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A1. EpnHasn ToproBasi ceccusi Ha CpoyHom pbiHke (ETC)

HauuHas ¢ Bepcum Spectra 9.3, Toprn Ha Cpo4HOM pbiHKE ByayT NPOBOAUTLCS B peXume
EovHon ToproBom ceccun. EguHas ToproBas ceccusi — NPOEKT, HarnpasfieHHbIN Ha
N3MeHeHne TOProBOro pacnucaHud, npouenyp NpoBeAeHUs1 KNMpuHra M pacyeToB B
pexume T+1 Ha CpoyHOM pbiHke MOCKOBCKOWM BUpPXN.

1.1. U3MmeHeHUA B pacnMCcaHuUnN TOProBoro AHs

C nepexogom Ha EQMHy0 TOProByto CECCUIO rPaHULbl TOProBoro AHs Ha CpoYHOM pbIHKe
OyayT BbIPOBHEHbI MO KaneH4apHOMY OHIO - BEYEPHSst ToproBasi ceccus Tenepb dyaer
OTHOCUTBLCS K TeKyLeMy TOproBomMy AHt. Topru 0yayT HaunHaTtbes ¢ AO 1 yTpeHHen
ceccumn n ByayT npogormkaTbCca 6e3 NPUOCTAaHOBOK A0 OKOHYaHUSA BeYepHen TOProBow
ceccuu.

1.2. A3MeHeHUus B KNNpUHre

MpomexyTouHbin KnupuHr (MK) oTmeHseTca n He BygeT npoBoanTbes. N3ameHeHus B
npoteccax, cBsdaHHble ¢ oTMeHon [1K:

e [lepecTaloT BblgaBaTbCa CUHXPOCOOLITUA, cBs3aHHble ¢ K (intraday_clearing_started,
intraday_clearing_finished n 1.n.)

e HeT npomexyTO4YHON NepeoueHKn, U ydyeTa HaKoNMeHHOro YMHaHCOBOro pesynbTaTta B
NMPOMEXYTOYHbIX perncTpax

e JOkcnupauusa koHTpakToB B MK 3aMeHsieTca Ha akcnupaumio B Toprax, ¢ onpegeneHmemM
cootBeTtcTBytowen LI n nepecuetrom O no nosuuymnam

e [lapameTpbl num_clr_2delivery, num_clr_2delivery_client_default 6yayT n3ameHeHbl B
pamkax nepexoga Ha ETC — [lenatca Ha 2 n okpyrnsoTcs B 60MbLUYIO CTPOHY.

e B notokax nons, umetowme otHoweHue K MK, obHynaTcs, 06baBnaTCs yCTapeBLUMMN
n 6yayT yaaneHsl Yepes ABa penusa.

e YpanseTtca nakeT ot4yeToB, oTHocsAwmeca K MK (FOYYYYMMDD.zip). OtyeTbl 60nblue He
npegocTaBnsAlTCS.



BeuepHuit knupuHr (BK) 3ameHsieTcs Ha:

e KnupuHroBas ceccuio m-t-m. [pousBoaMTCs nepeoueHka Mo3vuuiA, onpeaeneHune
TpeboBaHu 1 0683aTeNbCTB (NNAaHOBbLIX OCTATKOB), U TOProBbIX IMMUTOB (NNaH + ak).
MpoBoanTcsa no okoH4YaHun Toproeoro gHs T (23:50 - 00:30)

e PacuetHas ceccuto. OcyuwectBnsetrca WUCNonHeHue TtpeboBaHW M 00a3aTenbCTB,
obHOBneHve dakTnyeckmx ocTtaTtkoB. PacdeTHas ceccus NpoOBOAMTCA BO Bpems
Toprosoro gHsa T+1 B 20:00 6e3 npMoCcTaHOBKM TOProB

1.3. Mepexon Ha pacyeTHbIN uukn T+1

C peanusauuen ETC wncnonHeHne TpeboBaHun un obssatensctB Ha CpOYHOM pbiHKE
Tenepb GygeT npoucxoouTb B PacdeTHyto ceccuio Ha cnegylwun AeHb nocne ux
onpegeneHns B pamkax KnmpmHroson ceccum.

1.3.1 OnpegeneHue TpeboBaHMK N ob6sa3aTenbcTB B KNnMpuHrosyo ceccuio.

Mo okoH4aHun Toprosoro aHa T ¢ 23:50 go 00:30 npoBoguTca KnupuHroeasa ceccus, B
KOTOPOWM paccunTbiBaOTCA M (pUKCUpytoTcs cyMmbl 06s13aTtenbcTe/TpeboBaHmui (obluee
Ha3BaHWe mtm-perncTpsbl), BKIOYas BapuauuoHHyto mapxy (BM), npemun, kommnccun,
cbopsbl, WTpadbl 1 MHble Nnatexun. Cymmbl BM, npemnn 1 KOMMCCUiA paccunTbiBatoTCS,
dukempyrotea B otdeTax (f04, 004 no caenkam u ceogHble faHHble B oTyeTax fpos, opos,
mon) n B knupuHroeou pennuke B notoke FORTS CLR_REPL. Mo ntoram KnupunHrosom
ceccmn 'y Y4YacTHUKOB BO3HUKaOT obsasatenscrBa/TpeboBaHnss € pacyeTamy Ha
cnegyowmn Toproebin geHb (T+1) B 20:00 B PacueTHyto ceccuto.

ToproBble NMMUTBI pacCcUMTbIBAKOTCA C y4eToM mtm obsa3aTtenscTe/TpeboBaHun.

B Tabnuubl KknuMpuHroBonM pennuku money_clearing/money_clearing_sa noToka
FORTS_CLR_REPL go6aBneHbl nons, TpaHcnupyowme mtm-permcrpsl:

e date_money clearing - Jata n BpemMsi popMMpPOBaHUSA OCTaTKOB B KNMPUHIOBYHO WUNK
Pac4eTHylo ceccuto

o settl datetime - [NnaHoBas gata pac4eToB No obs3aTenscTBam

e in_out_netto - Tekywee canbao BBOAOB/BLIBOAOB

e vm_mtm - [lnaHoBoe 065a3aTenbCcTBO (onpedeneHHoe B KnMpUHIoByK ceccuio) no
BapuauMOHHOM Mapxe, BKMYas BapUauMOHHYO MapXy No MapXXmpyemMbiM OnuuoHam

e premium_mtm - NnaHoBoe ob6A3aTenbCcTBO (onpeneneHHoe B KNMpuHroByto ceccuto) no
npeMmn no onumoHaM, BkoyaeT B cebst huHaHCOBbIV pe3ynbTaT UCNOMHEHUS

e charges - ®akTnyeckm paccumTaHHble (B PacuyeTHyto ceccuto) obsa3atenscTea no ynnarte
KOMUCCUI 1 WTpadgos

e charges_mtm - lNnaHoBble o6a3aTenbcTBa (onpeaeneHHoe B KNMpmHrosyto ceccuio) no
ynnaTte KOMUccuin n WtTpagos

o fee_fut_mtm - NnaHoBoe o6si3aTenbcTBO (ONpegeneHHoe B KNUPUHIoBylO CECCuio) no
cymme GMPXKeBOro 1 KNMpMHroBoro cbopa 3a aHOHMMHbIE (PblOYEPCHbIE COENKN

o fee_opt_mtm - NMnaHoBoe o6sA3aTenbCTBO (OnpeaerneHHoe B KnMpUHroByt ceccuto) no
CyMMe OMPXKEeBOro M KNMPUHIOBOro cbopa 3a aHOHNMHbIE OMNUUOHHbBIE CAENKM

B Tabnuubl part n part_sa notoka FORTS_PART_REPL gobaeneHo none "gaktunyeckas
nosnuma B RUB" - actual_amount_of _base_currency.

N3meHunca pacyeT cyMmbl, 4OCTYMHOW ANS BblBOAA: B T€YEHME TOProBoro AHA (Tak xe
Kak cenyac) Y4acTHuk moxeT BbiBeCcT MAX (Tekywlas no3vuus, nnaHoBas no3muns) npu
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ycnosumn, 4to nocne BbiBoga free_money>0. Taknm o6pa3om Y4HaCTHUK MOXET BbIBECTU
NNaHoOBYIO MO3MLUMIO MOCMe Havana Topros.

1.3.2 AcnonHeHue TpeboBaHMN N o6s13aTenbLCTB B PacyeTHy ceccuio.

B 20:00 B PacyeTtHyiwo ceccuo (geHb T+1) npoBogatrca pacdeTbl No
obsasaTenbcTtBam/TpeboBaHMsM, KOTOpble ObiNn HavmcneHbl B KNUMPUHrOBYKO ceccuto
(aeHb T) B NpeablayLLnin OeHb.

B pesynbtaTte PacueTHom ceccuum:

e B TOproBbiXx nOTOKax W3MeHUTCA 3HadeHue "pakTuyeckaa nosuums B RUB"
(actual_amount_of _base_currency) B Tabnuuax part n part_sa. ®aktuyeckasa nosvumsi B
TOProBbIX MOTOKaX paccynTbiBaeTcs Tonbko no b® n PK, no 7KK He TpaHcnupyeTcs.

e B «knupuHroon pennuke FORTS_CLR_REPL  (tabnuubl  money_clearing/
money_clearing_sa) W3MeHATCA 3HayYeHus akTU4YeCcKoMn Mno3nLUMKM Ha  BESIUYUHY
nnaHoBbIX Mtm-perncTpoB (CyMMbl BapuauMOHHOW MapXxu, npemuu, komuccun). [Nons
«*mtmy, B KOTOpbIX OTOOpaxanucb cymmbl 0b6s3atenbcTe/TpeboBaHnin, 6yayT 0GHYNEHbI.

e [lo ntoram PacuyeTHon ceccumn chopmumpyeTcs ot4eT monsettl.

1.4. OnpepeneHue PacyeTHON LeHbl U UHAUKATUBHbIX KYpCOB

C peanusaunen EguHon Toproson Ceccum Ha CpOYHOM pbIHKE MEHSIETCS npouecc
onpegeneHnsa PacyeTHOM LieHbl, UCMOSb3yeMON OS5 paCyYeTOB B KIMMPUHIOBYHO CECCUIO.
PacueTHas ueHa OygeT onpegenaTbCs B 3apaHee 3auMKCUpoBaHHOE pacnncaHuem
Bpems (B 19:00 MSK), Bpemsi nybnukyetca B wnto3e B none settl _price _calc_time B
Tabnmnue session B notoke FORTS REFDATA REPL. 3HayeHue PacyeTHOW UeHbI
nocne ee onpegenenna nybnukyetca B wnto3e B none settlement price clr Tabnuy
fut_sess contents u opt _sess contents B notoke FORTS REFDATA REPL.
NosiBNeHne HoBOro 3HayeHusa PacyeTHoOW ueHbl B Tabnuuax, MOXHO OoTcneamTb Mo
npuxoay cnHxpocobbiTus (47) settlpricecalc_finished B Tabnuue sys_events.

o Toukm onpegeneHns PacyeTHom ueHbl (settl _price_calc _time) B none
settlement_price_clr 6ygeTt otobpaxatbca npegblayuwiee 3HadyeHve PacyeTHOM ueHbl.
Jlormka 3anonHeHna nons settlement price He n3MmeHsieTca - Kak U cendac, nosne
obHoBUTCA akTyanbHbIM 3HayYeHueM (settlement price clr) B npouecce KnupuHroson
ceccuu.

1.4.1. PacyeT AONONIHUTENbHbIX BENIMYUH MHAUKAaTUBHOW BapuaLMOHHOMN MapXu U
TeKyLlero onepaTMBHOro pucka ¢ yuetom PacyeTHom LeHbI

B pononHeHne K nybrvkyembiM BennyMHaMm WHOMKATMBHOW BapWaLMOHHON MapXw,
KOTOpasi CYMTaeTCs Ha OCHOBE TeKylleW PbIHOYHOW UeHbl, ByayT TpaHcnvpoBaTbCs
3HayYeHUs WHAUKATUBHOW BapuwaLMOHHOW MapXu C y4eToM 3adMKCMpPOBaHHOW [0
KNUpUHra pacyeTHoM LUeHbl. PaccunTbiBaeMoe 3HayeHne nyonmkyeTcs B LWMKO3€ B none
vm_at_settl B Tabnumuax fut_.vm, opt vm, fut vm_sa, opt vm_sa B noTtoke
FORTS_VM_REPL. [Jo dwkcaumm PacyeTHOM UeHbl, B pacyete vm_at settl
NCronb3yeTcs TeKyllasa pblIHOYHAA LeHa, nocre gukcaumm pacyeTHOM LUeHbl, B pacyeTte
vm_at_settl 6BygeT npumeHeHa pacyeTHas LeHa.

Takke B notoke FORTS RMT _REPL, B Tabnuue rmt_im, nyGnukyoTca
AONOMHUTENbHbIE BENUYMHBIL: TEKYLLUIN OnepaTUBHBLIN PUCK C Y4€TOM pacHeTHOWN LiEeHbI
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rmt_posrisk_at_settl n nHgMkaTMBHas BapMauMoOHHaa Mapa C y4eTOM pacYeTHOM LeHbl
rmt_vm_at _settl. [o dwmkcaumm PacdyeTHOM UeHbl, B pacyeTe 9STUX BESIUMYMH
NCnonb3yeTcs TeKyllasa pblIHOYHAA LeHa, nocre ukcaumm pacyeTHOM LUeHbl, B pacyeTte
OyneTt npumeHeHa PacyeTHas ueHa.

1.4.2. dnkcauma MHAUKATUBHbIX KYpcoB

[ns pacyeTa KOHTPaKTOB, KOTUPYIOLLUMXCA B BasntoTe, TpebyloTca 3aduKCMpoBaHHbIE
3Ha4YeHUs HOVKATUBHLIX KYpCOB BaroT ANs onpeferneHus CTOMMOCTU Lwara ueHbl (B
KMUPUHI 1 aNnsa akenupaumu). MHankaTuBHbIE Kypcbl BanoT (uKcupyroTca [ABa pasa B
aeHs B 14:00 v B 19:00, cormacHo cyuwecTtByowen Metoguke onpegeneHus
NHAMKaATUBHbLIX KypcoB. CTOMMOCTb Liara LeHbl, paccymMTaHHas ¢ y4eTOM UHANKATUBHbBIX
KypcoB, OyaneT oTpaxeHa B none step_price_clr B Tabnuuax fut_sess contents wu
sess_option_series notoka FORTS REFDATA REPL:

e AN SKCINPUPYEMbIX MHCTPYMEHTOB - B 14:00 1 B 19:00;
e [Ons OCTamnbHbIX UHCTPYMEHTOB - 19:00, B MOMEHT dukcaumm Kypca Ans KIMPUHIOBOW
ceccun.

1.5. Akcnupauma KOHTPaAKTOB

B ETC akcnmpauusi KOHTPaKTOB MOXET MPOM3BOAUTBLCA B Toprax Mo pacnmcaHuio (c
3aKpbITUEM MO3MLMK OHNaWH) 1 B KnupuHrosyto ceccunto. Cnocob akcnupaumm KoHTpakTa
3agaetca Ha ypoBHe O®BK un OC. TpaHcnupyeTca B LW3e B NOTOKe
FORTS_REFDATA _REPL B Tabnuuax fut_sess contents B none signs: 0x80000 -
3KCNMpaums No pacnucaHuio nnu akcnupauusa B KnupuHrosyto ceccuio, 0 - akcnvpaums B
KnupuHrosyto ceccuto; 1 - akcnnpauus no pacnucaHuio, U sess_option_series B none
signs: Ox1 - akcnupauusa no pacnucaHuio unm akcnupaumsa B KnupuHrosyto ceccuto, O -
akcnMpaums B KnnpmHroByto ceccuto; 1 - akcnvpaums no pacnnucaHuio.

Takke ONA UHCTPYMEHTOB, 3KCMMPUPYEMbIX MO pacnmncaHuio, OOSMKHO ObiTb 3agaHo
BpemMs akcnmpauuu (3agaetcs Ha yposHe OBK n OC). TpaHcnnpyeTca B LWinto3e B NOTOKe
FORTS_REFDATA REPL B Tabnuuax fut vcb un sess option_series B none
expiration_time.

OKCNupaumsa KOHTPaKTOB MO pacnMcaHUio MOXeT NPOM3BOANTLCA ABaXabl B AeHb B 14:00
1 19:00 N0 MOCKOBCKOMY BPEMEHMW.

Qkcnmpaums B pamkax KnnpmnHroson ceccuu:

o [JlocpoyHas peanusaums npasa AepxaTenem aMeprKaHCKOro onumMoHa
e Bbixog 13 "BeyHbIX" dbloyepcoB (nogada nopyyvenunin ao 19:00)

KOHTpakTbl He TOpryloTca Mocrne TOYKWM puKcaumm cpes3a [LaHHbIX A1 OHMawnH
akcnvpaumm (14:00 n 19:00), B 3TMX TOYKAX HaAYMHAETCA MPOLECC IKCNMpaLNN.
OKCnNupaumss KOHTPaAKTOB MO pacnMCaHuIo 3aBepLUaeTCs He no3gHee OKOHYaHuS
KnupuHroBomn ceccum TekyLlero gHs. B pesynbTaTe akcnupaumm nosnuumn 3akpbiBaroTCs,
O BbIcBOOOXOAETCA, @ HAKOMMEHHbIN (OMHAHCOBbLIN pe3ynbTaT ByaeT yuYnTbiBaThCs B
cBobogHbIX cpeacTtBax. [lpouecc akcnupauun MO MOCTaBOYHbIM - (ObloYeEpPCaM He
MeHseTca - oakcnupauuss B 19:00, Toprm npekpawattca B 19:00, nosunumn
BbICBO6OXAa0TCH NO (pakTy NOCTaBKW B AeHb T+.



1.6. BbiBOA AeHeXHbIX cpeacTB (pyonewn)
[o PacyeTHOM ceccumn

Mocne KnnpuHroson ceccum 1 oo npoeseaeHna PacyeTHOM ceccnm MakcumarnbHasa cymma
B pybnsax, OOCTynHas Ans BbiBoAa, Onpeaensdercs, Kak MUHMMarbHOE U3 3HaYeHWUR:
CBOOOAOHLIN NMMUT N MaKCMMamnbHOE M3 3HAYEHWUN: OCTATOK AEHEXHbIX CPeacTB B
Poccuncknx pybnsax wu oOCTaTOK [OEHEXHbIX cpeacts B Poccuickux  pybnsx
Ha mtm perucTpax.

MakcumanbHaa cymmbl ons BeiBoga = MIN (money free; MAX (ocTaTok pOCCUNCKMX
pybnen; octaTok poccuncknx pybnen + mtm perncrpeol))

"OcTaToOK POCCUNCKMX pybnen" - 31O hakTUYECKUN OCTaTOK B POCCUUCKUX pybrsix 6e3
yyeTa OLEeHKM 3anoroB 1 mtm perncTpos.

NMocne npoBeaeHusa PacyeTHon ceccum

Mocne npoBegeHusi PacyeTHOM ceccum pakTUYEeCKMn OCTaToOK BantoTbl "poOCCUNCKME
pyonun" cTaHOBUTCS paBHbIM OCTATOK POCCUMUCKNX pybnen oo PacyeTHom ceccum + mtm
perncTpbl

MakcumarnbHasa cymmbl ans Beisoga = MIN (money_free; octaTok poccumnckmx pybnen)
1.7. Komuccum

C peanmszaumen ETC Ha CpoYyHOM pbIHKE  BHOCATCSA  M3MEHEHMs  No
exemMmecsyHbiM\exXekBapTanbHbiM  cnncaHuam.  CnucaHme  kommccemn B ETC
npon3BoguTCA B ABa aTana:

e CHavana exemecsyHasi/exekBapTanbHass KOMWCCUS HaYUCNAETCA W BKMOYaeTcs B
charges_mtm peructp B  KnupuHroByto ceccmo [HA  pacyeta  KOMUCCUK
(nepBbIM/NOCNeaHN AeHb MecsLa/kBapTana)

e CnuncaHvne KoMMccum NPOUCXOAMUT Ha criegyowmmn eHb B PacyeTHyo ceccuio

1.8. BbicTaBneHmMe MmapXXuHarnbHbIX TPeOOBaHUA

B pamkax penmsza TKC Spectra 9.3 BHOCATCA WM3MEHEHMS B MpoLecc duKcauum
MapXXMHanbHbIX TpeboBaHUn Ha CpodHOM pbiHKe. MapxuHanbHble TpeboBaHua OyayT
BblcTaBnaTbCA B cootBeTcTBUM C [MpaBunammn KnunpmHra HKO HKL, (AO) B 10:00 mck.
Map>uHanbHble TpeboBaHUs AOMKHbI ObITb ncnonHeHbl 4o 17:30 Mck.

B MOMEHT dukcaumm Map>XMHanbHbIX TpeboBaHui, B noToke
FORTS_PART_REPL (WHdopmauma o cpeactBax u numutax), B tabnuue part_sa:
CpeactBa u numuTtbl No PacyeTHoMmy koay, B crnydae Hanuuusi 3agormkKeHHOCTH, byayT
3anoSIHATLCA HOBbIE NOMS:

e margin_call_moment - gata n Bpems rkcaumm Map>xxmHanbHbIX TpeboBaHun

e margin_call_fix — 3admkcnupoBaHHble MapXxmHanbHble TpeboBaHns

e margin_call_current - Tekywee COCTOAHWE 3aPUKCUPOBAHHbLIX MapXUHaIbHbIX
TpeboBaHui



B TeyeHue TOproBoro AOHHA, Mpy  NoraweHun  3af0fMKEHHOCTW,  3HaveHue
margin_call_current 6yaeT ymMeHbLLATbLCS HAa CYMMY UCMOSHEHNSA TpeboBaHus.

Kpome TOro, B MOMEHT uKCaumm MapXuHamnbHbIX TpeboBaHuK, Npu Hanuyum
3a[0/MKEHHOCTN,  y4aCTHMKaM  KNupuHra Oyget  OTnpaBneH  HOBbIM  OTYeT
MTYYYYMMDD.zip (YYYYMMDD - garta) "OT4yeT 0 mMapXxuHanbHoM TpeboBaHuun", B
KoTopoM ByaeT coaepxaTbeca cnegyowias nHopmaums:

e moment - gata u Bpemsa BbicTaBneHns MapXuHanbHbiXx TpeboBaHwun (rrrr-mMm-4a
YY:MM:CC)

e max_margin_date - makcumanbHoe BpeMsi UcnonHeHus MapxxumHanbHoro TpeboBaHus
(rrrr-Mm-a4 44:MM:CC)

e kod - pacueTHbI KO

e margin_sum - cymma MapxunHanbeHoro TpeboBaHusi, pyo.

NHdbopmaumss 0 mMapxmHanbHbiXx TpeboBaHuAx OyaeT Takke [OCTynHa B GupkeBom
ToproBom TepmuHane MOEX Spectra B meHio AgmuHucTpupoBaHue - Cpeacrtsa no
pacyeTHbIM kogam. [lobaBnsietca oTobpaxeHne AaHHbIX margin_call_moment
("Bpems doukcauumn MT", "Oata n Bpems dukcauum MapxmHanbHblXx TpeboBaHuin"),
margin_call_fix ("38adwukcmpoBaHHble MT", "3adumkcupoBaHHble Ha YCTAHOBIIEHHOE
BpeMs MapxuHanbHble TpeboBaHua") n margin_call_current ("Tekywwn pasmep MT",
"Tekywmnn pasmep MapXxmnHarnbHbIX TpeboBaHnin").

2. iBonHoe 'O npu noctaBKe No (pboYepcam Ha akLum

lMpouecc nocTaBkM oblodepca Ha akumo nogpasymeBaeT 610KMpoBaHUE rapaHTUNHOIO
obecnevyeHnss No NO3NLMKM MO MOCTaABNEHHOMY (bOYEPCY A0 MOMEHTa 3aKM4YeHUs
caenok T+ no noctaBke Ha POHAOBOM pbIHKE MpU HeoTpuuaTenbHOM EgnMHOM numuTe.
Takon nogxon TpebyeT OT Y4yaCTHMKA B MOMEHT MOCTaBKM ABOWMHOIO rapaHTUMHOro
obecneyeHus (ogHoBpeMeHHO Ha CpoYHOM M POHOOBOM PbIHKaX).

Tenepb, ecnu nocTtaBka dblovepca Ha akumm co CpoYHOro pbiHka Ha POHAOBLIN PbIHOK
npoucxoguTt BHYTpU ogHoro PacuyeTHoro koga EguHoro nyna, TO nocre 3akniyeHus
caenok T+ no noctaBke Ha PoHAOBOM pbIHKE, rapaHTUHOe obecneveHne Ha CpoYHOM
pblHKE BbiCBODOXOaeTcss 6e3 npoBepoK Ha [AocTaToyHOCTb EAuHoro numuta.
HanbHenwunn koHTponb ocBoboamelieroca O He npegnonaraeTcs N YYacTHUK MOXET
pacnopsianTbCsl CpeacTBaMm Kak Ansa oTKpbITUs no3numm Ha CP Tak u nepeBectn Ha OP.

na YyactHukos nog PK He ElN npouecc noctaBkn HE MEHSIETCA.
3. YBegomneHue B TKC CnekTtpa o BnuaHum KI'O Ha MKC

Mpn yctaHoBke koadduumeHta MO B paspese bP+BA, ecnn BA Bxognt B MKC, TO
3Ha4YeHue koadhduLmeHTa NPUMeEHsIETCA KO BCeM 0a30BbIM akTUBaM, KOTOPbIe BXOOSAT B
MKC, npuyem ana gaHHon B® Bbibnpaetca Hambonbliee 3HadveHne KO cpean BA,
Bxogasawmx B MKC. lMpwn 3agaHnn KO B paspese bP+BA B TKC Cnektpa gobasneHo
yBeaomreHune, 4yto byaet npumeHaTbca Hambonbwmii KO n3 Bcex OBK, Bxoaswmx B
atotr MKC: "BHumaHue: BA exodum e MKC. bydem npumeHsmbcsa Hauborbwee
3HayeHue KO no BA, exodsuwux 8 MKC, no 0aHHou 6®." .

YBegomneHne B LWKO3E NPUXOAUT B OTBETE Ha YyCMewHOoe BbINOfIHEHME KOMaHAbl
ChangeBFClientBaseContractParametersNextSession - W3MeHeHne napamMeTpoB
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knueHtoB b® no BA. N nokasbiBaetca B TepmuHane CpoOYHOro pbiHKa B OKHE
pefakTMpoBaHMs napamMeTpoB knueHtoB B® no BA (AgMuHUCTpupoBaHne—
YnpaBneHne napameTtpammn knneHtoB b® no BA— [JobaBuTb/N3aMeHUTb napameTpbl
knueHtoB B® no BA). Takke B okHe YnpasneHue napametpamu knneHtos b® no BA
(AGMUHUCTpUpOBaHNe— YnpasneHne napametpamun knneHtoB b® no BA) nobasneHsbl
nonsa: "MKC" - kog MexkoHTpakTHoro cnpega; "AktmBHbIM koad. O (MKC)"
ncnons3dyembin KO (Haubonbwee 3HayeHue KO u3 scex BA, exodsawux 8 MKC no
OaHHoU B®).

4. JopaboTka AMHaMn4eckoro akcnoprta repmmHana SPECTRA

B Tepmunane CpoyHoro pblHka paobaeBneHa onuus pes3epBHOE KONMpPOBaHWeE
BbIrpy>kaemblix pannos. B HacTporkax B gnanor Hactponkn — OcHoBHble — OOLime B
cekumo IKCrnopT AaHHblXx gobaBneH 4ekbokc "CoxpaHATb pesepBHble konuu" (no
YMOMYaHMIO BbIKMOYEHA) C gononHuTenbHon onuuen "lWupuHa nons gna Homepa
pesepBHON konuun" (0T 1 4o 6), 3Ha4YeHne No yMosYaHuio 3, YTO COOTBETCTBYET (hansnam
pesepBHON konun Buga Pos.001.csv.

Ecnu onumsi pe3epBHOro KONMpoBaHUA BKIOYEHA, TO MO0 3KCnopT OyaeT NpuBOANTb
K npeaBapuUTenbHOMY nepeHocy npeabiaywero cogepXumoro davna B ann ¢
pe3epBHON KOMUEN N HOMEPOM, MaKCUMarbHbIM Cpeaun cyllecTByrowmx + 1 (Hanpumep,
Pos.001.csv). ®ann co3gaeTcs B TOM Xe ANPEKTOPUN, YTO U OCHOBHOW. [Mpn AOCTMXEHUN
MakcuMarbHO BO3MOXHOMo Af1s1 3ajaHHOM LUMPUHBbI HOMepa UMeHWN dhanna, B Kaxabln
nocrneayoLwmin SKCNopT pes3epBHble kKonuu ByayT nepesanucbiBaTbCA B NOCHEAHUN,
Hanpumep, B P0s.999.csv (ana wupuHsl 3).

5. HoBble TUnbI 6anchwpy|ou.w|x caenok Ansa nmKkBuaaulMoHHOro HeTTuHra

B uensix koppeKkTHOro yyeta B noptdene YyacTHuka KnnpuHra 6anaHcnpyowmx caenok,
3aknovaembix HKL| B npouecce nukBMOauMOHHOrO HETTMHra, AoGaBneH HOBLIA TUM
cAaenok yperynupoBaHua - "banaHcupylowas coenka no obssatenbCcrBaMm Y4yacTHUKa
KNUPWHra — nukBMaaHTa".

B Tabnuuax 3asBok/caenok (orders_log/multileg_orders_log/user_deal/
user_multileg_deal) gns nons reason/reason_buy/reason_sell (npuynHa 3akniYeHus
COEenoK yperynuposaHus) fobaBnsieTcs HOBOe 3HayYeHue:

e "11" - BanaHcupyoLlas caenka no obAsarenscTBaM Y4YacTHUKA KNUMpUHra — NMKBMAaHTa

B otyeTtax f04_XXYY.csv, fO4cIXXYYZZZ.csv, fO4_trade XXYY.csv,
fO4cl_trade_XXYYZZZ.csv pobaBneH HOBbIM Tun caenku B nons type buy, type_sell:
"29" - gna GanaHcupylowmMx coenok no obssatenbCTBamM YYacTHWMKA KIMPUHra —
NUKBMOAHTA.

B otyeTtax 004_XXYY.csv, 004cIXXYYZZZ.csv, 004 _trade XXYY.csv,
004cl_trade XXYYZZZ.csv pobaBneH HOBbIV TUM caenku B nons type_buy, type_sell: "9"
- Anga 6anaHcupylowmnx caenok no obsizatenscTBam Y4YacTHMKA KNMPUHIra — NUKBUOAHTA.

6. MpocTaBneHue nNpu3Haka UHOCTPaHHOIro 6a3oBOro akTuBa no hbrovyepcam
Y dbloYepCHbIX KOHTPAKTOB Ha MHOCTpPaHHble LIb 1 Ha nHaekcobl, B KOTOPbIE BXOAAT 3TU

NMHOCTpPaHHble LIb ycTaHoBNEH cneumanbHbI NpU3HaK MHOCTPAHHOro 6a30BOro akTMBa.
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B  Tabnuuax: fut_vcb: CnpaBoyHMK  TOpryembix  akTMBOB  ((bbtovepcbl) U
base contracts_params: [lapameTpbl 0a30BbIX KOHTPAKTOB, B Mofie signs nang
WHOCTPAHHbIX MHCTPYMEHTOB MPOCTaBfeH MNpPU3HaK OTHECEeHUS WHCTPYMeHTa K
WMHOCTPaHHbIM: 6MT 0Xx2 1 — MHOCTPaHHbLIN.

7. U3meHeHunn B uHtepcpencax u API
7.1. CGATE

e B notoke FORTS_TRADE_REPL B T1abnuuax cBoux 3asiBok orders log u
multileg_orders_log (B none reason) n caenok user_deal u user_multileg_deal (B nonsax
reason_buy u reason_sell) go6aeneHa TpaHCNAUNS HOBOrO 3HaYEHUS:

o "11" - BanaHcupylowan caenka no obsisatenbCcTBamM Y4YacTHUMKA KIUPUHra —
nuKBMAaHTa

e B notoke FORTS_USERORDERBOOK REPL B T1abnuueinfo  yganeHbl
yctapesLlume nons logRev u lifeNum (o6bsasnanocb B Bepcun 8.3). Bmecto aTux nonem
Hago mcnonb3oBaTb Nongd trades_rev u trades_lifenum, cooTBETCTBEHHO.

e B notoke FORTS USERORDERBOOK REPL B Tabnuuy info_currentday go6asneHo
HOBOE none:

o publication_state (i1) - CoctosiHne nybnukaumm: 0 — in progress (OaHHble He
rotoBbl), 1 —done

e B notoke FORTS ORDBOOK_ REPL B Tabnuue info yganeHsl yctapeBwwne nons logRev
n lifeNum (o6bsBnsnock B Bepcum 8.3). BmecTo aTnx nonen Hago Mcnonb3oBaTb Nons
trades_rev n trades_lifenum, cooTBeTCTBEHHO.

e Bnotoke FORTS_ORDBOOK_REPL B Tabnuuy info_currentday go6aeneHo HoBoe none:

o publication_state (i1) - CoctosiHne nybnukauun: 0 — in progress (gaHHble He
rotoBbl), 1 —done

e B NnoToKe FORTS REFDATA REPL B Tabnue session nons
inter_cl_begin (t), inter_cl_end (t), inter_cl_state (i4) o6baBNAIOTCA  yCTApeBWMMN U
OyayT yoaneHsl B Bepcumn 9.9

o B notoke FORTS_REFDATA_REPL B Tabnuue session gob6asneHbl HOBbIE NOMs:

o settl_sess_begin (t) - data n Bpema Hadana pacyeTHou ceccum (settlement
session)

o Clr_sess_begin (t) - ata n Bpemsa Ha4yana KNUpPUHroBowm ceccum (clearing session)

o settl price_calc_time (t) - Jata u Bpemsa 3anycka npouecca onpeneneHus
pacYeTHbIX LieH

o settl_sess t1 begin (t) - NnaHoBasa gaTta 1M BpemMs Hayana pacyeTHOW ceccun B
TOproBbIn geHb T+1

o margin_call fix schedule (t) - Oata u Bpems aBTOMaTU4YECKOW CUKCaLMMN
MapXXunHanbHbIX TpeboBaHui

e B NnoToKe FORTS_REFDATA_REPL B Tabnmue sess_option_series none
step_price_interclr (d16.5) o6bsaBnseTcs yctapeswum n byaet yaaneHo B sepcun 9.9

e B noToke FORTS_REFDATA_REPL B Tabnuue fut_sess_contents none
step_price_interclr (d16.5) o6bsiBnsieTca yctapeswmm n 6yaeT yganeHo B sepcun 9.9

o B notoke FORTS_REFDATA_REPL B Tabnuue fut_instruments none step_price_interclr
(d16.5) obbsABnseTcs ycTtapeswmm n 6yget yaaneHo B sepcuu 9.9

o B notoke FORTS_REFDATA_REPL Tabnuua fut_intercl_info o6baBnsaeTcs yctapesLuem
n 6yneT yaaneHa B sepcun 9.9

o Bnotoke FORTS_REFDATA_REPL Tabnuua opt_intercl_info o6baBnsieTca yctapesLuem
n 6yneT yoaneHa B sepcun 9.9

e B notoke FORTS_REFDATA_REPL B Tabnuue investor none num_clr_2delivery (i4):
3Ha4eHne Nons NogesnieHo Ha 2 1 OKpPyrneHo B 60MbLUYI0 CTOPOHY

e B notoke FORTS_REFDATA_REPL B tabnuue dealer nons num_clr_2delivery (i4) n
num_clr_2delivery client_default (i4): 3HauyeHne nons nogeneHo Ha 2 N OKPYriieHO B
6onbLUYy0 CTOPOHY



B notoke FORTS_REFDATA_REPL B Tabnuue fut_vcb B none signs nepeonpegeneHo
HasHadeHue dnara '0x1'. Tenepb 3T0: JKCNMpaUMs NO pacnMCaHMIO UK SKCNUpauns B
KMMPUHIOBYIO CECCUIO:

o '0'- B KnupuHrosyto ceccuio

o '1'-no pacnucaHuio
B noToke FORTS_REFDATA_REPL B Tabnuue fut_sess_contents B
none signs nepeonpeneneHo HasHadeHne dnara '0x80000'. Tenepb aT0: DKCNupaums no
pacnmMcaHnio Unu aKCNMpaunsa B KNMPUHIOBYHO CECCUIO:

o '0"- B KnunpuHrosyto ceccuto

o '1'-no pacnucaHuio
B noToke FORTS_REFDATA_REPL B Tabnvue sess_option_series B
none signs nepeonpeneneHo HasHadeHue dnara '0Ox1'. Tenepb aTo: 3kcnupauus no
pacnMcaHuio Unu aKCnMpauns B KNMPUHIOBYHO CECCUIO:

o '0'- B KnupuHrosyto ceccuio

o '1'- no pacnucaHuio
B noToke FORTS_REFDATA_REPL B Tabnuubl fut_vcb "
sess_option_series nobaBneHo HOBoOe None:

o expiration_time (t) - Bpemsa akcnvpaumm
B notoke @ FORTS_REFDATA REPL B Tabnuubl  fut_sess_contents u
opt_sess_contents go6asneHo HoBoe none:

o settlement price_clr (d16.5) - PacyeTHass ueHa npeacToswen KIMPUHIOBOW

ceccun

B notoke FORTS INFO REPL B Tabnuue investor none num_clr_2delivery (i4):
3Ha4yeHne Nons nogesieHo Ha 2 U OKPyrneHo B 60MNbLUY0 CTOPOHY
B notoke FORTS_INFO_REPL B Tabnuue dealer nons num_clr_2delivery (i4) n
num_clr_2delivery_client_default (i4): 3HayeHne nonsg nogeneHo Ha 2 N OKPYrieHo B
OonbLUy0 CTOPOHY
B NnoToKe FORTS_INFO_REPL B Tabnuvue base contracts_params B
none signs nepeonpeneneHo HasHadeHue dnara '0Ox1'. Tenepb aT0: 3kcnupauus no
pacnMcaHnio Unu aKCNMpauns B KINMPUHIOBYHO CECCUIO:

o '0"- B KnnpuHrosyto ceccuto

o 'l'-no pacnucaHuto
B notoke FORTS_PART_ REPL B Tabnuubl part n part_sa no6asneHo HoBoe nore:

o actual_amount_of base_currency (d26.2 ) - ®aktnyeckoe KonmyecTso pybnen
B notoke FORTS_PART_REPL B Tabnuuy part_sa gobasneHbl HoBble NOMS:

o margin_call_moment (t) - JaTta n Bpemsa ukcauumn mapxmHansHbix TpeboBaHuin

o margin_call fix (d26.2) — 3aduKcMpOBaHHbIE MapXXMHarbHble TpeboBaHNA

o margin_call current (d26.2) - Tekywee cocTossHMe  3aUKCUPOBAHHbLIX
MapXunHanbHbIX TpeboBaHui
B NnoToKe FORTS PART_REPL B Tabnuuax part n

part_sa nonsa vm_intercl u premium_intercl o6baBnaioTcs  yctapeswummn  un - 6yayt
yaaneHbl B Bepcun 9.9
B notoke FORTS_CLR_REPL B Tabnuusl money_clearing u money_clearing_sa
AobaneHbl HOBblE NONS:
o date_money clearing (t) - [Hatawu BpemMs ¢OpPMMPOBaHMS OCTaTkOB B
KnupuHrosyto nnu PacyeTHyto ceccuto
o settl_datetime (t) - [NnaHoBas gata pacyeToB No obA3aTenscTeam
o in_out_netto (d16.2) - Tekywee canbgo BBOAOB/BbIBOAOB
o vm_mtm (d16.2) -[lnaHoBoe ob6s3aTensctBo (onpegeneHHoe B KC) no
BapuaLUMOHHON Mapxe, BKMOYas BapWaLMOHHYID MapxXxy MO MapXupyembim
onuMoHam
o premium_mtm (d16.2) - lNnaHoBoe ob6s3atenscTBo (onpegeneHHoe B KC) no
npeMuu no onumoHaM, BkryaeT B cebs PuHaHCOBbLIN pe3ynbTaT UCMOMNHEHUS
o charges (d16.2) - ®aktuyeckn paccuutaHHble (B PC) obasaTenbctBa no ynnarte
KoMuccun u wrpados
o charges_mtm (d16.2) - lNnaHoBble obsizaTenbctBa (onpegeneHHoe B KC) no
ynnaTte KoMuccuin n Wtpadgos
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o fee_fut_mtm (d16.2) - lNnaHoBoe ob6a3atenbcTBo (onpegeneHHoe B KC) no
CyMMe (PbloYepPCHOro BUPXKEBOro M KNMPUHIOBOro cbopa 3a aHOHWMHbIE CAENKU
o fee_opt mtm (d16.2) - lNnaHoBoe ob6sa3atenbcTBo (onpegeneHHoe B KC) no
CyMMe OMNUMOHHOIo BUPXKEBOro N KIMMPUHIOBOro cbopa 3a aHOHUMHbIE COENKU
e B notoke FORTS_CLR_REPL B Tabnuuax money_clearing n money_clearing_sa none
pay o6bsBnsAeTca ycrapeswunm n 6yaet yaaneHo B sepcun 9.9
e B notoke FORTS CLR_REPL B Ttabnuubl fut_pos, opt pos, fut pos_sa mn opt_pos_sa
pobaeneHo HOBoe none:
o Xpos_exec (i8) - Konn4yectBo NCNONMHEHHbIX NO3ULUIA
e B notoke FORTS CLR REPLB Tabnuuax fut pos, opt pos, fut pos sa wu
opt_pos_sa norne pos_exec obbsiBnsieTcs ycrapeswum n 6ygeTt yaaneHo B Bepcun 9.9.
BmecTo Hero ncnonb3ynte none xpos_exec.
e B notoke FORTS VM _REPL B Tabnuubl fut_vm, opt vm, fut vm _sa n opt vm_sa
JobaBrieHo HoBoe none:
o Vvm_at_settl (d16.5) - WHaukaTMBHas BapuvauMOHHAd Mapxa C Yy4eToM
3ahMKCMPOBAHHBIX PACYETHbIX LeH AN NPEeACTOSALLErO KIMpUHra
e B notoke FORTS RMT_REPL B Tabnuue rmt_im gobaeneHbl HOBbIE MONS:
o rmt_posrisk_at_settl (d16.2) - Tekywmin onepaTtuUBHbIN PUCK C Y4ETOM
3ahMKCMPOBAHHBIX PACYETHbIX LeH AN NPeACTOSALLErO KIMpUHra
o rmt_vm_at settl (d26.2) - WMHamukaTMBHas BapuvauMOHHAs Mapxa C Y4eToM
3ahMKCMPOBAHHBIX PAcYEeTHbIX LeH AN NPeACTOALEro KIMpuHra
o [lone server_time gpo6aeneHo B Tabnuuy sys_events B NOTOKax:
FORTS_TRADE_REPL
FORTS_ORDLOG_REPL
FORTS_DEALS_ REPL
FORTS_FEE_REPL
FORTS_FEERATE_REPL
FORTS_BROKER_FEE_REPL
FORTS_BROKER_FEE_PARAMS_REPL
FORTS_COMMON_REPL
FORTS_POS_REPL
FORTS_PART_REPL
FORTS_PROHIBITION_ REPL
FORTS_REFDATA_REPL
FORTS_CLR_REPL
FORTS_VM_REPL
FORTS_VOLAT_REPL
o FORTS_USER_REPL
e B cBs3u ¢ nepexoqom Ha 42-10 Bepcuto nHTeppenca B NOTOKM U3 TOProBO-KIMPUHIOBOM
CUCTEMbI BaniOTHOro M hOHAOBOIO PbIHKOB BHOCATCS Creaylolmne N3MeHeHNs:
o B notoke MCXSPOT_INFO_REPL B Tabnuue SECURITIES nameHeH Tun nons
ACCRUEDINT Ha f.
o B notoke MCXSPOT_INFO_REPL B Tabnuue SEC_SETTLECODE n3meHeH Tvn
nons ACCRUEDINT Ha f.
o B notoke MCXSPOT_INFO_REPL B Tabnuue SEC_SETTLECODE n3meHeH Tvn
nonss ACCRUEDINT2 Ha f.
o B notoke MCXSPOT_MDTRADE_REPL B Tabnuue ALL_TRADES un3a3meHeH Tun
nons ACCRUEDINT Ha f.

0O 0O 0 0O o0 O O 0 O o0 O o o o o

7.2 TWIME

o [lpekpalieHa pasgada coobueHunsa SystemEvent ¢ Tuinamu cobbituin:
o "102" IntradayClearingFinished - Bce pacyeTHble npoueaypbl B NPOMKIVPUHIE
3aKOHYEHbI.
o "104" IntradayClearingStarted - Ha4ano npomMknupuHra.
e B cxeme coobieHnin B TradSesEventEnum yganeHbl 3Ha4eHus:
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o 102 - IntradayClearingFinished;
o 104 - IntradayClearingStarted.

7.3. FAST

B coobweHunmn TradingSessionStatus:
o WpeHtndmkatop cooblueHuns id nameHeH c 41 Ha 46.
o YpaneHsbl nons TradSesIntermClearingStartTime "
TradSesIntermClearingEndTime
o [obGaBneHbl nons:
= SettlSessBegin - [Jata n Bpemsa Hadana pacyeTHoM ceccun B dhopmare:
YYYYMMDDHHMMSSsss
= ClIrSessBegin - [lata n Bpemsa Ha4yana KnMpuMHroBon ceccun B dpopmare:
YYYYMMDDHHMMSSsss
B coobweHun SecurityDefinition B none Flags nepeonpeneneHo HasHayeHue dnara
'0x80000'. Tenepb aTO: JKCAMpPALUA MO PACMUCAHMIO UM IKCAMPAUNS B KITUPUHIOBYHO
ceccuio:
o '0'- B KnupuHrosyto ceccutio
o '1'- no pacnucaHuio
B coobwweHnn SecurityDefinition:
o W3ameHeHo onucanue rpynnel nonen EventType=7, EventDate, EventTime.
o WameHeHo onucanue rpynnel nonen EventType=101, EventDate, EventTime.
o W3ameHeHo onucaHne napbl nonen MaturityDate, MaturityTime. [lons
00 BABNAITCS yCTAapEeBLUMMM U NITAHUPYIOTCS K yaaneHuto B Bepcum 22 utoHs 2026
r. B coctaBe Bepcum Spectra-9.6. Heobxogumo nepenTtn Ha MCnonb3oBaHWE
noneun EventType=101, EventDate, EventTime.

7.4. SIMBA

Bepcus cxembl coobLieHnin nsmeHeHa ¢ 6 Ha 8.
B coobweHunm TradingSessionStatus:
o WpeHtndumkatop coobiieHns msg id nameHeH ¢ 23 Ha 26.
o YpaneHsbl nons TradSesIntermClearingStartTime "
TradSesIntermClearingEndTime.
o [obaBneHbl nons:
= SettlSessBegin - [JaTa n Bpemsa Havana pacyeTtHon ceccun B dhopmare:
YYYYMMDDHHMMSSsss
= ClIrSessBegin - [lata n Bpemsa Ha4yana KIMpUHroBoW ceccun B dpopmare:
YYYYMMDDHHMMSSsss
B coobuweHnmn SecurityDefinition B none Flags nepeonpeaeneHo HasHadeHue nara
'0x80000'. Tenepb aTO: IKCNMpaAUMS NO PACAMCAHMIO UNN SKCMMPALUUSA B KITMPUHIOBYHO
ceccuio:
o '0"- B KnupuHrosyto ceccuto
o '1'-no pacnucaHuio
B coobueHnun SecurityDefinition:
o W3ameHeHo onucanwue rpynnel nonen EventType=7, EventDate, EventTime.
o WameHeHo onucanue rpynnel nonen EventType=101, EventDate, EventTime.
o MWameHeHo onucaHne napbl noneu  MaturityDate, MaturityTime. MNons
06 BABNAITCA YCTAPEBLUMMU U NNIAHUPYIOTCA K YAaneHuio B Bepcun 22 nioHsa 2026
r. B coctaBe Bepcumn Spectra-9.6. Heobxognumo nepenTtn Ha uMCnonb3oBaHWe
nonen EventType=101, EventDate, EventTime.
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8. \ameHeHus1 B TepmuHane Cpo4HOro pbiHKa

e B okHe Ceccusa nobaBneHbl HOBblE NapameTpbl:
o Pacu. Havano - Bpemsa Hayana pacyeTHOM ceccum
o Knup. Hayano - Bpems Hauyana KnMpuHroBon ceccum
e B okHe YnpaBneHue napametpamu knueHToB B® no BA gobaBneHbl HOBbie
napameTpbl:

o MKC - Kog MeXKOHTpaKTHOro cnpaga

o AxkTuBHBLIN KO3h. MO (MKC) - Ucnonbayembini KO - HanbonbLuee 3HaveHne KO
n3 scex bA, Bxogawmx B MKC no ganHon B®

e B okHe YcTtaHoBKa napameTtpoB B® no BA go6aeneHo npenynpexaeHue: "BHumaHue:
Ecnu BA exodum e MKC, mo 6ydem npumeHsmscs Haubornbwee 3HadeHue KO no BA,
exoosuux 8 MKC, no 0aHHol 6@"

e B okHe 3anpeTbl Ha onepauuu gobaeneHbl hunbTpbl No nonsm: Cekuus, Mpuopurer,
CocTosiHue.

o [loGaBneHa onumsa pe3epBHOro KONMMPOBaHWS NPW 3KCMOPTE AaHHbIX B dhawnn.

e B okHe CpeacTBa no pacyeTHbIM KoaaM fobaBneHbl HOBble NapaMeTpbl:

o Bpemsa c¢mkcaumm MT - [laTa n Bpems bukcaumm MapXuHarbHbIX TpeboBaHMi

o 3admkcupoBaHHble MT - 3aduvkcnpoBaHHble Ha YCTaAHOBMNEHHOE BpeMs
Map>XUHanbHble TpeboBaHusA

o Tekywmn pasmep MT - Tekywumn pasmep MapKMHarnbHbIX TpeGoBaHNI

e B okHa CpeacTtBa no pacyeTHbIM Kogam B KnupuHre n CpeacrtBa no KnveHTam B
KnupuHre no6aBneHbl HOBblE NapaMeTpbl:

o [Oarta - [ata 1 Bpemsa hopMnpoBaHmsi 0CTaTkoB B KNupuHrosyto unm PacyeTHyto
ceccuio

o Jara pacueToB - [lnaHoBas gata pacyeToB no obs3artenbcTBam

o BBopgbl/BbIBOALI - Tekyllee canbgo BBOOOB/BbIBOLOB

o 0O6s3ar. dpakt - DakTmyeckm paccumTaHHble (B PacuyeTHyl ceccuio)
obs3atenbcTBa no ynnare KOMUCCUA U WITpadoB

o BM mTM - [naHoBoe 0653aTenbCTBO (OnpeaeneHHoe B KnMprHroByo ceccuio) no
BapuMauVOHHOM MapXe, BKMYas BapuvauUMOHHYID MapXxy Mo MapXupyembim
OonuuoHam

o Mpemua mtMm - [naHoeBoe ob6g3atenbcTBO (onpefeneHHoe B KnvpuHroeyto
ceccuio) nNo nNpemMuu no onuuoHam, BKoYaeT B ceba oMHaHCOBLIN pesynbTaT
NCNONHEHNS

o 0O6sa3ar. MT™M - [lnaHoBble obsA3aTtenscTBa (onpenerieHHble B KnvpuHrosyto
Ceccuio) no ynnare KOMUCCUI 1 WwTpados

o ®bloy. cbop MTM™ - [naHoBOe 065A3aTenbLCTBO (ONpeaeneHHoe B KNMpuHroByto
ceccuo) no cymme OWMPXKEBOro W KIMPUHroBoro cbopa 3a aHOHUMHble
obloYepCHbIE COENKM

o Onu. coop mMT™ - [naHoBoe 06a3aTenbCTBO (OnpeaernieHHoe B KnMpuHroByto
Ceccuio) No cyMme BMpKeBOro 1 KNMpmMHroBoro cbopa 3a aHOHNUMHbIE OMNUMOHHbIE
coenku

e B okHax CpencrTBa no pacyeTHbIM KoAam B KnupuHre n Cpeacrea no KnveHTam B
KNUPUHre n3MeHeHbl creayoume napameTpbl:

o BM Ha BM dakr - daktmyeckm paccumtaHHas (B PacuyeTHyio ceccuto)
BapuauWoOHHas Mapa, BKIMYasi BapuMauMOHHYH MapXy Mo MapXupyembim
onuuoHam

o Mpemusa Ha MNMpemusa cakr - PakTndeckn paccuntaHHasa (B PacyeTHyto ceccuto)
npeMmsi No onumoHaMm, MoslyYeHHas/cnucaHHas B KIIMPWUHIOBYKD Ceccuto, B
nepecyeTe Ha pybnu. BkntoyaeT B cebs pvHaHCOBbIN pe3ynbTaTt UCMOSTHEHNS

o ®bloY. c60p Ha PbloY. coop hakT - DakTU4eckn paccumTaHHas (B PacyeTHyto
ceccuo) cymma OmpKeBOro M KNMpUHroBoro cbopa 3a aHOHMMHbIE COEMKM MO
dbloyepcam, cymma BkntoyeHa B charges

13



o Onu. coop Ha Onu. c6op dakT - dakTnyeckn paccumTaHHas (B PacyeTHyto
ceccuo) cymma BupKeBOro M KNMpUHroBoro cbopa 3a aHOHMMHbIE CAENKU MO
onuuoHam, cymMma BKntoveHa B charges

e B okHax CpeacrtBa no pacyeTHbIM KoAam B KnupuHre n Cpeacrea no KfMeHTam B
KNUpUHre yganeH napameTtp M3meHeHue
e B okHO JlumutupoBaHue fobaBreHbl HOBbIE NAapaMeTpbl:

o TOP c¢ PL npegct.kn. - 6681-Y - Tekywun onepatMBHbIA PUCK C Y4ETOM
3ahMKCMPOBAHHbBIX ~ PacCYeTHbIX LUeH AN NPeAcTOosWero  KnvpuHra,
paccynTbiBaeMbli B pamMkax ykasaHus 6681-Y

o BM c PL npeact.kn. - 6681-Y - HankaTuBHasa BapmaunoHHaa Mapxa ¢ y4eTom
3aPUMKCMPOBAHHBIX  pacyeTHbIX  UeH AN MPeacTosWero  KIvMpuHra,
paccuuTbiBaemMasi B pamMmkax ykasaHus 6681-Y

e B okHa Mosnuun/nopy4enusa n Moamumm no PK gobasneH HOBLbIM napameTp:

o BM c¢ PL npeact.kn. - WMHOuKatMBHaa BapuauuoHHas Mapxa C ydeTom

3ahMKCMPOBAHHBIX PACYETHbIX LeH AN NPEeACTOALLErO KIMpUHra

9. UameHeHuA B oTyeTax

o YpaneH naket otyetoB FOYYYYMMDD_1.zip MK - oT4yeTbl N0 UTOram nNpoMm.KnmMpuHra
(1.zip)
e [lob6aeneH HoBbii nakeT otyetoB SETTLEYYYYMMDD.zip - OT4yeTbl NO pesynbratam
PacueTtHon Ceccun B 20:00:
o monsettIXXYY.csv - OtyeT no geHbram 6®/PP no ntoram PacyeTHon ceccum
o monsettlcIXXYYZZZ.csv - OT4eT no geHbram KnueHta no utoram PacyeTHomn
ceccun
e M3meHeHo HasBaHue naketa FOYYYYMMDD_ 2.zip BK - oT4yeTbl N0 ntoram KnvpuHra
(2.zip). Tenepb ato: FOYYYYMMDD_2.zip - OTt4yeThl no utoram KnnpunHrosomn ceccum
e B naket otyetoB FOYYYYMMDD 2.zip - OT4yeTbl no mutoram KnupuHroBom ceccuu
AobaBneHbl OTYEThI:
o chargesXXYY.csv - OT4yeT O HaYUCMEHHbIX KOMUCCUSIX, LWWTpadax W MHbIX
obssartenbcTtBax no PO/bd
o chargescIXXYYZZZ.csv - OTYeT O HaAYUCIEHHbIX KOMUCCUAX, LUITPadax U MHbIX
o6sa3aTenbcTBax No KnMeHTam
e [loGaeneH HoBbin naket oTt4etoB MTYYYYMMDD.zip - OT4yeTbl O Map)KUHambHbIX
TpeboBaHusaX:
o mtXX00.csv - OT4eT 0 MapXXMHanNbHOM TpeboBaHUK
e WM3ameHeHne B monXXYY.csv, monclXXYYZZZ.csv:
o [obGaBneHbl HOBbIE NOMS:
= settle_date (char(10)) - ata pacdetoB T+1, T.e. gata gHs, korga oyner
PacueTHas ceccus
» var_marg_mtm (numeric(16, 2)) - BapuauuoHHas wmapxa (py6.)
HauncneHHas B KnmpuHroByto ceccuio
=  prem_mtm (numeric(16, 2)) - OnunoHHas npemus (py6.) HaYMCneHHas B
KnupuHrosyto ceccuio
* in_out_netto (numeric(16, 2)) - 3ameHeHne CyMMbl AEHEXHbIX CpeacTB B
pyonax P® w/ wvnnm OUEHOYHOM CTOMMOCTM WHOCTPAHHOW BantoTbl/
Mpoduna axktmBa NO MHOCTPaAHHOW BanwTe, uUeHHoM Oymare,
AparoueHHOMy MeTanny B TeyeHue AHsa (B pybnsax P®) no onepaumsm
BBOAA / BbIBOAA
» charges (numeric(16, 2)) - ®akTnyeckoe ncnonHeHve obsizatenscrTea no
ynnarte komuccun, wrpados M obs3atenscTBa no BbinnaTte / NonyyYeHuto
€ANHOBPEMEHHOIO NfaTexa rno BbIXOAy M3 BEYHOro dobtovepca
» charges_mtm (numeric(16, 2)) - HauMcneHHble obs3aTensCcTBa No ynnarte
KoMuccun, wTpadoB u obAsatenbcTBa MO BbiNfaTe / MOMNyYEHWUIO
€[JMHOBPEMEHHOrO nrarexa no BbIXo4y U3 BEYHOro btovepca
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» fut_sbor_mtm (numeric(16, 2)) - HauucneHHaa B KnvpuHroBy ceccuio
cymma OGupxeBoro cbopa U KOMUCCUMOHHOIMO  BO3HArpaxaeHus
KnupuHroBoro ueHTpa 3a 3akniodeHMe 6e3agpecHblXx cOenok ¢
dbtodepcamm (py0.)

» opt_sbor_mtm (numeric(16, 2)) - HauncneHHas B KnupuHrosyto ceccuio
cymma OGupxeBoro cbopa U KOMWUCCUMOHHOrO  BO3HarpaxgeHusi
KnmpuHroeoro LueHTpa 3a 3aknoyeHne 6e3agpecHblx CAENoK ¢ ONuuoHamm
(py6.)

= amount_end_mtm (numeric(16, 2)) - NnaHoBas, paccyMTaHHas C y4eToM
HauMCrNeHHbIX mtm 3HayeHu, cymma OeHeXHbIX cpeacTts B pybnax PO
n/Unn oLUeHOYHas CTOMMOCTb MHOCTpaHHoW BantoThl/ [podunsa aktnea no
WHOCTpaHHOW BantoTe, LeHHon Gymare, oparoleHHOMY MeTansy Ha KoHel,
OTYETHOro AHSA (B pybnsax PO)

= sbor_ex_mtm (numeric(16,2)) - HauncneHHble ob6a3aTenLCcTBa NO ynnarte
Bupxesoro cbopa 3a agpecHble n 6e3agpecHble caenku (py6.)

= sbor_cc_mtm (numeric(16,2)) - HauncneHHoe ob6s3aTenbCTBO NO ynnarte
KomuccrnoHHoro BosHarpaxgeHms KnvpuHroBoro LeHTpa 3a agpecHble u
6e3agpecHble caenku (pyb.)

o YpganeHobl nonga pay, gowide, freewide, margincall, vat_ex, vat_cc, ext_rez.

MameHeHne B multilegf04 _XXYY.csv, multilegf04cIXXYYZZZ.csv:

o [HobaeneHo none settle_date - [Jata PacueTHOW ceccun, KoTopasi MPOBOAUTCS Ha
cnegywowmn Toprosor aeHb (T+1) nocne KnupuHroBon ceccum (3a geHb T), B
KOTOPYIO paccynTanuncb CAenku

o YpganeHbl nons vat_ex_ b, vat_cc_b, vat_ex_s, vat_cc_s, price_rur2.

N3meHeHune B f04_XXYY.csv, fO4CIXXYYZZZ.csv:

o [HobaeneHo none settle_date - [Jata PacyeTHoOI ceccumn, kKoTopasi NpoBOAUTCS Ha
cnepywowmn Toproeon geHb (T+1) nocne KnupuHroBonm ceccum (3a geHb T), B
KOTOPYIO paccynTanuncb CAenku

o YpaneHbl nonga profit_usd, vat_ex_b, vat_cc_b, vat_ex_s, vat_cc_s.

M3meHeHne B 004_XXYY.csv, 004cIXXYYZZZ.csv:
o [HobaeneHo none settle_date - [Jata PacueTHoM ceccum, KoTopasi MpoOBOAUTCS Ha
cnegywowmn Toproson aeHb (T+1) nocne KnupuHroBon ceccum (3a geHb T), B
KOTOPYHO paccuynTanuncb CAenku
o YpganeHbl nong profit_usd, vat_ex_b, vat_cc_b, vat ex_s, vat_cc_s.
M3meHeHue B fO7.csv:

o YpaneHobl nong limit, pr_setll, pr_settl_r, spot, base.
M3meHeHune B 007.csv:

o YpaneHsbl nons pr_volat, pr_theorpr.
N3meHeHue B payXXYY.csv, paycIXXYYZZZ.csv:

o YpganeHsbl nong payer, inn, bik.

N3meHeHue B fposXXYY.csv, fposcIXXYYZZZ.csv:

o [HobasneHo none settle_date - [Jata PacueTHOM ceccum, kKoTopasi NPOBOAUTCS Ha
cnegywowmn Toproson geHb (T+1) nocne KnupuHroBon ceccum (3a geHb T), B
KOTOPYIO paccuynTanmncb CAenku

o YpaneHbl nons go_nhetto, accum_go, fee trans, vat_ex, vat cc, pos_failed,
var_marg_prom.

N3meHeHune B 0posXXYY.csv,0p0ScIXXYYZZZ.csv:

o [o6GasneHo none settle_date - lata PacueTHon ceccum, KoTopas NpoBOAMTCA Ha
cnegywowmn Toproson aeHb (T+1) nocne KnupuHroson ceccum (3a geHb T), B
KOTOPYIO paccynTanmncb CAenku

o YpaneHsbl nons vat_ex, vat_cc, var_marg_prom, prem_prom,
prem_prom_currency.

N3meHeHue B riskposXXYY.csv:

o YpaneHo none fee_risk.

N3meHeHue B clientsXX00.csv/clientsXXYY.csv:

o YpganeHbl nong isrepo, account_forts.

M3meHeHue B tranfeeXXYY.csv:
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o YpaneHsl nong futopt, mm, addtr, fee, vat_sbortr.
M3meHeHue B 04 _trade XXYY.csv, f04cl_trade XXYYZZZ.csv:

o [HobaeneHo none settle_date - [Jata PacueTHoOM ceccum, kKoTopasi NpoOBOAUTCS Ha
cnegywowmn Toproson geHb (T+1) nocne KnupuHroBon ceccum (3a geHb T), B
KOTOPYIO paccuynTanuncb Caenku

o YpaneHsbl nong profit_usd, vat_ex_b, vat_cc_b, vat_ex_s, vat_cc_s.

M3meHeHune B 004 _trade XXYY.csv,004cl _trade XXYYZZZ.csv:

o [HobaeneHo none settle _date - [lata Pac4yeTHOI ceccun, kKoTopasi MPOBOAUTCS Ha
cnegywowmn Toproson aeHb (T+1) nocne KnupuHroeon ceccuu (3a geHb T), B
KOTOPYIO paccunTanuncb Caenku

o YpganeHbl nong profit_usd, vat_ex_b, vat_cc_b, vat ex_s, vat_cc_s.

M3meHeHne B multilegfO4_trade XXYY.csv, multilegfO4cl_trade_XXYYZZZ.csv:

o [HobaeneHo none settle_date - [lata PacueTHoOM ceccun, KoTopasi MPOBOAMTCS Ha
cnepywowmn Toproeon geHb (T+1) nocne KnupuHroBon ceccum (3a geHb T), B
KOTOPYHO paccuynTanuncb CAenku

o YpganeHobl nonga vat_ex_b, vat_cc_b, vat_ex_s, vat_cc_s, price_rur2.

MameHeHune B multilegordlog_trade XXYY.csv:

o YpaneHsl nons rate, date_clr.

B otyetax f04 _XXYY.csv, fO4cIXXYYZZZ.csv, fo4_trade XXYY.csv,
fO4cl_trade XXYYZZZ.csv pobaBneH HOBbIV TUN caenkun B nons type_buy, type_sell: "29"
- Anga 6anaHcupyoLwWwmx caenok no obasarenscTBaM Y4YacTHUKa KNUPUHra — NUKBMAAHTA.
B otyeTtax 004 _XXYY.csv, 004cIXXYYZZZ.csv, 004 _trade_XXYY.csv,
004cl_trade XXYYZZZ.csv pobaBneH HOBLIN TUN caenku B nons type buy, type_sell: "9"
- Anga 6anaHcupyoLwwmx caenok no obasarenscTBaM Y4YacTHUKA KNUPUHIra — NUKBMAAHTA.
B oT4eThl Ansa MapkeT-menkepoB AobasneHo HoBoe none "Koa nporpammbi™:

o mmfutXXXX - go6asneHo none PROGRAM_CODE varchar(50) B koHew charnina

o mmopt_strikesXXXX - gpo6asneHo none PROGRAM_CODE varchar(50) B koHeL
danna

o mmopt_averageXXXX - pobaesneHo none PROGRAM_CODE varchar(50) B
KoHeL, chainna

o MM_RankingXXXX - go6asneHo none "Kog nporpammbl" varchar(50) Ha 3aknagky
"MM_RANKING"

o MM_PaymentXXXX:

= pob6asneHo Ha 3aknagky "MM_payment_programm"
= pobasneHo none "Kog nporpammbl" Ha 3aknagkn "MM_payment",
"MM_payment_details". MNone go6asneHo nocne konoHkn "N gorosopa".

16



Spectra 9.3, March release (9.0+9.3)

Al. Unified Trading Session on the Derivatives Market (UTS)

Starting with Spectra 9.3, trading on the Derivatives Market will be conducted under the
Unified Trading Session. The Unified Trading Session is a project aimed at revising the
trading schedule, clearing procedures, and T+1 settlement processes on the Moscow
Exchange Derivatives Market.

1.1. Changes to the Trading Day Schedule

With the transition to the Unified Trading Session, the boundaries of the trading day on
the Derivatives Market will be aligned with the calendar day — the evening trading
session will now be considered part of the current trading day. Trading will commence
with the Opening Auction and the morning session and continue without interruption until
the end of the evening trading session.

1.2. Changes to Clearing

The Intraday Clearing Session (ICS) is canceled and will no longer be conducted.
Changes related to the cancellation of ICS:

e Synchronization events related to ICS (intraday_clearing_started,
intraday_clearing_finished, etc.) are no longer issued.
o No intermediate revaluation or accumulation of financial results in intermediate registers.
e Contract expiration during ICS is replaced by expiration during trading, with determination
of the corresponding Settlement Index and recalculation of Initial Margin for positions.
e Parameters num_clr_2delivery and num_clr_2delivery_client_default will be adjusted as
part of the UTS transition — divided by two and rounded up.

o Fields in data streams related to ICS are zeroed, marked as obsolete, and will be removed
after two releases.

e The report package related to ICS (FOYYYYMMDD.zip) is discontinued. Reports are no
longer provided.

The Evening Clearing Session (ECS) is replaced by:

e The m-t-m Clearing Session. Position revaluation, determination of obligations/claims
(planned balances), and trading limits (planned + actual) are performed. Conducted at the
end of Trading Day T (23:50 — 00:30).

e The Settlement Session. Execution of obligations/claims and update of actual balances.
Conducted during Trading Day T+1 at 20:00 without interruption of trading.

1.3. Transition to T+1 Settlement Cycle

With the implementation of UTS, execution of obligations and claims on the Derivatives
Market will now occur during the Settlement Session on the following day after their
determination in the Clearing Session.

1.3.1. Determination of Obligations and Claims in the Clearing Session

At the end of Trading Day T, from 23:50 to 00:30, the Clearing Session is conducted,
during which amounts of obligations/claims (collectively referred to as mtm-registers) are
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calculated and fixed, including Variation Margin (VM), premiums, commissions, fees,
penalties, and other payments. VM, premium, and commission amounts are calculated,
fixed in reports (f04, 004 for trades and aggregated data in fpos, opos, mon) and in the
clearing replica stream FORTS _CLR_REPL. As a result of the Clearing Session,
Participants incur obligations/claims to be settled on the next trading day (T+1) at 20:00
during the Settlement Session.

Trading limits are calculated with consideration of mtm obligations/claims.

New fields have been added to the money_clearing/money_clearing_sa tables in the
FORTS_CLR_REPL stream to transmit mtm-registers:

o date_money clearing — Date and time of balance formation during the Clearing or
Settlement Session

o settl_datetime — Scheduled settlement date for obligations

e in_out_netto — Current net balance of inflows/outflows

e vm_mtm — Planned obligation (determined in the Clearing Session) for Variation Margin,
including Variation Margin for Futures-style Options

e premium_mtm — Planned obligation (determined in the Clearing Session) for Option
premiums, including financial result of Option exercise

e charges — Actual calculated (during the Settlement Session) obligations for commissions
and penalties

e charges_ mtm — Planned obligations (determined in the Clearing Session) for
commissions and penalties

o fee_fut_mtm — Planned obligation (determined in the Clearing Session) for exchange and
clearing fees on anonymous Futures trades

o fee_opt_ mtm — Planned obligation (determined in the Clearing Session) for exchange
and clearing fees on anonymous Option trades

The field "actual amount of base currency” (actual_amount_of base_currency) has been
added to the part and part_sa tables in the FORTS_PART_REPL stream.

The calculation of available funds for withdrawal has changed: during the trading day (as
before), a Participant may withdraw the maximum of (current position, planned position),
provided that free_money > 0 after withdrawal. Thus, a Participant may withdraw the
planned position after trading begins.

1.3.2. Execution of Obligations and Claims in the Settlement Session

At 20:00 during the Settlement Session (Day T+1), settlements are executed for
obligations/claims accrued during the Clearing Session (Day T).

As a result of the Settlement Session:

e The value of "actual amount of base currency" (actual_amount_of base_currency) in the
part and part_sa tables in trading streams is updated. Actual position in trading streams
is calculated only for Brokerage Firms and Clearing Firms; not transmitted for 7KK.

e Inthe clearing replica FORTS_CLR_REPL (tables money_clearing/money_clearing_sa),
actual position values are updated by the amount of planned mtm-registers (Variation
Margin, premiums, commissions). Fields marked "™mtm" containing planned
obligations/claims are zeroed.

o After the Settlement Session, the monsettl report is generated.
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1.4. Determination of Settlement Price and Indicative Rates

With the implementation of the Unified Trading Session, the process for determining the
Settlement Price used for clearing calculations changes. The Settlement Price will be
determined at a pre-scheduled time (19:00 MSK), published in the Gateway in the
settl_price_calc_time field in the session table of the FORTS REFDATA_ REPL stream.
The value of the Settlement Price after determination is published in the
settlement_price_clr field in the fut_sess_contents and opt_sess_contents tables of the
FORTS_REFDATA_REPL stream. The appearance of a new Settlement Price value can
be tracked by the arrival of synchronization event (47) settlpricecalc_finished in the
Sys_events table.

Before the Settlement Price fixation (settl_price_calc_time), the settlement_price_clr field
displays the previous Settlement Price value. The logic of populating the settlement_price
field remains unchanged — as before, it updates to the current value
(settlement_price_clr) during the Clearing Session.

1.4.1. Calculation of Additional Indicative Variation Margin and Current
Operational Risk Values Based on Settlement Price

In addition to the published indicative Variation Margin, calculated based on the current
market price, values of indicative Variation Margin calculated using the pre-clearing
Settlement Price will be transmitted. The calculated value is published in the vm_at_settl
field in the fut_vm, opt_vm, fut vm_sa, opt vm_sa tables in the FORTS _VM_REPL
stream. Before Settlement Price fixation, vm_at_settl is calculated using the current
market price; after fixation, the Settlement Price is applied.

Additionally, in the FORTS_RMT_REPL stream, in the rmt_im table, additional values are
published: current operational risk with Settlement Price (rmt_posrisk_at_settl) and
indicative Variation Margin with Settlement Price (rmt_vm_at_settl). Before Settlement
Price fixation, these values use the current market price; after fixation, the Settlement
Price is applied.

1.4.2. Fixation of Indicative Exchange Rates

For contracts quoted in foreign currency, fixed indicative exchange rates are required to
determine the price step (for clearing and expiration). Indicative exchange rates are fixed
twice daily at 14:00 and 19:00 according to the existing The settlement price
methodology. The price step, calculated using indicative exchange rates, is reflected in
the step_price_clr field in the fut_sess_contents and sess_option_series tables of the
FORTS_REFDATA_REPL stream:

e For expiring instruments — at 14:00 and 19:00;
e For other instruments — at 19:00, coinciding with the rate fixation for the Clearing Session.

1.5. Contract Expiration

Under UTS, contract expiration may occur during trading (online position closure) or
during the Clearing Session. The method of contract expiration is defined at the level of
the Underlying Futures Contract and Option Series. It is transmitted in the Gateway via
the FORTS_REFDATA REPL stream in the fut sess contents table, field signs:
0x80000 — expiration during trading or during the Clearing Session; 0 — expiration
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during the Clearing Session; 1 — expiration during trading; and in the sess_option_series
table, field signs: Ox1 — expiration during trading or during the Clearing Session; 0 —
expiration during the Clearing Session; 1 — expiration during trading.

Additionally, for instruments expiring during trading, the expiration time must be set
(defined at the level of the Underlying Futures Contract and Option Series). It is
transmitted in the Gateway via the FORTS_REFDATA_REPL stream in the fut_vcb and
sess_option_series tables, field expiration_time.

Contract expiration during trading may occur twice daily at 14:00 and 19:00 Moscow time.
Expiration during the Clearing Session includes:

o Early exercise of rights by holders of American Options
o Exit from Perpetual Futures (orders submitted before 19:00)

Contracts are not traded after the data snapshot time for online expiration (14:00 and
19:00); at these times, the expiration process begins. Contract expiration during trading
concludes no later than the end of the Clearing Session of the same day. As a result of
expiration, positions are closed, Initial Margin is released, and accumulated financial
results are included in free cash. The process of expiration for Deliverable Futures
remains unchanged — expiration at 19:00, trading stops at 19:00, positions are released
upon delivery on Day T+1.

1.6. Withdrawal of Cash (RUB)
Before the Settlement Session
After the Clearing Session and before the Settlement Session, the maximum amount of
RUB available for withdrawal is determined as the minimum of: free limit and the

maximum of: RUB balance and RUB balance on mtm-registers.

Maximum withdrawal amount = MIN(money_free; MAX(RUB balance; RUB balance +
mtm registers))

"RUB balance" — actual RUB balance without consideration of collateral valuation or mtm
registers.

After the Settlement Session

After the Settlement Session, the actual RUB balance equals the RUB balance before
the Settlement Session plus mtm registers.

Maximum withdrawal amount = MIN(money_free; RUB balance)
1.7. Commissions
With the implementation of UTS on the Derivatives Market, changes are introduced to

monthly/quarterly charge deductions. Commission deductions under UTS occur in two
stages:
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e First, the monthly/quarterly commission is accrued and included in the charges_mtm
register during the Clearing Session of the commission calculation day (first/last day of
the month/quarter)

e Commission deduction occurs the following day during the Settlement Session

1.8. Margin Call Issuance

As part of the Spectra 9.3 release, changes are introduced to the process of fixing Margin
Calls on the Derivatives Market. Margin Calls will be issued in accordance with the
Clearing Rules of NKO NKC (JSC) at 10:00 MSK. Margin Calls must be settled by 17:30
MSK.

At the moment of Margin Call fixation, in the FORTS_PART_REPL stream (Information
on Assets and Limits), in the part_sa table: Assets and Limits by Settlement Account, in
case of outstanding debt, new fields will be populated:

e margin_call_moment — date and time of Margin Call fixation
e margin_call_fix — fixed Margin Call amount
e margin_call_current — current status of fixed Margin Call

During the trading day, as the debt is repaid, the value of margin_call_current will
decrease by the amount of payment.

Additionally, at the moment of Margin Call fixation, if debt exists, clearing members will
receive a new report MTYYYYMMDD.zip (YYYYMMDD — date) "Margin Call Report",
containing:

moment — date and time of Margin Call issuance (yyyy-mm-dd hh:mm:ss)
max_margin_date — maximum time for Margin Call fulfilment (yyyy-mm-dd hh:mm:ss)
kod — settlement account

margin_sum — Margin Call amount, RUB

Information on Margin Calls will also be available in the MOEX Spectra trading terminal
under Administration — Assets by Settlement Accounts. New fields are added:
margin_call_moment ("Margin Call Fixation Time", "Date and time of Margin Call
fixation"), margin_call_fix ("Fixed Margin Call", "Margin Calls fixed at the designated
time"), and margin_call_current ("Current Margin Call Size", "Current size of Margin
Calls").

2. Double Initial Margin for Delivery of Equity Futures

The delivery process for Equity Futures requires blocking of Initial Margin on the position
of the delivered Futures until the conclusion of T+ trades on the Equity Market, provided
the Unified Limit is non-negative. This approach requires Participants to maintain double
Initial Margin (simultaneously on the Derivatives Market and the Equity Market).

Now, if delivery of an Equity Future from the Derivatives Market to the Equity Market
occurs within a single Settlement Account of the Unified Pool, after the conclusion of T+
delivery trades on the Equity Market, the Initial Margin on the Derivatives Market is
released without checks on the sufficiency of the Unified Limit. Further control of the
released Initial Margin is not required, and the Participant may use the funds for opening
new positions on the Derivatives Market or transfer them to the Equity Market.
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For Participants under a Settlement Account not in the Unified Pool, the delivery process
remains unchanged.

3. Notification in Spectra TCS Regarding Impact of KGO on MCC

When setting Initial Margin coefficients by Brokerage Firm + Underlying Asset, if the
Underlying Asset is part of a Cross-Contract Spread, the coefficient applies to all
Underlying Assets within the Cross-Contract Spread, and for the given Brokerage Firm,
the highest Initial Margin coefficient among the Underlying Assets in the Cross-Contract
Spread is selected. In Spectra TCS, when setting KGO by Brokerage Firm + Underlying
Asset, a notification is added: "Attention: Underlying Asset is part of a Cross-Contract
Spread. The highest KGO among Underlying Assets in the Cross-Contract Spread for
this Brokerage Firm will be applied."

The notification appears in the Gateway as a response to successful execution of the
command ChangeBFClientBaseContractParametersNextSession — Change Client
Parameters of Brokerage Firm by Underlying Asset. It is displayed in the Derivatives
Market Terminal in the window for editing client parameters of Brokerage Firm by
Underlying Asset (Administration — Manage Brokerage Firm Client Parameters by
Underlying Asset — Add/Edit). Additionally, in the window "Manage Brokerage Firm
Client Parameters by Underlying Asset" (Administration — Manage Brokerage Firm Client
Parameters by Underlying Asset), new fields are added: "MCC" — Cross-Contract
Spread code; "Active KGO (MCC)" — applied KGO (highest KGO among Underlying
Assets in the Cross-Contract Spread for this Brokerage Firm).

4. Enhancement of Dynamic Export in the Spectra Terminal

In the Derivatives Market Terminal, an option for backup of exported files has been added.
In Settings — Main — General — Data Export, a checkbox "Save Backup Copies"
(disabled by default) is added, with an additional option "Backup File Number Width" (1
to 6, default value 3), corresponding to backup files named P0s.001.csv.

If backup copying is enabled, each export will trigger a preliminary move of the previous
file content into a backup file with the next sequential number (e.g., Pos.001.csv). The file
is created in the same directory as the main file. When the maximum possible number for
the specified width is reached, subsequent exports overwrite the last backup file (e.g.,
P0s.999.csv for width 3).

5. New Types of Balancing Trades for Liquidation Netting

To ensure accurate accounting of balancing trades conducted by NKC during liquidation
netting, a new trade settlement type has been added: "Balancing Trade for Obligations of
a Clearing Member — Liquidator".

In the trade/position tables
(orders_log/multileg_orders_log/user_deal/user_multileg_deal), a new value has been
added to the reason/reason_buy/reason_sell field (trade settlement reason):

e "11" — Balancing Trade for Obligations of a Clearing Member — Liquidator

In reports fo4_XXYY.csv, fO4cIXXYYZZZ.csv, f04_trade XXYY.csv,
fO4cl_trade XXYYZZZ.csv, a new trade type has been added to fields type buy,
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type_sell: "29" — for Balancing Trades for Obligations of a Clearing Member —
Liguidator.

In reports 004 _XXYY.csv, 004cIXXYYZZZ.csv, 004 _trade XXYY.csv,
004cl_trade XXYYZZZ.csv, a new trade type has been added to fields type_buy,
type_sell: "9" — for Balancing Trades for Obligations of a Clearing Member — Liquidator.

6. Flagging Foreign Underlying Assets for Futures

For Futures contracts on foreign securities and indices containing such foreign securities,
a special flag for foreign Underlying Asset has been set. In the tables fut_vcb: Tradable
Assets Directory (Futures) and base_contracts_params: Underlying Contract
Parameters, bit 0x2 in the signs field is set to 1 for foreign instruments — "1" indicates
foreign instrument.

7. Changes in Interfaces and APIs
7.1. CGATE

e In the FORTS TRADE_REPL stream, in the tables of own orders (orders log and
multileg_orders_log, field reason) and trades (user_deal and user_multileg_deal, fields
reason_buy and reason_sell), a new value is transmitted:

o "11"— Balancing Trade for Obligations of a Clearing Member — Liquidator

e In the FORTS_USERORDERBOOK_REPL stream, the obsolete fields logRev and
lifeNum (deprecated in version 8.3) have been removed. Use fields trades_rev and
trades_lifenum instead.

e In the FORTS_USERORDERBOOK_REPL stream, a new field has been added to the
info_currentday table:

o publication_state (i1) — Publication status: 0 — in progress (data not ready), 1 —
done

e In the FORTS _ORDBOOK_REPL stream, the obsolete fields logRev and lifeNum
(deprecated in version 8.3) have been removed. Use fields trades_rev and trades_lifenum
instead.

e In the FORTS_ORDBOOK_REPL stream, a new field has been added to the
info_currentday table:

o publication_state (i1) — Publication status: 0 — in progress (data not ready), 1 —
done

e In the FORTS_REFDATA_ REPL stream, in the session table, fields inter_cl_begin (t),
inter_cl_end (1), and inter_cl_state (i4) are deprecated and will be removed in version 9.9.

e Inthe FORTS REFDATA_REPL stream, new fields have been added to the session table:

o settl_sess_begin (t) — Date and time of the start of the Settlement Session

o clr_sess_begin (t) — Date and time of the start of the Clearing Session

o settl_price_calc_time (t) — Date and time of initiation of the Settlement Price
determination process

o settl_sess t1 begin (t) — Scheduled date and time of the start of the Settlement
Session on Trading Day T+1

o margin_call_fix_schedule (t) — Date and time of automatic Margin Call fixation

e In the FORTS_REFDATA REPL stream, in the sess_option_series table, field
step_price_interclr (d16.5) is deprecated and will be removed in version 9.9.

e In the FORTS REFDATA_REPL stream, in the fut_sess_contents table, field
step_price_interclr (d16.5) is deprecated and will be removed in version 9.9.

e In the FORTS_REFDATA_REPL stream, in the fut_instruments table, field
step_price_interclr (d16.5) is deprecated and will be removed in version 9.9.

e Inthe FORTS_ REFDATA REPL stream, tables fut_intercl_info and opt_intercl_info are
deprecated and will be removed in version 9.9.
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Inthe FORTS_REFDATA_REPL stream, in the investor table, field num_clr_2delivery (i4):
value divided by two and rounded up.
Inthe FORTS_REFDATA _REPL stream, in the dealer table, fields num_clr_2delivery (i4)
and num_clr_2delivery_client_default (i4): value divided by two and rounded up.
In the FORTS_REFDATA_REPL stream, in the fut_vcb table, the meaning of flag '0x1' in
the signs field has been redefined: now it indicates Expired by Schedule or Expired in
Clearing Session:
o '0'— Expired in Clearing Session
o '1'— Expired by Schedule
In the FORTS_REFDATA_ REPL stream, in the fut_sess_contents table, the meaning of
flag '0x80000' in the signs field has been redefined: now it indicates Expired by Schedule
or Expired in Clearing Session:
o '0'— Expired in Clearing Session
o '1'— Expired by Schedule
In the FORTS_REFDATA_REPL stream, in the sess_option_series table, the meaning of
flag '0x1" in the signs field has been redefined: now it indicates Expired by Schedule or
Expired in Clearing Session:
o '0'— Expired in Clearing Session
o '1'— Expired by Schedule
In the FORTS_REFDATA_ REPL stream, new field has been added to tables fut_vch and
sess_option_series:
o expiration_time (t) — Expiration time
In the FORTS_REFDATA REPL stream, new field has been added to tables
fut_sess_contents and opt_sess_contents:
o settlement_price_clr (d16.5) — Settlement Price for the upcoming Clearing
Session
In the FORTS_INFO_REPL stream, in the investor table, field num_clr_2delivery (i4):
value divided by two and rounded up.
In the FORTS_INFO_REPL stream, in the dealer table, fields num_clr_2delivery (i4) and
num_clr_2delivery client_default (i4): value divided by two and rounded up.
In the FORTS_INFO_REPL stream, in the base_contracts_params table, the meaning of
flag '0x1' in the signs field has been redefined: now it indicates Expired by Schedule or
Expired in Clearing Session:
o '0"'— Expired in Clearing Session
o '1'— Expired by Schedule
Inthe FORTS_PART_REPL stream, new field has been added to tables part and part_sa:
o actual_amount_of base_currency (d26.2) — Actual amount in Russian rubles
In the FORTS_PART_REPL stream, new fields have been added to table part_sa:
o margin_call_moment (t) — Date and time of Margin Call fixation
o margin_call_fix (d26.2) — Fixed Margin Call amount
o margin_call_current (d26.2) — Current status of fixed Margin Call
In the FORTS_PART_REPL stream, fields vm_intercl and premium_intercl in tables part
and part_sa are deprecated and will be removed in version 9.9.
Inthe FORTS_CLR_REPL stream, new fields have been added to tables money_clearing
and money_clearing_sa:
o date_money_clearing (tf) — Date and time of balance formation during the Clearing
or Settlement Session
o settl_datetime (t) — Scheduled settlement date for obligations
o in_out_netto (d16.2) — Current net balance of inflows/outflows
o vm_mtm (d16.2) — Planned obligation (determined in the Clearing Session) for
Variation Margin, including Variation Margin for Futures-style Options
o premium_mtm (d16.2) — Planned obligation (determined in the Clearing Session)
for Option premiums, including financial result of Option exercise
o charges (d16.2) — Actual calculated (during the Settlement Session) obligations
for commissions and penalties
o charges_mtm (d16.2) — Planned obligations (determined in the Clearing Session)
for commissions and penalties
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o fee_fut_mtm (d16.2) — Planned obligation (determined in the Clearing Session)
for exchange and clearing fees on anonymous Futures trades
o fee_opt_mtm (d16.2) — Planned obligation (determined in the Clearing Session)
for exchange and clearing fees on anonymous Option trades
e In the FORTS_CLR_REPL stream, field pay in tables money_clearing and
money_clearing_sa is deprecated and will be removed in version 9.9.
e Inthe FORTS CLR_REPL stream, new field has been added to tables fut_pos, opt_pos,
fut_pos_sa, and opt_pos_sa:
o Xpos_exec (i8) — Number of executed positions
e Inthe FORTS_CLR_REPL stream, field pos_exec in tables fut_pos, opt_pos, fut_pos_sa,
and opt_pos_sa is deprecated and will be removed in version 9.9. Use field xpos_exec
instead.
e Inthe FORTS VM_REPL stream, new field has been added to tables fut_vm, opt_vm,
fut_ vm_sa, and opt_vm_sa:
o vm_at_settl (d16.5) — Indicative Variation Margin calculated using the fixed
Settlement Price for the upcoming Clearing Session
e Inthe FORTS RMT_REPL stream, new fields have been added to table rmt_im:
o rmt_posrisk_at_settl (d16.2) — Current operational risk calculated using the fixed
Settlement Price for the upcoming Clearing Session
o rmt_vm_at settl (d26.2) — Indicative Variation Margin calculated using the fixed
Settlement Price for the upcoming Clearing Session
o Field server_time has been added to the sys_events table in the following streams:
o FORTS_TRADE_REPL
FORTS_ORDLOG_REPL
FORTS_DEALS_ REPL
FORTS_FEE_REPL
FORTS_FEERATE_REPL
FORTS_BROKER_FEE_REPL
FORTS _BROKER_FEE_PARAMS_REPL
FORTS_COMMON_REPL
FORTS_POS_REPL
FORTS_PART_REPL
FORTS_PROHIBITION_ REPL
FORTS_REFDATA_REPL
FORTS_CLR_REPL
FORTS_VM_REPL
FORTS_VOLAT_REPL
FORTS_USER_REPL
o Due to transition to interface version 42, the following changes have been introduced to
streams from the currency and equity market trading-clearing systems:
o Inthe MCXSPOT_INFO_REPL stream, field ACCRUEDINT in table SECURITIES
has been changed to type f.
o In the MCXSPOT_INFO_REPL stream, field ACCRUEDINT in table
SEC_SETTLECODE has been changed to type f.
o In the MCXSPOT_INFO_REPL stream, field ACCRUEDINT2 in table
SEC_SETTLECODE has been changed to type f.
o In the MCXSPOT_MDTRADE_REPL stream, field ACCRUEDINT in table
ALL_TRADES has been changed to type f.

O O 0 OO O O 0O O O O O o 0 o

7.2. TWIME

o Discontinuation of SystemEvent messages with event types:
o "102" IntradayClearingFinished — All clearing procedures in the Intraday Clearing
Session completed.
o "104" IntradayClearingStarted — Start of the Intraday Clearing Session.
e Values have been removed from the TradSesEventEnum schema:
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O
o

7.3. FAST

102 — IntradayClearingFinished
104 — IntradayClearingStarted

e Inthe TradingSessionStatus message:

O
O

7.4. SIMBA

Message ID changed from 41 to 46.

Fields TradSesIntermClearingStartTime and TradSesIntermClearingEndTime
removed.

New fields added:

= SettlSessBegin — Date and time of the start of the Settlement Session in
format: YYYYMMDDHHMMSSsss

= ClIrSessBegin — Date and time of the start of the Clearing Session in
format: YYYYMMDDHHMMSSsss

In the SecurityDefinition message, the meaning of flag '0x80000' in the Flags field
has been redefined: now it indicates Expired by Schedule or Expired in Clearing
Session:

= '0"'— Expired in Clearing Session

» '1'— Expired by Schedule

In the SecurityDefinition message:

= Description of the group of fields EventType=7, EventDate, EventTime has
been updated.

= Description of the group of fields EventType=101, EventDate, EventTime
has been updated.

» Description of the pair of fields MaturityDate, MaturityTime has been
updated. These fields are deprecated and planned for removal in version
Spectra-9.6 on June 22, 2026. Use fields EventType=101, EventDate,
EventTime instead.

e Message schema version changed from 6 to 8.
e Inthe TradingSessionStatus message:

©]
©]

Message ID changed from 23 to 26.

Fields TradSesIntermClearingStartTime and TradSesIntermClearingEndTime
removed.

New fields added:

= SettlSessBegin — Date and time of the start of the Settlement Session in
format: YYYYMMDDHHMMSSsss

» ClrSessBegin — Date and time of the start of the Clearing Session in
format: YYYYMMDDHHMMSSsss

In the SecurityDefinition message, the meaning of flag '0x80000' in the Flags field
has been redefined: now it indicates Expired by Schedule or Expired in Clearing
Session:

= '0"'— Expired in Clearing Session

» '1'— Expired by Schedule

In the SecurityDefinition message:

= Description of the group of fields EventType=7, EventDate, EventTime has
been updated.

= Description of the group of fields EventType=101, EventDate, EventTime
has been updated.

» Description of the pair of fields MaturityDate, MaturityTime has been
updated. These fields are deprecated and planned for removal in version
Spectra-9.6 on June 22, 2026. Use fields EventType=101, EventDate,
EventTime instead.
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8. Changes in the Derivatives Market Terminal

e Inthe Session window, new parameters added:
o Settlement Start — Time of start of the Settlement Session
o Clearing Start — Time of start of the Clearing Session
e In the Manage Brokerage Firm Client Parameters by Underlying Asset window, new
parameters added:
o Cross-Contract Spread — Code of the Cross-Contract spread
o Active IM Coefficient (Cross-Contract Spread) — Applied Initial Margin coefficient
(highest IM coefficient among Underlying Assets in the Cross-Contract Spread for
this Brokerage Firm)
e Inthe Set Brokerage Firm Parameters by Underlying Asset window, a warning added:
"Attention: If the Underlying Asset is part of a Cross-Contract Spread, the highest
Initial Margin coefficient among Underlying Assets in the Cross-Contract Spread
for this Brokerage Firm will be applied."
e Inthe Trade Restrictions window, filters added for fields: Section, Priority, Status.
e Option for backup copying during data export has been added.
e Inthe Assets by Settlement Account window, new parameters added:
o Margin Call Fixation Time — Date and time of Margin Call fixation
o Fixed Margin Calls — Margin Calls fixed at the designated time
o Current Margin Call Size — Current size of Margin Calls
e Inthe Clearing Assets by Settlement Account and Clearing Assets by Client windows, new
parameters added:
o Date — Date and time of balance formation during the Clearing or Settlement
Session
o Settlement Date — Scheduled settlement date for obligations
o Inflows/Outflows — Current net balance of inflows/outflows
o Actual Obligations — Actual calculated (during the Settlement Session) obligations
for commissions and penalties
o VM mtm — Planned obligation (determined in the Clearing Session) for Variation
Margin, including Variation Margin for Futures-style Options
o Premium mtm — Planned obligation (determined in the Clearing Session) for
Option premiums, including financial result of Option exercise
o Obligations mtm — Planned obligations (determined in the Clearing Session) for
commissions and penalties
o Futures Fee mtm — Planned obligation (determined in the Clearing Session) for
exchange and clearing fees on anonymous Futures trades
o Options Fee mtm — Planned obligation (determined in the Clearing Session) for
exchange and clearing fees on anonymous Option trades
e Inthe Clearing Assets by Settlement Account and Clearing Assets by Client windows, the
following parameters have been renamed:
o VM on VM Actual — Actual Variation Margin calculated (during the Settlement
Session), including Variation Margin for Futures-style Options
o Premium on Premium Actual — Actual Option premium calculated (during the
Settlement Session), received or charged in the Clearing Session, converted to
RUB. Includes financial result of Option exercise
o Futures Fee on Futures Fee Actual — Actual exchange and clearing fees for
anonymous Futures trades calculated (during the Settlement Session), included in
charges
o Options Fee on Options Fee Actual — Actual exchange and clearing fees for
anonymous Option trades calculated (during the Settlement Session), included in
charges
o Parameter "Change" has been removed from the Clearing Assets by Settlement Account
and Clearing Assets by Client windows.
e Inthe Limitation window, new parameters added:
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o Operational Risk with Settlement Price — 6681-U — Current operational risk
calculated using the fixed Settlement Price for the upcoming Clearing Session,
calculated under Instruction 6681-U

o Variation Margin with Settlement Price — 6681-U — Indicative Variation Margin
calculated using the fixed Settlement Price for the upcoming Clearing Session,
calculated under Instruction 6681-U

e In the Positions/Orders and Positions by Settlement Account windows, new parameter
added:

o Variation Margin with Settlement Price — Indicative Variation Margin calculated
using the fixed Settlement Price for the upcoming Clearing Session

9. Changes in Reports

e Package FOYYYYMMDD_1.zip — Intraday Clearing Reports (1.zip) — removed.
e New package SETTLEYYYYMMDD.zip added — Reports on the results of the Settlement
Session at 20:00:
o monsettIXXYY.csv— Report on funds of Brokerage Firms and Clearing Firms after
the Settlement Session
o monsettlcIXXYYZZZ.csv — Report on client funds after the Settlement Session
e Renamed package FOYYYYMMDD_ 2.zip — previously "Evening Clearing Reports
(2.zip)" — now: FOYYYYMMDD_2.zip — Reports on the results of the Clearing Session
e New reports added to package FOYYYYMMDD_2.zip — Reports on the results of the
Clearing Session:
o chargesXXYY.csv — Report on accrued commissions, penalties, and other
obligations for Clearing Firms and Brokerage Firms
o chargescIXXYYZZZ.csv — Report on accrued commissions, penalties, and other
obligations for clients
e New package MTYYYYMMDD.zip added — Margin Call Reports:
o mtXX00.csv — Margin Call Report
e Changes to monXXYY.csv, moncIXXYYZZZ.csv:
o New fields added:
= settle_date (char(10)) — Settlement date T+1, i.e., the day when the
Settlement Session will occur
= var_marg_mtm (numeric(16, 2)) — Variation Margin (RUB) accrued in the
Clearing Session
= prem_mtm (numeric(16, 2)) — Option Premium (RUB) accrued in the
Clearing Session
* in_out_netto (numeric(16, 2)) — Net change in RUB cash balance and/or
valuation of foreign currency/asset profile (foreign currency, security,
precious metal) during the day (in RUB) due to inflows/outflows

» charges (numeric(16, 2)) — Actual execution of obligations for
commissions, penalties, and one-time payments for exit from Perpetual
Futures

= charges_mtm (numeric(16, 2)) — Accrued obligations for commissions,
penalties, and one-time payments for exit from Perpetual Futures

= fut_sbor_mtm (numeric(16, 2)) — Accrued in the Clearing Session
exchange and clearing fees for anonymous Futures trades (RUB)

= opt_sbor_mtm (numeric(16, 2)) — Accrued in the Clearing Session
exchange and clearing fees for anonymous Option trades (RUB)

= amount_end_mtm (numeric(16, 2)) — Planned cash balance in RUB

and/or valuation of foreign currency/asset profile (foreign currency,
security, precious metal) at end of reporting day, calculated with mtm
values (in RUB)

= sbor_ex_mtm (numeric(16,2)) — Accrued obligations for exchange fees on
negotiated and exchange orders (RUB)
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= sbor_cc_mtm (numeric(16,2)) — Accrued obligation for clearing center
commission on negotiated and exchange orders (RUB)

o Removed fields: pay, gowide, freewide, margincall, vat_ex, vat_cc, ext_rez

Changes to multilegf04_XXYY.csv, multilegfO4cIXXYYZZZ.csv:

o Added field settle_date — Date of the Settlement Session, which occurs on the
next trading day (T+1) after the Clearing Session (for day T) in which trades were
calculated

o Removed fields: vat_ex_b, vat_cc_b, vat_ex_s, vat_cc_s, price_rur2

Changes to f04_XXYY.csv, f04cIXXYYZZZ.csv:

o Added field settle_date — Date of the Settlement Session, which occurs on the
next trading day (T+1) after the Clearing Session (for day T) in which trades were
calculated

o Removed fields: profit_usd, vat_ex_b, vat cc_b, vat ex_s, vat cc_s

Changes to 004 _XXYY.csv, 004cIXXYYZZZ.csv:

o Added field: settle_date — Date of the Settlement Session, which occurs on the
next trading day (T+1) after the Clearing Session (for day T) in which trades were
calculated

o Removed fields: profit_usd, vat_ex_b, vat cc_b, vat ex_s, vat_cc_s

Changes to f07.csv:
o Removed fields: limit, pr_setll, pr_settl_r, spot, base
Changes to 007.csv:
o Removed fields: pr_volat, pr_theorpr
Changes to payXXYY.csv, paycIXXYYZZZ.csv:
o Removed fields: payer, inn, bik
Changes to fposXXYY.csv, fposcIXXYYZZZ.csv:

o Added field: settle_date — Date of the Settlement Session, which occurs on the
next trading day (T+1) after the Clearing Session (for day T) in which trades were
calculated

o Removed fields: go_netto, accum_go, fee trans, vat ex, vat_cc, pos_failed,
var_marg_prom

Changes to oposXXYY.csv, oposcIXXYYZZZ.csv:

o Added field: settle_date — Date of the Settlement Session, which occurs on the
next trading day (T+1) after the Clearing Session (for day T) in which trades were
calculated

o Removed fields: vat_ex, vat_cc, var_marg_prom, prem_prom,
prem_prom_currency

Changes to riskposXXYY.csv:
o Removed field: fee_risk
Changes to clientsXX00.csv / clientsXXYY.csv:
o Removed fields: isrepo, account_forts
Changes to tranfeeXXYY.csv:
o Removed fields: futopt, mm, addtr, fee, vat_sbortr
Changes to f04_trade_XXYY.csv, fO4cl_trade XXYYZZZ.csv.

o Added field: settle_date — Date of the Settlement Session, which occurs on the
next trading day (T+1) after the Clearing Session (for day T) in which trades were
calculated

o Removed fields: profit_usd, vat_ex_b, vat_cc_b, vat_ex_s, vat_cc_s

Changes to 004 _trade_XXYY.csv, 004cl_trade XXYYZZZ.csv:

o Added field: settle_date — Date of the Settlement Session, which occurs on the
next trading day (T+1) after the Clearing Session (for day T) in which trades were
calculated

o Removed fields: profit_usd, vat_ex_b, vat_cc_b, vat_ex_s, vat_cc_s

Changes to multilegfO4_trade_XXYY.csv, multilegfO4cl_trade_XXYYZZZ.csv:
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o Added field: settle_date — Date of the Settlement Session, which occurs on the
next trading day (T+1) after the Clearing Session (for day T) in which trades were
calculated

o Removed fields: vat_ex b, vat_cc_b, vat_ex_s, vat_cc_s, price_rur2

Changes to multilegordlog_trade_XXYY.csv:

o Removed fields: rate, date_clr

Changes to reports:

o In reports csv, fO4cIXXYYZZZ.csv, fO4_trade_XXYY.csv,
fO4cl_trade XXYYZZZ.csv: added new trade type in fields type_buy, type_sell:
"29" — for Balancing Trades for Obligations of a Clearing Member — Liquidator

o In reports csv, 004cIXXYYZZZ.csv, 004 _trade_XXYY.csv,
004cl_trade_XXYYZZZ.csv: added new trade type in fields type_buy, type_sell:
"9" — for Balancing Trades for Obligations of a Clearing Member — Liquidator

Changes to Market Maker Reports:
o Added new field "Program Code" to Market Maker reports:
= mmfutXXXX: added field PROGRAM_CODE varchar(50) at the end of the
file
=  mmopt_strikesXXXX: added field PROGRAM_CODE varchar(50) at the
end of the file
=  mmopt_averageXXXX: added field PROGRAM_CODE varchar(50) at the
end of the file
*  MM_RankingXXXX: added field "Program Code" varchar(50) on the
"MM_RANKING" tab
»  MM_PaymentXXXX:
* Added tab "MM_payment_program"
= Added field "Program Code" on tabs "MM_payment" and
"MM_payment_details" — inserted after the column "Contract
Number"
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