 3asiBka Ha OfUH CYET u/mnm NHH.

32 LieHa caenku BHe numuTa.

33 3101 hupme onepaumn ¢ 3asBkamy 3a6710kMpoBaHbl AAMUHUCTPaTOpom KnuprHroeoro LieHTpa.
34 MonbITka onepauuy Ha HeCYLLECTBYIOLLIMIA KOA, KNNeHTA.

35 OwnbKa B 3ajaH1N BXOAHbIX NapaMeTpoB.

36 MonbITKa onepauuy No HecyLecTBytoWweMy 6a30BOMY akTuBy.

37 MepecTaHoBka 3asB0K No CBA3Kkam HegonycTma.

38 MepecTaHoBKa afpecHbIX 3asBOK HefonycTuMa.

39 LleHa He KpaTHa MYUHUMa/IbHOMY LUary LieHbl.

40 MonbITka agpecoBaTb BHECUCTEMHYIO 3a51BKY HECYLLLECTBYHOLLLEMY KOHTPareHTy.

41 He HacTynun nnm NCTEK CpoK [OBEPEHHOCTN NoNb30BaTENA.

42 3anpeueHa paboTa MnaeHbIM Tpeligepom PacuéTHoli hupmbl.

44 [naBHbIl Tpeligep PacyéTHOW hpMbl HE NOCTaBW/ NPU3HAK CBOEN paboTbl OT 3TOI IUPMBI.
45 MonbITKa NOCTaBUTbL BHECUCTEMHYIO 3as1BKY OT (DUPMbI, Y KOTOpOIi He nponucaH kog PTC.

46 Mo 3TOMY UHCTPYMEHTY pa3peLleHbl TONIbKO BHECUCTEMHbIE 3asiBKU.

47 B HasHaueHHOI ceccun No 3TOMY MHCTPYMEHTY TOProB HET.

48 Mo aTomy MHCTPYMEHTY UAET MocTaBka. PaspeLueHbl TONbKO BHECUCTEMHbIE 3as1BkM BceM B® coeil PO.
49 MonbITKa NOCTaBUTb BHECUCTEMHYIO 3a51BKy OT Tpeifepa 04HOro KNIMEHTCKOrO CYeTa, a He OT KoAa npMbl.
50 He Haiifena 3asBka 415 nepecTaHoBKM.

53 Owwubka B 3aaHUN BXOAHOTO napameTpa - Konmyectso. CMLLKOM BENVKO.

54 B onepauyumn otkasaHo: MpeBbilleH NMMUT onepauuii OT yKasaHHOro KMeHTa.

56 HeT npas Ha BbINO/IHEHWE Onepawumn OT YKa3saHHOro fIormHa u koga. Obpatntecs K AGMUHUCTPATOPY TOProB.
57 HeT npaB Ha coeguHeHne ¢ cepepoM bupxu. O6patuteck K ADMUHUCTPATOPY TOProB.

58 HeT npas Ha BbiCTaBneHNe 3a8Bk1 6e3 MPOBEPKN [OCTATOYHOCTU CPEACTB Ha YPOBHE K/IMEHTA.
60 MprocTaHoBKa ayKLMOHa B PeXUMe YNpaBieHns pyckoMm Nno BCeM MHCTPYMEHTaM.

61 MprocTaHoBKa TOProB B peXvMe yrnpasieHNsi PUCKOM.

62 MprocTaHoBka TOPros no cexkuym CpoyHOro pbiHka MOCKOBCKON Bupxu.
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63

MprocTaHoBKa ayKLMOHa B PeXUMe YNpaBeHns PUCKOM Mo BCEM UHCTPYMEHTam JaHHoro BA.

64 [procTaHoBKa TOProB B peXuMe yrnpas/ieHus puckomM no gaHHomy BA.

65 MprocTaHoBKa TOProB BO BCEX PEXMMAXx v Mo BCEM UHCTPYMEeHTaM AaHHoro BA.

66 [MprocTaHoBKa TOProB BO BCEX pexmnmax no AaHHOMY MHCTPYMEHTY.

67 3anpeTt AgMrMHUCTpaTopa TOProB Ha OTKPbITUE MO3NLMIA B peXvMe yrpaBieHUst PUCKOM MO AA@HHOMY UHCTPYMEHTY.

68 3anpeT bpokepa Ha BbicTaBneHne Mobbix 3a5BOK B pEXMME yrpaBieHNsi PUCKOM.

69 3anpeTt NaBHOro Tpeiepa Ha BbiCTaB/IeHUe 00ObIX 3a5BOK B peXVIME YnpaBieHNst PUCKOM.

70 Toprosas onepauus He NogLepXnBaeTcs.

71 KonnuecTBo KOHTPAKTOB B NO3WLMN NPEBbLICMIO AOMYCTUMbIA Npesen.

72 3asBka B npoLecce nepemeLLeHns.

73 CyMMapHoe KoNmM4ecTBO KOHTPaKTOB B 3asBKax Ha MOKYMKY NPeBbICUI0 AOMYyCTUMbIN Npesen.

74 CyMMapHoe KoNM4ecTBO KOHTPAaKTOB B 3asiBKax Ha NpoAay NpeBbICUII0 AOMYyCTUMbIA npegen.

75 MpeBbILEH MHTEPBaT OXUAAHUSA BbINOTHEHUS HETOProBOl onepauuy. Onepaumsi He BbINOMIHEHA.

76 He HaligeHa 3anucb Ans yaaneHus.

200 AOMUHUCTPATOP NPOM3BOAUT U3MEHEHME napamMeTpoB pacyéta 0.

201 AOMUHUCTPATOP MPOU3BOAUT N3MEHEHNE NapameTpos pacyérta 0.

202 AOMUHUCTPATOP NPOM3BOAUT U3MEHEHMe napamMeTpoB pacyéta 0.

203 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHMNE napameTpos pacyéTta [O.

204 AOMVHUCTPATOP NPOM3BOAUT U3MEHEHME napaMeTpoB pacyéta 0.

205 AOMUHUCTPATOP MPOU3BOAUT N3MEHEHNE NapameTpoB pacyérta 0.

206 AOMUHUCTPATOP NPOM3BOAUT U3MEHeHMe napamMeTpoB pacyéta 0.

207 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHMNE napameTpos pacyéTta 0.

208 AOMUHUCTPATOP NPOM3BOANT U3MEHEHME napaMeTpoB pacyéta 0.

310 3anpet AgMuHucTpartopa KnnpmHrosoro LieHTpa Ha NocTaHOBKY J1H00bIX 3asiBOK.

311 3anpet AgMmmHucTpaTopa KnmpuHrooro LieHTpa Ha OTKpbITMe No3nLuuii.

312 3anpeTt AgmuHucTpaTopa KnvpuHroBoro LieHTpa Ha oTKpbITUe No3uumii Ha Mpogaxy.

314 3anpeT Tpeiigepa Ha NOCTaHOBKY /1t00ObIX 3a51BOK MO K/IMEHTCKOMY CYETY.

315 3anpet Tpeligepa Ha OTKPbITUE NO3ULMK MO KIMEHTCKOMY CYETY.

316 3anpeT Tpeiigepa Ha OTKpbITME NO3NLMK Ha Mpogaxy No KIMEHTCKOMY CYETY.

317 MpeBbIWEeH NIMMAUT 3asiBOK Ha MOKYNKY/Mpoaaxy.

318 3anpet AgmuHucTpaTopa KnvpuHrosoro LieHTpa Ha BbiCTaB/ieHne Nto6bIX 3asBOK MO KAIMEHTCKOMY CUETY: A5 K-
EHTCKOro perncrtpa Het [leno cyeta, paspeLlléHHoro ans MNMoctaskn N0 UHCTPYMeHTaM [leHeXHOro pbiHKa.

320 MpeBbIWeH AONYCTUMbIV NPeAen Yncna akTMBHbIX 3asIBOK C K/IMEHTCKOrO perncrpa no MHCTPYMEHTY.

331 Hexsatka cpencts no PacuétHomy Kogy.

332 HexBartka cpeAcTs Mo iMMUTam KnneHTa.

333 HexBaTka cpefcTB no 6pokepckoii onpme.

334 HexBaTka cpeAcTB No pacyéTHon dupwme.

335 MpeBbILLEH AMMUT K/IMEHTA Ha NOKYNKy Bymar.

336 MpeBbIWeH NMMMUT 6poKepa Ha NOKYMKy Gymar.

337 MpeBbILeH MMUT KNNeHTa Ha NPoAaxy Gymar.

338 MpeBbIWeH MMMAUT GpoKepa Ha NpoAaxy Gymar.

339 MOET nepecyér MO.

380 VA&t npom. KNMPUWHI, HENb3a coBepLlaTb TOProBble onepauuu.

381 VOET NPOM. KNVPUVHI, HeNb3A yAaNATb 3asBKU.

382 VOET NpoMm. KNMPWYHI, HENb3A NepecTas/isaTb 3asBKU.

383 M aeT npoM. KIMPUHT, Hesb3s coBepLUlaTh HETOProBble onepauun.

680 HexBartka cpeAcTs Mo iMMUTam KnneHTa.

681 HexBaTka cpefcTB N0 pacyéTHoi dpme.
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682

HexBaTka cpeacTs A48 YBEMUYEHUS NO3NLMN

4000 OwnbKa BO BXOAHbIX NapameTpax.

4001 Y nonb3oBartens HET NpaB Ha BbINOTHEHWE onepaLyn.

4002 HeBO3MOXHO M3MEHUTL AEHEXHbIA IMMUT MO KIMEHTY. HET TEKyLLMX CECCUiA.

4004 HEeBO3MOXHO N3MEHUTL [EHEXHbIA TMMUT MO KNMEHTY. Koga HeT B Tabnuue KIMeHToB.

4005 HexBartka cpefcTs Npy U3MEHEHUN KNIMEHTCKOTO IMMUTA.

4006 HeBO3MOXHO YCTaHOBWTb [EHEXHbIA TMMUT MO KAMEeHTY. OLwnbka Npu BbINO/IHEHUN Onepauun.

4007 HeBO3MOXXHO YCTaHOBUTb AEHEXHbI MMMUT MO KAMEHTY. OwmnbKa Npy BbIMOSIHEHNN onepalmn.

4008 HEeBO3MOXHO YCTaHOBUTb AEHEXHbIA IMMUT MO KAMEHTY. OLWn6Ka Npu BbINOSIHEHUW onepaLun.

4009 HeBO3MOXHO YCTaHOBUTb [EHEXHbI TMMUT MO KNneHTY. OLIMGKa Npy BbINOJIHEHUW OnepaLuu.

4010 HeBO3MOXHO YCTaHOBUTb JEHEXHbIA TMMUT MO KAMEHTY. OLnbka Npu BbINO/IHEHUN onepauun.

4011 HeBO3MOXHO YCTaHOBUTb AEHEXHbI MMMUT MO KAMEHTY. OwmnbKa Npy BbIMOSIHEHUW onepaumn.

4012 HEeBO3MOXHO YCTaHOBUTb JEHEXHbIA TMMUT MO KAMEHTY. OLWn6Ka Npu BbINOSIHEHNW OnepaLun.

4013 HeBO3MOXHO YCTaHOBUTb [EHEXHbI TMMUT MO KNneHTY. OLIMGKa Npy BbINOJIHEHUW OnepaLuu.

4014 HeBO3MOXHO M3MEHUTbL NapaMeTpbl MO KAMEHTY. HeT TekyLmnx ceccuid.

4015 HeBO3MOXHO M3MEHMTL NapameTpbl Mo KIMeHTy. Koga HeT B Tab/vue KIMEHTOB.

4016 HeBO3MOXHO M3MeHUTL NapamMeTpsbl No KAMeHTy. Koga BA HeT B Tabnuue 6a30BbIX aKTMBOB.

4017 HeBO3MOXHO YCTaHOBUTb AE€HEXHbIA TMMUT MO KNUEHTY. CNNLLIKOM BEJIUK.

4018 AOMVHUCTPATOP NPOM3BOAUT U3MEHEHME napaMeTpoB pacyéta 0.

4021 He xBaTaeT cBOGOAHbIX 3a/1070BbIX CPEACTB Y Bpokepckoi ®rpMbl, YTOGbLI YCTaHOBUTL Tpebyemoe KonmuecTso Pac-
YéTHOI dupme.

4022 He xBaTaeT cBOHOHbIX AEHEXHbIX CpeacTB y Bpokepckoli PupMbl, 4TOObI yCcTaHOBUTL Tpebyemoe konmuecTso Pac-
YETHOI Pupwme.

4023 HeBO3MOXHO U3MEHUTb AEHEXHBIA UMUT No B®. HeT TekyLmx ceccuii.

4024 HeBO3MOXHO U3MEHUTb AEHEXHBIA MMMUT no B®. laHHas B® He 3aperncTpupoBaHa B Toprax.

4025 He xBataeT cBO60OAHbLIX 3a/1070BbIX CPEACTB Y Pacy€THON PUPMbI, YTOObLI YCTaHOBUTL Tpebyemoe KonmyecTso bpo-
Kepckoii dupwme.

4026 He xBaTtaeT canbo AeHeXxHbIX cpeacTB y O60c0o61eHHOro pasgena, 4tobbl ycTaHOBUTL Tpebyemoe konmyecTso Pac-
YETHOI Pupwme.

4027 He xBataeT canbo 3a/10roBbIx cpeacts y O60c06/1eHHOro paszena, YtTobbl ycTaHOBUTL Tpebyemoe konnyecTso Pac-
YETHOW Pupme.

4028 He xBaTaeT cBOGOAHbIX AEHEXHbIX CPEACTB Yy PacuéTHoli ®npMbl, 4TOObI YCTaHOBUTL TpebyeMoe konmyecTBo Bpo-
Kepckoii dvpme.

4030 HeBO3MOXHO M3MEHMTL NapameTpbl N0 Bpokepy. HeT Tekywmx ceccuid.

4031 HeB0o3MOXHO M3MeHUTL NapamMeTpbl No bpokepy. Koga HeT B Tabnumue KIMEeHTOB.

4032 HeB03MOXHO M3MeHUTbL NapameTpbl No Bpokepy. Koga BA HeT B Tabnvue 6a30BbIX aKTUBOB.

4033 HeB03MOXHO N3MeHWUTbL NapameTpbl No Bpokepy. HeT npas Ha paboTy € 3TMM 6a30BbIM aKTUBOM.

4034 KnupurHrossIii nepeBog, 3a/10roBbIX cpeacTB ¢ O60C061EHHOrO pasgena 3anpeLéH.

4035 MepeBog 3a/10roBbIX CPEACTB HACTUYHOIO 0becneyeHunst 3anpeLléH.

4040 HeBO3MOXHO M3MEHUTbL IMMUT NO BP B pexrMe ynpasneHnst puckom. HeT TekyLLmnx ceccuid.

4041 HeBO3MOXHO M3MEHUTL NMMMUT o B® B pexume ynpasneHns puckom. aHHaa B® He 3apernctpuposaHa B Toprax.

4042 HeBO3MOXXHO M3MEHMTE NMMUT No B B pexxrme ynpasnieHns puckom. Koga b® HeT B Tabnuue KIMEeHTOB.

4043 HeBO3MOXHO U3MEHUTL IMMUT NO BP B pexvmMe ynpasneHus puckom. OLumbKka npuv BbINOSHEHUWN onepauun.

4044 HeBO3MOXHO M3MEHUTL NMMUT No BP B pexxvme ynpasnieHns puckom. OLm6Ka npy BbINOMHEHUN onepamn.

4045 HeB03MOXHO yaanuTe NuMuT no 6@ B pexxvme ynpasneHuns puckom. Owmnbka npu BbINOMHEHUN Onepalmu.

4046 HepocTaTouHo npaB Ha yaaneHune 3anpeta [71laBHOro Tpeigepa Ha TOprv B peXMMe ynpasieHnst PUCKOM.

4050 3asBKa Ha aKcnmpauuo He obpaboTaHa. 3anpeT [aBHOro Tpeigepa Ha nogady 3asiBOK Ha SKcnupaumio.

4051 3asBKa Ha akcnupaumio He obpaboTaHa. 3anpeT 6pokepa Ha nofgadvy 3asiBOK Ha SKcnvpaumio.

4052 3asBka Ha 3kcnupauuio He obpaboTaHa. B cylecTBytoLleli 3as8Bke ¢ NPMCIaHHBIM HOMEepoM Apyrue: "Kog kineHTa"

n/vnm "MHCTPYMEHT".
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3asBKka Ha aKcnmpaumio He obpaboTaHa.

VIOET NPOM. KNNPUHT. YAanATb 3a8BKU Hesb3S.

4054 3asBKa Ha akcnupaumio He obpaboTaHa. VIAET NPOM. KIIMPUHT. VI3MEHATb 3asBKN HeNb3s.

4055 3anBka Ha akcnvpaumio He obpaboTaHa. He HallieHa 3asBka No HOMepy ANS yaa/leHUa/M3MeHeHus.

4060 3asBKa Ha aKcnmpaumio He obpaboTaHa. HeT npaB Ha BbINOMIHEHWE onepaumn.

4061 3asBka Ha aKkcnupauuio He obpaboTaHa. Bpems BBoga 3asiBOK OKOHYMSIOCh.

4062 3asBKa Ha akcnupaumio He obpaboTaHa. HeT Takoro KNMeHTCKOro cyera.

4063 3asBka Ha aKcnMpauuio He obpaboTaHa. He HalifeHa 3asBka ans yaaneHus.

4064 3asBKa Ha aKcrnmpaumio He obpaboTaHa. HeT npaB Ha BbINOMIHEHWE onepaumn.

4065 3asnBka Ha aKcnupaumio He obpaboTaHa. He HailieH ONUMOHHBIA NHCTPYMEHT.

4066 3anBka Ha akcnvpaumio He obpaboTaHa. OTkas OT aBTOIKCMMpaL MM BO3MOXEH TO/MbKO B IEHb NCTEYEHUS ONLMOHA.

4067 3anBka Ha akcnvpaumio He obpaboTaHa. OwmnbKa NPy BbINOSHEHUN ONepaLyn.

4068 3asBKa Ha aKcnmpaumio He obpaboTaHa. Ownbka Npy BbINO/THEHUN ONepaLmn.

4069 3asBka Ha aKkcnmpaumio He obpaboTaHa. Owmbka Npy BbINO/THEHUN ONepauuu.

4070 3asiBka Ha aKcnMpauuio He o6paboTaHa. Ha KNIMEHTCKOM CUETE HET TaKoro KO/IM4ecTBa No3uLmii.

4090 HeT TekyLmx ceccuii.

4091 Kofa HeT B Tabnuue KIMEHTOB.

4092 Kopa BA HeT B Tabnumue 6a30BbIX aKTVBOB.

4093 He HaiifeH yka3aHHbIli (ObHoYEePCHbIV MHCTPYMEHT.

4094 YKasaHHbIi pbloYepCHbI MHCTPYMEHT HE COOTBETCTBYET yKazaHHOMY BA.

4095 He M.6. yka3aH KOHKPETHbI dbtovepc, korga BA ykasaH - [1a Bcex.

4096 He HaliieHo orpaHuyeHnst ansa yaaneHus.

4097 OrpaHuueHune naBHoOro Tpeiiaepa Henb3sa yaanuTe Tpeligepy bpokepckoit drpmsi.

4098 VIHCTpYMEHT OTCYTCTBYET B TEKYLLIEW ceccum.

4099 O6a MHCTPYMEeHTa [0/MKHbI ObITb AJ/15 0AHOro 6a30BOr0 akTUBA.

4100 [insa 3asBKku no CBsA3Ke A0MKHO BbINOMHATLCA TPEGOBAHNE K UHCTPYMEHTaM: aTta UCMOMTHEHUS NPSIMOTO MHCTPYMeHTa
MeHblLUE AaTbl UCMOTHEHUS 0BPATHOrO MHCTPYMEHTA.

4101 3anpeLlueHbl CBA3KN MeXAy UHCTPYMEHTaMM C pa3HbIMU NIOTaMu.

4102 HeT nosmuwnii Ans nepeHoca.

4103 HenonHoe ceegeHve FOK 3asBku.

4104 3asska no AHoHMMHOMY PEIMO gomkHa 6bITb TOMBKO € yKasaHuem tuna "PEMO".

4105 3anpelleHa 3asBkKa c ykazaHueM Tvna "PEMNO" no aaHHoi CBs3ke.

4106 CBA3KN pa3peLleHbl TOIbKO A1 [leHeXHOro pbiHKa.

4107 DTOW NpoLeaypoit Henb3si CTaBUTb 3asiBKM MO UHCTPYMEHTY-CBA3Ke.

4108 Het npas Ha Topros/ito Mo TO MHCTPYMEHTaM B pexume yrnpasieHus PUCKOM.

4109 CraBka (N CBon-LUeHa) He KpaTHa MUHUMasIbHOMY Luary.

4110 LleHa nepBoi1 YacTu cAenkM He coBMaaaeT C LieHOW NOCTaBKy.

4111 MpeBbiweH npegen Ctasku (MM CBON-LEHbI).

4112 YKazaHHbIli (hboYepCHbIN MHCTPYMEHT - CBA3Ka, No HeMy OrpaHUYeHust He CTaBsATCS.

4115 HeB03MOXHO NepeBecTyn AeHexHble cpeacTBa ¢ B® Ha BP. HeT TekyLmx ceccuid.

4116 HeB03MOXHO nepesecTn AeHexHble cpeacTea ¢ B® Ha Bd. BP-a0HOP He 3aperncTpuposaHa B Toprax.

4117 HeB03MOXHO nepeBecTn AeHexHble cpeactsa ¢ b® Ha B®. BP-nonyyaresns He 3aperncTpupoBaHa B Toprax.

4118 He xBaTaeT cBOOOAHbIX AEHEXHbIX CPEACTB Y Bpokepckoit drpMbl.

4119 He xBaTaeT cBOGOAHbIX 3a/10r0BbIX CPEACTB YacTUYHOro obecneyeHns y Bpokepckoii rpmbl.

4120 He xBataeT casbfjo AeHexHbIX cpeacTs y O60cob6neHHOro pasgena.

4121 He xBaTaeT canbo 3a/10r0BbIX CPEACTB YaCTMYHOro obecneveHns y O60c0o6/1eHHOro pasgena.

4122 He xBaTaeT CBOOOAHbIX AEHEXHbIX CPEACTB Y PacuéTHoi dupmbl.

4123 He xBaTaeT B HaNM4MM 3a/10T0BbIX CPEACTB YACTUYHOIO obecneveHunst y Bpokepckoit dupmMbl.

4124 He HaligeH kof ykasaHHoi Bpokepckoii drpmbl.
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MonbITka Nnepesoa Mexay pasgenamm pasnnyHbiX PacuéTHbix PupmMm.

4126 MepeBog 3anpeléH. Owmnbka Normky nepesoios.

4127 He xBaTaeT cBOOOAHbIX AEHEXHbIX CpeacTB Ha PacuéTHom Koge.

4128 He xBaTaeT CBOGOAHbIX AEHEXHbIX CPeAcTB y Bpokepckoli drpMbl.

4129 He xBaTaeT canbo AeHexHbIX cpeacTB y O60cobneHHoro pasgena.

4130 He xBaTaeT cBOGOAHbIX AEHEXHBIX CPEACTB y PacuéTHoi ®rpmbl.

4131 He HaligeH koa ykasaHHol Bpokepckoii drpmbl.

4132 BbiBOg, 3anpeLyéH. Ownbka Normkm 0T3bIBOB CPEACTB.

4133 HeT nopyyeHuii Ans OTMEHbI.

4134 He xBaTaeT B HaM4MK AEHEXHbIX CpeAcTB Yy Bpokepckoli dupMbl.

4135 He xBaTaeT B HANM4MKN AeHeXHbIX CpeacTB y PacuéTHoi dupmbl.

4136 MepeBog 3a/10roBbIX CPEACTB MOMHOTO 06ecneyeHns 3anpeLyéH.

4137 He xBaTaeT B HaMumu 3a/10r0BbIX CPEACTB NOJIHOTO obecneveHns y Bpokepckoil drpmb.

4138 Ha PacuyétHom Koge HefoCcTaTouHO AeHeXHbIX CPeAcTB, AOCTYNHbLIX A5 BbiBOAA.

4139 He xBaTaeT cBOOOAHbIX 3a/10r0BbIX CPeACTB YacTUYHOro obecneyeHns Ha PacuéTHom Koge.

4140 HeT nosunuuii gn1s nepeHoca no BbiI6PaHHOMY MHCTPYMEHTY.

4141 He xBaTaeT OTKpbITbIX MO3ULMI ANsi NepeHoca.

4142 MonbITka NepeHoca NO3nLMiA C KTMEHTCKOTO CUéTa Ha YyXoi c4éT (c apyrum NHH).

4143 Henb3a nepeHocuTb nNo3nunn mexay b®, npuHagnexawum pasHbim P®.

4144 Henb3s nepeHoCcHTb NO3nLMK Ha Hy/1eBoi pasgen b&.

4145 3anpeTt AgMrMHUCTpaTopa TOProB Ha NepPeHoC NO3WLWIA No yKkasaHHo! BO.

4146 3anpet Ha NepeHoc NO3nLMKN No YKazaHHOMY UHCTPYMEHTY.

4147 He HalifeH yKa3aHHbIli ONUMOHHBIA MHCTPYMEHT.

4148 He xBaTaeT B Ha/MuMM 3a/10TOBbIX CPEACTB MOSIHOTO ob6ecneyeHunst Ha PacuétHom Koge.

4149 He xBaTaeT B HaNMunu feHexHblx cpefcts Ha PacuétHom Koge.

4150 YkaszaHHblli (hbHOUEPCHBI MHCTPYMEHT He SBNSIETCS UHCTPYMEHTOM GaslaHCUPOBKY pUCKa.

4151 He HaiigeH cooTBeTcTBYOWMI Kog ®rpMbl Ha BasitoTHOM pbIHKe.

4152 He HaligeH cooTBETCTBYOLWMIA PacueTHbIn Kog Ha BaslloTHOM pbiHKe.

4153 He HaliileH coOTBETCTBYHOLMI MHCTPYMEHT Ha BaslloTHOM pbIHKe.

4154 Heob6xoayMble napaMeTpbl A1 Nojaun TpaH3akLmy Ha BanloTHOM pbiHKe He 3aperMcTpupoBaHbl B CUCTEME.

4155 HeobxoauMblii norvH AgMUHMCTpaTopa A8 NoAadun TpaH3akuun 6a1aHCMpPOBKM pUCKa He 3aperMcTpypoBaH B CU-
cTeme.

4160 MepeBog Mexay AaHHbIMU PK 3anpelyeH. PacueTHblii Kog BXOAUT B €AUHbIN Nys.

4161 BbiBOA, 3anpelleH. PacyeTHblii kof, BXOAWUT B €4UHbINA ny/.

4162 Onepauus HeBo3MOXHa. I3meHeHre TIMMUTOB paspeLleHo Mexay b® Ha ogHoM PacyéTHOM Koae.

4163 Onepauus HeBO3MOXHA A5t B® ¢ BUPTYanbHbIM MMMUTOM. 19 NepeBoja AeHEXHbIX CPeACTB nogaiite nopyyeHme
B HKL,

4164 I3mMeHeHne napamMeTpoB Mo K/IMEHTCKUM pasgesnam 3anpeLleHo.

4165 Onepauus foCTynHa fIorMHam ypoBHs P®.

4166 HekoppekTHast KOMOUHaLWA 3HaYeHWIA dnaros.

4167 He HaligeH PacuéTHblii Kog.

4168 MepeBoabl cpeacTs Mexay B® pasHbix PK BO3MOXHbI TO/IbKO B OCHOBHYH CECCUIO.

4169 Onepauus focTynHa fiormHam yposHa PO nnn 6.

4170 MonbITKa [OCTyNa K CYETY Yyxoii BP.

4171 [onbITKa foCTyna K CHETY YYXKOro KNneHTa.

4172 Y yyacTHVKa KNMpyHra HeT npas Ha BbINOSIHEHWE KOMaH/bI.

4173 Y yyacTHMKa TOPros HET Npas Ha BbINOIHEHVE KOMaH/bI.

4200 MopyyeHve He noaTeepxaeHo. He nogknoyeH MASTER nornH yyactHuKa Topros.

4201 MopyyeHne He NOATBEPXKAEHO. MPeEBbILLEHO OTK/IOHEHWE LIEHbI B MOPYYEHWUMN OT TeKyLUel LeHbI.
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Lnto3 SPECTRA Plaza-2

Kop Bo3Bparta

OnucaHue

4202

[MopyuyeHre He NoATBEPXAEHO. MPEBbLILLEH MAaKCUMaUIbHBIE 06BEM NOPYYEHUST B KOHTPaKTax.

4203 MopyyeHre He NoaTBEPXAEHO. 3anpeLLeH afpecHbI PeXM.

4204 MopyyeHne He noaTBEPXAEHO. MNpeBbIleH MakCMasTbHbI 06beM NopyyeHus B pyonsx.

4205 Mopy4eHre He NoATBePXAEHO. MpeBbiLeHa MakCMMasibHas paspeLleHHas pybresasi cymma nopy4yeHuin 3a Toproeblii
[eHb.

4206 MopyueHve He noaTBepxaeHo. MNMpeBbilleHa MakCumasibHaa paspeLlueHHas no3nLmus B KOHTPaKTax Ha NoKynky.

4207 MopyyeHne He NoaTBePXKAEHO. MNpeBbilleHa MakCuMasibHasa paspelleHHas no3uuysa B KOHTpakTax Ha npogaxy.

4208 MopyyeHne He noaTBEePXAEHO. [N ykazaHHOro SMA NornHa npeBbILLEHO KOMYECTBO OAHOBPEMEHHO YCTaHOB/IEH-
HbIX OrpaHUYeHNi Ha pasmep NO3ULUM MO Pa3/INYHLIM K/IMPUHTOBLIM pasgenam.

4220 [lns nonb3oBartens ycTaHOB/EH 3anpeT Ha COBEPLUEHNE TOProBbIX onepauuii.

4221 Onepauus 3anpeLleHa npy COBMageHUn yqyacTHUKa KNMPUHra 1 y4acTHUKa TOPros B O4HOM JinLe.

4222 Y yyacTHMKa K/IMpUHra HeT NpaB Ha BbINO/IHEHWE onepawuii ¢ 3asiBKaMu.

4223 Y yyacTHVKa TOpProB HET npas Ha oTnpasky 3anpoca HKLL.

4224 Y aKTVBHbIX MacTep /IOTMHOB HET MpPaB Ha COBEpLLEHME 3TOI onepauun.

4230 Ha 6pokepckoii orpme AocTaTouHo o6ecneyeHus, 3asBkn CHATbI He ByayT.

9999 MpeBbILLEH MMMUT OTNPABKU TPaH3aKUuii AN AaHHOTO JIoTMHA.

10000 CurcTeMHast owwnbka npu 06paboTke coobLLEHUS.

10001 HeunsBecTHbI TUM COOOLLEHMS.

10004 HeponycTuMbIii TMN coobLLeHus.

10005 MpesbiweH pasmep MQ-azpeca.

10006 Owmbka npu napcuHre coo6LLEeHMS.
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