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Appendix F4
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Specification of Clearing Center’s reports provided to Clearing members
235I.
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Reports  I-XIV are generated in FoxPro 2.x format.

XX in reports’ names shall mean Clearing member’s code, XXYY – Brokerage company’s code, XXYYZZZ – clearing register section’s code.

Fields types
	Type
	Description

	char(n)
	String value including Cyrillic symbols that consist of n symbols 

	numeric(n, m)
	Figures with decimal point (if fractional part of the field is above 0) or figures without decimal point (if fractional part of the field equals 0 or is absent)

n – size of the whole part
m – size of the fractional part

	date
	Date’s format: YYYY/MM/DD

	time
	Time’s format: hh:mm:ss


I. Report on concluded futures contracts and T+N trades
The reports is provided after the evening clearing session.

For Brokerage companies report’s name shall be - f04_XXYY.dbf.

For clearing register’ sections that have a flag of report generating a report name shall be – f04clXXYYZZZ.dbf.
Structure of DBF-file:

	Field name
	Field type
	Description

	id_deal
	numeric(10)
	Trade ID number

	isin
	char(25)
	Code (name) of futures contracts / security with certain Settlement date

	price
	numeric(16,5)
	Price of concluded futures / T+N trades (points)

	vol
	numeric(10)
	Number of concluded futures / security’s lots in T+N trade (items) 

	kod_sell
	char(7)
	Code of clearing register’s section, pointed in the order provided by Seller on basis of which futures contract / T+N trade was concluded

	kod_buy
	char(7)
	Code of clearing register’s section, specified in the order provided by Buyer on basis of which futures contract / T+N trade was concluded 

	date
	char(10)
	Date of futures contract / T+N trade conclusion

	time
	char(8)
	Time of futures contract / T+N trade conclusion

	profit_usd
	numeric(20,4)
	Not in use

	type
	numeric(1)
	Flag:

0 – shall be for futures or T+N trades, concluded on basis of anonymous Order,

1 – shall be for obligations in futures, appeared as a result of Options execution,

2 – shall be for futures or T+N trades, concluded on basis of negotiated Order,

3 – shall be for futures or T+N trades, for which obligations appeared as a result of positions liquidation 
4 – for the first part of the REPO trade,

5 – for the second part of the REPO trade,

7 – for buy-sell trade, concluded in accordance with Clearing rules in case of presence of non-covered position of the Clearing member or the Clearing Center for T+N trade,

8 – for T+N trade with settlement on T+0.

	var_marg_b
	numeric(16,2)
	Buyer’s obligations on Futures’ Variation Margin payment / Collateral deposit for T+N trade (RF rub)

	var_marg_s
	numeric(16,2)
	Seller’s obligations on Futures’ Variation Margin payment / Collateral deposit for T+N trade (RF rub)

	user_sell
	char(20)
	Seller’s name

	user_buy
	char(20)
	Buyer’s name 

	no_buy
	numeric(10)
	Buyer order’s ID, on basis of which futures contract / T+N trade was concluded 

	no_sell
	numeric(10)
	Seller order’s ID, on basis of which futures contract / T+N trade was concluded

	fee_buy
	numeric(16,2)
	Sum of exchange and clearing fees to be paid by Buyer (RF rub)

	fee_sell
	numeric(16,2)
	Sum of exchange and clearing fees to be paid by Seller (RF rub)

	date2
	date
	Date of futures contract / T+N trade’s registration

	comm_buy
	char(20)
	Comments in the order placed by Buyer 

	comm_sell
	char(20)
	Comments in the order placed by Seller

	du_buy
	numeric(1)
	The following feature indicates that the futures contracts/ T+N trade are concluded by Buyer by means of Asset management funds:

1 – by means of Asset management funds,

0 – not by means of Asset management funds.

	du_sell
	numeric(1)
	The following feature indicates that the futures contracts/ T+N trade are concluded by Seller by means of Asset management funds:

1 – by means of Asset management funds,

0 – not by means of Asset management funds.

	fee_ns_b
	numeric(16,2)
	Sum of exchange and clearing fees per futures contracts/T+N trades concluded on basis of negotiated orders that should be paid by Buyer (RF rub) 

	fee_ns_s
	numeric(16,2)
	Sum of exchange and clearing fees per futures contracts/T+N trades concluded on basis of negotiated orders that should be paid by Seller (RF rub)

	price_rur
	numeric(16,5)
	Price of concluded futures contract / T+N trade (RF rub)

	ext_id_b
	numeric(11)
	Additional ID indicated in Buyer’s order 

	ext_id_s
	numeric(11)
	Additional ID indicated in Seller’s order

	date_clr
	date
	Clearing session date

	repo_id
	numeric(11)
	ID of the second part of the REPO trade for the first part of REPO trade or number of the first part of the REPO trade for the second part of the REPO trade. 

	fee_ex_b
	numeric(16,2)
	Exchange fee to be paid by Buyer (RF rub)

	vat_ex_b
	numeric(16,2)
	VAT amount in the exchange fee to be paid by Buyer (RF rub)

	fee_cc_b
	numeric(16,2)
	Clearing fee to be paid by Buyer (RF rub) 

	vat_cc_b
	numeric(16,2)
	VAT amount in the clearing fee to be paid by Buyer (RF rub) 

	fee_ex_s
	numeric(16,2)
	Exchange fee to be paid by Seller (RF rub)

	vat_ex_s
	numeric(16,2)
	VAT amount in the exchange fee to be paid by Seller (RF rub)

	fee_cc_s
	numeric(16,2)
	Clearing fee to be paid by Seller (RF rub)

	vat_cc_s
	numeric(16,2)
	VAT amount in the clearing fee to be paid by Seller (RF rub)


II. Report on concluded options contracts
The report is provided after the evening clearing session.

For Brokerage companies report’s name shall be - o04_XXYY.dbf.

For clearing register’ sections that have a flag of report generating a report name shall be – o04clXXYYZZZ.dbf.
Structure of DBF-file:

	Field name
	Field type
	Description

	id_deal
	numeric(10)
	Trades ID number

	isin
	char(25)
	Code (name) of options contract

	price
	numeric(16,5)
	Price of concluded options – Premium (points)

	vol
	numeric(10)
	Number of concluded options (items)

	kod_sell
	char(7)
	Code of clearing register’s section, specified in the order provided by Seller on basis of which option is concluded 

	kod_buy
	char(7)
	Code of clearing register’s section, specified in the order provided by Buyer on basis of which option is concluded

	date
	char(10)
	Date of options contract conclusion

	time
	char(8)
	Time of options contract conclusion

	profit_usd
	numeric(20,4)
	Not in use

	type
	numeric(1)
	Flag:

0 – shall be for options, concluded on basis of anonymous Order,

2 – shall be for options, concluded on basis of negotiated Order,

3 – shall be for options for which obligations appeared as a result of positions liquidation 
4 – shall be for options expired with no execution,

	user_buy
	char(20)
	Seller’s name

	user_sell
	char(20)
	Buyer’s name 

	no_buy
	numeric(10)
	Buyer order’s ID, on basis of which options were concluded 

	no_sell
	numeric(10)
	Seller order’s ID, on basis of which options were concluded

	fee_buy
	numeric(16,2)
	Sum of exchange and clearing fees to be paid by Buyer (RF rub)

	fee_sell
	numeric(16,2)
	Sum of exchange and clearing fees to be paid by Seller (RF rub)

	date2
	date
	Date of options registration

	comm_buy
	char(20)
	Comments in the order placed by Buyer 

	comm_sell
	char(20)
	Comments in the order placed by Seller

	du_buy
	numeric(1)
	The following feature indicates that options are concluded by Buyer by means of Asset management funds:

1 – by means of Asset management funds,

0 – not by means of Asset management funds.

	du_sell
	numeric(1)
	The following feature indicates that options are concluded by Seller by means of Asset management funds:

1 – by means of Asset management funds,

0 – not by means of Asset management funds.

	fee_ns_b
	numeric(16,2)
	Sum of exchange and clearing fees per options concluded on basis of negotiated orders that should be paid by Buyer (RF rub) 

	fee_ns_s
	numeric(16,2)
	Sum of exchange and clearing fees per options concluded on basis of negotiated orders that should be paid by Seller (RF rub)

	prem_buy
	numeric(16,2)
	Buyer’s obligations to pay Premium per options contract (RF rub)

	prem_sell
	numeric(16,2)
	Seller’s claim for options' premium (RF rub)

	price_rur
	numeric(16,5)
	Price for options conclusion – Premium (RF rub)

	ext_id_b
	numeric(11)
	Additional ID pointed out in Buyer’s order 

	ext_id_s
	numeric(11)
	Additional ID specified in Seller’s order

	date_clr
	date
	Clearing session date

	var_marg_b
	numeric(16,5)
	Buyer’s obligations on Options’ Variation Margin payment (in Russian ruble)

	var_marg_s
	numeric(16,5)
	Seller’s obligations on Options’ Variation Margin payment (in Russian ruble)

	fee_ex_b
	numeric(16,2)
	Exchange fee to be paid by Buyer (RF rub)

	vat_ex_b
	numeric(16,2)
	VAT amount in the exchange fee to be paid by Buyer (RF rub)

	fee_cc_b
	numeric(16,2)
	Clearing fee to be paid by Buyer (RF rub) 

	vat_cc_b
	numeric(16,2)
	VAT amount in the clearing fee to be paid by Buyer (RF rub) 

	fee_ex_s
	numeric(16,2)
	Exchange fee to be paid by Seller (RF rub)

	vat_ex_s
	numeric(16,2)
	VAT amount in the exchange fee that should be paid by Seller (RF rub)

	fee_cc_s
	numeric(16,2)
	Clearing fee to be paid by Seller (RF rub)

	vat_cc_s
	numeric(16,2)
	VAT amount in the clearing fee to be paid by Seller (RF rub)


For futures-style options fileds «prem_buy» and «prem_sell» always equal zero.

For equity-style options fields «var_marg_b» and «var_marg_s» always equal zero.

III. Report on futures and securities trading results 
Report is provided as a result of intraday and evening clearing sessions.

Report after intraday clearing session shall be named as dayf07.dbf.

Report after evening clearing session shall be named as  f07.dbf.
Structure of DBF-file:

	Field’s name
	Field’s type
	Description

	date
	char(10)
	Trading date

	contract
	char(25)
	Code (name) of futures contracts / security

	execution
	char(10)
	Settlement date of futures / T+N trade with security

	volume
	numeric(10)
	Number of concluded futures / security’s lots in T+N trade (items)

	vol_rubl
	numeric(17,2)
	Volume of Obligations per concluded futures / T+N trades (RF rub)

	low
	numeric(16,5)
	Minimum price of futures / T+N trade (points)

	high
	numeric(16,5)
	Maximum price of futures / T+N trade (points)

	open
	numeric(16,5)
	Open price (points)

	close
	numeric(16,5)
	Closing price (points)

	settl
	numeric(16,5)
	Settlement price of futures / security set after the evening clearing session (points)

	trades
	numeric(10)
	Number of notes pointed out in the Trades’ register at the moment of futures / T+N trades conclusion 

	interest
	numeric(10)
	Number of futures / securities lots of T+N trades that are accounted at clearing register sections with outstanding  obligations (items)

	fee
	numeric(16,5)
	Sum of exchange and clearing fees per one futures contract (RF rub) / exchange and clearing fees for T+N trades (% of the trade’s amount)

	tick_price
	numeric(16,5)
	Tick cost for futures contract / security set in the Trading system (RF rub)

	tick
	numeric(16,5)
	Minimum tick size of futures contract / security set in the Trading system (points)

	avrg
	numeric(16,5)
	Average weighted price of futures contracts/security (points)

	poses_rubl
	numeric(17,2)
	Volume of outstanding obligations of futures / T+N trades accounted at clearing register sections (RF rub)

	limit
	numeric(16,5)
	Price deviation limits set for Main contract / security (points)

	kof
	numeric(10,6)
	Coefficient used for calculation of basic size of the Initial margin for futures / security depending on the basic size of the Initial margin set for the Main futures / security

	risk_wr
	numeric(16,5)
	Value that defines additional risk of Put options with underlying assets that are futures with codes (names)  specified in the filed «contract» (RF rub)

	coffout
	numeric(7,5)
	Edge coefficient set for options with the underlying assets that are futures with codes (names) that are specified in field «contract»

	base_fut
	char(25)
	Code of the underlying futures contract that is underlying asset of options / security’s code

	is_spread
	numeric(1)
	The following feature indicates that the futures contract / security is included in the group (it is defined in the Appendix F5 to the Clearing Rules “Provisions on the procedure for establishing and adjusting fluctuation limits for trades prices and mandatory liquidation of positions”):

1 – futures contract / security is included into the group,

0 – futures contract / security is not included into the group.

	name
	char(25)
	Short code (name) of futures contract / security

	date2
	date
	Trading date

	execution2
	date
	Settlement date of futures contract / T+N trade with security

	deposit
	numeric(16,5)
	Basic size of the Initial margin of futures contract / security (RF rub)

	is_percent
	numeric(1)
	The following feature indicates that futures price is published in percentage:

0 – published not in percentage,

1 – published in percentage

	perc_rate
	numeric(7,2)
	Interest rate for calculation of variation margin of futures that are quoted in percentage.

	settl_rur
	numeric(16,5)
	Settlement price of futures contract / security set after the evening clearing session (RF rub)

	lot_volume
	numeric(10)
	Lot

	tick_pr_go
	numeric(16,5)
	Tick cost for futures contract / security set in the Trading system that is used for Initial margin calculation (RF rub)

	limit_l1
	numeric(16,5)
	Limit L1. Wide limit (points) 

	pr_setll
	numeric(16,5)
	Settlement price of futures contract / security set after the intraday clearing session (points)

	pr_settl_r
	numeric(16,5)
	Settlement price of futures contract / security set after the intraday clearing session (RF rub) 

	type_exec
	numeric(1)
	Futures execution type:
0 – cash settled; 

1- physically delivered;

2 – settlement via RTS Standard market.

	section
	char(50)
	Derivatives market section’s name 

	spot
	char(50)
	“SPOT” – for securities, otherwise field should be empty.

	base
	char(50)
	Security’s code in Securities Trading results, otherwise field should be empty.

	type_sbor
	char(50)
	Methodology of exchange and clearing fees calculation provided in fields «fee» and «ns_fee»: 
“RUR” – in RF rubles per one futures contract;

“PERCENT” – in percentage from trade’s amount 

	ns_volume
	numeric(10)
	Number of futures contracts / security’s lots in T+N trades concluded on basis of negotiated Orders (items)

	ns_trades
	numeric(10)
	Number of notes specified in the Trades’ register at the moment of futures / T+N trades conclusion on basis of negotiated Orders

	ns_fee
	numeric(16,5)
	Sum of exchange and clearing fees per one futures contract (RF rub) concluded on basis of negotiated Order / exchange and clearing fees for T+N trades (% of trade’s amount) concluded on basis of negotiated Order

	ns_volrubl
	numeric(16,5)
	Volume of obligations of futures / T+N trades concluded on basis of negotiated Orders (RF  rub)

	l_tradeday
	date
	Date of last trading day during which futures contract / T+N trade with security with codes (names) pointed out in field «contract» can be concluded 


Security’s code specified in field «contract» includes date of T+N trade’s execution.

Security’s code specified in fields «base_fut», «base», corresponds to RTS security’s code.

IV. Report on options trading results
Report is provided as a result of intraday and evening clearing sessions.

Report after intraday clearing session shall be called - dayo07.dbf.

Report after evening clearing session shall be called - o07.dbf.

Structure of DBF-file:

	Field name
	Field type
	Description

	date
	char(10)
	Trading date

	contract
	char(25)
	Code (name) of options contracts

	execution
	char(10)
	Expiration date of the option (in the format «YYYY/MM/DD»)

	volume
	numeric(10)
	Number of concluded options (items)

	vol_rubl
	numeric(16,2)
	Volume of Obligations per concluded options (RF rub)

	low
	numeric(16,5)
	Minimum price of options (points)

	high
	numeric(16,5)
	Maximum price of options (points)

	open
	numeric(16,5)
	Open price (points)

	close
	numeric(16,5)
	Closing price (points)

	avrg
	numeric(16,5)
	Average weighted price of concluded options (points)

	trades
	numeric(10)
	Number of notes pointed out in the Trades’ register at the moment of options conclusion

	interest
	numeric(10)
	Number of options that are accounted at clearing register sections with outstanding  obligations (items)

	fee
	numeric(16,5)
	Sum of exchange and clearing fees per one options contract (RF rub)

	tick_price
	numeric(16,5)
	Tick cost for options set in the Trading system (RF rub)

	tick
	numeric(16,5)
	Minimum tick size of options set in the Trading system (points)

	poses_rubl
	numeric(17,2)
	Volume of outstanding obligations of options accounted at clearing register sections (RF rub)

	depo_uncov
	numeric(16,5)
	Price deviation limits set for options (uncovered position) (RF rub)

	depo_cov
	numeric(16,5)
	Price deviation limits set for options and futures that are options underlying assets (synthetic position) (RF rub)

	fut_contr
	char(25)
	Code (name)of futures contract that is options underlying asset

	strike
	numeric(16,5)
	Strike of options (points)

	put
	char(1)
	Options’ type:

‘P’ – PUT;

‘C’ – CALL

	evrop
	char(1)
	Options’ category:

‘E’ – European;

‘A’ – American

	date2
	date
	Trading day

	execution2
	date
	Options’ expiration date (in date format)

	name
	char(25)
	Short code (name) of options contract

	close_time
	char(8)
	Time until which options can be concluded on the options’ expiration date 

	volat
	numeric(16,5)
	Options volatility calculated after evening clearing session

	theorprice
	numeric(16,5)
	Options’ theoretic price calculated after evening clearing session (points)

	tick_pr_go
	numeric(16,5)
	Options’ tick cost for calculation of price deviation limit set in the Trading system used for Initial margin calculation (RF rub)

	pr_volat
	numeric(16,5)
	Options volatility calculated after intraday clearing session

	pr_theorpr
	numeric(16,5)
	Options’ theoretic price calculated after intraday clearing session (points)

	fut_type
	char(1)
	Options’ style:

0 – equity-style options;

1 – futures-style options

	basegobuy
	numeric(16,2)
	Basic size of the Initial margin for future-style options’ buying


V. Futures contract/security obligations report 
Report is provided as a result of evening clearing sessions.

For Brokerage companies report’s name shall be - fposXXYY.dbf.
For clearing register’ sections that have a flag of report generating a report’s name shall be - fposclXXYYZZZ.dbf.
Structure of DBF-file:

	Field’s name
	Field’s type
	Description

	date
	date
	Reporting date (evening clearing session date)

	kod
	char(7)
	Code of Clearing member/ Brokerage company/ clearing register’ section

	account
	char(2)
	Flag of obligations:

'RF' – total obligations accounted on clearing register’ sections that have Clearing member’s code pointed out in field «kod»;

'BF' – total obligations accounted on clearing register’ sections that have Brokerage company’s code pointed out in field «kod»;

'CL' –obligations accounted on clearing register’ sections that have code pointed out in field «kod».

	isin
	char(25)
	Code (name) of futures contract / security

	pos_beg
	numeric(11)
	Number of futures / securities lots of T+N trades that are accounted at clearing register sections with outstanding  obligations at the beginning of reporting date (items)

	pos_end
	numeric(11)
	Number of futures / securities lots of T+N trades that are accounted at clearing register sections with outstanding  obligations at the end of reporting date (items)

	var_marg_p
	numeric(16,2)
	Variation margin for futures or Collateral deposit for T+N trades with outstanding obligations at the beginning of reporting date, (RF rub)

	var_marg_d
	numeric(16,2)
	Variation margin for futures or Collateral deposit for T+N trades concluded on the reporting date (RF rub)

	sbor
	numeric(16,2)
	Sum of exchange and clearing fees from concluded futures contracts / T+N trades during reporting day (RF rub)

	go_netto
	numeric(16,2)
	Not in use

	go_brutto
	numeric(16,2)
	Initial margin calculated by gross principle (RF rub)

	pos_exec
	numeric(11)
	Number of exercised futures / securities’ lots in T+N trades (above0 – selling is exercised; less than 0 – buying)

	du
	numeric(1)
	The following feature indicates that section of cash register, code of which match with clearing register section, is for accounting of funds used or not in asset management:

1 – section is for accounting of funds in asset management,

0 – section is for accounting of funds that are not used in asset management

	sbor_exec
	numeric(16,2)
	Clearing fee for futures execution (RF rub)

	sbor_nosys
	numeric(16,2)
	Sum of exchange and clearing fees per futures and T+N trades concluded during reporting date on basis of negotiated Order (RF rub)

	fee_exec
	numeric(16,2)
	Fine for delay with futures execution (RF rub )

	fine_exec
	numeric(16,2)
	Penalty for nonfulfillment of futures settlement obligations (RF rub)

	accum_go
	numeric(16,2)
	Sum of all transferred Collateral deposits per T+N trades with outstanding obligations with accounting of positive & negative result (RF rub)

	fee_trans
	numeric(16,2)
	Penalty for having uncovered positions in T+N trades (RF rub)

	sbor_ex
	numeric(16,2)
	Sum of exchange fees per futures and T+N trades concluded during reporting date (RF rub)

	vat_ex
	numeric(16,2)
	VAT amount in the exchange fee (RF rub)

	sbor_сс
	numeric(16,2)
	Sum of clearing fees per futures and T+N trades concluded during reporting date (RF rub)

	vat_cc
	numeric(16,2)
	VAT amount in the clearing fee (RF rub)


Security’s code specified in the field «isin» includes a date of T+N trade’s execution.

VI. Options contracts obligations report
Report is provided as a result of evening clearing sessions.

For Brokerage companies report’s name shall be - oposXXYY.dbf.

For clearing register’s sections that have a flag of report generating a report’s name shall be – oposclXXYYZZZ.dbf.
Structure of DBF-file:

	Field name
	Field type
	Description

	date
	date
	Reporting date (evening clearing session date)

	kod
	char(7)
	Code of Clearing member/ Brokerage company/ clearing register’ section

	account
	char(2)
	Flag of obligations:

'RF' – total obligations accounted on clearing register’ sections that have Clearing member’s code specified in field «kod»;

'BF' – total obligations accounted on clearing register’ sections that have Brokerage company’s code specified in field «kod»;

'CL' –obligations accounted on clearing register’ sections that have code specified in field «kod».

	isin
	char(25)
	Code (name) of options contract 

	pos_beg
	numeric(11)
	Number of options accounted at clearing register sections with outstanding  obligations at the beginning of reporting date (items)

	pos_end
	numeric(11)
	Number of options accounted at clearing register sections with outstanding  obligations at the end of reporting date (items)

	prem
	numeric(16,2)
	Sum of premiums of options concluded during reporting date (RF rub)

	sbor
	numeric(16,2)
	Sum of exchange and clearing fees from concluded options during reporting day (RF rub)

	go
	numeric(16,2)
	Initial margin calculated by gross principle (RF rub)

	pos_exec
	numeric(11)
	Number of exercised options (above zero – Put options are exercised; less than 0 – Call options)

	pos_endcir
	numeric(11)
	Number of options expired with no execution (above zero – Put options; less than zero – Call options)

	du
	numeric(1)
	The following feature indicates that section of cash register is for accounting of funds used or not in asset management:

1 – section is for accounting of funds in asset management,

0 – section is for accounting of funds that are not used in asset management

	sbor_exec
	numeric(16,2)
	Clearing fee for options execution (RF rub)

	sbor_nosys
	numeric(16,2)
	Sum of exchange and clearing fees from options concluded on basis of negotiated Orders during reporting date (RF rub)

	var_marg_p
	numeric(16,2)
	Variation margin for options with outstanding obligations at the beginning of reporting date, (RF rub)

	var_marg_d
	numeric(16,2)
	Variation margin for options concluded on the reporting date (RF rub)

	sbor_ex
	numeric(16,2)
	Sum of exchange fees from concluded options during reporting day (RF rub)

	vat_ex
	numeric(16,2)
	VAT amount in the exchange fee (RF rub)

	sbor_сс
	numeric(16,2)
	Sum of clearing fees per options concluded during reporting date (RF rub)

	vat_cc
	numeric(16,2)
	VAT amount in the clearing fee (RF rub)


VII. Report on cash funds and securities that are used as collateral 
Report is provided as a result of evening clearing sessions.

For Brokerage companies report’s name shall be - monXXYY.dbf.

For clearing register’s sections that have a flag of report generating a report’s name shall be –monclXXYYZZZ.dbf.
Structure of DBF-file:

	Field name
	Field type
	Description

	date
	date
	Reporting date (evening clearing session date)

	kod
	char(7)
	Code of Clearing member/ Brokerage company/ cash register section (securities collateral register)

	account
	char(2)
	Flag of collateral funds:

'RF' – total funds of Clearing member;

'BF' – total funds of Brokerage member;

'CL' – funds accounted at cash register section (securities collateral register)

	type
	char(2)
	Type of collateral funds:

‘MN’ – cash funds;

‘PL’ – securities

	amount_beg
	numeric(16,2)
	Total cash funds (securities’ cost) at the beginning of reporting date (RF rub)

	var_marg
	numeric(16,2)
	Total obligations of Variation margin and collateral deposit transferring (RF rub)

	prem
	numeric(16,2)
	Sum of obligations for options Premium payment (RF rub)

	pay
	numeric(16,2)
	Change of cash funds (securities cost) during day (RF rub)

	fut_sbor
	numeric(16,2)
	Sum of exchange and clearing fees for futures and T+N trades (RF rub)

	opt_sbor
	numeric(16,2)
	Sum of exchange and clearing fees for options (RF rub)

	go
	numeric(16,2)
	Sum of Initial margin (RF rub)

	amount_end
	numeric(16,2)
	Sum of cash funds (securities cost) at the end reporting date (RF rub)

	free
	numeric(16,2)
	Sum of extra cash funds (cost of extra securities) (RF rub) (amount_end – go)

	du
	numeric(1)
	The following feature indicates that section of cash register (securities collateral register) is for accounting of funds used or not in asset management:

1 – section is for accounting of funds in asset management,

0 – section is for accounting of funds that are not used in asset management

	gowide
	numeric(16,2)
	Not in use

	freewide
	numeric(16,2)
	Not in use

	margincall
	char(1)
	Flag of margin call. Can have the following values: ‘A’, ‘B’, ‘ ’. If there is ‘ ’ then this means that there is no margin call.

	sbor_ex
	numeric(16,2)
	Sum of exchange fees (RF rub)

	vat_ex
	numeric(16,2)
	VAT amount in the exchange fees (RF rub)

	sbor_cc
	numeric(16,2)
	Sum of clearing fees (RF rub)

	vat_cc
	numeric(16,2)
	VAT amount in the clearing fees (RF rub)


VIII. Preliminary report on cash funds and securities that are used as collateral
Report is provided as a result of intraday clearing sessions.

File name - daymonXXYY.dbf.
Structure of DBF-file:

	Field name
	Field type
	Description

	date
	date
	Reporting date (evening clearing session date)

	kod
	char(7)
	Code of Clearing member/ Brokerage company/ cash register section (securities collateral register)

	account
	char(2)
	Flag of collateral funds:

'RF' – total funds of Clearing member;

'BF' – total funds of Brokerage member;

'CL' – funds accounted at cash register section (securities collateral register)

	type
	char(2)
	Type of collateral funds:

‘MN’ – cash funds;

‘PL’ – securities

	amount_beg
	numeric(16,2)
	Total cash funds (securities’ cost) at the beginning of reporting date (RF rub)

	var_marg
	numeric(16,2)
	Total obligations of Variation margin and collateral deposit transferring as a result of intra day clearing session (RF rub)

	prem
	numeric(16,2)
	Sum of obligations for options Premium payment as a result of intra day clearing session (RF rub)

	pay
	numeric(16,2)
	Change of cash funds (securities cost) during day as a result of intraday clearing session (RF rub)

	fut_sbor
	numeric(16,2)
	Sum of exchange and clearing fees for futures and T+N trades as a result of intraday clearing session (RF rub)

	opt_sbor
	numeric(16,2)
	Sum of exchange and clearing fees for options as a result of intraday clearing session (RF rub)

	res_vm
	numeric(16,2)
	Not in use 

	exp_vm
	numeric(16,2)
	Not in use

	gol2
	numeric(16,2)
	Sum of Initial margin as a result of intraday clearing session (RF rub)

	gowide
	numeric(16,2)
	Not in use

	amountl2
	numeric(16,2)
	Sum of cash funds (securities cost) as a result of intraday clearing session (RF rub). 
amount_beg + var_marg + prem + pay - fut_sbor - opt_sbor

	amountwide
	numeric(16,2)
	Not in use

	freel2
	numeric(16,2)
	Sum of extra cash funds (cost of extra securities) as a result of intraday clearing session (RF rub) (amountl2 - gol2)

	freewide
	numeric(16,2)
	Not in use

	margincall
	char(1)
	Flag of margin call. Can have the following values: ‘A’, ‘B’, ‘ ’. If there is ‘ ’ then this means that there is no margin call.

	du
	numeric(1)
	The following feature indicates that section of cash register (securities collateral register) is for accounting of funds used or not in asset management:

1 – section is for accounting of funds in asset management,

0 – section is for accounting of funds that are not used in asset management


IX. Report on transactions on cash registers and securities collateral register
Report is provided as a result of evening clearing sessions.

For Brokerage companies report’s name shall be – payXX00.dbf.

For clearing register’s sections that have a flag of report generating report’s name shall be – payclXXYYZZZ.dbf.
Structure of DBF-file:

	Field’s name
	Field’s type
	Description

	date
	date
	Clearing session date 

	kod
	char(7)
	Code of cash register (securities collateral register)

	account
	char(2)
	Flag of register:

Always 'CL'

	type
	char(2)
	Funds’ type:

‘MN’ – cash funds;

‘PL’ – securities used as collateral published in RF rub

	id_pay
	numeric(10)
	Transaction’s ID

	type_pay
	numeric(10)
	Transaction’s type

	pay
	numeric(16,2)
	Sum of transactions in RF rub with accounting of positive & negative result:

<0 – reducing clearing register section value,

>0 – increasing clearing register section value

	name
	char(75)
	Transaction name

	comment
	char(50)
	Note

	du
	numeric(1)
	The following feature indicates that section of cash register (securities collateral register) is for accounting of funds used or not in asset management:

1 – section is for accounting of funds in asset management,

0 – section is for accounting of funds that are not used in asset management

	payer
	char(200)
	Payer’s name

	inn
	char(12)
	Payer’s TIN

	bik
	char(9)
	Payer bank’s BIC 

	purpose
	char(254)
	Payment purpose


Fields «payer», «inn», «bik», «purpose» are fulfilled only in case of increasing values accounted at cash register section by means of crediting cash funds at RTS CC ZAO in RTS Settlement Chamber Ltd.
X. Report on trading accounts tired with clearing register section 
Report is provided as a result of evening clearing sessions.

File’s name – delinfoXX00.dbf.
Structure of DBF-file:

	Field’s name
	Field’s type
	Description

	date
	date
	Clearing session date 

	kod
	char(7)
	Code of clearing register section

	account
	char(2)
	Flag of register:

Always 'CL'

	code_rdep
	char(10)
	Settlement Depositary code 

	depo_acc
	char(15)
	Number of trading depo account 

	code_rorg
	char(10)
	Clearing member’s code 

	money_acc
	char(20)
	Number of trading cash account

	check
	numeric(1)
	Possibility to make settlements on trading accounts:

0 – settlements are impossible;

1 – settlements are possible.

	codedealer
	char(7)
	Dealer’s code for OFZ (bonds of federal loan) delivery


XI. Report on clearing register section 
Report is provided as a result of evening clearing sessions.

File’s name – clientsXX00.dbf.
Structure of DBF-file:

	Field’s name
	Field’s type
	Description

	date
	date
	Clearing session date 

	kod
	char(7)
	Code of clearing register section

	account
	char(2)
	Flag of register:

Always 'CL'

	name
	char(50)
	Section’s name

	id_code
	char(30)
	TIN (code replacing TIN)

	date_open
	date
	Section opening date

	reports
	numeric(1)
	Flag of report generation per section:

1 – reports are generated,

0 – reports are not generated

	date_begin
	date
	Date of the beginning of reports generation per section 

	date_end
	date
	Date of the end of reports generation per section

	send_kod
	char(7)
	Code of cash register section for accounting obligations of payment for clearing services for reports generation per section

	code_adr
	char(7)
	Code of clearing register section for negotiated trades conclusion

	spot
	numeric(1)
	Opportunity to conclude T+N trades:

0 –T+N trades conclusion is impossible,

1 – T+N trades conclusion is possible


XII. Report on executions of physical delivered futures and T+N trades
Report is provided as a result of the first and second steps of clearing pool formation.

Reports formed as a result of the first step of clearing pool formation are named - delivery_step1XX00.dbf.
Reports formed as a result of the second step of clearing pool formation are named - deliveryXX00.dbf.
Structure of DBF-file:

	Field’s name
	Field’s type
	Description

	date
	date
	Clearing sessions date 

	kod
	char(7)
	Code of clearing register section

	account
	char(2)
	Flag of obligations:

'RF' – total obligations accounted on clearing register’ sections that have Clearing member’s code pointed out in field «kod»;

'BF' – total obligations accounted on clearing register’ sections that have Brokerage company’s code pointed out in field «kod»;

'CL' –obligations accounted on clearing register’ sections that have code pointed out in field «kod».

	isin
	char(25)
	Code (name) of futures contract / security

	pos
	numeric(11)
	Number of futures / securities lots of T+N trades with obligations that are subjects for execution at the beginning of current step of clearing pool formation (items)

	pos_iskl
	numeric(11)
	Always 0

	pos_neisp
	numeric(11)
	Number of futures / securities lots of T+N trades with obligations that are not included in the clearing pool of current formation (items)

	neisp
	numeric(11)
	Flag of presence of obligations that are not included in clearing pool of current formation:
0 – all obligations are included in clearing pool, 
1 – there are obligations that are not included in clearing pool

	settl_pair
	char(7)
	Code of trading accounts tired with section (uncertain filed)

	asset_code
	char(25)
	RTS securities code with which T+N trade is concluded or which is an underlying asset of futures contract

	issue_code
	char(25)
	Security’s code in settlement depository

	oblig_rur
	numeric(18,2)
	Volume of obligations of payments per securities at the beginning of current step of clearing pool formation (RF rub)

	oblig_uni
	numeric(18)
	Volume of obligations of securities re-registration at the beginning of current step of clearing pool formation (items)

	fulfil_rur
	numeric(18,2)
	Volume of obligations of payments per securities included in the clearing pool of current formation (RF rub)

	fulfil_uni
	numeric(18)
	Volume of obligations of re-registration of securities included in the clearing pool of current formation (items)

	step
	numeric(11)
	Serial number of clearing pool formation step


XIII. Report on a transaction exchange fee 
Report is provided as a result of evening clearing sessions.

File’s name – tranfeeXXYY.dbf.
Structure of DBF-file:

	Field’s name
	Field’s type
	Description

	date
	date
	Clearing session date 

	kod
	char(7)
	Code of clearing register section

	account
	char(2)
	Flag of obligations:

'RF' – total obligations of Clearing member;

'BF' – total obligations of Brokerage company;

'CL' –obligations accounted on clearing register’ sections.

	futopt
	numeric(1)
	Flag of exchange fee per transactions:

F – per futures contracts
O – per options contracts

	mm
	numeric(1)
	Market-maker flag:

1 – market-maker,
0 – not a market-maker

	addtr
	numeric(10)
	Number of Transactions with futures / options / T+N trades made from this clearing register section / clearing register sections of BF / clearing register sections of RF

	fee
	numeric(16,2)
	Sum of exchange fee per clearing register section / BF / RF (RF rub)

	sbortr
	numeric(16,2)
	Sum of exchange fee per clearing register section / BF / RF for the reporting date (RF rub)

	vat_sbortr
	numeric(16,2)
	VAT amount in the transaction exchange fee (RF rub)


XIV. Report on number of transactions with Derivatives and T+N trades 
Report is provided as a result of evening clearing sessions.

Reports on number of transactions with futures and T+N trades are named - tranfXXYY.dbf.
Reports on number of transactions with options are named - tranoXXYY.dbf.
Structure of DBF-file:

	Field name
	Field type
	Description

	date
	date
	Clearing session date 

	kod
	char(7)
	Code of clearing register section

	account
	char(2)
	Flag of obligations:

'RF' – total obligations of Clearing member;

'BF' – total obligations of Brokerage company;

'CL' –obligations accounted on clearing register’ sections.

	isin
	char(25)
	Code (name) of derivatives contract / security

	mm
	numeric(1)
	Market-maker flag:

1 – market-maker,
0 – not a market-maker

	addtr
	numeric(10)
	Number of Transactions with futures / options / T+N trades made from this clearing register section / clearing register sections of BF / clearing register sections of RF


XV. Summary financial statement
Report is provided as a result of evening clearing sessions.

File’s name – F14XXYY.xls.

Structure of XLS file:
	RTS Clearing Center CJSC

	Summary Fnancial Statement for
	

	

	
	For Clearing member N
	
	

	

	

	Register name
	Balance on opening
	Day turnover
	Balance on closing

	
	Debit
	Credit
	Debit
	Credit
	Debit
	Credit

	
	
	
	
	
	
	

	CASH REGISTER (RF rub)
	 
	 
	 
	 
	 
	 

	Proprietary sections
	 
	 
	 
	 
	 
	 

	Flow of funds across sections
	 
	 
	 
	 
	 
	 

	Variation margin
	 
	 
	 
	 
	 
	 

	Collateral deposit
	
	
	
	
	
	

	Option premium
	 
	 
	 
	 
	 
	 

	Exchange fee
	 
	 
	 
	 
	 
	 

	Including VAT
	
	
	
	
	
	

	Clearing fee
	
	
	
	
	
	

	Including VAT
	
	
	
	
	
	

	TOTAL for proprietary sections
	 
	 
	 
	 
	 
	 

	Aggregated client sections
	 
	 
	 
	 
	 
	 

	Flow of funds across sections
	 
	 
	 
	 
	 
	 

	Variation margin
	 
	 
	 
	 
	 
	 

	Collateral deposit
	
	
	
	
	
	

	Option premium
	 
	 
	 
	 
	 
	 

	Exchange fee
	 
	 
	 
	 
	 
	 

	Including VAT
	
	
	
	
	
	

	Clearing fee
	
	
	
	
	
	

	Including VAT
	
	
	
	
	
	

	TOTAL for clients sections
	 
	 
	 
	 
	 
	 

	Summary AM sections
	 
	 
	 
	 
	 
	 

	Flow of funds across sections
	 
	 
	 
	 
	 
	 

	Variation margin
	 
	 
	 
	 
	 
	 

	Collateral deposit
	
	
	
	
	
	

	Option premium
	 
	 
	 
	 
	 
	 

	Exchange fee
	 
	 
	 
	 
	 
	 

	Including VAT
	
	
	
	
	
	

	Clearing fee
	
	
	
	
	
	

	Including VAT
	
	
	
	
	
	

	TOTAL for AM sections
	 
	 
	 
	 
	 
	 

	TOTAL for CASH REGISTER (RF rub)
	 
	 
	 
	 
	 
	 

	DEPO COLLATERAL REGISTER and CASH REGISTER in foreign currency
	 
	 
	 
	 
	 
	 

	Proprietary sections
	 
	 
	 
	 
	 
	 

	Flow of funds across sections
	 
	 
	 
	 
	 
	 

	TOTAL for proprietory sections
	 
	 
	 
	 
	 
	 

	Aggregated client sections
	 
	 
	 
	 
	 
	 

	Flow of funds across sections
	 
	 
	 
	 
	 
	 

	TOTAL for clients registers
	 
	 
	 
	 
	 
	 

	Aggregated AM sections 
	 
	 
	 
	 
	 
	 

	Flow of funds across sections
	 
	 
	 
	 
	 
	 

	TOTAL for AM sections 
	 
	 
	 
	 
	 
	 

	TOTAL for DEPO COLLATERAL REGISTER and CASH REGISTER in foreign currency
	 
	 
	 
	 
	 
	 

	
	
	
	
	Exchange fee
	
	
	
	
	
	
	

	
	
	
	
	Including VAT
	
	
	
	
	
	
	

	
	
	
	
	Clearing fee
	
	
	
	
	
	
	

	
	
	
	
	Including VAT
	
	
	
	
	
	
	

	
	
	
	
	Total for cash register (RF rub):
	
	
	
	
	
	Total on depo collateral register and cash register in foreign currency:
	

	
	
	
	
	At the end of day
	
	
	
	
	
	At the end of day
	

	
	
	
	
	Initial margin 
	
	
	
	
	
	Initial margin
	

	
	
	
	
	Total available funds
	
	
	
	
	
	Total available funds
	

	
	
	
	
	Total Contingency fund contribution
	
	
	
	
	
	
	

	
	
	
	
	Amount to be credited (debt)
	 
	
	
	
	
	
	

	
	
	
	
	Amount to be credited for AM sections 
	
	
	
	
	
	
	

	
	
	
	
	Including debt to Contingency fund (CF) 
	
	
	
	
	
	
	

	
	
	
	
	Including debt to the Compulsory Contributions Fund
	
	
	
	
	
	
	

	
	
	
	
	Including debt to Clearing member 
	
	
	
	
	
	
	

	
	
	
	
	Including debt to CF of other members
	
	
	
	
	
	
	

	
	
	
	
	
	
	
	
	
	
	
	

	Account Analysis

	 

	Section code
	Debit
	Credit
	Basis
	Note

	
	
	
	
	

	 
	 
	 
	 
	 
	 
	 

	 
	 
	 
	 
	 
	 
	 


XVI. Status of Collateral in securities and foreign currency and Contingency Fund status
Report is provided as a result of evening clearing sessions.

File’s name – CFOND_XXYY.xls.

Structure of XLS file:

	Status of Collateral in securities and foreign currency and Contingency Fund status

	
	Date
	

	
	By participants
	

	 

	Type of assets
	Reg. N of participant
	Agreement number
	Agreement date
	Depositor / Clearing member
	Initial number / amount
	Credited (+)/ Debited (-) 
	Final number / amount
	Estimated price
	Total estimated value
	Collateral
	Contingency Fund assets

	
	
	
	
	
	
	
	
	
	
	
	

	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 

	Total by asset type
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 

	TOTAL
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