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NcTopusi nameHeHuiA

Aata N3meHeHusA

11.05.2022 BHeCEHHbIe N3MEHEHUS:
» [No6asneH pasgen "2.8. Caenku yperynuposaHus".

* B pasgen "2.4.2. Tunbl caenok, hopMmpyemblie Npu UCMOSHEHUN N UCTEYEHNN (hbIOYEPCOB 1 OMLUMOHOB (**)" noba-
B/IEHO OMNMCaHWe HOBbIX (D/1aro.:

o eDontFineRF (0x80000000000000) - MNpr3Hak HeB3UMaHUsA WTpada 3a CAENKN YperyimpoBaHus.
» [opaboTka ytnnutsl 4518 cMeHbl napons (change_password.exe):
o B cTpoky 3anycka fo6aBfieH napaMeTp app_name (MMsi NPUIoXeHUs).
o B cTpoky 3anycka go6asneH napametp local_pass (naposnb Ansi NOKa/IbHOTO COeIMHEHMS C POYTEPOM).
o /13 BO3MOXHBIX K/IOYEI CTPOKYM 3anycka yaaseH kiwod key.
* Ypanex notok FORTS_FUTTRADE_REPL. BmecTo Hero cnegyet ucnosb3osatb Notok FORTS_TRADE_REPL.

* YpaneH notok FORTS_FUTORDERBOOK_REPL. Bwmecto Hero cnegyet UCnosb3oBartb  MOTOK
FORTS_USERORDERBOOK_REPL.

e YpaneH NOTOK FORTS_FUTCOMMON_REPL. BmecTto Hero cnepyet Mcnosb3oBarb NOTOK
FORTS_COMMON_REPL.

* Ypanex notok FORTS_FUTINFO_REPL. BmecTo Hero cnefyet ncnosnb3oBartb Notok FORTS_REFDATA_REPL.

* Ypanenbol notokn FORTS_FUTAGGR5_REPL, FORTS_FUTAGGR20_REPL u FORTS_FUTAGGR50_REPL.
BmMecto HuX cnegyet ucnonb3osatb notokm FORTS_AGGR5_REPL, FORTS_AGGR20_REPL wu
FORTS_AGGR50_REPL.

e Motok FORTS_TRADE_REPL:

o W3 tabnuupl orders_log yaasneHo none local_stamp.

o B Ttabnuuy orders_log fo6aBneHo nose reason.

o B Tabnuuy user_deal fob6aBneHsbl nons reason_buy u reason_sell.
¢ Motok FORTS_FEE_REPL:

o [lob6aBneHa Tabnuua penalty.
e Motok FORTS_FEERATE_REPL:

o B Tabnuuy futures_rate gob6asneHo nosne exp_clearing_fee. B Bepcun 6.15 none Bcerga 6yaet cogepxats "0.0".
* lMotok FORTS_USERORDERBOOK_REPL:

o B Ttabnuuy orders go6asneHo none reason.
e Motok FORTS_PART_REPL:

o B Tabnuuy part fo6asneHo nose penalty.

o B Tabnuuy part_sa go6asneHo none blocked_tax.

» [No6asneH HoBbIi MoTok FORTS_PROHIBITION_REPL - 3anpeTbl. Tabnuua prohibition BbiHeceHa B oTAeNbHbIN
MOTOK.

* lNMotok FORTS_REFDATA_REPL:
o [lo6asneHbl Tabnuubl fut_bond_registry, fut_bond_nkd, fut_bond_nominal n fut_bond_isin.
o B Ttabnuuy prohibition so6asneHo none xprohibition_id.
o B tabnuupl fut_sess_contents u fut_instruments fo6asneHo none enforce_ims_half_netting.

o HauuHas ¢ Bepcuu 6.15 Tabnuua prohibition o6bsBnseTca ycrapesLueii n 6yaet yaaneHa B Bepcun 7.3. BmecTto
3TOli TabNULbl HAZO MCMob30BaTh Tabnuuy prohibition notoka FORTS_PROHIBITION_REPL.

e Motok FORTS_CLR_REPL:

o B tabnuuy money_clearing_sa go6asneHo none blocked_tax.
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Aata N3meHeHus
» Motok FORTS_INFO_REPL:
o B Tabnuuy futures_params go6asneHo none enforce_ims_half netting.
* VI3MeHeHVs B peno3ntopumn Cxem nogaun KoMaHs;
o N3 komaHg AddOrder, MoveOrder, DelOrder, DelUserOrders, IcebergAddOrder, IcebergMoveOrder wu
IcebergDelOrder ypaneHo none local_stamp. [o6asneHbl HoBble Tunbl komaHg: AddOrder (msgid=465),
MoveOrder (msgid=460), DelOrder (msgid=461), DelUserOrders (msgid=466), IcebergAddOrder (msgid=462),
IcebergMoveOrder (msgid=463) u IcebergDelOrder (msgid=464).
» [o6aBneHbl HOBble KoAbl OLWM6G0K: 80, 81, 3001,4280-4282.
* 13mMeHeHbl TeKCTbl koA0B ownbok: 4017, 4160.
* YnaneHsbl Kogpl owmbok: 4120, 4121, 4168.
07.06.2021 BHeCéHHble n3meHeHus:

* lNMotok FORTS_REFDATA_REPL:

o B Tabnuuy dealer so6asneHo none order_allowed_in_morning_session.
¢ Motok FORTS_INFO_REPL:

o B Tabnuuy dealer no6asneHo none order_allowed_in_morning_session.

» [lo6aBneHbl HOBbIE KOAbI OLLINGOK: 4226.

* I3mMeHeHbl TEKCTbl KOAOB OWwn6oK: 31, 4142,
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1. BBegeHue

1.1. HasHayeHne JOKyMeHTa

Lienbto JOKyMeHTa SIBNSIETCS OCBELLEHNE BCEro KoMI/iekca nHgopmauumn, HE06Xx0AMMOi NoNb30BaTeNsSM NPY NPOEKTUPOBaHUU 1 paspa-
60TKe NPorpaMmMHOro 06ecrneyeHuns Ans JOCTyna Ha CPOUHBIN PbIHOK C CMoNb30BaHMeM LWno3a SPECTRA Plaza-2. B fokymMeHTe paccMa-
TPUBAIOTCS CNeaytoLLe BOMPOChI:

» O6wwuii 0630p cucTemMbl SPECTRA — TOProBble MHCTPYMEHTbI, yHaCTHVKM TOProB, TOProBble onepauuy, ynpasneHue puckaMmu u mMu-
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.

* [MepeueHb ynpasnsioLLyx KOMaHa,.

« CnpaBouYHble JaHHbIE.

1.2. Kpyr nonb3oBarenei

[aHHbIli [OKYMEHT NpefHa3HayeH An1a 6U3Hec-aHa/IMTUKOB, CUCTEMHbIX apPXMTEKTOPOB 1 NMPOrpaMMMUCTOB, yHaCTBYHOLLMX B NPOEKTVPOBAaHNM
1 paspaboTke NporpaMmMHOro obecneyeHust Aast 4OCTyna Ha CPOYHbI PbIHOK C Mcrosib3oBaHneM wWwto3a SPECTRA Plaza-2.

1.3. CokpalyeHus

B pamkax HacTOsILLEero AoKyMeHTa UCMO/b3YIOTCA CeAYOLLME COKPaLLEeHNS:

TepMuH OnpepeneHue
COD Cepsuc "Cancel On Disconnect"
SMA Cepsuc "Sponsored Market Access"
BA Ba3oBblii akTuB
B® Bpokepckas dpma
BM BapuvaunoHHasa mapxa
ro [apaHTuiiHoe obecneyeHne
MM MapkeT-Melikep
KL, KnupuHrosblii LieHTp
Obo O6ocobneHHas bpokepckas dnpma
no MporpammHoe O6ecneyeHne
Po® PacueTHas dmpma
CYP Cwuctema ynpaBneHust puckamm
TC Toprosas cuctema
LB LleHHasn 6ymara
LIK LleHTpa/ibHbI KOHTpareHT

1.4. lononHuTenbHasa nHdgopmauus

Tekywasa Bepcus cucteMbl SPECTRA He BK/IlOUaeT B ce6s crneayoLmnii oyHKLMoHan:
* rocraska no pbrouepcam;

* TOProB/s ONLMOHaMMW 1 COCTaBHbIMU MHCTPYMEHTamu;

* NpoBefeHne NPOMEXYTOYHOTO KIINPUHTE,;

* CUHTETUYECKUIi MaTuUuHr;

* [0NOMHUTESbHbIE TOPTrOBbIE CECCUN.

VHcpopmMaLms, KacarLascs AaHHbIX TeM, NPUBEAEHHas B 4aHHOM JOKYMeHTe, MoMeyeHa CrneumaibHbIM NPU3HAKoM - (**).
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2. Kpatkuii 0630p cuctembl SPECTRA

2.1. Cy6beKTbl (y4aCTHUKN) TOpPros

Cy6bekTbl (Y4acTHUKMN) TOProB 3TO:
* PacyeTHble chmpmbl
» Bpokepckune npmbl

e KnneHtbl

2.1.1. PacuyeTHble pupmbl

PacueTHble hypMbl — 3TO OpraHmn3aLymn, HENOCPEeACTBEHHO HECYLLME OTBETCTBEHHOCTb W NMOKPbIBAIOLLIME PUCKM CBOWX KIIMEHTOB U Cy66pO-
KEepoB.

PacueTHble hypMbl UMEIOT BO3MOXHOCTK:

« CoBepLuaTtb CAE/MKM OT CBOEr0o MMEHU 1 3a CBOI CYET.

» CoBepLliaTb CAE/MKM OT CBOEro MMEHU U 3a CHET 06CMYXMBAEMbIX K/TMEHTOB.
* BecTu pacuetbl ¢ LIK Hanpsamyto.

* O6cnyXnBaTh KIMEHTOB, B TOM UnC/ie N Bpokepckne hmpmsl.

» KoHTponupoBaTtb paboTy KIMEHTOB 1 BPOKEPCKNX PUPM B XO4E TOProB.
PacueTHble hupMbl HecyT obs3aTenbcTBa:

* YneHcTBo B CeKLuM CPOYHOTO PbIHKA.

. rapaHTVIVIHOE obecneyeHne cOH6CTBEHHbIX CAEeNoK n caenok CBOUX K/IMEHTOB.

2.1.2. bpokepckue pupmbl

B oT/Mume oT pacueTHbiX opM, 6pokepckue pMbl He PaCcCUMTLIBAIOTCS MO OnepauusM HanpsiMyto ¢ GUPXKEN, a paccuMTbIBalOTCs CO
CBOeli pacyeTHoOI oMpMOid, finsi GPOKEPOB HET TPEGOBAHUIA MO HANIMUMIO NINLEH3NN.

Bpokepckrie drpMbl MMEIOT BO3MOXHOCTU:

» CoBepLiaTb CAEMKM 3a CBOW CYET.

» CoBepliaTtb CAEMKN 3a CHET 06CAYXKMBAEMbIX KITUEHTOB.

* BbICTaB/IsATb 3asBKM B TOPrOBOW CUCTEME C K/TMEHTCKOTO TEPMUHANa.
» KoHTponvpoBaTb paboTy CBOMX K/IMEHTOB B X0/l TOProB.
Bpokepckre dmpmbl HecyT 0ba3aTenbCTBa:

. rapaHTVIVIHOe obecneyeHne cOH6CTBEHHbIX COEeNoK N cAenoK CBOUX K/TMEHTOB.

2.1.3. KnueHTbl

Nio6oe opuanyeckoe 1 sNYecKoe INLO MOXET NPUHUMATL YYacTue B TOprax Ha CPOYHOM PbIHKE B KAUecTBe K/IWEeHTa. [1si 3Toro Heo6-
XOAMMO 3aK/0UMTh JOTOBOP HA TOProBoe 06C/yXMBaHue ¢ 6poKepcKoii hMpMOii MM HEMOCPeLCTBEHHO C PACYETHOIN DUPMOIA.

2.1.4. KogupoBka B cucreme
Y4acTHVKV TOProB B CUCTEME KOAMPYHTCS C NMOMOLLbI0 CEMUCUMBO/LHOM CTPOKM BUAa:XXYYZZZ, roe
* XX — Kop, pacyeTHOW hmpMbl
* YY — kopg, 6pokepckoii ovpmbl
o ZZ7 — KOf KNeHTa
Kop, 6pokepckoit dovpmbl 00 npegHasHayeH A1t OTPXEHUSI COCTOSIHMSL CaMOii pacyeTHol hupMbl.
Mpumep 1.
Q100 — kof Anst NpefcTaB/eHUs pacyeTHon crpmbl Q1
Q1DU - cy66pokep DU pacueTHoii hupmbl Q1
Kog KnneHTta 000 npegHasHadeH A5 0TpakKeHUsi COCTOSAHNSA BPOKepCKoli hpMbl.
Mpumep 2.

Q1DUO000 — koA N5t NpefCcTaB/eHUsI COCTOSIHUA [EeHeXHbIX cpeacTs cyb6pokepa DU pacueTHoli doupmbl Q1
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2.1.5. PackpbiTe nHchopmaLmm o6 yyacTHUKax B cucreme

Cnuncok pacyeTHbIX U 6pokepckmx compMm gocTyneH B Tabnuue dealer notoka FORTS_REFDATA_REPL. CnvcoK KNIMEHTOB AOCTYNEH B Ta-
6nvue investor notoka FORTS_REFDATA_REPL. PackpbiTvie nHhopmalmmn 0 kMeHTax 1 b6pokepax orpaHuyeHo npasamm nonb3oBartens,
3anpaLumsaroLLero MHopmaLmio.

Kpome TOro, B pas3/iInyHbIX NoToKax n Ta6n|/|u,ax €CTb CCbl/IKN HA CEMUCUMBO/1bHbIE KOAbl Y4aCTHUKOB UMW Ha YETbIPEXCUMBO/IbHbIE KOAbI
6poKepoB.

2.1.6. NMNonb3oBarenu. NMpuBA3Ka Nosib3oBartesia K yHaCTHUKY TOPros

Monb3oBaTesb U NIOTUH B CUCTEME MOXET ObITb MPUBSA3aH K Pa3HbIM YPOBHAM Mepapxun yHacTHUKOB:

* JlorvH pacyeTHOIi hUpMbI. IMEET BO3MOXHOCTb MPOCMATPHBAaTh MHCHOPMAaLIMIO 1 (MPY HAUTMYMY TPaH3aKLUMOHHBIX NpaB) coBepLuaTh Top-
roBble onepauuy OT UMeHU /Il06oro 6pokepa UM KIMEHTA AaHHOM pacyeTHON iMpMbl, @ Takke BbI3biBaTb OMepauyy s yCTaHOBKM
pasnnMyHbIX IMMUTOB, KaK [/151 K/IMEHTOB, TaK U A4/1sl Cy66POKEPOB.

* JlorvH 6pokepckoit hMpMbl. ViMeeT BO3MOXHOCTb MPOCMAaTpMBaTh MHGIOPMALIMI0 U COBepLUaTh TOProBble onepalum oT UMeHU BCex Kiu-
€HTOB 6poKepa BHYTPW pacyeTHolt (hrpMbl, a TakKe yCTaHaBIMBATh IMMUTBI K/IMEHTaM 3TOTo Gpokepa.

* JlorvH knveHTa. MimeeT BO3MOXHOCTb COBepLUAaTh TOProBble onepauyn OT UMeHN KOHKPETHOTO KMeHTa BHYTpW Gpokepckoii dovpMbl
npocmarpueatb MHOPMALMIO MO 3TOMY K/TMEHTY.

B cxeme coobuieHmnit-komaHg, (cM. pasgen OnucaHve komaHz) ecTtb nose ‘broker_code'. MpunoxeHne, NCNosb3ytoLee NOrMH YPOBHS pac-
YeTHOI (onpMbl, 06513aHO NPV OTNPaBKE COOOLLIEHNS 3aMO/HATL 3TO NOME YETbIPEXCMMBO/IbHBIM KOAOM 6pokepa SPECTRA. MpunoxeHuns,
MCNOMb3YHOLLME NOTVHBI YPOBHSA GpoKepa UM KIMEHTA, 3ano/iHATL 3TO Nose He 06si3aHbl.

2.2. IHCTPYMEHTbI

MHCTpyMeHTbl B cucteme SPECTRA UMeloT nepapXxmyeckyto CTPYKTypy. [lanee npusefeHo onmcaHne MHCTPYMEHTOB, HaunHas ¢ KOPHeEBOro
YPOBHS Mepapxuu.

2.2.1. ba3oBble aKTUBbI

Ba3oBblIii aKTUB NpeacTaBnseT co60i CYLLHOCTb, K KOTOPOI NPYBA3LIBAETCS KOHKPETHBI KOHTPAKT — aKLmMio, KOTOpYH Heobxoanmo 6yaeT
nepefarb UM NOAYYUTb AN UHCTPYMEHTOB (DOHAOBOI CeKLuuW, ToBap — A1 UHCTPYMEHTOB TOBAPHOW CEKLMU WK MHAEKC/KYpC Baslto-
ThI/MHANKATOP ANS1 pacyHeTHbIX (blovepcoB. Ba3oBblii aKTUB COAEPXKUT aTpubyTbl, 06LME A8 BCEX MHCTPYMEHTOB, NMPUBA3AHHbLIX K HEMY,
a UIMEeHHO:

* HanmeHoBaHune TOpFOBOVI cekynn.

. Pa3Hoo6pa3Hb|e CTaBKU KOMUCCUI 1 NPU3HaKN NCNosib30BaHNA CKasiblnMpoBaHUA Npu pacyeTe Komuccuii. Ecnn AONA akTBa yCTaHOBJ/1IEH
NpuU3HaK CKasibnmpoBaHns, TO KOMUCCUA 6epeTcn TONbKO MO caenkam B OTKPbITUE I'IO3I/ILJ,VII7I.

« Tvn nocTaBku NO KOHTpakTam (nogpobHee — cM. pasgen, MocTaBka akTUBOB M 3KCMMpaLus ONLOHOB):
O MocCTaBKa COOGCTBEHHO akTUBa,

o paCLIeTHbIVI T™"Mn — no utoram 06paLIJ,eHVIF| nepevncnAalTCa TOIbKO AEHEXHble cpeacTBa B pasmMepe pasHulbl Mexay CTOMMOCTbH
OTKPbITUA NO3NLMN U paCLIeTHOVI LleHOVI akTmea.

Ba3zoBblii aktne HE ABNAETCHA TOPIOBbIM MHCTpyMEHTOM.

MHhopmaums o 6a30BbIx akTuBax cogepxutcsa B Tabnuue fut_veb notoka FORTS_REFDATA_REPL.

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

®bloyepchbl NprBsi3aHbl K KOHKPETHOMY 6a30BOMY akTuBY. Kaxkablii (pbouepc MMEET YHUKasIbHblE aTpubyTbl CPOYHOCTY (AaTbl MOCTaBKY),
N10Ta, Wara LeHbl U CTOMMOCTM Luara LEeHbI.

Ana kaxgoro 6a30BOro aKkTMBa MOXeT ObITb C0O34aHO HECKOJIbKO TopryemMbIX CbblO‘-IepCOB C pasHbIMW gatamMn UCNOJSTHEHUA.

®bloYepchl C pasHbIMY JaTamMmy UCNOTHEHUS! HA OfVH U TOT Xe aKTUB MOTYT BXOAWUTb B Tak HAa3bIBAEMbI MEXMECSUHbIV WU KanleHAapHbIi
cnpega. B 3ToM criyyae, Npy pacueTe pUCKOB YUUTLIBAETCS KOPPENALMS LIeH Ha Takue hblodepchl Mexzay co6oii 1 rapaHTuiiHoe o6ecneyeHune
NoA No3nLMI0, COCTOSILLYIO 13 HECKO/IbKMX (PbIOYEPCOB, BXOASALLMX B CNIpes, MOXeT GbiTb 3aTpe6oBaHO MeHblUe, YeM CyMMa o6ecrneyeHuit
NoA KaXKAyo OTAENbHYI0 NO3ULMIO.

d)moqepcm KOTUPYHOTCA B NMyHKTax LEHbl. LlEHa B TEHre 3a KOHTPaKT BbIYNC/IAETCA Kak:

step_price

Price = PricePoints * -
min_step

, Tae

 PricePoints — LeHa B NyHKTax;
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* step_price — CTOMMOCTb MUHUMAJILHOTO LLara LieHbl;

e min_step — MWHUMaSIbHBIA Lar LEeHbl B NyHKTaxX.

[insA hblouepcoB co CTOMMOCTbIO Luara LieHbl B BUTHOTE, 3aMN0JHSAIOTCA eLle ABa A0NO/THUTE bHbIX NoNs:
» CTOMMOCTb LUara LieHbl B UCXO4HOW BasltoTe;

+ CTOMMOCTb LUara LieHbl B TeHre, 3adhMkcMpoBaHHas 4/1s KInpuHra.

VHhopmaums o dblodepcax CoaepXnTcs B Tpex Tabnmuax ToproBoro nHtepdelica:

» Motok FORTS_REFDATA_REPL, Tabnuua fut_sess_contents — ocHoBHasA Tabnmua. CofepXuT CNMCOK KOHTPAKTOB, Ha3HA4YeHHbIX B
TOpru B laHHOI TOProBOii ceccuw.

Motok FORTS_REFDATA_REPL, Tabnuua fut_instruments — cofepXuT ype3aHHyt nHopmaLmio 060 Bcex obloUepCHbIX KOHTpakTax
B TOProBOI CUCTEME, B TOM YMC/IE HETOPIyEeMbIX.

Motok FORTS_INFO_REPL, Tabnuua futures_params — cogepXxuT HchopmaLuio o hbtovepcax B oopmare, He06xoAMMOM A/1s 3arpy3-
KM ee B K/TMEHTCKWIA MOAy/ b pacyeTa puckos (SpectralM).

2.2.3. NaeHTU(MKALMA NHCTPYMEHTOB
B cucteme SPECTRA MHCTPYMEHT MMEET YeTbipe naeHTudukaropa:
1. Mone isin_id — yHUKaNbHbIA YNCNOBOWN MAEHTU(MKATOP MHCTPYMEHTA B CUCTEME.
2. Mone isin — CMMBO/IbHbIN MAEHTUIMKATOP MHCTPYMEHTA.
3. Mone short_isin — KOpPOTKUIA CUMBOJIbHBIA KOA MHCTPYMEHTa 4151 MHADOPMALMOHHbIX CUCTEM.
4. Tlone name — A/IMHHOE "4Ye/I0BEKOYMTAEMOE" HaMMEHOBaHNE MHCTPYMEHTA.

3HaueHue isin_id — NepBuYHbIi YHUKaNbHbIA AEHTU(UKATOP UHCTPYMEHTA B cucTeme. Bo BCex CTPYKTYpax AaHHbIX, COAEPXKALLMX CChIKY
Ha UHCTPYMEHT, UCMO/b3YEeTCs UMEHHO 3TO 3HAUYeHMe.

Mone isin — OCHOBHOIi CUMBO/IbHBIiA KO, KOHTpakTa. VIMeHHO 3TOT KOf, yKa3blBaeTca B KOMaHe Ha NOCTaHOBKY 3asBku. MapaHTupyetcsa
YHUKaJ/IbHOCTb U HEM3MEHHOCTb BO BpeMeHU 3Ha4YeHnA isin.

Mone short_isin — ansTepHaTBHbI CUMBOBHbIN KOA KOHTpakTa. Bbl1o BBEAEHO A/15 yNPOLLEeHWst paboThbl ¢ AaHHbIMU SPECTRA MUpOBbIM
NHhOpMareHTCTBaM.

2.3. ToproBble onepauuu

2.3.1. 3asBKU — 06LUME BO3MOXHOCTU

3anBKa — 3T0 NpUKa3 yyaCTHMKa TOProsB B TOProByHO CUCTEMY Ha COBEpLLEHME CAEMNKM MOKYMKU UAW NPOAAKMN MHCTPYMEHTA No onpeaeneH-
HOW LieHe. 3asBKa MOXET 6bITb afpecHoii unn 6esafpecHoii.

BesafpecHble 3asiBKM — 3T0 06bIYHbIV BUA 3a51BOK, KOTOPbIE BCTAKOT B 04epesb ¥ BUAHbLI BCEM NO/Ib30BaTeNsIM, OHU 06513aTe/NbHO y4acTBy-
10T B @yKLMOHE 1 CBOAATCS CO BCTPEUHbIMYU 3asiBKamun. ECnv y 3as1BKu eCTb KOHTPNPeA/1I0KEHUE C LIEHOM NyyLlei nnmn paBHOM LieHe 3asBKu,
TO Takve 3asiBKvM CBOAATCSI B CAE/KY C LEHOIN paBHOW LieHe 3asBKM B KOHTPMPEATOXEHNN. YacTb 3asBKM, KOTOpasi He CBefach B CAesKy
0CTaeTCs B BUAE 3as1BKW, C MEHBLUUM KOIMYECTBOM MHCTPYMEHTA.

3asBku 6bIBAIOT KOTUPOBOYHbIE, BCTPeUHble 1 3asBku Fill-or-Kill. KoTnpoBouHas 3asBKka ocTaeTcs B o4epeay He3aBMCUMO OT TOro, CBenach
I OHa YaCTUYHO, UK He CBeNachb COBCEM. BeTpeyHas 3asBKa, eC/in OHa He CBenach B CAENKY, YAAIAETCA U3 CUCTEMbI MOC/e MPOBEAEHNS
aykumoHa. [pn YyacTMYHOM CBEeAEHMN BCTPEUHON 3asiBKM, HECBELAEHHAs ee yacTb Takke yaansetcs. 3assku Fill-or-Kill — 310 BcTpeuHble
3a5BKW, KOTOPbIE NpeanonararT TO/IbKO NO/THOE NCNOMHEHNE (CBeAEeHNE B CAENKY).

C TOUKM 3PEHUSI BPEMEHM XWM3HW 3asIBKM NMOAPA3AENSAOTCA Ha 06blUHbIE Y MHOTOAHEBHbIE. Y OGbIYHbIX 3asIBOK AaTa WCTEYEHWsI 3asBKU
He 3agaHa, Takue 3asBK1 (HEMCMOSTHEHHbIE) "XUBYT" [0 KOHLIA TEKYLLEN TOProBoii ceccun. [1si MHOTOAHEBHbIX 3asiBOK YKa3blBaeTcs gata
ncTeyeHus (guanasoH gat — A0 roaa). Takue 3asiBKv aBTOMATMUECKV NEPEBbLICTABAATCA B C/IefytoLLyto TOProBy CECCUIO, Mosyyas npu
3TOM HOBbIVi HOMEP M CCbISIKY HA HOMEep Camoii NMepBoii BbICTAB/IEHHO 3asiBKW. [Mpy NepeBbICTaBNEHUN AeNaloTCs NPOBEPKM HA Hanume
MHCTPYMEHTA, K/IMEHTA, JOCTATOYHOCTM CPeACTB. 3asiBKM C UCTEKLLE AaTOli aBTOMATMUYECKV CHUMAIOTCS MOc/ie 3aBepLUeHus TOProBoii
ceccumn.

[na Hyxg pa3paboTyurKkoB B 3asBKax NPefycMOTPeHb! ABa AOMNOMHUTENbHbIX arpubyTa:

* nosne comment — cTpoka B 20 CMBO/IOB;

* none ext_id — yeTbipexbaiiToBoe YMCO, KyAa npeanonaraeTcsa BCTaBNAaTb UAeHTUUKATOP 3as9BKM B NONb30BATENNbCKOW CUCTEMeE.
MpumeyaHue: YHUKaNbHOCTb 3HA4YEHWI [OMOSTHATENbHBLIX aTpUByTOB 3asBKM TOProeoit cuctemoii SPECTRA He aHa/imsmpyeTcs.
MHdopmaums o 3asBkax cogepxutcsa B Tabnuuax orders_log notokoB FORTS_TRADE_REPL n FORTS_ORDLOG_REPL.

Tabnuua orders_log — 3T0 NCTOPUSi U3MEHEHWIA 3a8BOK, Ha Kaxoe M3MeHeHWe 3asBku fobaBnseTcs oTAenbHas 3anvck. B Tabnuue
orders_log notoka FORTS_TRADE_REPL coaepxutcs nHgopmaums To/bKo no "cBomM" 3asiBkaM. og cBoMMM 3asiBKaMu 34eCb NoHUMa-
eTcs:

11



Lnto3 SPECTRA Plaza-2 16.05.2022

» [1ns normHa KNnMeHTa — 3TO 3as1BKU TOJIbKO 3TOr0 K/IMEHTA.
» [nsa norvHa b® nam P® — 310 BCe 3asBKM KMEHTOB 31Ol B nnmn P.
[laHHble No cBOMM 3asiBKaM pPackKpbIBAKTCA MOMHOCTLIO, BK/IKOUAs C/yXe6Hble U Nosib30BaTesIbCK1e Nossi.

Mpu xxenaHny nonb3oBaresib MOXET NoANNCaTLCA Ha NoslydeHne Tabnuubl orders_log notoka FORTS_ORDLOG_REPL, B 3TOM cnyyae OH
OyAeT nonyyatb BCHO UCTOPMIO N3MEHEHUI NO BCEM 3asiBKaM B CUCTEME B aHOHUMHOM BUzE.

Bo3moxHbI cnegytoLye onepauuv Hag, 3asiBKamut:
» [o6aBneHune 3asBKM.
* YpnaneHue 3asBku (N0 koAy 3asBku B cucteme SPECTRA).

* Mepegpmxka 3asBku (onepauusi MoveOrder). Mepefpikka 3asBKM peasin3oBaHa Kak napa onepauuii — yaaneHue ctapoit 3asBkv 1
[l06aB/eHne HOBOM 3as1BKM (C HOBbIM HOMepoM). COOTBETCTBEHHO MO/Ib30BATE/t0 B OTBETHOM COO6LLUEHMM Ha onepauuto MoveOrder
BCerja BO3BpallaeTcsl HoMep HoBoli 3asBku. Onepauun MoveOrder B Tabnuue orders_log Bcerga COOTBETCTBYET Kak MUHUMYM [Be
3anvcy — yaanexve v fo6aBneHuve.

OpHoli onepauymein MoveOrder MOXHO O4HOBPEMEHHO NepeABrHYTh ABe 3asBKM (MONE3HO 471 MapKET-MenkepoB), 4181 3TOT0 B MeToAe
MoveOrder npegycmoTpeH Habop napameTpoB (order_id1, order_id2) ans AByx 3asiBokK. [1pn 3TOM cam MeTog, SABMSETCS YHUBEPCA/IbHbIM
— eC/n ABUraeTcs oAHa 3asiBka, 3anosIHAKTCA napaMeTpbl Tosbko aas order_idl.

» MaccoBoe yfasieHne CBoVX 3as1BOK Mo 3afaHHbIM Nosib3oBaTesiemM yc/ioBusiM. B kauecTee yCnoBuit MoryT 6biTb 3aaHbl:
o HanpaeneHue onepauuy — nokynka, npogaxa.
o Tun 3asBKU — afpecHasi, 6e3agpecHas.

o Kopg knveHTa.

[e]

Kog 6a30B0ro aktviea.
o ext_id — ngeHTudrKaTop 3as8BKM B NONb30BaTENLCKO CUCTEME.
o Kopf VHCTpyMeHTa.

o pynna MHCTPYMEHTOB.

2.3.2. AgpecHble 3aaBKu (PINC, pexum npaMbIX cAeN0K)

AfpecHas 3asBka — 3T0 3asiBKa, apecoBaHHasi KOHKPETHOMY N0/1b30BaTeso. Mo cpaBHEHUIO ¢ 6e3a4PEeCHbIMU 3TU 3asiBKM UMEIOT HEKO-
TOPbIE OrPaHNYEHNsI B BO3MOXHOCTY YrpaB/ieHUsl 3asBKaMu U B BbIGOPe KOHTpareHTa:

* BbICTaB/eHVe aipecHoii 3asiBK BO3MOXHO TOJIbKO OT JI0rMHa Gpokepckoii opMbl. Mpu BbICTaBNEHUM afpecHoii 3asiBKU B KauecTBe
KOHTpareHTa MOXHO yKasaTb TO/IbKO GPOKEPCKYI0 hupmy.

« [ns onpefeneHus KoHTpareHTa B 3asiBKe ykasbiBaeTcsi kog PTC komnaHum-koHTpareHTa (none broker_to). He Bce 6pokepckue thvpMbl
MMEIOT TaKoii Kofl, COOTBETCTBEHHO, 3TVM (PUPMaM Heslb3si BbICTABUTL afpecHyHo 3asiBKy.

 [1Ns aipecHbIX 3asiBOK HEBO3MOXHa onepauus MoveOrder. MOXHO TO/IbKO BPYUHYH YAQIUTH U BbICTABUTL HOBYIO 3a5IBKY.

* AfpecHble 3a8BKN CBOAATCA B CAENKY MPU YCNOBUM TOYHOIO COBNAAEHUA B HUX LEHbI 3a8BKW, U 3HAYEHUSA Nons match_ref B 3asABKax.
B03MOXHO YacTUyHOe cBefeHNe afipeCHbIX 3asBOK.

2.3.3. Caenknm

CAenku B TOProBoii CUCTEME 3aK/HUatoTCS MOC/1e MOCTAaHOBKM 3as1BOK B C/lyyae, C/n LieHa B 3asiBKe O4HOT0 HanpaBIeHUs! Mo MHCTPYMEHTY
YOOBNETBOPSIET LieHe 3asiBKW APYroro Hanpae/eHusi Mo TOMY e MHCTPYMeHTY. LieHoli cenku cumtaeTtcsa LeHa 3asiBKW, BbICTAB/IEHHON
paHbLue. Caesnkv 6bIBaOT apecHble 1 6e3aapecHble. MHorve aTpuGyThl CAEMOK IKBUBASIEHTHBI aTpMByTaM 3asBOK. CAE/KN HE U3MEHSIOTCS
1 He yaansTcsa U3 CUCTEMbI.

MHbopmaLmsi 0 co6CTBEHHbIX caenkax cogepxutcsa B Tabnuue user_deal notoka FORTS_TRADE_REPL. [laHHble B Tabnuue npeacTa-
B/IEHbI B OTOM/ILTPOBAHHOM BUAE: NONb30BaTeb BUANT NPUBATHYI0 MHGYOPMaLMIO TONBbKO NO CBOEW YacTu caenku (nokynartensa uam npo-
nasua). Ecnn nonb3osarenem ssnsetca b® unm PO 1 caenka coseplueHa ee KMeHTaMu, TO Nosib3osareslb BUAUT NPUBaTHYIO MHAOP-
Mauuio no obenm vacTam caenkn. MHdopmaums 060 Bcex caenkax B ccTeme pasfaetcsl BCeM nonb3osaTensamM B Tabnuvue deal notoka
FORTS_DEALS_REPL. JaHHble B Tabnuvue npeacTasieHbl B aHOHUMHOM BUzE.

MomMMMO 4MCTO TOProBbIX CAENOK B Tabnmuax cAenok CoaepXarTca fOMNOMHUTE bHbIE 3anvcK, KOTOPbIE B IOPUANYECKOM CMbIC/E CAerKa-
MM He SABASIKOTCS, HO OTPaXatoT HEKOTOpble onepalmn B CUCTEME, MEHSIHOLLME MO3MLUN YHaCTHUKA. [JaHHble CAeNKM Ha3biBaKTCA TEXHUYe-
ckuMU. OTIMYNTL TOPTOBbIE CAEMKN OT TEXHUYECKUX MOXHO MO 3Ha4yeHuto noneii xstatus_sell n xstatus_buy Taénuupl user_deal notoka
FORTS_TRADE_REPL nnu no npusHaky nosystem B Tabnuue deal notoka FORTS_DEALS_REPL (nogpo6Hee — cm. pasgen Tunbl cae-
NOK, hopmmpyembie NMpu NCNOTHEHUN N UCTEYEHUN (ObIOYEPCOB M OMLMOHOB).

2.3.4. AiicGepr-3asBKu

Alic6epr-3asiBka - 3T0 pa3HOBUAHOCTb KOTMPOBOYHOI 3asiBKW, Y KOTOPOIi onpejeneHHas YacTb 06beMa CKpbITa OT pbiHKA (T.e. B CTaKaHe),
4TOGbl MUHVMMU3MPOBATL BUSHWE HA PbIHOYHYHO LIEHY KPYMHBIX OTHOCUTENIbHO PbIHKA 3as1BOK. AlicGepr-3asiBku NOSIBASOTCA B CTakaHe
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nopuusimm (BUAMMAas YacTb). Korga Buayumas 4acTb 3asiBKU NOIHOCTbIO CBOAUTCS B CAE/KW, TOrAa "BCn/ibiBaeT" ouepeaHas nopuusi. Tak
MOXET MOBTOPSATLCSA A0 TeX Mop, NoKa BCSA CKpbITas YacTb 3asiBKM He ByaeT ucuepnaHa.

OcHOBHble 0CO6eHHOCTU aiicbepr-3asBok:

* Alic6epr-3asiBku MOTyT GbITb TONbKO Ge3a4pecHbiMU. C TOUKM 3PEHWsI BPEMEHU XM3HU aiicGepr-3asiBKy MOryT GbiTb 06bIYHLIMU U MHO-
roAHEBHbIMU.

 [Mpu gobaBneHun aincbepr-3asBKy B Hel AONONHUTENBHO yKa3biBaKOTCA NapameTpbl 419 pacyeTa pasmepa Ben/ibiBatoLlein yactu. Bennbi-
BaKLLas YacTb COCTOUT M3 NMOCTOSIHHOM cocTasnstowein (disclose_const_amount) 1 ciyyaliHbiM 06pa3oM pacCcUnTbIBAEMO Haa6aBKu.
3HaueHve HagbaBkM - 3TO CryyaliHasi BeNiyMHa C paBHOMEpPHbLIM pacnpefeneHnemM m3 avanasoHa [-Round(disclose_const_amount *
variance_amount/100, 0); Round(disclose_const_amount * variance_amount/100, 0)], rae variance_amount - amnaMTyaa OTK/IOHEHWS
oT o6bema NoCTOsAHHON YacT. COOTBETCTBEHHO, NpK Aob6aBneHnn aincbepr-3asBky B HER ykasbiBaloTCS ABa napaMeTpa:

o disclose_const_amount - 06bem NOCTOSHHOI BCM/biBaKOLLE YacTu. [aHHblii napamMeTp He MOXeT 6bITb 60/bLie 06bema Bcero aiic-
6epra, ¥ MeHbLLE HEKOTO MUHUMA/IbHOTO 3HAYEHWSI, ONPeEeIEMOro B 3aBUCMMOCTY OT 6a30BOr0 akTMBa M TUNa MHCTPYMEHTa (3Haue-
HMS NYG/IKYHOTCS Ha caiiTe Grpxm).

o variance_amount - BENIMYMHA C/lyYaiiHOro OTKIOHEHMsT 06bEMA BCM/IbIBAKOLLEN YacTU alicGepr-3asBku (ONLMOHAIbHO). 3HAUYEHWE na-
pameTpa TaKkKe OrpaHUYeHO CHU3Y HyneM, CBEpXY - YMCIOM, Ny6MKyeMbIM Ha caiiTe. Mo yMonyaHuio napameTp He 3afaH.

Bce yka3biBaemble napameTpbl MOryT NPUHUMATL TOMBKO Liefible U MONOXUTESIbHbI 3HAYEHNS.
» lapaHTHiiHOe obecneyeHne npu fobaBneHnn 3asBkn 6/IOKMPYeTCs NoJ, BeCb 06beM aiic6epr-3asBku.
* pwn n3MeHeHNN BbICTaB/IEHHO aiicbepr-3asnBkM MEHATLCA MOXET TOMBKO LieHa, 06beM He JOCTYNeH AN U3SMEHEHUS.
* Mpw yganeHnn nnm n3MeHeHnn aiicbepr-3anBku yaanseTcs U MeHsieTca BCA aicoepr-3asBka Lie/IMKOM, BK0Yas BUAVMYIO YacTb.

* B Tabnuuax cBomx 3asBOK 1 CAEMOK aiicbepr-3asiBk1 1 CAe/KM MO HUM B Nosisix xstatus u xstatus_sell / xstatus_buy nomeuatotcs cneum-
a/bHbIM Npr3Hakom "eiceberg” (0x800000000000).

2.3.4.1. Aiic6epr-3afaBK1 B MH(POPMALMOHHbIX MOTOKaX CUCTEMbI

Alicbepr obpasyeT ABa NpeAcTaBfeHus 3asBKW: Ny6/IMYHOE - 3TO BUAMMAs YacTb aiicbepr-3asiBki, 1 NpvBaTHOE - BCSA aicbepr-3asiBka
LeNIMKOM, BK/THoHas BUANMMYH0 YacTb. COOTBETCTBEHHO, B TabNMLaX CBOMX 3a8BOK U CAEMOK NpeAyCMOTpeHbl ABa Habopa noneli (1D 3asBky,
KONNYeCTBO B ONepauumn, ocTaTok, AeicTBne n gp.):

1. My6nnuHble faHHble TPAHC/IMPYHOTCA B NONSIX ¢ npedmkcom “public_":
» Tabnuua orders_log:
o public_order_id - Homep Buavmoli yactu aincbepr-3asBku.
o public_amount - KonnmuecTBo KOHTPaKTOB B OMepaLymn ¢ BUAMMOI YacTbio alicbepr-3asBku.
o public_amount_rest - OcTaBsLLeecs KoNM4eCcTBO KOHTPaKTOB B BUAMMON YacTh aincbepr-3asBku.
o public_action - [ielicTBue c BUAMMOI YacTbio aiicbepr-3asBKu.
» Tabnuua user_deal:
o public_order_id_buy - Homep Buanmoli yactu aiicbepr-3asiBkv nokynarens.
o public_order_id_sell - Homep B1gumoii yactu aiicbepr-3asBku npogasLia.
2. MNpviBaTHble AaHHble TPAHC/IMPYIOTCA B NONSAX € NpedmKcom "private_":
» Tabnuua orders_log:
o private_order_id - iaeHTUdVKaLMOHHbI HOMEp BCell aicbepr-3asBKu.
o private_amount - KofiM4ecTBO KOHTPAKTOB B OnepaLym co Bceli ancbepr-3asBKoii.
o private_amount_rest - OcTaBLUeecsi KOIMYECTBO KOHTPAKTOB BO BCEW aiicbepr-3asiBke.
o private_action - [leficTBue B OTHOLLEHWM BCeli alicbepr-3asaBKu.
» Tabnuua user_deal:
o private_order_id_buy - aeHTudhmkaTop BCell aiicbepr-3asBku nokynarens.
o private_order_id_sell - ageHTUchmkatop Bceii alicbepr-3asiBkv npogasLia.

BHumaHume! B cyLecTByHOLMX NONSX TabnuL, CBOUX 3asBOK U caenok: id_ord, xamount, xamount_rest, action, id_ord_buy v id_ord_sell
- ANs aiicbeproB Takke TPaHCMPYTCA AaHHbIe MO BCeil aiicbepr-3asBke.

Hwxe npvBeAeH NpMMep 3anucy B NOTOKE BbICTAB/IEHUSI U MaTuMHra aiicbepr-3asskm ¢ amount=1000 v BuaMMOli YacTblo, paBHoii 100
(6e3 gouneTpaLun):
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public_ | public_ | public_ | public_|price| moment | dir | client_ | private_ | private | private_ |private_| comment
order_id| amount |amount_| action code |order_id | amount |amount_| action
rest rest

101 100 100 1 312 (2019-01-11f 1 |ODO01123 101 1000 1000 1 Add Iceberg
11:55:58

102 1 1 1 312 (2019-01-11| 1 PJ99888 102 1 1 1 Add standard
14:56:58 Order

103 250 250 1 310 |2019-01-11| 2 |FS01020 103 250 250 1 Add standard
16:58:58 Order

101 100 0 2 312 |2019-01-11| 1 |ODO01123 101 100 900 2 Match Iceberg
16:58:58

103 100 150 2 310 [2019-01-11| 2 |FS01020 103 100 150 2 Match
16:58:58 standard Order

102 1 0 2 312 (2019-01-11| 1 PJ99888 102 1 0 2 Match
16:58:58 standard Order

103 1 149 2 310 |2019-01-11| 2 |FS01020 103 1 149 2 Match
16:58:58 standard Order

104 100 100 1 312 |2019-01-11| 1 |ODO01123 101 100 900 3 Pop-up
16:58:58 Iceberg

104 100 0 2 312 (2019-01-11f 1 |ODO01123 101 100 800 2 Match Iceberg
16:58:58

103 100 49 2 310 (2019-01-11| 2 FS01020 103 100 49 2 Match
16:58:58 standard Order

105 100 100 1 312 |2019-01-11| 1 |ODO01123 101 100 800 3 Pop-up
16:58:58 Iceberg

105 49 51 2 312 |2019-01-11| 1 |ODO01123 101 49 751 2 Match Iceberg
16:58:58

103 49 0 2 310 [2019-01-11| 2 |FS01020 103 49 0 2 Match
16:58:58 standard Order

105 51 0 0 312 (2019-01-11f 1 |ODO01123 101 751 0 0 Cancel Iceberg
17:00:58

MosicHeHns K Tabnuue:

¢ Knment ODO01123 BbicTaBnsieT aiicbepr-zassky obbemom 1000 u Bugumoi uvactbto 100. B cuctemy pobaensietcs 3asB-
ka (private_action=1) c ngeHTudmkaTopom private_order_id=101, o6bemom alicbepra private_amount=1000 » BWAUMOI YacTblo
public_amount=100.

« [anee kneHTbl PJ99888 1 FS01020 nocnefoBatenbHO 06aBASI0T B CUCTEMY CBOM 00bIUYHbIE 3aBKM, MpyYeM 3asBka kmeHTa FS01020
- 3TO 3as1BKa BCTPEYHOr0 Hanpas/ieHUs, yA0BNETBOPSIOLLAs MO LeHe ABYM MpeablayLLuM 3asBKaM.

« [NpoucxoanT cBedeHne BUAMMON YacTu aiicbepra (private_action=2) ¢ 3asBKOI1 BCTpeYHOro HanpaeneHus knveHTa FS01020, pasvep
ocTaBLuerocs alicbepra private_amount_rest=900.

» [anee cBoaaTcs 06bluHbIE 3a8BKM KNneHToB PJ99888 n FS01020.

+ BcnnbiBaet cnegytollas nopuus alicbepr-3asskm (private_action=3), koTopas TyT e cBoAMTCA (private_action=2) ¢ ocTaBLUelics YacTbio
3aaBku knmeHTa FS01020, pasmep ocTaBLuerocs alicbepra private_amount_rest=800.

» BcnnbiTvie ouepeaHoii nopuum alicbepra (private_action=3) 1 cBegeHWe ee ¢ ocTatkamm 3asBku knmeHTa FS01020, pasmep ocTasLuerocs
aiicbepra private_amount_rest=751.

« [anee knneHT OD01123 cHAN aiicbepr.

« O6paTnTe BHUMaHWe, YTO NPV BCN/bITUN OYepesHol nopumun aincbepra, ero Buammas 4actb umeeT Homep (public_order_id), oTAnuHBbIiA
oT ugeHTudukaropa camoli aicbepr-sasasku (private_order_id).

Ana 06bIYHbIX 3a51BOK npmeaTtHblE U rIy6l'IVILIHbIe Nnoss 3anosIHATCA OAVHAKOBbLIMU 3HAYEHUAMN U COAepKaT NpuBbIYHbIE ID, KONNYECTBO B
onepaumu, OCTaToK 1 Kof onepauun no 3asaske. innoctpauns 3ano/iHeHns nonei Ana npuMmepa, npuBefeHHOro Bbille:

public_ | public_| public_ | public_ |id_ord | xamount | xamount_ | action |private_|private_| private_ |private_ comment
order_id| amount | amount_ | action rest order_id| amount | amount_ | action
rest rest
101 100 100 1 101 1000 1000 1 101 1000 1000 1 Add Iceberg
102 1 1 1 102 1 1 1 102 1 1 1 Add Order
103 250 250 1 103 250 250 1 103 250 250 1 Add Order
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public_ | public_| public_ | public_|id_ord | xamount | xamount_ | action |private_|private_ | private_ |private_ comment
order_id| amount | amount_| action rest order_id| amount | amount_| action
rest rest

101 100 0 2 101 100 900 2 101 100 900 2 Match Iceberg
103 100 150 2 103 100 150 2 103 100 150 2 Match Order
102 1 0 2 102 1 0 2 102 1 0 2 Match Order
103 1 149 2 103 1 149 2 103 1 149 2 Match Order
104 100 100 1 101 100 900 3 101 100 900 3 Pop-up Iceberg
104 100 0 2 101 100 800 2 101 100 800 2 Match Iceberg
103 100 49 2 103 100 49 2 103 100 49 2 Match Order
105 100 100 1 101 100 800 3 101 100 800 3 Pop-up Iceberg
105 49 51 2 101 49 751 2 101 49 751 2 Match Iceberg
103 49 2 103 49 0 2 103 49 0 2 Match Order
105 51 0 101 751 0 0 101 751 0 0 Cancel Iceberg

B aHOHMMHbIX NMOTOKax 3asABOK 1 CAEMOK NPUCYTCTBYIOT TO/IbKO I'Iy6l'IVILIHbIe nonsd, TaMm Bcerga 1oJ/ibko BuanmMas 4actb a|7|06eprOB.

BHumaHue! O6palaem BHMMaHWe, 4TO cTapble nons id_ord, xamount, xamount_rest, action, id_ord_buy v id_ord_sell octaBneHsl B noTo-
Kax CBOUX 3asiBOK ¥ CAE/OK A1 COXpaHeHUsi 06paTHO/ COBMECTUMOCTH, U Yepes ABa penusa 6yayT yaanieHsb.

2.3.4.2. Onepauuun Hap, alic6epr-sasaBKkamu

Bo3MoXHbI cnegytowme onepauny Hag ancbepr-3asiBkamu

[ob6asnexve 3asaBku (komaHga IcebergAddOrder).
YnaneHue 3anBku (komaHaa IcebergDelOrder). KomaHga moxeT oTpabatbiBaTh kak no public_order_id, Tak n no private_order_id.

M3meHeHue 3aaBku (komaHaa lcebergMoveOrder). KomaHga MoxeT oTpabatbiBaTth Kak no public_order_id, Tak 1 no private_order_id.

BHumaHue! KomaHgbl IcebergMoveOrder n IcebergDelOrder no public_order_id 6yayT pa6oTarb ToNbKo, ecnu BuAMMas YacTb C Takum
HOMEpOM elle ecTb B cucteme (He Gbiia cBeAeHa), B MPOTVBHOM cilyyae GyAeT Bo3BpalleHa owmnbka 06 OTCYTCTBUM 3asiBKW C TakuM
HoMepowm. [oToMy pekomeHAyem paboTtaTh ¢ alicbepr-3asiBkamu no private_order_id.

2.3.4.3. CmeHa naeHTU(huKaTopoB 3asiBOK Npu onepauusax Hapg alicéepr-sasiBKoi

Mpwv BbICTaBNEHUN alicbepr-3asBku y Hee naeHTudmkaTop Bugumoit yactu (public_order_id) n Bceit aiic6epr-3asnBku (private_order_id) co-
Bnagaet. MNpwv BCN/bITUM HOBOI YacTy eli NpucBanBaeTCs HOBbIM naeHTudmkaTop (public_order_id), naeHtudukarop Bceli aiicbepr-3asBku
He MeHsieTcs. [Mpu n3MeHeHun aiicbepr-3asBkm (MOVeE) y Hee BbICTaB/ISETCS HOBBIN private_order_id.

[ns MHorogHeBHbIX (GTD) aiicbepr-3asiBOK Npy NepeBbICTAB/IEHUN B BEYEPHUIA K/TMPVHT BbICTaBASIETCA HOBasi alicbepr-3asiBka C HOBbIM
private_order_id, y KOTOpOi1 B kauecTBe ncxogHol 3aasku (none id_ordl) ykasbiBaeTcs private_order_id camoii nepBoii aincbepr-3asiBku.

MprMep M3MEHeHWst MAEHTUMKATOPOB 3asiBKV NpY onepaLusx Hag aiic6epr-3asBKoii:

Onepauus public_order_id public_action private_order_id | private_action id_ord1l
[o6asnexHve 100 1 100 1
CsefieHune B caenky 100 2 100 2
BcnnbiTe HOBOW YacTu 105 1 100 3
MepesbicTaBneHve B BK 1106 1 1106 1 100
Mepeasmxka (move) 1106 0 1106 0 100
1200 1 1200 1

MosicHeHus k Tabnuue:

[o6GaBneHue - fob6aBnsieTcs aicbepr-3asska (private_action=1) ¢ ugeHtTudmkaropom private_order_id=100 n HomepomM BUANMOI YacTu
public_order_id=100.

CBegieHue B CAeNKy - CBefeHne BUAYMOI YacTu alicbepra (private_action=2) ¢ 3asBKOI BCTPEYHOrO HanpasneHus.

BcnnbiTue HOBOW 4acTu - npyu BCM/bITUM HOBOW uactu (private_action=3) el npuceBavBaeTCA HOBbI WUAEHTUKKATOP
public_order_id=105, ngeHTndmkaTop BCeil aiicbepr-3asBkn He MEHsSIETCS.

MepeBbicTaBneHne B BK - npu nepeBbICTaB/IeHNM B BEYEPHUI KIIMPVIHT BbICTABMISIETCSA HOBasl alicbepr-3asiBka (private_action=1) c
HOBbIM private_order_id=1106, y KOTOPOIi B KauecTBe UcxogHoi 3asBku (none id_ord1=100) yka3biBaeTcs private_order_id camoii nepBoii
ancobepr-3asiBku.

MepeaBmxka (move) - Npy NepesBikke aicbepr-3asBk1 NPOUCXOAUT yaasieHe cTapoii 3asBku (private_action=0) 1 fo6aBneHne HOBOA
(private_action=1) ¢ HoBbIM private_order_id=1200.
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2.4. NMNocTtaBKa akTUBOB U 3aKcnupauua onuyuoHoB (**)

3HaueHus "public_action™:

* 0 - 3aaBKka yganeHa

» 1 - 3asBKa fob6asneHa

* 2 - 3anBKa cBefieHa B cOenKy
3HaueHusA "private_action™:

* 0 - 3aaBKka yganeHa

» 1 - 3asaBKa fob6asneHa

e 2 - 3anBKa cBefieHa B caenky

+ 3 - BcnnbiTve HOBOI BUAMMOI YacTu

2.4.1. NocTtaBKa no hbtovepcam (**)

B paspese nocTaBku (hbloyepchl GbIBaOT TPEX TUMOB:

« PacueTHble dhblovepcsl (hblouepchl Ha MHAWKATOPbI) — MO UToraM 06paLLeHUs MePEUNCISIOTCS TONBKO AeHEXHbIE CPeACTBa B pasMepe
pasHWLbl MeXAy CTOMMOCTBIO OTKPbITUSI MO3MLIMM 1 TEKYLLEH pacyETHOI LieHoi akTuBa. MNocTaBka 0thopMIsieTcs TEXHUUECKON CAemKoi
3aKpbITUS NO3ULWK, KOTOpasi B Tab/nuLie CAEN0K NOMeYaeTcs creLanbHbIM NPU3HAKkoM B nosisix xstatus_sell v xstatus_buy (nogpo6Hee
— cM. pazgen Tunbl cAenok, hopMypyemMble Npy UCMOTHEHUM U UCTEYEHUN (DbIOYEPCOB 1 OMLIMOHOB).

« ToBapHble ghblouepchbl (hblovepchbl Ha peasibHble aKTUBbI) — MO UTOraM oGpalLeHNst NePeUnNCAAOTCA COBCTBEHHO aKTUBbI U fEHEXHbIE
cpegcTBa. MocTaBka 0hopMASETCA TEXHUUECKOW CAMKOW 3aKpbITVst NO3uLMK, KoTopas B Tabiuue cAenok noMeyaeTcs CneuyasibHbIM
npusHakoMm B nonsx xstatus_sell n xstatus_buy.

« ®bloyepchl Ha aKLMM — NPU NocTaBKe No3uLyst No (hblodepcy NpeBpaLLaeTcs B NO3ULMI0 Ha pbiHKe T+ B cekTope "OCHOBHOM pbIHOK". IMo-
cTaBKa 0(hOPMISIETCS TEXHUYECKOI CAEMKOM 3aKPbITUS MO3ULMM HA CPOYHOM PbIHKE W CAEMKO OTKPbITHSI NO3MLMM Ha pbiHke T+. Caenka
3aKpbLITKS NMO3WLMM HA CPOYHOM PbIHKE B Tab/uLe CAEeMoK NOMeYaeTcsi cneumasibHbIM NPU3HaKkoM B Nonisix xstatus_sell u xstatus_buy.

Cpenka oTKpbITUSA NO3ULMK Ha pbiHKe T+ co3aaéTtcs B cucteme ASTS (hOHI0BOTO PhiHKA.

2.4.2. Tunbl caenok, opMmupyemble NPU UCMOTHEHUN N UCTEYEHUN PbIOYEpPCOB 1 OMNMLMOHOB

(**)

Mpu3Haku, BbICTaBNsAEMbIE Y 3a59BOK U CAENOK:

HaumeHoBaHue npusHaka

ButoBas macka

OnucaHue

Tunbl PbIHOYHbIX 3aABOK

eAuctionStatus 0x1 KoTnpoBouHas 3asaBska.

eOppositeStatus 0x2 BctpeuHas 3asska (IOC).

eFOKStatus 0x80000 3asska Fill-or-Kill.

Tunbl KTUPUHTOBLIX CAENOK

eNonQuoteStatus 0x4 Mpy3HaK BbICTABMSAETCA B afjPECHbIX 3asBKax
W CAenKax, TEXHUYECKUX CAeNKax, KIMpUHro-
BbIX CAE/Kax 1 cAesikax rno Horam MynsTuie-
roB.

eExecStatus 0x20 Cpaenka, BO3HUKLIAA B pe3ysibTare UCnosHe-
HMSA onuuoHa. ®nar ctaButca A5 OMUUOH-
HbIX CAENOK 1 AN IbloYePCHbIX CAEMOK, KO-
Topble NOABUANCH B pe3ysibTare akcnupaumm
OMLUMOHOB.

eExpirationStatus 0x80 VicTeyeHne BpeMEHU XWU3HU WHCTPYMEHTa,
hbtouepca unm onumoHa.

eDUFlowStatus 0x800 Cpenka nepeHoca 1Y mexay P®.

eOptionLapse 0x800000 Caenka ncteyeHuns onuuoHa.

eClearingTrade 0x2000000 TexHnyeckas KIMpUHroas caeska, chopmu-
poBaHHasi BHe TOproB. BbicTaBnseTcs y Bcex
KAIVPVHIOBbIX CAEMOK.

eFuturesExecution 0x40000000 Cpaenka ucnosiHeHus dbloyepca.

AppecHble 3as8BKU U CAENKN

eTransferClientPosition 0x8 Mpu3Hak nepeHoca no3uumin mexay bo.
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HanmeHoBaHue npusHaka

ButoBas macka

OonucaHue

eAddressStatus 0x4000000 Mpu3Hak afpecHoli 3asBKN UK CAENKM.

eTransferSource 0x200000000 Mpu3HaK UCTOYHUKA NepeHoca Mo3nuUnin Me-
xay bo.

Onepauun Haf CBA3KamMu

eREPOBackStatus 0x4000 Mpu3Hak onepauuy Haj, BTOPOI HOFOW CBA3-
Kn.

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

Apyroe

eDontCheckMoney 0x10 He npoBepsATb obecneyeHne No KJAMEHTCKO-
MY YPOBHIO.

eDontCheckLimits 0x200 He npoBepsiTb IMMUTbI MO OMNLMOHAM.

elLastRecStatus 0x1000 BuT KoHU@a TpaH3akuuu.

eOppositeOrderTailDeleteDueToCrossTrade | 0x20000000

YpaneHve 3as1BK1 Npu KpOCC-CAENKE.

eCODBulkDeleteOperationStatus 0x100000000 YpaneHve ssnsetca pesynsratom COD.

eUKSBulkDeleteOperationStatus 0x2000000000 MpusHak CHATMS 3asiBOK MO KOMaHze
UserKillSwitch

eLigNettingRF 0x10000000000 Mpu3Hak 3asBKv NN caenkun, chopmrpoBaH-
HOI B Npouecce NMKBUAALMOHHOMO HETTUHra

eActiveSide 0x20000000000 AKTUBHasi CTOpoHa B caenke. 3asBka, npu-
BefLuasn K caenke npu Ao6aBneHnn B CTakaH.

ePassiveSide 0x40000000000 MaccuBHas cTopoHa B cpenke. 3asBka U3
CTakaHa, y4acTByloLLas B CAeskKe.

elceberg 0x800000000000 MpusHak aicbepr-3asBku, CAENKM MO aiic-
Gepr-3asiBke.

eOperatorinputSA 0x1000000000000 Mpu3Hak 3as8BKv NN caenkun, chopmrpoBaH-
HOW Npu G6nokrpoBke No PacyeHomy Koay

eDontFineRF 0x80000000000000 Mpu3Hak HeB3WMaHus wWTpada 3a CAenkn

YpPErynMpoBaHmsi.

Tunbl cAenoK, hopmMmpyemMble Npu UCNIOSIHEHUU 1 UCTEYEHNI (DbIOYEepPCOB 1 OMNLMOHOB, NepeyncieHbl B cieayoLLeli Taénuue:

Tun onepayum

CpAenka 3akpbITUsi No3uuum

CpAenka oTKpbITUS No3nuun

[arta n Bpems, Korga
CAesKN NoABATCS Lu/Ii03e

VicnonHeHre NocTaBoYHOro dobio-
yepca

B wno3ax 6yaeT HeHyneBoii id,
aBoTyétaxid 6ygert pasHbiM 0.

LleHa cpenkn okpyrnsetca c
TOYHOCTbHO 00 MUHUM&aJIbHOro
wara UeHbl.

TexHudeckass caenka Hopuay-
UECKU He SIBNSIeTCA CAEMKO.

B L03ax ] oT-
yétax B OWUTOBOW Macke:
npusHakn eNonQuoteStatus,
eExpirationStatus,
eFuturesExecution,
eClearingTrade.

YTpoMm B fieHb UCMOSTHEHUSI

VcnonHeHne pacyeTHoro (obio-
uepca

B wino3ax 6yaeT HeHynesoii id,
a B oTyétax id 6yaeT paBHbIM O.

LleHa cpenkn okpyrnserca c
TOYHOCTbLIO [0 5 3Haka nocrne
3ansTon.

TexHuyeckas cpaenka ropugu-
YeCKu He ABndeTcA c,qenKon.

B Lo3ax " oT-
yétax B 6OMTOBON Macke:
npusHakn eNonQuoteStatus,

Beyepom B fAeHb MCNOMHEHWA
hblovepca
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Tun onepayum

CpAenka 3akpbITUsi No3uuum

CpAenka oTKpbITUS No3nuun

[arta n Bpems, Korga
CAesKN NoABATCS Lu/Ii03e

eExpirationStatus,
eFuturesExecution,
eClearingTrade.

VicnonHeHwne onuuoHa

B wno3ax 6yaeT HeHyneBoii id.
B otuéTax id 6yget paBHbiM O
(caenka B BeYepHEM K/IMPUH-
re), HeHyneBoili id (cgenka B
NMPOMK/IVIPUHTE).

LieHa caenkun pasHa 0.

TexHnyeckas cpaenka opuau-
Yeckn He ABNAETCH CAENMKONM.

B Ln3ax n oT-
yéTax B 6GUTOBON Macke:
npu3Hakn eNonQuoteStatus,
eExecStatus, eClearingTrade.

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

e LleHa cpaenku OKpyrnsietca ¢
TOYHOCTbIO 0 5 3Haka nocne
3anaTol.

HOpuanyeckn aBnaeTcsa caen-
KOM.

* B Lno3ax " oT-
yéTax B OWTOBO Macke:
npu3Hakn  eNonQuoteStatus,
eExecStatus, eClearingTrade.

COenkv UCMOSHEHWsT OMLUVOHOB
reHepupytoTCs:

* B npomMKvpuHre
* B BeuepHem KnnpuHre

B 3aBMCHMOCTM OT BPEMEHM MO-
[aun 3as1BKV Ha UCMOHEHWE On-
LMoHa (reHepauus B 6nvxaiiuem
KIVIpUHre)

VcTeyeHve onumoHa

B wnto3ax 6yaeT HeHyneBol id,
aBoTyétax id bygert pasHbiM 0.

LieHa caenkn pasHa 0.

TexHudeckas caenka lopuay-
UECKU He SIBNISieTCA CAEMKON.

B Lwio3ax n oT-
yétax B OWTOBOW Macke:
npu3Hakn eNonQuoteStatus,
eExpirationStatus,
eClearingTrade,
eOptionLapse.

Het

Beyepom B [OeHb WCMNONHEHUA
blovepca

MepeHoc nosunuun ObP

B wnto3ax byaet HeHynesoli id.
LleHa caenkun pasHa 0.

TexHuyeckas caenka ropuay-
UECKU He SIBNSIeTCA CAEMKOIA.

B wn3ax B 6UTOBOI Macke:
npusHakn eNonQuoteStatus,
eAddressStatus,
eTransferClientPosition,
eClearingTrade.

* B wnio3ax 6yaer HeHynesoli id.
¢ LleHa caenku pasHa 0.

» TexHuyeckas cgenka topuau-
UeCKW He ABSIETCS CAENMKOIA.

* B wnt3ax B 6UTOBOI Macke:
npusHakn eNonQuoteStatus,
eAddressStatus,
eTransferClientPosition,
eTransferSource,
eClearingTrade.

Beuepom

ToproBble CAeNKY OTPaXaoTCs CeAyoLyM 06pasoMm:

Onepauuun B Xxoae TOpros

MHhopmayumsa no onepaymsam

Caernka no gobloyepcy Ha akLuW Ha OCHOBaHWM afjpecHOii 3asBKu

* B wnto3ax 6yAeT YHUKabHbIN HEHYNEBOWA id.

* LleHa cZenku OKpYriseTcs C TOYHOCTbIO 40 MUHUMA/IBHOTO Liara

LieHbl.

* tOpugnueckn ABnsieTcsa cAeNKoii.

« B wno3ax B 6uTOBOW Macke: npusHakum eNonQuoteStatus,

eAddressStatus.

Cpenka no ghblodepcy Ha akLym Ha OCHoBaHUM 6e3aApecHoli 3asBKM

* B wn3ax 6yaeT yHUKa/bHbI HeHyeBoli id.

* LleHa cfiefkn oKpyriseTcsi C TOYHOCTHIO 0 MUHUMAILHOTO Wwara

LiEHBI.

* HOpuAanuecku SBNSETCS CAEKOVA.

* B w3ax B GUTOBOI Macke: BCe GUTbI BbIK/OUEHDI.

HOI 3as1BKU

Cpenka no onunoHy Ha Cbb}OLIepCbl Ha akuuMn Ha OCHOBaHUW agpec-

* B wnt3ax 6yaeT yHUKabHbIi HeHyieBoli id.

e LleHa caenku oKpyrnsieTca ¢ TOYHOCTLIO A0 MUHMMasIbHOrOo Lwara

LieHbI.
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Onepauuu B Xofe TOPros

NHcbopmauusa no onepauyumsam

FOpuanuecku SBNsieTcs caenKoii.

B wno3ax B OGUTOBON Macke:
eAddressStatus.

npusHakn eNonQuoteStatus,

Cpenka no OnuMoHy Ha (hblYepChbl Ha akLWy Ha OCHOBaHWU Ges-
afipecHoit 3asBKu

B wto3ax 6yaeT yHUKasIbHbIN HEHYNEBOA id.

LieHa ce/kn OKpYrAseTcst C TOUYHOCTbIO A0 MUHUMA/IBHOIO Lara
LiEHbI.

FOpuAanueckun SBNSETCS CAEKOIA.

B wto3ax B 6UTOBOI Macke: BCe 6UTbl BbIK/TKOUEHbI.

Cpenka no nepeHocy nosvuui

B wo3ax 6yaeT yHUKasIbHbIA HEHYNEeBOA id.

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

HOpuanyeckn He SBNSIETCA CAENKOMN.

B wn3ax B 6uTOBOIN Macke: npusHakM eNonQuoteStatus,
eAddressStatus, eTransferClientPosition, eTransferSource.

TexHuueckasi caenka Ha OCHoBaHWM 1 yacTv agpecHoii napHoii 3a-
AABKMU

B wnto3ax 6ygeT yHUKasbHbIli HEHyNneBow id.

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

HOpuAanuecku SABNAETCS CAESKOIA.

B wno3ax B 6UTOBOIN Macke: npusHakm eNonQuoteStatus,
eAddressStatus, eStrategy.

TexHu4yeckasi cAenka Ha OCHOBaHMM 2 4acTu afpecHoli NapHoii 3a-
ABKA

B wnto3ax 6yAeT YHUKasIbHbI HEHYNEBOIA id.

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

HOpuanuecku SBNsieTcs caenKoii.

B wn3ax B 6uUTOBOI Macke: npusHaku eNonQuoteStatus,
eAddressStatus, eStrategy, eREPOBackStatus.

TexHuyeckas cfienka Ha 0CHOBaHUM 1 yacTu 6e3agpecHoii napHoii
3asBKU

B wto3ax 6yaeT yHUKasIbHbIN HEHYNEBOA id.

LleHa cpoenkn okpyrnseTca ¢ TOYHOCTLIO 0 5 3Haka nocsie 3ans-
TOM.

FOpuAanuecku SBNSETCS CAEKOIA.

B wn3ax B 6uUTOBOI Macke: npusHakn eNonQuoteStatus,
eStrategy.

TexHnyeckas caesfka Ha OCHOBaHUW 2 4yacTu 6e3a,u,peCHoi7| napH0|7|
3asBKN

B wo3ax 6yaeT yHUKasIbHbI HEHYNeBOA id.

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

HOpuanyeckn SBNseTca cAesKoi.

B wno3ax B 6uTOBOK Macke: npusHakn eNonQuoteStatus,
eStrategy, eREPOBackStatus.

2.5. PacnucaHue TOproB un KJIMpPUHra

2.5.1. PacnucaHue Topros. Toproebie ceccumu

Topru B cucteme SPECTRA ocCyLLeCTB/IATCA B paMKax TOProBoii ceccun. B npegenax ogHoN TOProBoi ceccmmn o6pallaoTcs O4HN U Te
e TOProBble MHCTPYMEHTbI U NPUMEHSAIOTCS OAHWU U Te Xe napameTpbl 415 pacyeta obecrneyeHusi. B npomexyTkax Mexay TOprosbiMu
ceccusamy NPOV3BOANTCA PAL BaxXHeNLWMX Ans cucteMbl SPECTRA onepauuii, Takvx Kak KMPYHL, UCTEYEHWE CPOKa AeNCTBUA KOHTPaKTOB

nTn

2.5.2. KnupuHr

KAvpuHr npoBoaguTCA N0 OKOHYaHUM TOpFOBOVI ceccun. B npouecce KNnpuHra BbINOSIHAETCA:
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 PacueT 1 hukcaums pacyeTHbIX LieH MHCTPYMEHTOB MO UTOraM BCel TOproBoii ceccun
* PacueT 1 nepeunciieHne BapuaLyoHHOV MapXu Mexay y4acTHUKaMu.
* YaasieHne TOproBbIX MHCTPYMEHTOB, C UCTEKLIMM CPOKOM OGPALLEHWS], U f,O6AB/IEHNE HOBbIX TOPrOBbIX MHCTPYMEHTOB.

« OG6HOBNEHVE MH(OPMALMMN O KIMEHTaX, BPOKEPCKMX U PacueTHbIX rpMax nyTem yAaaneHust cTapoii MHhopMaLmi 1 3aKauku HOBbIX
[laHHbIX U3 KUPUHTa.

2.5.3. Oco6eHHOCTU NOBeAEHUS pa3HbIX CYLHOCTEN B CMCTEME NPU Ha3HAYe€HUN HOBOW TOp-
roBsoii ceccum

2.5.3.1. CnpaBo4yHasi 1 ceCCMOHHasi MHchopmaL s

Mpwn Ha3HaYeHUV HOBO TOProBOI Ceccum aHHble U3 CNPaBOYHbIX TabuL, B KOTOPbIX CYLLECTBYET NPMUBA3Ka K HOMEpY CEeCCUM 3aKkadmBa-
10TCA BHOBb M3 K/IMPUHIa C ykasaHmem HOBOrO HOMepa TOpProBoli ceccuu. B cnpaBoyHble Tabnuupl, B KOTOPbIX HET NPUBSI3KM K HOMepy
ceccuu, npucbiiaetcs Habop N3MeHEeHN, TO ecTb A06aBNATCA HOBbIE 3an1cK, NOSIBUBLUMECS [/151 HOBOW TOProBOl ceccuu, 1 yaansoTcs
3anncy A4 06bEKTOB, KOTOPbIX HE A0MKHO ObITb B HOBOM TOProBol ceccun. CnpaBoyHble TabnuLbl — 3T0 Tabnuupl, NPUXoAsLLMe B NOTOKE
FORTS_REFDATA_REPL. /Torom Bcex 3Tux 3MeHeHwuit siBnsieTcs gobasneHne B TabnuLy session 3anucy ¢ HOBbIM HOMEPOM CECCUM.

2.5.3.2. leHbrn n nosnuuu

Mpu cmeHe ToproBoii ceccum MHhopmaLms 0 CpeAcTBax, IMMUTaxX U NO3NLMAX KTMEHTOB OOHOBISIETCS B PEXMME MPUMEHEHMNS OOHOBEHUIA,
TO eCTb MEHSIKOTCA TOMbKO Te 3anncK, B KOTOPbIX BO BPEMS K/IMPYHIra peasibHO Npousownn nameHeHus (notoku FORTS_PART_REPL un
FORTS_POS_REPL).

2.5.3.3. 3asABKu U caenku

OcHoBHas Toprosas nHcpopmaums (notokm FORTS_TRADE_REPL, FORTS_ORDLOG_REPL n FORTS_DEALS_REPL) coxpaHsieTcs, T.e.
0,0 HOUM TEKYLLEro [HS B PenvKauum AOCTYMHbI 3as1BKU U CAESKW, CAeNaHHble B TEKYLLYIO TOProBYyl CECCHUIO.

Mpy cMeHe TOProsoli ceccun NPOUCXOAMT aBTOMAaTUYECKOe NepeBbICTaBeHe MHOTOAHEBHbBIX 3a8BOK, JaTa UCTEYEHUS KOTOPbIX eLle He
HacTynuna, nyTem yjasieHus ctapoii 3asBku 1 gobasneHns HoBol (C HOBbIM HOMEPOM). YuunTbiBas, U4ToO B peENvKy B Tabnuuy orders_log
MHhopmaums 06 3TOM He NpefaeTcs, KNMeHTckas cucTema Jo/kHa ObiTb YCTpOeHa cneayrowymM obpasom. Mpu 06HapyXeHun HOBOro
HOMepa TOProBoli ceccum B Tabnuue session, KNMeHTCkas cucteMa fo/hkHa "3abbiTh” 060 BCeX 3asiBKax, KOTOPbIE Y Hee COXpPaHunch B
namsT fO 3TOro, 1 "cnywarb" pennvky Ha npeaMeT NOsIB/IEHNS HOBbIX 3asBOK, C YyKa3aHWeM HOBOrO HOMepa TOProBoi CECCUw.

2.5.3.4. UHCTPYMEHTbI

Mpn cmeHe TOpFOBOVI ceccun nponcxoauT yaasieHme ToproBbiX NHCTPYMEHTOB, C UCTEKLWIMM CPOKOM o6pau4eHV|s:|, n ,q06aBl'IeHVIe HOBbIX
TOProBbIX MHCTPYMEHTOB.

2.5.3.5. MoTokn pennunkayun

Ha rpaHuLie TOproBbIX CECCUI MOTOKM PENIMKALMN MOTYT BbIThb LITATHBIM 06PA30M 3aKpbIThbl i NEPEOTKPbIThI 3aHOBO CepBepamy TOproBoit
CUCTEMbI, NPX 3TOM MO HEKOTOPbLIM NMOTOKAM MOXET NPUITY YBEJOM/IEHNE O CMEHE HOMEPA XU3HU CXEMbI.

B HacToALWW MOMEHT, 6€3 CMEHbI HOMepa XM3HU MOTYT NepPeoTKPbIBATLCS CEAYIOLLME NOTOKM:
* [1OTOK C 06LMMU PbIHOYHBIMY AaHHbIMM FORTS_COMMON_REPL.

* T1OTOK C TEKYLUMMU 3HAYEHUSMU BapraumoHHoin Mapxmn FORTS_VM_REPL.

MOTOKM, KOTOPbIE HE NEPEOTKPbLIBAKOTCA:

« TloToK co cnpaBoyHOii nHdopmaumein FORTS REFDATA_REPL.

« [oTok c ToproBoit nHdopmauuein FORTS_TRADE_REPL.

Motok co cpesamu ctakaHoB FORTS_USERORDERBOOK_REPL.

* [MOTOKM arpermpoBaHHbIX CTakaHOB.

Motokn FORTS_PART_REPL, FORTS_POS_REPL, FORTS_INFO_REPL

Motok FORTS_CLR_REPL.

2.5.4. Ucnonb3oBaHue MeXaHM3Ma CUHXPOCOObLITUIA ANA NOSTy4YeHUSA KOHCUCTEHTHOrO COCTOS-
HUA AaHHbIX B cMCTEeMe

Ecnu ans paspabaTbiBaeMoii CMcTEMbI KPUTUUYHO MMETb BO3MOXHOCTb OTMeYaTb COBOKYMHOE KOHCUCTEHTHOE COCTOSIHME BCEX [JaHHbIX B
TOProBO cUCTEME Ha HEKOTOPble «BaXKHble» MOMEHTbI BPEMEHM, TO Takas cucTema [Oo/mkHa UCMOMb30BaTb MEXaHU3M CUHXPOCOGbLITUIA.
[N cUHXpOHU3aLMN [OCTYNHbI CNeaytoLmMe COCTOSIHUSI TOPrOBO CUCTEMBI:

* [laHHble ana HOBOIA TOpFOBOVI CeCCumn 3aKaveHbl N pacCcynTaHbI
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* Hayasno 0CHOBHOrO KvpuHra
* [laHHble nocne 0CHOBHOIO KNMpUHra nepepaccymTaHbl
* PasgBmxka NMMUTOB 3aKOHYeHa

[Ns yBeJOM/IEHUSI BHELLHUX CUCTEM O HACTYM/IEHWW ONPeSesieHHOr0 COCTOsIHIS TOProBoii CMCTEMbI, B MOTOKM peniukauun fo6asnsetcst
HoBas Tabnuua sys_events cregyouero hopmara:

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nosne nofgcMcTeMbl pennkawmm
replRev i8 CnyxebHoe nosne nogcncTembl penvkaumm
replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm
event_id i8 YHUKasbHbI nAeHTUGMKATOP CO6LITHA
sess_id i4 MaeHTndomkaTop TOproBoii ceccum
event_type i4 Tun cobbiTus

message c64 TekcToBOE onucaHne

Tabnuua fo6asnsieTcs B crieayiolime noToKM pensimkawum:
 FORTS_TRADE_REPL

« FORTS_INFO_REPL

« FORTS_PART_REPL

« FORTS_POS_REPL

« FORTS_REFDATA_REPL

+ FORTS_ORDLOG_REPL

« FORTS_CLR_REPL

« FORTS_DEALS_REPL

« FORTS_FEE_REPL

« FORTS_FEERATE_REPL

« FORTS_BROKER_FEE_REPL

+ FORTS_BROKER_FEE_PARAMS_REPL

MpaBunna CMHXPOHU3ALMN faHHbIX Ceaylowme - Npyu HacTynaeHMn rnobanbHOro cobbITUA B TOProBoOi cMCTEME, MOC/e reHepalmmn Bcex
AaHHbIX NO 3TOMY COObLITUIO BCEMU nogcucremamum TOprOBOVI CUCTEMbI, B Ta6J'IVIleI sys_events BCTaB/1s€TCA 3anncb C OgHUM N TEM Xe
event_id, c event_type, COOTBETCTBYHOLLMM TUNY COOLITUSA:

» 1 (session_data_ready) - 3akoH4YeHa 3arpy3ka AaHHbIX 13 KIMPUHIOBOM CUCTEMbI B TOProBYO Nepes, HauyasioM HOBOW TOProBOiA ceccuu;
CO6bITVSA faHHOro TVNa TPaHC/IMPYIOTCS BO BCEX MOTOKAXx, e ecTb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

» 3 (clearing_data_ready) - roToBbl AaHHbI€ NOC/Ie OCHOBHOIO K/IMPUHIa; TPaHCNNPYHOTCA ToNbKo B noToke FORTS_CLR_REPL

* 5 (clearing_started) - Hauyasi0 OCHOBHOMO K/MPUWHIA; COOLITUA AaHHOrO TuMa TPaHCAMPYIOTCS BO BCEX NOTOKax, rae ecTb Tabnuua
sys_events, kpome notoka FORTS_CLR_REPL

* 6 (extension_of_limits_finished) - pasgBmkka nMMWTOB 3aKOHYEHa; COOLITUA AAHHOTO T!Na TPaHCMPYTCA BO BCEX NOTOKax, rae ectb
Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

BHeLWHsAs cncTema, MOXeT NognMcaTbes Ha nosyyeHve Tabnuupbl coobITUlA BO BCEX MHTEPECHbIX el NOTOoKax pennkaumm u nonyynTb yse-
[OMJIeHMEe 0 TOM, KOrAa aHHble roToBbl. Bo BCex NoToKax pensimkawuy 3anicy B Sys_events, OTHOCSILLIMECS K Of4HOMY COGbITWIO B TOProBOA
cucteme GyayT MMETb OAMHAaKoBbIN event_id. B nonsix sess_id 1 message BblgaeTcsl pacluMpeHHas nHgopMaunsi — HOMep HOBOW Mn
TekyLLel ToproBoli ceccumn n TeKCToBoe coobleHne. ObpallaeM oco6oe BHUMaHUe Ha TOHKOCTW:

* He rapaHTvpyeTcs MAeHTUYHOCTb 3HaYeHuii cnyxebHbix noneii repllD, replRev B pa3Hbix NOTOKax penamkauum 418 O4HOT0 U TOro xe
€o6bITMA. OpUeHTUPOBaTLCSA CTOUT TOMbKO Ha event_id.

* YBepomnexue B sys_events npuxoauT MOCJ/IE BCceX AaHHbIX, B YACTHOCTM 3TO O3HAYaEeT, YTO B peXuMe MnosydeHuss faHHbIX on-line
BHELLHAA CUCTEMA MNONYUNUT CHaYasia caMu HOBble laHHble, HanpuMep, MHCTPYMEHTbI, Ha3HaYEeHHbIE B HOBYIO CECCUIO UM NEePEHECEHHbIE
B HOBYO CECCUI0 MHOTOZHEBHbIE 3aABKM, a y)e NoTOM — yBeJOM/IEHNE B SyS_events.

 He rapaHTupyeTcs KOHCUCTEHTHOCTb JaHHbIX NpY UX pasgaye B pexumMe snapshot. B crieAcTBMe TOT0, YTO NMPOTOKON pensimkaumm He
3anoMvHaeT NopsioK NoslyyYeHrs 3anvceii Mexay pasHbiMy Tabnuuamu B NOTOKe, JaHHble pa3fatoTcsl B Nopsake onucaHus Taénuy B
cXeMme, MEHHO Mo3ToMy 3anucu B pexume snapshot 6yayT npuxoauTb He B TOM NOPsA/KE, B KAKOM OHU NPUXOAWUAM B pexume on-line.
Hanpumep, npuxog co6biTus session_data_ready B MOMEHT NO/yYeHUs CHAMLIOTA COBEPLLEHHO HE 03HAYAET, YTO AaHHbIe r0TOBbI, Yui-
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TbiBasA BbllleckasaHHoe, cobbiTve session_data_ready BnosiHe MOXeT OTHOCUTLCA K NpeablayLlell ToproBoi ceccuu. MoaTomy ncnosnb-
30BaTh yBeAOM/IEHUA, NPUXOAALLME B SyS_events, A1 OLEHKN KOHCUCTEHTHOTO COCTOSIHUSI AaHHbIX B CUCTEME MOXHO TOJIbKO Mocne
nepexoga B pexum on-line.

2.6. YnpaBneHne puckamv n IMMNTUPOBaHME TOProBbIX onepawuii

2.6.1. FapaHTUiiHOE OGecne4veHne

PeanunsoBaHHas B SPECTRA Cuctema YnpasneHus Puckamu (CYP) no3BoNsieT B MakCMMasibHOW CTEMNEHU CHU3WUTbL PUCK HEUCMOJSTHEHNS
0653aTeNbCTB M OCYLLECTBATL HENPEPbLIBHYIO OLIEHKY YPOBHS PbIHOYHOMO prcKa NO3WLMIA KaXXA0ro yyacTHUKa. S4poM crcTembl ABnsieTcs
aqIropuTM pacyéta rapaHTuitHoro obecneueHus (initial margin, fanee rO) nog OTKPbIThIE NO3ULMK U 3a5IBKM, YHUTHIBAEMbIE HA MO3ULMOHHbIX
cyeTax y4aCTHUKOB K/IMPUHra 1 y4aCTHUKOB TOProB.

OpHoli 13 knkYeBbIX 0CO6eEHHOCTeN CrucTeMbl YnpasneHusi Puckamu SPECTRA siBnsieTcs UCNosib30BaHUE OHMNaliH pacyéta obecneyeHust
noj 3asBkv 1 MO3uLyM, NPOU3BOAMMOrO B paMkax TOProBoi TpaH3akuuu. MNpu Takom noaxofe nosiBfieHne B cucTeme HeobecneyeHHbIX
3a5BOK U CLE/T0K NPaKTUYECKN UCKYaeTcs, T.K. JOCTaTOYHOCTL 06ecneyeHns nNposepseTcsa A0 TOro, Kak 3asiBka NosiBMSETCA B CUCTEME.

[pyroii BaxHoI ocobeHHOCTLI0 CrucTeMbl YnpasneHus Puckamn SPECTRA siBfisieTcs TpexypoBHEBasi CMcTeMa NO3NLMOHHbIX CHETOB.

PacueTHbIil Ko — CYeT BEPXHEro YPOBHS yYaCTHUKA KNMpUHra (PacyeTHoli orpMbl). PacueTHblil Kog SIBNSEeTCS He3aBUCUMOl eanHuLeit
yueTa cpeAcTB o6ecneyeHnst, BHECEHHbIX YHaCTHUKOM U(UK) ero KMeHTaMu, a Takke 3asiBOK, NOAaHHbLIX B COBOKYMHOCTM M0 BCEM cueTam
HWXHUX YPOBHEI (Cy6-cueTam), NpUHaLIexXallx pacieTHOMY KOAY, CAEMOK, 3aK/H0UEHHbIX HA OCHOBaHWM 3TUX 3asIBOK, U PE3Y/ILTUPYIOLLINX
no3vuuii. Takum 06pa3om, No3uLysi No SI060MY UHCTPYMEHTY, yUUTbIBAEMasi 0 PacuyeTHOMY Kogy, IB/ISIeTCS HETTO-CYMMOIA Bcex No3uumii
N0 3TOMY MHCTPYMEHTY, YUUTLIBAEMbIX HA Cy6-CUeTax.

[na pacyeTHoro koga onpeaensieTcst BennymHa Mo He3aBUCKHMO OT APYruX pacyéTHbIX KogoB. Bee HacTpoiiku CYP SPECTRA ans pacyet-
HbIX KOZ1I0B KOHTPOIMPYHOTCS LLEHTPa/IbHBIM KOHTPareHToM (KNMPUHTOBO opraHunsauueii).

Bo Bpems KIMPUHIOBO# ceccum No pacyeTHOMY KoAy onpesensietcsi pasmep TpeboBaHuii 1 06513aTeNbCTB yHacTHUKA KNMpUHra (Bapuauu-
OHHas Mapxa, KOMUCCHOHHbIE cOOpbI K Mp.). [N pacyeTHOro Kofa NpoBepseTcs AOCTATOYHOCTb CPeAcTB obecneyveHns Ans NoKpbITUS
Tpe6oBaHwii MO.

PacueTHbIli Kog, B 3aBUCYMOCTM OT TOTO, UbM CPEACTBA YYUTLIBAKOTCS MO HEMY, U 3@ Yeii CYET 3aK/IH4aTCA CAESKU, MOXET 6biTb OAHOMO
13 Tpex TUMoB:

* COOGCTBEHHbIN — 3a CYET yYacCTHUKA KNNPUHTa,;

* K/IMEHTCKWI — 3a CYET HEMOCPEACTBEHHBIX KIMEHTOB U KIIMEHTOB 2-T0 YPOBHSA YHYaCTHMKA KNUPUHTa,;

» [1Y — 3a cyeT CpeACTB, NepefaHHbIX B JOBEPUTENIbHO YNPaB/IEHNE YYACTHUKY KITMPUHTa.

[nsa Kaxgoro yyacTHuka knmpuHra (PacueTHoli dovpMbl) OTKPLIBAETCA Kak MUHVMYM ABa PacyHeTHbIX KoAa: COOCTBEHHBIA 1 KITMEHTCKUIA.
MpeHTndomkaTop pacyeTHoro koga B Toprosoii cucteme SPECTRA — 5 uudop.

Bpokepckas hupma — cy6-cueT pacyeTHoro koga. CueT crefyoLLero ypoBHs, OTKpbIBAEMbIi N0 3asiBNIEHNI0 YHaCTHIKA knvpuHra (Pacyert-
HoVi hupMbl). Bpokepckas thmpma nNpUHaIeXUT OAHOMY M TOSIbKO OAHOMY pacyeTHOMY Kogy. MpuBsA3ka 6pokepcKoi hUpMbl K pacyeTHOMY
KOZly MOXET 6blTb M3MEHEHa Ha OCHOBaHWM 3asIB/IEHUS YHACTHUKA KIIMPUHTa B KNIMPUHTOBYIO OpraHusauuio. [1s Toro, 4To6bl pacyeTHbIi
Kog, nofHMMancs B ToproByto cuctemy SPECTRA, 11 N0 Hemy 6bin Gbl BO3MOXEH YYET 3as1BOK M NO3NLWIA, K pacHETHOMY KOAY A0/MKHA 6biTb
npuBsi3aHa xoTs 6bl ofHa 6pokepckas upma.

PacyeT BenmumHbl MO No 6poKepckoin hmpMe MPOM3BOAUTCS MO YMOHYaHUIO B pexume MNoniyHeTTo (margin_type =3 ana metoga
ChangeBFParametersNextSession) 0THOCUTE/IbHO prCKa NO3ULWMIA, YUNTbIBAEMbIX HA KNIMEHTCKMX paspesnax 3Toi 6pokepckoii upmsbl. Jns
6poKepckoii hpMbl BO3MOXEH pacyeT BenmuuHbl O B pexume HeTTo (margin_type =4 ansa metoga ChangeBFParametersNextSession).
B aToMm pexwvme no 6pokepckoit hupme An5 KakAOoro MHCTPYMEeHTa PacCUUTbIBAETCA NO3ULIMSA KaK HETTO-CyMMa No3uLuii No aTOMY UHCTPY-
MEHTY Ha BCcex pasfenax 6pokepckoi hpMbl, @ Takke yUUTbIBaIOTCA BCe 3asBK1 B COBOKYNMHOCTW, MOJAHHbIE NO pasgenam aToi 6pokep-
CKOW oMpMbI; N0 paccHuTaHHbIM Takum 06pa3om HETTO-NO3NLMAM U COBOKYMHOCTU BCEX 3asBOK NPOMCXOAUT onpefeneHne BenmunHbl Mo
no 6pokepckoli hupme.

Bce napameTpbl MapXvpoBaHus 6poKkepckoii hrpmbl MOTYT HaCTpamBaTbCA YHaCTHUKOM KAMpuHra (PacyeTHoW hupmoit) ¢ NOMOLLbIO Me-
Toga ChangeBFParametersNextSession.

CneuuvanbHas Bpokepckasa cmpma (Cneub®) — cneunanbHbiii cy6-CHeT pacyeTHOro Koa, aHanorvuHbliA 06bIYHBIM GPOKepCKUM hup-
Mawm, U NpefHa3HaueHHbI 415 yueTa cpeficTB 06ecneyeHms], BHECEHHbIX HA PACUETHBbIA KOZ YYaCTHUKOM U(UK) ero KIMEHTaMU, U HE yuu-
TbIBAEMbIX Ha pasgenax 06bl4YHbIX GPOKEPCKUX hUPM.

Takxe y kaxgoi Cneub® cyllecTByeT oAVH pasfern, HasbiBaeMblil TMKBUAALMOHHBIM pa3genom Crneubd. Mo3vumm Ha NMKBUAALYOHHOM
pasfene MoryT co3fjaBarbCsl TO/IbKO Ha OCHOBaHUW CAEMNOK, 3aK/TH0HaeMbIX KNMPUHTOBBLIM LIEHTPOM [/19 YPErynMpoBaHusa HEUCNOMHEHHbIX
YHaCTHUKOM K/IMPUHra 06n3atenibcTs (HanpuMep, MapxumHanbHOro TpeboBaHus No pacyeTHOMY KoAy). YUYacTHUK KnvupuHra (PacueTHas
hmpma) He MOXET nofasaTb 3asBK/ C ykazaHWeM SIMKBUAALMOHHOIO pasfena 3a UCK/YeHNeM 3asBOK, Harnpas/ieHHbIX Ha YMeHbLUEeHNe
OTKpbITOI Ha pasaene no3unuun. Takke y4acTHUK KnvpuHra (PacueTHas compma) MoXeT nepeHocuTtb nosuuuio (Metog, TransferClientPosition)
C NINKBUAALMOHHOIO pasfena Ha pasfesibl Apyrnx 6poKepckux hupm.

KnueHTckuii pasgen — cy6-cdeT 6pokepckoii (oupMbl. CUET HUKHETO YPOBHS, PErMCTPUpYeMblii Mo 3asiBKe yuacTHuKa. SIBNseT-
CSl MEPBUYHLIM CYETOM, HA KOTOPOM Y4MTLIBAOTCS 3asiBKYM, MOAAHHbIE YYACTHUKOM W(UNM) KIMEHTOM, 3aK/lOUeHHble B pesynbrare
HUX CAENKW, M OTKPbITble MO3ULMU — MMEHHO KIWEHTCKMIA pasgen (Kof KIMEeHTa) yKasbiBaeTcsl B TpaH3aKUusiX OGbLSBMEHUS 3asiB-
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Kn. Mo 3asBkam W NO3MLMSAM, YYMTbIBAEMbIM Ha KIMEHTCKOM pasfene, onpegensetcs BenuuvHa MO. MapameTpbl MapXupoBaHusi
K/IMEHTCKOro pasgena MoryT HacTpauBaTtbcsi ¢ nomouiblo metofoB ChangeClientParameters, ChangeClientParametersNextSession u
ChangeBFClientDefaultParametersNextSession.

2.6.2. ToproBbie TMMUTbI

Toprosble NMMAUTBLI OrPAHUYNBAIOT BO3MOXHOCTb yYacTHMKA VI(I/II'II/I) €ro K/IMEHTOB 06BbABNIATL 3a5BKU U OTKpbIBaTb NO3NLIMK Ha NO3ULNOHHbIX
cyeTtax.

ToproBbIii IMMUT N0 PacYETHOMY KOZY ONPEeAeNsSieTcsl, UCXOAs U3 CYMMapHOI OLIEHOUYHOI CTOMMOCTM CPeLCTB 06ecneueHus, yUnTbiBaeMbIX
No pacyeTHOMY KOAy, T.e. COBOKYMHOI CTOMMOCTU CPeAcTB 06ecneyeHus], yunTbiBaeMblix No Bce cy6-cueTaM pacueTHoro koga. B kayecTse
CPeACTB 06ecneyeHust UCMNOb3yeTcs Ka3axCTaHCKU TeHre.

M3MeHWTL TOProBbIi IMMUT Ha pacy4eTHOM KOAE MOXHO TOJIbKO NMyTEM BBOAA, BbIBOAA WM NEPEBOAA CPeACTB ob6ecneyeHns. JaHHble one-
paLuu coBepLIalTCA Ha OCHOBaHWK MOPYYEHWiA, NOAABAEMbIX YHACTHUKOM B K/IMPUHIOBYHO OpraHM3aLuio, pacyeTHbIii Aeno3utapuii no-
CpeACTBOM COOTBETCTBYIOLLMX CUCTEM 3/IEKTPOHHONO JOKYMEHTO060POTA, a TaKKe B ApYrMe pacyeTHble opraHu3aumm (B ciyyae BHECEHUSI
cpeacTB obecneyeHus)..

Toprosble MMMUTbLI UCNONb3YHTCA A5 Pe3ePBMPOBaHMSA OTPULATENIbHON BApMALMOHHON MapXu, cnncaHns cb6opoB, cnmcaHus/3auncnenms
npemun, pesepsuposaHus MO.

ToproBblii IMMUT MO GPOKEPCKOV hMpMe He 3aBUCUT OT pasMepa CpeacTB 06ecrnevyeHuss ¥ ycTaHaB/MBaeTCsi ¢ MOMOLLbI MeToga
ChangeBFLimit. Takke TOProBblii IMMUT GPOKEPCKOI hMPMbI MEHSIETCA Ha pasmep NpubbIn nam ybbiTka, onpegensiemoro Bo Bpemsi Be-
YepHero KnpuHra (BapuaymoHHas Mapxa u coopbl).

TOpI'OBbIVI JINMUT Ha KNIMEHTCKOM pasfesie He 3aBUCUT OT pasmMepa cpencts obecneueHus, yuuTbiBaEeMbIX Ha 3TOM pasgene. [ina ynpasne-
HUA TOProBbIMW JINMUTAMW Ha KITMEHTCKMX pasfenax Ncnosib3yetcsa MeTo/ ChangeCIientMoney. OH obecrneunBaeT cnegywouime BO3MOX-
HOCTW:

* YcTaHOBKa/M3MeHeHWe/yfaneHe TOproBbIX IMMUTOB.
 ABTOMaTU4eckuii yueT pesy/bTaToB TOProB KWEeHTa B IMMUTAaX B CriefytoLLeli TOproBoii ceccum.

B o6Liem cnyyae 3asBka MOXET 6biTb BbICTaB/ieHa TOIbKO MPW YCI0BUK, YTO y BCEX TPeX YpoBHel (KNMEHTCKOro pasaena, 6pokepckoi
hMpMbI M pacyYEeTHOrO Kofa) TOProBble IMMUTbLI AOCTATOUHbI A1 NOKPLITUS Tpebyemoii BennynHbl FO. [ns 6pokepckoit (hvpMbl U KITMEHT-
CKOro pasgena npoBepKy [OCTATOYHOCTW TOProBOro /IMMMUTA MOXHO OTK/OUNTL C NomoLLpio MeTofoB ChangeBFParametersNextSession
n ChangeClientMoney cOOTBETCTBEHHO.

1A pacyeTHOro Koga OTKHUYMTL NPOBEPKY [OCTATOYHOCTU TOProBOro iMMnuTa (Cpe,qCTB o6ecnequMﬂ) HEBO3MOXHO.

2.6.3. OrpaHMyeHNs Ha TOProBble onepayuy U OTKPbITME NO3ULUIA ANA KIIMEHTOB

Cunctema SPECTRA npefocTaB/isieT BO3MOXHOCTb BBOAUTL [OMO/THUTE bHbIE OrPaHWYeHUsI Ha NPOBEAEHNEe TOProBbIX OnepaLmii KmeH-
TOM, KOTOpble B cucteme (opMynvpytoTca Kak 3anpetbl. MOXHO M0 KOHKPETHOMY K/IMEHTY (MO BCEM K/IMEeHTaM), MHCTPYMEHTY (1o BCeM
MHCTpyMeHTam) nnn 6a3oBoMy akTuBy (Mo BceM BA) 3anpeTuTb OTKpbIBaTb NO3ULMK U BbICTABNAATL 3aABKW. [N BbINO/IHEHUA Taknx Aei-
CTBUIA B LWHO3e NpeaycMoTpeH metos FutChangeClientProhibit .

Kpome 3TOoro B cucTeMe npeaycMOTPEHO aBTOMATMUYECKOE BbICTAB/IEHNE 3aMNPETOB Ha OTKPbITUE MO3ULMIA UMW BbICTAB/IEHNE 3asBOK NPK
06HapyXeHUM 60/1bLLOMO OTPULLATENILHOTO TOPrOBOro IMMUTA. [/ yNpaBieHs 3anpetamMmm UCMosb3yeTcs creayoLmii Habop napameTpos:

» Pr_state - chnar aBTOMaT14eCcKoro BbiCTaBneHNs 3anpeToBs; O - He BbICTaBNSATbL 3anpeThl, 1 - BbICTAB/ATb 3aNpeThbl.

* Pr_type - Tvn 3anpeta; 0 - 3anpeT Ha OTKPbITVE NO3NLMiA, 1 - 3aMpeT Ha BbiCTaB/EHNE 3asiBOK.

* Pr_coeff - noBbiwarowuii KOahMLUMEHT; NOIOXKMTEIbHOE APO6HOE YMCO0 C TOYHOCTBIO A0 ABYX 3HAKOB MOC/e 3ansToi.

» Del_ord - donar aBTOMaTM4eCKOro CHATUSI aKTVMBHbIX 3a8BOK NpUW ycTaHOBKe 3anpeTa; 0 - He CHMMaTh 3asBku, 1 - CHUMaTb 3asiBKW.

MapameTpbl yCTaHaBNMBAKOTCS YH4aCTHUKOM KNMPUHra Ha ypoBHe B®. MpeaycMoTpeHo ABa Habopa napameTpoB: MPUMEHAEMbIX ANS K-
eHToB B® 1 npumeHsieMbix 41 Beeli B B coBOKynHOCTW.

YcTaHOBKa NapamMeTpoB NPOM3BOAMTCS HA OCHOBaHWM MOPYYEHWI yHacTHVKA KMPUHTA, NMOAAHHbIX B KMMPUHIOBYIO OpraHM3aLmio nocpes-
CTBOM COOTBETCTBYIOLLMX CUCTEM 3/IEKTPOHHOTO A0KyMeHT0060poTa. MNpyMeHeHe napameTpoB NPOUCXOAUT B GAVXKANLLMIA KNUPUHT, Npu
YC/I0BUM YTO MOpyYeHne NogaHo He nosaHee 1 yaca 4o Havana KAMpuHra.

YcTtaHoBKa 3anpeTos. Mocne pasaBukKn N1aHoK BEYEPHETO Y NPOMEXYTOUYHOIO KNMPUHIa aBTOMaTUYeCKN BbICTaB/IAETCA 3anpeT no cemu-
3Ha4YHOMY K/IMEHTCKOMY pasgeny uim b®, ecnn oAHOBPEMEHHO BbINOHAKTCA YCNOBUA:

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

, Toe
 Limits_set — donar NnpoBepKy KNIMEHTCKOTO NIMUTA;

 Trade_limit — TOproBbIii NMMUT, BKIKOYAOLLMIA B cEBS IEHBIN 1 3a/10TU C YYETOM KO3(h(ULMEHTA TIMKBULHOCTY;
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» FreeMoney — cBO60Hble CpeAcTBa N0 KAMEHTCKOMY pasaeny nnv bo.

Twvin 3anpeta onpegensietcs napametrpom Pr_type. Ecnvn napametp Del_ord=1, To npu BbiCTaBfeHUn 3anpeta aBTOMaTUYECKM CHUMAKOTCS
BCe aKTMBHbIE 3asBKW. [1poBepKM Ha YpOBHE BP 1 KNneHTa oCcyLLeCcTB/IAITCA He3aBUCUMO.

CHsATVE 3anpeToB. YCTaHOB/EHHbIE 3anpeTbl He MOTYT 6bITb HAMPAMYIO CHATbI GPOKEPOM, OHV CHUMAKOTCS aBTOMAaTUYECKV Npy yCTpaHeHUn
NPVYMH K HUM MpUBeALUnX. Kaxaylo MUHYTY NPOM3BOAMTCS MPOBepKa, Nocse KOTOPOI 3anpeTbl CHUMAtOTCA, eCv COBMIOAEHO OfHO M3
yCOBWiA:

FreeMoney >0
Pr_state =0
Limits_set = 0

Mpumep. Mpu 3anpeTe Ha OTKPbITUE NO3ULWIA KIIMEHT MOXET CaM CHSATb 3asiBKI/3aKPbITb NO3WLUIO, BbI3bIBAKOLLYIO YBENMUYEHHOE Tpe6oBaHue
K rapaHTUiiHoMy o6ecrneueHuno. MakcUMym yepes MUHYTY MOoc/e 3TOro 3anpeT GyAeT CHAT aBTOMATUUYECKU.
CHsiTMe 3anpeToB He pa6oTaeT BO BPEMs HOUHbIX Onepauuii, Aaxe ec/im B 310 BpeMsi TC fOCTynHA 415 USMEHEHUS IUMUTOB.

Mo ymonuaHwmio ons Bcex B® aBTomMaTnyeckoe BbiCTaB/EHUE 3anpeToB OTKUeHO (Pr_state=0).

2.6.4. NepeHoc no3nuuin (06A3aTeNbLCTB)

B pamkax ofHoi PacuyeTHoi ®1pMbl BO3MOXEH NEpPEHOC No3nLuii ¢ ogHo kneHTa Bpokepckoi ®rpMbl Ha 4pyroro knveHTa bpokepckoi
DUpMBI.

MepeHoc no3uumii ¢ OAHOrO Koda pasgena yyeTa no3uumii Ha Apyroi ocylwecTBAseTcs nyTemM nojadn Y4acTHUKOM KIMpUHra B TOProByto
cuctemy TpaH3sakuum TransferClientPosition.

MpoBepkn BO3MOXHOCTY NoJayy TpaH3akuuy Ha nepeBos No3nLmii — Takme Xe, Kak npu nogade 3assku. [JonofHUTENBHO NpoBepsieTcs,
4YTO B MOMEHT MoAaumn TpaH3akumm 06bEM nepeHocMOol NO3nLUK He NpeBbIlaeT 06bEMa COOTBETCTBYIOLLEN NO3NLUN, YUMTbIBAEMON Ha
pasgene-NcTouHVKe; Takke nNpu nepeBoge No3vuuii ¢ OAHOTO KIMEHTCKOTO pasferna perucrpa yyera nosnuuii Ha gpyroin YWH, sakpennen-
Hble 3a TaKuMy pasgesiamu peructpa yyeta nosmunii, 4OMKHbI COBMagaTh, B TOM yncnie no pasgenam Obo.

TexHu4eckn nepeBog, nNo3uuuii ochopmIsieTcs Kak caeska no nokynke (M NpoAae) ¢ pasgena-McTouHMKa 1 Npoaaxe (MOKYMKe) no pas-
[eny-npuemHuKy, 1 IopuanYecky CAenKoii He sensietcs (nogpobHee — cM. pazaen Tunbl cAenoK, (hopMUpyeMbIE NPY UCMOSTHEHUN U UCTe-
UEHUN UHCTPYMEHTOB).

2.6.5. anOCTaHOBKa TOoproe AnA pacwmpeHna nimmnta Kone6aHum LeH caenok
C TEXHMYECKOI TOUKM 3pEeHMsi NpU NpMocTaHoBKe TOproB B cucteme SPECTRA npou3BogsaTcs criefyolme aeiicTBus:

* Mpwn HacTynneHun ycnosuii Ans NPUOCTAHOBKM TOPFroB MO KakoMy-1M60 6a30BOMY akTVBY, TOPr¥ N0 3TOMy 6a30BOMY akTUBY npuocTa-
HaB/MBaIOTCS.

* AAMUHUCTPATOPaMW TOPIrOB PACCUUTHLIBAIOTCA HOBbIE PaCLLUMPEHHbIE IMMUTLI Kone6aHui LeH.

* MpowusBognTca nepecyeT obecneyeHnss No BCEM NO3NLMSAM N0 3TOMy 6a30BOMY aKTUBY (MpV pacLUMpeHUn TMMMTOB obecrneyeHne yBe-
nnunsaetcs).

« [Mocne 3aBeplueHust pacueTa o6ecnedeHnst TOpru eLe HEKOTOPoe BPeMsl He BO30GHOB/AIOTCA, UTO6bI 4aTh BO3MOXHOCTbL Y4aCTHUKAM
yAanuTh 3asBKu.

» Bo306HOBMEHNE TOpPros B HOPMaJIbHOM pexunme.

[aHHble [eiicTBMA CONPOBOXAAKTCA PAacChIIKON aAMUHUCTPATOpaMu TOProB COOTBETCTBYIOLWWMX YBEAOMIEHWA (CM. Tabnuuy
sys_messages notoka FORTS_REFDATA_REPL):

* MpegynpexaeHne 0 TOM, 4TO ECNN LiEHbI HE N3MEHSATCS, TO Yepes onpese/ieHHoe BpeMsi NPoM30/AeT NPMOCTaHOBKa TOProB N0 TaKOMY-TO
WNHCTPYMEHTY.

* YBefoM/IEHNE O TOM, YTO NPUOCTaHOBKa TOProB peasibHO Npou3BefeHa.

YBefomneHve o Tom, 4To obecneueHune nepecynTaHo, MOXHO yaanATb 3aABKW.

YBenomneHve o BO306HOB/IEHUN TOpros.

2.6.6. UHdhopMmupoBaHMe yHaCTHUKOB O NMPOrHO3NpPyeMbIX 3HaYEHUSIX PUCK-NapaMeTpoB

B cucteme peanusoBaH cepBUC MHPOPMUPOBAHUS YYACTHUKOB O NMPOrHO3MPYEMbIX 3HAYEHUSX puck-napameTpos (cepsuc ForecastiM).
CepBuC C 3a4aHHO NePUOANYHOCTBLIO MPOM3BOANT pacyeT obecneyeHns, KOTopoe MOr/10 6bl BbITb B C/lyHae pasaBuiKKM NMMMUTOB, U TPaHC-
NIpYyeT 3TV AaHHble yyacTHUKam. Anroputm paboTsl cepsuca:

+ C NepuoanyHOCTbI0 pa3 B MUHYTY aHa/IM3MPYETCsl COCTOSIHUE PbIHKA MO UHCTPYMEHTaM U WLLYTCS Te, MO KOTOPbIM Yepes HEKoTopoe
BPEMS1 BO3MOXHA pPa3fBvkKa IMMUTOB (HaXOXAeHUe Ha nnaHke 6onee X MUHYT).

 EC/n Takme MHCTPYMEHTbI eCTh, MPOU3BOAUTCS NepepacyeT 06ecneyeHuns no KIMeHTCKMM NopTensiM. PUCK-NapaMeTpbl N0 UHCTPYMEH-
Tam Ha nniaHke yCTaHaB/MBAIOTCS B COOTBETCTBUM C NpeZrnonaraemoli pasaBuxKoii.
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» PaccuuTaHHble feHbr TpaHcMpyoTcs B noToke pennukn FORTS_FORECASTIM_REPL, Tabnuua part_sa_forecast.

* ECnu cocTosiHMe pblHKa M3MEHWI0Ch, U MOTEeHUMasIbHaA yrpo3a pasiBuKkK/ ucuesna, unn pasfsukka cCocTosiiacb, pacyeT u TpaHcas-
LS NPOrHO3MPYEMbIX 3HAYEHWI PUCK-NapamMeTpoB NpekpaLlaoTcs, a NpUciaHHble paHee AaHHble CUMTaloTCA HeBaUIMAHBIMK (pacchlika
CLEARDELETED ¢ MakcMmasibHO BO3MOXHbIMU PEBVXEHAMM MO Tabnuue ¢ NPOrHO3HbIMW 3HAYEHNSAMM).

Ecnu B TeueHne OfHOIN TOProBOlA ceccun No MHCTPYMEHTY YXKe [ABakAbl NPOBOAWMACH pas3fBMKKA IMMWUTOB, TO B 3Ty TOPrOBYH CECCUD
pacueT 1 TPaHCNALMS NMPOrHO3HbIX 3HAYEHWI PUCK-NapamMeTpPoB N0 MHCTPYMEHTY 60/bLUe He BbINOHAETCS.

2.6.7. BNOKMpOBKa GPOKEPCKOIA HaCTU KIIMEHTCKOro céopa

Cunctema SPECTRA npefocTaBnsieT BO3MOXHOCTb G/10KMPOBKM GPOKEPCKO KOMUCCUM Ha CTOPOHE GUpxK. 3ab10KMpoBaHHAS KOMUCCUSE
yUMTbIBAETCA Ha K/IMEHTCKOM pasgene, ymeHbllas cBo60AHble cpefcTBa knveHTa (money_free) Ha BennuMHy 3a6/10KMPOBaHHON YacTu.
BnokvpoBKa OCyLLEeCTBNAETCS B TEYEHMe TOProBOi Ceccun, B BeHepHUiA KNMPUHT 6/10KMpOBKa copacbiBaeTcs.

Bpokepckasa komuccus onpegenseTca ciepyoLwmm o6pa30M:

broker_fee = N X max (lower_fee, min (upper_fee, round (multiplier X ex_fee/N, 2) + additive))

, Toe
* N — KO/IMYECTBO KOHTPAKTOB B CAESKE;

* lower_fee — MMHMMaNbHO BO3MOXHAA CyMMa BPOKepCKOA KOMUCCUMN 3a OAMH KOHTPaKT;
* upper_fee — MakCMMasIbHO BO3MOXHasA CymMMa 6pOKePCKOli KOMUCCUK 38 OAWNH KOHTPAKT;
* multiplier — mynsTMNAMKaTOP K Cymme 6MPXEBOro 1 KMPUHIOBOro cbopa;

» ex_fee — c6op (KNMMPWHIOBbLI + GUPXEBOI) 3a CAEMNKY C YHYETOM CKasllbNepCKUx CK1AoK;

* additive — nocTosiHHas fobaBka 3a OAVH KOHTPaKT.

Mapametpol lower_fee, upper_fee, multiplier n additive 3agatotca 6pokepom ¢ nomoLbto komaHabl SetBrokerFeeParamNextSession. Ma-
pameTpbl MOryT yCTaHaBNMBaTb Kak N5l OTAENbHOTO KAMeHTa, Tak U 415 BCeX KNMeHToB b® ogHoBpemeHHO. MprMeHeHne 3afaHHbIX
napameTpoB MPOVCXOANT B CNeAyHoLLylo TOProByto ceccuio. 3afaHHble Nonb3oBaTeieM napameTpbl TPAHC/IMPYIOTCA B LUIK03€ B NOTOKe
FORTS_BROKER_FEE_PARAMS_REPL.

Hanpumep, 6pokep Bcerga 6epet nofoBuHYy 6upxkeBoli komuccum - Torga multiplier = 0.5, additive = 0, lower_fee = 0.01, upper_fee = inf.
Mnn 6pokep 6epeT Bcerga 2 pybns 3a nboi KOHTPakT - Torga multiplier = 0, additive = 2, lower_fee = 2, upper_fee = 2.

Bpokepckas Komuccusa TpaHcaupyeTcs B Wito3e B Tabnuvue part notoka FORTS_PART_REPL (cymmapHO Mo K/MEHTY), a Takke B NOToke
FORTS_BROKER_FEE_REPL (B pa3pese cenok).

2.6.8. Mopgpepxka oTpuuaresnibHbIX LleH B SPECTRA (**)

B cucteme SPECTRA peanvsoBaHa NofAepxka oTpuLaTebHbIX LieH, o6ecneunBaroLLas KOppPeEKTHOE NOBEAEHNE CUCTEMBI B CyYae yxofa
LieH (hbloYepcoB U CTPaiikoB OMLUMOHOB B OTPULIATE/BbHYHO 30HY B XOA€ TOProOB UKW B pe3ynsTaTe KAvMpuHra. [1s Kaxaoro 6a3oBoro akTuea
BO3MOXEH OfIMH U3 ABYX PEXVMOB MOALEPXKKN OTPULIATENBHBIX LiEH:

 PexuM, npy KOTOPOM LiEHbI ObHOUEPCOB 1 CTPaliKK OMLMOHOB HE OFPaHMYEHBI - B 3TOM PEXUME B CUCTEME AOMYCTUMbI OTPULATE bHbIE
N HyneBble LieHbl (boYepCcoB 1 CTpaliku ONLMOHOB, a A4/15 LEHO06PAa30BaHUs OMLMOHOB, pacyeTa BOoNaTU/IbHOCTY U PUCKOB UCMOSIb3Y-
eTca Mogenb balense, M60 ckoppekTUpoBaHHast Mogenb Biaka-Lloynsa, yunTtbiBatowast To/IbKO BHYTPEHHIOK CTOMMOCTbL OMLMOHA B
0TpULATENBHOM Aana3oHe.

* Pexum, B KOTOPOM LieHbI (hbIOYEPCOB U CTPANKOB OrpaHnyeHbl NOTOXKUTENbHBIMU 3HAYEHWUSMU - B 3TOM peXxume oTpuuaTe/bHble LieHbl B
Xo[e 1 B pe3ysnbrare TOProB He MOryT obpasosarbCes, a A/19 LieHoobpa3oBaHus OMNUMOHOB 1CNo/b3yeTca Mmogens bnaska-Lloynsa (nm6o
Balenbe B KauecTBe anbrepHatyBbl). OfHAKO, B TAaKOM pexvme BO3MOXHO PyYHOE ykasaHue OTpuuaTenbHOW LeHbl UCnonHeHus wu/
UM UHAVKATUBHON TEKyLLE pbIHOYHOM LieHbl (CM. HUXE), B c/lydae cooTBeTcTBytollero pewweHust LIK (KASE). Mpu 3Tom Bce paBHO
COXpaHSIETCA OrpaHNyYeHre Ha NOOXUTENbHbIE 3HAYEHUA TOProBbIX LieH diblo4epCoB 1 CTPAKOB OMLIMOHOB.

Pexum pa6oTbl 1 MOAEe/b LIEHO06pa30BaHs OMLMOHOB 3aat0TCsi Ha ypoBHE BA (6a30B0Oro KOHTPaKTa) v AeCTBYOT HA BCE MHCTPYMEHTBI
JaHHoro BA. MNepek/oyeHre pexMMoB 1 MOZeNn LeHO06pa30BaHusi OMLMOHOB BO3MOXHO BO BPEMSI K/IMPUHIOBOI ceccuu. [ins 3aaaHnst
pexvMa 1 pruck-MOAenn NCMosb3yTCs criefytoLve napameTpbl 6a30BOro KOHTpaKTa:

* negative_prices - NpuU3HaK orpaHuueHnsl oTpuULaTebHbIX LeH: 1 — LieHbl (hbioYepcoB 1 CTPaiiky He orpaHuyeHbl; 0 - LeHbl (bloYepcoB
1 CTpaiikn orpaHuyeHbl NOMOKMTENbHBIMU 3HAUYEHUSIMU.

* option_model - mogenb LeHoobpa3oBaHWs onuymoHoB: 1 — mogens Bawenbe; 0 - Mogens bnaka-Lloyn3sa.
3HayeHus napaMeTpoB TpaHC/MpytoTcs B LWto3e B notoke FORTS_REFDATA_REPL B Tabnuuax fut_vcb/opt_vcb.

B pexwume 3anperta oTpuuaTtenbHblii LeH (negative_prices=0), B c/lyyae cooTBeTcTBytowero peweHus LK (KASE), gonyckaetcs ycTaHa-
B/IMBATb B PYYHOM PEXUME UHANKATUBHYIO TEKYLLYHO PbIHOYHYIO LIEHY, TpaHcMpyemyto B noToke FORTS_COMMON_REPL. OT 370 LeHbI
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3aBUCUT MHOMKATUBHAA TeKyllas BapuvalMoHHasa mapxa, TpaHcavpyemasn B notoke FORTS_VM_REPL, v Tekylliasa TeopeTuyeckas LeHa
onumoHa, TpaHcnupyemas B notoke FORTS_VOLAT_REPL. [1ns nHaukaumy Toro, 4to TekyLlas pbiHOYHas LeHa Ansa biodyepca ycTaHo-
B/IeHA B PYYHOM pexvMe, UCMOosb3yeTcs napameTp:

« price_assigned_by_admin - npyu3Hak yCTaHOBKM TeKYLLE PbIHOYHONM LieHbl AGMVHUCTPATOPOM TOPrOB.

Monsi TabnuL, TOProBoro MHTepdeiica, rae B pexvve oTpuuatenbHbIX LeH (negative_prices=1) BO3MOXHO NosiBNeHne 0TpULaTesbHbIX 3Ha-

YeHwuid:

MoTtok Ta6nuuya Mone OnucaHve
FORTS_TRADE_REPL orders_log price LleHa B 3asBKe
FORTS_TRADE_REPL orders_log deal_price LleHa 3aK/1H04eHHOI cAenkn
FORTS_TRADE_REPL user_deal price LleHa 3ak/1H04eHHOI caenkm
FORTS_ORDLOG_REPL orders_log price LleHa B 3asBKe
FORTS_ORDLOG_REPL orders_log deal_price LleHa 3ax/1t04eHHO caenkm
FORTS_USERORDERBOOK_REPL |orders price LleHa B 3asBKe
FORTS_ORDBOOK_REPL orders price LleHa B 3asBKe
FORTS_COMMON_REPL common best_buy Llena nyuiwien 3asiBK1 Ha MOKYMNKY
FORTS_COMMON_REPL common best_sell LleHa nyudLueit 3asiBKM Ha Npogaxy
FORTS_COMMON_REPL common open_price LleHa oTkpbITUA
FORTS_COMMON_REPL common close_price LieHa 3akpbITns
FORTS_COMMON_REPL common price LleHa nocnegHeii caenku
FORTS_COMMON_REPL common min_price MuHUMabHasa LeHa
FORTS_COMMON_REPL common max_price MakcvumanbHas LeHa
FORTS_COMMON_REPL common avr_price CpefHeB3BeLLeHHas LeHa
FORTS_COMMON_REPL common settlement_price_open PacueTHas ueHa npegpiaylleii ceccum
FORTS_COMMON_REPL common market_price TekyLasa pbIHOYHasA LeHa

MoOTOKM arperMpoBaHHbIX —CTakaHoB |orders_aggr price LieHoBOW ypOBEHb
FORTS_AGGRXX

FORTS_POS_REPL position waprice YueTHas LeHa nosuuum
FORTS_POS_REPL position_sa waprice YyeTHas LueHa no3nymn
FORTS_REFDATA_REPL fut_sess_contents limit_up BepxHuii n(MUT LeHbl
FORTS_REFDATA_REPL fut_sess_contents limit_down HWKHWIA NUMUT UeHbI

FORTS_REFDATA_REPL

fut_sess_contents

settlement_price_open

PacueTHad LeHa Ha Ha4yas10 ceccun

FORTS_REFDATA_REPL

fut_sess_contents

settlement_price

PacueTHaa ueHa nocne nocneaHero
KNpuHra

FORTS_REFDATA_REPL

fut_instruments

settlement_price_open

PacueTHas LeHa Ha Ha4as10 ceccun

FORTS_REFDATA_REPL

fut_instruments

settlement_price

PacueTHaa ueHa nocne nocnegHero
KNUpuHra

FORTS_REFDATA_REPL

fut_rejected_orders

price

LleHa B 3aaBke

FORTS_REFDATA_REPL

opt_sess_contents

strike

LieHa ncnonHexHua

FORTS_MM_REPL fut_MM_info price_edge_sell LleHa xygLien 3asBkv Ha npogaxy, Bo-
LeaLwei B cnpes
FORTS_MM_REPL fut_MM_info price_edge_buy LleHa xygaLlueii 3asBKM Ha MOKYMKyY, BO-

LwesLei B cnpes

FORTS_CLR_REPL

fut_sess_settl

settl_price

PacueTHas ueHa

FORTS_INFO_REPL

futures_params

risk_range_center

LieHTp pacueTa pucka

FORTS_INFO_REPL

futures_params

settlement_price

PacueTHas LieHa NocnegHero KnpuH-
ra

FORTS_INFO_REPL

options_params

strike

LleHa ncnonHeHusa

B pexume nonoxutenbHbIX LeH (negative_prices=0), B ciiyyae cooTBeTcTBytoLllero peweruns LIK (KASE), BO3MOXHO:

* 1CMO/b30BaHNe OTPULLATE/BHOM LieHbl MCMOIHEHUs doblouepca;

¢ TpaHCAALMS OTpULATENIbHOTO 3HAYEHUA B Ka4eCTBe NHANKATUBHOL TeKYLLEeN PbIHOYHOI LieHbl, yCTaHOBNEHHO ALMUHUCTPATOPOM TOProB
(price_assigned_by_admin = 1) B none market_price.
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OTpuuaTenbHble U HYNEBbIE 3HAYEHWSI B TOPTOBbIX KOLAX UHCTPYMEHTOB OTOGPAXAIOTCS CEAYHOLLIMM 0GPa3oM:
Mpumep KOAOB co cTpaiikom "-10":

» KopoTkuii ko koHTpakTa (short_isin): "BR-10BF0".

 TMonHbIli kof KoHTpakTa (isin): "BR-7.20M250620CA-10".

Mpumep KOAOB co cTpaiikom "0":

» KopoTkuii ko koHTpakTa (short_isin): "BROBF0".

 [MonHbIli kof KoHTpakTa (isin): "BR-7.20M250620CAQ".

2.7. KnueHtckne SMA-NornHbl (CNOHCUpyeMblii OCTYynN)

CnoHcupyeMmslii goctyn (Sponsored Market Access - SMA) — 3T0 cnoco6 NpeAoCTaBNEHUS KIMEHTAM YYacTHUKOB TOProB TEXHUYECKOTO
[0CTyna K TOProBO-K/IMPUHIOBOM CUCTEME CPOYHOTO PbIHKA, C MOMOLLbH0 KOTOPOTO K/IMEHT MOXET nofasaTb NOpyYeHUs yHacTHUKY TOProB
("cnoHcupytowein" dmpme) Ans UCNOTHEHWST Ha PbIHKE NyTeM NOCTaHOBKM 3asBOK HanpsMyto B TC nog KOHTPONEM W OTBETCTBEHHOCTbLIO
yyacTHuKa.

[octyn k TC KNNeHTY y4yacTHMKa NpeAoCcTaB/sieTcsi NyTeM BblAeNEHUS eMYy NEPCOHa/TbHOTO naeHTudmkatopa - SMA-10rMHa, ¢ KOToporo
HanNpsIMyt0 MOXHO BbICTaB/IATb 3asBKW. [JOCTyn BO3MOXeH yepes Plaza2, FIX n TWIME wnto3bl.

[lna koHTpons onepauwii, coBepluaeMbix co SMA-normHa, SMA-10rvMH NpuBA3bIBAETCS K 10rvHY yyacTHuka (MASTER-noruHy). MASTER-
NOTWH — UAEeHTUMNKATOP yYacTHMKA, C NMOMOLLBI KOTOPOro yYacTHWK nogcoeauHsietcss K TC, BbICTaBAsET 3asBKW, KOHTPOIMPYET UC-
No/sIHeHVe 3asBOK. YUYacTHVK BnpaBe MCMNosib30BaTb OAWH U TOT e MASTER-norvH ana 6onee yem ogHoro SMA-normHa. SMA-norvH
TakkKe MOXET 6bITb NpuBsA3aH K HeckosbkuM MASTER-normHam. CivCOK fIOTVHOB TpaHCAMpyeTcs B LWI03e B Tabnvue user notoka
FORTS_REFDATA_REPL. B 3101 Tabnuue SMA-10rvH MOXHO OT/IMUNTL Mo 1 B TpeTbeM 6uTe 6utoBoli Mackm sma_flags. Cnmcok cBsA3ok
"MASTER-noruH" - "SMA-noruH" TpaHcnvpyetcs B Wwto3e B Tabnuue sma_master notoka FORTS_REFDATA_REPL.

[nsa nonyyeHns SMA-norvHa y4acTHUK TOProB noAaeT B KNWeHTCKWIA LeHTp Bupxu 3asiBneHre, B KOTOPOM yKasblBAET I0TVH, C MOMOLLIbIO
KOTOpOro 6yAeT NPOU3BOAUTLCSA KOHTPO/Ib Onepauumii, coBepluaemMbix co SMA-norrHa (MASTER-noruH).

Mpy opraHM3aummn nogaymn 3asiBoK yYacTHUKOM TOPTOB MO NOPYYEHUSM KIMEHTOB, GUpPXa NPefoCTaBAsET yyacTHNKAM COOTBETCTBYOLLVE
CpeAcTBa ynpas/ieHnsi pUCKOM, YTOGbI He A0MNYCTUTb NoNajaHusi OLIMOOYHbIX 3asiBOK B TOPrOBYHO CUCTEMY:

* Pre-Trade KOHTPO/Ib - AONO/THATE/bHbIE HACTPOVKM NOMUMO CYLLECTBYIOLLEN CUCTEMBI MPOBEPOK NPY NOCTAHOBKE 3a51BOK.

» Cancel On Drop-Copy Disconnect - cepuc, rapaHTVpYIOLLWiA, 4TO 3asBkn SMA-normHa npucyTcTByoT B TC TONBbKO NPU NOAKIOHEHHOM
(aktuBHOM) MASTER-noruHe. Bce BbicTaBneHHble SMA-MIOTVHOM 3asiBKM UMEKT CCbI/IKY Ha 3TOT CBA3aHHbIA ¢ HUM MASTER-norvH
(none aspref Tabnuy orders_log n multileg_orders_log).

» UserKillSwitch - npuHyauTtensHas feaktusauns SMA-10rMHa y4acTHUKOM.

Pre-Trade KOHTpPONb NpecTaBnseT cob60i HA6op AONOTHUTE/bHbLIX OrPaHNYEeHNIA/NPOBEPOK, HakNa4biBAeMbIX/BbINOMHAEMbIX MPW NocTa-

HOBKe 3asBOK 0T SMA-nornHa. Nposepkn MOryT HasHavyaTbes B pa3pese SMA-/I0rMHOB, UHCTPYMEHTOB U KOAO0B KNMEHTOB. Nog, NHCTPY-

MEHTOM 31eCb MOHUMAETCS KOMOMHaLMS:

» <Bba3oBblIin akTMB>: <Tun gepuBatnea>, rae <Tun gepveatnea> = {dbtouepc, OnunoH, KaneHaapHeiin Cnpen} - VIHCTpyMEHT*

» <Bba3oBblii akTUB>: <Tun gepusaTnea>, rae <Tun gepusatnea> = {dbouepc, ONuUMOH} - VIHCTPYMEHT**

MpefycMOTPEHbI CrieflytoLme NpoBepKu:

Homep npoBepku Mposepka MpuBaska EAvHULA nsmepeHus MpumeHsatoTca

1 OTK/I0HEHNe UeHbI B 3asB- | SMA-norvH nnu SMA-n0- | MNpoLueHTsI Cpasy
Ke OT TeKyLLEeW LeHbl TMH X VIHCTpyMeHT**

2 MakcumanbHblli - 06beM | SMA-norvH nnm SMA-no- | KonmuecTBo KoOHTpakToB | Cpasy
3asBKW B KOHTpaKTax TVH X VIHCTpYMEHT*

3 3anpeTuTb agpecHblli pe- | SMA-n0ruH [a/Het Cpasy
XUM

4 MakcumasibHblli  06beM | SMA-norvH unm SMA-no- | KZT Cpasy
3adBKWN B TEHre MH X IHCTpyMeHT*

5 MakcumansHasa cymma 3a- | SMA-norvH unm SMA-no- | KZT Cpasy
SAIBOK 3@ TOPrOBbIA AeHb |MH X NHCTpymMeHT*
(6pyTTO)

6 MakcumanbHasn no3vumsa B | SMA-normH - X VIHCTpy- | KonnuecTBo koHTpakToB | Cpasy
KoHTpakTax (long) MeHT** X Kof knneHTa

7 MakcumanbHas no3vumsa B | SMA-normH - X  VIHCTpy- | KonnuecTso koHTpakToB | Cpasy
KoHTpakTax (short) MeHT** x Kof knneHTa
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[ns HasHavyeHnA/0TMEHbI MPOBEPOK UCMOMb3YHOTCA LLU30Bble KoMaHabl SetSmaPreTradeCheck n DelSmaPreTradeCheck cooTBeTcTBEH-
HO. MIHdhopMaums 0 Ha3HaYeHHbIX NPOBepKax AOCTyMNHa B Wito3e B Tabnuue sma_pre_trade_check notoka FORTS_REFDATA_REPL.

Cancel On Drop-Copy Disconnect - cepsuc, rapaHTUpyoLLnii, 4To 3asBkM SMA-n0rvHa npucyTcTBytoT B TC TO/IbKO NPU NOAKOYEHHOM
(akTmBHOM) MASTER-n10rmHe.

Mpun noctaHoBKe 3asBKM CO SMA-N0rMHa, NPOM3BOAMTCS NPOBEPKa HaMUMS XOTA-6bl 0AHOTO akTBHOro MASTER-n0rmHa, K kKotopomy
npvBsidaH AaHHbIn SMA-N0ruH, ecny Takmx MASTER-10rMHOB HET, TO 3asiBKa OTBEPraeTcs C Bblgayeil COOTBETCTBYHOLLEN OWNOKM. Ecnn
akTMBHbIN MASTER-/10rvH eCTb, 3asiBKa 0bpabaTbiBaeTcs, a B none aspref 3anucoiBaercs cebinika (id-normHa) Ha 3tot MASTER-n10ruH.

CepBUC B pexvMe peasibHoro BpeMeHu (Mo TeEXHoMorm, aHasiornuHoii Cancel On Disconnect) oTcnexuBaeT cocTosiHne MASTER-10rvHoB
Ha TpaH3aKUVOHHOM YPOBHe, U MPU OTCYTCTBUM TPaH3aKLUMOHHO akTUBHOCTY LeakTWBUPYET NOTWH. ECnu B pesynsTaTe Takvux AeicTBuii y
SMA-norMHa He ocTaeTcsl HY 0OfHOro NoAk/toueHHoro MASTER-10TMHa, TO BCE €0 akTUBHbIE 3as1BKM aBTOMATUYECKV CHUMAIOTCSI.

AKTUBHbIe 3asBKM SMA-I0rMHOB, Yy KOTOPbIX BK/tOYEH pexum Cancel On Drop-Copy Disconnect, Takke aBTOMaTn4eCckn CHUMAKTCS B KOHUE
TOProBOro fHA B TEXHO/IOTMYECKNIA NepepbIB.

Cepsuc Cancel On Drop-Copy Disconnect aBnsietcs HacTpamBaemoii onuuein, ans ero NOAKNOYEHNS cnegyet 06patuTbest B KnmeHTckuii
LeHTp bupxu.

KomaHga UserKillSwitch no3sonsieT yyacTHuKy caMomMy feakTBMpPOBaTh (akTmBupoBaTb) SMA-MOIVH C ONUMOHa/IbHOV BO3MOXHOCTbIO
aBTOMATUYECKOTO CHATUSI BCEX €r0 aKTVBHbIX 3asBOK. [leakTyBMPOBaHHbIN SMA-N0TVH HE MOXET BbIMOMHATL TOProBble onepauun. Jeak-
TMBauMsa SMA-0rMHa CoXpaHsIeTCca [0 KOHLLA TOProBOro AHSA U BOCCTaHaBIMBaETCA Npu pectaptax TC B TEXHONOMMYECKUii nepepbIiB Uan
npu c6osx.

2.8. Caenku yperynmpoBaHus

Cuaenkv yperynmpoBaHus 3aksodaet HKLL oT uMeHu 1 no pacueTtHomy koay (PK) yyacTHUKa KMpUHTa.

Ecnu yyacTHVK KNMpuHra He BbINOMHWA 06513aTenbCcTBa B YCTaHOBMEHHbI cpok, To HKL, cuntaeT Takoro yyactHuka Hego6pocoBeCcTHbIM
yyacTHukoM KnunpuHra (HYK). HKL, ot umeHun 1 no PK HYK 3aknioyaeT caenku, npuBosLive K COKpaLleHnio No3uLmm 1 BbINOTHEHUIO 065-
3aTenbCTB. Llenb caenok — ycTpaHTb HelOCTaTOYHOCTL 06ecneyeHuns No 06s3aTenbeTBam, C HaCcTyNMBLLEH U He HaCcTynuBLLeR AaToi nc-
nonHeHus. bonee nogpo6Ho npoueaypa onucaHa B Mpasunax KnupuHra, cratbs “Mopsgok BO3HUKHOBEHUSA U UCNONHEHUSE MapXUHasTbHbIX
TpeboBaHuit".

HKL| 3aknoyaeT caenku yperynmpoBaHusi 0T UMeHU 1 Mo npefsapuTenibHO cornacoBaHHoMy PK [Jo6pOoCOBECTHOMO yYacTHUKA KMpUHTa
(AYK), B cnyyae ecnu chenka yperynuposaHuns ¢ HYK He MOXeT 6bITb 3ak/itodeHa "B ctakaHe". bonee nogpo6Ho npoueaypa onucaHa B
Mpasunax KnupuHra, ctatbs "Mopsagok 3aknioueHns 3akpbiBaoLmx ninnm éanaHcupyolwmx caenok”. Mo caenkam ¢ YK komuceum (wtpa-
(k1) He B3UMaloTCA.

2.8.1. MpUUUNHbI CAENOK YPerynmpoBaHus

Mpu3Hak caenok yperynnpoBaHus TpaHCnpyeTcs B LW03e B Tabnuuax ceoux 3aaBok orders_log n multileg_orders_log (none reason) u
caenok user_deal n user_multileg_deal (nons reason_buy n reason_sell), a Takxe B oTyetax f04, f04cl, 004, o04cl.

3HauyeHue nons MpuuuHa YyacTHUK
reason/ reason_buy/
reason_sell
0 OG6blyHan caenka. YK
4 BanaHcupyowme CpoyHble KOHTPaKTbl, 3ak/4veHHble ¢ [ o6pOoCOBECTHbLIM AYK

YYaCTHUKOM K/MpWHTa 6e3 nogaun 3asiBoK.

6 3akpbiBatoLme CpoyHble KOHTPaKTbl, 3ak/loYeHHble B pamkax npoleaypsbl HYK
Kpocc-gedonTa.

7 3akpbiBatoLme CpoyHble KOHTPaKTbl, 3aKNH0YEHHbIE B CBA3WN C HEUCTIO/THEHN- HYK
em MapXxuHasibHOro TpebosaHus.

8 SaKprBaFOLU,VIe CpO‘-IHbIe KOHTPaKTbl, 3aK/Il04YEHHbIE B CBA3N C HENCNOJIHEHU- HYK
em O6si3aTenbCTBa NO MOCTaBKe MO NMOCTaBOYHbIM CPOLIHbIM KOHTpaKTaM Ha
AparoyeHHble MeTaslibl.

100 MHoe HYK

B otuetax f04, fO4cl, 004, o04cl npuumHa cAenok yperynmpoBaHus ykasaHa B nose Type.

OtueTbl 0 cgenkax ¢ potouepcamu f04, f04cl:

e "3" - ons 6anaHcupytowmx CpoUHbIX KOHTPaKTOB, 3aK/HOUEHHbIX ¢ [J06POCOBECTHLIMU yYaCTHMKaMM KAMpUHra 6e3 nogayun 3asBok;
e "21" - pnA 3akpbiBaloWwmnx CPoYHbIX KOHTPAKTOB, 3aK/THOHYEHHbIX B paMKax npoueaypbl Kpocc-aedonTa;

e "22" - nns 3akpbiBaloWmnx CPoUHbIX KOHTPAKTOB, 3aK/THOUYEHHbIX B CBA3M C HEUCNONMHEHWEM MapxXnHanibHoro TpeboBaHus;

e "23"- Ans 3akpbiBaoLLmx CPOUHbIX KOHTPAKTOB, 3aK/II0OUEHHBIX B CBSA3U C HeucnonHeHnem O6s3artenibCTBa no nocTaske No NOCTaBOYHbIM
CpOYHbIM KOHTPaKTaM Ha fiparoueHHble MeTasbl.
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OT4eTbl 0 3aK/HOUYEHHbIX OMLMOHHbIX KOHTPakTax 004, 004cl:

e "3" - ans 6anaHcupytowmx CpoUHbIX KOHTPAKTOB, 3aK/IHOUYEHHbIX C [J06POCOBECTHLIMU yYaCTHMKaMK KAMpUHra 6e3 nogayun 3asBok;

"6" - AN 3aKpbliBatoLLMX CPOUHLIX KOHTPAKTOB, 3aK/OUYEeHHbIX B pamMKax npoLeaypb! Kpocc-aedonTa;

"7" - Ansa 3akpbiBatoLLMX CPOYHbIX KOHTPAKTOB, 3aK/IIOUYEHHBIX B CBA3W C HEUCNOoNHeHeM MapXxuHanbHoro TpebosaHus.

2.8.2. Witpadpbl n komuccumn

3a caenkn yperynupoBaHusa ¢ Hefo6poCOBECTHBLIX YYACTHUKOB KIMPUHIa BMECTO KoMuccum B3nmaetcsa wrpad). Cymma wrpada 3a 3a-
Kt0YEeHNE 3aKpbiBaoLmMX CPOUHbIX KOHTPAKTOB paBHa cyMMe 5 GupeBbiX CO0poB, ycTaHoBNEHHbIX TAO MockoBckast Bupxa, n 5 komumc-
CMOHHbIX BO3HArpaXxaeHuin 3a KNMPUHT OT CyMMbIl 3aKpbliBatoLnx CpOYHbIX KOHTPaKTOB, 663 NpMMEHEHNs CKkaslbnepckon ckuaku. Ltpad
paccunTbiBaeTCA NO KaXKAOoW CAenke yperynnmpoBaHnsa 1 YUnTbIBAETCS MO 7-3HAYHOMY pasfesty y4YacTHMKA KIMPUHFa, KOTOpbIi yKasaH B
CLieNnke yperynnpoBaHus.

MHhopmanms o wrpadiax TpaHcAvMpyeTcs B LWo3e B nose penalty B Tabnuue part notoka FORTS_PART_REPL (cymmapHO Mo 7-3Ha4HOMY
pasgeny), a Takke B Tabnvue penalty notoka FORTS_FEE_REPL (B pa3pese caenok).

LUTpadhbl ¥ KOMUCCU 32 3aK/HOUeHUe CAEMNOK YperynmpoBaHust oT UMeHu [J06pOCOBECTHOTO yYacTHUKa KnupuHra (6anaHcupyolye Cpou-
Hbl€ KOHTPAKTbI, 3aK/Tlo4eHHble ¢ J06POCOBECTHLIM YYACTHUKOM KMpUHTa 6e3 noAaqumn 3asBok) ¢ YK He B3umatoTcs.

LLTpadbl 3a 3akntoueHne 3akpbiBaoLyx CpoyHbIX KOHTPakToB ¢ HYK He B3umatotcs:
* ECnv B OTHOLLIEHUW YYaCTHUKA KNMPUHTa NMPOBOANTCA npoueaypa JINKBUAaLUUOHHOTO HETTUHTA.

 EC/M y4aCTHUK KNMPWHFA HaXoAuTest B cTatyce "MprocTaHoBKa KIMPUHIOBOTO 06CMY)XUBAHWS YYACTHIUKA KIIMPUHTA MO NPUYUHE aHHY -
POBaHWSA NNLEH3MM HA OCYLLEeCTB/IeHUe NPOGECCUOHALHON AEATENBHOCTY Ha PbIHKE LieHHbIX BymMar".

MHhopmaums no gaHHbIM 6510KMpOBKaM TpaHC/IMpyeTcs B LWo3e B Tabnuue clearing_members notoka FORTS_REFDATA_REPL.
Cpenkun yperynmpoBaHusi, No KOTOpbIM LUTpadobl He B3MMa/IMChb MO NPUYMHE aHHYIMPOBAHWSA NIMLEH3MN Ha OCyLLecTBeHne npodeccuno-
HaU1bHOV [eATeNbHOCTM Ha PbIHKE LieHHbIX Bymar, nomevatotcs B Tabnvuax caenok B nonsx xstatus_sell n xstatus_buy cneunanbHbIM npu-
3HaKOM:

» eDontFineRF (0x80000000000000) - Mpu3Hak HEB3MMaHWA LWTpada 3a CAeNKN yperynnpoBaHus.

MHhopmaums o cymme LiTpadha BKIYAETCSA B BUAE HOBOrO TUMa niatexa B 0OTUETbI pay B AaTy cnucaxus. LUTpadbl yunTbiBatoTCA B OTUETE
B COCTOSIHUM TeKyLLen feHexHol no3uummn. OT4YeTbl:

o payXXYY.csv;

* paycIXXYY.csv.
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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:
o YcraHoBky TCP-coeaviHeHwuii c cepBepamu G1pxu.
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.
o lMpuem/oTnpaBky P2-CO0BLLEHWIA.
o LWwndppaumio nHchopmaumm, oTnpasifsemyto y4acTHUKOM, U gelumdpanuio MHgopMaumumn, NPUHIMaeMyto oT GUPXK.
o AyTEHTUMKALMIO y4aCTHMKA 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. 1. WWnio3 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:
« [Mpoueccop Core 2 duo ¢ yactoToii 1 [Ty, nnu Bbilwe

« OneparusBHas NnaMsATb He MeHbLUe 2 6, ansA 64-6uTHbIX OC 4I'6

MuH1MasbHbIe TPe6oBaHNSA K KOMMbIOTEPY A1 GPOKEPCKOro NorvHa ¢ 06paboTKoi faHHbIX B NaMATV 6€3 CoXxpaHeHUs Ha AWCK:

* 2-X MPOLECCOPHbIN cepBep Ha Intel Xeon kak MUHUMYM cepun 53XX UM aHanornyHbIX npotieccopax oT AMD (2 chmanyeckmx npoteccopa,
KOMIM4YecTBO sAep OT 2-X U 60/bLue)

« OneparuBHas NnamMsTb He MeHbLUe 24 6
* OTgenbHblli koHTponnep SAS. Kak MuHumym 2 aucka B RAID1. [ga pa3gena 30 6.
MuHMMasbHbIE TPE6OBAHKSA K KOMMbIOTEPY A1 6POKEPCKOro NorvHa ¢ 06paboTKoM faHHbIX C COXPAHEHWEM Ha AMUCK:

¢ 2-X MPOLECCOPHBIN cepBep Ha Intel Xeon kak MUHUMYM cepun 53XX UM aHanornyHbIX npotieccopax oT AMD (2 chmanyeckmx npoteccopa,
KOMIM4YecTBO sAep OT 2-X U 60/1bLue)

« OneparuBHasi NnaMaTb He MeHbLUe 4 6

* OTaenbHbIl KOHTponnep SAS ¢ pexrMoM KelumpoBaHus 3anvcu write-back. Kak muHumym 4 aucka B RAID10. [iBa pasgena 30 6
3.1.2.2. MporpamMmmMHble Tpe6oBaHUA

Lnto3oBoe MO noaaepXxuBaeT cneaytolme BepCcum onepaLmoHHbIX CUCTEM:

« Microsoft Windows 10 (fonyctuMbl kak 32-6UTHble, Tak U 64-6uTHble Bepcumn OC)

« Microsoft Windows Server 2016/2019 (aonyctuMbl kak 32-6UTHble, Tak U 64-6uTHble Bepcumn OC)

¢ Linux RedHat/CentOS 7 n HoBee (TONbKO 64-6UTHbIE BEPCUM), TaKKe BO3MOXHO UCMNOb30BaHne Apyrux AUCTpUGYT1BOB

3.1.3. YctaHoBKa NO B cpeae Windows

3abepute HOBYIO BEPCUIO LL/IO3a C cepBepa pa3paboTunkos. IMa nHcTannsaumnoHHoro dhaiina - setup_SpectraCGate_X64_vx.X.X.X .exe
rae X.X.X.X - Homep sepcuu MO, Hanpvmep 6.6.0.186

3anycTuTe nonyyeHHblii chaiin setup_SpectraCGate_x64_VX.X.X.X.eXe. YCTaHOBKa NPOU3BOAUTCS C MOMOLLbI0 MacTepa yCTaHOBKY.

a

ii{.:-'- Ycranoeka: SpectraCGate (Bep.: 6.6.0.186)

Bac npveetcTeyeT nporpamma InstallShield
Wizard pana SpectraCGate

MNporpatta Inskallshield(R) Wizard BENOAHAT YoTaHoBKY
SpectracCGate Ha KoMNEKTER, ANA NPOACIHEEHHA HIMMHTE
kHOMKEy "fdanee”,

MPEAYTIPEX AEHIME: flaHHas NporpamMma 3aMweHa 3aKoHam9
06 ABTOPCKHX NPABaX M MEX AYHAPOAHEIMH COMNAWEHHAMM,

Puc. 2. Ha4yano yctaHOBKU

Haxmute kHonky "[Aanee" Ans npofo/KeHNs yCTaHOBKU.
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Ycranoeka: SpectraCGate (sep.: 6.6.0.

Manka Ha3Ha4YeHwA

Hamemime kHoncy "fanee”, uTobsl YCTAHOBKMTE B 3T Nanky, HasmaTe KHoMky
"MamMeHrTE", 4TODBI BBINOMAHMTE YCTAHOBKY B APYryH) Nanky.

¥cTanoeka SpectralGate B!
CiikASENSpectralicate), HE T s

InstallShield

Puc. 3. Manka HasHayeHus

Mo ymonyaHuo Ana yctaHoBKM nporpaMmbl npegnaraetca nanka C:\KASE\SpectraCGate\. Ecnv Bac aTo ycTpavBaeT, HaXXMUTE KHOMKY
"[Manee" AN NpoAOMHKEHUS U BbI6Opa BMAA YCTaHOBKN.

Ecnu Bbl XOTUTE BbINOMHWUTL YCTAHOBKY B APYTYHO Nanky, HaXXMUTE KHOMKY "VI3MeHWTb..." 1 B NOSIBMBLLIEMCS OKHe "/I3MeHeHVe TeKyLLeii nanku
HasHaueHns" BbiGepnTe HOBYIO Nanky ¢ NOMOLLbIO OkHa “lounck B nanke"; Ans nepexofa Ha ypoBeHb Bbllle B AepeBe nanok Ucnonb3yirte

KHOMKY J Bbl TakKe MoOXeTe co3farb HOBYIO Marnky HasHayeHusi Npu NOMOLLIM KHOMKK ﬁl NN BBECTY MYTb K Y)Xe CYLLeCTBYIOLLEN nanke
BpYUHYt0 B nosne "VIMsi nankn" B HWKHEN YacTu OkHa. [1s COXpaHEHNS BHECEHHBIX M3MEHEHWI HaXXMUTE KHOMKY "OK" — OKHO U3MeHeHusi
nanky HasHavyeHusa 3aKpoeTcs, U Bbl BEPHETECH B MNpeAblayLiee okHO "lMNanka HasHavyeHns". Haxxmute KHOMKy "Janee” An1a npoao/keHus
1 Bbl6oOpa BMAA YCTAHOBKMU.

O6paTnTe BHUMaHWe, YTO Bbl CMOXETE M3MEHWUTL Manky HasHaueHWst TOMbKO Npy NepBOi YCTAHOBKE NporpamMMbl UV NPU NepeycTaHoBKe
nporpaMmbl "¢ Hyns". B ocTasibHbIX Cyyasx kKHonka "M3mMeHnTb..." ByAeT HeakTvBHa.

craHoeka: SpectraCGate (Bep.: 6.6.0.

By, ¥CTAHOBKH

BelGop Havbones No4x0AALLEND BHAA YCTAHOBKH.
BEISEPHTE BMA YCTSHOEKH.

@ lMNonHan

EyvayT ¥CTAHOENEHE! BCE KOMMOHEHTE! Mporpattel, (TpetyeTca
BONbLWE BCErO MECTA HA AMCKE. )

{_)Boifiopounan

Brifiop Heobx0AMMBIX KOMMNOHEHTOS NPOrPAarME! M NarkK, &
KOTOPORA OHKM BY A% T YCTAHOBNEHK!. PACCYMTaHa Ha ONBITHB:
NoNez0EaTENSH,

InstallShield

Puc. 4. Bug yctaHOBKU

BblGepuTe BapyaHT yCTaHOBKM, ONpeaensiioLLuii COCTaB yCTaHaBMMBAEMbIX MPOrPaMMHbIX KOMMOHEHTOB. [ofiHas ycTaHOBKa Npeanonaraet
YCTaHOBKY BCEX KOMMOHEHTOB Luto3a: Moayns P2MQRouter, 6u6nnoTekn cgate, AONOMHUTENbHBIX YTUIUT, & Takke KOMIIeKTa CpescTs
pa3paboTku. BbiGOpoUHas - 3T0 pasuyHble KOMGMHALMM NPOrPaMMHbIX KOMIMOHEHT.
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HaxxmuTe kHonky “[anee”, 4Tobbl aKTMBMPOBATL CNEAYOLLMIA Lar.

BbibopoyHanA yCTaHOBKA

BrifEpHTE KOMNOHEHTEI NPOrpamMel, KOTOPEIE HEODX0AMMO YCTAHOEBMTE,

LLLBJ'IKHMTB SHAY0K B CMHMCKE HHME, YTOBR! MEMEHMTE CNOCOG YCTAHOEKH KOMOOHEHTA,

Samples

ONHCaHre KEOMNoOHEHTA

Kazakhstan Stock Exchange
SPECTRA Client's Gate files

ANA AZHHOM O KOMNOHEHT 3
TpehyeTca 13M6 Ha wecTkom
AMCEE,

Marka:
C:AKASE \SpectraCicate),

InstallShield

Cnpagka Arck

MEHEHHTE. ..

Puc. 5. BbiIGopouHas ycTaHOBKa

Bbi6epuTe TpebyeMble NporpaMMHble KOMNOHEHTbI U KaTaslor 15 yCTaHOBKW. JUPeKTopus YyCTaHOBKM A0/MKHA GbiTh pacnosoxeHa B COOT-

BETCTBUN C aAMUHUCTPATUBHbIMW peKoMeHdaunamn.

HaxmuTe kHonky “[anee”, 4Tobbl aKTMBMPOBATL CNEeAYOLMIA Lar.

cTaHoBKa: Spectr

HacTpokka NapaMeTpOE CO8AMHEHHA

(®) OCHOEHAS CHCTEMA

() PesepEHOE COBAMHEHHE
() TecTomaA cHCTema

() CroM NapameTpel CogAMHEHHA

AedonTHEIA NHHE

BapHaHTbl MNoAKNHOYEHHA K Toprosoﬁ CHCTEME

() OCHOBHARA CHCTEMA (BRIASNEHHDE COSAHHEHHE)

MNepeonpeAEnHTE CEOM NapaMETpel coeaHHEHHA (TP mr DMS agpec: nopt),

AMPEKTHEIA NMHE 1

|spectra-t1 Jmoes, com; 3001

AVPEKTHEIR KHE 2

|spectra-t1 Lo, com; 3000

AVPEKTHBIA KHE 3

|spectra-t1 Mg, com; 3003

Installshield

|speu:tra-t1 e, corm; 3004

Puc. 6. BapnaHTbl nogkntoyeHus K TC

Bbi6epute TC, K KOTOPOi HeO6X0AMMO NoAkMuUTLCS (production, TecToBas v T.M.), UM BBeAUTE CBOW NapameTpbl ANs COeAUHEHUs C
cepBepamMy GUpPXU. s Kax40ro BapuaHTa NofKIueHNs napaMeTpbl COeiUHEHNsI XPaHSTCS B OTAE/bHOM KOH(DUIypaLMoHHOM dhaiine,

KOTOPbIA HaxoauTcs B katanore \links AupeKTopun yCTaHOBKK:

BapuaHT NOAK/OYEHUsI ®daiin ¢ HacTpoiikaMu NoAK/OYEeHUs OnucaHve

OcHOBHas cuctema links_public.prod.ini

MopkntoueHne kK Spectra 60eBoli KOHTYP

PeszepBHoe nogknioueHve links_public.rezerv.ini

MogkntoyeHre K Spectra pe3epBHbIil KOHTYP
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BapumaHT nogkntoueHus daiin ¢ HacTpoKamu NoAKNYeHUs OnucaHve
TecToBas cuctema links_public.t0.ini MopaxntoueHne k Spectra ny6/IMYHbIA TECTOBbIA KOHTYP
CBou napameTpbl COeAVHEHMNS links_public.custom.ini MopxnoveHve, 3aaHHOE Nosb30BaTenem

[Mocne ycTaHOBKM CCbisika HA COOTBETCTBYHOLMIA haiin ¢ napameTpamy coefMHEHUss NponMcbiBaeTcs B ini-chainne mogynsa P2MQRouter
B nMapameTpe connections_ini. Takoin Nnogxog No3BO/SET YNPOCTUTL NPOLLECC nepeknoyeHns mogyna P2MQRouter mexay nonuroHamu u
cucTemamm Spectra - 519 CMeHbI NOAKMIOYEHNSA OCTATOYHO NPOCTO Nepe3anyCcTuTb MHCTAIIATOP U BbIGPaTh HYXHbIM BapnaHTt. ObpatuTe
BHUMaHVe, YTo B C/ly4ae nepeycTaHoBKM UKW AEVNHCTaNIAUMN cucTeMbl katanor \links 1 gaiin ¢ nonb3oBaTenbCkUMM HacTpoikamu nog-
kntouenus (links_public.custom.ini) He yganstoTcs.

B nonsix cekummn nosib3oBaTesibCKUX HaCTPOEK 0TOBpaxarTCA:
* [Mpu nepBoHavasibHOl ycTaHoBke MO - 3Ha4YeHWs No ymonyaHuio (napameTpsbl 13 links_public.t0.ini B kauecTse npumepa).

* Mpwn nepeyctaHoBke MO - nonb3oBaTenbckMe napameTpbl nogxaodeHns u3 links_public.custom.ini unw client_router.ini. Ecnun chaiinsi
OTCYTCTBYIOT, TO OTOOpaXatOTCA 3HAYEHNSA N0 YMONYAHUIO.

(®) CeoM NapaMeTpel CO8AHHEHHS

MepeonpeAenKTe CEOM NapaMeTpel coeAmHeHHaA (IP wnm DNS agpec: nopT).

AedonTHEIR NHHE AHPEKTHER NHHE 1
|5|:|ectra-t1 Jmioex, carm; 3001 |spectra-t1 JFriogs, carm; 3000
AHPEETHBIA NHHE 2 JHPEKTHEIA NHHE 3
|5|:|ectra-t1 Jmoex. con; 3003 |spectra-t1 Jmoesx, conn; 3004

Puc. 7. CeKkuus nonb3oBaTeIbCKUX HACTPOEK NOAK/TIOHEeHUA

HanomuHaemM, 4To AN BbIGOPa NPaBWsIbHbIX aPECcoB NOAK/THUYEHUS HEO6X0AMMO NPOKOHCY/ITUPOBATLCS C BaLLMM 6POKEPOM W/UNK CIyX-
6011 TEXHUYECKOW NOAAEPKKNA BUPXN.

HaxmuTe kHonky "Aanee”, 4Tobbl aKTUBMPOBATL CEAYIOLLMIA LIar.

cTaHoBka: SpectraCGate (Bep. 6.6.0

B0 B CHCTEMY

YEQ¥HTE HMA NONL30EATENA H Napont

£lNA YCMEWHOA Y¥CTAHOBKK NPOrparMHOro 0BECneYeHHA HeoBX0 AMMD 33 4aTE KOPPEKTHOS MMA
NOABZ0EATENA (NOrMH) M NAp0Nk.

noraH

USERMAME

MaPONE

InstallShield

Puc. 8. BBog norvHa n napons
BeeauTte n0rvH 1 naposb /19 BbIGpaHHOTO Ha NpeaplayLem Lare NogKIYeHNs.

Mocne ycTaHOBKW /TIOMWH ¥ Naposib NPOMNMCLIBAIOTCS B OTAENbHOM KOHMrypaLvoHHoM chaiine auth_client.ini, koTopblii HaxoauTCS B KaTa-
nore \auth gupekTopumn yctaHoBKM, a B ini-haiine mogynsa P2MQRouter B napameTpe auth_ini ykasblBaeTcs cCbi/lka Ha 3TOT chaiin.

Mpu nepeyctaHoBke MO B nonsix hopMbl OTOOPAXKAKTCA 3HAYEHUS SIOTMHA M Napons, 3agaHHble B auth_client.ini unu client_router.ini.
O6paTnTe BHUMaHWe, YTO B C/lyyae nepeycTaHOBKM MW AeVHCTaNINALMU cucTeMbl katautor \auth v dhaiin ¢ ayTeHTMNKALMOHHLIMU faH-
HbIMM (auth_client.ini) He yaansioTcs.

HaxmuTte kHonky “[anee”, 4Tobbl aKTUBMPOBATL CNEAYHOLLMIA Lar.
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FapervcTpyposats cnysby Windows

PerkcTpauma cepemca 'SPECTRA_CGATE_Router'

Mpunokeqye PZMORouter exe’ ABNAeTCA
Da30B6IM MOAYNEM CHCTEME 0DMEHA
COOBWEHHAMH TC, OHO MOMET BEITE
3APErHCTRHROEAHD KAk CEPEHE M
3AMYCKATECA SBETOMATHYECKH NPH CTapTe
O, ECNM CEpBHC HE 3apErHCTPHPOEEH (MK
OCTSHOENEH), BEl MOMETE SaMyCTHTE
MPHADHKEHHE EPYUHYHD C MOMOLWLEHD
KoMaHAHoro taking 'skart_router,cnd’
KOTOPEIA H3X0AMTCA B KaTanore
YCTAHOBEH,

JAPErHCTEHPOEATE CEPEHC

Mo aKOHYaHKK WCTAHOEKH
SANYCTHTE CEPEHC

InstallShield

Puc. 9. Pernctpauus poytepa kak cepsuc OC

Mpn HEOBXOAMMOCTY YCTaHOBUTL poyTep Kak cepeuc OC Windows BbICTaBUTE YEKGOKC U HAXMUTE KHOMKY "[anee”, 4To6bl akTUBMPOBAaTb
crefyoLwuii war.

Ecnv npu nHctannsaumm P2MQRouter He 6bin 3aperncTpupoBaH kak cepeuc OC, B AasibHeliLlueM 3T0 MOXHO UCNPaBUTb BPYYHYHO, BOCMO/b-
30BaBLUNCb KOMaHAHbIM chaiinom install_router.cmd (uninstall_router.cmd) n3 auctpnbyTtnsa.

cTaHoBKa: Spectr

F0TOBA K YCTAHOEKE NPOrpaMMel

Mporparka roToOES K HAYany yCTSHOBKH,

HammiTe KHOMKY "¥oTaHOBMTE", 4Tobk! HEYETE YCTAHOBKY,

YTobkl NPOCMOTRETE HAKM M3MEHHTE NApaMET PRl YCTAHOEKH, HA%MHTE KHONKY "Hazan",
HasmHTe KHOMKY "OTHEHS" ANS BRX0A43 M3 NPOrpatkel,

Installshield

<= Hazaa q. YCTAHOEHTE OTHEHS

Puc. 10. 3anyck yctaHOBKU

HaxxmuTe KHOMKy "YCTaHOBUTL", YTOGbI HaYaTb YCTaHOBKY.
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i‘,;:—'- Ycranoeka: SpectraCGate (sep.: 6.6.0.186)

MporpammMa InstallShield Wizard zaeepwena

MNporpamia Installshield Wizard vonewHo yoTaHoBKMna
SpectraCGate, HammuTe kKHOMKY "ToToBO" ANA BRIXOAS H3
NPOrparE,

Puc. 11. 3aBepLieHne ycTaHOBKU

Haxmute KHonky "MotoBo" A1a 3aBepLUeHns npoLecca yCTaHoBKU.

3.1.4. YctaHoBka N0 B cpepge Linux

[Onctpubytms Cgate ansa cpegpl Linux COCTOUT 13 UHCTA/IISLMOHOIO CKpUMTA U apxvBa, B KOTOPOM HaxXoAsaTCs 3arpy)xaemMble Mogyv npo-
eKTa cgate n npoekTa cgate_java, chaiinbl include, daiinbl fokymeHTauum 1 daiibl Npumepos.

Mopapok ycTaHoBKK:
1. BbinonHute komaHay:
chmod 755 ./install.sh
2. BbInonHuTe KoMaHay:
./install.sh ./cgate_linux_amd64-5.3.6.11.zip
BHumaHue! Viva apxvsa nprsasaHo kK Bepcun MO 1 MOXET OT/IMYaTLCA OT MUMEHW, KOTOPOE YKa3aHo B NMpUMepe BbILLe.
3. B otBeT Ha 3anpoc: "Please, enter cgate install path:" ykaxunTe NonHbIf NyTb K KaTasiory, B KOTOPbIA Bbl XOTUTE pacnakoBaTb LL03.
4. B oTBeT Ha 3anpoc: "Please, enter P2 login:" ykaxuTte /10rMH Nonb3oBartens.
5. B oTBeT Ha 3anpoc: "Please, enter P2 password:" ykaxuTe naponb nonb3oBatens.
6. [lanbHelilune warn ycTaHOBKM Pas3inyaloTcs B 3aBMCMMOCTM OT Bepcumn OC Linux, yCTaHOB/IEHHOW Ha KOMMblOTepe:
« Debian 6:
o YCcTaHoBUTbL NakeT ant
o YcraHoBuTb nakeT openjdk-6-jdk (komnuiauma NnpumMepos java)
O YCTaHOBUTbL NakeT g++ (komnunaums npumepos C++).
* CentOS 6:
o YCTaHOBUTbL NakeT gcc
o YCTaHOBUTbL NakeT gcc-Cc++ (Komnunsauma npumepos C++)

o YcTaHOBUTb NakeT ant (KOMNUASALMA NPUMEPOB java).
3.1.5. PekomeHpauum no paspadoTke

3.1.5.1. Ucnonb30BaHue TECTOBbLIX NPUMEPOB

15 NpOBEPKM KOPPEKTHOCTUN YCTAaHOBKM MO 1 TOTOBHOCTH K pa3paboTke MOXHO BbINOHATL TECTOBYIO CEOPKY NPYMEPOB U UX UCTIONHEHE.
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Mpumepsbl pacnonaratotces B katanore KASE\SpectraCGate\SDK\samples ans nnatcopmbl Windows unu B katanore /usr/share/doc/cgate-
examples ans Linux. C60pka NpyMepoB BbINOHSAETCA 3anyCcKoM CO0POYHbIX CKPMMNTOB, KOTOPbIE Pa3InyatoTCs B 3aBUCUMOCTU OT UCMO/b-
3yemoii nnaTthopMbl 1 A3blka nporpaMmmupoBanns. Ans OC Linux pekoMeHAyeTcs caenatb KOonvio NPMMepoB B CBOEM AOMALLHEM KaTasiore
1 cobupartb ux oTTyAa.

OnucaHne nNpuMepos:
1. Mpumep aggrspy

aggrspy - npumep NOCTPOEHUS arperMpoBaHHOrO CTakaHa Ha MOKYNKy M npogaxy no (OMKCUPOBAHHOMY WHCTPYMEHTY MO MOTOKY
FORTS_FUTAGGR50_REPL. Npun Haxatun Enter B outfile BbIBOAMTCA cpe3 cTakaHa.

KomaHga pns 3anycka:

aggrspy ISIN_ID depth outfile [r]

BXxofHble apryMeHTbI:

e isin_id - id uHCTpymeHTa;

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

« outfile - chaiin gna neyatn ctakaHa;

* I - BK/IIOUYMTb 06pATHOE Hanpas/ieHne COPTUPOBKY (NapameTp UCNOoNb3yeTCs 4151 MIHCTPYMEHTOB C 06PaTHOW COPTUPOBKOIA).
2. Mpumep repl

repI - NoNyYeHne pensikn AaHHbIX No NOTOKY. MpuMep neyaraeT BCe Nonyyaemble coo6u_|,eva B |Og. Mpu pa3pbiBe coegnHeEHNA pennka
HauyMHaeTca cHavana. BXoAHbIX apryMeHTOB HeT.

3. Mpumep repl_resume

repl_resume - npumep aHanornyeH repl. OTAMUMe 3ak0YaeTcss B TOM, YTO MOC/e paspbiBa CoeAVHeHUs repl_resume npogosmkaeTt
pennvky ¢ nocnegHero coobuieHns TN_COMMIT. BXoAHbIX apryMeHTOB HET.

4. Npumep send
send - BbicTaBNsIET 3a8BKy HAa SPECTRA. BbiBOAUT B /107 OTBET TOProBOW CUCTEMbI. BXOAHbIX apryMeHTOB HeT.
5. Mpumep orderbook

orderbook - npvMep NOCTPOEHMS arperMpoBaHHOro CTakaHa Ha MoKynKy U NpoAaxy no MKCMpoBaHHOMY UHCTPYMEHTY no online NoToky
FORTS_ORDLOG_REPL u cHanwot notoky FORTS_USERORDERBOOK_REPL. PekomeHayeTcs ana pa3pabdotku late join u MuHK-
MU3aLMn BpeMeHN NpoCcTost NPpK 3aKkadke apxmMBHbIX AaHHbIX. MNpu HaxkaTun Enter B outfile BbIBOAWTCA cpes cTakaHa.

KomaHnga ans 3anycka:

orderbook ISIN_ID depth outfile [r]

BXxoAHble apryMeHTbI:

* isin_id - id nHCTpymeHTa;

* depth - rnybuHa BbiBOAMMOrO cTakaHa B dhaiin (He 6onbLie 50);

« outfile - chaiin ana neyatTn ctakaHa,

* I - BK/IIOUUTb 06paTHOE HanpaB/ieHe COPTUPOBKYM (MapameTp NCNob3yeTcs A1 UHCTPYMEHTOB C 06paTHOI COPTUPOBKOIA).
6. Mpumep p2sys

p2sys - NpyMep aBTopusaLmy poytepa u3 cgate. MoBTOPSET B LWKe cregyoLime geicTBus:

 [ocblnaet ownboyHbIl Habop (login, pwd), B oTBET nony4yaet coobuieHne logon failed;

« [Mocne 3aToro nockinaet NpasubHbIi Habop (login, pwd);

» Ha coo6LyeHne 06 ycnewHoi aBTopr3anum nocklnaercs 3anpoc Ha logout;

* BosBpar k Hauany.
7. Npumep send_mt

send_mt - npumep MHOroNOTOYHOM NOCLINKK 3aABKU. (MpuMeYaHne: KOMNMAMPYETCA TONbKO NOA KOMIUAATOPaMu, NoOAAEePXBaIOLLIUMM
C++11.). B Tpege 1 nocbinatotcs 3aaBku. B Tpefe 2 obpabatbiBatoTcs reply Ha nocbinaembie 3asBKU.

[ns ncnonHeHnsi NpMMeEPOB HEOGXoAMMO ybeanTbesi, UTo P2MQRouter 3anylieH 1 coeiMHeH ¢ ceTbto Plaza-2 (aHa/im3om coobLuieHwit
poyTepa), B 4OCTynHOCTM 6nbnmoTek Plaza-2 pnsi 3anyckaemoro haiina npumepa (Bo3MoXHO noTpebyeTcs gobasneHne katanora KASE
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\SpectraCGate\bin B nepeMeHHyt okpyxeHust PATH nnn ykasaHue katanora KASE\SpectraCGate\bin B Bawweli cpefe pa3paboTku), a Takke
B AOCTYNHOCTU KOHCOMIypaLMOHHbIX halifos.

I'Ipwmeqauwe: Yka3aHHble npumMepbl He nNpeaHa3HavYeHbl 4519 KonupoBaHUA N NCNO/Mb30BaHNA B pa60Te C AaHHbIMWU, OT/INYHbLIMU OT TECTO-
BbIX. lcnonb3oBaHue aTnx npumepos ana pa60TbI C pea/ibHbIMN JTOTMHaMN KaTeropnyeckn 3anpeLieHo.

3.1.5.2. PacnpepgeneHHble KOH(Urypaymm

MpunoxeHne nonb3oBarens c cgate n mogyns P2MQRouter MoryT oyHKLMOHMPOBATL Ha pasHbIX KOMNbloTepax. [1s pasHeceHus poytepa
M K/TMEHTCKMX MPUNOXEHNI Ha pa3Hble KOMMbIOTEPBI B CETW BpoKepa c/iedyeT YCTaHOBUTbL PoyTep 13 ANCTpubyTMBa Ha KOMMbIOTEP, C KOTO-
poro 6yaeT ocyLecTBATLCA 4OCTYN B CETb GUPXM, YCTAHOBUTL cgate U3 ANcTpubyTmBa Ha KOMNbIOTEP, rae ByaeT paboTarb NPUIOXKEHNE
nonb3oBartens, u caenatb criefyrowme HacTPOKK:

* CO CTOpPOHbI KINeHTA:
o YctaHoBUTb cBOMCTBA Host, Port B 3HaYeHns, COOTBETCTBYIOLLME YCTAHOBKE poyTepa B Balleli KOpnopaTnBHOWA CETU.

o lNpaBuIbHO YCTaHOBUTL CBOWCTBO Password — fIokasibHbli naponb npunoxeHnst AppName Ha poyTepe. MNpy coefyHEHNN NpUioxe-
HUSA 1 poyTepa BHE NpefesioB OHOTO KOMMbIOTEPA, TpebyeTcsl 3a/jaBaTb Naposib IOKaIbHOTO CoefuHeHwst. [aporb I0KaIbHOTo Co-
€AVHEHUS 1 Napo/ib A4J1st ayTEeHTUMKALMY NPUIOXEHUS B ceTU Plaza-2 — 3To pasHble Belwu! Henb3s ux nytatb.

« Co CTOpOHbI poyTepa:

o B ini-chaiine poytepa B cekumm [AS:Local] nponucats cTpoky <AppName>=<local password>, rae AppName u local Password — nms
NPUIOXEHVA U €ro NNOKasbHbIM Naposib — [O/MKHbI COOTBETCTBOBATL NapameTpaM, nepefaBaemMbiM K/IMEHTCKM NPUIOXKEHUEM.

3.1.5.3. PekomeHgauum no BKOUEHUIO paHTaliMoB KASE B npunoXxeHue nosib3oBaTensa Npyu pacnpoctTpaHeHun
nonb3oBatesibCcKoro NO CTOPOHHUM KOMMAHUAM

Ha6op chaiinos, KOTOpbIi KONMpyeTcs B katasor yctaHoBky wto3a KASE\SpectraCGate\bin, a Takxe cxeMbl JaHHbIX U COOBLLEHWIA, Ha-
xopsawmecs B katanore KASE\SpectraCGate\SDK\scheme, f0/mKHbI KONMPOBAaTLCA NO/b30BaTENIEM U3 KaTasiora yCTaHOBK/ B Katasor co
CBOUM MPUIOXKEHNEM U PACNPOCTPAHATLCA BMECTE C HUM.

He pgonyckaeTcs ncnonb3oBaHne pasnnuHbix Bepcuii mogyns P2MQRouter 1 KOMMNOHEHT cgate, Tak Kak OHW He SIBASIOTCA COBMECTUMbBIMY.
Mpwn ycTaHOBKE MPUIOXKEHWsI NONb30BaTeNs CrefyeT KOHTPONMPOBaTh, YTO MCMOMb3YeTCs Ta Xe camast Bepcusi P2MQRouter, uto 1 npu
paspaboTke.

3.2. CocTtaB TpaHcnupyemoii nHcpopmayum

B faHHOM pasfene onvcbiBaeTcst COCTaB MHhopMaumm, TpaHC/IMpyemoii B Wwtose Plaza-2.
Bce TpaHcMpyeMble AaHHble pasferieHbl Ha creaytoLme ornyeckme rpynnbl:

» CnpaBo4yHas nHdopmauns

 ToproBas UHhopmaLus

* VHchopmMauusa ansi BOCCTaHOBEHUS

* WHchopmauus o cpegctBax U MMUTax

* KnupuHroBas nHdopmauus

* BcnomoratesibHble I/IHCpOpMaLlI/IOHHbIe NOTOKKU

3.2.1. CnpaBo4yHas uHcpopmaums
CnpaBoyHast UHopMaLysa COAEPXKNT Criefytolme AaHHbIe:
e PacnucaHve n CTatycC TOproBbIX ceccuii

MHchopmaumst o BpeMeHU NpoBefeHnss TOProBoii ceccun AO0CTynHa B Tabnuue session notoka FORTS_REFDATA_REPL. B 3aToii xe
Tabnuue ykasbiBaeTcs cTaTyc ceccuu, 4To NO3BOJAET OTC/IEXUBATb UMEHEHUS PEXVMA CECCUN.

e CnpaBOYHMKN UHCTPYMEHTOB 1 6a30BbIX aKTUBOB, UX CBOCTBA

HasHayeHHble B  TOProByld Ceccuio  (obloYepCHble  MHCTPYMEHTbl  AOCTYNHbl B Tabnuue  fut_sess_contents  noTo-
ka FORTS_REFDATA_REPL. CnpaBoyHMK 6a30BbiXx akTMBOB (DblOMEpCOB npeAcTasneH Tabnuueii  fut_vcb  notoka
FORTS_REFDATA_REPL.

YkazaHHble CpaBOYHMKA MOTYT OGHOB/SITLCS B XO4€ TOProBOi Ceccum, Hanpumep, B pesysiktate NprocTaHOBKM TOPFroB N0 KakoMy /6o
VHCTPYMEHTY U BO BPEMS ONepaLmm pacluMpeHus IMMUTOB LiEH.

+ CnpaBOYHUKM (OUPM U KIINEHTOB

TpaHcnupytoTca B Tabnuuax dealer n investor notoka FORTS_REFDATA_REPL. B gaHHbIX cnpaBoYHuKax [OCTYMHbI UCKNIOUYNTENIbHO
CBeLleHNs 0 KIMeHTax cBOeW hupmbl.
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+ KoathchuimeHTbl napameTpuyeckoli KpUBOI BONATUILHOCTY 4151 ONLUMOHOB
TpaHcnupytotcs B Tabnuue volat_coeff notoka FORTS_MISCINFO_REPL.

N5 ocyllecTBneHusl onepaumii Ha pbiHKax TOprosoii cucteMbl SPECTRA cucTema Nnosb3oBaTens Ao/MKHa NosyyaTh B pexyme oH-naiiH
no kpaiiHeii Mepe cneayloLye cnpaBoyHble AaHHbIe:

» PacnucaHue ceccuii (session)

» CnpaBOo4YHMK MHCTPYMeHTOB (fut_sess_contents)

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

$OopMUPYIOTCS HA OCHOBE CUCTEMHBIX 3asIBOK MO/Ib30BaTE/EN NyTEM CYMMUPOBaHWSI 0GbEMA /151 KKAOMO MHCTPYMEHTA, LieHOBOIO YPOB-
HS M HanpaBneHns 3asiBkn. OGHOB/SIIOTCS B PEXWME OH-NaliH 1 SBMSIIOTCS OCHOBHLIM CMOCO60M MOJTyYeHUs1 MHGOPMALIMK O TEKYLLIMX
LleHax n o6bEmMax. Monb3oBaTeslb MOXET BbIOPATb XeMaemyto ry6uHy cTakaHa 13 BapuaHToB 5, 20 uin 50 LEHOBbLIX YPOBHEN B KaXKaoM
13 HanpaBneHuiA; AaHHbIA BbIGOP OCYLLECTBSETCSA NPU KOHDUIYPUPOBAHWN IOTUHA U HE MOXET 6bITh U3MEHEH B XOAE TOProBOii ceccum.

CTakaHbl TPaHCNMPYIOTCA HECKONbKMMM noTokamu pennvkauum Plaza-2: FORTS_AGGR5_REPL, FORTS_AGGR20_REPL n
FORTS_AGGR50_REPL.

» OO6LepbIHOYHbIE NOKa3aTeu

B cocTaBe 06LLepbIHOYHBIX NOKa3aTenei TpaHCNpyeTcs Takas MHPOPMaLMS Kak NyyLume 3asBKy Ha MOKYMKY U NPoAaXxy, LieHbl OTKPbITUS,
3aKpbITUS, TeKyLLMe pacyeTHble LeHbl 1 T.N. JaHHan nHdopmaumsa TpaHcampyetcs B notoke FORTS_COMMON_REPL.

* )KypHan 3asBOK No/ib30Batesisi (a TakKe - NOJHbIN XypHas 3asBOK TOProBoli CUCTEMbI)

B XypHasne 3asBOK Mosib30BaTeNs TpaHCMpyeTCs BCS MCTOPWS onepauuii No 3asiBkam nosnb3oBatens. XXypHan 3asBoK Nonb3oBatens
pocTyneH B Tabnuue orders_log notoka FORTS_TRADE_REPL.

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

* JKypHau1 caenok nosnb3osarens

CofiepXuT CMMCOK BCEX COBEPLLEHHbIX NO/Ib30BaTeNIeM 3a TEKYLLYI0 CECCUI0 CAeNOoK. XXypHan cAenok nonb3osaTens 4oCTyneH B Tabnuue
user_deal notoka FORTS_TRADE_REPL.

* )KypHan cfenok Toprosoii cUcTeMbl
CofepXuUT CMUCOK BCEX CAENOK, COBEPLUEHHbIX BCEMW MOMb30BATENAMU 3@ TEKYLLYK Ceccuto. [aHHble CAEMOK YyXUX Mosb30-

BaTeneil NpefAcTaB/eHbl B aHOHWMMW3MPOBAHHOM BuAe. XXypHan CcAenok TOProBoii cucTembl gocTyneH B Ta6nuue deal notoka
FORTS_DEALS_REPL.

3.2.3. Nudhopmauua ans BocCTaHOBMEHUA

[ins o6ecneyeHns BO3MOXHOCTU GbICTPOro BOCCTAHOB/IEHMS NOyYeHWsi TOProBOV MHdYopMaLymn nocne notepu coegrHeHusi co SPECTRA,
paBHO Kak v ANs peanmsaunmn cueHapuvs no3gHero NoAkNioueHns K 6upxe, B coctase LWNto3a Plaza-2 ocyulecTBnseTcs TpaHcnsaumus nepu-
O[IMYECKUX CPE30B TEKYLUX CTakaHOB B HearpermposaHHOM Bue. 3TO NO3BONASET NOMNYYNTb aKkTyaslbHOe COCTOSIHME CBOWX 3asBOK (a B
cnyyae NoaKYeHHOM onuym "TIoMHbINA XypHan 3asBOK" - BCEX 3a8BOK B CUCTEME) Ha TEKYLLMIA MOMEHT BPEMEHM.

Cpesbl aKT1BHbIX 3a1BOK TPAHC/IMPYIOTCA C NEPUOANYHOCTLIO 2 MUHYTLI B noToke FORTS_USERORDERBOOK_REPL.

3.2.4. Undpopmauma 0 niMmMnTax KIMeHTOB
Bkntoyaet cnegyowme gaHHble:
* VHdopmaumsa o no3uuymsax

TpaHcnvpyeTtcs B BUAe BpeMeHHbIX cpe3os B notoke FORTS_POS_REPL. [Ina kaxoro 3Ha4yeHusi no3uuum AoCcTyneH naeHtudukarop
nocnefHen caenkv, BolLeALlein B pacyeT 3anmcuy no nosuuuu.

* VHchopmauusa o MUMUTax KIMEHTOB

TpaHcnupyeTtcs B BUAE BPEMEHHbIX cpe3oB B noTtoke FORTS_PART_REPL. [ns kaxaoro 3Ha4eHns KNMEHTCKOro cyeTa ykasaHbl pasme-
pbl IMMUTOB Ha Ha4as10 TOProBOI CECCUW, TEKYLLVE N Pe3epPBbl IMMUTOB.

3.2.5. KnupuHroBasa uHdopmauma

KnupuHroeas Hgoopmauus, TpaHc/iMpyemas B cocTaBe Wino3a Plaza-2 BkiouaeT ciefytolye AaHHbIe:
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* PacueTHble LeHbl KIMpuHra

dopMUpylOTCA B MOMEHT NPOBEAEHUS BEUEPHEro knnpuHra. JocTynHbl B Tabnuue fut_sess_settl notoka FORTS_CLR_REPL. Ta6nuua
C pacyeTHbIMU LieHaMy BK/IIOYAET Takke WHCTPYMEHTbI, CPOK AEVCTBUS KOTOPbIX 3aKOHYW/ICH, YTO NO3BOJISIET MCMOMb30BaTh AAHHYIO
Tabnuuy A4aa nonyyeHns NpaBusbHbIX LEH MO KOTOpbIM OyAeT Nnpovn3BeaeHa nocTaska.

* PeecTpbl OTBEPrHYTLIX B KNNPUHT 3as9BOK

MepeuncnsioT 3asBKK, NepeBbICTaB/IeHNE KOTOPbIX B KIMPUHT He 6bI/10 NPOU3BEAEHO NO NPUYMHE HeXBaTKM cpeacTa. PeecTp Ans dobto-
yepcoB TpaHcmpyeTcs B Tabnuue fut_rejected_orders notoka FORTS_REFDATA_REPL

+ CpefcTBa KIMEHTOB NO pe3ynkTatam KAMpuHra

BktouatoT B ce651 MHhopmaumio 0 CymMmMe CPeACTB Ha cHeTax, ABWKEHUN MO cyeTam, coopax, CyMmmapHoM MO n BM Ha MOMEHT KAvpuHra.
TpaHcnupytotca B notoke FORTS_CLR_REPL.

3.2.6. BcnomorarenbHble MHPOPMAaLUOHHbIE NOTOKU
B AaHHyto rpynny oTHeceHbl UHOPMaLUMOHHbIE MNOTOKM, NPefoCcTaBAsAoLWLME AONOHUTESbHbIE (DYHKLUN:
» TeKywme 3Ha4YeHNs1 BapnaLoHHOW MapXu

TpaHcnupytoTcsa B notoke FORTS_VM_REPL B pa3pese No3uumii KNINEHTOB.
3.3. Oco6eHHOCTUN NCMNOJIb30BaHUA LWJIl03a

3.3.1. Cnyxe6GHble nons pennvkayum

Kaxgas pennvumpyemas Tabnuua MMeeT B CBOEH CTPYKType Tpy NepBbIX Noss OMKCMPOBAHHOIO TvNa i8, NnpeaHasHaueHHbIX 415 obecne-
UeHMA MexaHu3ma penvkauum:

¢ replID — yHuKasnibHbIN ngeHTUdMKaTop 3anucy B Tabnuue. MNMpy BCTaBke Kaxk4oi HOBO 3anucu, 3TOi 3anncu NprcBanBaeTcs YHUKabHbIi
naeHTudukarop. HecMoTps Ha To, 4YTO Tabsmua MOXET UMETb HEKUI NMEePBUYHbLIA KoY, onpeAensemMblii 6U3Hec-10rMKoN, Ans uenein
penaMkauyn Bce paBHO NEPBUYHBIM U YHUKa/IbHBIM MAEHTUdMKaTOpoM aBnseTcs none repliD.

* replRev — yHUKa/IbHbIli HOMep n3mMeHeHusl B Tabnuue. Mpu Nto6om n3MeHeHun B TabnuLe (BCTaBke, pefakTupoBaHWy, yaaaeHum 3anmcm)
3aTpOoHyTas 3anucb nosly4yaet 3HaueHue replRev, paBHoe MakcuMasibHoMy replRev B Tabnuue 4o nameHeHus +1.

* replAct — replAct — npusHak Toro, 4To 3anuck yganeHa. Ecnm replAct He HyneBoli — 3anuch yganeHa. Ecnu replAct = 0 — 3anucb
aKTMBHa..

3.3.2. KomaHAabI!

[ns oTnpasky KOMaHA, HeobxoanMmo co3garth nybnukarop ¢ napamerpamm NAME = FORTS_SRYV, category = FORTS_MSG. [1ns nonyyeHus

OTBETOB Ha OTNpaB/ieHHble COO6LLEHNA HEOOX0AMMO B (PYHKLMM OTNpaBku cooblieHns 3agatb nar CG_PUB_NEEDREPLY, a Takke
co34arb NOANUCHKK € TUNoM p2mareply.

B cnyuae ownbkn B gocTaBke 1 06paboTke COOBLLEHNS HA CUCTEMHOM YPOBHE, KOZ K/IMEHTa MOXET NoslyunTb IM60 OLWMGKY Npy BbINOs-
HeHUN PYHKLMM OTNPaBKM COO6LLEHMS], MO0 OTBETHOE COOOLLEHNE cneumanbHOro Tuna "cucteMHas owmnobka" (msgid=100):

Mone Tun OnucaHune
code i4 Kop Bo3Bparta
message c255 TekcT coobLieHus.

O6paTtuTe BHMMaHUE, YTO COObLLEHNE "CUCTEMHAS OLWMGKA" MOXET ObITb OTNPAaB/IEHO B OTBET Ha N1t060€e CO06LLEHNE BU3HEC-TTOMMKN.
3.3.3. KOHTpONb aHOMa/IbHOW aKTUBHOCTHU

B TC SPECTRA pfeiicTByeT cuctema orpaHu4yeHnst aHoMaslbHOM akTUBHOCTU K/TMEHTCKMX NPUAOXEHUA. OHa He MO3BOASET NPUIOXEHNIO
nonb3osartens (ogHoMy noruHy B cucteme SPECTRA) npuckinatb 6051ee OroBOPEHHONO B 3a8BKe Ha NMOAK/IOUEHNE KO/IMYecTBa COOOLLEHWI
B €VHNLY BpPeMeHW. B HacToALMIA MOMEHT MOXHO NOMy4nTb N10rMH B cuctemy SPECTRA c orpaHnyeHvem 30, 60, 90 u T.4. (Ho He 6onee
3000) ToproBbIxX onepauuii B cekyHay. K TOproebiM onepawusiM 0THOCATCS BCE KOMaHAbl ynpaBneHusi 3asiBkamu. KonnmuecTBo HETOProBbIX
(BCex ocTasibHbIX) onepauuii gns A60ro Tuna sorvHa orpadmyeHo 1000 B cekyHAay.

Mpy NpeBbILLIEHUM NIMMUTA COOBLLEHNIA, CUCTEMA KOHTPO/IS He TpaHC/MpyeT coobLieHre B sapo TC, a nocbliaeT nosib3oBaTesto coobLue-
HWe-0TBET C yBeAOM/IeHNEM 06 0TKase B 06CNyxXunBaHuM, msgid=99 crnegytolleii CTpYKTYypbI:

Mone Tun OnucaHve

queue_size i4 KonmyecTBo co06LLEHMIA NO/Ib30BaTENS

penalty_remain i4 Bpems B MunnncekyHgax, no npoLLecTBUmM KOTOPOro ByaeT ycneLwHo npu-
HATO criedytollee COOOLLEeHMe OT 3TOro Nob30BaTens

message c128 TekcT coobLeHnsn 06 oLmnbke
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O6pallaem BHUMaHVE Ha f1Ba HIoaHca:

1. KonnyecTtBo CcOO6LLEHWIA 3a UCTEKLLYIO CeKyHAy oLeHnBaeTcs npu npuéme KAXKAOMO coobuieHns. 3To 3Ha4mMT, YTO ecnv Nosb3oBaTesb
MOCTOSIHHO MPUCbIIAET 3anpochkl C YacToTON, 60/bLUe, YeM eMy paspeLLeHo, TO ero CoobLLeHNs nepecTatT obpabaTbiBaTbCA BOOOLLE.

2. CoobuieHne-oTkas ¢ Tnom 99 MoxeT 6bITb MOCAAHO B OTBET Ha /1l060e coobLeHVe nonb3oBaTens.

3.3.4. MOHUTOpPUHT latency CcO CTOPOHBI K/INEeHTa

[nsA ueHTpasIM30BaHHOTO MOHWTOPUHIA BPEMEH BbICTAB/IEHNSA 3a51BOK U 3a[€PXeK B pacnpocTpaHeHun faHHbix, B TS SPECTRA cylue-
CTBYeT (PYHKLMOHaUTbHOCTb aBTOMaTUYEeCKOV NPOCTaHOBKN METKN BPEMEHW B MCXOAALLMX COOBLLEHUAX 1 NOC/eyIoLLero aHaamsa pasHu-
Libl BO BPEMEHW MeXfy TeKyLM MOMEHTOM Mpu NpuXoAe OTBeTa Ha KOMaHAy WV NPUXOAe 3anucu no Pensiukn U UCXOAHON MeTKOl Bpe-
MEHW, NPOCTaB/IEHHON MpK oTnpaske. CucTema HakanMBaeT cpesbl CTaTMCTUYeCKOol MHdopMaLun Mo 3agepxkam, KoTopble AOCTYMHbI
AN CYUNTBIBAHWA U aHa/IN3a LLeHTpasIM30BaHHo cuctemoit MoHnTopmHra SPECTRA. BaxkHoe 3amevaHue. [1n1s paboTocnocobHOCTM 3TOro
dhyHKUMOHana Tpebyetcs yctaHoBuThb MO Plaza2 1 ncnonb3oBark BEpCUM CXeM CO0BLLEHUIA, COOTBETCTBYOLME cucTteme SPECTRA 3.8.2
1 HoBee. OT/INYNTENbHBIM NMPU3HAKOM HOBbIX CXEM COOGBLLEHW C NOAAEPXKKON LIeHTPaIM30BaHHOTO MOHUTOPWHTA SB/IAKOTCS CTPOKM

LocalTimeField=<uma nonsa>
B OMMCAHUSIX COOBLLEHUIA.

Vicnonb3oBaHKe HOBbIX CXEM COOBLLEHWIA CO CTapbiMU GUHAPHBLIMU MogynsiMu Plaza2 npusefeT K npobieMam.

3.3.5. ABTOMaTnyecKoe CHAATUE 3asBOK MPU OTK/TIOYEHUU Nonb3oBaTtesis OT TOPros

B TC SPECTRA npenycMOTpeH MexaHW3M KOHTPO/ISA 3a COCTOSIHUEM MOAKMoUeHus knneHTa (cepsuc "Cancel On Disconnect"), koTopsblii
No3BO/IAET NPU OTK/YEHUN KNneHTa oT TC aBTOMaTu4yeckn CHMaTb BCE akTVBHbIE 3a8BKM KaneHTa. CH/UMAaOTCA TONbKO 06blyHbIe (6e3
CpoKa ncteyeHuns), 6esafpecHble 3asBKu.

[ins BKOUYEHNA cepBuca (a Takke OTKIYeHUs) hmpme-Y4acTHYKY TOProB HE0BX0AMMO NoAaTb COOTBETCTBYHOLLEE PACTOPSKEHME Yepes
KnuenTckuii LleHTp. CepBuc BktovaeTcs Ana naeHTtudmkaropa (p2login), npuHaanexatiero oupme-YyacTHUKY.

Mpv nogknoueHun naeHTucmkaTopa ¢ BkueHHon ycnyroin "Cancel On Disconnect" k TC A58 HEro akTMBUPYETCS PEXUM KOHTPONS 3a
cocTosHneMm nogkntoueHus (COD-pexum).

Noruka pa6oTbl MEXaHU3Ma KOHTPO/IS MOAK/OUEHWIA CrefytoLias:

* Ecnu gna knueHta akTmBMpoBaH COD-pe)KVIM, TO cUCTEMa OTC/IEXMBAET akKTUBHOCTb NOAK/IOYEHUA Ha TPaH3akLMOHHOM ypoBHe. Kaxxaasn
KOMaHAa (COOﬁLLleHVIe) KNMeHTa, 3apernctpupoBaHHaa B CUCTEME, BHE 3aBMCMMOCTU OT €€ YCMNeLHOCTU, TPaKTyeTCa Kak nposB/ieHne
AKTUBHOCTW.

« EC/v 3a ycTaHOB/EHHbII B KauecTse Nopora HeakTMBHOCTY BpeMeHHO MHTepBaUl (B TekyLueli peanmsaumm = 20 ceK.) KIUEHT He OTNpaBu
HU OZHOrO COOGLUEHUsI UKW, NOTEPSIB MOAK/OYEHNE K CUCTEME, He MOAK/IIUNU/CA 3aHOBO, BCE €0 aKTUBHbIE 3asBKM aBTOMATUYECKU
CHUMAOTCS.

BO3MOXHblE CUTYaLK, MPU KOTOPbIX MPOMCXOANT 3anyck NPoLeaypbl CHATUS aKTUBHbIX 3asBOK:
* K/IMEHT He 0TNpaBu/ HA OAHOTO COOBLLEHUA 3a YCTAHOB/IEHHbI Neprog, BpEMEHU.

* KnueHTckoe npunoxeHue notepssno coenHeHne ¢ poytepomM. AKTUBHBIE 3a5BKU 6y,qu CHATbI N0 NCTEYEHUN YCTaHOB/IEHHOIO nepuoga
BpemMeHu.

* PoyTep noTtepsan coeguHeHve ¢ cepBepoM AocTyna. AKTUBHbIE 3aABKN 6y,qu CHATbI NO NCTEeYEeHNN YCTaHOB/IEHHOIO nepmnoaa BpemMeHn.

» CepBep foctyna norepssa coeguHeHune ¢ TC unm ytpatnn paboTocnocobHOCTb BCNEACTBUE BO3HUKLLIEH OLUMGKN. AKTUBHbIE 3asiBKU K/N-
€HTOB, He YCTaHOBMBLUNX coegnHeHNe C Apyrmm cepeBepom AoCcTyna, 6y,u.yT CHATbI NO NpoLlIecTBnn BpeMeHn, yCTaHOB/IEHHOIO B Ka4ecTBe
nopora HeakTUBHOCTW.

+ Bo03MOXHa CuTyaLms, Korga cepsep A0CTyna, YacTMYHO yTpaumBas paboTocnoco6HOCTb, onoBelaeT TC 06 aKTUBHOCTY OT MEHW CBOMX
K/IMEHTOB, HO (DAKTUYECKU TEPSIET C HUMU COEAMHEHME. Takasn cuTyalysi He MOXET ObITb naeHTUdMLMpoBaHa TC BUPXKM 1 [OMKHA BbiTb
YperynMpoBaHa Ha CTOpPOHe Y4acTHUKa.

[nsa Bcex kmeHToB ¢ COD-pexnMom 3asBKu Takke aBTOMaTUYeCcky CHAMAatTCS NOC/ie OKOHYaHUS BEYepHeli TOProBoi Ceccun 1 Npu Boc-
CTaHOB/IEHWN CUCTEMbI Moce c6os.

3anBku, CHATble MexaHn3MoM "Cancel On Disconnect”, B Tabnuax noMeyatoTcs cnewyanbHbIM cTatycoM (none xstatus).

Mpw OTCYTCTBUM TOProOBOW aKTMBHOCTW, YTOGbLI NPEAOTBPATUTL CHATUE 3aABOK, KTMEHTCKOE NPUIOXeHUe JO/MKHO HgopMupoBaTe TC 06
aKTUBHOCTU NOAK/IIOYEHNS NyTEM OTNPAaBKM He pexe OfHOro pasa B 10 CekyHA, HO He ualle YeM pas B CeKyHAy, CneLuasibHOl KOMaHbl
CODHeartbeat (msgid=10000) cneayoLLei CTPYKTYpbI:

Mone Tun OnucaHue

seq_number i4 Homep coobLieHns-xapTéuta (B TeKyLLel Bepcum He NCNonb3yeTcs).
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KomaHaa He yunTbiBaeTCA Npu pacuyete c6opa 3a TPpaH3aKLum.

CepBUC KOHTPONA MOAKMIOYEHWUI HE OTNPaBMSET OTBETHbIX COOOLUEHMA Ha XapTOuTbl, MOSTOMY NPW BbI30BE (hyHKLUMM OTNpPaBku CO-
o6LLeHNa cnefyeT ykasblBaTb HOMb (He oxwupaaTb oTBeTa): cg_pub_post(pub, msgptr, 0). Bbi3oB yHKumm cg_pub_post ¢ dnarom
CG_PUB_NEEDREPLY npu oTnpaBke xapTovTta npuBefeT K nonyyeHuio owmbkn CG_MSG_P2MQ_TIMEOUT.

3.3.6. NMoToku, nojiydaemblie JIOrMHaMU pa3HbIX noATUNOB

B 3aBMCMMOCTY OT MOATUMA SIOrMHA NOMb30BaTesIs (OCHOBHOM, MPOCMOTPOBLIN UM TPaH3aKUMOHHLI) pasnnyeH noslyvyaemslii UM Habop
NOTOKOB penivkauuu.

OCHOBHOI1 /10TMH Nony4aet crefytolime NoTOKU peniukauumn:

* FORTS_COMMON_REPL - O6uwas nipopmanms no ceccum

* FORTS_REFDATA_REPL - ®btoyepchbl 1 OMUMOHbI: CNpaBoyHas U CECCUOHHasA nHdopmauums
« FORTS_TRADE_REPL - 3asBku 1 caenkv nonb3osaresns

* FORTS_USERORDERBOOK_REPL - 3asBk/ nosnb3oBaTesia: cpe3 ctakaHa

* FORTS_CLR_REPL - KnupuHrosas nHgopmaums

* FORTS_DEALS_REPL - IN0TOK @HOHUMHbIX CAEMN0K

* FORTS_FEE_REPL - [MoTok KoMuccuit 6upxu

* FORTS_FEERATE_REPL - [0TOK TOYHbIX CTABOK KOMUCCUIA BUpXUM

* FORTS_BROKER_FEE_REPL - bpokepckue komuccum

* FORTS_BROKER_FEE_PARAMS_REPL - MapameTpbl A5 pacyeta 6pokepckoi komuccum
* FORTS_INFO_REPL - CnpaBoyHasi uHgpopmMauusi

* FORTS_MM_REPL - NHtopmauus 06 obs3atensctBax MM

* FORTS_PART_REPL - Hdopmauus o cpegcTeax u immmuTax

* FORTS_POS_REPL - VIHhopmaumsa 0 no3uumsax

* FORTS_VM_REPL - BapuauunoHHaa mapxa

* FORTS_TNPENALTY_REPL - ViHchopmaumsi o cbopax 3a TpaH3akuum

* FORTS_FORECASTIM_REPL - NporHo3 puckoB nocne BO3MOXHOI pasfBuikku

Ecnvn cnoco6 nonyyeHns pbIHOYHbIX AaHHbIX — "arpernpoBaHHble cTakaHbl", OCHOBHOW /TOTWH Takxke nosyyaeT:
* FORTS_AGGR5_REPL, FORTS_AGGR20_REPLL n FORTS_AGGR50_REPL - NoTOK\ arpermpoBaHHbIX CTakaHOB
Ecnmn cnoco6 nonyyYeHnst pbiHOUHbIX AaHHbIX — "MOMHbIV XypHas 3asB0K", OCHOBHOW SIOTMH NOSyYaeT:
* FORTS_ORDLOG_REPL - [10TOK aHOHUMHbIX 3a51BOK

* FORTS_ORDBOOK_REPL - Cpe3s cTtakaHa. AHOHUMHbIVA

MpocMOTPOBBIii JIOTUH NOo/yyaeT criefylolme NOTOKM pennKaLum:

* FORTS_CLR_REPL - KnupuHrosasi Hopmauusi

* FORTS_DEALS_REPL - N0TOK @aHOHUMHbIX CAENOK

* FORTS_FEE_REPL - [MoToK KOMUcCUit G1pxm

* FORTS_FEERATE_REPL - [0TOK TOYHbIX CTABOK KOMUCCUIA BUPXM

* FORTS_BROKER_FEE_REPL - Bpokepckue kommuccum

* FORTS_BROKER_FEE_PARAMS_REPL - MapameTpbl A5 pacyeta 6pokepckoii komuccum
* FORTS_COMMON_REPL - O6wwas nHgopmauus no ceccum

* FORTS_REFDATA_REPL - ®bloyepchbl 1 OMLMOHbI: CNPaBOYHas U CECCUOHHAs nHdopmMauums
* FORTS_TRADE_REPL - 3asBku 1 caenkv nonb3osaresns

* FORTS_MM_REPL - NHtopmauus 06 obs3atensctsax MM

Ecnv cnoco6 nosyyeHnsi pbIHOUHbIX AaHHbIX — "arpermpoBaHHble cTakaHbl”, NPOCMOTPOBbINA NIOTVH TaKKe Nosy4YaeT:
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FORTS_AGGR5_REPL, FORTS_AGGR20_REPLL n FORTS_AGGR50_REPL - NMoTokM arperMposaHHbIX CTakaHoB

Ecnvn cnoco6 nonyyeHns pbIHOYHbIX AaHHbIX — "MOSHbIN XypHa 3asBOK", NPOCMOTPOBLIA 10TVH NOMyYaeT:

FORTS_ORDLOG_REPL - INMOTOK aHOHUMHbIX 3a51BOK
FORTS_USERORDERBOOK_REPL - 3asBKu nonb3oBaresns: cpes3 crakaHa

FORTS_ORDBOOK_REPL - Cpes cTakaHa. AHOHUMHbIiA

TpaH3aKU,VIOHHbII7I NOrvH nony4yaet crnieayroume NOTOKM peninkauun:

3.3.7.

FORTS_CLR_REPL - KnupuHrosas nHdopmauus

FORTS_FEE_REPL - MoTOK KOMUCCUiT BUpXu

FORTS_FORECASTIM_REPL - [MporHo3 puckoB nocsie BO3MOXHO pa3gBukku
FORTS_REFDATA_REPL - ®btovepchl 1 ONUMOHBI: CpaBoYHas 1 CeCcCUoHHas UHdopMauns
FORTS_USERORDERBOOK_REPL - 3asiBk1 nonb3o0Baresia: cpes3 ctakaHa
FORTS_TRADE_REPL - 3asBKku 1 caenku nosb3osarens
FORTS_INFO_REPL - CnpaBoyHas nHgopmaums

FORTS_MM_REPL - ViHchopmaumsa 06 obasatensctsax MM
FORTS_PART_REPL - NHdopmauus o cpeacteax v iMMmTax
FORTS_POS_REPL - NHdopmauusi 0 no3mumsix

FORTS_TNPENALTY_REPL - UHthopmauus o c6opax 3a TpaH3akLuum

FORTS_VM_REPL - BapuaLmoHHas mapxa

MaponbHas nonnTuKa

3.3.7.1. OCHOBHbI€ NOJ/I0XXEeHUA

OCHOBHbIE NOMOXEHNA NoAAEePKMBAEMON NapPONbHON NONNTUKU:

1.

4.

TpeboBaHWA K CIOXHOCTU ¥ OPUTMHANIBHOCTU Naposs:
» Maponb Jo/mKeH cofepxarb He MeHee 8 CMMBOJIOB U COOTBETCTBOBATb TPEM U3 YeTbipex TPeboBaHwii:
o CopfepxaTb laTUHCKME CTPOUHble BykBbI (OT a A0 z).
o CopepxaTb NaTnHCKMe 3arnaeBHble 6ykBbl (0T A o Z).
o Cogepxartb undpsbl (o1 0 8o 9).
o Copepxartb cneupanbHble nim He 6yKBEHHO-UMAPOBLIE CUMBOSBI (@,+,_ U T.4.).
» Maponb He gomkeH coaepxarb 3 1 60/1ee NOBTOPSAIOLLMXCA CUMBO/IOB.

* [Maponb He fo/mKeH coBnagartb C OAHMM U3 paHee UCNOob30BaHHbIX naponei/'l.

. MopaepxvBaeTcs cpok AeiicTBus napons. Mocne ucTeueHns cpoka AeiicTBust Naposisi, AOCTYN Mosb30BaTesi B CUCTeMY HEBO3MO-

xeH. Cpok AeiicTBusi napons oTobpaxaeTcss B TepMmuHasie CPOYHOTO pbiHKA M TpaHC/IMpyeTcs B WJto3e B Tabniuue user nortoka

FORTS_REFDATA_REPL.

napons, nosib3oBaresib Ha onpeneneHHoe BpemMs 6}'IOKVIpyeTCFI.

MaponbHaa noMTuKa pacnpocTpPaHsaeTCs Ha BCe JIOTUHbI CUCTEMBI.

. MoppepxnBaeTca orpaHnyeHne Ha KoMYecTBO HeyAayHbIX MOmMbITOK BBOAA Naposia. Mocne ncuepnaHna HeygauHbIX MomnbITOK BBOAA

BHumaHue! B L11103e NonbiTka CoeanHeHns ¢ HeBEPHbIM NaposieM npegnonaraet cneayollee nosegeHve cuctemsl. L3 (poytep) npea-
NPUMET OAHOKPATHYI MOMbITKY NOAKIHUUTLCSA K KAXAOMY U3 YETHIPEX COEAMHEHWIA, YKa3aHHbIX B ini-gpaline poyTtepa, NosyymT owmnbKm
"BAD_CRYPTQ", HanuLweT 1x B 10T 1 60/bLUE NOMbITOK COEAMHEHNS AenaTh He ByaeT. AGMUHUCTPATOP NOMb30BaTENbCKOM CUCTEMBI A0/-
XXEH 0TCNneanTb 3TW OLLIMGKKM, NCNPaBUTb Naponb U NepesanycTutb poyTep.

3.3.7.2. CmeHa napons goctyna B TOProBylo cUCTemy

Y nonb3oBartesis UMeeTCcst BO3MOXHOCTb CAMOCTOSATENIbHO CMEHWTb CBOIA naposib foCTyna B TOProBylo cuctemy. [ 3Toro MOXHO BOCNOS1b-
30BarbCA OgHUM U3 cneayrunx MeToaoB:
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* BOCNO/1b30BATLCSA CreuuanbHoii yTnauToii change_password (€€ onucaHve faHo HUXe);

» Co3gaTb CBOE MpuIoXeHWe A8 CMeHbl Napons (onucaHne COOTBETCTBYHOLLUMX 06beKTOB APl MOXHO HaliTn B AokymeHTe no CGate B
pasgene "O6bEKTbI NPOTOKOMA M3MEHEHNS Napona”) n nocnaTtb B TOProByto cucTemy cooblyeHne ChangePassword ¢ Heo6xoauMbimMuy
napameTtpamu (cM. pasgen "Metog ChangePassword").

YTtunuta change_password

YTunuta change_password npeAHasHaueHa st USMeHEHWs Naposisi No/b30BaTesIs B TOProBoii CUCTEME. YTUNWTA NOJTyYaeT Ha BXoZ, CTa-
pbIi 1 HOBBIY Naposib Nosib3oBaTessi, oTNpassseT Ux B TC CrnekTpa, 1 NoslyyYaeT OTBET 06 yCneLHoii (M1 HeT) CMeHe Naporisi Nosib30BaTesst
B TOProBoii cucteme. VIcnosb3yemblii yTUAMTO NPOTOKO 06eCneunBaeT 3allyLLeHHyI0 Nepefady AaHHbIX, Naposib U NIOTVH Nosib30BaTenst
B OTKPLITOM BUZE MO CETU HE NepesatoTcs.

YTunuta npeacTaBnsieT co60i KOHCO/TbHOE MPUOXKEHME C 3amyCKOM 13 KOMaHAHOM CTPOKW, UCNOJIHAEMbIV doaiin change_password.exe.
Mpw 3anycke yTuamMTe MoryT 6bITb NepeaaHsl creaytolme napameTpbl:

--app_name NMS NPUIOXKeHUs. HeobsizaTe lbHbI NnapameTp;

--local_pass naposnb 4719 NI0Ka/IbHOTO COEAUHEHUSI C pOyTEPOM. Heobs3aTe bHbIi napameTp;

--host ip-aapec poyTtepa. Heobs3aTenbHbIii NnapaMeTp, 3HaYeHre no ymonyaxumio 127.0.0.1;

--port nopT poytepa. Heobsa3atesnbHbI napameTp. 3Ha4eHne no ymonyaxuio 4001;

--ini ini-chaiin ¢ HacTpoiikamy florMpoBaHns. HeobszaTtenbHblii napameTp. Ecnu ini-dpaiin He 3a4aH, pesynbrar onepauum

BbIBOAMTCS HA KOHCO/b.
Mpumep CTPOKKM 3anycka:

C:\Moscow Exchange\SpectraCGate\bin\change_password.exe --port=4001

[ina cmeHbl Naposns Heo6X0AMMO BbINOMHNTL CReAyoLye feliCTBUS:

e 3anyctutb YTUUTY.

* B KOHCO/M BBECTM CTapblii 1 HOBLI Naposib.

* Haxartb Enter.

YTunuta so3spatiaet "0" B cnyyae ycrewHoro BbinonHeHUsa KomaHabl CMeHbl napons u "1" B cnyyae Heycnexa.

O6partuTe BHAMaHVe, YTo NoslyYeHe 0TBeTa 06 yCneLlHOM BbINO/IHEHUM 03HAYaEeT U3MEHEHVE Napo/is Nob30BaTess B TOProBoii cucTeMe,
Npu 3TOM aBTOpU3aLYs TEKYLLLEro COeAMHEHUsI poyTepa He MeHsieTcsl. 1 aBTopu3aLy poyTepa c HOBbIM NaposieM HE06X0AMMO USMEHUTb
napornb B ini-thaiine poytepa 1 nepesanyctutb poyTep.

3.3.8. MapTUyMoHnpoBaHue MaTyuHra

B TC SPECTRA noggepxvsaeTca pasgeneHue (napTUUnoHMpOoBaH/e) TOProBbIX MHCTPYMEHTOB Ha rpynmbl, U TOProBAsS MU pa3fesibHoO
Ha HECKO/bKMX He3aBUCUMbIX MOAY/IAX CBEAEHNS 3asBOK (MOAYNAX MaTUMHIA), NPU 3TOM KaxAbllii MOAy/b MaTyuHra o6pabaTbiBaeT CBOKO
rpynny MHCTPYMEHTOB. MNpuHaAeXHOCTb MHCTPYMEHTA K rpynne (MaTyunHry) onpegensetcs kogom 6asosoro aktmea (base_contract_code)
VNHCTPYMEHTA.

TpaHCcNAuMsA TOProBbIX AaHHLIX NPOW3BOAMTCS TaKKe pasfesibHO Y HE3aBUCKMMO, /151 KXA0r0o U3 MoAyneli MaTymHra HasHavarTcs cob-
CTBEHHbIE MOTOKM penankauumn. NMpUHaAIeXHOCTb NOTOKOB penvkaLum MaTunHry onpegensietcs no noctdpukey _ MATCHS${id} B HasBaHun
notoka, rae ${id} - ID mogyna matuuHra. Hanpumep, notok FORTS_TRADE_REPL_MATCH1 - 3asBKkW U cenku nonb3oBaTesns no gbto-
YepCHbIM UHCTPYMEHTaM, KoTopble obpabarbiBatoTcst Ha MATCHL.

MoTokK, TpaHC/IMPYEMbIE pPa3fieNibHO A1 K&XA0ro MaTuuHra (umetoT noctguke _ MATCHS${id):

* FORTS_DEALS_REPL

- FORTS_FEE_REPL

* FORTS_FORECASTIM_REPL

- FORTS_COMMON_REPL

* FORTS_TRADE_REPL

* FORTS_ORDBOOK_REPL

* FORTS_USERORDERBOOK_REPL

* FORTS_AGGR5_REPL, FORTS_AGGR20_REPL, FORTS_AGGR50_REPL

* FORTS_ORDLOG_REPL
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+ FORTS_POS_REPL

+ FORTS_VM_REPL

[lna conoctaBneHnst UHCTPYMEHTOB MaTUMHIY, Ha KOTOPOM OHM 0bpabaTbiBatoTcs, B notoke FORTS_REFDATA_REPL TpaHcnupyetcs Ta-

61v1ua instr2matching_map c nonamu:

« base_contract_id - uncrnoBoii naeHTudmkaTop 6a3oBOro KOHTpaKkTa,;

¢ maitching_id - ngeHTucnkaTop MatumHra.

MpuBsi3ka MHCTPYMEHTOB K MaT4yMHIam MOXET MEHATLCSA NPY CMeHe TOProBoii ceccuu.

HoBbIli @anropuTm NoNyyYeHUsi TOProBbIX JaHHbIX:

» Mo Tabnuuam fut_sess_contents / opt_sess_contents ans isin_id onpegensiem kog, 6a3oBoro aktvea (base_contract_code).

» Mo Tabnuuam fut_vcb / opt_vcb ans base_contract_code onpegensiem ngeHtndunkatop 6a3oBoro koHTpakTa (base_contract_id).

« B Tabnuue instr2matching_map no base_contract_id onpegensiem naeHTUMKaTop MaTumnHra.

¢ [17A nony4yeHust TOProBbIX AAHHbIX N0 UHCTPYMEHTY OTKpbIBAEM NOTOKM € cooTBeTCTBYOWMM _MATCHS${id).

B TC SPECTRA Bepcuu 6.3 Moaynb CBeAeHNs 3asiBOK byAeT OAUH, U 45151 06paTHON COBMECTMMOCTUN OCTaB/IeHbl CTapble MOTOKW pensin-
Kauun (6e3 pasgeneHus no maTtynHram), Ho B NMOCNEAYHOLLMX BEPCUAX CUCTEMbI CTapble NOTOKW ByayT yAasieHbl, No3TOMY Mosib30BaTeNnsmM
pekoMeHyeTcs nepecTpanBaTb CBOU CUCTEMbI HA paboTy C HOBbIMM MOTOKaMM AaHHbIX. Takke B cMcTeMy fo6aBfeHbl ABe HOBble KOMaHAb!
MoveOrder (msgid=438) n DelOrder (msgid=436), kKoTopble C/ieayeT UCNO/b30BaTh A4/1581 NePEMELLEHUS 1 yAasleHMs 3asiBOK N0 (oblovepcam

v onuuyoHam B TC C HECKONBbKMU MaTUYUHIaMm.

3.3.9. Tunbl NOTOKOB AAaHHbIX

PasninyaloT crepylowmne Tunbl NOTOKOB AaHHbIX:

« "OocTtoBepHbIii" ('Reliable’) - JaHHble, ony61MKOBaHHbIE B TaKUX MOTOKaX, aKTyasibHbl, 4OCTOBEPHbI M HE NogJ/iexar n3meHeHuto. flioboe
M3MeHeHMe - 3T0 DOPC-MaxKop, CBA3aHHbIN C HeluTaTHoOl cuTyauueli Ha Bupxe. Ha AaHHble U3 Takvnx NOTOKOB YHACTHUK MOXET MOTHOCTbIO

OnMpaTbCsl NPU NPUHSTUN PELLEHUIA.

* "YcnoBHo goctoBepHblii" (‘Almost Reliable') - Tpebyetcsi cBepka ¢ oTyeTamMu. [JaHHbIe B TakMX MOTOKax 06bIYHO He nogsiexar name-
HEHMI0, HO MOTYT BbITb pefikve CUTyauuu, KOrAa OKOHYaTe lbHble 3Ha4YeHuUs, Ny6vMKyeMble B OTYETaX, OT/INYAKOTCS OT OHJIAMH AaHHbIX.
Hanpumep, pacyeTHas LieHa MOXEeT 6bITb CKOPpPeKTUpOBaHa pelleHeM LIK (Takasi cutyauus npegycMoTpeHa perynsiTopHbIMU AOKYMEH-
Tamu). Ha AaHHble 13 Takmx NOTOKOB YYaCTHUK MOXET ONMpaThCs, C yH4ETOM, YTO BO3MOXHO NOTPeGYETCsi CKOPPEKTMPOBATbL NOJTyYEHHbIE
[aHHble Ha OCHOBaHUM aBTOMATMYeCKOW CBEPKU C OTYETAMMU.

¢ "NHcpopmaymoHHbIii" (‘Informational’) - [laHHble, HA KOTOPbIE YYACTHUK HE MOXET NoslaratbCs, Kak Ha e4UHCTBEHHDIV UCTOYHMK NpK
NPUHATUN TEX N UHBIX PeLLeHnii. [JaHHble U3 Taknx NOTOKOB HYXHO MCMO/Ib30BaTh C OCTOPOXHOCTLIO, MO BO3MOXHOCTH, MPOBOAS B3Be-
LLIEHHOE CPaBHEHNEe C aHa/TOTMYHbIMW JaHHbIMW, NO/TYYEHHLIMU APYTMM CNOCO60M. MNprYMEepPoM TakMX AaHHbIX MOTYT CAYXWUTb AaHHbIE O

BO/1IATWUNIBHOCTYU, KOTOPbIE HOCSIT OLLEHOYHBIN XapakTep, 3aBUCSLLMIA OT UCNO/Mb3yeMoli MOAENN U METOAMKM pacyeTa.

Hwuxe B Tabnuue npmBegeHa rpagaLys NoTokoB No TMnam:

Amsa notoka OnucaHue Tvn
FORTS_TRADE_REPL 3aABKV 1 CAENKV Nnosb3oBartens R
FORTS_ORDLOG_REPL [MOTOK aHOHVMHbIX 3aABOK R
FORTS_DEALS_REPL [MOTOK aHOHMMHbIX CAEM0K R
FORTS_USERORDERBOOK_REPL 3anBKv NoJsIb30BaTENSA: CPe3 cTakaHa R
FORTS_ORDBOOK_REPL Cpes cTakaHa. AHOHUMHBII R
FORTS_REFDATA_REPL dbroyepchbl U ONUMOHLI: CNpaBoYHas 1 CeCCMOHHas MHopmMaL s R
FORTS_INFO_REPL CnpaBoyHas nHopmaums R
FORTS_FEE_REPL MoTok KoMUCCUiA BUPXN AR
FORTS_FEERATE_REPL MOTOK TOYHbIX CTABOK KOMUCCUIA BUPXN AR
FORTS_CLR_REPL KnupuHrosas nHgopmaums AR
FORTS_BROKER_FEE_REPL Bpokepckne kommccuu |
FORTS_BROKER_FEE_PARAMS_REPL MapameTpbl AN5 pacyeta 6pPOKepCKoii KoMUccHMn |
FORTS_COMMON_REPL O6was nHcopmaums no ceccum |
FORTS_AGGR##_REPL ArpervpoBaHHble CTakaHbl |
FORTS_POS_REPL MHdopmaumsa o no3numax |
FORTS_PART_REPL MHchopmaums o cpeacTBax U immmnTax |
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Amsa notoka OnucaHue Tvn
FORTS_MM_REPL MHbopmaums 06 obsasarensctsax MM |
FORTS_VM_REPL BapwuauvoHHas mapxa |
FORTS_TNPENALTY_REPL MHchopmanms o cbopax 3a TpaH3akuum |
FORTS_FORECASTIM_REPL [MpOrHo3 pUCKOB NOC/1e BO3MOXHOW pa3fByXKn |

3.4. O6paboTKa HelTaTHbIX CUTYyaLUi

3.4.1. BoccTaHOB/I€HME NpU nNoTepe coeguHeHna ¢ bupxen
LLinto3 Plaza2 B ctaHAapTHOM KOHGurypaumm ncnonb3yeT yeTblipe TCP coefmHeHus ¢ cepeepamu Gupxum:
» CoefuHeHve Ans nogayv npukasos/KkoMaHz,.

» CoefiMHeHne [ANA NOJlyYEHUA OCHOBHBLIX PbIHOYHbIX [aHHbIX. K TakMum fAaHHbIM  OTHOCATCA MOTOKM arperaros, MNOTOKK
FORTS_ORDLOG_REPL, FORTS_DEALS_REPL, FORTS_TRADE_REPL, FORTS_COMMON_REPL.

« CoefvHeHne ans nony4vyeHns BcnomMorare/ibHbIX 1 CNnpaBOYHbIX NMOTOKOB.

e CoepgvHeHVe ANA MOSYYEHUS JaHHbIX A1 BOCCTAHOB/IEHWS MPW BOCCTAHOB/IEHUM CBSI3W WM MEPBOHAYAILHOM NPUCOEAUHEHUN
(Snapshot).

N
Exchange |

Order

CETEr R Primary Data Other Data Snapshot

Application

cgate API

Puc. 12. Cxema coeguHeHuit

[insa o6ecneyeHnst HaLEXHOCTU B TOPrOBOI CUCTEME peann3oBaHo Ay6n1MpoBaHve annapaTHbIX KOMIOHEHTOB, 0GCYXMBAOLLUX COeMHE-
HUS Nonb3oBaTeneld, C UCNob3oBaHNEeM GanaHCUPOBLLMKOB Harpysku, KOTOpble HanpasAsioT NoMb30BaTesA NPW YCTaHOBKE COeANHEHUSI
Ha TOT cepBep, KOTOPbIi HAMMEHEE 3arpyXXeH B faHHbI MOMEHT.

3.4.1.1. AnarHocTuka paspbiBa coeguHeHn

3a ycTaHoBKy TCP coefiuHeHwii oTBeyaeT NO P2MQRouter, Bce HACTPOIKM A1 AaHHbIX COEAMHEHUI NPONUCaHbI B KOH(UIYpPaLMOHHOM
thaiine poyTepa, Npn aToM coefuHeHne ans "Other Data" ykasbiBaeTcs Kak ncxogsulee default connection, a ocTasnibHble kKak UcxopasLumne
direct connection. Takoe NocTpoeHue SBASETCS OCHOBHOM LUTATHOM KOHhUrypaLmeil Npu NoAKMIYeHUN K cepBepHoit hepme GUpxU. KoH-
thurypaums coefHeHWiA Npy NOAKOYEHNN Yepes cepBep A0CTyna 6pokepa MOXET OT/IMYATLCS, B 3TOM C/lydae TpeGyeTcs 3anpalumBarb
KOHKPETHYI0 KOHhMIypaumio y Bnafenblia cepeepa.

3a BOCCTaHOBMEHME COeAVHEHNs B Cllyyae paspbiBa Takke oTBevaeT P2MQRouter, npy 06pbiBe OH aBTOMaTM4ecku, C 3afaHHON ne-
PYOANYHOCTBIO NbITAETCA BOCCTAHOBUTL COEAUHEHME, MPU 3TOM MO/Ib30BATENIbCKOE NPUIOKEHUE MOBANATL HA 3TV MPOLECChl HUKaK He
MOXET. VI B 3aTOM cnyyae, OTCreanTb paspbiB COeAVMHEHNS MPWIOXKEHWE MOSb30BaTeNss MOXET M0 u3MeHeHuio ctatyca P2MQRouter ¢
ROUTER_CONNECTED Ha ROUTER_RECONNECTING, nony4yast yBegomseHunst 06 nsMeHeHun ctaryca ot ob6bekTa “connection”.

Bubnunoteka CGate Beget cebs cnenyowmm ob6pasom:

+ Pa3pbiB coegyHeHus ¢ reiiTom 06paboTkM BXOAHbLIX NPUKA30B ANarHOCTUPYETCA HENOCPeACTBEHHO B MOMEHT Nosly4eHus owmnékn TCP-
coeguHeHus. MNpu aToM, 3aTPOHYTbIe pa3pbiBOM 06bEKThI publisher nepexogaT B 0LIMG604YHOE COCTOSHME.
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« [wnarHocTvika paspblBa COEAVHEHUS, UCMO/L3YEMOro A1 NOYUYEHNSI OCHOBHbIX PbIHOYHBIX AaHHbIX, MPOUCXOANT B TeueHne 30 CekyHS.
3aTpoHyTble 06BLEKTHI listener Npy aTOM NepexoasT B OLLMGOUHOE COCTOSIHUE.

O6bekTbI B cocTosiHAM ERROR Heo6xo41Mo 0CBOGOAUTD, U C KaKOI-TO NePUOAUYHOCTBIO (HANpUMep, pa3 B HECKO/IbKO CEKYHZ,) MbITaTbCs

NepeoTKpPbITb 3aHOBO.

3.4.1.2. NMpoueaypa BOCCTaHOB/EHUS

B o6Liem cryyae, aniropuTM BOCCTAHOB/IEHUS MOAKMOUEHUS CReayOLNiA:

* [Mocne ctapTa npeanpuHUMaTh nepuouyeckue nonbiTky OTKPbITL coeanHeHne ¢ P2MQRouter.

« [pu BoccTaHOBNEHUN COeAMHEHMS pyTepa C ceTblo Plaza2 o6bekT coeguHeHve nepeiiget B coctosiHne ACTIVE.

* [MpOM3BECTU OTKPLITUE HYXHbIX NOTOKOB. /11 YCKOPEHsi NpoLieaypbl BOCCTAHOB/EHUS PEKOMEH/YETCS BbINO/HATL MOyYeHne AaHHbIX
C MOMEHTa nocnieAHero 06HOBEHMS. [pY OTKPLITUM NOTOKA CieflyeT ykasblBaTh replstate, NosyyeHHbI B MOMEHT 3aKpbITHsi TOTOKA, UK
SIBHO 3a/laBaTb HOMepa PeBW3UiA A5 TA6GNNL, M HOMEP XWU3HW CXEMbI, UCNO/b3YA NOcneAHe HoMepa haKkTUUYECK NoyYeHHbIX AaHHbIX.

 [Mpon3BECTN BOCCTAHOB/IEHME CMMCKA aKTUBHbIX 3asIBOK (CM. gasiee).

» 3apeructpuposaTtb publisher onsa nprkasos/komaHA,

Hwxe B Ta6n|/|ue npmeeaeHbl pekomeHayemble €nocobbl BOCCTAHOB/EHWSA AaHHbIX B 3aBUCUMOCTHM OT NOJSIy4aemMoro noTtoka:

Nms notoka (TaGnuubi)

NHcbopma-
LUl B MOTOKe

Cnoco6 BocCTaHOB/IEHUA

FORTS_TRADE_REPL

» orders_log

XypHanbl onepauuii
CO CBOVMMU 3asiBKaMu
no dbtovepcam u on-
LmoHam

Cnn1coK akTUBHbIX 3asBOK:

¢ ucnosnb3oBaHne notoka FORTS _USERORDERBOOK_REPL gnsa no-
ny4yeHus snapshot, a 3atem oTkpbITUE noToka FORTS_TRADE_REPL
C ykasaHHbIM B snapshot Homepom peBusum

YXypHan peicTsuii ¢ 3asaBkamu:

« oTkpbITe FORTS_TRADE_REPL c nocnegHero nosy4eHHoro Home-
pa pesu3un

FORTS_TRADE_REPL

* multileg_orders_log

XKypHanbl  onepauuii
CO CBOMMM 3asiBKaMu
Mo cBs3Kam

YKypHan peiicTBuii ¢ 3asBKamMu:

¢ oTKkpbITMe FORTS_TRADE_REPL c nocnegHero nosiy4eHHoOro Home-
pa peBu3uun

FORTS_ORDLOG_REPL

» orders_log

MONHbIA  @aHOHUMHBIiA
XYpHan onepaumii ¢
3asgBkaMn Mo oblo-
yepcam ¥ onLmoHam

Cnn1cokK akTUBHbIX 3a59BOK:

* ucnosnb3oBaHne notoka FORTS_ORDRBOOK_REPL ans nonyyeHuns
snapshot, a 3atem oTkpbITe notoka FORTS_ORDLOG_REPL c yka-
3aHHbIM B snapshot Homepom peBn3nm

YXypHan feicTsuii ¢ 3asaBkamu:

« oTkpbiTue FORTS_ORDLOG_REPL ¢ nocnefgHero nony4eHHoro Ho-
Mepa peBusnu

FORTS_ ORDLOG _REPL

» multileg_orders_log

MONHbIA  aHOHUMHbIIA
XypHan onepaumii ¢
3asiBKaMu Mo CBSI3Kam

>KypHan gelicTeuii ¢ 3asiBKamu:

« oTkpbiTe FORTS_ORDLOG_REPL ¢ nocnegHero nony4eHHoro Ho-
Mepa peBu3nu

FORTS_DEALS_REPL
* deal

* multileg_deal
FORTS_TRADE_REPL
e user_deal

* multileg_deal

JXypHan cpenok no
(hbtouepcam, cocTas-
HbIM WMHCTPYMEHTaMm 1
onuuoHam

[epeoTKpbITVE COOTBETCTBYIOLLENO NOTOKA C yKa3aHnem nocnegHero no-
Ny4yeHHOro Homepa peBsusnun nnn repl state, NoO/Tly4eHHOro B MOMEHT 3a-
KPbITUA NOTOKa

FORTS_COMMON_REPL

O6Last pbIHOYHAS WH-
dopMaumsi no pbto-
yepcam ¥ onumoHam

MepeoTKpbITE NOTOKA C HY/ISA

FORTS_AGGR##_REPL

CrakaHbl No dbloyep-
cam 1 onuvoHam (## -
rny6vHa cTakaHa)

MepeoTKpbITE COOTBETCTBYIOLLLETO NOTOKA C HY/sI
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Nmsa notoka (TaGnuubl) NHcbopma- Cnoco6 BocCTaHOB/IEHUA
Ly B NOTOKe

FORTS_REFDATA_REPL CnpaBoyHas u ceccy- | BbICTpbIil cnocob:
OHHas VHhopmaums

* [MepeoTKpbITME NOTOKA C YKa3aHWeM MOCEAHEro Noy4YeHHOro Home-
pa peBusun nnu repl state, NoTy4EHHOTO B MOMEHT 3aKpbITUS MOTOKA
JonycTumblii cnoco6:

» [epeoTKpbITUE NOTOKA C HYNA

FORTS_PART_REPL MHdopmaums o numu- | MepeoTkpbITUE NOTOKA C HY/A
Tax

FORTS_POS_REPL MHdopmaumsa o nosu- | MepeoTkpbITUE NOTOKA C HY/IA
umax

FORTS_VM_REPL MHdhopmaumsa o BM | MepeoTkpbiT1E NOTOKa C Hy/is

Mpy BOCCTAHOBNEHNWN COEIMHEHNSI BaXHO 3afadeli IBNsieTcs NosyyeHne TEKYLLMX aKTUBHBIX 3asiBOK NO/b30BaTesis:
1. MonyyeHne HaGopa aKTUBHbLIX B MOMEHT BOCCTAHOB/IEHUS 3asIBOK.
2. MonyyeHue XypHan AeiicTBUiA ¢ 3asiBKaMy B NEPUOS, OTCYTCTBUS COEJUHEHNSI.

3agava 1 pelwaetcs nyTém nony4veHns cpesa 3asaBok (FORTS _USERORDERBOOK_REPL) — 3asBku, OTCYTCTBYHOLLME B Cpe3e, Obin
CBeZEeHbl N1 OTBEPrHYTbI B MEPUOA OTCYTCTBUSI COEANHEHUS.

3afava 2 peluaeTcs NosyyeHMeM XypHasa feiicTBuii co ceommu 3asBkamu (Tabnuua orders_log notoka FORTS_TRADE_REPL, a Takke
Tabnmua multileg_orders_log notoka FORTS_TRADE_REPL) 3a nepuog, oTCyTCTBUSI cOeAMHEHUS. /19 3TOr0 HaA0 OTKPbITb COOTBETCTBY-
IOLLMIA NOTOK C yKa3aHmeM Homepa peBu3nmn nocneaHel thakTnuecky nonyyYeHHon o cbos 3anmucu. Bece aeinctaus ¢ 3asBKkamu, MPOMCXOAMB-
LUMe A0 MOMEeHTa BOCCTaHOBMEHWS, ByAyT OTPaXeHbl B BUAE 3anucei aTux tTabnuu,. IHamkatopom nosyyeHus Bceli NponyLeHHoR nctopum
OelcTBuiA ¢ 3asiBKaMm SIBMISIETCS Nepexos notoka B coctosiHve ONLINE.

MpumeyaHwue: MNpuBeaeHHasn Bbille NpoLesypa BOCCTAHOBNEHUA NOAXOANT U AN NO3AHEro BXoaa.

3.4.1.3. O6GLWme pekomeHaauunmn

B 06LUeM xe cnydyae, AN MUHUMKU3ALMU BEPOSITHOCTY BO3HUKHOBEHMUS CETEBbIX C60EB B M0/Mb30BATEbCKMX NPUMOXEHUsIX Brupxa peko-
MeH/yeT ycTaHaBnMBaThb Ay6nupytoLme KaHasbl CBS3U, UMETb [1Ba JIOTMHA A/151 LLUK03a, C O4MHAKOBLIM HAGOPOM NPaB, U, COOTBETCTBEHHO,
3anyckaTb 04HOBPEMEHHO [Ba MOMb30BaTe/bCKUX MPUIOXKEHUS, KOTOpble ByayT NosyyaTb O4MHAKOBbIE AAHHbIE, C BO3MOXHOCTLIO Nepe-
KtOUEHWst MeX/y HUMM Npy c60sIX. Kak anbTepHaTuBa, B KOAE CaMoro NpUioXeHUst A0/MKEH 6bITb NpeflyCMOTPEH MeXaHN3M Nepek/oueHus
Ha Ay6nmpyoLLmii KaHau CBA3W, TO eCTb YCTaHOBKa coeanHeHus ¢ P2MQRouter, pa6oTaiolym Yepe3 pe3epBHbIii kaHas K Gupxe.

Exchange |

Management

I

| |
! |
! |
: BT Primary Data Other Data Snapshot :
[

| |
! |

————le

-~

Application Application

¢ ey Ny
S cgate API )

o

cgate API

—

Puc. 13. ly6nupoBaHune KaHanoB CBA3N

3.4.2. BoccTaHOoBeHue npu npoénemax B UHpacTpykTtype bupxu

Mog TakMMy Npo6GieMamy NOHVMAIOTCS aBapui Ha CTOPOHe 6UPXK, CBA3aHHbIE C HapyLLeHusMu B paboTe sgpa TC unm cepsucos, gop-
MUPYIOLLUX KaKUe-IMG0 PbIHOYHbIE faHHbIe. Kak NpaBuio, 3To NPUBOAUT K OCTAHOBY U Nepesanycky 3TUX CEpPBUCOB.
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3.4.2.1. OuucTtKa gaHHbIX MO NOTOKaM

Mpy pernameHTHbIX paboTax, WTATHbIX UK HeLWTaTHbLIX Nepesanyckax CepBuUCOB Ha CTOPOHE GUPXW 1 NOC/e BOCCTAHOB/EHNS CBSI3N C
K/IMEHTOM, CEPBUCHI NYGNMKAUMN AaHHbIX NMPUCHIIAIOT YBEAOM/IEHUS 06 OUMCTKE CTapbiX AAaHHLIX, Nepes TeM Kak Mpucbinate Tekyliee
COCTOSIHME AAHHbIX.

YBegomieHns 06 ouncTKe ecTb ABYX TUNOB!:

* CG_MSG_P2REPL_CLEARDELETED — no kaxaoi Tabnuue, ¢ ykazaHMeM peBKeHa. YBeOM/IEHNE UHCTPYKTUPYET K/IMEHTA O HEOO-
XOAMMOCTM YAa/IMTb BCE 3anucy co 3HavyeHneM replRev MeHbLUVM, YeM yKa3aHo B yBeoMIeHUN. [1na onTuMusaumm nepefaym faHHbIX,
B yBEAOM/IEHUN MOXET ObITb YKkasaH peBukeH, paBHbli MAX(int64). 3To o3Ha4aeT, YTO KIMEHT JO/MKEH NPOU3BECTW MOSHYI0 O4UCTKY
[AaHHbIX no Tabnuue, Tabnuua 6yaeT nepefaHa Lie/IMKOM.

* CG_MSG_P2REPL_LIFENUM - ansa Bcero notoka pensvkaummn LesimkoM, C yKkasaHuem HOBOTO "HoMepa Xn3HW" notoka. O3HavaeT cy-
LLIECTBEHHO M3MEHEHWNE JaHHbIX MOTOKA CO BPEMEHW MOC/EeAHEr0 coeAnHeHns. KNMeHT AO/MKEeH OUMCTUTb BCE AaHHbIe Mo BCEM Tabnm-
Lam, AaHHble 6yayT nepeAaHbl "¢ Hynsa".

3.4.2.2. BO3MO)XXHble U3MEHEHUA AaHHbIX MPU HeWTaTHOV paGoTe cepBUMCOB NyGnKauumn

B wratHom pexume paboTbl, BKIOYas pernameHTHble paboTbl BO BHETOProBoe Bpemsi, MpW OTKPbITUM WKW NEepPeoTKpbITUM Nto60-
ro MOTOKa pensvkauum, Kpome MOTOKOB, CBSA3aHHbIX C UcTopuei 3asBok u caenok (FORTS_TRADE_REPL, FORTS_ORDLOG_REPL
n FORTS_DEALS_REPL), KNMeHT MOXeT nonyumTb Kak HoTudmkaumm CG_MSG_P2REPL_CLEARDELETED, Tak n HoTudukaumu
CG_MSG_P2REPL_LIFENUM, koTopble TpebyeTcst KOPPEKTHO o6paboTarthb.

B wtatHOM pexume 418 NOTOKOB, CBSA3AHHbIX C UCTOPMEN 3asiBOK 1 cAENOK (CM. Bbiwe), yBegomneHne CG_MSG_P2REPL_LIFENUM pac-
CbI/TAETCS TO/IbKO NPU CMEHe BEPCUM CUCTEMbI, MOC/IE TECTOBbIX TOProB, YTOObI NOMIb30BaTENIN OUMCTUV TECTOBbIE AaHHbIe. B yBegome-
H1uM CG_MSG_P2REPL_CLEARDELETED yka3biBaeTcs 3HaueHue replRev ans nepsoii N0 BpEMeHW, fOCTYNHOWN B CUCTEME B HACTOALMI
MOMEHT 3asBK1 WU CLENKN.

Mpuxog yeegomnennsa CG_MSG_P2REPL_LIFENUM ¢ HOBbIM "HOMEPOM XM3HW" NOTOKa HeNoCcpeACTBEHHO B Toprax o3HavaeT, 4to B TC
npowusoLlen cepbesHblii c60i, 1 TpebyeTcs nepenocnaTb AaHHble No 3asBKaM U CAenKaMm, KOTopble MOMM BbIThb YXXe pa3ocnaHbl Nosb30-
BaTensm.
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4. OnucaHue cxembl pennukauum FORTS_PUBLIC

4.1. Notok FORTS_TRADE_REPL - 3aaBku n cgenkum nonb3oBarensi (Type=R)

4.1.1.

Cxema gaHHbIX

Tabnmupl:

orders_log - XXypHan 3asBoK
user_deal - XXypHan caenok nonb3osarens
heartbeat - Cnyxxe6Has Tabnvua cepBepHbIX 4acoB

sys_events - Tabnvua cobbIThii

4.1.1.1. Ta6nuua orders_log: XXypHan 3aaBoK

Ta6n. 1. Nonsa Ta6nuupl orders_log

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl pennkaumm

replRev i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replAct i8 CnyxebHoe none noAcucTeMbl penimkaumm

public_order_id i8 M aeHTndmKaLMoHHbIN HOMep 3asBKu (4518 aiicbepros - HOMep BUAMMONA
yacTu aiicbepra)

sess_id i4 MaeHTndmkaTop TOproBoi ceccum

isin_id i4 YHUWKasIbHbIA YNC0BOI MAEHTUIMKATOP MHCTPYMEHTa

public_amount i8 KonuyecTBo KOHTpakTOB B onepauuu (415 aiicbepros - KONMUYECTBO KOH-
TPaKToB B OMnepauuy No BUAVMMOI YacTu aiicbepra)

public_amount_rest i8 OcrTaBlueecs KOIMYeCcTBO KOHTPAKTOB B 3asBke (415 aiic6epros - ocTas-
LIeecs KONIM4eCcTBO KOHTPAKTOB B BUAUMON YacTu aiicbepra)

id_deal i8 VaeHTndmkaTop cAenkn no gaHHOW 3anmcu XypHana 3asiBok

xstatus i8 PacLumpeHHbIli cTaTyc 3asBku

price d16.5 LleHa

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems usmeHeHusi coctosiHna 3asaekn (UNIX-BpeMs B HaHOCeKyHAax no
cTaHgapty UTC)

dir i1 HanpasneHne

public_action i1 [LeiictBue ¢ 3asBKoii (aNs alicbepros - AelicTBUE C BUAVMOW YacTbio aiic-
6epra)

deal_price d16.5 LleHa 3ak/10ueHHO caenkm

client_code c7 Kog knneHTa

login_from c20 NorvH nonb3oBaTtens, NOCTaBUBLUEro 3asiBKy

comment c20 KommeHTapwuii Tpeligepa

ext_id i4 BHeLuHWiA Homep

broker_to c7 Kog, SPECTRA chupMmbl-agpecara BHECUCTEMHON 3asBKU

broker_to_rts c7 Kog PTC chupmbl-apecaTta BHECUCTEMHON 3aABKU

broker_from_rts c7 Kog PTC dmpMbl - Bnagenbla 3asaBku

date_exp t [Jlata ncteyeHns 3asBkn

id_ord1 i8 Homep nepsoii 3asBkn

aspref i4 MpaeHTudmkaTop nons3osartens. Ans 3asBok, NofgaHHbIX o1 SMA-noruHa -
naeHtudukarop MASTER-norvHa.

id_ord i8 MaeHTUMKaLMOHHbIA HOMep 3asBKu (4518 aiicbeproB — naeHTudmKaum-
OHHBbI HOMep Bceli alicbepr-3asnBku). MNone 6yaert yaaneHo B Bepcun 6.7,
3HayeHue cMm. private_order_id.

xamount i8 KonnuectBo KOHTPaKTOB B onepauun (a1s alicbepros — KONIMYECTBO KOH-
TPakKToOB B Onepauuy co Bceii aiicbepr-3asnBkoii). Mone 6yaet yaaneHo B
Bepcum 6.7, 3HaYeHne cMm. private_amount.
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Mone Tun OnucaHue

xamount_rest i8 OcTaBLUeecs KOIM4YeCcTBO KOHTPAKTOB B 3asiBKe (4151 aiic6epros - ocTasLLe-
ecsi KO/IMYecTBO KOHTPaKTOB BO Bceli aiicbepr-3asiske). Mone byaet yaa-
NeHo B Bepcun 6.7, 3HauUeHne cM. private_amount_rest.

variance_amount i8 AMNAUTYAA OTK/IOHEHUS (B KOHTPaKTax) cnyyaiiHoii Hag6aBku K BCMbiBa-
toLLelt YacTu aiicbepr-3asBkm

disclose_const_amount i8 KonuyecTBo eauHUL, MHCTPYMEHTa B MOCTOSIHHOW COCTaBSIOLLEN BCMbI-
BatoLLlell YacTu alicbepr-3asBku

action i1 [elictBne c 3asBKOI (ANs aiicbeproB — AeWCTBME B OTHOLUEHMU BCEN
aicbepr-3asBsku). None 6ypeT yaasieHo B Bepcun 6.7, 3HaYEHMe CM.
private_action.

private_order_id i8 NaeHTUhMKaLMOHHbLIA HoMep 3asBKu (015 aiic6eproB — naeHTUgmUKaLm-
OHHbIli HOMep Bcell alicbepr-3asaBKi)

private_amount i8 KonuyecTBo KOHTPaKTOB B onepauumn (41 aiic6eproB — KOIMUYECTBO KOH-
TPaKTOB B onepaumn co Bceli alicbepr-3asiBKoiA)

private_amount_rest i8 OcTaBLUEecs KONMYeCcTBO KOHTPAKTOB B 3asiBKe (4/1s1 alic6epros - ocTas-
Lueecs KONMYeCcTBO KOHTPAKTOB BO Bceli alicGepr-3asiBke)

private_action i1 [LelicTBue ¢ 3asBKOI1 (o115 aiicbeproB — AelicTBME B OTHOLLEHUN BCeli aiic-
6epr-3asBku)

reason i4 Mpu3Hak (NpuyrHa) 3asBKKW, BbICTABNIEHHON N5 3aKMIOYEHNS CAEMNKN ype-
rynmpoBaHusi 06a3aTenbeTB.

MpumeyaHus:

« [Mone xstatus npeAcTaBnsieT co6oii GUTOBYIO Macky, NepeyeHb BO3MOXHbIX 3HAUEHUI NOMs NpuBefeH B pasgene Tunbl caesnok, hopMu-
pyemble Npy UCMOSTHEHUW U UCTEYEHUU (DbIOYEPCOB 11 OMLYOHOB.

 [one dir MOXeT NPUHMMATL CefyloLume 3HaUEHNS:
1 Buy
2 Sell
« [Mone public_action MoxeT NnpuHUMaTh criegylolime 3Ha4eHns
0 3asBka ygasieHa
1 3asBka gobasneHa
2 3asBKa cBefeHa B CAesKy
* MMone id_ordl cogepXuT HOMep NePBOi 3aABKK B MOC/E0BATENIbHOCTU NEePeBbICTaBIEHUI 3asBKM CO CPOKOM UCTEYEHUS
« [one private_action (action) MoXeT NpUHUMATh CrefytoLine 3Ha4YeHNs:
0 3asBka ygasieHa
1 3asBka gobasneHa
2 3asBKa cBefieHa B CAefKy
3 3afBka gob6aBneHa B pesynbrate NosiB/IEHNs HOBOV BUAVMMON YyacTu aiicbepra

« [lone reason MOXeT NPUHUMAaTL CrieayloLne sHa4YeHns:

0 OO6blyHasn 3anBKa

4 BanaHcupytowme CpoyHble KOHTPaKTbI, 3aK/UYeHHble ¢ JLo6pOCOBECTHLIM YYACTHUKOM KIMPUHTa 6e3 nogayn 3asiBok

6 3akpbiBatolme CpoyHblE KOHTPAaKTbI, 3aK/OYEHHbIE B pamMkax npoueaypb! kpoce-gedonta

7 3akpbiBatolme CpoYHblE KOHTPAKTbI, 3aKMOYEHHbIE B CBA3W C HEUCMONHEHNEM MapXuHanibHOro TpeboBaHust

8 3akpbiBatolme CpoyHblE KOHTPaKTbI, 3aK/0UYEHHbIE B CBA3M C HeucrnosHeHneM O6si3aTenbCcTBa N0 NOCTaBKE MO NOCTaBOYHbLIM

CpOLIHbIM KOHTpaKTaM Ha gparoueHHblie MeTasl/ibl

100 WHoe
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4.1.1.2. Ta6nuua user_deal: XXypHan caenok nonb3oBartens

Ta6n. 2. Monsa Ta6nuubl user_deal

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTeMbl pensimkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

sess_id i4 MaeHTudmkaTop TOproeoii ceccum

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUNKATOP NHCTPYMEHTA

id_deal i8 Homep caenkn

id_deal_multileg i8 Homep caenku no cesske

id_repo i8 Homep caenkn no apyroii Hore

Xpos i8 KonnuectBo No3uLuii Mo MHCTPYMEHTY Ha pbiHKe Noc/e CAenku

xamount i8 O6bem, KOIMYECTBO eANHUL, UHCTPYMEHTa

public_order_id_buy i8 MpaeHTndomkaTop 3asBku nokynatens (g1 aincbepros - HoOMep BUAMMOINA
yacTu alicbepr-3asBku nokynarens)

public_order_id_sell i8 MpeHTudbmkatop 3asBku npogasua (4015 alicbepros - HOMep BUAMMONA Ya-
CTU aiicbepr-3asBkM NpogasLa)

price d16.5 LleHa

moment t Bpewms 3akniouenns caenku

moment_ns u8 Bpewms 3akntouenuns caenkv (UNIX-Bpems B HAHOCEKyHAAxX Mo cTaHJapTy
uTC)

nosystem i1 Mpu3Hak BHECUCTEMHOI cAenku

xstatus_buy i8 Crartyc ciefikn Co CTOPOHbI Nokynarens

xstatus_sell i8 Craryc cefnku co CTOpOHbI NpodasLa

ext_id_buy i4 BHeLUHMA HOMep 13 3asiBKM NoKynaTens

ext_id_sell i4 BHeLWHWA Homep 13 3asBkM NpofasLa

code_buy c7 Kog nokynarens

code_sell c7 Kop npogasua

comment_buy c20 KommeHTapwuii 13 3asiBku nokynarens

comment_sell c20 KommeHTapwii 13 3asBku npogasLa

fee_buy d26.2 C6op no caenke nokynarens

fee_sell d26.2 C6op no caenke npogasua

login_buy c20 JlorvH nonb3oBatens nokynarens

login_sell c20 JlorvH nonb3oBarens npogasLa

code_rts_buy c7 Kog PTC dompMbl nokynarens

code_rts_sell c7 Kog, PTC dompmbl npogasLa

id_ord_buy i8 MaeHTndmkaTop 3aaBku nokynatens (ans aicbeproB - naeHTudmkaTop
BCeli aiicbepr-3anBku nokynartens). MNone 6yaet yaaneHo B Bepcum 6.7,
3HaueHue cm. private_order_id_buy.

id_ord_sell i8 MpeHTudbmkatop 3asBku npogasLa (415 alicbepros - ugeHTudrkaTop Beel
aiicbepr-3anBku npoaasLa). Mone 6yaeT yaaneHo B Bepcum 6.7, 3Ha4YeHne
cmM. private_order_id_sell.

private_order_id_buy i8 MaeHTndmkaTop 3as1BkM nokynatens (ans aincbepros - naeHTUdmkarop
BCeli aiicbepr-3asiBk1 Nokynarens)

private_order_id_sell i8 MaeHTrndomkaTop 3asBky npogasua (471 aiicbepros - naeHTndvKaTop Beel
aiicbepr-3asBku NpogasLa)

reason_buy i4 Mpu3Hak (NpruynHa) caenkn yperynnpoBaHns nokynarens.

reason_sell i4 Mpu3Hak (NpuunHa) caenkn yperynnposaHusa npogasLa.

MpumevaHus:

¢ Mons code_sell, comment_sell, ext_id_sell, login_sell, code_rts_sell, fee_sell, code_buy, comment_buy, ext_id_buy, login_buy,
code_rts_buy, fee_buy, 3anonHsaiTca TobKO A1 CBOMX CAEMOK
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« MMons xstatus_sell u xstatus_buy siBns0TCA 6UTOBLIMM Mackamu (Nogpo6Hee cM. pasgen Tunbl cAenoK, opMUpyeMble NPY UCTONHEHUN
U UCTeYEeHUU (DbIOYEPCOB 1 OMNLYOHOB)

o Ona "uyxwnx" cpenok B nonsx xstatus_buy u xstatus_sell moryT BbicTaBnsaTbcA npusHaku eNonQuoteStatus, eClearingTrade,
eAddressStatus n eStrategy.

* Mons fee_buy un fee_sell cogepxar oLEHOYHbIA pasmep AMMUTa, 6/10KMPYeMOoro nog KOMUCCUo No caenke. Pasmep komuccnm Heobxo-
Oumo cMoTpeTh B noTtoke FORTS_FEE_REPL.

* [onsa reason_buy n reason_sell MOryT NpUuHMUMaTh cnegyroume sHa4eHnA:

0 O6bluHasn caenka

4 BanaHcupytoLie CpoyHble KOHTPaKTbl, 3aK/lo4eHHbIE ¢ Jl06pPOCOBECTHLIM YHAaCTHUKOM KMPpUHIa 6e3 nogaumn 3asiBok

6 3akpbiBatowme CpoyHble KOHTPaKTbl, 3aK/IYEHHbIE B pamMKkax npoueaypbl Kpocc-gedonrta

7 3akpbiBaoLiye CpoyHble KOHTPaKTbl, 3aK/0YEHHbIE B CBA3M C HEVCTNONHEHNEM MapXunHanbHoro TpeboBaHus

8 3akpbiBatoLiye CpoyHble KOHTPaKTbl, 3aK/lOUEHHbIE B CBSI3W C HeucnosiHeHnem O6s3aTenbcTBa No nocTaBke Mo NMOCTaBOYHbIM
CpOyHbIM KOHTpaKTaM Ha AparoueHHble MeTas bl

100 WHoe

4.1.1.3. Ta6nuuya heartbeat: Cnyxeb6Hana Taénuua cepBepHbIX HacoB

[laHHas Tabnuua HanonHAeTca AAPOM TOProBOW CUCTEMbI C ONPeAEeeHHON NEPUOANYHOCTBIO 1 MOXET ObITb UCMOMb30BaHa A1 3ajad
CMHXPOHU3aumMu (Hanpumep, 415 MPOBEPKY NpUXoAa BCeX CAEN0K 3a ONpefe/ieHHbI MOMEHT BpeMeHw). Tabnuua ncnosb3yeTcs B pexuve
no6asneHns 3anvceid; oumcTka Tabnvupbl NPOUCXOAUT B HOYHOE BPEMSI.

Ta6n. 3. Monsa Tabnuubl heartbeat

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penmkaumm
replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
server_time t [Jata v Bpems cepsepa

4.1.1.4. Ta6nuua sys_events: Ta6smua coobITUiA

Ta6n. 4. Nonsa Tabnuubl sys_events

Mone Tun OnucaHue

repliD i8 Cnyxe6bHoe nose nogcucTemMbl penkaumm
replRev i8 CnyxebHoe none nogcMcTeMbl penimkaumm
replAct i8 CnyxebHoe nose noacucTeMbl penmkalmm
event_id i8 YHUKasbHbIN UAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccun

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUSA

MpumeyaHus:

» B0O3MOXHbIe TWMbl COGLITHI

event_type =1

message = "session_data_ready"

3akoH4YeHa 3arpyska faHHbIX 13 KJ'IVIpI/IHFOBOVI C1CTeMbIl B TOProByto nepen Hav4asiom HOBOIA TOpFOBOI7I ceccun

event_type =5
message = "clearing_started"
Hayano 0CHOBHOro KnMpuHra

event_type =6

message = "extension_of_limits_finished"

Pa3pgBuxka TIMMUTOB 3aKOHYEHa

4.2. Notok FORTS_ORDLOG_REPL - NMNoTok aHOHUMHbIX 3a8BOK (Type=R)

4.2.1. Cxema AaHHbIX

Tabnuupl:
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 orders_log - XXypHan 3asBoK
« heartbeat - Cnyxe6Hasi Tabnmua cepBepHbIX YacoB
« sys_events - Tabnuua co6bITHi

4.2.1.1. Ta6nuuya orders_log: XXypHan 3asaBOK

Ta6n. 5. Nonsa Ta6nuubl orders_log

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penmkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm

public_order_id i8 M aeHTndMKaLMOHHbIN HOMep 3asBKu (AN aiicbepros - HOMepP BUAMMOINA
yacTu alicbepra)

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin_id i4 YHVKa/TbHbIN YACOBOW UAEHTUMNKATOP NHCTPYMEHTA

public_amount i8 KonuuyecTBo KOHTpaKTOB B onepauuu (415 aiicbepros - KONMUYECTBO KOH-
TPaKToB B OMnepaumy No BUAVMMON YacTu aiicbepra)

public_amount_rest i8 OcTaBLUeecs KO/IMY4ECTBO KOHTPAKTOB B 3asiBke (4719 aiicbepros - ocTaB-
LIieecs KoNM4yecTBO KOHTPaKTOB B BUAMMOI YacTuh aiicbepra)

id_deal i8 MaeHTndmkaTop caenkv no AaHHOW 3anvcu XypHana 3asBokK

xstatus i8 PaclunpeHHbIii cTaTyc 3asBKu

price d16.5 Llena

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpemsi usmerneHusi coctosiHnsa 3asaekn (UNIX-Bpems B HaHOCEKyHAax no
ctaHgapty UTC)

dir i1 Hanpasnexune

public_action i1 [LeiictBune ¢ 3asBKoii (ans alicbepros - AelicTBUE C BUAMMO YacTbio aiic-
6epra)

deal_price d16.5 LleHa 3ak/1t04eHHO caenkm

MpumevaHus:

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

* [Mone dir MOXET NPMHUMATL CReayoLLe 3HaUYeHUS:
1 Buy
2 Sell
* [Mone public_action MOXeT NpvHUMAaTL CneayroLmne 3HayeHms
0 3asBka yganeHa
1 3asBka fobaBneHa
2 3asBka cBefeHa B CAenky
4.2.1.2. Tabnuua heartbeat: Cnyxe6Has Ta6nuvua cepBepHbIX YacoB
[JaHHas Tabnvua HanonHsaeTcs S4pOM TOProBOl CUCTEMbI C ONpeAeseHHON NeprnoANYHOCTLI0 U MOXET 6biTb MCMONb30BaHa ANs 3ajad
CUHXPOHU3auMn (HanpumMep, 419 NPOBEPKN NPUXOAA BCEX CAENOK 3a OnpeaeneHHbI MOMeHT BpeMeHw). Tabnuua ncnonb3yercs B pexume
[06aBneHns 3anvceid; ounMcTka Tabnuubl NPOMCXOANT B HOYHOE BPEMS.

Tab6n. 6. Monsa tabnuubl heartbeat

Mone Tun Onucaxune

repliD i8 CnyxebHoe none nogcMcTeMbl pennkaumm
replRev i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm
replAct i8 CnyxebHoe none noAcucTembl penkaumm
server_time t [Jara n Bpems cepeepa
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4.2.1.3. Tabnuua sys_events: Ta6nuua cobbITUiA

Ta6n. 7. Monsa Tabnuubl sys_events

Mone Tun OnucaHue

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosie NoacucTeMbl penmkaymm
replAct i8 CnyxebHoe none nofcucTeMbl penikaumm
event_id i8 YHUKabHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccun

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUSA

MpumevaHus:

¢ BO3MOXHbI€ TUMbl COOLITUI

event_type=1
message = "session_data_ready"
3aKoHueHa 3arpyska faHHbIX U3 KIIMPYHIOBOM CUCTEMbI B TOPrOBYIO Nepes, Ha4yasioM HOBO TOProBoi ceccumn

event_type =5
message = "clearing_started"
Hayano oCHOBHOro KNMpuHra
event_type =6

message = "extension_of_limits_finished"
Pa3gsukka TMMUTOB 3aKOHYeHa

4.3. Notok FORTS_DEALS_REPL - NMoTtok aHOHUMHbIX caenok (Type=R)

4.3.1. Cxema AaHHbIX
Tabnmupl:
« deal - XXypHan cgenok
« heartbeat - Cnyxe6Hasi Tabnmua cepBepHbIX YacoB
¢ sys_events - Tabnmua co6bITUiA
4.3.1.1. Ta6nuuya deal: XXypHan caenok

Ta6n. 8. Monsa Ta6nuupbl deal

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTeMbl penimkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin_id i4 YHVKasbHbIN YAC/IOBOW UAEHTUUNKATOP NHCTPYMEHTA

id_deal i8 Homep caenkn

Xpos i8 Konuuyectso no3uwmii N0 MHCTPYMEHTY Ha pbiHKE NOCAe CAenku

xamount i8 O61beM, KOIMHYECTBO eANHUL, UHCTPYMEHTA

public_order_id_buy i8 MaeHTndomkaTop 3asBKM Mokynatens (4ns aicbepros - HOMep BUAMMOLNA
YyacTu alicbepr-3asiBku nokynaress)

public_order_id_sell i8 MpaeHTndomkaTop 3asBkv npogasua (4719 aincbepros - HOMeEp BUAMMON Ya-
CTV aiicbepr-3asBku NpogasLa)

price d16.5 Llena

moment t Bpems 3aknioueHns caenku

moment_ns u8 Bpewms 3akntoveHuns caenku (UNIX-Bpems B HaHOCeKyHax Mo ctaHaapTy
UTC)

nosystem i1 Mpu3HaK BHECUCTEMHOI CAenku

xstatus_buy i8 Craryc cAefnku co CTOPOHbI NokKynartens
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Mone Twvn OnucaHvne
xstatus_sell i8 CTaTtyc caenku co CTOpOHbI NpogasLa
MpumeyaHus:

» Mons xstatus_sell n xstatus_buy sBNsOTCS GUTOBLIMU Mackamu (nogpo6Hee cM. pasgen Tunbl cAenok, hopMupyemMble Npu UCNOHEHNN
N UCTEYEHNU (hbioYEepCoB 1 OMLMOHOB)

4.3.1.2. Tabnuua heartbeat: Cnyxe6Has Ta6numua cepBepHbIX YacoB

[aHHas Tabnuua HanonHseTcst SSAPOM TOProBOl CUCTEMbI C ONpeAesieHHON NepuoaNYHOCTLI0 U MOXET GbiTb MCMOMb30BaHa 4151 3a4ad
CUHXPOHU3auMKn (HanpumMep, 415 NPOBEPKM NPUX0AA BCEX CAEMNOK 3a ONpeaeneHHbI MOMEHT BpeMeHw). Tabnuua ucnosb3yetcst B pexume
[06aBeHnsa 3anmceit; ouncTka Tabnuibl MPOMCXOANT B HOYHOE BPEMSI.

Ta6n. 9. Nonsa Ta6nuupi heartbeat

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nogcucTeMbl penmkawmm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
server_time t [Jara v Bpems cepeepa

4.3.1.3. Ta6nuua sys_events: Ta6nmua coobITUiA

Ta6n. 10. Monsa Ta6bnuubl sys_events

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 Cnyxe6bHoe none noAcucTemMbl penkaumm
replAct i8 CnyxebHoe nosie noacucTeMbl penmkaumm
event_id i8 YHUWKasbHbI naeHTUrKaTop cobbITUS
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnucaHune cobbITUSA

MpumeyaHus:

¢ Bo3MOXHble TUMbl COOLITUIA

event_type =1
message = "session_data_ready"

3akoHuYeHa 3arpyska faHHbIX U3 KIMPUHIOBOW CUCTEMbI B TOPTOBYIO Nepes, HayasioM HOBOW TOProBoli ceccum

event_type =5
message = "clearing_started"
Hauaio 0CHOBHOrO KNpuHra

event_type = 6

message = "extension_of_limits_finished"

Pa3,CI|BI/I)KKa NIMMNTOB 3aKOHYeHa

4.4. Notok FORTS_FEE_REPL - MoToKk koMuccuit n wutpacos 6Upxu

(Type=AR)

4.4.1. Cxema gaHHbIX

Tabnmupl:

 adjusted_fee - komuccum GUPXU
* penalty - LUTpadbl 61pxu

* sys_events - Tabnuua cobbITHi

4.4.1.1. Ta6nuuya adjusted_fee: komuccum Gupxm

Ta6n. 11. Nonsa Ta6nuupbl adjusted_fee

Mone

Tun

OonucaHue

repllD

i8

Cnyxe6Hoe nosie NOACUCTEMbI PENIVKALN
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Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

id_deal i8 Homep caenku

moment t Bpems 3aknoueHns caenku

moment_ns u8 Bpewms 3akntouenuns caenkv (UNIX-Bpemsa B HAHOCEKyHAAX MO cTaHJapTy
UTC)

code_buy c7 Kog nokynarens

code_sell c7 Ko npopgasua

initial_fee_buy d26.2 C6op no caenke nokynartensi, rpy6o

initial_fee_sell d26.2 C6op no caenke npogasLa, rpy6o

adjusted_fee_buy d26.2 C6op no caenke nokynarensi, TO4HO

adjusted_fee_sell d26.2 C6op no caenke npogasLa, TOYHO

id_deal_multileg i8 Homep caenku no cesiske

4.4.1.2. Ta6nuua penalty: LUTpadbl 6upxun

Ta6n. 12. Mona Taénuubl penalty

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe nose nofcucTeMbl pensinkawmm

replAct i8 Cnyxe6Hoe none noAcucTeMbl penkaumm

sess_id i4 Homep ceccun

id_deal i8 Homep caenku

id_deal_multileg i8 Homep caenku no ceaske

moment t Bpems 3aknoueHns caenku

moment_ns u8 Bpewms 3akntouenuns caenkv (UNIX-Bpems B HAHOCEKyHAAX MO cTaHJapTy
uTC)

code_buy c7 Kog, nokynatens

code_sell c7 Kopg, npogasua

penalty_buy d26.2 Ltpad no caenke nokynarens

penalty_sell d26.2 LLTpadc no caenke npogasLa

4.4.1.3. Tabnuua sys_events: Taénuua cobbITUiA

Ta6n. 13. NMona Ta6énuubl 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 COObITUSA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuncaHune cobbITUA

MpumeyaHus:

¢ BO3MOXHble TUMbI COBbITUIA

event_type =1
message = "session_data_ready"

3akoH4yeHa 3arpyska gaHHbIX U3 KJ'IVIpVIHFOBOVI CNUCTEMbI B TOProByko nepen Hav4asiom HOBOIA T0pFOBOVI ceccun

event_type =5
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message = "clearing_started"
Hauano ocHOBHOIO K/IMpUHra

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

4.5.1. Cxema pgaHHbIX

Tabnuubl:
« futures_rate - TO4Hble CTaBKV KOMUCCWIA NO (hblovepcam

» sys_events - Tabnmua cobbITHiA

4.5. Notok FORTS_FEERATE_REPL - MOTOK TOYHbIX CTaBOK KOMUCCUiA GUPXU
(Type=AR)

Ta6n. 14. Nona Taénuybl futures_rate

4.5.1.1. Ta6nuua futures_rate: TouHble cTaBKM KOMUCCUIA NO hblouepcam

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie NoacUCTeMbI pensimkalmm

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl pensmkawmm

isin_id i4 YHVKa/TbHbIN YACIOBOW UAEHTUNKATOP NHCTPYMEHTa

sess_id i4 MaeHTndmkaTop TOproBoi ceccum

exchange_fee_negdeal d26.2 TouHasi cTaBka GMPXKEBOI KOMUCCUN AN afPECHbIX CAENOK
exchange_fee d26.2 TouHas cTaBka GMPXKEBOI KOMUCCUN AN @aHOHUMHbIX CAENOK
clearing_fee_negdeal d26.2 TouHas cTaBKa K/IMPVHIOBOM KOMUCCUN ANS1 aAPECHbIX CAEMOK
clearing_fee d26.2 TouHas cTaBKa K/IMPUHIOBOM KOMWUCCUW A11 RHOHUMHbIX CAEM0K
exp_clearing_fee d26.2 TouHas cTaBka K/IMPUHIOBOI KOMUCCUM 3@ UCMOJTHEHNE KOHTPaKTa.

4.5.1.2. Tabnuua sys_events: Taénuua cobbITUiA

Ta6n. 15. NMona Ta6énuubl sys_events

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none noAcucTeMbl penkaumm
replRev i8 CnyxebHoe none nogcucTeMbl penmkaumm
replAct i8 CnyxebHoe none nogcucTembl pennkaumm
event_id i8 YHUKasbHbIN MAEHTUMKATOP COObLITUS
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnucaHune cobbITUSA

Mpumeyanus:

¢ B0O3MOXHbIe TVMbl COOLITUIA

event_type =1

message = "session_data_ready"
3aKkoHuYeHa 3arpyska faHHbIX U3 KIIMPYHIOBOl CUCTEMbI B TOPrOBYIO Nepes, Ha4yasioM HOBOI TOProBoi ceccumn

event_type =5

message = "clearing_started"
Hayano oCHOBHOro KnMpuHra

event_type = 6
message = "extension_of_limits_finished"
Pa3gsukka TMMUTOB 3aKOHYeHa
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4.6. NMNotok FORTS_BROKER_FEE_REPL - Bpokepckue komuccuun (Type=I)

4.6.1. Cxema AaHHbIX
Tabnmupl:
« broker_fee - Bpokepckasi Komuccus
* sys_events - Tabnuua cobbITuiA
4.6.1.1. Ta6nuuya broker_fee: Bpokepckasa komuccus

Ta6n. 16. NMona ta6nuubl broker_fee

Mone Tun OnucaHve

repllD i8 Cnyxe6Hoe none noAcucTemMbl penkawumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl penimkaumm

sess_id i4 Homep ceccumn

id_deal i8 Howmep caenku

id_deal_multileg i8 Homep caenku no cesaske (**)

moment t Bpems 3aknoueHns caesnku

moment_ns u8 Bpewms 3akntoueHuns caenku (UNIX-Bpemsi B HaHOCeKyHAax No ctaHaapTy
uTC)

code_buy c7 Kog nokynarens

code_sell c7 Kop npopasua

broker_fee_buy d26.2 Bpokepckas komuccus no caesnke nokynarens

broker_fee_sell d26.2 Bpokepckas komuccus No caenke npogasua

4.6.1.2. Tabnuua sys_events: Ta6nuua cobbITUiA

Ta6n. 17. NMona Ta6bnuubl sys_events

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTemMbl pennkawmm
replRev i8 CnyxebHoe none nogcucTemMbl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
event_id i8 YHUKasbHbIN MAEHTUMKATOP COObLITUS
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnucaHune cobbITUSA

MpumeyaHus:

¢ B0o3MOXHbIe TVMbl COOLITUIA

event_type =1
message = "session_data_ready"
3aKoHuYeHa 3arpyska faHHbIX U3 KIIMPYHIOBOlM CUCTEMbI B TOPrOBYHO Nepes, Ha4yasioM HOBOI TOProBoi ceccumn

event_type =5
message = "clearing_started"
Hayano oCHOBHOro KnMpuHra
event_type =6

message = "extension_of_limits_finished"
Pa3gsukka TMMUTOB 3aKOHYeHa

4.7. Notok FORTS_BROKER_FEE_PARAMS_REPL - NapameTpbl Ana pacyerta
6pokepckou komuccun (Type=l)

4.7.1. Cxema AaHHbIX

Tabnmupl:
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» broker_fee_params - MapameTpbl /151 pacyeTa 6poKepcKoli KoMuccun
¢ sys_events - Tabnuua cobbITHi
4.7.1.1. Ta6nuua broker_fee_params: MapameTpbl AnA pacueta 6pOKEPCKO KOMUCCUN

Ta6n. 18. Monsa tTa6nuubl broker_fee_params

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie noacucTeMbl penmkalmm

sess_id i4 Homep ceccun

client_code c7 Kog knuneHTa (kof 6pokepa)

lower_fee d26.2 MUWHMMasIbHO BO3MOXHasi CyMMa 6pokepcKoil KOMUCCUM 3a OAUH KOHTPaKT

upper_fee d26.2 MakcumasibHO BO3MOXHasi CymMMa GPOKEePCKON KOMUCCUM 3a OAWMH KOH-
TpakT

multiplier d26.2 MynsTURANKaTOp K CyMMe BUPXEBOTr0 U KITMPUHIOBOro cbopa

additive d26.2 MocTosiHHaA fobaBka 3a 0AMH KOHTPaKT

MpumeyaHus:

 lMone client_code MoxeT cogepxaTb MO0 KoL KMEHTCKOro pasgena, mbo ko 6Gpokepckoit oupMbl. Ecin ykasaH kof KnveHTa, To
3a/jaHHble napameTpbl MCMNOMNb3YHTCA A5 pacyeTa bPoKepCcKoi Kommceumn No caenkam AaHHoro knneHTa. Ecnv ykasaH kog, 6pokepa, To
napameTpbl UCNO/b3YTCA 418 pacyeTa GpoKepCcKoi KOMUCCHUM NO BCEM KnveHTam B®.

* Mone sess_id MOXeT NpUHUMATb CriefytoLmne 3HaUEHNS:
sess_id Tekywue (AelicTBytowme ceiluac) napaMmeTpbl pacyeTa.
-1 [o6aBneHne HOBbIX NapamMeTpoB pacyeTa. MNapaMeTpbl NPUMEHSIOTCS B CriefytoLeli TOProBoli ceccum.
-2 YpaneHve TekyLMX napameTpoB pacyeTa. [apameTpbl yaansoTcsa B crefytoLlel ToproBoii ceccum.
4.7.1.2. Tabnuua sys_events: Taénuua cobbITUiA

Ta6n. 19. NMona Ta6bnuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nofcucTeMbl pennkasmm
replRev i8 CnyxebHoe none nNoAcucTeMbl pensimkaumm
replAct i8 CnyxebHoe none nogcucTembl penmkaumm
event_id i8 YHVKa/TbHbIN MAEHTUMKATOP COObITUA
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITuA

message c64 OnuvcaHune cobbiTus

MpumeyaHus:

¢ B0o3MOXHbIe TVMbl COOLITUIA

event_type=1
message = "session_data_ready"
3aKoHuYeHa 3arpyska faHHbIX U3 KIIMPYHIOBOM CUCTEMbI B TOPrOBYHO Nepes, Ha4yasioM HOBOI TOProBoi ceccumn

event_type =5
message = "clearing_started"
Hayasio 0CHOBHOrO KNupuHra

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

4.8. Notok FORTS_USERORDERBOOK_REPL - 3asaBku nonb3oBarensa: Cpes
ctakaHa (Type=R)

B NoTOKe C NeproAMNYHOCTLIO pas B 2 MUHYTbI B TabnuLe orders ny6imkyeTcs cpes akTUBHbIX 3asiBOK, M 3anuch B Tabnuue info ¢ peBusneli
nocnegHelt obpaboraHHoli TpaH3akuuy 13 orders_log, HOMEPOM XM3HU NOTOKA M COCTosiHMEM My6nmkaumm cpesa (none publication_state).
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B momeHT ny6nmkaumm cpesa none publication_state npuHumMaeT 3HayveHmne 0. MNocne Toro kak cpes ony6nvkosaH publication_state npuHu-
MaeT 3HadeHue 1. o momeHTa publication_state=1 gaHHble B Tabnuvue orders MOryT 6biTb HEKOHCUCTEHTHBI.

4.8.1. Cxema AaHHbIX
Tabnuupl:
 orders - Tabnuua akTVBHbIX 3as1BOK NoO/ib30BaTenNs
« info - indopmauusa o cTakaHax
4.8.1.1. Ta6nuua orders: Tabnumua aKTUBHbIX 3asiBOK Mosib30oBaTeNs

Ta6n. 20. Nona Tabnuybl orders

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penimkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

public_order_id i8 MaeHTndMKaLMOHHbIN HOMep 3asBKu (AN aiicbepros - HOMep BUAMMOLNA
yacTu alicbepra)

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

client_code c7 Kog knnenTa

moment t Bpems usmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems nsmeHenuss coctosiHus 3asasku (UNIX-BpeMs B HaHOCEKyHAax no
ctaHgapty UTC)

xstatus i8 PacLumpeHrHbIl cTaTyc 3asBKu

public_action i1 [JelictBue c 3asaBKoli (4N aicbepros - AeliCTBME C BUAUMOI YacTblo aiic-
6epra)

isin_id i4 YHVKasbHbIN YACIOBOW NAEHTUUKATOP NHCTPYMEHTA

dir i1 HanpasneHne

price d16.5 Llena

public_amount i8 Konnuyectso KOHTpakToB B onepauun (418 aicbepros - KONMYECTBO KOH-
TPaKTOB B onepaumun no BUAMMOIA YacTu alicbepra)

public_amount_rest i8 OcrTaBlLueecs KOMYeCcTBO KOHTPAKTOB B 3asiBke (415 aiic6epros - ocTas-
LLIieecs KoNM4yecTBO KOHTPaKTOB B BUAMMOI YacTuh aiicbepra)

comment c20 KommeHTapwuii Tpeligepa

ext_id i4 BHeLHWin Homep

login_from c20 JlorvH nonb3oBarens, NoCTaBMBLLETO 3aABKY

broker_to c7 Kog, SPECTRA chupMbl-agpecarta BHECUCTEMHO 3asiBKU

broker_to_rts c7 Kog, PTC dhmpmbl-afpecata BHECUCTEMHOL 3a51BKU

date_exp t [Jlata ncteveHns 3asBKkn

id_ord1 i8 Homep nepsoii 3aaBkn

broker_from_rts c7 Koa PTC chmpMbl - Bnagenbla 3asBku

aspref i4 MpeHTudmkatop nonb3osarens. ns 3asBokK, nogaHHbIX 0T SMA-norvHa -
ngeHTndnkatop MASTER-normHa.

id_ord i8 MaeHTndmKauMoHHbIN HOMep 3asBku (4719 aiicbeproB — naeHTudmkaum-
OHHbI HOMeP Bceli alicbepr-3asnBku). MNone 6yaet yaaneHo B Bepcun 6.7,
3HaueHve cM. private_order_id.

xamount i8 Konnyectso KOHTPaKTOB B onepauumu (418 alicbepros — KOIMYECTBO KOH-
TPakToB B onepaLun co BCei alicbepr-3asBkoit). Mone 6yaet yganeHo B
Bepcun 6.7, 3Ha4YeHne cMm. private_amount.

xamount_rest i8 OcrTaBLUeecs KoNM4yecTBO KOHTPaKTOB B 3asiBKe (419 aiic6epros - ocTaBLue-
ecs KonmM4yecTBO KOHTPAKTOB BO Bceli aiicbepr-3asBske). Mone 6ygeT yaa-
NeHo B Bepcum 6.7, 3HaYeHne cM. private_amount_rest.

variance_amount i8 AMNAMTYa OTK/IOHEHUS (B KOHTpaKTax) cny4aiiHol HaabaBku K BCM/ibiBa-
loLLelt YacTu aiicbepr-3asBkm

disclose_const_amount i8 KonuyectBo eAnHUL, MHCTPYMEHTA B MOCTOSIHHOW COCTaBASAOLLENA BCMN/bI-
BatoLLell yacTy aricbepr-3asBku
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Mone Tun OnucaHune

action i1 [elicTBne c 3asBkoli (ons alicbeproB — feliCTBME B OTHOLLEHWM BCeil
aiicbepr-3anBku). Mone 6ygeT yaasieHo B Bepcun 6.7, 3HAYEHUE CM.
private_action.

public_init_moment t Bpewmsi nosiBneHns 3asaBku (4715 alicbepros - BpEMS NOSIB/IEHUS] BUAMMOA
yacTu alicbepra)

public_init_amount i8 HavasnbHOoe KoNM4ecTBO KOHTPAKTOB B 3asiBKe (/19 aiicbepros - HayasibHoe
KO/IMYeCTBO KOHTPAKTOB B BUAVMMOI YacTu aiicbepra)

init_moment t Bpems nosiBnieHusi 3asBku (o1 aiicbeproB - BpeMsi MOSIBNEHMS Bcel
aicbepr-3asBsku). None 6ypeT yaasieHo B Bepcun 6.7, 3HaYEHMe CM.
private_init_moment.

Xinit_amount i8 HavanbHoe KoNM4ecTBO KOHTPAKTOB B 3asiBKe (/151 aiicbepros - HayaslbHoe
KO/IMYEeCTBO KOHTPAKTOB BO BCeil alicbepr-3asske). Mone 6yaeT yaaneHo B
Bepcun 6.7, 3Ha4YeHne cM. private_init_amount.

private_order_id i8 M aeHTUMKaLMOHHbBIA HOMep 3asBKu (4718 aiicbeproB — naeHTucmkaum-
OHHbI1 HOMep Bceil aiicbepr-3asBKi)

private_amount i8 KonnuectBo KOHTPaKTOB B onepauum (a1a alicbepros — KOMYECTBO KOH-
TPaKTOB B onepaumn co Bceli alicbepr-3asiBKoiA)

private_amount_rest i8 OcTaBLUeecs KO/M4yecTBO KOHTPAKTOB B 3asiBKe (4711 aiicbepros - OCTaB-
LUeecst KOJIMYeCTBO KOHTPAKTOB BO BCeil alicbepr-3asiBke)

private_action i1 [elicTBre c 3aaBKOVi (419 aiicbeproB — AeiicTBMe B OTHOLLEHWW BCeli aiic-
6epr-3asBku)

private_init_moment t Bpemsi nosiBneHus 3aaBku (415 aiicbepros - BpeMsi NOSIB/IEHUSI BCEl aiic-
6epr-3asBku)

private_init_amount i8 HavasnbHOoe KoNM4ecTBO KOHTPAKTOB B 3asiBKe (/19 aiicbepros - HaYasibHoe
KONM4YecTBO KOHTPaKTOB BO BCell aiicbepr-3asBke)

reason i4 Mpu3sHak (MpuynHa) 3asiBKKM, BbICTAB/IEHHOW 4718 3aK/II0UYEHNS CAENKN ype-
ryIMpoBaHus 06a3arTenbCTB.

MpumeyaHus:

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

« [Mone dir moxeT npuHMMaTb cnepyruine sHa4eHunA:

1 Buy

2 Sell

« [Mone public_action MoXeT NnpuHUMaTh CreayloLme 3Ha4YeHns:

0 3asBKa ypasieHa

1 3anBka gobasneHa

2 3asBKa cBefeHa B caenky

 lNone private_action (action) MOXeT NpUHMMaTh cneaytoLine 3HadYeHus:

0 3asBka ygaseHa

1 3anBka gobaBneHa

2 3asBKa cBefeHa B cAesky

3 3afBka fob6aBneHa B pesynbrate NosiBfIEHNs HOBOV BUAVMON YyacTu aiicbepra

« [lone reason MOXeT NPUHUMAaTHL CrieayloLine sHa4YeHns:

0 O6blyHasn 3asnBKa

4 BanaHcupytowme CpodHble KOHTPaKThl, 3aK/104eHHble ¢ [J06pOCOBECTHLIM YHYaCTHUKOM K/IMPYHIa 6e3 nogayun 3asiBoK

6 3akpbiBatoLiye CpoyHble KOHTPaKTbl, 3aK/Tl0YEHHbIE B paMKax npoLeaypbl kpocc-gedonTa

7 3akpbiBatoLme CpoyHble KOHTPaKTbl, 3aK/IHYEHHbIE B CBSA3U C HEUCMONHEHNEM MapXuHasibHOro TpeboBaHus

8 3akpbiBatole CpoyHble KOHTPaKTbl, 3aK/0YEHHbIE B CBA3U C HEUCMONHEHNEM O6s3aTensCcTBa MO NOCTaBke N0 NOCTaBOYHLIM

CpOyHbIM KOHTpaKTam Ha AparoLeHHble MeTas bl
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100 WHoe
4.8.1.2. Ta6nuua info: UHopmayma o ctakaHax

Ta6n. 21. NMona Ta6nuubl info

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

infolD i8 YHWKaIbHBbIA K104

logRev i8 MocnepHsas obpaboTaHHasA peBM3Ns Ha MOMEHT hOpPMUPOBaHUS cpesa
lifeNum i4 Homep Xu13H1 noToka

moment t Bpewms hopmypoBaHusa cpesa

publication_state i1 CocTosiHue nybnvkauum cpesa

MpumeyaHus:

« [None publication_state MOXeT NpMHUMAaTL cneayoLye 3HauYeHus:
0 in progress (4aHHble He roToBbl)

1 done

4.9. NMNotok FORTS_ORDBOOK_REPL - Cpe3 ctakaHa. AHOHMMHBbIi (Type=R)

B NoTOKe C NeproAMYHOCTbLIO pas B 2 MUHYTbI B Tabnuue orders ny6imkyeTcs cpes akTUBHbIX 3asiBOK, W 3anuch B Tabnuue info ¢ pesusueli
nocnegHel obpaboraHHol TpaH3akuum 13 orders_log, HOMEPOM XM3HU NOTOKA M COCTOsiHMEM My6nmkauum cpesa (none publication_state).
B MmomeHT ny6nvkauum cpesa none publication_state npuHnmaeT 3HaueHue 0. MNocne Toro kak cpe3 ony6nvkoBaH publication_state npuHn-
MaeT 3HauyeHue 1. [lo MmomeHTa publication_state=1 gaHHble B Tabnuue orders MOryT 6biTb HEKOHCUCTEHTHBI.

4.9.1. Cxema AaHHbIX
Tabnuupbl:
* orders - Ta6nvlu,a AaKTUBHbIX aHOHUMHbIX 3aABOK
« info - iHdhopmauus o cTakaHax
4.9.1.1. Ta6nuuya orders: Tabnuya akTUBHbIX aHOHMMHbIX 3a5BOK

Ta6n. 22. Nona Tabnuybl orders

Mone Tun OnucaHve

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

public_order_id i8 NaeHTUMKaLMOHHLIA HoMep 3asiBKK (o151 aiicbeproB - HOMep BUAMMOL
yacTu aiicbepra)

sess_id i4 MaeHTndmkaTop TOproeoii ceccum

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpemsi usmeHeHusi coctosiHns 3asaBku (UNIX-Bpems B HaHOCEKyHAax no
ctaHgapty UTC)

xstatus i8 PacLumpeHHbIli cTaTyc 3asBKu

public_action i1 [LeiictBure ¢ 3asBKoii (ans alicbepros - AeliCTBUE C BUAMMOW YacTbio aiic-
6epra)

isin_id i4 YHVKasTbHbIN YACOBOW UAEHTUUKATOP NHCTPYMEHTA

dir i1 Hanpaenexwve

price d16.5 Llena

public_amount i8 KonnuyecTBo KOHTpaKTOB B onepauun (415 aiicbepros - KONMUYECTBO KOH-
TPaKToB B OMnepauuy No BUAVMMOI YacTu aiicbepra)

public_amount_rest i8 OcTaBLUeecs KO/IMYECTBO KOHTPAKTOB B 3asiBke (4719 aiicbepros - ocTaB-
LIieecs KoNM4yecTBO KOHTPaKTOB B BUAMMOI YacTuh aiicbepra)
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Mone Tun OnucaHue

public_init_moment t Bpems nosiBneHns 3asBku (4ns aicbepros - Bpemsi NOsIBNIEHNS BUAUMOLA
yacTu aiicbepra)

public_init_amount i8 HayasnbHoe KoNM4ecTBO KOHTPAKTOB B 3asiBKe (/1 aiicbepros - HayaslbHoe
KO/IMYEeCTBO KOHTPAKTOB B BUAMMOI YacTu aiicbepra)

MpumeyaHus:

« [Mone xstatus npeacrasnsieT co6oit 6UTOBYIO MacKy, NepeyeHb BO3MOXHBIX 3HAYeHW Nos NpueegeH B pasgene Tunbl c4enok, hopMu-
pyemble npu UCNOSIHEHUN U UCTEYEHUU (DIOYEPCOB 1 ONLMOHOB.

* Mone dir MOXeT NPUHUMATL CrieaytoLme 3HaYeHNS:
1 Buy
2 Sell
« [Mone public_action MoXeT NpyHUMAaTL Criefyolme 3HaYeHns
1 3anBka gobasneHa
2 3asBka cBefeHa B cAesky
4.9.1.2. Tabnuuya info: MHhpopmauma o cTakaHax

Ta6n. 23. Nona Taénuybl info

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none nogcucTemMbl penkaumm

replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm

replAct i8 CnyxebHoe none nofcucTeMbl peninkaumm

infolD i8 YHUKasTIbHbIN KoY

logRev i8 MocnepHas obpaboTaHHasa peBn3na Ha MOMEHT (DOPMMPOBaHNA cpesa
lifeNum i4 Homep u13Hu noToka

moment t Bpems chopmuposaHus cpesa

publication_state i1 CocTosiHue ny6nvkaumm cpesa

MpumeyaHus:

 [Mone publication_state MoXeT npuHUMaTL cnegytoLime 3Ha4YeHus:
0 in progress (faHHble He roToBbI)

1 done

4.10. Motok FORTS_COMMON_REPL - O6wan nicopmanuua no ceccumn
(Type=l)
4.10.1. Cxema gaHHbIX
Tabnuubl:
¢ common - O6uas nHchopmaLus no ceccum
4.10.1.1. Ta6nuya common: OGLwas nHdopmMmayma No ceccum
Tabnuua cogepXmT 06LLEPBIHOYHbIE NOKa3aTeNy Takve Kak fyyiune 3asBK1 Ha NMOKYNKY 1 NPOAAXY, LieHbl OTKPbITUSA, 3aKPbITUS U T.0.

Ta6n. 24. Monsa Taénuubl common

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose noAgcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none nogcucTemMbl penkawumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

sess_id i1 MaeHTndmkaTop TOproBoi ceccum

isin_id i4 YHVKasbHbIN YACIOBOW NAEHTUUKATOP NHCTPYMEHTA
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Mone Tun OnucaHune

best_buy d16.5 LleHa nyuieit 3asBKkv Ha NOKYNKy

xamount_buy i8 KonnuecTtBo B 3asiBKax Ha NOKYMKy C NyyLlen LeHoi

orders_buy_qty i4 KonmyecTtBo 3asBOK Ha NOKYMNKY

xorders_buy_amount i8 O6bEM B KOHTpaKTax B 3asiBKax Ha NOKyMNKy

best_sell d16.5 LleHa nyuLuein 3asBku Ha Npofaxy

xamount_sell i8 KonnuecTtBo B 3asiBKax Ha NpoAaxy € NyyLlei LeHoi

orders_sell_qty i4 KonnyecTtBo 3asBOK Ha Npojaxy

xorders_sell_amount i8 O6bEM B KOHTpaKTax B 3asiBKax Ha Npogaxy

open_price d16.5 LleHa oTkpbITUS

close_price d16.5 LleHa 3akpbITus

price d16.5 LleHa nocneaHei caenku

trend d16.5 TpeHa nsMeHeHus1 LeHbl (pasHuua Mexay LeHaMu AByX MocnefHux cae-
NOK)

Xamount i8 KonuuecTBo B nocneaHeli caenke

deal_time t [ata 1 Bpems nocnesHeli coenku

deal_time_ns u8 [ata v Bpems nocnegHei caenkun (UNIX-Bpemsi B HAHOCEKYHAAX MO CTaH-
napty UTC)

min_price d16.5 MuHumanbHas ueHa

max_price d16.5 MakcumarsibHas LeHa

avr_price d16.5 CpefHeB3BelleHHas LeHa

xcontr_count i8 ObLLee KO/IMYECTBO KOHTPAKTOB B CAeKax

capital d26.2 CymmapHbIli 06bEM CAEMOK B py6/isx

total_premium_volume d26.2 CyMMapHblii 060pOT No NpemMun

deal_count i4 KonnyecTtBo caenok

settlement_price_open d16.5 PacueTHas ueHa npeabiaylieit ceccum.

Xpos i8 TekyLee KoIMYeCTBO OTKPbITbIX MO3MLMIA

mod_time t [ata n BpemMsa n3meHeHus 3anucu

mod_time_ns u8 [Jata n Bpemsa nsmeHeHus sanucu (UNIX-Bpems B HaHOCEKYHAAxX Mo CTaH-
napty UTC)

market_price dl6.5 TekyLlas pblHOYHAA LieHa.

best_buy_native d16.5 LleHa nyuywein 3asiBKM Ha NOKYNKy

xamount_buy_native i8 KonnuecTBo B 3asiBKax Ha NOKYKY C SyyLUei LeHoi

xorders_buy_amount_native i8 O6bEM B KOHTpaKTax B 3asiBKax Ha NOKynky

best_sell_native d16.5 LleHa nyuLueli 3a89BkM Ha Npogaxy

xamount_sell_native i8 KonmuecTBo B 3asiBkax Ha NPOAaKy C /yyLLei LeHol

xorders_sell_amount_native i8 O6bEM B KOHTpaKTax B 3asiBKax Ha Npogaxy

local_time t Mone gna MOHUTOPMHIa penvkaLumMm common

price_assigned_by_admin i1 Mpu3HaK yCTaHOBKY TeKYLLEen pbIHOYHOM LieHbl AAMWHMCTPaTOPOM TOProB.

MpumeyaHus:

« [Mone open_price coaepXuT LEHy NEpPBOI CAEMKN B TEKYLLEN ceccun, a ecnu eé Her, 10 0.

« TMone close_price coAepXuT LieHy nocnefHeli caenkm B COOTBETCTBYIOLel ceccuu. [lo 3aBepLUEHUs ceccun B none TpaHcnvpyetcsi 0.
Mocre 3aBepLUEHMs ceccum (NMOCe BeYEPHETO KMPUHIa A0 YTPa) TPaHCIMPYeTCs! LieHa NocneaHeii caenky nnm 0, ecniv caenok He Bbio.

* [Mone price_assigned_by_admin MOXeT npuHMMaThb CneaytoLme 3Ha4eHUs:

1 3HaueHve TekyLleil pbIHOUHOI LieHbl B nonie market_price ycTaHOBEHO AAMUHUCTPATOPOM TOProB.

0 3HaueHMe Tekyllei pbIHOUHOI LieHbI B Mone market_price paccumMtaHo CMCTEMON.

4.11. NoToKu arpernpoBaHHbIX cTakaHoB (Type=l)

CyLIJ,eCTByeT HECKOJIbKO NOTOKOB arpermpoBaHHbIX CTakaHOB C paSl'IVILIHOVI FﬂyﬁVIHOVI.
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* FORTS_AGGR50_REPL - ¢ rny6uHoii 50 LeHOBbIX ypOBHe
* FORTS_AGGR20_REPL - ¢ rny6uHoii 20 LeHOBbIX YPOBHe
¢ FORTS_AGGR5_REPL - ¢ rny6uHoii 5 LleHOBbIX YPOBHE

B03MOXHOCTb nosty4eHus onpeaenéHHoro noToka 3asBMCcUT OT Npas Nosib3oBaTesns.

4.11.1. Cxema gaHHbIX
Tabnuupbl:
« orders_aggr - ArpermpoBaHHble CTakaHbl
4.11.1.1. Ta6nuua orders_aggr: ArpermpoBaHHble CTaKaHbl

ArpervpoBaHHble CTakaHbl (DOPMUPYIOTCA MyTEM CYyMMMPOBaHUA N0 06bLEMY aKTVBHbIX 3a51BOK C OfMHAKOBLIMWN UHCTPYMEHTOM, LEEHON 1
Hanpas/ieHNEM.

Ta6n. 25. NMona ta6nuubl orders_aggr

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTemMbl penkaumm

replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn

replAct i8 CnyxebHoe none nofAcucTeMbl pennkaumm

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA

price d16.5 LleHoBOW ypoBeHb

volume i8 O6bem

moment t Bpems nocnegHero 06HOBNEHNS 3anucK

moment_ns u8 Bpems nocnegHero o6HoBeHus 3anucn (UNIX-BpeMs B HaHOCeKyHAax no
ctaHgapty UTC)

dir i1 HanpasneHne

synth_volume i8 O6bemM CUHTETUYECKO NNKBUAHOCTM (**)

MpumeyaHus:

* B cTakaHe Mo UHCTPYMEHTY MOTYT NPUCYTCTBOBATL 3aMNCU C HY/IEBbIMU 3HAUEHUSIMW. DTO 03HAYAET, UTO KOSIMYECTBO 3asiBOK MO MHCTPY-
MeHTY (LEHOBbIX YPOBHEI) He HabUpaeTcst Ha BClo (OMKCUPOBaHHYO ry6KHYy CTakaHa. Takvue 3anucu criegyeT UrHopupoBatb. B gasib-
Helilem 3anncy ¢ HyIsSIMW MOTYT OGHOB/ISITLCS 3HAYEHWSIMW C HOBbIM LIEHOBLIM YPOBHEM, B C/IEACTBUE MOSIB/IEHUSI B CUCTEME HOBbIX
3as1BOK MO MHCTPYMEHTY.

+ 3anucu B cTakaHe no MHCTPYMEHTY MOryT 06HOBNATLCSA (M3MeHeHue price/volume/dir). 3To 03Ha4aeT, YTo NpeablAyLuii LEHOBOW ypOBEHb

"BblleN" U3 cTakaHa, a HOBbIli "BoLIEN" B CTakaH.

» OGHyneHue (volume=0) cywecTByHOLLEl 3an1cK B CTakaHe — 03HAYaEeT, YTO AaHHbI LLeHOBOI YpoBEeHb "BbilLen" 13 cTakaHa (Hanpumep,
eVHCTBEHHas 3asiBKa, (hOpMMPOBaBLLAst LLIEHOBOW YpOBeHb, Gblna yaaseHa), a Apyrx CKpbITbIX LLEHOBbIX YPOBHEN (3as1BOK) N0 MHCTPY-
MEHTY B CUCTEME HET.

+ 3HaueHue nonsi moment (moment_ns) B TabnuLe He ABNSiIETCA MOHOTOHHO Bo3pacTarolym. Mpy Bo3pacTaHuy replRev B NoToke arpe-
TMPOBaHHbIX CTAKaHOB MOTYT NOSIBNIATLCA 3anuUcK ¢ 6o/1ee paHHUM 3HauYeHeM nofsi moment. Takoe NoBeAeHWe CUCTEMbI OXMAAEMO U
MOXET BO3HUKATb B PasHbIX CUTyauusix, korga cpopMMpoBaHHbIi paHee LieHOBOM YpoBeHb Gbll CKPLIT B CUJTy HEKOTOPbIX NPUUMH, HO
MoTOM Hauan oTobpaxatbcsi. Monie xe moment CoOAePXUT B cebe Bpemsi CO6bITUSA, NpUBeALIero K hOpMMPOBAHUIO LIEHOBOTO YPOBHS
(nocTaHoBKa, CHATUE, UCMOMIHEHME 3asiBKu). pyMep Nof06HOMo NOBeAEHNs CUCTEMbI:

o Camblil NPOCTOM Criyyalt CBA3aH C TEM, YTO B NOTOKaX arpervpoBaHHbIX CTakaHOB NOKa3blBAETCA OrpaHWYeHHOe Mo LieHe KOMYecTBO
ypOoBHeit nukemaHocTh. Hanpumep, B FORTS_AGGR20_REPL nokasbiBaetcs nib 20 /lyyLlinx LEeHOBbIX YPOBHEN. CKPbITbIN, HO yXe
chopMMPOBaHHbI YPOBEHb C LEHON BHE OTOGpaaeMoro AuanasoHa, MOXET MOABUTLCSA, eCnv OAMH 13 0TOOPaKaeMblX LieHOBbIX
ypoBHeli "ncyes" (Hanpumep, 6bl1a yaaneHa eanHCTBEHHas 3asBka, (hopM1poBaBLLan BUANMbIN LIEHOBOW YPOBEHb).

4.12. Notok FORTS_POS_REPL - UHdhopmayua o nosuuyumax (Type=l)

4.12.1. Cxema gaHHbIX
Tabnuupl:
* position - Mo3numun KIMeHToB N Bpokepckux ®rpm
¢ position_sa - Mo3uunmn ypoBHsa PacuéTtHoro Koga

¢ sys_events - Tabnmua co6bITUiA
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4.12.1.1. Ta6nuuya position: NMosuunm KNMeHToB
Tabnuua cogepxuT nHopMaLmio 0 NO3NLUAX KTMEHTOB N BO.

Ta6n. 26. Mona Tabnuybl position

Mone Tun OnucaHve
repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkawmm
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
client_code c7 Kop, knuneHTa
isin_id i4 YHUKa/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTa
Xpos i8 TekyLuasa nosuums
xbuys_qty i8 KonnuecTtBo KynneHHbIX KOHTPaKTOB B X0fe ceccun
xsells_qty i8 KonmyecTBo nNpoAaHHbIX KOHTPaKTOB B X04e ceccum
xopen_qty i8 Konnuectso no3uuuii Ha Hauaso ceccun
waprice d16.5 YueTHas LeHa no3vumm
net_volume_rur d26.2 HeTTo-060p0T NO caenkam 3a ceccuto B pyorisax. Mpogaxu yuntbiBaoTcs ¢
NOMIOXUTENbHBLIM 3HAKOM, @ MOKYMKW C OTpULaTeNbHbIM.
last_deal_id i8 Homep nocnegHeii caenku
account_type i1 e 1-panabo
e 2 - [NA KNneHTa

4.12.1.2. Tabnuua position_sa: MNosuyumn ypoBHsa PacuéTHoro koga

Tabnuua cogepXnT MHChOPMALIMIO O MO3ULMSIX YPOBHS PacuéTHoro koaa.

Ta6n. 27. NMona Ta6nuubl position_sa

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penmkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

client_code cl2 PacuéTHbIii kopg,

isin_id i4 YHVKasIbHbIN YACIOBOW UAEHTUMUNKATOP NHCTPYMEHTA

Xpos i8 TekyLasa nosnuymns

xbuys_qty i8 KonmyecTBO Kyn/IeHHbIX KOHTPAKTOB B XO4€E Ceccuu

xsells_qgty i8 KonnuectBo NpoAaHHbIX KOHTPAKTOB B XOAe ceccum

xopen_qty i8 KonnuectBo nosuuuii Ha Havaso ceccum

waprice d16.5 YueTHasi ueHa nosvuum

net_volume_rur d26.2 HeTT0-060p0T NO caenkam 3a ceccuto B pybriax. Mpogaxn yuntbiBatoTcs ¢
NOMIOXNTE/bHBIM 3HAKOM, @ MOKYMNKN C OTPULATE/bHbIM.

last_deal_id i8 Homep nocnegHeii caenku

4.12.1.3. Ta6nuua sys_events: Ta6nuya coobITUiA

Ta6n. 28. NMonsa Ta6bnuubl Sys_events

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none noAcMcTeMbl pensimkaumm
replRev i8 CnyxebHoe nose nogcucTembl penkaumm
replAct i8 CnyxebHoe none noAcucTeMbl penkaumm
event_id i8 YHUWKabHbI naeHTurkaTop cobbiTus
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnucaHune cobbITUSA

MpumeyaHus:
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* B03MOXHbIE TWMbI COBLITUI
event_type =1
message = "session_data_ready"
3akoHueHa 3arpyska AaHHbIX U3 KMPUHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOW TOProBoli ceccuu
event_type =5
message = "clearing_started"
Hauao 0CHOBHOrO KNpuHra
event_type =6

message = "extension_of_limits_finished"
PazgBukka TMMUTOB 3aKOHYeHa

4.13. Notok FORTS_PART_REPL - UHdopmauusa o cpeacTeax v imMmmrax
(Type=I)
4.13.1. Cxema gaHHbIX
Tabnnup!:
« part - CpeacTsa M MMMUTHI MO KIMEHTaM 1 GpoKepcKAM upMam
« part_sa - CpecTBa 1 IMMUTBI N0 PacueTHoMy Koy
+ sys_events - Ta6n1ua co6bITuii
4.13.1.1. Ta6nuua part: Cpeactsa 1 IMMUTBLI NO KSIMEHTaAM U GPOKePCKUM hupmam

Tabnvua coaepXuT MHHOPMAaLIMIO O CPEACTBaX, IMMUTAX U HACTPOVKN aBTOMATUYECKOTO U3MEHEHNSA NIMMUTOB A/151 KIIMEHTOB 1 GPOKEPCKNX
dvpm.

Ta6n. 29. Nona Tabnuybl part

Mone Tun OnucaHue

repliD i8 CnyxebHoe nosne noacucTeMbl penmkalmm

replRev i8 Cnyxe6Hoe none nNoAcucTeMbl penimkaumm

replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm

client_code c7 Kog, knneHTa nnv 6pokepckoit chmpmbl

money_free d26.2 CBo60oaHble cpeacTBa. CymMMa AeHEXHbIX CPeACTB, A0CTYNHAsA A1 OTKPbI-

™M no3uuwii. (money_free=money_amount + vm_intercl — money_blocked
—vm_reserve — fee — broker_fee)

money_blocked d26.2 CpegcTBa, 3a6/10kMpoBaHHble nog, Mo.

vm_reserve d26.2 BapuauyoHHas mapxa no 3aKpbITbiM MO3ULMAM 1 BAUTHOTHBIN PUCK.

fee d26.2 CnucaHHbIV coop

limits_set i1 Hannmume yctaHOBNEHHbIX IMMUTOB: 1 - IUMUT YCTaHOB/IEH (NPOBepsieTcs);
0 - IMMUT He yCTaHOBIEH (He NPOBEPSETCS)

money_old d26.2 Bcero geHer Ha koHel, npeablayLieit ceccum

money_amount d26.2 Bcero ageHer

vm_intercl d26.2 BapwuaunoHHas mapxa, cnucaHHas Wi nosydyeHHas B NPOM. KNUPUHT (**)

is_auto_update_limit i1 MpW3Hak aBTOMAaTUYECKO KOPPEKLMU IMMUTA Ha BENMYMHY Aoxoda npu
3aKayke rnocse KampuHra: 0-HeT, 1-MeHsATb.

broker_fee d26.2 CpeficTBa, 3a6/10KMpOBaHHbIe NOJ, GPOKEPCKY KOMUCCUHO.

penalty d26.2 LTpad 3a caenkn yperynmposaHus, 3ak/lilo4eHHble Npy NPOBEAEHNN Npo-

Lieaypbl NPUHYAUTENBHOTO 3aKpbITHS NO3ULWMii He,o6pOCcoBECTHOTO YyacT-
HUKa K/IMPUHTa.

4.13.1.2. Ta6nuya part_sa: Cpepgcrtea u nuMmuTbl No PacueTtHomy Kogy

Ta6n. 30. Monsa Ta6nuubl part_sa

Mone Tun OnucaHve
repliD i8 CnyxebHoe nosie NnoacuUcTeMbl penmkaymm
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

68



Lnto3 SPECTRA Plaza-2 16.05.2022

Mone Tun OnucaHune

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

settlement_account cl2 PacueTHbIli Kog

money_old d26.2 Bcero geHer Ha koHel, npeablayLueit ceccum

money_amount d26.2 Bcero geHer

money_free d26.2 CB060Hble cpefcTBa. Cymma AEHEXHbIX CPeACTB, AOCTYNHAsA A5 OTKPbI-

M no3uuwii. (money_free=money_amount + vm_intercl — money_blocked
—vm_reserve — fee)

money_blocked d26.2 CpepcTBa, 3a6/10kMpoBaHHble nog MO.

vm_reserve d26.2 BapuauuoHHas mapxa no 3aKpbITbiM MO3WULMAM U BA/IOTHBIA PUCK.
vm_intercl d26.2 BapunaunoHHast Mapxa, cnncaHHas uav nonyyeHHas B MPOM. KITUPUHT (**)
fee d26.2 CnucaHHbIli cbop

blocked_tax d26.2 CpepcTBa, 3a6/10KMpoBaHHbIe NoJ, BbINiaTy Has1oroB.

4.13.1.3. Ta6nuya sys_events: Ta6nuya coobITUiA

Ta6n. 31. Monsa Ta6bnuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofAcucTeMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replAct i8 CnyxebHoe none noAcucTeMbl penkaumm
event_type i4 Tvn cobbITuA

event_id i8 YHUWKabHbI naeHTUrkaTop cobbITus
sess_id i4 Homep ceccumn

message c64 OnuncaHue cobbITus

MpumeyaHus:

* B0O3MOXHble TUMNbI COObLITUI
event_type =1
message = "session_data_ready"
3aKoHYeHa 3arpyska faHHbIX U3 K/IMPUHIOBO CUCTEMbI B TOPrOBYH Nepes, HayasioM HOBOIA TOProBoii ceccumn

event_type =5
message = "clearing_started"
Hauao 0CHOBHOrO KNpuHra
event_type =6

message = "extension_of_limits_finished"
PasfBmkka NMMUTOB 3aKOHYEHa

4.14. NMotok FORTS_PROHIBITION_REPL - 3anpeTb! (Type=R)

4.14.1. Cxema gaHHbIX
Tabnuupbl:
* prohibition - 3anpeTbl
4.14.1.1. Ta6nuua prohibition: 3anpetbl

Ta6n. 32. NMona ta6nuubl prohibition

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTeMbl pensimkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
xprohibition_id i8 Homep 3anpeta

client_code c7 Kog knneHTa

initiator i4 MHnymaTop 3anperta
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Mone Tun OnucaHune

section c50 Cekuus

base_contract_code c25 Ko 6a30BOro aktuea.

isin_id i4 YHVKa/TbHbIN YACIOBOW UAEHTUNKATOP NHCTPYMEHTa
priority i4 MpuopuTeT 3anpeTta

group_mask i8 BuToBas macka rpynmn, no KOTOpbIM AeicTByeT 3anpert
type i4 Tun 3anpeta

is_legacy i4 Tun nHnumaTopa 3anpeta

MpumeyaHus:

« [Mone initiator - HuupnaTop 3anpeta:

0 bo;

1 TnasHbIli Tpeligep P®;
2  AgmuHuctpartop KU,

3 AamuHuctpartop TC.

* [lone type - Tun 3anpeta

0  Bcé paspeLUeHo (Npy OTMEHe AeCTBYIOLLEro 3anpeTta ¢ MeHbLUMM NPUOPUTETOM, MHAYE - MPOCTO YAANUTb CTPOKY);

1  3anpeT OTKPbITUSA NO3NLUIA;

2 3anpeT BCex TOProBbIX onepauwii;

3 3anpeT OTKPbITUS NO3WLMIA B NPOAAXY;

8  3anpeT 6pokepa Ha nogady 3asiBoK Ha aKCrupauuio.

16 3anpet rnaBHoro Tpeiigepa P® Ha nogavy 3asiBOK Ha 3Kkcnvpaumio. Ho eMy camoMy - MOXHO;

* [Mone group_mask - BToBasi Macka TMNOB UHCTPYMEHTOB:

0x40000000  dhbtouepchbl

0x80000000  oOMLMOHbI

* [Mone priority - OT MakCUMaILHOTO NpUOPUTETA K MUHUMA/IEHOMY:

KnueHTckuii Kof, UHCTPYMEHT
KnueHTckuid kog, BA
KnueHTckuit kog, Bce BA
Kof B®, HCTpYMeHT
Kop, B®, BA
Kop, B®, Bce BA
Kop, P®, nHCTpyMeHT
Kog P®, BA
Kop, P®, Bce BA
« [Mone section - Ha3BaHWe cekuum:
1 ®oHpoBas
2 TosapHas

3 [JeHexHas

« Mone is_legacy - Tun nHMymartopa 3anpera:

9

8

0 3anpert 6bi1 BbiCTaBNEH AMUHUCTPATOPOM TOPTOB WAWN K/IMPUHTA U HE MOXET ObITb U3MEHEH YYACTHUKOM TOProB.

1 3anpert 6bl/1 BbICTAB/IEH YHACTHUKOM TOPTOB M MOXET ObITb U3MEHEH.
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4.15. Notok FORTS_REFDATA_REPL - CnpaBouHas U cecCUOHHasA nHcopma-
uua (Type=R)

4.15.1. Cxema gaHHbIX

Tabnuubl:

4.15.1.1. Ta6nuua fut_sess_contents: CnpaBoO4YHUK TOPryeMbIX UHCTPYMeEHTOB (hblouepchbl)

Taﬁnmu,a COoAEePXUT CNPaBOYHUK MHCTPYMEHTOB, Ha3Ha4Y€HHbIX K TOpram B CECCUI0.

fut_sess_contents - CnpaBO4YHVK TOPryeMbIX MHCTPYMEHTOB ((hblouepchl)
fut_vch - CnpaBoYHUK TOpryembix akTUBOB ((oblovepchbl)

fut_instruments - CnpaBOYHVK MHCTPYMEHTOB

fut_bond_registry - CnpaBo4HUK NapameTpoB CroT-akTUBOB

dealer - CnpaBoyHuK chrpM

sys_messages - Coo6LLeHNSA TOProBoli CUCTEMBI

prohibition - 3anpeTbl

fut_rejected_orders - OTBeprHyTbie B KIMPUHT 3asBku (thblouepchbl)
fut_bond_nkd - HK/, Ha gaTy nCnosiHeHUss CPOYHOTO KOHTpakTa ¢ obnurauuei
fut_bond_nominal - Pa3mepbl BbInaT HOMVHa/IbHON CTOMMOCTM 06/Mraumm
fut_bond_isin - CnpaBo4YHUK MHCTPYMEHTOB 06nurauuii

user - MNonb3oBarenu cUcTemsbl

investor - CnpaBoYHWK K/IMEHTOB

fut_margin_type - Tun mapxvpoBaHus

fut_settlement_account - PacueTHblii Kog

session - ViHchopmaumsi o TOproBoii ceccum

sma_master - MNMpusaska SMA-norvHa Kk MASTER-norvny
sma_pre_trade_check - HacTpoiiku npeaBapuTenbHbIx NpoBepok SMA-noruHa
clearing_members - YyacTHUKM knmpuHra

instr2matching_map - ConoctaBneHne MHCTPYMEHTOB MaTUMHIY

sys_events - Tabnuua cobbIThiA

Ta6n. 33. Nona Ta6nuybl fut_sess_contents

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nofgcucTemMbl penkaumm

replAct i8 CnyxebHoe nose nofcucTeMbl peninkawmm

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin_id i4 YHVKaJTbHbIN YACTOBOW NAEHTUNKATOP NHCTPYMEHTa
short_isin c25 KOpOTKMiA CUMBOJIbHBINA KO, MHCTPYMEHTA 419 MHDOPMALMOHHBIX CUCTEM
isin c25 CUMBO/IbHBI KOf, UIHCTPYMEHTA

name c75 HavmeHoBaHve MHCTpyMeHTa

inst_term i4 CwmeLleHmne oT crnoTta

base_contract_code c25 Kof 6a30BOro akTuea.

limit_up d16.5 BepxHWii NUMUT LiEHBI

limit_down d16.5 HWKHWIA NUMUT LEHbI

settlement_price_open d16.5 PacyeTHas LieHa Ha Ha4Yao ceccum.

71



Lnto3 SPECTRA Plaza-2 16.05.2022

Mone Tun OnucaHune

buy_deposit d16.2 'O nokynatens

sell_deposit d16.2 O npogasua

roundto i4 KonnuectBo 3HaKoB nocsne 3anaToli B LeHe

min_step d16.5 MVHUMasTbHBIN War UueHbl

lot_volume i4 KonuuecTtso eanHuL, 6a30BOro aktmusa B MHCTPYMEHTe

step_price d16.5 CTOUMOCTb LUara LieHbl

last_trade_date t Jata oKoH4YaHWsi o6paLleHnst NHCTPYMeHTa.

is_spread i1 MpusHak BxoxaeHusi brovepca B MeXMecsUHbIn cnpeq. 1 — exogut; 0 —
He BXoguT (**)

d_exp_start t [ara Hayana NCnosIHeHNs MHCTPYMeHTa

is_percent i1 Mpu3Hak koHTpakTa. 0 — 06bIYHbLIN blovepc, 1 — NPOLEHTHLIN hblouepc,
2 — dobloyepc Ha Morogy W anekTpuyecTso, 3 — iblouepc Ha eBPO6OHAbI,
4 - RUONIA (**)

percent_rate dé.2 MpoueHTHan cTaBka A1 pacyeTa BapuaLVoHHOV MapXu No MPOLEHTHbIM
hbrovepcam (**)

settlement_price d16.5 PacueTHast LeHa nocne nociegHero KNnpuHra.

signs i4 [Mone npusHakos

is_trade_evening i1 MpusHak TOproBNM B AOMNOSHUTENIbHYIO TOPrOBYKD Ceccuio (Beuep-
HIOKO/YTPEHHI0L0) (**)

ticker i4 YHUKasbHbI uncioBoit ko MnaeHoro Cnota

state i4 CoCTOsIHME TOProB/IN MO UHCTPYMEHTY

multileg_type i4 Tun cBsA3kK (**)

legs_qty i4 KonmyecTBo UHCTPYMEHTOB B CBsA3Ke (**)

step_price_clr dl6.5 CTOUMOCTb Liara LieHbl BEHEPHETO K/IMPUHIa

step_price_interclr d16.5 CTOMMOCTb Lara LeHbl MPOMEXYTOYHOIO KnpurHra (**)

step_price_curr d16.5 CTOMMOCTb MVHMM&/ILHOTO Lara LieHbl, BbipaXkeHHasa B Ba/toTe

pctyield_coeff d16.5 KoathdmumeHT Ans BbIYUCIEHNA [LOXOAHOCTHU MO hbloyepcam Ha NpoLeHT-
Hble CTaBku (**)

pctyield_total d16.5 Cymma CTaBOK /151 BbIYUCIEHUS JOXOAHOCTU NO obloyepcam Ha NpOoLEeHT-
Hble CTaBku (**)

d_exp_end t [lata OKOHYaHWs NCMOTHEHNS NHCTPYMEHTa

enforce_ims_half_netting i1 Mpu3HaK yunTbiBaTb PUCKA MEXMECSAYHOTO cnpeja no npasusy "MonyHeT-

T70". 1 - ga; 0 — HeT.

MpumeyaHus:

« CocTosiH/E ceccum umeet NPUOPUTET Haf, COCTOAHMEM UHCTPYMEHTA. TO eCTb, EC/IN CECCUA HAXOAUTCA B COCTOSAHUN «NPUOCTaHOB/IEHA»
WNn «3aBepLueHa», To Mo BCEM UHCTPYMEHTaM Hefb3A ToproBaTtb, HE3aBMCUMO OT 3HaYeHus state B UHCTPyMEHTE.

« [lone state MOXeT NPUHMMaTL CneaytoLme 3HaYeHus:

0 Ceccus No 3TOMy MHCTPYMEHTY HazHaueHa. Henb3si CTaBUTb 3asiBKW, HO MOXHO YAa/IsITb N0 3TOMY UHCTPYMEHTY.

1 Ceccusi N0 3TOMY UHCTPYMEHTY MAET. MOXHO CTaBUTb U yAANSATb 3as1BKW MO 3TOMY MHCTPYMEHTY.

2 TlpvocTaHoBKa TOPros Mo BCEM MHCTPYMeEHTam. Henb3a cTaBuTb 3adBKU, HO MOXHO yAanATh.

3 Ceccus No 3TOMy MHCTPYMEHTY NPUHYAUTE/LHO 3aBeplueHa. Henb3s CTaBuTb 1 yAaIsaTh 3asiBKY N0 3TOMY UHCTPYMEHTY.

4 Ceccusi N0 3TOMY UHCTPYMEHTY 3aBepLUeHa no BpeMeHu. Henb3s CTaBuUTb W yAaIsATh 3asiBKU N0 3TOMY UHCTPYMEHTY.

5 TpuocTaHoBKa TOProB Mo 3TOMY MHCTPYMEHTY. Hernb3si CTaBUTb 3as1BKW, HO MOXHO YAa/IATb N0 3TOMY MHCTPYMEHTY.

« [None signs saBnseTcs 6GUTOBOI MAcKON N MOXET NPUHUMATL CedytoLMe 3HaYEHUS:

0x10 [lpu3HaK aHOHVMHOW TOProB/N

0x20 [Mpu3HaK HeaHOHVMHOW TOProBAx

« Mone multileg_type MOXeT NpUHUMATbL CREAYIOLLME 3HAUEHUS:

0 OOGbIYHBIA MHCTPYMEHT - He CBs3Ka
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3 KaneHngapHblii cripep,

4.15.1.2. Ta6nuua fut_vch: CnpaBouHUK TOpryemMbiX akTuBoB ((hblouepchbl)

Tabnuua coaepXuT CnpaBoYHUK 6a30BbIX KOHTPAKTOB A/18 UHCTPYMEHTOB.

Ta6n. 34. NMonsa taénuubl fut_vcb

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nosie noacucTeMbl penmkawmm
base_contract_code c25 Kof 6a30BOro aktuea.

name c75 HavmeHoBaHve

exec_type cl Tvn ncnonHexHua

curr c3 Bastota nnatexa

trade_scheme cl dopma TOpros

section c50 HavmeHoBaHve Cekuun

rate_id i4 MaeHTudomkarop Kypca (**)
base_contract_id i4 Yncnosoii ngeHTndmnkaTop 6a3oBoOro KOHTpakTa
signs i4 [Mone npusHakos

negative_prices i1 MpuW3Hak orpaHnyeHns oTpuLaTesbHbIX LiEH.
option_model i1 Mopaenb LeHoo6pa3oBaHns OMUMOHOB. (**)

MpumeyaHus:

* [lone exec_type MOXeT NPUHMMaThL cneyroLime 3Ha4yeHus:

D TocTtaBka

I VHpekc

* [one trade_scheme MOXeT NpUHUMATL Crefytolwme 3HaveHns:

F C nonHbiM obecneyeHnem

« [one signs siBNSieTCA GUTOBO MacKoli 1 MOXET NPUHUMaTL CefyoLne 3HaYeHUs:

0x2 Tpu3HaK OTHECEHUS MHCTPYMEHTA K MHOCTPaHHbIM: O - He MHOCTPaHHBIiA; 1 - MHOCTPaHHBII

« [Mone negative_prices MOXeT NPYHUMATL CrieaytoLmne 3Ha4YeHNs:

0 LleHbl thblo4epCOB, LEHOBbIE FPaHNLbI U CTPAKKU OMLUMOHOB OFrpaHUYEHbI NMOMOKUTENBHBIMU 3HAYEHNSMUN

1 UeHbl thbloyepcoB, LEHOBbIE rPaHuLibl U CTPaiK1 ONLMOHOB HE OrpaHnyYeHbl

Ta6n. 35. Mona ta6nuubl fut_instruments

4.15.1.3. Ta6nuuya fut_instruments: CnpaBoYHUK NHCTPYMEHTOB

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl peninkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa
short_isin c25 KOpoTKMiA CUMBO/bHBIV KO, UHCTPYMEHTA A/151 MHPOPMALMOHHbIX CUCTEM
isin c25 CVMBO/IbHbIN KO MHCTPYMEHTA

name c75 HavmeHoBaHue NHCTpyMeHTa

inst_term i4 CwmelleHmne ot crnota

base_contract_code c25 Kof 6a30BOro aktuea.

settlement_price_open d16.5 PacueTHas LeHa Ha Hayasno ceccuu.

roundto i4 KonnyecTBo 3HaKOB nocrie 3ansToli B LeHe

min_step d16.5 MWHMMaUTbHBIN War LeHbl
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Mone Tun OnucaHune

lot_volume i4 KonuuecTtso eanHuL, 6a30BOro aktmsa B MHCTPYMEHTe

step_price d16.5 CTOUMOCTb LUara LieHbl

last_trade_date t Jata oKoH4YaHWsi o6paLleHnst NHCTPYMeHTa.

is_spread i1 Mpu3Hak BXoxaeHusi hblovepca B MeXMecsUHbI cnpeq. 1 — sxogut; 0 —
He BXoguT (**)

d_exp_start t [ata Hayana NCrnonHeHNs NHCTPYMEHTa.

is_percent i1 Mpu3Hak koHTpakTa. 0 — 06bIYHbIN blovepc, 1 — NPOLEHTHLIN hblovepc,
2 — dobloyepc Ha Morogy W anekTpuyecTso, 3 — iblouepc Ha eBPO6OHAbI,
4 - RUONIA (**)

percent_rate d6.2 MpoueHTHan cTaBka A1 pacyeta BapuaLVoHHOV MapXu No MPOLEHTHbIM
hbrovepcam (**)

settlement_price d16.5 PacueTHas LeHa nocne nociegHero KNnpuHra.

signs i4 [Mone npusHakos

multileg_type i4 Tun cBAskK (**)

legs_qty i4 KonmyectBo MHCTPYMEHTOB B CBA3Ke (**)

step_price_clr d16.5 CTOMMOCTb Liara LieHbl BEHEPHETO K/IMPUHIa

step_price_interclr d16.5 CTOUMOCTb Lara LieHbl MPOMEXYTOYHOIO KnpuHra (**)

step_price_curr d16.5 CTOMMOCTb MMHUMAJIBHOTO Liara LieHbl, BbIDQOKEHHAA B Ba/oTe

pctyield_coeff d16.5 KoathdmumeHT Ans BblYMUC/IEHNA OXOAHOCTU MO dhbloyepcam Ha NpoLeHT-
Hble CTaBku (**)

pctyield_total d16.5 Cymma CTaBOK /151 BbIMUCIEHUST OXOAHOCTU MO dhbloyepcam Ha NPOLEHT-
Hble CTaBKK (**)

series_type cl Mpu3Hak cpouHocTn onuuoHa. D-daily, W-weekly, M-monthly. (**)

enforce_ims_half_netting i1 Mpu3HaK yunTbiBaTb PUCKA MEXMECSAYHOTO cnpeja no npasusy "nonyHeT-

T10". 1 - pa; 0 — HeT.

MpumeyaHus:

* 3HayeHwve nons roundto B TEXHUYECKUX caenkax UCnosiIHeHUA MOXET coAepXKaTb pa3Hoe KO/IM4eCTBO 3HAKOB nocne 3ansaToii. 370 3aBMCUT

oT CI'IeLI,VICbVIKaLWIVI KOHTpaKTa.

4.15.1.4. Ta6nuua fut_bond_registry: CnpaBo4yHMK napaMeTpoB CNoT-aKTUBOB

Ta6n. 36. Mons ta6nuubl fut_bond_registry

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTeMbl penkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
bond_id i4 Lindpposoii kog obnuraumm

small_name c25 ToproBblii kog obnvraumn

short_isin c25 Bbinyck obnvraumn

name c75 HaumeHoBaHve obnurayum

date_redempt t Jata norawueHus oénuraumum

nominal d16.5 HoMuHan obnurauum

bond_type i4 Tun: akums/obnvraums/santota

year_base i2 Basa roga

MpumeyaHus:

« [None bond_type siBNsieTcA 6UTOBOI MACKOI 1 MOXET NPVHMMATb CNeAyoLe 3Ha4YeHNs:

0 He 3ajaH

0x1 Akuns

0x2 O6nurauus (6e3 amopTusaumu/chopmyna aktyanbHas)
0x4 O6nurauus ¢ amopTtusaumei
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0x8 Obnurauus, hopmyna BUpTyasibHas-aMmepukaHckas

0x10 Ob6nurauus, hopmyna BupTyasibHas-eBponeiickas

0x800000 Basota

Ta6n. 37. NMonsa Ta6nuubl dealer

4.15.1.5. Ta6nuuya dealer: CnpaBoYHUK thupm

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

client_code c7 Ko knneHTa

name c200 HavmeHoBaHne mpmbl

rts_code c50 Kog PTC chmpmbl

signs i4 Mone Npu3HaKkoB. 4 - pexumM 6510k1poBKkM AgmuHUcTpaTopa Toproeoii Cu-
cTeMmbl, 8 - pexum 6/10k1poBKM MasHoro Tpeligepa PacyeTHoN ®rpMbl

status i4 Mpu3Hak 060cobneHHOCTY pasgena

transfer_code c7 Kog cueTa ans nepeHoca nosuuum

exp_weight d3.2 Bec cueHapues akcnupauun ans 6@ B ntorosom 0. byaet npumeHeH B
BEYEPHWIA KNVPWHT

num_clr_2delivery i4 KonuyecTBo KMPUHIOB A0 3KCnupauuy A8 Hayana pacyeta cueHapues
akcnupauum no 6®. byaeTt npumMeHeH B BEUEPHUIA KNMPUHT

margin_type i1 Pexum MmapxuposaHus no pasgenam b®. 3 - NonyHetTo, 4 - HeTTO. Byaer
NPYMEHEH B BEYEPHWIA KITMPUHT

calendar_spread_margin_type i1 Tun MapXnpoBaHnsa KaneHaapHbIX cnpefos Ans noptdgens b&. 3 - Mony-
HeTTo, 4 - HeTTo. ByaeT npuMeHeEH B BEYEPHUIA KIMPUHT (**)

num_clr_2delivery_client_default i4 KonuuecTBo K/IMPUHIOB [0 3KCnupauun 4715 Hayana pacyeTa cueHapues
3KCNMpauuy No KAVeHTaMm - 3Ha4YeHve Mo ymonyaHunio. byaet npymeHeH B
BEYEPHWIA KNVPWHT

exp_weight_client_default d3.2 Bec cueHapunes akcnvpauum B UTOrosom 'O NSt KIMEHTCKUX pasgenos -
3HaYeHne No yMonyaHwio. byeT NpuMeHEeH B BEHEPHUI KNIMPUHT

coeff_im d16.5 KoadpchumeHT ntorosoro MO ans 6&®. byaet npyMeHEH B BEYEPHUIA Ku-
PVHT.

limits_set i1 [poBepka goctaroyHocTu iMmuTa no 6@ npu noctaHoske 3asBokK. 1 - la,
0 - Het

no_fut_discount i1 dnar 3anpeLyeHns NCnonb3oBaHNsA CKMAKM No hblovepcam Ans noptdens
B®. 1 - 3anper, 0 - Het. Byaet npumeHeH B BEUEPHUIA KITMPUHT

no_fut_discount_client_default i1 ®nar 3anpeLleHns NCnosb30BaHNsA CKMAKN NO diblodepcam A5 KNIMEHTOB -
3HaueHne no ymonyaHuto. 1 - 3anper, 0 - HeT. ByaeT npuMeHeH B BeYepHWii
KAMPUHT

firm_id cl2 Kof YyacTHMKa TOProB Ha CPOYHOM pPbIHKE (**)

tm_name c200 HaunmeHoBaHve YyacTHuKa TOpros

short_option_minimum_charge_ratio| d5.3 MHavBmayanbHbiin koaddunumeHT Beca cueHapus SOMC. (**)

ics_margin_type i1 Tun MapX1UpoBaHNs MEeXKOHTPaKTHbIX cnpefos. 3 - [onyHeTTo, 4 - HeTTo
MKC. (**)

order_allowed_in_morning_session |il [JocTyn K Topram B YTPEHHIOI0 TOProByto ceccuto. (**)

MpumeyaHus:

* [lone status aBNsieTCS OUTOBOI MaCKOWA:

o 0x01 - bpokepckas chupma Y

o 0x02 - O6ocobneHHas Bpokepckas dpma (OBD)
o 0x100 - B® ans knueHTa - puanMYeckoro nuua
o 0x200 - b® ans knveHTa - HepesungeHTa

o 0x20000 — Cob6cTBeHHast Bpokepckas vpma
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o 0x40000 — KnueHTckasn bpokepckas upma
o 0x80000 - Cneub®

[Opyrvie 6UTbI cofepxar TeXHUYeckyto nHhopmaLio

¢ Mone order_allowed_in_morning_session MOXET NPUHMMATb CAeAYHLMEe 3HAYEHUST:

0 [ocTyn Kk Topram B yTPEHHIOK TOProBYH0 CECCUI0 OrpaHuyeH. 3anpeLLeHbl TOProBbIE onepaLuy, KpoOMe onepauuii CHATUS 3asiBOK.

1 [ocTyn K Topram B yTPEHHIO TOPTOBYIO CECCUIO paspelLLeH.

Ta6n. 38. NMonsa Ta6nuubl Sys_messages

4.15.1.6. Ta6nuua sys_messages: Coo0OLeHUs TOProBoii cuctTembl

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 Cnyxe6bHoe none nogcucTemMbl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
msg_id i4 YHUWKasbHbI ngeHTudukaTop coobLieHus
moment t [Jata 1 Bpems peructpaumm coobLleHus
lang_code c8 A3bIK CO06LLEHMS

urgency i1 Mpu3sHaK CPOYHOCTH COOBLLEHNS

status i1 Craryc coobLeHuns

text c255 KpaTtkuii TeKCT coobLieHns

message_body c4000 MonHbIA TEKCT COOOLLEHMS

4.15.1.7. Ta6nuua prohibition: 3anpetbl

Ta6n. 39. Monsa ta6nuubl prohibition

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nofAcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm

prohib_id i4 Homep 3anpeta

xprohibition_id i8 Homep 3anpeta

client_code c7 Ko knneHTa

initiator i4 MHuupmaTop 3anpeta

section c50 Cekuus

base_contract_code c25 Kof 6a30BOro aktuea.

isin_id i4 YHVKasbHbIN YAC/IOBOW UAEHTUUKATOP NHCTPYMEHTA
priority i4 MpuopuTeT 3anpeta

group_mask i8 ButoBasi Macka rpynn, no KOTOpbIM AeCTBYET 3anpeT
type i4 Twn 3anpeta

is_legacy i4 Tun nHnumaTtopa 3anpeTta

MpumeyaHus:

« [Mone initiator - HuupnaTop 3anpeta:
0 bo;
1 T[naBHbIVi Tpeligep P®;
2 AamuHuctpartop KL,
3  AamuHuctpartop TC.

« [lone type - Tun 3anpeta

0  BCE paspelueHo (Npu 0TMEHe AeCTBYIOLLENO 3anpeTa ¢ MEHbLUMM NPUOPUTETOM, MHAYe - NPOCTO YAA/IUTb CTPOKY);
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8

16

3anpeT OTKPLITUS NO3ULWIA;

3anpeT Bcex TOProBbIX onepauuii;

3anpeT OTKPLITUS NO3ULMIA B NPOAAXY;

3anpet 6pokepa Ha nofavy 3asiBOK Ha KCNMpaLmio.

3anpert rnaeHoro Tpeigepa PO Ha nofgady 3asBOK Ha aKkcnupaumio. Ho eMy camomy - MOXHO;

+ TMone group_mask - BToBas Macka TUNOB MHCTPYMEHTOB:

0x40000000  dhbtoyepchbl

0x80000000  onUMOHBI

« [Mone priority - OT MakCUManLHOTO NpUoOpUTETa K MUHUMA/IEHOMY:

KnuneHTCKuiA Kog, MHCTPYMEHT 9
KnueHTckuid kog, BA 8
KnueHTckuii kog, Bce BA 7
Kop, B®, HCTpyMeHT 6
Kog B®, BA 5
Kop B®, Bce BA 4
Kop, P®, nHCTpyMeHT 3
Kog P®, BA 2
Kop, P®, Bce BA 1

« [Mone section - Ha3BaHWe cekuum:

1 ®oHpoBas

2 TosapHas

3  [JeHexHas

« MMone is_legacy - Tun nHuumaTopa 3anpeta:

0 3anpert 6bln1 BbICTABMEH ALMUHUCTPATOPOM TOProB U/IN KNNPUHTA Y HE MOXET 6bITb U3MEHEH YY4aCTHUKOM TOPros.

1 3anpert 6bln1 BbICTABMEH Y4aCTHUKOM TOProB U MOXeT 6bITb U3MEHEH.

4.15.1.8. Ta6nuua fut_rejected_orders: OTBeprHyTbie B KJIMPUHT 3aABKU ((hblovepchbl)

Ta6n. 40. Monsa Ta6nuubl fut_rejected_orders

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe nose nogcucTemMbl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nose nofcucTeMbl pennkawmm
order_id i8 Homep 3asBkun

sess_id i4 MaeHTrndomkaTop TOproBoii ceccum

moment t Bpemsi USMeHeHUsi COCTOSIHWS 3asiBKN
isin_id i4 YHWKasIbHbIA YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa
client_code c7 Kof knneHTa

dir i1 Hanpaenexuve

xamount i8 O6bEM, KONNYECTBO €ANHUL, MHCTPYMEHTa
price d16.5 Llena

date_exp t [Jata ncreyeHns 3asBkn

id_ord1 i8 Homep nepBsoii 3asBkn

moment_reject t Bpewms, korga 3asBka 6bi1a 0TBeprHyTa
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Mone Tun OnucaHune

ret_code i4 Kog, Bo3spara npoueaypbl nepenocTaHoBKu

ret_message c255 TeKCT COOBLLEHUS O NPUYMHE OTBEPXKEHMSI 3asIBKM NPU NEPENOCTAHOBKE
comment c20 KommeHTapwuii Tpeligepa

login_from c20 JlorvH nonb3oBatensi, NOCTaBMBLLETO 3asiBKY

ext_id i4 BHeLWHWi# Homep

4.15.1.9. Ta6nuua fut_bond_nkd: HK/, Ha gaty ncnosHeHusi CPOYHOro KOHTpakTa ¢ o6nurayueii

Ta6n. 41. Nona ta6nuybl fut_bond_nkd

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penavkaumum

bond_id i4 LincppoBoii kog obnuraumm

date t [Jata BbInnarbl KynoHa

nkd d16.7 HKJ, Ha gaty Bbinnarbl KynoHa

is_cupon i1 Mpu3Hak: 0 - HK/J, Ha faTy UCNosIHEHUSI CPOYHOTO KOHTpaKTa ¢ o6/vraumei,
2 - HK[ Ha paty noctasku obnurauum

4.15.1.10. Ta6nuya fut_bond_nominal: Pasamepbl BbinjaT HOMUHA/IbHOW CTOMMOCTX 0GUrayumn

Ta6n. 42. Nona ta6nuubl fut_bond_nominal

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penmkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkawmm

bond_id i4 LindppoBoii kog obnuraumm

date t [Jata Bbinnarbl KynoHa

nominal d16.5 Pa3mep Bbin1aT HOMUHA/ILHOW CTOMMOCTU

face_value d16.5 Pa3mep ocTaTouHoli HOMUHaILHOV CTOUMOCTY 0bnurauum

coupon_nominal ds.5 CTOMMOCTb KynoHa B % OT HOMUHana

is_nominal i1 Mpu3Hak 3anucu B Tabnnuax HomuHanos: O - Pasmep ocTaToyHon HOMU-
HauIbHOM CTOMMOCTMW Ha AaTy UCMO/THEHUS CPOYHOIO KOHTpaKTa ¢ obnura-
umei, 2 - Pa3mep 0CTATOYHOM HOMUHa/IbHOV CTOMMOCTU Ha AaTy NOCTaBKu
obnvraymu.

4.15.1.11. Ta6nuua fut_bond_isin: CnpaBoYHUK UHCTPYMEHTOB oGnurauuii

Ta6n. 43. NMons ta6nuubl fut_bond_isin

Mone Tun OnucaHve

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nose noacuUcTeMbl penmkaymm

isin_id i4 YHWKasIbHbI YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa
bond_id i4 LincppoBoii kog obnuraumm

coeff_conversion d5.4 KOHBEPCMOHHBI KO3hMLNEHT

4.15.1.12. Ta6nuya user: NMonb3oBatesn CUCTEMbI

Ta6n. 44. Nona Taénuybl user

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl pennkawmm
replRev i8 Cnyxe6bHoe none nNoAcucTeMbl pensimkaumm
replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm
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Mone

Tun

OnucaHue

login

c20

JlorvH yyacTHuKa Topros

start_date

BpeMsi Hayana AeiicTBMSA normHa

end_date

Bpemsa okoH4aHuA ﬂ,eVICTBVIFI nornHa

client_code

CeMU3HauHbIN Kog, KNIMeHTa

operation_mask

ButoBas Macka. 3aaeT paspeLleHus Ha BbINoSIHEHUE onepauuii:
* 2 - JIMMNTUPOBAaHVE OTKPLITbIX MO3ULMA Mo BO.

e 8 - JlumutuposaHue B® (nepesos peHer). MoXeT 6blTb YCTAHOB/IEHO
TOMbKO Oneparopom-P® nnv AgMuHucTpaTtopom Topros.

* 16 - Bo3Bpar [eHer.
e 32 - JIMNMATUPOBaHNE KINEHTOB.
» 128 - YcTaHOBKa OrpaHnyeHuii no KnneHTam.

» 1024 - YcTaHOBKa OorpaHuyeHuii no 3asskam st SMA n0rmHoB.

lang

Kog, A3bika 411 coobLLeHnit

sma_flags

ButoBas macka (cm. MNprmeyaHus):
» 1-i1 6uT - Cancel on Disconnect
e 2-i 6ut - Cancel on DropCopy Disconnect

e 3-i1 6UT - SMA-NIOTUH.

sma_status

ButoBast Mmacka (cm. MNpumeyaHus):
 1-/i 6UT - paspeLunTb/3anpeTTb TOProBble onepauuy 4as 1oruHa

e 2-if GUT - CHUMATbL/HE CHUMATbL 3asiBKM NPU 3anpeTe TOProBbIX onepawuii
C noruHa.

aspref

MaeHTudmkatop nonb3osarens. ns 3asBokK, NogaHHbIX 0T SMA-norvHa -
naeHtndunkatop MASTER-normHa.

password_expiration_date

[ara ncreueHusa cpoka ,D,ef/‘ICTBVIFl napons.

Mpumeyanus:

* [Mone sma_flags siBnsieTca 6UTOBOI Mackoii:

o 1-i 6ut: 0 - Pexxum Cancel on Disconnect Bbik/toueH ans nornHa, 1 - Pexum Cancel on Disconnect BktoueH st noruHa

o 2-ii 6uT: 0 - Pexxum Cancel on Drop-Copy Disconnect Bbik/toueH ans norvHa, 1 - Pexxum Cancel on Drop-Copy Disconnect Bkito4eH

ANs norvHa

o 3-1 6uT: 0 - Pexxkum SMA BbIK/HOUEH /15 NTOTUHA, 1 - Pexkum SMA BK/IOYEH A5 NIOTUHA.

« [Mone sma_status sABnsieTcst GUTOBOI MaCKOIA:

o 1-ii 6uT: 0 - paspeLuaeT TOProBble onepauun Ans N0rvHa, 1 - 3anpeLiaeT TOproBble onepauun Ans norvHa

o 2-1 6uT: 0 - He CHMMAaTb 3asiBKM NIoTMHa npwv 3anpeTte TOProBbIX onepaunn ¢ NornHa, 1 - CHUMaTh 3asBKM NOrMHa Npu 3anpeTte TOProsbIX

onepaumumn ¢ norvHa.

4.15.1.13. Ta6nuya investor: CnpaBoYHUK K/IMEHTOB

Tab6n. 45. Nona Tabnuubl investor

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm

replRev i8 CnyxebHoe nosne nofcucTeMbl peninkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

client_code c7 Kopa knneHTa

name c200 HavmeHoBaHue kveHTa

status i4 Mpu3Hakm pasgena

calendar_spread_margin_type i1 Tun MapXxnpoBaHUsa KasleHAapHbIX CcNpesoB Ans knneHTa. 3 - MonyHeTTo,
4 - HeTT0. ByAeT NnpuMeHeH B BEUEPHUI KITUPUHT (%)
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Mone Tun OnucaHune

short_option_minimum_charge_ratio| d5.3 WNHanBnAayanbHbIii KoadhduumeHT Beca cueHapus SOMC. (**)

ics_margin_type i1 TN MapXmMpoBaHUA MEXKOHTPaKTHbIX cnpeaos. 3 - MNonyHeTTo, 4 - HeTto
MKC. (**)

coeff_im dl6.5 KoadhdmumeHT utorosoro o.

no_fut_discount i1 dnar 3anpeLleHns Ucnosb3oBaHKsa CKMAKU No dblovepcam. 1 - 3anpert, 0
- Her.

num_clr_2delivery i4 KonnyecTtBo KMPUHIOB A0 3KCnupauuy A8 Hayana pacyeta cueHapues
IKCnMpauuu.

exp_weight d3.2 Bec cueHapueB akcnvpaumu B utorosom 0.

MpumeyaHus:

 [one status sBNsieTCA GUTOBOV MACKOWA:

o 0x1- 4y

o 0x2 - O60C06/EHHBI

o 0x4 - bpokepckas dmpma Tuna 4y

o 0x80 - dusnyeckoe nnLo

o 0x100 - KOopugunueckoe NULIO

o 0x200 - He pe3naeHT

o 0x4000 - NMpu3Hak paspeLLeHns Kpocc-caenok. 1 - Kpocc-caenku paspetueHsl; 0 - Kpocc-cAerKun 3anpeLueHsb!

o 0x8000 - /lnuo 6e3 rpaxgaHcTBa

o 0x20000 - Co6CTBEHHbIN

o 0x40000 - KnueHTckuii

o 0x80000 - Cneu.bd

o 0x10000000 - lononHMTENbHbI COBCTBEHHBIN pasgen
4.15.1.14. Ta6nuya fut_margin_type: Tun mapxuposaHus

Ta6n. 46. NMonsa Ta6nuubl fut_margin_type

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penimkaumm

replRev i8 CnyxebHoe none nogcucTembl penavkaumum

replAct i8 CnyxebHoe none noAcucTeMbl penimkaumm

code cl2 PacueTHbIii Kog v Kog Bpokepckoii rpmbl

type i1 MpusHak PK/B® (0 - PK, 1 - B®)

margin_type i1 Tvn MapxuposaHus. 2 - bpyTTo, 3 - NMonyHeTTo, 4 - HeTTo.

prohibit_coeff d16.2 KoathdmumeHT 3agomkeHHocT no PK/B®/pasgeny. 3agaer Mmakcumasib-

HOe COOTHOLLEHNEe pa3Mepa OTpULaTeIbHOro CBOGOAHOMO IMMUTa K TOPro-
BOMY /IMMWTY, MO NPEBbILLEHUN KOTOPOro CUCTEMA CTaBUT 3anpeTbl Ha Bbl-
nosiHeHWe onepauuii. Pexxuim 3anperta onpegensietcs nosem prohibit_type.

prohibit_type i4 Tun aBTOMaTu4eckoro 3anpeta gns PK:
* 1 - 3anpeT OTKPbITUS NO3NLMIA

¢ 2- 3anpeT BbiCTaB/1EHNA 3aABOK.

settlement_account_type i1 Tun PacueTtHoro Koga. O - cob6eTBeHHbI PK, 1 - knneHTtckuin PK, 2 - PK
Tuna ay.
operator_input i1 Bnokuposka no PacueTHoMy Koy, BbiCTaBneHHas AgMuHucTparopom TC.

0 - oTKNtOYEHa, 1 - BK/IKOYeHa.

MpumeyaHus:

« [Mone operator_input MOXeT NpMHMMAaTb 3HadeHue: O - 6/T0KMPOBKA OTK/IHOUEHa, 1 - 6/10KMPOBKa BK/toUYeHa. Mpu BKIIKOUEHUM pexuma 6/10-
KMPOBKM aBTOMAaTUYECKW CHUMAIOTCS! 3asIBKM, BbICTAB/IEHHbIE CO BCEX K/IMPVHIOBbIX Pa3fenioB B®, nprBsizaHHbIX K 6/10kMpoBaHHOMY PK.
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CHATble 3a5BKM B Nosie xstatus nomevaroTcs cneyunanbHbIiM Npu3Hakom - eOperatorinputSA (0x1000000000000). B pexume 6510KMpoBKY
yCTaHaB/MBaETCA 3anpeT Ha nogady NobbIX TOProsbix komaH B TC € ykasaHVeM K/IMPUHIOBbIX pas3fenos 6pokepckunx hupm, npussasaH-
HbIX K AaHHOMY PK, a Takxe 3anpelleH nepeHoc nosuunii Mexay 6&. B 3asiBkax 1 caenkax, chopMupoBaHHbIx No PK AQMUHUCTPaTOpOM
TOProB B pexume G/10KMPOBKK, B Nonsx xstatus (B 3asiBkax) u xstatus_sell nnm xstatus_buy (B cenkax) npoctaBnseTcs cneyyasnbHblii
npu3Hak - eOperatorinputSA (0x1000000000000).

4.15.1.15. Ta6nuua fut_settlement_account: PacueTHbIVi Kop,

Ta6n. 47. NMNonsa Ta6nuubl fut_settlement_account

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm
replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
code c7 Kog, Bpokepckoit @upmbl unu KnueHtckuii Kopg,
type i1 MpusHak B® - 1, KnuewT - 2
settlement_account cl2 PacueTHbIli Kog,

4.15.1.16. Tabnuua session: NiHchopmaLmsa 0 TOProBoii ceccuu
Tabnvua cogepXnT nHhopMaLyio 0 pacnmncaHuy Ceccui.

Ta6n. 48. NMona Ta6nuubl session

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

sess_id i1 MaeHTudmkaTop TOproBoii ceccum

begin t Bpewmsa Havana

end t Bpems okoH4YaHuA

state i4 CocTosiHne ceccum

opt_sess_id i4 Homep cooTBETCTBYHOLLEN ONUMOHHOI ceccum (**)

inter_cl_begin t Bpems Havyana npoMeXxyTo4YHOro KavpuHra (**)

inter_cl_end t Bpems okoHYaHUsi NPOMEXYTOYHOro KvpuHra (**)

inter_cl_state i4 CoCTOsIHME MPOMEXYTOUHOTO KNnpuHra (**)

eve_on i1 Mpu3Hak Toro, YTo AONONHUTENbHASA BEYEPHASA ceccus byeT NpoBOAUTLCA
)

eve_begin t Bpemsi Hauana AONONHUTENLHO BEYepHeii ceccum (%)

eve_end t Bpems okoH4aHWsA AONOMHWUTENbHON BeyepHeit ceccun (**)

mon_on i1 Mpu3Hak Toro, 4To AONOMHUTENbHASA YTPEeHHAS ceccusi ByaeT NPOBOANTLCA
("

mon_begin t Bpemsi Hayana AonosHUTENbHON yTpeHHel ceccum (**)

mon_end t Bpems OKOHYaHWs AONOMHUTENbHON YTPeHHel ceccum (**)

pos_transfer_begin t Hauano nHTepsana nepeHoca no3numii

pos_transfer_end t KoHeL, nHTepBana nepeHoca no3vuuii

MpumeyaHus:

« [Nons pos_transfer_begin n pos_transfer_end o603Ha4aloT neprog BO Bpemsi TOProBoii Ceccun, B TeHEHNE KOTOPOro AeCcTBYET 0COObIiA
PeX1M 3aKNYeHns cAenoK No MHCTPYMEHTY C NOCTaBKON B TEKYLLWIA TOProBbIi AeHb. Bo Bpems AeicTBUA aHHOTO pexvmMa 3anpeLleHb!
BCE 3a5BKV MO YKa3aHHOMY WHCTPYMEHTY, 3a UCK/TI0UYEHNEM afpecHbIX 3asBOK BHYTPU OfHOWN P®.

 [lone state MOXeT NPYHUMAaTb CReayoLye 3HaYeHUs:

0 Ceccua Ha3HaveHa. Henb3a CTaBuTb 3a51BKW, HO MOXHO yAansTh.
1 Ceccus nget. MoXHO CTaBuUTb U yAasIATb 3asBKU.

2 TpuocTaHOBKa TOProB N0 BCEM MHCTPYMEHTaM. Henb3s CTaBUTb 3asiBKW, HO MOXHO YAansThb.

3 Ceccus NpuHyaMTeNbHO 3aBeplieHa. Henb3s CTaBuTb U yAanaTh 3asBKu.
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4 Ceccusa 3aBeplLUeHa no BpeMeHU. Hemnb3s cTaBuTb 1 yaanaTh 3asBKU.

« lone inter_cl_state Bbigaetcs (No 61UToBO):

0x0  HeonpeaeneH. MoXHO CTaBUTb U yAa/ISITb 3asiBKU.

0x01 Bygylwmii Ha cerofHs. MOXHO CTaBUTb U YAA/IATL 3asiBKM.

0x02 OTMeHeH. MOXHO CTaBUTb U yaanaTb 3asBKu.

0x04  Tekywwuii, T.e. NAET, HUYero Henb3s. Henb3sa CTaBuTb U yAaNaTb 3asiBKU.

0x08 Tekywwid, T.e. MAET (N0 BPEMEHM), HO (haKTUUECKN 3aBEPLUEH U YK€ MOXHO BblKauMBaTbCs, CHUMATb 3asBK

3asaBKN, HO MOXXHO yaanATh.

0x10 YcnewHo 3aBepLUeH (B T.4. U N0 BpeMeHW). MOXHO CTaBUTb U yAansiTb 3asBKM.

4.15.1.17. Ta6nuya sma_master: NpuBaska SMA-normHa K MASTER-n0rmHy

Tabnuua cogepxuT nHdopmaumio o npmeaske SMA-noruHa kK MASTER-n0ruHy.

Ta6n. 49. NMona Ta6nuubl sma_master

n. Henb3s ctaBuTb

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nosne nofcucTeMbl pennkaumm
sma_asp c20 SMA-NOrvH.

sma_aspref i4 MaoeHTudmkatop SMA-noruHa.

master_asp c20 MASTER-/10rvH.

master_aspref i4 MpernTtndmkaTtop MASTER-normHa.

4.15.1.18. Ta6nuya sma_pre_trade_check: HacTpoiiku npegBaputenbHbiX NpoBepok SMA-noruHa

Ta6nuua coaepXuT MHEOPMaLIMIo 0 HACTPOKax NpesBapuTe/ibHbIX NPoBepok SMA-M0ruHa.

Ta6n. 50. Mons Ta6nuubl sma_pre_trade_check

Mone Tun Onucaxune
repliD i8 CnyxebHoe none nogcMcTeMbl pennkaumm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkawmm
replAct i8 CnyxebHoe none noAcucTemMbl penkaumm
check_id i8 YHVKasTbHbIN NAEHTUMKATOP 3anucy.
sma_asp c20 SMA-NOrvH.
sma_aspref i4 MaeHTudmkatop SMA-noruHa.
check_number i1 Homep nposepku (1 - 7).
base_contract_code c25 Kof 6a30BOro akTuea.
instrument_type i1 Tun gepusatuea:

e 0 - dbroyepc

¢ 1-0nuuoH

» 3 - KanenpgapHbliii cnpeg,
client_code_check c7 Kog, knueHTa, yyacTByHOLLMIA B NPOBEPKE.
value d26.2 MpoBepoyHoe 3HaYeHue.

4.15.1.19. Ta6nuya clearing_members: Y4aCTHUKN KNIMPUHTra

Tabnvua cogepXnT MHChopMaLIMo O GIOKMPOBKaX YYaCTHUKOB.

Ta6n. 51. Mona ta6nuubl clearing_members

Mone Tun OnucaHve
repllD i8 Cnyxe6bHoe none noAcucTeMbl pennkaumm
replRev i8 CnyxebHoe none nogcucTemMbl penkaumm
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Mone Tun OnucaHune

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
code c2 Kopg, yyacTtHuka

lock_type i1 Tun 6/10KNPOBKM

lock_date t [aTta 6110KMpoBKM

name c200 HassaHue yyacTHuka

MpumeyaHus:

» Mone lock_type MoxeT npyHUMaTh cnegyLlme 3HaueHNs:

0 Het 610KNPOBKN.

2 ﬂVIKBVIAaLI,VIOHHbIIZ HETTUHI B OTHOLUEHMM YYacTHUKa K/TMPUHra.

4.15.1.20. Ta6nuua instr2matching_map: ConoctaBneHne MHCTPYMEHTOB MaTUUHTY

Tabnuua cnyxuT as ConocTaB/ieHUs UHCTPYMEHTOB MaTUMHry, Ha KOTOPOM OHW 06pabaTbiBatoTCS.

Ta6n. 52. Mona tTa6nuubl instr2matching_map

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMsl penmkawmm
replRev i8 Cnyxe6bHoe none nogcucTemMbl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
base_contract_id i4 Uncnooii naeHtTudmkaTop 6a3oBoro KOHTpakTa
matching_id i1 M aeHTudmkaTop MaTumHra

4.15.1.21. Ta6nuya sys_events: Ta6nuya coobITUiA

Ta6n. 53. Mona Ta6nuybl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nofAcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
event_id i8 YHVKasTbHbIN MAEHTUMKATOP COOLITUSA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuncaHue cobbITUA

MpumeyaHus:

» B0O3MOXHbIe TWMbl COGLITHI

event_type =1
message = "session_data_ready"

3aKoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHIOBOI CUCTEMbI B TOPIOBYIO Nepes, HauasioM HoBOVi TOProBoii ceccum

event_type =5
message = "clearing_started"
Hauano ocHOBHOrO K/IMpUHra

event_type =6
message = "extension_of _limits_finished"
PaszgBukka TMMWUTOB 3aKOHYeHa

4.16. MNotok FORTS_MM_REPL - UHdopmauua 06 ob6asarenscreax MM

(Type=l)
4.16.1. Cxema gaHHbIX

Tabnmupl:

« fut_MM_info - O6si3aTenscTBa MM no dobtouepcam

< mm_agreement_filter - Tabnuua c HoMepamu 1 TMNaMm SOrOBOPOB Ha OKa3aHWe MapKeT-MeNKepCKnx ycayr
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4.16.1.1. Ta6nuuya fut_ MM_info: O6a3aTtenbctBa MM no cbrouepcam

Ta6n. 54. NMNonsa ta6nuubl fut_ MM_info

Mone Tun Onucaxne

repliD i8 CnyxebHoe none nogcucTeMbl pennkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none noAcucTeMbl pennkaumm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUUNKATOP NHCTPYMEHTa

sess_id i4 M aeHTndmkaTop TOproBoii ceccum

spread d16.5 Cnpef B NyHKTax

price_edge_sell d16.5 LleHa xyfLueit 3asaBK/ Ha NPOAaxy, BolleALleli B crnpes,

xamount_sells i8 KonnuectBo KOHTPAKTOB B 3asBKax Ha NPoAaxy, BXOAALLMX B Cripes
price_edge_buy d16.5 LleHa xygLuei 3asBky Ha MOKYMKy, BOLleALen B cnpeq,

xamount_buys i8 KonnmuectBo KOHTPAKTOB B 3asiBKax Ha MOKYMKY, BXOAALMX B Cripes,
mm_spread d16.5 Cnipef no gorosopy

Xxmm_amount i8 Konnuectso no gorosopy

spread_sign i1 MpusHak: 1 — cnpef He gepxutcs, 0 — aepxuTcs

amount_sign i1 Mpu3Hak: 1 — KoIM4YecTBo He aepxutcs, 0 — aepxuTca

percent_time d6.2 MpoueHT BbinonHeHUs ObA3aTensCTB

period_start t Hauano nepuoga gevicteus npasnia MM

period_end t OkoHuaHue nepuoga feictens npasnn MM

client_code c7 Ko knueHta

active_sign i4 Mpu3Hak: 1 — 3anuck yganeHa (Ctana He akTuBHa), 0 — akTUBHA
fulfil_min d6.2 MpoLEeHT MUHUMA/ILHOTO UCMOSTHEHUS 06513aTeNIbCTB 3a TOProBYH CECCUID
fulfil_partial d6.2 [MpOLEHT YaCTUYHOTO NCMOMHEHNS 06A3aTeNbCTB 3a TOProByH CECCUID
fulfil_total d6.2 [MpoLEeHT NOAHOTO UCMIONHEHNS 06A3aTeNbCTB 3a TOProByHO CECCUID
is_fulfil_min i1 Mpy3HaK MUHUMAa/IbHOTO UCMOSTHEHNS 06S13aTeNbCTB B TEKYLLMA MOMEHT
is_fulfil_partial i1 Mpu3HaK 4acTUYHOrO UCMOSTHEHNS 06513aTeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_total i1 Mpu3HaK NOAHOrO NCNOMHEHNS 06A3aTENLCTB B TEKYLLUMI MOMEHT
agmt_id i4 MaeHTudmkatop obsi3atensctsa MM

is_rf i1 Mpu3Hak 06s3aTebLCTBa pacyeTHoOW hupMbl

id_group i4 MaeHTndmkaTop MapkeT-MelikepcKoii CBA3KM

Mpumeyanus: B Tabnuue fut MM_info notoka FORTS_MM_REPL TpaHcnupytoTcsi 06s3aTeibcTBa MapkeT-MeikepoBs ¢ AeTanu3auveli 4o
CeMN3Ha4YHOro KJIMEeHTCKOro Kkoga.

4.16.1.2. Tabnuua mm_agreement_filter: Ta6nuua c HomepaMmu U TUNaMy 4OrOBOPOB HA OKasaHWe MapKeT-mMeii-
KepCKux ycnyr

Ta6n. 55. Monsa Ta6nuubl mm_agreement_filter

Mone Tun OnucaHune

repliD i8 CnyxebHoe none noAcucTeMbl penkaumm
replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkaymn
replAct i8 CnyxebHoe none nofAcucTeMbl pennkaumm
agmt_id i4 MpaeHTudmkatop forosopa

is_fut i1 Tun o6si3aTenscTBa

agreement c50 Homep porosopa

client_code c7 Kog, knneHTa

4.17. Notok FORTS_CLR_REPL - KnupuHrosasa nHdopmauus (Type=AR)

4.17.1. Cxema gaHHbIX

Tabnuupl:
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* limit_clearing - KnneHTckne NUMnTbI B KTMPUHTE

« clr_rate - Kypcbl Ba/oT U MHAEKCOB

« fut_pos - MHchopmaLysi 0 NO3ULMOHHOM COCTOSIHUM HA MOMEHT BEYEPHETO KIMPUHTa Mo (hbloyepcam

« fut_sess_settl - PacyeTHble LeHbl N0 dobloyepcam

« money_clearing_sa - KNMeHTCKue AeHbIV B KMPUHTe

. fut_pos_sa - VIHCbOpMaLI,VIFI 0 NO3NLUMOHHOM COCTOAHUN HA MOMEHT BEYEpPHEro KnpuHra no cbbloqepcaM

¢ sys_events - Tabnmua co6bITUiA

4.17.1.1. Ta6nuua limit_clearing: KnueHTckne NnMmMunTbI B KIUPUHTE

Ta6n. 56. Mona ta6nuuebl limit_clearing

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTeMbl penimkaumm

replRev i8 CnyxebHoe nose nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTembl pennkaumm

client_code c7 Ko knneHTa

account_type i1 Tun cyeta. 1 - BO, 2 - KnneHt.

amount_beg d16.2 JIMMUTbI Ha Ha4Yas10 AHS

vm d16.2 BapunaunoHHas mMapxa, BK/IYas BapuMauvoHHY0 Mapxy Mo Mapxupye-
MbIM OMLMOHaM

fee_fut d16.2 ®blovepCHbI GUpXeBO c6op

fee_opt d16.2 OnuUMOHHbI BrpXeBoii coop

go d16.2 CymmapHoe MO no chbloyepcam 1 onyuoHam

amount_end d16.2 JIuMUTbI Ha KOHeL, fHA

free d16.2 CB060/HO CpefcTB

4.17.1.2. Tabnuua clr_rate: Kypcbl Ba/1lOT U MHAEKCOB

Ta6n. 57. Monsa tTa6nuubl clr_rate

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe none nogcucTeMbl penkaumm
replAct i8 CnyxebHoe nosie noacuUcTeMbl penmkaymm

rate d16.5 3HaueHve nHaekca

moment t MOMEHT hMKCUPOBaHMS 3HaYEHNS

signs i1 Mpu3Hakn, COOTBETCTBYIOLLME AAHHOMY 3HAYEHWIO
sess_id i4 MaeHTudmkaTop TOproBoii ceccum

rate_id i4 MpeHTudmkaTop kypca

4.17.1.3. Tabnuua fut_pos: uHgopmauus o NO3ULUOHHOM COCTOSSHUN HA MOMEHT BEUEPHEr0 K/IMPUHTra no ¢bio-

yepcam

Tab6n. 58. Monsa tTa6nuubl fut_pos

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none noAcucTembl penkaumm

replAct i8 CnyxebHoe nose nogcucTembl penkaumm

isin_id i4 YHWKasIbHbIA YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa
sess_id i4 MaeHTudmkaTop TOprosoii ceccum

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

client_code c7 Koga knneHTa
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Mone Tun OnucaHune

account_type i1 Tun cyeta (0 - PO; 1 - BP; 2 - kIMeHT).

Xpos_beg i8 Mo3numa Ha Havyano AHA

xpos_end i8 Mo3numnsa Ha KoHewl, AHA

vm d16.2 CymmapHasi BM no ntoram OCHOBHOMO KAVMpWUHra ans knaveHta/oupmbl v
VHCTpyMeHTa

fee d16.2 CyMMapHblii c6op AN KnmeHTa/pupmbl M MHCTPYMEHTa

accum_go d16.2 HakonneHHsbii M

fee_ex d16.2 BuipxeBsoii c6op

vat_ex d16.2 H/AC B cocTaBe 6upxeBoro céopa

fee_cc d16.2 KnupwuHrosblli c6op

vat_cc d16.2 HAC B cocTaBe KNMPUHIoBOro cbopa

4.17.1.4. Ta6nuuya fut_sess_settl: PacueTHble LeHbl No pblovepcam

Ta6n. 59. Nona ta6nuubl fut_sess_settl

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl pennkaumm

replAct i8 CnyxebHoe none nofAcucTeMbl peninkawmm

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

date_clr t [Jata knupuHra

isin c25 CVIMBO/IbHbIN KO, UHCTPYMEHTA

isin_id i4 YHWKasIbHbIA YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa
settl_price d16.5 PacueTHas LeHa

4.17.1.5. Ta6nuuya money_clearing_sa: KnneHTCKne geHbru B KNNpuHre

Ta6n. 60. Mona Tabnuubl money_clearing_sa

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penmkaumm
replRev i8 CnyxebHoe none noAcMcTeMbl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penavkaumum
settlement_account cl2 PacueTHbIli Kopg,

asset_type i1 Tun cueta. 0 - py6nu, 1 - 3anoru.
amount_beg d26.2 [JeHer Ha Hauano gHa

vm d26.2 BapunaunoHHasa mapxa

premium d26.2 OnunoHHasa npemusa

pay d26.2 [BwKeHune no cyety

fee_fut d26.2 dboYepCcHbIn GupxeBoli coop

fee_opt d26.2 OnuVoHHbI Bupxesoli cbop

go d26.2 CymmapHoe 'O no dbtoyepcam v onumoHam
amount_end d26.2 [leHer Ha KoHeL, gHs

free d26.2 CB060OJHO CpeacTB

blocked_tax d26.2 CpeficTtBa, 3a6/10KMpoBaHHbIe MOy, BbinaaTy Has10roB.

4.17.1.6. Ta6nuua fut_pos_sa: uHcpopmaums o NO3NLMOHHOM COCTOSIHUM HA MOMEHT BeYepHero KIMpuHra no

hblouepcam

Tab6n. 61. Mona ta6nuybl fut_pos_sa

Mone Tun OnucaHvne
repllD i8 Cnyxe6bHoe none nofAcucTemMbl pennkawumm
replRev i8 CnyxebHoe none nogcucTemMbl penkaumm
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Mone Tun OnucaHune

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

isin c25 CWMBOJIbHbIN KO MHCTPYMEHTA

settlement_account cl2 PacuyeTHbIli Kog,

Xpos_beg i8 Mo3numa Ha Havyano aHA

xpos_end i8 Mo3nymnsa Ha KoHewl, AHA

vm d26.2 CymmapHas BM no vtoram OCHOBHOIO KMPWHIa ANs KnveHTa/thmpmbl v
MHCTpyMeHTa

fee d26.2 CyMMapHblIii c6op AN KnmeHTa/pupmbl M MHCTPYMEHTa

fee_ex d26.2 BupxeBsoii c6op

vat_ex d26.2 HAC B cocTaBe 6upxeBoro cbopa

fee_cc d26.2 KnupwrHroseiii c6op

vat_cc d26.2 HAC B cocTaBe KNMPUHIOBOroO cbopa

4.17.1.7. Tabnuuya sys_events: Ta6nuya coobITUiA

Ta6n. 62. NMona Taénuubl sys_events

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nosie NoAcUCTeEMbI penmkalmm
event_id i8 YHUWKabHbI naeHTUrkaTop cobbITus
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnucaHune cobbITUSA

MpumeyaHus:

¢ B03MOXHble TUMbI COBbITUIA:

event_type =3

message = "clearing_data_ready"
[OTOBbI flaHHbIE NOC/IE OCHOBHOTO KIMPUHTa

Tabnuupbl:

« fut_vm - BapraumoHHasi Mapxa o gbtouepcam

« fut_vm_sa - BapraunoHHasi Mapxa no tbtouepcam

Tab6n. 63. Monsa tTaénuybl fut_vm

4.18. Notok FORTS_VM_REPL - BapnaunoHHaa mapxa (Type=l)

4.18.1. Cxema gaHHbIX

4.18.1.1. Ta6nuua fut_vm: BapuaynoHHasa mapxa no dbrouepcam

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofAcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6Hoe none noAcucTembl penkaumm

isin_id i4 YHVKasTbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa

client_code c7 Kog, knneHTa

sess_id i4 MaeHTudmkaTop TOproeoii ceccum

vm d16.5 HakonneHHas no caenkam BapuaLlmMoHHas Mapxa, paccumTaHHas no Teky-
el pbIHOYHOMN LieHe
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4.18.1.2. Ta6nuuya fut_vm_sa: BapuaunoHHaa mapxxa no ¢brouepcam

Ta6n. 64. Nona taénuybl fut_vm_sa

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none noAcucTembl penkaumm

replAct i8 CnyxebHoe nose noacucTeMbl penmkaymm

isin_id i4 YHWKasIbHbIA YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa

settlement_account cl2 PacueTHblii Kopg,

sess_id i4 MaeHTrndomkaTop TOproBoii ceccum

vm d26.2 HakonneHHas rno caenkam BapraLMoHHas mapxa, paccumtaHHas no Teky-
el pbIHOYHOM LieHe

4.19. Notok FORTS_INFO_REPL - CnpaBouyHasa uHcopmauyusa (Type=R)

4.19.1. Cxema gaHHbIX
Tabnuubl:
« base_contracts_params - MapameTpbl 6a30BbIX KOHTPAKTOB
« futures_params - MapameTpsbl (hblouepcoB
* investor - CnpaBoYHUK K/IMEHTOB
« dealer - CnpaBoyHuK hupm
e common_params - NMapameTtpsbl pacyéTta N0
¢ sys_events - Tabnumua co6bITUiA
4.19.1.1. Ta6nuuya base_contracts_params: MapameTpbl 6a30BbIX KOHTPAKTOB

Ta6n. 65. Mona Ta6nuybl base_contracts_params

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nofAcucTeMbl pennkaumm

base_contract_code c25 Ko 6a30BOro KOHTpakTa.

code_mcs c25 Ko, MeXKoHTpakTHoro crnpega (**)

volat_num i1 KonunuyecTtBo kpuBbIX BONaTUIbHOCTH (**)

subrisk_step f LLlar nogTouek pucka (**)

is_percent i1 Mpu3Hak KoHTpakTa (**)

has_options i1 Mpu3HaK Ha/IMuUS ONUMOHOB Ha thblovepc Ha AaHHbIli BA. 0 — HeT onumo-
HOB, 1 — eCTb ONUMOHbI. (**)

percent_rate d16.5 MpoueHTHas cTaBka (4719 KOHTPaKTOB Ha cTaBku) (**)

somc f CraBka 'O no HenokpbITbIM NpoAaxam (B py6nsx) (**)

msp_type i1 Tun cToMmocTm wara ueHbl. 0 — drkcmpoBaHHas, 1 — onpegensieTcs 3Ha-
YeHneM MHAMKaTopa BasltoThl.

currency_id i4 M aeHTudmkaTop BaJ/TIOThI n3 crnpaBoYHMKa rates noToka
FORTS_REFDATA_REPL (**)

spot_price f BbipaxeHHasn B py6nisix pacyeTHas LieHa 6a30BOro akTuea, onpefeneHHas
no nToram KMPYHroBOW ceccuu.

mrl f 3HayeHue CTaBKU PbIHOYHOTO pUcka

mr2 f 3HaueHvie CTaBKkn PbIHOYHOTO pUCKa NePBOro IMMUTA KOHLEHTpaLmMn

mr3 f 3HayeHvie cTaBkn PbIHOYHOTO pUCKa BTOPOTrO IMMUTA KOHLeHTpauum

k1 i8 KonnuectBo efnHuL, 6a30BOr0 aKkTuBa, xapakTepusytllee [OCTUXEHNe

nepBoro IMMnUTa KOHUEHTpaunn
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Mone Tun OnucaHune

k2 i8 KonnuectBo eauHuu, 6a30BOro akTunBa, XapakTepusytolee AOCTUKEeHune
BTOPOro /IMMUTa KOHLEHTpauun

risk_points_n i4 KonnuectBo cueHapueB [BWKEHUA LieHbl KOHTpakTa cnesa M cnpasa oT
LieHTpa pacyeTa pucka

window_size f KoathdmumeHT ons onpefeneHns pasMmepa OkHa CrinaxuBaHua npu mMap-
XUPOBaHNV MEXKOHTPaKTHOro cnpaga (**)

option_model i1 Mogenb ueHoo6pa3oBaHns ONUMOHOB. (**)

MpumeyaHus:

« TMone is_percent MOXeT NPUHUMATbL CeAyoLLMe 3HAUYEHMS:

0
1
2
3

4

06bIYHbI thbrouepc

NPOLIEHTHbIN thblovepc

dhbrouepc Ha nNoroAy 1 31eKTpUYecTso
thbrouepc Ha eBpOGOHAbI

RUONIA

« TMone option_model MOXeT NPUHUMATbL CNEAYIOLLME 3HAUEHUS:

0

1

Mogenb bnaka-Lloynsa

Mopgenb bawenbe

4.19.1.2. Ta6nuuya futures_params: MapameTpbl (hpblouepcos

Ta6n. 66. MNonsa Ta6nuubl futures_params

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTembl penkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

isin c25 CVMBO/IbHbIM KOL MHCTPYMEHTA

isin_id i4 YHVKasbHbIN YAC/IOBOW UAEHTUUKATOP NHCTPYMEHTA

base_contract_code c25 Kog, 6a30BOro KoHTpakTa.

risk_range_center d16.5 LleHTp pacueta pucka

spread_aspect i1 Mpu3Hak BXoxaeHus B cnpes, (**)

subrisk i1 Mpu3Hak yyeTa puckoB No NoATOYKaM pucka

step_price f LleHa MYHMManbHOrO Wwara

exp_date t [Jarta akcnupauumn

settlement_price d16.5 PacueTHas ueHa nocnegHero KnvpuHra

min_step f MUWHUMaUTbHBIV War N3MEHEHNS LieHbl

lot i4 Konnuectso eauHuL, 6a30BOro akTmea B MHCTPYMEHTE

attribute i4 BuTtoBble chnaru, onpegensowiye Tun brodepca

interest_rate_risk_up f CTaBKa paccornacoBaHvs MPOLEHTHOTO pucKa B CLEeHapuu ABWKEHWS
CTaBKu BBEPX

interest_rate_risk_down f CTaBKa paccorfiacoBaHva MPOLEHTHOTO pucKa B CLeHapuy ABWKEHWS
CTaBKn BHU3

time_to_expiration f Bpems 4o akcnupaumu MHCTPYMEeHTa B JO/IAX roga

normalized_spot f TeopeTnyeckas LeHa 6a30BOro akTBa Ha COTOBOM PbIHKE B MyHKTaxX, Npu-
Be[leHHas K pasMepHOCTU OCHOBHOIO

mr_addon_up f Hap6aska Up Ha NormalizedSpot ansa ynpasneHusi FO Ha ypoBHe (oblo-
yepca. YctaHaBnmBaeTcs B gonax ot NormalizedSpot

mr_addon_down f Hapn6aska Down Ha NormalizedSpot ans ynpaeneHusi FO Ha ypoBHe hbio-
yepca. YctaHaBnmBaetcs B gonax ot NormalizedSpot

enforce_ims_half_netting i1 Mpu3HaK yunTbIBaTb PUCKM MEXMECSAYHOIO cnpeja no npasw/y “MosyHeT-
T70". 1 — ga; 0 — HeT.
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MpumeyaHus:

e Mone spread_aspect MOXET NpUHMMaTb cneayruine sHav4yeHuns:

0 He BxoguT B cnpef,

2 BX0oAuT B MEXMECSAUHBIA cnpes

« [one attribute MoxeT NpYHUMAaTL cneayoLme 3HaYeHNs:

0 "OO6bI4HbLIN" dhblouepc

Ta6n. 67. NMona Ta6nuubl investor

4.19.1.3. Ta6nuua investor: CnpaBoYHUK KJINEHTOB

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe none nNoAcucTeMbl pensimkawmm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

client_code c7 Kog, knneHTa

calendar_spread_margin_type i1 Tun MapXnpoBaHNa KaneHaapHbIX cnpefos Ans KnneHTa. 3 - MonyHeTTo,
4 - HetT0. /icnonb3yemoe ceityac 3HayeHue (**)

num_clr_2delivery i4 KonmyecTtBo K/IMPUHIOB 0 3KCnvpauun 418 Havana pacyeta cueHapues
aKcnmpauum.

exp_weight d3.2 Bec cueHapueB akcnupaumu B utorosom 0.

coeff_im d16.5 KoadpchuumeHnTt ntorosoro MO.

no_fut_discount i1 dnar 3anpeLLeHns Ncnob3oBaHKsa CK1aku no dbtodepcam. 1 - 3anpert, 0
- Het.

short_option_minimum_charge_ratio| d5.3 MHavBmAayanbHbli KoadpduumeHT Beca cueHapust SOMC. (**)

ics_margin_type i1 Tun MapXUpoBaHNS MEXKOHTPAaKTHbIX cnpefos. 3 - MonyHeTTo, 4 - HeTTo

MKC. (**)

Tab6n. 68. Mona ta6nuybl dealer

4.19.1.4. Ta6nuuya dealer: CnpaBo4HUK hrpm

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nosne nogcucTeMbsl penmkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

client_code c7 Kog, knneHTa

margin_type i1 Pexum mMapxupoBaHusa no pasgenam b®. 3 - MonyHetTo, 4 - HetTo. Vc-
nonb3yemoe celivac 3HauyeHne

calendar_spread_margin_type i1 Tun MapXnpoBaHnsa KaneHAapHbIX cnpefos Ans noptdgens 6&. 3 - Mony-
HeTTo, 4 - HeTTo. Vicnonb3yemoe ceitvac 3HaveHue (**)

num_clr_2delivery i1 KonuyecTBo K/IMPUHIOB A0 3KCnupauun 4715 Hayana pacyeta cueHapues
akcnupauumn no b®. Vicnonb3yemoe ceiivac 3HaueHune

exp_weight d3.2 Bec cueHapves akcnunpauumn ans 6® B utorosom 0. Ucnonb3yemoe ceit-
yac 3HayeHve

coeff_im d16.5 KoadpchumeHT ntorosoro MO ana 6&. Micnonblyemoe ceiivac 3HaueHue.

no_fut_discount i1 dnar 3anpeLLeHns NCNonb30BaHWsA CKMAKM No hblodepcam Ans noptdens
B®. 1 - 3anper, 0 - HeT. icnonb3yemoe ceilvac 3HaveHne

num_clr_2delivery_client_default i1 KonuyecTBo K/IMPUHIOB A0 3KCnupauun 4715 Hayana pacyeta cueHapues
3KCNMpaLuy Mo KMeHTam - 3HaYeHve No ymonyaHuio. Micnonb3yemoe ceii-
yac 3HayeHve

exp_weight_client_default d3.2 Bec cueHapunes akcnupauum B UTOrosom O NS KIMEHTCKUX pas3genos -
3HauYeHne nNo ymonyaHuio. icnonb3yemoe ceilyac 3HaveHve

no_fut_discount_client_default i1 dnar 3anpeLLeH1sa NCnob30BaHUs CKUAKM No doblovepcam Ana KNNeHToB
- 3Ha4eHue no ymonyaHuio. 1 - 3anpet, 0 - HeT. Mcnonb3yemoe ceiyac
3HayeHve

short_option_minimum_charge_ratio| d5.3 MHavBmayanbHbii koaddunumeHT Beca cueHapus SOMC. (**)
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Mone Tun

OnucaHue

ics_margin_type i1

Tun MapXnUpoBaHNSA MEXKOHTPaKTHbIX cnpefos. 3 - [onyHeTTo, 4 - HeTTo
MKC. (**)

order_allowed_in_morning_session |il

[ocTyn K Topram B yTPEHHIOI TOProByto ceccuto. (**)

MpumeyaHus:

« [Mone order_allowed_in_morning_session MOXET NPUHMMATb C/eAyHoLMe 3HAYEHUST:

0 [ocTyn K Topram B yTPEHHIOK TOProBYH0 CECCUI0 OrpaHuyeH. 3anpeLLeHbl TOProBbIE onepaLuy, KpoOMe onepauuii CHATUS 3asiBOK.

1 [locTyn Kk Topram B yTPEHHIO TOPTOBYIO CECCUIO PaspeLLeH.

4.19.1.5. Ta6nmya common_params: MapameTtpbl pacuérta O

Ta6n. 69. Monsa Taénuubl’ common_params

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm
replRev i8 CnyxebHoe none nofAcucTemMbl pennkawmm
replAct i8 CnyxebHoe none nogcucTeMbl penkaumm
common_rev i4 Homep peBusun - CypporaTtHblii K4
edge_coeff f KoathdmumeHT yyeTa KpaeBbIX pUCKOB

4.19.1.6. Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6n. 70. NMonsa Ta6bnuubl sys_events

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nosie noacucTeMbl penmkaymm
event_type i4 Tun cobbITuA

event_id i8 YHUKasbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccumn

message c64 OnucaHune cobbITUSA

server_time t [lata n Bpems cepsepa

MpumeyaHus:

¢ Bo3MOXHble TuMbl COOLITUIA

event_type =1
message = "session_data_ready"

3akoHuYeHa 3arpyska [aHHbIX U3 K/IMPUHIOBOW CUCTEMbI B TOPTOBYIO Nepes, HauasioM HOBOI TOProBoli ceccum

event_type =5
message = "clearing_started"
Hauaio 0CHOBHOrO KNpuHra

event_type =6
message = "extension_of_limits_finished"
Pa3,ﬂ|BI/I)KKa NIMMUTOB 3aKOH4YeHa

4.20. Notok FORTS_TNPENALTY_RE

Lum (Type=l)
4.20.1. Cxema gaHHbIX

Tabnuupl:

« fee_all - IHdopmauus o kKonnyecTBe HauYMCNEHHbIX 6asioB

PL - NHdhopmaumsa o coopax 3a TpaH3ak-

« fee_tn - JeTanmanpoBaHHasi MHOPMALYS MO KONIMYECTBY HEKOPPEKTHBIX TPaH3aKLui
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4.20.1.1. Ta6nuua fee_all: Uncpopmayusa o kKonmyecTee HAUNCIIEHHbIX 6a110B

Ta6n. 71. NMons Ta6nuuebl fee_all

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none noAcMcTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

time i8 Bpewms B popmare YYYYMMddhhmmssSSS

p2login c64 NorwH

sess_id i4 Homep ceccun

points i4 KonmyecTBo HauMcneHHbIX 6a110B 3a cekyHay 13 time
fee dl6.2 C60p 3a HEKOPPEKTHbIe TpaH3aKLMn K MOMEHTY time

4.20.1.2. Ta6nuua fee_tn: fleTaninsnpoBaHHasA MHIOPMALMA MO KOMNYECTBY HEKOPPEKTHbIX TPaH3aKLuii

Ta6n. 72. Monsa Ta6nuubl fee_tn

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nose noacucTeMbl penmkaymm
time i8 Bpewms B hopmate YYYYMMddhhmmssSSS
p2login c64 NoruvH

sess_id i4 Homep ceccumn

tn_type i4 Tvn TpaH3akuum

err_code i4 Kog, owm6km

count i4 KonuyecTBo HEKOPPEKTHBIX TPaH3aKLWii

4.21. Notok FORTS_FORECASTIM_REPL - NporHo3 puckoB nocsie BO3MOX-
HoiA pa3aBuxku (Type=l)

4.21.1. Cxema gaHHbIX

Tabnuupbl:

» part_sa_forecast - MporHo3 o6bema cBO60AHbIX CPeAcTB Ans PK.

4.21.1.1. Ta6nuuya part_sa_forecast: MporHo3 o6bema cBo60gHbIX cpeacTB ansa PK

Ta6n. 73. Nona Ta6nuubl part_sa_forecast

Mone Tun Onucaxune

repliD i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm

replAct i8 CnyxebHoe none noAcucTembl penkaumm

settlement_account cl2 PacueTHbIii Kog

money_free d26.2 CB060aHO aeHer

MarketDataRev i8 Homep nocnegHero nameHeHns faHHbIx (3HaveHue nons replRev) B noto-

Kax 3asBOK W CAE/NOK, MonasLUEro B pacyeT NporHosa obecnevexus. 3a-
SIBKM N cAENkM co 3HavyeHusamu replRev medblue, yem MarketDataRev,
yuTeHbl B MPOrHose. 3asBkn 1 CAENKM Co 3HavyeHussMu replRev 6osblue,
yeMm MarketDataRev, HE yuTeHbl B nporHose. Mogpo6Hoe onvcaHve nons
replRev npuBeaeHo B pasgene 3.3.1. Cnyxeb6Hble Nons penankaumnm.
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5. OnncaHue KomaHpg,

5.1. Metog AddOrder - lo6aBneHue 3as1BOK

Tun coobueHus: 465

Tvn OTBETHOrO Co06LLeHns: 179

VMcnonb3syetca ana ,q06aBl'IeHVIH 3asBOK No (pbroqepcaM.

Ta6n. 74. Bxogsawme napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOMYaHUIO

broker_code c4 Kog, 6pokepckoit dovpmbl

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa

client_code c3 Kog knneHTa

dir i4 HanpaBneHus 3aaBku

type i4 Bupg 3asaBku

amount i4 Konnuectso eAuHNL, IHCTPYMEHTa

price cl7 LleHa 3asBku

comment c20 Mone kommeHTapusa. [lo6aBnserca B 3asBKy, caenky. Moxer
1cnonb30BaTbCs N0 COGCTBEHHOMY YCMOTPEHUIO pa3paboTym-
KOB LL/HO3a.

broker_to c20 Kog, PTC chmpmbl, KOTOpPOIA afpecoBaHa BHECUCTEMHAS 3asiBKa

ext_id i4 0 BHeLwHunin Homep. [lo6aBnsieTcs B 3asBKy, CAeNKy

is_check_limit i4 0 [Mpu3Hak NPoBEPKM IMMUTOB LiEHbI

date_exp c8 [ata ncteueHus 3ansku. Jo6aBnseTcs B 3asBKy.

dont_check_money i4 0 Mpu3Hak pacyeTa pMCcKOB MO KIMEHTCKOMY pasfeny no JaHHOM
3anBke

match_ref cl0 TekcT-cBA3Ka ANA OAHO3HAYHOro COOTBETCTBUA ABYX BCTPEY-
HbIX afJpecHbIX 3a5BOK

Ta6n. 75. PesynbraT BbINOMHEHUsA

MNmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne

YMO/TYaHUIO

code i4 Kop Bo3sBparta

message c255 TekcT coobLieHus

order_id i8 Kog 3asiBku B cucteme

Kogbl Bo3BpaTa KoMaHabl:

0 ycnex BbINO/IHEHNA onepauun

[pyroe 3HayeHne owmbKa

MpumeyaHus:

* [lone type MOXET npvHuMaTh cneayowme 3HayeHus:

1 KOTMpOBOYHAaSA 3aABKa (OCTaéTCFI B o4epeaun nocsie 4aCTuyHoro CBe,EI,eHVIFI)

2 BCTpeyHas 3asiBKa (CHYMaeTcs noc/ie NPOBeAEeHUs ayKLOoHa)

3 3aaBka Fill-or-Kill

* lMone dir MOXeT NPUHUMATL CreAyioLMe 3HauUeHus:

1 3asBKa Ha NOKYymnKy

2 3aABKa Ha npogaxy

* B none pr.ice 3afaéTcA LeHa 3asaBky B CTPOKOBOM Bue ‘'nnnnnnnnnn.mmmmm'’.

¢ MNone is_check_limit MOXET NpYHNMATb CNeAyoLmne 3HaYeHNs:

0 He BbINOMHATL NPOBEPKY IUMUTOB
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1 BbINONHATL NPOBEPKY JIMMUTOB

* B none date_exp 3agaétca aata uctedeHus 3assku B suge 'YYYYMMDD'. Ecnu B kauecTBe AaHHOTO napameTpa nepegaércs nycras
CTPOKa, TO 3asiBKa cuMTaeTcsl 06bI4HON. MNpy 3a4aHHON faTe 3asiBka OyAeT aBTOMaTUYECKM NEPEBLICTABAATLCS B C/IeAYOLLYH0 CECCUIO,
HO - Noslyyast NPy 3TOM HOBbIi HOMEP 1 HOBOE BpeMs. Takum o6pasoM MonyvaroTCs «MHOTOAHEBHbIE» 3asBKU. Bpems ux »usHum — o
ncTeyeHns gatbl. 3asBKM C UCTEKLWel AaToi byayT aBTOMATMYeCKM CHUMATbLCS MOC/e 3aBepLUeHnst Be4epHel ceccun (eCcim oHa ecTb
B 3TOT A€EHb), YK€ HOYbI. [1py NepeBbICTABNEHMN AeNalTCs MPOBEPKN HA Ha/IMUYME MHCTPYMEHTA, K/IMEHTa, A4OCTaTOMHOCTU CPEeACTB.
[Jonyctumblii aranasoH Aatbl: >= CErofHALHEro AHs, <= O4HOro roga Bnepes.

« MapameTp 3asBku dont_check_money npuHUMAET creayroLye 3HaUEHUS:
o 0 - NpoBepsiTb 06ecneyeHne Ha ypoBHE KIIMEHTCKOTo pasaena
o 1 - He NpoBepsiTb 06ecnevYeHne Ha YpoBHE KJIMEHTCKOTO pasgena

MapameTp MOXET UCMO/b30BATLCS SIOTMHOM, UMEIOLWMM CrieLmaibHoe paspelleHve. B ciyyae, ecnv gaHHblii donar 6yaeT ycTaHoBNeH y
3as1BKy, NOAABAEMON C /IOTMHA, Y KOTOPOTro AaHHOE pa3peLueHne OTCYTCTBYET, 3asiBka Gy4eT OTBeprHyTa.

5.2. MeTop DelOrder - YaaneHune 3asiBOK

Tun coobuyeHus: 461
Tun OTBETHOrO CO06LLeHus: 177
Mcnonb3yetcsa ans yaaneHus 3asBok no gbrovepcam.

Ta6n. 76. Bxogswue napameTpbl

Nmsa napameTpa Tun 3HaueHune no | OnucaHue
yMonuaHuio
broker_code c4 Kog, 6pokepckoit davipmbl
order_id i8 Kog, 3asBkun Ans yganexHus
client_code c3 Ko knneHTa
isin_id i4 YHVKasTbHbIN YAC/TOBOW UAEHTUUKATOP NHCTPYMEHTa

Ta6n. 77. PesynbraT BbINOMHEHUs

Nmsa napameTtpa Tun 3HaueHune no | OnucaHue
yMonyaHuio
code i4 Koga Bo3Bparta
message c255 TekcT coobLleHus
amount i4 KonuyecTBo eMHNL, MIHCTPYMEHTA B YAaIEHHON 3asiBKe

Kogfbl BO3BpaTa KOMaHzpl:

0 ycnex BbINO/IHEHWA onepaLun
[pyroe 3HaueHune oLumbka
MpumeyaHus:

» Kop Bo3Bpata = 14 (He HaigeHa 3asBka 4151 yAa/1eHNs)) O3Ha4YaeT, YTO Takoi 3asBku B ovepean (Yxe) HeT. Bo3amoxHo, HoMep Henpa-
BW/IbHbIV NI ee CerogHsi Boo6LLe He 6bIs10. HeT cMbic/1ia MOBTOPHO (& TeM 60/1ee MHOTOKPATHO) NOCbINaTh YAa/IeHNE C TEM XXe HOMEPOM.
OCOGEHHO 3TO aKTyasibHO AJ/15 aBTOMATUYECKNX CUCTEM.

5.3. Metog DelUserOrders - MaccoBoe yaasnieHue 3asBOK

Tun coobLueHns: 466
Tun OTBETHOro CO06LLEeHNs: 186
KomaHga Ha MaccoBoe yaasieHne Bcex 3asiBOK, YA0BNETBOPSIOWMUX KPUTEPUSM.

Ta6n. 78. Bxogswme napameTpbl

Nma napameTtpa Tun 3HaueHune no | OnucaxHve

yMo4yaHuio
broker_code c4 Kop, 6pokepckoit dovpmbl
buy_sell i4 BbI6Op TUNa 3asBOK B 3aBMCMMOCTYW OT Hanpas/ieHnst
non_system i4 Bbl6op Tuna 3asaBOK N0 NpU3HaKy 0OblYHbIE/BHECUCTEMHbIE
code c3 Kopg, knneHTckoro cyeta
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio
base_contract_code c25 Kof 6a30BOro aktnea
ext_id i4 0 BHeLUHWiA Homep
isin_id i4 YHVKasTbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa
instrument_mask i1 Macka rpynmnbl MIHCTPYMEHTOB
Ta6n. 79. PesynbraT BbINOMHEHUs
Nma napameTtpa Tun 3HaueHue no |OnucaHue
yMO4aHuio
code i4 Kog Bo3Bpara
message c255 TekcT coobuieHns
num_orders i4 KonuuecTtBo yaanéHHbIX 3as9BOK

Koppl BO3BpaTa KoMaHfbl:
0 ycnex BbIMO/IHEHNS onepaunmn
[pyroe 3HaueHune owmbka
MpumeyaHus:
* MapameTp buy_sell MOXET NPUHUMATL criefytoLne 3HadYeHns:
1 3asBKu Ha NOKYMKy
2 3asBKM Ha nNpoAaxy

3 Bce 3adBku

» MapameTp non_system MOXeT NpMHUMaTb C/iefytoLye 3HaueHus:

0 OO6blYHbIE 3a8BKM
1 BHecucTemHble
2 Bce
* MapameTp instrument_mask siBnsietca 6UTOBOI MacKO:

0x1 ®bloyepcsbl

« Ecnv napameTp code He 3aAaH nav ero 3HaveHne paBHo ‘%%%’, ToO NPOM3BOANTCS yAaNleHne 3as8BOK A1 BCEX KIIMEHTCKUX CHETOB.

« Ecnu napaveTp base_contract_code He 3afaH U ero 3HaYeHVie paBHoO ‘%’, TO NPOU3BOANTCS yAa/eHVe 3asiBOK A/151 BCEX KOHTPak-
TOB.

e B cnyyae 3agaHusa ans napametpa ext_id 3HayeHus, oT/iMyHoro ot 0, NPOU3BOANTCS YAAIEHUSI BCEX 3asiBOK C COOTBETCTBYHLLMM
ext_id. 3HavyeHus napameTpoB buy_sell, non_system, base_contract_code v isin_id npy 3TOM UTHOPMPYIOTCS, HO UX 3HaYe-
HUA OO0/DKHbI HAXoAuTcA B A0NYCTUMOM Anana3oHe.

5.4. Metog MoveOrder - I3ameHeHUe 3aABOK

Twun coobLeHuns: 460
Tun OTBETHOrO CO06LLeHNs: 176
Mcnonb3yeTca Ans 3MeHeHus 3asBOK No diblovepcam.

Ta6n. 80. Bxogsume napameTpbl

Nma napamertpa Tun 3HauyeHue no |OnucaHune
YMOYaHUIo
broker_code c4 Kogf 6pokepckoit oupmbl
regime i4 Pexunm paboTbl kKoOMaHb!
order_idl i8 Homep nepBoii yaansemoii 3asBku
amountl i4 HoBoe KonM4ecTBO eAuHNL, MHCTPYMEHTa 151 NePBOI 3asBKN
pricel cl7 HoBas ueHa 411 nepBoii 3asiBKU
ext_idl i4 HoBbIli BHELIHWIF HOMEp AN NepBOVi 3asBKM
order_id2 i8 Homep BTOpOIA yaansemoli 3as1Bku
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio
amount2 i4 HoBoe KONMYecTBO eAnHUL, MHCTPYMEHTa /1 BTOPOV 3as1BKM
price2 cl7 HoBas LeHa A5 BTOPOiA 3asBKM
ext_id2 i4 HoBbIli BHELLHWI HOMep A1 BTOPOIi 3aBKM
is_check_limit i4 Mpu3Hak NpoBepPKM NMMUTOB
client_code c3 Kog, knneHTa
isin_id i4 YHUKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA
Ta6n. 81. PesynbraT BbINOMHEHUsA
Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHvne
YMOMYaHUIO
code i4 Kop Bo3Bpata
message c255 TekcT coobuieHus
order_idl i8 HoBbIli HOMEp NepBOii 3asBKK
order_id2 i8 HoBbIli HOMep BTOpOi 3asBKM
Kogpl BO3BpaTa KoMmaHzbl:
0 ycnex BbINO/IHEHWA onepauun

[Opyroe 3HaueHue oLmbka

MpumeyaHus (B HacTosLeM MpumeyaHn TEPMUH "06BbEM" 03HAYAET KOTMYECTBO €ANHUL, UHCTPYMEHTA):

 MapameTp regime onpefensieT PexumM paboTbl KOMaHAbl U MOXET NPUHUMATL CReaytoLLne 3HaYeHNs:

0 He MeHATb 06BEMBI 3asBOK. OcTaeTcs TeKYLLMA hakTUIeckuii 06bem 3asiBOK B cucTeMe. MpucnaHHbIe KonMyecTsa UrHOPUPYHOTCS.

1 WV3meHnTb 06bEMBI 3asBOK. Ecnin 3asBku HaVI,D,eHbI, BMECTO HUX BbICTaBMAKTCA 3aABKM C NPUC/IaHHbIMU LI,EHOVI 1 06bEMOM.

2 CHATb cTapble 3asBkn. Ecnv 06beM X0Ta 6bl OAHON 13 3asiBOK HE COBMAAAET C NpUCIaHHbIM, yaansTcs obe 3asBku. VHave - Bbl-

NOJTHAETCA CABUI.

3 YcTaHoBUTbL 06BEMbI 3asIBOK paBHbIMU NPUC/IAHHLIM 33 BbIYETOM CBEIEHHOW YacTu 3asBKku (He MeHblLue 0). Ecin npucnaHHblii 06bem

MeHbLUe CBeeHHON YacTu 3asBKY, yAAIAIOTCS 06e 3asBKU.
Mone is_check_1limit moXeT NpuHMMaTh cneaytoline 3HavyeHus:
0 He BbINOMHATL NPOBEPKY IMMUTOB
1 BbINONHATL NPOBEPKY JIMMUTOB
[ns HOBbIX 3a5BOK NPOBOAMTCS MpoLieypa ayKLUVoHa.
CABur 3as1BOK BO3MOXEH TO/IbKO B PaMKax OfHOr0 TOProBOro MHCTPYMeHTa. TOIbKO MO OAHOMY K/IVEHTCKOMY PEerncTpy.
Henb3sa casuratb afgpecHble 3asBKu.
Mpw cagure Henb3sa MEHATb Hanpas/ieHe 3asBKU.
YpaneHHasn (Miv nepefBuHyTas, Uan NOHOCTLIO CBEleHHAs) 3asBKa He NepeBbICTaBAAETCS; BblAaeTcs coobLeHne 06 oLnbke.

Ecnu npu caBure napbl 3asiBOK OfHA U3 HWX HE HaleHa W He MOXeT ObiTb NepeaBuHYTa, AEVCTBUSA CO BTOPON 3asBKOW Takke He
Npon3BOAATCSA C Bblfayeli COO6LLEHNSA 06 OLLMOKE.

Ecnu aBe 3aABK1 NPOTUBONOMOXHOIO Hanpas/ieHNsa CABUIalOTCA Takum o6pa30M, 4YTO LUeHbl 3aABOK NnepecekarTCcd, napamMeTpbl cHnuTa-
H0TCA HEKOPPEKTHbIMU, CABUTI HE BbINOJTHAETCA, BblAaeTCA C006U.I.eHI/Ie 06 oLnbKe.

Ecnu npu casure napbl 3ad8BOK OfHa U3 HUX HaTKHY/laCb Ha KPOCC-CAENKY (CBeﬂ,eHMe C 3asBKOiA oT Toro xe YWH, nmbo kImeHTcKoro
perMCTpa), OHa OTKaTblBaeTCAd, a Apyrada 3asBka caoBuraeTca.

Mpu nepeasuxke 3adBOK datefexp NepeHoCATCA B HOBbIE 3asBKN.

B pe3synsratax 06paboTky komaHabl nonst order_id1 v order_id2 3anonHs0TCA HOMepamy HOBbIX 3asiBOK. B criyyae, ecnu 3asBka
He 6blna BbICTaB/eHa, COOTBETCTBYIOLLEE NOse OGHYNSIETCS.

5.5. Metop IcebergAddOrder - lo6aBneHne aiic6epr-sasBoOK

Tun coobuenuns: 462

Tun oTBETHOrO co06LLeHns: 180
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Vcnonb3yeTcs Ansa po6asneHus aiicGepr-3asBok.

Ta6n. 82. Bxogswwue napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOMYaHUIO

broker_code c4 Kop, 6pokepckoit dovpmbl

isin_id i4 YHVKaJTbHbIA YACTOBOW UAEHTUMUNKATOP NHCTPYMEHTa

client_code c3 Kog knneHTa

dir i4 HanpasneHus 3aaBku

disclose_const_amount i4 KonnuectBo eAnHUL, MHCTPYMEHTa B MOCTOSIHHOW COCTaBsAo-
el "BcnbiBatoLLein” (BUAUMOINt) yactu aiicbepr-3asBkm

iceberg_amount i4 O6LLee KONMYECTBO UMHCTPYMEHTOB B aiicbepr-3asBke

variance_amount i4 0 AMNANTYga OTK/IOHEeHUs (B KOHTpakKTax) C/iy4aiHol Haf6aBku
K BCN/bIBatOLLEV YacTn ancbepr-3assku

price cl7 LleHa 3aaBku

comment c20 Mone koMmeHTapus. [JobaBnsercs B 3asBKy, CAenky. Moxer
1Ccnonb30BaTbCs N0 COGCTBEHHOMY YCMOTPEHUIO pa3paboTym-
KOB LL/HO33.

ext_id i4 0 BHewwHunin HoMep. [lo6aBnsieTcs B 3asBKy, CAeNKy

is_check_limit i4 0 [Mpu3HaK NPoBEPKM IMMUTOB LiEHbI

date_exp c8 [ata ncteueHns 3ansku. JobaBnseTcs B 3asBKy.

dont_check_money i4 0 Mpu3Hak pacyeTa pMCKOB MO K/IMEHTCKOMY pasfesny no faHHow
3anBke

Ta6n. 83. Pesynbrat BbINOMHEHUsA

Nma napameTtpa Tun 3HaueHue no |OnucaHue

YMO/THaHUIO

code i4 Kop Bo3Bparta

message c255 TekcT coobLieHus

iceberg_order_id i8 MaeHTndmkaTop aincbepr-3asiBku

Kogbl Bo3BpaTa KOMaHAb!:

0 ycnex BbINO/IHEHWA onepaLun
[pyroe 3HaueHune owmbka
MpumeyaHus:

Mone dir MOXeT NPUHUMATL CrefyioLLMe 3HAUYEHNS:

1 3aaBKa Ha NOKYMKy

2 3asBKa Ha Npogaxy

B none price 3apaétca LeHa 3asBkn B CTPOKOBOM BMAE ‘nnnnnnnnnn.mmmmm’.
Mone is_check_1limit mMOXeT NpUHMMAaTL CliefytoLime 3Ha4YeHUS:

0 He BbINOAHATL NPOBEPKY IMMUTOB

1 BbINONHATL NPOBEPKY JIMMUTOB

B none date_exp 3apaétca aata nctedenus 3asskv B Buge 'YYYYMMDD'. Ecnv B kauecTBe AaHHOro napameTpa nepefaércs nycras
CTpOKa, TO 3asBKa cunTaeTca 06bI4HON. MNpKn 3a8aHHON AaTe 3asBka OyAeT aBToMaTUYeCcKy NepeBbICTaBIATLCS B CNEAYIOLLYI0 CECCUIO,
HO - Moslyyas npy 3TOM HOBbLI HOMEP 1 HOBOE BpeMs. TakuM 06pa3om MosyvatoTCs «MHOTOAHEBHbIE» 3asBKU. Bpems nx xusHu — o
ncTeyeHvsa patbl. 3asBKM C UCTEKLIER AaTol 6yayT aBTOMaTMYeckn CHUMAaTbCA Moc/ie 3aBeplueHnst BedepHel ceccun (eCnu oHa ecTb
B 3TOT fieHb), YXXe HOoublo. [pK NnepeBbICTaBNEHNN AeNaloTCA NPOBEPKN HA HAIMUYME VHCTPYMEHTA, KIMeHTa, JOCTaTOYHOCTU CPefCTB.
JonycTumblil fuanasoH faTbl: >= CErogHALHEro AHs, <= OfHOr0 roga snepes.

MapameTp 3asiBku dont_check_money npyHUMAET criefytoLime 3HaYeHNs:
o 0 - NpoBepsiTb 06eCNeyeHne Ha YPOBHE KIIMEHTCKOTO pasaena
o 1 - He NPoOBePsSITb 06ECTEYEHNE HA YPOBHE KJIMEHTCKOTO pasgena

MapameTp MOXET MCMO/Ib30BaTLCS JIOTMHOM, MMEIOLLMM ChelanibHoe paspeLleHre. B ciyyae, ecnv aaHHblii donar 6yaeT ycTaHOBMNEH y
3as1BKM1, MOAABAEMOi C IOTMHA, Y KOTOPOro faHHOE paspeLLeHe OTCYTCTBYET, 3asiBKa 6yAeT OTBEprHyTa.
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5.6. MeTtopg IcebergDelOrder - YaaneHue aiicoepr-3asaBoK

Tun coobueHns: 464
Tun oTBETHOrO co06LEeHNs: 182

Wcnonb3yeTca ana yaaneHus aicoepr-3asBok. KomaHga MoxeTt oTpabatbiBaTh kak no public_order_id, Tak n no private_order_id. KomaHga
no public_order_id 6yayT paboTaTb TO/IbKO, €C/IM BUAMMAs YacTb C TakuM HOMEPOM elLLle ecTb B cuctemMe (He 6blna cBefeHa), B MPOTUBHOM
cnyyae 6yaeT Bo3BpalleHa oWwMbKa 06 OTCYTCTBMM 3asiBKM C TakuM HOMepoM. MoToMy pekomeHayeM paboTtaTth C aiicbepr-sasBkamu no
private_order_id.

Ta6n. 84. Bxogswme napameTpbl

Nma napameTtpa Tun 3HaueHune no | OnucaxHve
yMO4YaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
order_id i8 Kog 3asiBkM ons yganexus
isin_id i4 YHWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa

Ta6n. 85. PesynsraT BbINOMHEHUs

Nms napameTtpa Tvn 3HayeHune no | OnucaxHvne
YMO/YaHUIO
code i4 Kof Bo3sBpata
message c255 TekcT coobuieHus
amount i4 Konnuectso eauHNL, UHCTPYMEHTa B YAa/1IEHHO 3as1BKe

Koppl BO3BpaTa koMaHgbl:

0 ycnex BbINO/IHEHWA onepaLun
[pyroe 3HaueHue oLmbka
MpumeyaHus:

 Kopg Bo3Bpata = 14 (He HaiineHa 3asiBka A/1s yAasieHrsl) 03HAYaeT, YTo Takoii 3asiBkU B ouepeay (Ye) HeT. BO3MOXHO, HoMep Hernpa-
BWUJ/IbHBIN U ee cerofHs BooGLLe He 6bli10. HeT cMbic/ia MOBTOPHO (a TeM 60/1ee MHOTOKPATHO) NOCbIaTh YA/IEHUE C TEM e HOMEPOM.
OC0GeHHO 3TO aKTyaslbHO [i/151 aBTOMATUYECKUX CUCTEM.

5.7. MeTtop IcebergMoveOrder - NsmeHeHUue aiicOepr-3asaBoOK

Tun coobueruns: 463
Tvn oTBETHOrO co06LLeHNs: 181

Vcnonb3ayetcs A1 u3MeHeHus aiicbepr-3asBok. KomaHaa MoxeT oTpabaTbiBaTh Kak no public_order_id, Tak v no private_order_id. KomaHza
no public_order_id 6yayT paboTaTtb TO/IbKO, €C/IM BUAMMAas 4acTb C TakuM HOMEPOM elLlle eCcTb B cuctemMe (He 6blna cBefeHa), B MPOTUBHOM
cnyyae 6yAeT Bo3BpaLleHa owmnbka 06 OTCYTCTBUM 3asBKM C TakuMm HOMepoM. [oToMy pekomeHayeMm paboTaTth ¢ aicbepr-sasskamu no
private_order_id.

Ta6n. 86. Bxogswme napameTpbl

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
yMO4aHuio
broker_code c4 Kog, 6pokepckoit davpmbl
order_id i8 M peHTucmkaTop n3MeHsemoii 3asBkn
isin_id i4 YHUKasbHbIN YAC/IOBOW UAEHTUUKATOP NHCTPYMEHTA
price cl7 "0" HoBas LeHa 3asBku
ext_id i4 HoBbI BHELLHWIT HOMEp 3asBKu
is_check_limit i4 0 Mpu3Hak NpoBepKn NMMUTOB

Ta6n. 87. PesynsraT BbINOMHEHUsA

Nma napameTtpa Tun 3HaueHune no | OnucaHne
YMO4aHUIo
code i4 Kop Bo3sspata
message c255 TekcT coobLLeHus
order_id i8 HoBbIll ngeHTUdIMKATOP 3asBKK
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Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbINO/IHEHWA onepaLun
[pyroe 3HayeHne owmbKa
MpumeyaHus:

» Mone is_check_limit MOXET NPUHMMATb ClieAyioLiMe 3HAUYEHUS:
0 He BbINOMHATb NPOBEPKY IMMUTOB

1 BbINONHATL NPOBEPKY JIMMUTOB

5.8. MeTtog ChangeClientMoney - /IameHeHue KJIMEHTCKUX JIMMUTOB

Tun coobLueHns: 458
Tvn OTBETHOrO co06LLeHNs: 187
Mpoueaypa No3BONSAET MEHATL AEHEXHbIE IMMUTbI MO KIMEHTCKOMY CUETY.

Ta6n. 88. Bxogswue napameTpbl

Nms napamertpa Tvn 3HauyeHne no | Onucaxuvne
YMO4aHUIO
broker_code c4 Kogf 6pokepckoit hupmbl
mode ul 0 Pexum paboTbl KOMaHab!
code c3 Kof, knneHTCkoro cyeta
coeff_im cl7 KoadhcpuumeHT knmeHTckoro MO
is_auto_update_limit i4 -1 Mpu3HaK aBTOMATNYECKON KOPPEKLMN IMMUTA HA BEIMYNHY [,0-
X0Aa npu 3akayke nocne KnnpuHra
check_limit i4 1 dnar NpoBepkM Ha AOCTaTOUHOCTb CPEACTB
limit_money cl7 JIuMUT fleHeXHbIX cpescTB

Ta6n. 89. Pe3ynbTar BbINO/THEHUSA

MNms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMO/TYaHUIO

code i4 Kog Bo3Bparta

message c255 TekcT coobLLeHus

Kogbl Bo3BpaTa KOMaHabl:

0 yCnex BbINOMIHEHNS onepaLm
[pyroe 3HayeHue ombka
MpumeyaHus:

* Pexum paboTbl komaHabl (none mode):
11  YganuTb MMUT, OTK/IKOUMTL NPOBEPKY Ha AOCTATOYHOCTb CPEACTB
12 YcTaHOBWTL IMMUT AEHEXHbIX CPeACTB B pa3mepe 1imit_money
13 V3MEeHWUTb NUMUT AEHEXHbIX CPEACTB Ha BeNuunHy 1imit_money

* MpusHak is_auto_update_limit ycTaHOBMEHHbIA B 3HAUeHWe "1" NO3BOMSET aBTOMATM3MPOBATL NPOLIECC M3MEHEHUS IUMUTOB MO
pe3ynsTatam npeabiayllero aHs. 3HaueHue "-1" ona napaveTpa is_auto_update_limit o3HauaeT, YTO 3HAUYEHVe He 3aaHo Nosib-
30BaTesniem.

» [ins nsmeHeHusi napameTpa is_auto_update_limit vcnonb3ylite pexum 13 ¢ napametpom 1imit_money=0.
» B napametpe check_limit MOXHO yKa3aTb crefylolme 3HaueHns:

0 He BbINOAHATL NPOBEPKY, NPOU3BECTUN GE3YC/IOBHOE U3MEHEHME NMUTA

1 BbINONHATL NPOBEPKY. VI3MeHeHNs Npon3BoAATCA TOMNLKO NPU [OCTAaTOYHOCTU CPELCTB

 [lyctasa cTpoKa, 3afaHHas B nose tuna cl7, Aaet BO3MOXHOCTb NPW NOCbINKE KOMaHAbl HE U3MEHATb 3Ha4YeHue napamerpa, Kotopoe
nonb3oBartesib paHee yXxe oTnpaBu/l B TOProByrd CUCTEMY.
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5.9. Metop FutChangeClientProhibit - ameHeHMe KNMEeHTCKUX orpaHnyeHuni
Ana obouepcos

Tun coobueHus: 15

Tvn OTBETHOrO co06LLeHNs: 115

Ta6n. 90. Bxogswwme napameTpbl

Nma napameTtpa Tun 3HaueHue no |OnucaHune
yMO4YaHuio
broker_code c4 Kog, 6pokepckoit davipmbl
mode i4 Pexunm paboTbl kKOMaHb!
code c3 Kop, knneHTckoro cyeta nnn '%%%' - no scem
base_contract_code c25 Kog, 6a30Boro aktea unm ‘%' - no Bcem
isin c25 ®blOYEPCHbI MHCTPYMEHT UK ‘%' - No BCem
state i4 0 OrpaHuyeHve
state_mask i4 3 Macka gns napameTpa state

Ta6n. 91. PesynsraT BbINOMHEHUSA

Nma napameTtpa Tun 3HaueHue no |OnucaHue
yMo4aHuio

code i4 Kog Bo3Bpara

message c255 TekcT coobLieHus

Kogbl BO3BpaTa KOMaHgpl:

0 ycnex BbIMOMHEHNs onepaLm
[pyroe 3HaueHue owmbka
MpumeyaHus:

» MNone mode onpepensieT pexum padboTbl KOMaHAabl:
11  ypanuTb
12 ycTtaHOBUTb
* [None state MOXeT NpUHUMAaTL CneaytoLine 3HavyeHus:
0 BCE paspeLleHo (Npy OTMeHe AeCTBYIOLLEro 3anpeTa ¢ MeHbLUMM NPUOPUTETOM, MHAYe - NPOCTO YAAUTbL CTPOKY);
1 3anpeT OTKPbITWS NO3NLMIA;
2 3anpet Bcex TOProBbIX onepauuii;
3 3anpet OTKPbITVSA NO3ULMIA B NPOAaXY;

» 3HauveHus NnapameTpa state_mask onpegenstoTcs 6UToBOI Mackoii. Ha HacToSLLMI MOMEHT JaHHbI NapaMeTp AO0/MKEH yCcTaHaBnBaTb-
ca=23.

* [pwn 3agaHnn KOHKPETHOTO MHCTPYMEHTA B NMosie isin cnefyer ykasbiBaTb KO COOTBETCTBYyHOLWErO BA B none base_contract_code.

5.10. Metop, TransferClientPosition - MepeHoc no3uuuii mexay b®

Tun coobLeHuns: 430
Tvn OTBETHOrO co06LLeHns: 173
Mpouenypa No3BOAET NEPEHOCUTL NO3ULUM MeXay cyeTaMmu CBouxX b®.

Ta6n. 92. Bxogswwue napameTpbl

Nmsa napameTpa Tun 3HaueHune no | OnucaHue
ymMonuaHuio

broker_code c4 Kogf 6pokepckoit hupmbl

code_from c7 Koga foHopa

code_to c7 Kopg, peunnueHTa

isin c25 Kof nHCTpymeHTa
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio

amount i8 Pasmep nepeHocrmoii nosunuum

Ta6n. 93. PesynbraT BbINOMHEHUsA

Nma napameTtpa Tun 3Ha4yeHue no | OnucaHne
YMOMYaHUIO

code i4 Kop Bo3sBparta

message c255 TekcT coobLeHuns

Koppbl Bo3Bparta KomaHfbl:

0 ycnex BbIMOMHEHNS onepaLun
[pyroe 3HaueHue owmbka
MpumeyaHue:

Mpoueaypa AOCTYMHA TOMLKO TOMY /IOTWHY LWo3a 0T P®, KOTOpoMy AAMUHUCTPATOP TOProB NPefoCTaBu HeO6X0AUMbIE NPaBa.

5.11. Metog ChangeBFParametersNextSession - UsmeHeHne napameTpoB B®
Y4YyacTHUKOM K/IMPUHra

Tun coobLueHus: 442
Tvn OTBETHOrO CO06LLEeHNs: 162

Mpoueaypa Ucnonb3yetca AMsi U3MeHeHUst napameTpoB B® YuacTHUKOM knupuHra. Mpoueaypa AOCTYNHA UCKIKOUATENILHO AJ1s ToTMHA
YPOBHsA P®. MpuMeHeH1e 3aiaHHbIX NapamMmeTpoB NPOUCXOANT B BEUEPHUI KIUPUHT.

Ta6n. 94. Bxogswme napameTpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO/THaHUIO

broker_code c4 Kog, 6pokepckoit dovpmbl

code_bf c2 Koa B®.

margin_type i4 -1 Pexum mapxuposaHus no pasgenam b®. 3 - nonyHerTo, 4 -
HeTTO.

calendar_spread_margin_type i1 -1 Tvn MapXuMpoBaHMsA KasleHAApHbIX CNpegoB Ans noptdens
B®. 3 - nonyHeTTO, 4 - HETTO.

num_clr_2delivery i4 -1 KonuyecTBO K/IMPUHIOB [0 3KCnNMpauuu 418 Havana pacyeta
cLeHapues akcnmpauumn no 6.

exp_weight cl7 Bec cueHapwves akcnupauuu ans b® B ntorosom rNo.

go_ratio cl7 KoadhdmumeHT utorosoro o gnsa 6.

check_limit_for_orders i4 -1 MpoBepka AocTaTo4HOCTM 0becneyeHns no b® npy noctaHoB-
Ke 3aBOK . 1 - npoBepsiTh, O - HeT.

no_fut_discount i4 -1 3anpeTt ucnonb3oBaHUs CKMAKM MO doblovepcam Ans noptdpens
B®. 1-3anper, O - HeT.

ics_margin_type i1 -1 Tun MapX1MpoBaHUsi MEXKOHTPAKTHbIX CNpeAoB. 3 - MO/TYHETTO,
4 - HeTTO.

Ta6n. 95. PesynbraT BbINOMHEHUSA

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
yMOYaHUio

code i4 Kog Bo3Bparta

message c255 TekcT coobLeHus

Kogpl BO3BpaTa koMaHgbl:

0 ycnex BbINO/IHEHWA onepauun
[pyroe 3HaueHve owmbka
MpumeyaHus:

» [lyctasa cTpoKa, 3afaHHasa B nose tuna cl7, gaet BO3MOXHOCTb NPW NOCbIKE KOMaHAbl HE U3MEHATb 3HaYeHue napamerpa, Kotopoe
nonb3oBartesib paHee yXxe oTnpaBu/1 B TOProByrd CUCTEMY.
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* 3HaueHue -1, 3aaHHOEe B NoNAX Tuna i4nil, AaeT BO3MOXHOCTb MpW Nocbl/IKe KOMaHAbl HE U3MEHATb 3Ha4YeHne napameTpa, KotTopoe
nonb3oBartesib paHee yXxe oTnpaBu/1 B TOProByrd CUCTEMY.

5.12. Metop ChangeClientParameters - sameHeHne napamMeTpoOB Ha K/INEHT-
CKUX pasgenax

Tun coobueHuns: 443
Tvn OTBETHOrO CO06LLEeHNs: 178

Mpoueaypa ncnonb3yeTca 419 U3MEHEHUS NapaMeTPOB Ha K/IMEHTCKUX pasgenax Y4acTHUKOM KavpuHra. MNpouedypa [AoCTynHa normHam
YypOBHA P® 1 B®.

Ta6n. 96. Bxogswme napameTpbl

Nmsa napameTtpa Tun 3HaueHune no | OnucaHue
yMonuaHuio
broker_code c4 Kog, 6pokepckoin davipmbl
code c3 Kog, knneHTa
coeff_go cl7 KoathdmumeHT knneHtckoro N0
no_fut_discount i4 -1 dnar 3anpeTa UCnosb30BaHWA CKUAKM Mo dbloyepcam

Ta6n. 97. Pe3ynbTart BbINO/THEHUSA

Nma napameTtpa Tun 3HaueHune no | OnucaHune
YMOMYaHUIO

code i4 Kop Bo3sBparta

message c255 TekcT coobLeHus

Kogpl BO3BpaTa koMaHgbl:

0 ycnex BbIMO/IHEHNS onepauumn
[pyroe 3HaueHune owwmbka
Mpumeyanus:

» [lyctasa cTpoKa, 3afaHHasa B nosne tuna cl7, Aaet BO3MOXHOCTb NPW NOCbINIKE KOMaHAbl HE U3MEHATb 3HaYeHue napamerpa, Kotopoe
nonb3oBartesib paHee yXxe oTnpaBu/l B TOProByrd CUCTEMY.

+ 3HaueHue -1, 3aaHHoe B Nnose Tuna i4, JaeT BO3MOXHOCTb MPY MOChISIKE KOMaH/bl HE U3MEHSTL 3HaYeHMe napameTpa, KOTOpoe NoJib-
30BarTe/lb paHee yxe OTNPaBu/ B TOPTOBYIO CUCTEMY.

5.13. Metop ChangeClientParametersNextSession - UsmeHeH/e napameTpoB
Ha K/INEeHTCKNX pa3aenax B KIIUPUHT

Tun coobuenuns: 441
Tvn OTBETHOrO Co06LLEeHNs: 163

Mpoueaypa nucnonb3yeTca A1 UIMEHEHUS NapaMeTPOB Ha KIMEHTCKUX pasgenax Y4acTHUKOM KnvpuHra. Mpouedypa [AoCTynHa normHam
YPOBHA P® 1 B®.

Ta6n. 98. Bxogswue napameTpbl

ma napameTtpa Tun 3HaueHune no | OnucaHve
YMOMYaHUIO

broker_code c4 Kog, 6pokepckoit dovpmbl

code c3 Kog, kineHTa

calendar_spread_margin_type i1 -1 Tun MapXnpoBaHusa KasleHAapHbIX CNpeaoB AN KaveHTa. 3 -
MOJIYHETTO, 4 - HETTO

ics_margin_type i1 -1 Tun MapX1MpoBaHUs MEXKOHTPAKTHbIX CnpeAoB. 3 - MOYHETTO,
4 - HeTTO.

Ta6n. 99. Pe3ynbTar BbINO/THEHUSA

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMoOyaHuto

code i4 Kop Bo3Bpata

message c255 TekcT coobuieHus
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Koppl BO3BpaTa KoMaHfbl:

0 ycnex BbINOSIHEHNUA onepaLun
[pyroe 3HayeHne owmbka

MpumevaHus:

* 3HaueHve -1, 3ajlaHHOe B Mnosie Tmna i1, AaeT BOSMOXXHOCTb NPU NOCbIJIKE KOMaHbl HE USMEHATb 3Ha4YeHWe napamMmeTpa, KOTopoe Nnosb-
30Bartesib paHee y)Xe oTnpaBu1 B TOProByrd CUCTEMY.

5.14. Metop ChangeBFClientDefaultParametersNextSession - I3meHeHue Ha
KNMEHTCKUX pasgenax napameTpoB N0 YMOJSTYAHUIO B KNTUPUHT

Tun coobuyeHuns: 402
Tun OTBETHOro co06LLEeHus: 602

MpoLenypa Ncnonb3yeTcs 4151 U3MEHEeHUs NapameTpoB Mo YMOMYaHWIO /18 BCEX K/TMEHTCKUX pa3aenos ogHol b®. Mpoueaypa foctynHa
noruHam yposHs P® n b®. MpumeHeHne 3agaHHbIX napaMeTpoB MPOVNCXOAUT B BEHEPHWIA KIIVIPUHT.

Ta6n. 100. Bxogsawue napameTpbl

Nmsa napameTtpa Tun 3HaueHune no |OnucaHue

YMO/MYaHUIO
broker_code c4 Koga 6pokepckoit oupmbl
code_bf c2 Kog B®.
num_clr_2delivery_client_default i4 -1 KonmyecTBo KAMPUHIOB A0 3KCnupauum Ana Hadana pacyera

CLEHapUeB 3KCnMpaLum no KaneHTam.

exp_weight_client_default cl7 Bec cueHapueB akcnvpaummn ans knveHTa B utorosom o.
no_fut_discount_client_default i4 -1 3anpeTt 1Mcnosb30BaHMsA CKUAKM Mo doblovepcam A1 noptde-

neii No KAMEeHTCKUM pasgenam. 1-3anpeT, O-HeT.

Ta6n. 101. Pe3ynbTat BbINO/IHEHUA

Nmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
yMOYaHuto

code i4 Kog Bo3sBpata

message c255 TekcT coobLieHus

Kogp! BO3BpaTa KoMaHgbl:

0 ycnex BbINO/IHEHWUA onepaLun
[pyroe 3HauyeHune owmbka
Mpumeyanus:

* [lyctasa cTpoKa, 3afaHHas B nose tuna cl7, AaeT BO3MOXHOCTb NPW NOCbIIKE KOMaHAbl HE U3MEHATbL 3HavYeHne napamerpa, Kotopoe
nosnb3oBartesib paHee yXxe oTnpaBu/l B TOProByrd CUCTEMY.

* 3HaueHue -1, 3afaHHoe B none Tuna i4, AaeT BOSMOXXHOCTb NPU NOCbI/IKE KOMaH4bl HE NSMEHATb 3Ha4YeHne napamMmeTpa, KOTopoe Nnosb-
30BaTe/lb paHee yXXe oTnpasu/1 B TOProByto CUCTEMY.

5.15. Metog ChangeBFLimit - UsmeHeHue TOproBbiX NMMUTOB B

Tun coobueHuns: 428
Tvn OTBETHOrO CO06LLEeHns: 161
Mpoueaypa No3BONSET MEHATb TOProBble NMMMUTbI N0 BO.

Ta6n. 102. Bxogswue napameTpbl

Nmsa napameTpa Tun 3HaueHue no |OnucaHue
yMonuaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexunm paboTbl kKoMaHb!
code c2 Koa B®
limit_money cl7 JIuMUT fleHeXHbIX CpescTB
check_limit i4 dnar npoBepky Ha AOCTAaTOYHOCTL CpeacTs no 6@
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Ta6n. 103. Pe3synbraT BbINOMHEHUSA

Nmsa napameTpa Tun 3HaueHune no |OnucaHue
yMonyaHuio

code i4 Koga Bo3Bparta

message c255 TekcT coobLleHus

Kofbl BO3BpaTa KOMaHgpl:

0 ycnex BbINOSHeHUs onepauyn

[pyroe 3HayeHne ombka
MpumeyaHus:
* Pexum paboTbl komaHab! (none mode):
12 YcTaHOBWTb IMMUTBI paBHble 3HavyeHuo 1imit_money
13  W3mMeHUTb NMMUTbI Ha 3HadYeHne 1imit_money
» B napametpe check_limit MOXHO yKka3aTb criefylome 3Ha4eHns:

0 He BbINOMHATL NPOBEPKY

1 BbINONHATL NPOBEPKY

5.16. MeTtog CODHeartbheat - Coo6uweHune-xaptout ans cepsuca Cancel on
Disconnect

Tun coobLeHuns: 10000

CoobLeHne-xapTout coobLLaeT cCepBrCY MOHUTOPUHIA NOAK/IOUYEHWS NONb30BaTe/el 0 TOM, YTO AaHHbIM NIOTUH aKTUBEH.

Ta6n. 104. Bxogsauwme napameTtpbl

Nma napameTtpa Tun 3HaueHune no | OnucaxHve
yMO4YaHuio
seq_number i4 0 Homep coobLueHuns-xapTonTa (B TEKYLLEA BEPCUN HE UCMOSb-
3yeTcs)

[Monb3oBarens, I/ICI'IOI'IbSy}OLIJ,VIVI CepBUC CHATUA 3aABOK MNPK OTK/TKOYEHUN OT Toprosoﬁ cucTembl 0653aH NocbinaTh Ha BXO,CI,HOVI remT TOpFOBOVI
CNCTEMBI COOﬁLIJ,eHVIFI-TpaHSaKLWII/I nnn XapT6VITbI He pexe O4HOro pasa B 10 cekyHf. B cnyyae HeakTMBHOCTW, TO €CTb OTCYTCTBUS OT
nonb3oBartenei C006LIJ,eHVII7I no6oro Trna B Teuexne 20 CEeKyH[, 3asdBKM 3TOro nosib3oBaresia 6y,D,yT CHATHI.

MpumeyaHue:
TpeboBaHve nocblnaTb XapTomTbl pacnpocTpaHAeTCA TOMbKO Ha Nosib3oBartenei, ncnonb3yolwmx cepsuc Cancel on Disconnect

CepB1C MOHUTOPWHIA HE OTMPaBSET OTBETHLIX COOGLLEHWI Ha XapTouThl. Mo3aToMy B none diaroB Npy BbI30BE (OyHKLMM OTNPaBKK
co06LLeHns TpebyeTcsa ykasaTb HOJMb (He oxuaaTb oTeeTa): cg_pub_post(pub, msgptr, 0);

Bbi30B doyHKUMK cg_pub_post c conarom CG_PUB_NEEDREPLY npu oTnpaBke xapTbuta NnpuBeAET K MO/TyUYEHWH0 yBEAOMIIEHNSA-0LINGOKM
CG_MSG_P2MQ_TIMEOUT.

5.17. MeTtop SetSmaPreTradeCheck - YcTaHOBKa npegBaputesibHO NpoOBepPKu
Ans 3aasBok SMA-normHa

Tun coobLeHns: 406
Tvn OTBETHOrO cO06LLEeHNs: 166
KomaHga ycTaHaBnmMBaeT pexviM npesBaputesnibHoOl NPoBepKU A1 3asaBok SMA-ormHa.

Ta6n. 105. Bxogsuwue napameTpbl

Nma napameTtpa Tun 3HaueHune no | OnucaHne
ymMonyaHuio

broker_code c4 Kop, 6pokepckoit dovpmbl

sma_asp c20 SMA-norvH

check_number i1 Homep nposepku (1 - 7)

base_contract_code c25 Koa 6a30BOro aktnea

instrument_type i1 0 Tun pepusatusa:
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Nwmsa napameTtpa Tun 3HaueHune no | Onucaxue
YMOYaHUIO
¢ 0 - duioyepc
e 1-0nuuoH
» 2 - KaneHpapHbliii Cnpeg.
client_code_check c3 Ko knueHTa, yu4acTByOLWMil B NpOBEpKe
value c29 lMpoBepoyHoe 3HayeHne
Ta6n. 106. Pe3ynbraT BbINOMHEHUS
Nmsa napameTtpa Tun 3HaueHune no | Onucaxue
YMOMYaHUIO
code i4 Kog Bo3Bpara
message c255 TekcT coobLieHus

Kogbl Bo3BpaTa KOMaHab!:

0
[ipyroe 3HaueHue

MpumeyaHue:

ycnex BbINO/IHEHUA KOMaHAbI

owmbka

Mpoueaypa AocTyrnHa TO/bKO TOMY JIOTVHY LU03a, KOTOPOMY ALMUHUCTPATOP TOPTrOB NPefocTaBul HE06XoAMMbIe NpaBa.

PaclwndgpoBka HoMepoB nposepkn Ana nons check_number:

Ta6n. 107. Homepa nposepku

Homep npo-
BEpKu

MpoBepka

Monsa

1

OTK/IOHEHWE LieHbI B 3asiBKe OT TekylLLel Lie-
Hbl.

B value 3aaeTcsa OTK/IOHEHVE LieHbl B 3asiBKE OT TeKyLLel LieHbl B NPOLEH-
Tax. B none sma_asp ykasblBaeTcs sma-/10rvH, 4151 KOTOporo Aobasnser-
cs nposepka. MNonsa instrument_type n/nnu base_contract_code 3agatotcs
B c/lyyae, ecnim TpebyeTcs yCTaHOBUTb NMPOBEPKY HA OTK/IOHEHWE LiEHbl B
3as1BKe OT TeKyLLel LieHbl Ha OnpefeneHHbIn MHCTPYMEHT WK Ha BCE WH-
CTPYMEHTbI BbIGPAaHHOro 6a30BOr0 akTUBa.

MakcMMasibHbI 06bEM 3asiBKU B KOHTpaK-
Tax.

B value 3apaetcsi MakcuMasibHblli 06bEM 3asBKM B KOHTpakTax. B none
sma_asp ykasblBaeTcsi Sma-fIorvH, 419 KOToporo fo6aBnseTcs nposepka.
Mons instrument_type n/wnu base_contract_code 3agatotcs B cnyyae, ecnm
TpebyeTcs yCTaHOBUTbL NMPOBEPKY HA MaKCUMasbHbIi 06bEM 3asBKV B KOH-
TpakTax Ha onpeaeneHHbI MHCTPYMEHT W/ Ha BCE MHCTPYMEHTbI BblGpaH-
Horo 6a30BOro aKTBa.

3anpeTuTb afipPecHbIi PeXUM.

B value 3agiaeTcsi 0 vnm 1. O - paspelumnTb agpecHslii pexum; 1 - 3anpetuTb
afpeCHbI PeXuM.

MakcumasibHbI 06bEM 3asIBKM B TEHTE.

B value 3agaeTcsi MakCMMasibHbI 0GbEM 3asiBKM B TeHre. B nosie sma_asp
yKasblBaeTCs SMa-/lorvH, A/1s KOToporo Ao6aBnsieTcs nposepka. Mons
instrument_type n/wnn base_contract_code 3agatotca B cnyyae, ecnm Tpe-
GyeTcs yCTaHOBWTb NPOBEPKY HA MaKCUMaslbHbI 06bEM 3asBKU B TEHTE Ha
onpeseneHHblli UHCTPYMEHT WK Ha BCE UHCTPYMEHTbI BbIGPaHHOMO 6a30-
BOrO aKTWBaA.

MakcrMasnbHas cyMma 3asBOK 3a TOProBblii
OeHb (6pyTTO).

B value 3ai@eTcsi MakCMMasibHasi CymMmma 3asiBOK 3a TOProBblil AeHb (6pyT-
T0). B none sma_asp yka3blBaeTca sma-/iorvH, 4718 KOToporo gobasnser-
cs nposepka. Monsa instrument_type n/nnu base_contract_code 3agatotcs
B C/Nlyyae, ecnm TpebyeTcs yCTaHOBUTbL MPOBEPKY HA MaKCUMasIbHYHO CYMMY
3as1BOK 32 TOProBblil feHb (6pyTTO) HA ONPeAENEHHbIN MHCTPYMEHT WK Ha
BCE UHCTPYMEHTbI BbIGPaHHOro 6a30BOr0 akTuBa.

MakcmanbHas no3uuus B KOHTpaKTax
(long).

B value 3ajaetcA MakcyMasibHOE KOMMYECTBO KOHTPaKTOB B MO3MLMK
long Ana yyactHuKa TOproB ¢ KNMeHTCKUM kogom client_code_check. lMo-
nsa instrument_type n/unn base_contract_code 3agatoTcs B cryyae, ecnv
TpebyeTcs yCTaHOBUTb MPOBEPKY Ha MakCHMaslbHOE KO/IMYEeCTBO KOH-
TPaKkToB B MO3uuumn long ANs yyacTHVKa TOProB C K/AMEHTCKAM KOAOM
client_code_check Ha onpeaeneHHbIli UHCTPYMEHT WM Ha BCE MHCTPYMEH-
Tbl BbIGPAHHOrO 6a30BOro akTuBa.

MakcumanibHass no3uuua B KOHTPaKTax
(short).

B value 3apaetcs MakcMMasibHOE KOMMYECTBO KOHTPaKTOB B NO3uLuv
short ona yyacTHvWKa TOProB C K/MeHTCKMM kogom client_code_check.
Monsa instrument_type w/mnu base_contract_code 3apatTcs B cnydae,
ecnu TpebyeTcs yCTaHOBWUTL NPOBEPKY Ha MakCMasibHOe KOIMYeCTBO KOH-
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BepKu1

Homep npo-|MpoBepka Mons

TPaKkToB B MO3uvuun short gna yyacTHUKa TOProB C KAMEHTCKUM KOAOM
client_code_check Ha onpeaeneHHbIli UHCTPYMEHT WX Ha BCE UHCTPYMEH-
Tbl BbIGpPAHHOrO 6a30BOro akTuBa.

5.18. Metop DelSmaPreTradeCheck - YaaneHne npeaBaputesnibHOW NPOBEPKU

Ans 3aasBok SMA-normHa

Tun coobueHus: 407

Tvn OTBETHOro co06LLeHNs: 167

KomaHaa 0TMEHSIET PEXMM NpeABapuTeNIbHON NPOBEPKY A5 3asiBOK SMA-N0OrMHa.

Ta6n. 108. Bxoagsawme napameTpbl

Nmsa napameTtpa Tvn 3HaueHune no | OnucaxHve

yMon4aHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
check_id i8 Id npesBapuTENBLHO NPOBEPKN

Ta6n. 109. Pe3ynbTat BbINO/IHEHUA

MNmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
yMO4aHuto

code i4 Kop Bo3sBpata

message c255 TekcT coobLieHus

Kogpl Bo3Bparta KomaH/bl:

0 ycnex BbINOSIHEHUS KOMaHAbl
Lpyroe 3HayeHune owmbKa
MpumeyaHwe:

Mpoueaypa [OCTyNHa TONbKO TOMY JIOTUHY LLIIKO3a, KOTOPOMY AAMUHUCTPATOP TOProB npeaocTasus H606XO,EI,VIMI:I6 npaea.

5.19. MeTtop UserKillSwitch - 3anpeT ToproBbIX onepauuii ans nornHa

Tun coobueHus: 408
Tun OTBETHOrO CO06LLEeHNs: 168
KomaHga Bk/to4aeT 3anpeT TOProBbIX onepauuii ns normHa.

Ta6n. 110. Bxogsawue napameTpbl

Nmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
YMO/TYaHUIO
login c20 JlorvH yyacTHUKa TOproB, A4/19 KOTOPOro ycTaHaBMBaeTCs 3a-
npeT Ha TOProBble onepawuu.
disable i1 HacTtpolikv 3anpeTa ToprosbIx onepauuii 415 noruHa:
+ 0 - ToproBble onepauyn paspeLleHbl 415 oruHa
* 1 - TOprosble onepawuuu 3anpeLLleHbl 419 orMHa.
cancel_orders i1 0 HacTpolikn CHATWSA 3asBOK Npu 3anpeTe TOProBbIX onepauu

ANnA noruHa:
e 0-agpo TC He cCHUMAaeT 3asBKN

e 1-aapo TC cHMMaET 3aABKMN.

Ta6n. 111. Pe3ynbraT BbINONHEHUA

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMO4aHUio
code i4 Kop Bo3Bpata
message c255 TekcT coobLLeHus
num_orders i4 KonnuecTtBo yaaneHHbIX 3a9BOK
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Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbIMO/THEHNA KOMaHAbI
Apyroe 3HayeHue oLmbka
MpumeyaHue:

Mpoueaypa AoCTyrnHa TO/IbKO TOMY JIOTVHY LU/I03a, KOTOPOMY ALMUHUCTPATOP TOPTroB NPefocTaBul Heo6XoanMble Npasa.

BobicTaBneHue dnara "cHumartb 3assku” (cancel_orders = 1) BO3MOXHO TONbLKO Npuy ycrioBuK, korga none disable =1.

5.20. MeTop, SetBrokerFeeParamNextSession - YcTaHOBKa napameTpoB Ans
pacueta 6poKepCcKoii Komuccumn

Tun coobuenuns: 453
Tun OTBETHOrO co06LLeHns: 183

KomaHga npegHasHaveHa ans fobasneHuns, M3MeHeHVs 1 yaasneHus napameTpoB, KOTOPble NCMOSb3YHOTCA NpU pacyeTe 6pOKepCKoii Ko-
MUCCKM MO CAENKaM KNNEHTOB. MNapameTpbl MOXHO 3aJaTb Kak /18 OTAENbHOro KNNeHTa, Tak u Ans Bcein bpokepckoin dmpmel. MNapame-
Tpbl, 38faHHbIe AN B, UCNoNL3YTCA NPY pacyeTe A1 BCeX ee KNMeHToB. KomaHaa [OCTynHa TOMbKO N0rMHY ypoBHA P® 1 B®, koTopo-
My AMWHMCTPATOpP TOProB NpeAocTaBw/l Heo6xoAyMble Npasa. 3agaHHble KOMaHAolM napameTpbl MPUMEHSIOTCS B ClIeAyHoLLYy0 TOProByto
ceccuio.

Ta6n. 112. Bxogsume napameTpbl

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
yMO4aHUio

broker_code c4 Kog, 6pokepckoit dovpmbl

mode i4 Pexum paboTbl KOMaHab!

client_code c3 Koga knueHTa

lower_fee c27 MVHUManbHO BO3MOXHasi cymMa OGpPOKepCKol KoMuccumn 3a
OJVH KOHTpaKT

upper_fee c27 MakcrManibHO BO3MOXHas cymmMa 6GpoKepcKoii komuccun 3a
OfIVH KOHTpaKT

multiplier c27 MynsTUnAnkaTop K cymme 61pXXeBoro 1 KJIMPUHroBoro cbopa

additive c27 MocTosiHHas fobaBka 3a OANH KOHTPaKT

Ta6n. 113. Pe3ynbraT BbINOMHEHUsA

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHvne
yMon4yaHuto

code i4 Kog Bo3Bpata

message c255 TekcT coobuieHus

Kogbl Bo3BpaTa KOMaHabl:

0 ycnex BbINO/IHEHWSA onepauun
[pyroe 3HaueHue oLumbka
MpumeyaHus:

* PexumMm paboTtbl komaHabl (none mode):
1 [o6asutb \ NU3mMeHUTb
2  YpanuTb

* MNpw 3agaHun napamMeTpoB AN KIMeHTa creayeT B KOMaHe ykasbiBaTb ero kog, (none client_code). Mpwv 3agaHnm napameTpoB A1 Beel
B® none client_code cnegyet octaBnaTb MNyCTbIM.

» MapameTp lower_fee moxHo 3agaBathb B AnanasoHe 0.00 - 100.00.
» MapameTp upper_fee moxHo 3agasatb B AnanasoHe 0.00 - 10000.00.
» MapameTp multiplier MoxHO 3aaaBath B AvanasoHe 0.00 - 100.00.
» MapameTp additive MoxHO 3agaBatb B AnanasoHe 0.00 - 1000.00.

* MNpn pobasneHun (M3meHeHun) napameTpoB (Mmode=1 B KOMaHAe) AN KIveHTa B Tabnuue broker_fee_params po6asnsietcsa HoBas
3anmch ¢ sess_id=-1. MprumeHeHne napaMeTpoB NPOMCXOANT B C/IeYHOLLY0 TOProBYHO CECCUIO.
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» MNpwv yganeHun napameTpoB (mode=2 B kKOMaHze):

o Ecnn y KineHTa ecTb TONbKO fo6aB/ieHHbIe CerogHsa napameTpsbl (3anuce B Tabnmue broker_fee params c sess_id=-1), To OHM NpocTo
yAIATCA U3 Tabmupl.

o ECnn y KNMeHTa ecTb TOMbKO TekyLine (MprMeHsieMble celivac) napameTpbl, TO OHU B Tabnuue broker_fee_params nomevatorcs ans
yoaneHus, ons atoro B Tabnuuy Ao6aBnsieTcsl HOBasi 3anucb C TEKyLLMMK napameTpamu, y KoTopoii sess_id=-2. Camo yganeHue

npouncxoanT Nnpu cMeHe TOpFOBOVI ceccun.

o Ecnuy knmeHTa ecTb 1 Tekylyme n fobaBneHHbIe CEroAHs NapameTpbl, TO BHOBb A06aB/eHHble napaMeTpbl (3anmch ¢ sess_id=-1) n3
Tabnuupl broker_fee_params ynansioTtcs, a Tekylive napaMeTpbl TOMevarTcs ANna yaaneHus (HoBast 3anuch ¢ sess_id=-2) n byayt
yAaneHbl NP CMeHe TOProBoli ceccun.

5.21. Metopg ChangePassword - ameHeHne naposis Nnosib3oBartensi B TOPro-

BOUW cucrteme

Tun coobleHns: 421

Tun OTBETHOrO Co06LLEeHns: 169

KomaHga npefHa3HaueHa 719 M3MEHEHVs Napons Nonb3oBartens B TOProBoii cucteme. [1s NocbIIky KOMaHAbl HEO6XOAMMO NCMOb30BaTb
cneumanbHblii NpoTokon p2mgpwd, koTopblli npegocTaenseTca B APl CGate.

Ta6n. 114. Bxogsawue napameTpbl

MNms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMO4aHUIo
old_pwd c65 TekyLuii naposnb nonb3oBarens
new_pwd c65 HoBbIli naponb nonb3oBatens
Ta6n. 115. Pe3ynbTat BbINO/IHEHUA
Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOMYaHUIO
code i4 Kop Bo3Bpata
message c255 TekcT coobLieHns

Kogpl BO3BpaTa koMaHzbl:

0
[ipyroe 3HaueHue

MpumeyaHue:

owmnbka

ycnex BbINOJIHEHUA KOMaHAbI

pv BO3HMKHOBEHUMU oLwnbkn naposb nosb3oBaresid B CUCTEME HE MEHAETCA.

Tunbl gaHHbIX nnatdgopmbl Plaza-2

Plaza-2 C++ ODBC KommeHTapwmii
ul UINT8 SMALLINT Llenoe uncno pasmepom 1 6aiiT.
u2 UINT16 INTEGER Llenoe uncno pasmepom 2 6aiita.
us4 UINT32 NUMERIC,10 Llenoe uncno pasmepom 4 6aiita.
u8 UINT64 NUMERIC,20 Llenoe uncno pasmepom 8 Gaiir.
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 CMMBOJ10B, OKaHYMBaKLLASACA HY/1IEBbIM CIMBOJIOM.
dN.M sN.M P2BCDII NUMERIC,N,M [LecATnYHOE Ynco B fBONYHON KOAMPOBKE C OMKCMPOBaHHO TOY-
KoM, rae
e N — obuee komyecTso LuMp B YNCE;
¢ M — konunyecTBo uudp B APO6HOI YacTw.
t P2TIME TIMESTAMP [ara n Bpems.
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Plaza-2 C++ ODBC KommeHTapwii

f DOUBLE REAL Yuncno ¢ nnasatoLLeit ToYKol ABOMHO TOUHOCTM pa3MepoM 8 GaiiT.
bN VARBINARY,N Bnok gaHHbIX.

zN VARBINARY,N Bnok gaHHbIX, rae nepsble YeTbipe 6aiiTa 3a4arT A/MHy 6ydepa.
MpumeyaHue:

[nsi KOAUPOBKM CUMBOJIbHBIX CTPOK Ucnosnb3yetca Winl1251.

CnpaBOYHUK KOAOB BO3Bparta

Kop Bo3Bparta

OnucaHue

-1

OLwnBKa Npy BbINOSIHEHUW ONepaLyy.

0 Onepauus BbINOMHEHA YCMELLHO.

1 HeT Takoro nosb3oBarens.

2 HeT Takoro gunepa.

3 Ceiluac aTta ceccust He UAET.

4 Ceccua npuoctaHoBieHa.

5 OwwbKa Npu BbINOSIHEHUN ONepaLyn.

6 HeT npaB Ha BbINOMHEHUE onepauuu.

7 MonbITKa fOCTyNa K CHETY Yyxoii PO.

8 HeT npas Ha yfaneHue 3asBku Apyroro KameHTa/nonb3osarens ceoeli ypMbl.

9 dupme onepauum ¢ 3asBkaMu 3ab/10kMpoBaHbl AgMmHucTpaTopom KnvpuHrosoro LieHTpa.
10 HexBaTka cpefCTB Ha CUYETY A1 pe3epBUPOBaHNSA.

12 Mpemus no onumoHy BHE JIMMUTOB.

13 JIMMAT NO3. N0 BCEMY PbIHKY NPEBbLILLEH.

14 He HaligeHa 3asBKka Ans yaaneHus.

25 3anpetr AZMUHMCTpaTopa TOProB Ha MOCTAHOBKY /1H0ObIX 3a51BOK.

26 3anpeT AgMUHUCTPaTOpa TOProB Ha OTKPbITUE NO3ULMIA.

27 3anpeT AgMrHUCTpaTopa TOProB Ha OTKPbITUE No3uuuii Ha Mpogaxy.

28 HeT npae gns BbINO/IHEHUA onepauuu.

31 He paspelueHa BCTpeyHas 3asiBka Ha OgUH CYET n/mnmn YUH.

32 LleHa caenkn BHe numuTa.

33 OToli chupMe onepaumm ¢ 3asiBKaMm 3a6/10kMpoBaHbl AAMUHMUCTpaTopoM KnupuHrosoro LieHTpa.
34 MonbITKa onepaumy Ha HeCyLLECTBYIOLLMIA KOA KNVEeHTA.

35 Owwubka B 3a4aHMN BXOAHbIX NapaMeTpoB.

36 MonbITKa onepawuy No HecyLlecTByoLWweMy 6a30BOMY akTuBY.

37 MepecTtaHoBKa 3asBOK No CBs3Kam HegonycTuma.

38 MepecTaHoBKa afpeCHbIX 3aABOK HeJoNycTUMA.

39 LleHa He KpaTHa MUHUMa/TLHOMY Luary LieHbl.

40 MonbITka aapecoBaTh BHECUCTEMHYIO 3a51BKY HECYLLLECTBYHOLLLEMY KOHTPareHTy.

41 He HacTynun nam ncTék cpok JOBEepPeHHOCTU Nosb3oBarTens.

42 3anpeleHa paboTa naBHbIM Tpeligepom PacuéTHoli hupmbl.

44 [naBHbI Tpengep PacuéTHoi hupmMbl He NOCTaBUA NPU3HAK CBOEN paboTbl OT 3TON hMPMBI.
45 MonbITKa NOCTaBUTb BHECUCTEMHYIO 3as1BKY OT (OUPMbI, Y KOTOpOIi He nponucaH ko PTC.
46 Mo 3TOMY UHCTPYMEHTY paspeLleHbl TONIbKO BHECUCTEMHbIE 3asiBKU.

47 B HazHaueHHOV ceccun No aTOMy MHCTPYMEHTY TOPrOB HET.

48 Mo aToMy MHCTpYMeHTYy MAET MNocTaBka. PaspeLleHbl TO/IbKO BHECUCTEMHbIE 3as1BKM BceM Bd cBoein PO.
49 MonbITKa NOCTaBUTb BHECUCTEMHYIO 3asiBKy OT Tpeifepa 0fHOro KNIMEHTCKOrO CYeTa, a He OT KoAa rpMbl.
50 He HalifeHa 3asBKa /11 NepecTaHOBKU.

53 Owwbka B 3aaHNN BXOLHOTO NapameTpa - KO/IM4YecTBo.
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Kop Bo3Bparta

OnucaHue

54

B onepauyumn otTkaszaHo: MpeBbILleH TMMUT onepauuii OT yKa3aHHOrTO KMeHTa.

56 HeT npaB Ha BbINO/IHEHWE OnepaLlmn OT yKasaHHOro formHa u koga. Obpatnteck K AGMUHUCTPATOPY TOProB.
57 HeT npaB Ha coeguHeHne ¢ cepepoM bupxu. Obpatuteck kK AIMUHUCTPATOPY TOProB.

58 HeT npas Ha BbiCTaB/eHne 3asBkn 6e3 NPOBEPKV AOCTATOYHOCTN CPEACTB Ha YPOBHE KVEHTA.

60 lMpuocTaHoBKa ayKLmoHa B pexxume ynpasieHusi PUCKOM Mo BCEM UHCTPYMEHTaM.

61 MprocTaHoBKa TOProB B peXMMe ynpas/ieHNsi PUCKOM.

62 MprocTaHoBka TOpPros no cekuym CpoyHOro pbiHka MOCKOBCKOM Bupxu.

63 MprocTaHoBKa ayKUuMOHa B peXxume ynpasfeHnss pPUCKOM Mo BCEM UHCTPYMEHTaM AaHHOoro BA.

64 [MpuocTaHoBKa TOProB B pexume ynpas/ieHnss PUCKOM Mo gaHHomy BA.

65 [procTaHoBKa TOProB BO BCEX pexunmax 1 no BCEM UHCTPYMEHTaM AaHHoro BA.

66 MprocTaHoBKa TOProB BO BCEX peXVMax Mo JaHHOMY UHCTPYMEHTY.

67 3anpet AgMmHucTpaTopa TOProB Ha OTKPbITUE MO3ULMI B peXMMe yrpaBieHnsi PUCKOM MO AAaHHOMY UHCTPYMEHTY.
68 3anpeT bpokepa Ha BbICTas/eHne /I0ObIX 3as9BOK B PeXMME YNpaBneHns pUCKOM.

69 3anpeTt MaBHOro Tpeiaepa Ha BbiCTaB/eHne NobbIx 3a5BOK B peXVIME YNpaBieHNst PUCKOM.

70 Toproeasi onepaumsi He NoAAepPXMBaETCS.

71 KonmyecTBO KOHTPaKTOB B MO3MLUM NPEBLICUIO0 AONYCTUMbIA Npeaern.

72 3asBKa B npoLecce nepemeLleHus.

73 CyMMapHoe Konm4ecTBO KOHTPaKTOB B 3asiBKax Ha MOKYMKy NPeBbICUI0 AOMYyCTUMbIN Npesen.

74 CyMMapHoe KonmM4ecTBO KOHTPaKTOB B 3asiBKax Ha NMPoAaxy NpeBbICUI0 AOMYyCTUMbIA Npegen.

75 MpeBbIWEeH NHTEPBA/T OXMUAAHWNS BbINMOSIHEHNSI HETOProBOM onepauun. Onepauus He BbIMOIHEHA.

76 He HalifieHa 3anucb Ans yaaneHus.

77 [ns yka3zaHHOro TOProBoro pasgena oTCyTCTBYIOT MAEHTUNKALMOHHbIE faHHbIe.

78 HeT Takoi P®.

79 3anpelleHa pabota AgMuHucTpaTtopom KnnpuHrosoro LieHTpa.

80 HeTtoprosas onepauus He NoaaepXXMBaeTcs.

81 OLwn6Ka BXOLHOW NPOBEPKM aKTyanbHOCTU AaHHbIX, OnepaLys He MOXET ObiTb BbINOMHEHA.

200 AOMVHUCTPATOP NPOM3BOAUT U3MEHEHME napamMeTpoB pacyéta 0.

201 AOMUHUCTPATOP MPOU3BOAUT N3MEHEHNE NapameTpos pacyérta 0.

202 AOMUHUCTPATOP NPOM3BOAUT U3MEHeHWe napamMeTpoB pacyéta 0.

203 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHWNE napameTpoB pacyéTta 0.

204 AOMUHUCTPATOP NPOM3BOAUT U3MEHEHME napamMeTpoB pacyéta 0.

205 AOMUHUCTPATOP MPOU3BOAUT N3MEHEHNE napameTpos pacyérta 0.

206 AOMVHUCTPATOP NPOM3BOAUT U3MEHEeHWe napamMeTpoB pacyéta 0.

207 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHNE napameTpoB pacyéTta [O.

208 AOMUHUCTPATOP NPOM3BOAUT U3MEHEHME napamMeTpoB pacyéta 0.

300 3anpeT Bcex TOProBbIX onepauumii o NpuYmMHe 0T3bIBa/NPUOCTAHOBKM ANNEPCKOW TMUEH3NN faHHOK P,
301 3anpeT oTKPbITMS NO3ULMIA NO NPUYMHE OT3bIBA/NPUOCTAHOBKU AUNEPCKON NMMLEH3NN AaHHON PO.

302 3anpeT Bcex TOProBbIX onepauuii No NpuyMHe 0T3biBa/MPUOCTAHOBKN GPOKEPCKO NNLEH3UN AaHHOW Pd.
303 3anpeT oTKpbITWS NO3ULMI NO NMPUYMHE OT3bIBA/NPUOCTAHOBKM GPOKEPCKON MNLEH3UN AaHHON PO.

304 3anpeT Bcex TOProBbIX onepawmii No NpuUMHe 0T3bIBa/NMPMOCTAHOBKM INLEH3UN BUPXXEBOr0 NOCPEAHMKA AaHHON P®.
305 3anpeT oTKPbITWS NO3ULMIA NO NPUYMHE OT3bIBA/NPUOCTAHOBKM NINLEH3UM BUPXKEBOrO NOCpeaHUKa faHHol P®.
306 3anpeT Bcex TOProBbIX onepawuii No NpuyMHe OT3bIBa/NPUOCTAHOBKU NMLEH3UN Y faHHoN PO.

307 3anpeT OTKpbITUS NO3MLMIA MO NPUYUHE OT3bIBA/MPUOCTAHOBKM NULEH3UN Y AaHHOW PO.

310 3anpet AgMuHncTpatopa KnnpmHrosoro LieHTpa Ha NocTaHOBKY J1H00bIX 3asiBOK.

311 3anpet AgMmmHucTpatopa KnmpuHrooro LieHTpa Ha OTKpbITMe No3nuuii.

312 3anpeTt AgMmuHucTpaTopa KnupuHroBoro LieHTpa Ha OTKpbIT1e No3uumii Ha Mpogaxy.

314 3anper Tpeiigepa Ha NOCTaHOBKY /1t00ObIX 3a51BOK MO K/IMEHTCKOMY CYETY.

315 3anpet Tpeligepa Ha OTKPbITUE NO3ULMK MO KIMEHTCKOMY CYETY.
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Kop Bo3Bparta

OnucaHue

316

3anpeT Tpeiiaepa Ha OTKpbITVE NO3ULMK Ha MpPoaaXKy MO KTMEHTCKOMY CYUETY.

317 MpeBbIWEeH NMMAUT 3asiBOK Ha MOKYNKY/Mpoaadxy.

318 3anpet AgmuHucTpaTopa KnvpuHrosoro LieHTpa Ha BbiCTaB/ieHne Nto6bIX 3asBOK MO KAIMEHTCKOMY CYETY: A5 K-
EHTCKOro perncrtpa Het [leno cyeta, paspeLlléHHoro ans MNMoctaskn N0 UHCTPYMEHTaM [leHeXHOro pbiHKa.

320 MpeBblWeH fONYCTUMbIN NPeAen Yncna akTMBHbIX 3asBOK C K/IMEHTCKOrO perncrpa no MHCTPYMEHTY.

331 Hexsatka cpencts no PacuétHomy Kogy.

332 Hexsartka cpeAcTs Mo iMMUTam KnneHTa.

333 HexBaTka cpefcTB no 6pokepckoii onpme.

335 MpeBbIWEH TIMMUT KAIMEHTA Ha NOKYNKy Gymar.

336 MpeBblleH NMMUT 6pokepa Ha MOoKynKy oymar.

337 MpeBbIlWEeH NMMUT KNNEHTa Ha npogaxy bymar.

338 MpeBbIleH NMMUT Bpokepa Ha Npoaaxy bymar.

339 Npét nepecuyét ro.

380 VOET NpOM. KNNPWHT, HeNb3s COBEpLLATL TOProBble onepatmn.

381 VAT NpoMm. KNVPUVHI, HeNb3Aa yaansaTb 3asBKu.

382 VIOET NPOM. KNNMPWHT, HeNb3s NepecTassaTh 3asBKN.

383 Moet NpoM. K/TMPUHI, HeNb3s CoBepLUaTb HETOProBble onepauuu.

680 HexsaTka cpeACcTB Mo iMMUTaM K/veHTa.

681 HexBaTka cpeficTB N0 pacyéTHo cpme.

682 HexsaTka cpeacTs A48 yBeMYEeHUs No3nummn

3000 VI3MeHeHne 1 CHATUE KOTUPOBKM 3anpeLLeHo 13-3a NPEBbILWEHNSA YacTOTbl U3MEHEHNS 3aABOK.

3001 Onepauus 3anpeLleHa.

4000 OwnbKa BO BXOAHbIX NapameTpax.

4001 Y nonb3oBartens HET NpaB Ha BbINOTHEHWE onepaLyn.

4002 HeBO3MOXHO M3MEHUTL AEHEXHBIA IMMUT NO KIMEHTY. HET TEKyLLMX CECCUiA.

4004 HEeBO3MOXHO N3MEHWTL [EHEXHbIA TMMUT MO KNMEHTY. Koga HeT B Tabnuue KMeHToB.

4005 HexBaTtka cpefcTs Npy U3MEHEHUN KNIMEHTCKOTo IMMUTA.

4006 Owmbka BO BXOAHbIX MapameTpax: ykasaHHblii "PexumM paboThl" He nogaepxmBaeTcs.

4007 OwnbKa BO BXOAHbIX NapameTpax: napameTp "[JeHeXHbIn AMMUT" He uncno.

4008 Owwmbka BO BXOAHbIX NapameTpax: napameTp "KoadhdumumeHT knmeHTckoro MO" He yucno.

4009 OwnbKa BO BXOAHbIX NapameTpax: HefonycTumoe 3HadeHne napametpa "KoadpmumeHT knameHTckoro Mo

4010 Owwmbka BO BXOAHbIX MapameTpax: HegonycTumoe 3HadeHne napaMmeTpa “"®nar NpoBepky Ha HeyXxog, B MUHYC".

4011 OwnbKa BO BXOAHbIX MapaMeTpax: HefonycTumoe 3HavyeHne napametpa "lMNpunsHak aBToMaTnyeckoli Koppekuumn nm-
MWTa Ha BENTMUMHY A0X0Aa NPW 3aKayke nocse KAmpuHra'”.

4012 HEeBO3MOXHO YCTaHOBUTb [EHEXHbIA TMMUT MO KAMEHTY. OLWn6Ka Npu BbINOSIHEHNW OnepaLun.

4013 HeBO3MOXHO YCTaHOBUTb JEHEXHbI TMMUT MO KNneHTY. OLIMGKa Npy BbINOJIHEHUW OnepaLuu.

4014 HeBO3MOXHO M3MEHUTbL NapaMeTpbl MO KMEHTY. HeT TekyLmux 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 OwmbKa BO BXOAHbIX NapameTpax: HefonycTumoe 3HadeHue napameTpa “[eHexHbln numnT".

4018 AOMVHUCTPATOP NPOM3BOANT U3MEHEHME napamMeTpoB pacyéta 0.

4021 He xBaTaeT cBOGOHbIX 3a/10r0BbIX CPEACTB Y Bpokepckoin dupmbl, UTOObI YyCTaHOBUTL Tpebyemoe KosmuecTBo Pac-
YéTHOI Pupme.

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/10r0BbIX CPeACTB Yy PacuéTHON drpMbl, YTOObI YCTAaHOBUTL TPebyemoe KonmnmyecTso bpo-

Kepckoii dupwme.
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4026

He xBaTtaeT canbo AeHeXHbIX cpeacTB y O60co61eHHOro 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 HeBO3MOXHO M3MeHUTL NapamMeTpbl No bpokepy. Koga HeT B Tabnumue KIMEeHTOB.

4032 HeB03MOXHO M3MeHUTL NapameTpbl No Bpokepy. Koga BA HeT B Tabnvue 6a30BbIX aKTUBOB.

4033 HeB03MOXHO N3MeHWUTbL NapameTpbl No Bpokepy. HeT npas Ha paboTy € 3TMM 6a30BbIM aKTUBOM.

4034 KnupurHrosbIi nepeBog, 3a/10roBbIX cpeacTB ¢ O60C06/1EHHOr0 pasgena 3anpeLéH.

4035 MepeBog 3a/10roBbIX CPEACTB HACTUYHOTO 0becneyeHunst 3anpeLyéH.

4040 HeBO3MOXHO M3MEHUTbL IMMUT NO BD B pexrMe ynpasneHns puckom. HeTt TekyLmnx ceccuid.

4041 HeBO3MOXHO M3MEHUTL NMMMUT o B® B pexume ynpasneHns puckom. aHHaa B® He 3apernctpuposaHa B Toprax.

4042 HeBO3MOXXHO M3MEHMTEL NMMUT No B B pexxnme ynpasnieHns puckoMm. Koga b® HeT B Tabnuue KIMEeHTOB.

4043 HeBO3MOXHO M3MEHUTL IMMUT NO BP B pexvmMe ynpasneHus puckom. OLumbKka npuv BbINOSHEHUN onepauun.

4044 HeBO3MOXHO M3MEHUTL NMMUT No BP B pexxvme ynpasnieHns puckom. OLmbKa npy BbINOMHEHUN onepaLmn.

4045 HeB03MOXHO yaanuTe NuMuT no 6@ B pexxvme ynpasneHuns puckom. Owmnbka npu BbINOMHEHUN Oonepaumn.

4046 HepocTaTouHo npaB Ha yaaneHune 3anpeta [71laBHOro Tpeigepa Ha TOprv B peXMMe ynpasieHnst PUCKOM.

4050 3asBKa Ha aKcnmpauuo He o6paboTaHa. 3anpeT MMaBHoro Tpeigepa Ha nogavy 3asiBOK Ha SKcnupaumio.

4051 3asBKa Ha akcnupaumio He obpaboTaHa. 3anpeT 6pokepa Ha nofgadvy 3asiBOK Ha SKcnvpaumio.

4052 3asBka Ha 3kcnupauuio He obpaboTtaHa. B cylecTBytoLleli 3asBke ¢ NPMCIaHHbBIM HOMEepPOM Apyrue: "Kog kineHTa"
/v "MHCTPYMEHT".

4053 3asBKa Ha aKcnmpaumio He obpaboTaHa. VAET NpoM. KIMPYHE. YoansiTe 3asiBKU HEMb3S.

4054 3asBka Ha akcnmpauuio He obpaboTaHa. NAET NPOM. KNMPUHT. VI3MEHSTb 3as1BKN HENb3S.

4055 3asBka Ha aKcnupauuio He o6paboTaHa. He HalineHa 3asBka no HoMepy ANS yAa/IeHUSI/UBMEHEHUS.

4060 3anBka Ha akcnvpaumio He obpaboTaHa. HeT npas Ha BbINOIHEHVE OnepaLyn.

4061 3asBka Ha aKcnmpaumio He obpaboTaHa. Bpemsi BBoga 3asiBOK OKOHUMOCh.

4062 3asBKa Ha aKcnmpaymio He obpaboTaHa. HeT Takoro KNMEHTCKOro cyera.

4063 3asBka Ha aKcnMpauuio He obpaboTaHa. He HalifeHa 3asBka ans yaaneHus.

4064 3anBka Ha akcnvpaumio He obpaboTaHa. HeT npas Ha BbINOIHEHVE OnepaLyn.

4065 3asBKa Ha aKcnmpaymio He obpaboTaHa. He HaieH ONUMOHHBIA MHCTPYMEHT.

4066 3asBka Ha skcnmpaumio He obpaboTaHa. OTkas OT aBTO3KCNMpaL My BOSMOXEH TOMbKO B i€Hb NCTEYEHUS ONLMOHA.

4067 3asBKa Ha akcnupaumio He obpaboTaHa. OwnbKa Npy BbINOTHEHUN ONepaLun.

4068 3asBka Ha aKcnmpaumo He obpaboTaHa. OLwmb6Ka Npy BbINO/THEHNUM ONepauun.

4069 3asBKa Ha aKcnmpaumio He obpaboTaHa. Ownbka Npy BbINO/THEHUN ONepaLun.

4070 3asiBKa Ha aKcnMpauuio He o6paboTaHa. Ha KSIMEHTCKOM CUYETE HET TaKoro KO/IMYecTBa No3uLMii.

4090 HeT TekyLmx ceccuii.

4091 Kopa HeT B Tabnuue K/IMeHTOB.

4092 Koga BA HeT B Tabnuue 6a30BbiX aKTMBOB.

4093 He HalifieH yKa3aHHbI (bloYepCHbI MIHCTPYMEHT.

4094 YKasaHHbIi pbloYepCHBbIA MHCTPYMEHT HE COOTBETCTBYET yKazaHHOMY BA.

4095 He M.6. yka3aH KOHKPETHBbI hbtodepc, korga BA ykasaH - [ns Bcex.

4096 He HaligeHo orpaHnyeHnst gns yaaneHus.

4097 OrpaHuyeHue MnaBHOTO Tpeiaepa Henb3s yaanuTb Tpeiaepy bpokepckoit upmbl.

4098 VIHCTpYMEHT OTCYTCTBYET B TEKYLLIEW ceccum.

4099 O6a MHCTpYMEHTa A0/MKHbI 6bITb 4719 0AHOro 6a30BOr0 aKTMBa.

4100 [ns 3asBkn No CBsA3Ke J0/MKHO BbINOMHATLCA TPeO6OBaHNE K UHCTPYMEHTaM: AaTa UCNO/THEHUS NPSIMOTO MHCTPYMEHTa
MeHbLUe aTbl UCNO/THEHNSI 06PATHOTO MHCTPYMEHTA.

4101 3anpelleHbl CBA3KM MexXay MHCTPYMEHTaMu C pas3HbIMy JIoTaMu.

112



Lnto3 SPECTRA Plaza-2 16.05.2022

Kop Bo3Bparta OnucaHvne

4102 HeT nosuuwii Ans nepeHoca.

4103 HenonHoe ceegeHve FOK 3aaBku.

4104 3asBka no AHoHVMHOMY PEIMO gomkHa 6bITk TOMBKO € ykasaHuem Tuna "PEMNO".

4105 3anpelleHa 3asBka ¢ ykasaHvuem Tvna "PEMNO" no gaHHoli CBsizke.

4106 CBA3KN paspeLleHbl TONbKO A1 [leHeXHOro pbiHka.

4107 OToli NpoLeaypoit HeNb3si CTaBUTb 3asiBKM MO MHCTPYMEHTY-CBA3Ke.

4108 HeT npaB Ha Topros/to no TO MHCTPYMEHTaM B pPeXVMe YNpaB/ieHNs PUCKOM.

4109 CrtaBka (nnun CBon-LeHa) He KpaTHa MUHMMasIbHOMY Luary.

4110 LleHa nepBoii YacTu cAenkn He coBnasaeT C LieHOM NnocTaBku.

4111 MpesbiweH npenen Ctasku (MM CBON-LEHbI).

4112 YkasaHHblli (hbHoYEPCHBbI MHCTPYMEHT - CBsi3ka, N0 HeMy OrpaHNyeHus He CTaBsATCS.

4115 HeB0O3MOXHO NepeBecTn AeHexXHble cpefcTBa ¢ B® Ha B®. HeT TekyLmx ceccuii.

4116 HeB03MOXHO nepesecTn AeHexHble cpeactsa ¢ b® Ha B®. BP-00HOP He 3aperncTpuposaHa B Toprax.
4117 HeB03MOXHO nepesecTn AeHexHble cpeacTsa ¢ B® Ha B®. BP-nonyyarens He 3apeructTpuposaHa B Toprax.
4118 He xBaTaeT cBOGOAHbIX AEHEXHbIX CPpeAcTB y bpokepckoit drpmbl.

4119 He xBaTaeT CBOGOAHbIX 3a/10T0BbIX CPEACTB YaCTMYHOro obecneveHns y Bpokepckoit drpmbl.
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.

4125 MonbITka Nnepesoa Mexay pasgenamm pasinyHbiX PacuéTHbix dPupm.

4126 Mepesog 3anpelwéH. Owmnbka NorvkM nepesosos.

4127 He xBaTaeT cBO6GOAHbIX AEHEXHbIX CpeAcTB Ha PacuéTHoM Koge.

4128 He xBaTaeT cBOGOAHbIX AEHEXHbIX CPeAcTB y bpokepckoit rpmbl.

4129 He xBaTaeT canbfo AeHexHbIX cpeacTB y O60co6neHHOro pasgena.

4130 He xBaTaeT CBOOOAHbIX EHEXHbIX CPEACTB Y PacuéTHoi dupmbl.

4131 He HaiigeH koa ykasaHHol Bpokepckoii drpmbl.

4132 BbiBog 3anpeléH. Ombka Norvikv 0T3bIBOB CPEACTB.

4133 HeT nopyyeHuin 4ns oTMeHbI.

4134 He xBaTaeT B HaMumn AeHeXHbIX cpeacTB y Bpokepckoii PupMmbl.

4135 He xBaTaeT B HANM4MKN JEHEXHbIX CpeacTB y PacuéTHoli dupmbl.

4136 MepeBof 3a/10roBbIX CPeACTB NOMHOTO 06ecneveHns 3anpeLyéH.

4137 He xBaTaeT B HaMUMM 3a/10TOBbIX CPEACTB MOSIHOTO obecneyeHust y bpokepckoii dupmbl.
4138 Ha PacuyétHoM Kofie HejoCTaTOUYHO AEeHEeXHbIX CPeACTB, AOCTYNHbLIX A1 BbIBOAA.

4139 He xBaTaeT cBO6OAHbIX 3a/10r0BbIX CPEACTB YaCTUYHOro obecneveHus Ha PacuéTHom Koge.
4140 HeT nosmuuii Ana nepeHoca nNo BbIGPaHHOMY MHCTPYMEHTY.

4141 He xBaTaeT OTKpPbITbIX NO3ULMIA 4151 NepeHoca.

4142 MonbITka NepeHoca No3uLuiA C KIIMEHTCKOTO CYETA Ha Uyxoli CUET (C apyrum YUH).

4143 Henb3s nepeHocuTb No3nunn mexay b®, npuHagnexawum pasHbim P®.

4144 Henb3s nepeHocnTb NO3ULMK Ha HyneBoli pasgen bo.

4145 3anpetr AgMUHMCTpaTopa TOProB Ha NepeHoC No3nLMiA No ykasaHHol Bd.

4146 3anper Ha nepeHoc No3nLun No ykasaHHOMY MHCTPYMEHTY.

4147 He HaiifeH yKa3aHHbIli ONUMOHHBIA MHCTPYMEHT.

4148 He xBaTaeT B HaNM4MKn 3a/10rOBbIX CPEACTB MOIHOro obecneyeHns Ha PacuéTHom Koge.
4149 He xBaTaeT B HaNnM4ummn feHexHbIX cpencts Ha PacuéTHom Koge.

4150 Yka3aHHbIli (OblOUEPCHbIA MHCTPYMEHT He SIBNSIETCA MHCTPYMEHTOM 6anaHCMpPOBKM prcKa.
4151 He HaiigeH cooTBeTcTBYHOWMI KOog ®rpMbl Ha BasitoTHOM pbIHKeE.

4152 He HaligeH cooTBeTcTBYHOWMI PacueTHbiil Kog Ha BaslloTHOM pbIHKe.

4153 He HalifeH COOTBETCTBYIOLMIA MHCTPYMEHT Ha BantoTHOM pbIHKE.
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4154

HeobxoaymMble napameTpbl 4151 NoAauun TpaH3akuum Ha BantoTHOM pbiHKE HE 3aperMcTpypoBaHbl B CUCTEME.

4155 HeobxoauMblii norvH AgMUHKUCTpaTopa A5 NoAaun TpaH3akumy 6anaHcupoBKY pucka He 3aperucTpyvpoBaH B CU-
cTeme.

4160 MNepeBos cpeacTs Mexay pasHbiMu PK BO3MOXEH TOMILKO NyTEM nojadyu nopyvyeHns Ha nepesos cpeacts B KL,

4161 BbiBOg, 3anpeLleH. PacyeTHblli Kog, BXOAWUT B e4uHbIV Ny,

4162 Onepauus HeBO3MOXHa. I3meHeHre IMMUTOB paspeLleHo Mexay B® Ha ogHoM PacyéTHoM Koae.

4164 VI3meHeHne napamMeTpoB Mo KNNEHTCKUM pasfenam 3anpeLleHo.

4165 Onepauus fOCTynHa f10rMHamM ypoBHs P®.

4166 HekoppeKkTHas koMbyHaLWsa 3Ha4YeHnn onaros.

4167 He HalifeH PacuéTHblii Kog,.

4169 Onepauus focTynHa ormHam yposHsa P® nniv b&.

4170 MonbITKa [oCTyna K CHETY Yyxoii Bd.

4171 MonbITka fOCTyna K CHETY YYXOro K/MeHTa.

4172 Y yyacTHUKa KNNPUHra HET Npas Ha BbINOSIHEHVE KOMaH/bI.

4173 Y yyacTH/Ka TOProB HET npas Ha BbINO/IHEHNE KOMaHAbI.

4174 3asBka C JaToii OKOHYaHMS cpoka AelicTBus no KaneHgapHoMy crnipegy CHATa CUCTEMOA.

4175 Y yyacTHMKa KNnpyHra ycTaHoB/IeHa ONums Y4nTbiBaTb CpefcTBa TO/IbKO Ha PacyéTHoM Koge.

4200 MopyueHve He noaTBepxaeHo. He nogkntoyeH MASTER /10MvH yYacTH/Ka TOPros.

4201 MopyyeHre He NnoaTBepPXAeHO. MPEeBbLILLIEHO OTK/IOHEHUE LiEHbI B MOPYYEHUU OT TEKYLLEN LIEHbI.

4202 MopyyeHne He noaTBEePXKAEHO. MNpeBbilleH MakCMaslbHbIli 06beM NOpyYEeHNs B KOHTpaKTax.

4203 Mopy4yeHre He NOATBEPXKAEHO. 3anpeLLeH agpecHbIi pexum.

4204 MopyyeHne He NoATBEPXAEHO. MNpeBbILLEH MaKCUMa/IbHbI 06beM NopyYeHus B pyonsx.

4205 MopyyeHne He noaTBePXAEHO. MNpeBbilleHa MakcumasibHas paspeLleHHas pybnesas cymma nopyyeHuii 3a TOpro.bIit
[eHb.

4206 MopyyeHne He noaTBEPXAEHO. MNpeBbilleHa MakCuMasibHaa paspeLleHHas no3nuysa B KOHTpakTax Ha MoKymnky.

4207 [MopyyeHne He noaTBepxaeHo. MNMpeBbileHa MakcuMasibHas paspeLleHHas no3nuns B KOHTpPakTax Ha npogaxy.

4208 [MopyueHve He noaTBepxaeHo. [N ykazaHHOro SMA fiornHa npeBsbILLEHO KONMYECTBO OAHOBPEMEHHO YCTaHOB/IEH-
HbIX OrpaHNYeHniAi Ha pasmep No3uLUK NO Pas/INYHbLIM KIMPUHIOBLIM pasgesnam.

4220 [lna nonb3oBaTens ycTaHOB/MEH 3amnpeT Ha COBEPLUEHNE TOPTOBbIX OnepaLuii.

4221 Onepauus 3anpeLleHa npu CoBnafeHnn y4acTHVKa KNMpUHra n yyacTHUKa TOPros B O4HOM NLE.

4222 Y yyacTHMKa K/IMPUHTa HET NpaB Ha BbIMOJIHEHME OnepaLuii ¢ 3asBKaMu.

4224 Y aKTMBHbIX MacTep SI0TVHOB HET NPaB Ha COBEPLLEHNEe 3TOI onepauuu.

4225 B OTHOLUEHUM YUacTHMKa KNMPUHTa NPOBOANTCA NNKBUAALMOHHDBI HETTVHE, 3anpeLLeHo BbINoHeHne Miobbix onepa-
L.

4226 [ns B® 3anpelleHbl TOProBble onepaumn B YTPEHHIOK CECCUI0, KPOME onepaupii CHATUS 3asiBOK.

4230 Ha 6pokepckoi opMe A0CTaTOuHO 06ecneyeHuns], 3asiBKU CHATbI He OyayT.

4258 AfpecHble alicbepr-3asBku 3anpeLyeHbl.

4259 MepemelleHne aiicbepr-3asiBOK napamu 3anpeLyeHo.

4260 Pasmep BnaMMOIi yactu avicbepr-3asBkv MeHbLLIE MUHUMaUTbHO [OMYCTUMOrO 3HaUYeHUS.

4261 Pasmep BuamMmoii yactu alicbepr-3asBky 60/bLUE pasmepa alicbepr-3asiBku.

4262 Pa3mep cnyuaiiHoli Haab6aBkM 60/bLUE MAKCUMasIbHO AOMYCTUMOIO 3HAYEHUS.

4264 Pa3mep cnyuaiiHoli Han6aBKM MEHbLLE HYNS.

4266 Ha PK ycTtaHOBNEeH pexum 610KnpoBku AgMUHUCTPATOpa TOProBoi CUCTEMBI.

4268 MepemelleHne aincbepr-3asiBOK BO3MOXHO TOJSIbKO MO LieHeE.

4269 B asfpecHoii 3asiBKe Henb3s yKasblBaTb AaTy MCTEYEHUS 3asiBKU.

4280 OwnbKa BO BXOAHbIX NapameTpax: He 3aaaH napametp "Kog knveHTta".

4281 Owwmbka BO BXOAHbIX MapameTpax: HegonycTumoe 3HadeHne napameTpa “Tun 3anpeTa”.

4282 OwnbKa BO BXOAHbIX MapamMeTpax: A5 napameTpa "Pexvm paboTbl" = 12 He MOXET 3agaBaTbcs "Macka 3anpeTtos”
=0.

9999 MpeBbILEH IMMUT OTNPAaBKX TPaH3aKLWil A5 AJaHHOTO /ToTMHA.
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10000 CucTemMHas owwnbka npn 06pabdoTke cooBLLEHUS.
10001 HensBecTHbIN TN coo6LLEHNS.

10004 HeponycTumblii TN COOGLLEHUS.

10005 MpeBblweH pasmep MQ-azpeca.

10006 OwmbKa Npn napcuHre coobLLeHus.
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