Crucok u3MeHeHMil B Bepcuu 9.9

1.Ucknrouenue 'O u NOV u3 pacdyera money_free npeMuaibHbIX ONIIIHOHOB

B cucreme peannzoBaHa BO3MOXHOCTh YIPOIEHHOTO pacueTa CBOOOIHBIX CPENICTB
(money_free) mpeMHanbHBIX OMIIMOHOB, UCKITIOYHMB M3 HETO TapaHTUHHOE 00ECIICUCHHE U
NetOptionValue, ¢ 11e51b10 YIPOIIEHHS Y4eTa IPEMHUATbHBIX OMIIMOHOB B TOPIOBBIX CHCTEMaX
Y4acTHUKOB, cieNiaB UX 0oJiee MOHATHBIMHU TSI CBOMX KIIMEHTOB. OIIIKs peaTn30oBaHa IMyTeM
BKJIIOUEHUs Ha ypoBHe kineHTa (Ha b® u PK Bce ocraetcs, kak U npex/ie) CrenuagbHOro
pexuMa ydera O3ULMM 110 IPEMHUAIBHBIM OIHOHAM. Y 7CC B TAKOM pEXUME IS
MpEMHAIBHBIX OMIIMOHOB NepecTaeT cunutarbes ['O mo no3unmsam u 3asaBkam 1 NOV, u
3amnpelaeTcs OTKPhIBaTh OTPULIATEIbHBIE MO3UIUHU 10 TPEMUANbHBIM omnironaMm. Bmecto ['O
HCIOJIb3YETCs ClelUaIbHbIM 00pa30M BBIYHMCIICHHAS BEJIMYMHA - "pe3epB Mo NpemMuio"
(part:premium_blocked), koTopas Oymer comepkarh B ceb¢ HaKOIUICHHBIN (PMHAHCOBBIH
pe3yNbTaT JHEBHOTO 000pOTa MPEMHUAIBHBIX OMIIMOHOB, PE3EPB MO/ 3asBKH U BaJIOTHBINA PUCK
10 3asiBKam/crienkam. JJaHHbIi pe3epB YUUTHIBACTCS B pacdeTe CBOOOTHBIX CPECTB - IPH
MOJIOKUTEIbHBIX 3HAYEHUAX YMEHBIIIAeT CBOOOAHBIN JIMMHUT U YBETUYHUBACT €0 MPH
OTPHUIIATEIbHBIX 3HAYCHHSIX.

CrienanmbHBIN peXUM y4eTa TO3ULUH 110 MPEMHATBHBIM ONIIMOHAM MOYKET YCTaHABIUBATHCS
JUI KOHKPETHOTo 7¢c (IMIpU3HAK BKJIIOUEHHOT'O peXXHUMa IyOJIUKYeTCs B IIUTI03€ B 110JIE
investor:not_use nov) wim 1o Bcem 7cc b® (mybaukyercs B UTIO3€ B TIOJIE
dealer:not use nov_client default). YcranoBka crieruanbHOro pexxuma (IIpUMEHEHHE)
MIPOU3BOIUTCS B KIIMPUHTOBYIO ceccrio. CrienuanbHbIA PeXKUM ydeTa O3UIUHN 110
IIPEMUAIBHBIM ONLIMOHAM MOXET ObITh YCTaHOBJIEH Y 7CC TOJIBKO IPU OTCYTCTBUHU Y HETO
OTPHIIATENEHBIX TTO3UIMHA MO MTPEMUAITBHBIM OIIIMOHAM M KOJIMYECTBO KOHTPAKTOB B 3asBKaX Ha
IIPOAAXKY HE MPEBBIIIAET 00bEeM MO3ULUH. YTIpaBIeHHe (BKJI/BBIKI) CIIELPEKUMOM
OCYILIECTBIISIETCS C MOMOIIBIO HOBBIX 1ITI030BbIX KoMaH ChangeClientNotUseNovMode u
ChangeBFClientDefaultNotUseNovMode, a Takxe B TepMuHaie CpodHOro pbIHKa
(AnMuHuCTpUpOBaHUe™> Y paBieHue napamerpamu kKiaueHToB (b®)>Cnenpexum pacuera
cB0oOOHBIX feHer 6e3 'O u NOV).

2. JlobaBJieHue noJieil ¢ KOMIIOHEHTAMHU BapMAap ki BeYHbIX (pbI0YepPCOB B KJIMPUHIOBYIO
pemiuky Plaza?2

B norok FORTS_CLR_REPL B Tabnuuet fut_pos u fut_pos_sa noGarieHo 3 HOBBIX OIS,
COOTBETCTBYIOIIMX KOMIIOHEHTaM BapUallMOHHON Map:ku (Vim) 110 BEYHBIM (hbrouepcam:
vm_settle price, vm_swap_rate, vm_index_div (110 aHanoruu ¢ KJIMPUHIOBBIM OTYETOM fpos).

3. Id ynauasiemoii 3asBKu pu move — B Tadauny orders_log
B moroke FORTS TRADE REPL B Tabmuiy orders log u B moToke

FORTS USERORDERBOOK REPL B Tabnuny orders no6asneno mose prevorder id - Homep
3asBKHM, N3MEHEHHOH B pe3ynbrare oneparuu MoveOrder (To ecTh HOMEp yIaJleHHON 3asiBKH).



4. Beunble (pp0YepCchbl HA HHAECKCHI ¢ KOTHPOBKOI B BAJIIOTE

JlopaboTan MexaHH3M pacueToB (pacueTHbIE IIEHBI U (DaHIMHT) TI0 BEUHBIM (hbIOYEepcaM ¢
KOTHUPOBKOH B BaJioTe. B MOTOKaX M 0T4eTax, B KOTOPHIX MyOIUKyeTcs (paHIUHT 110 BEYHBIM
(dproyepcam, 700aBICHO HOBOE IMOJIE SWap rate curr — (haHIUHT B BaJIOTE KOTUPOBKH (B
IIYHKTaXx).

5. Flood-control "mo pacnucanuo'" B P2Proxy

MoaudurpoBan MexaHu3M GITyI-KOHTPOJIS C IO MOBBIIMICHHUS Topora cpadaThiBaHus Gy
KOHTPOJISi B HOYHOE BPEMsI [10 HETOPTOBBIM OmepaIisiM. Terneps HOUb0 B IEPUO]] TEXHHUYECKOTO

oocnyxuBanus TC CriekTpa orpaHUYCHHUS Ha KOJMYECTBO pa3pelIeHHbIX HETOPTOBBIX OIEparlyii
OyZeT yBeIHMUNBAThHCS.

6. lo0aBJieHHEe B IIII030BbI€ IaHHbIE 1aThl KJIMPUHIA U 1aThl PACYETOB /I
TPeOOBAHMIT/0053aTeJIBLCTB MO MO3UIIUSM

B tabmmner fut_pos, fut pos_sa, opt pos, opt pos_sa 100aBISIOTCS MOJIS TTOJIS:

o date_money_clearing Tun datetime (t)— nara kiupunra
o settl_datetime tun datetime (t) — marta pacueroB

7. CaBuMr Ha4YaJIa OCHOBHOM TOProoii ceccuu Ha 9:00 Ha Cpo4yHOM pBIHKE
Ha cpounom peinke MOCKOBCKOM OMpKH OTIPEIeNIEHO HOBOE PacicaHue TOPTOBBIX CECCUI:

e JIns TOProBBIX JHEW:
o 06:50-07:00 — ITpoBOAUTCS AyKIIMOH OTKPBITHS JIJIsl BCEX KOHTPAKTOB,
JOMYIIEHHBIX B Y TPEHHIOK CECCHIO.
07:00-09:00 — YTpeHHsist TOproBasi ceccusi.
09:00 - 19:00 - Topru B pamkax OCHOBHO# TOPTOBOW CECCHH.
19:00 - 23:50 - BeuepHsis qoMOJHUTEIBLHAS TOPTOBasi CECCHSL.
e /I TOProOBBIX BBIXOJAHBIX JTHEM:

L]

o 08:50 -09:00 - AykumoH oTKpbITHS TTepe JlOTOIHUTETBHON CECCHEl BEIXOHOTO
JTHSL.

o 09:00 - 19:00 - JomoaHuTEIbHAS CECCUS BEIXOIHOTO JTHS.

8. U3menenus B unTepgeiicax u API
8.1. CGATE
o B moroke FORTS TRADE REPL B Tabauny orders _log no6aBneHo HOBoe moJie:

o prevorder_id (i8) - Homep 3asiBKH, H3MEHEHHO# B Pe3y/IbTaTe OMEPAIHH
MoveOrder (To ecTb HOMEp YAaJICHHOH 3as1BKH).



B moroke FORTS USERORDERBOOK REPL B Tabnuiy orders 106aBjaeHO HOBOE
noJe:

o prevorder_id (i8) - Homep 3asiBKH, H3BMEHCHHO# B Pe3y/IbTaTe ONCPAIHH
MoveOrder (To ecTb HOMEp YAAJICHHOH 3as1BKH).

B moroke FORTS COMMON REPL B Tabauiry common g00aBjIieHO HOBOE ITOJIE:

o Swap_rate_curr (d16.5) - Texyumii ”HAMKATUBHBIN (haHIUHT 10 UHCTPYMEHTY
(msa B®). B mynkrax.

B noroke FORTS PART REPL B tabnuiy part 100aBieHo HOBOE TOJI€:

o premium_blocked (d26.2) - Pe3eps mox npemuto. Coaepkut B cebe
HAKOTUJICHHBIN (PMHAHCOBBIN pe3ysIbTaT THEBHOTO 000POTa MPEMHUATBHBIX
OIIIMOHOB, PE3EPB MO/ 3asIBKM M BAJTFOTHBIN PHUCK I10 3asBKaM/C/ICITKaM.

B motoke FORTS PART REPL u3 tabmuir part 1 part_sa yJaJieHbl YCTapeBIIUE OIS
vm_intercl u premium_ intercl.
B motoke FORTS REFDATA REPL B Tabmuiy dealer no6aBineHo HOBoOE ToOJIE:

o not_use nov_client default (i4) - JedoarHoe cOCTOSIHHE UCTIONb30BaHHUS

CIEIUATBHOTO PEXMUMa y4eTa MPEeMHUATbHBIX ONMIIMOHOB JUIsl KIIMEHTOB bD.
B notoke FORTS REFDATA_ REPL B Tabnuiy investor 706aBiIeHO HOBOE MOJI€:

o not_use_nov (i4) - CocTosiHHE KCIIOIb30BaHKS CIICHUATBHOTO PEXKUMA yueTa
npeMuaIbHbIX oniroHoB (0e3 yueta 'O u NOV, ¢ 3anpeTom Ha OTpUIIaTEIbHbIC
MTO3UIUH 110 TIPEMHUATHHBIM OIIIHOHAM).

B nmotoke FORTS _REFDATA_REPL u3 tabiuib Session yaaaeHbl yCTapeBIIKe OIS
inter_cl_begin, inter_cl_end, inter_cl_state.

B nmotoke FORTS_REFDATA_REPL u3 tabiuibl Sess_option_series ymaiaeHo
ycrapesiiee moJie Step_price_interclr.

B nmotoke FORTS_REFDATA_REPL u3 tabmuupl fut_sess conten ymaneHo ycrapesiiee
noJie Step_price_interclr.

B noroke FORTS_REFDATA_REPL u3 Tabnumst fut_instruments yaaneso ycrapesiiee
moJie Step_price_interclr.

B noroke FORTS_REFDATA_REPL u3 Tabnumet fut_exec_orders ynaneHo ycrapesiiee
moJie Xxamount_apply.

B noroke FORTS_REFDATA_REPL u3 Tabnuib 0pt_exec_orders ynajieHo yctapeBiiee
moJie Xxamount_apply.

B noroke FORTS_REFDATA_REPL ynanena ycrapesiias Tadawuia fut_intercl_info.

B moroke FORTS_REFDATA_REPL ynanena ycrapesiias Tadsuia opt_intercl_info.

B motoke FORTS CLR _REPL B tabnuus! fut pos u fut pos_sa 1o6aBrneHbl HOBbIE
OIS

o vm_settl_price (d16.2) - YacTs cymmapHOIi BapUallMOHHONW Map KM, CBA3aHHAs C
W3MEHEHUEM PACUETHOM LIEHBI, 110 uToraM KinupuHroBoil ceccuu st
KJIMEeHTa/(hUpPMbI U HHCTPYMEHTA.

o vm_swap_rate (d16.2) - Yacts cymMmMapHO# BapHaIlHOHHOW Map KH, CBsI3aHHAsK C
(danauHTrOM (U151 BEUHBIX (bIOUYEepCOB), o uToram KiupuHroBoii ceccun amst
KJIMeHTa/(UpPMBbI 1 HHCTPYMEHTA.

o vm_index_div (d16.2) - YacTh cyMMapHO#H BapHallMOHHOIN Map H, CBSI3aHHAsI C
JTUBUICHIHOM MONPaBKON (17151 BEUHBIX (PHIOYEPCOB HA MHAECKC WM aKIHIO), 10
utoram KinmpuHroBo# ceccuu /Ui KiiMeHTa/hupMbl 1 HHCTPYMEHTA.



e B moroke FORTS CLR REPL B tabmuisr ut pos, fut pos sa, opt pos, opt pos_sa
100aBJIEHbl HOBBIE MOJIS:
e B moroke FORTS CLR REPL B Tabmumsl fut sess settl no6aBneno mose:
o swap_rate_curr (d16.5) — ®aHauHT IPHU OTKJIOHECHUH [IEHBI KOHTPAKTA OT I[CHBI
BA Gonbiie 3aganHoro Ha KoHTpakTe ypoBHs (s BD). B BaimtoTe KoTUpOBaHMS
o date_money_clearing (t) — Jlara knupusra.
o settl_datetime (t) — Jlara pacueToB.
e B mnoroke FORTS CLR_REPL u3 ta6mu money_clearing u money_clearing_sa
yJaJIeHbl ycTapeBIIue 1ot asset_type u pay.
e B moroke FORTS_CLR_REPL u3 Tabaum fut_pos, fut_pos_sa, opt_pos u opt_pos_sa
yIAJICHO yCcTapeBIlee moJie POS_eXec.
e Bmnoroke FORTS VM _REPL B tabmuet fut vm u fut vm_sa 106aBiieH0 HOBOE TOJIE:
o swap_rate_curr (d16.5) - UuaukaTuBHBIN (aHIUHT 0 TEKYIIEH KIHEHTCKOM
MO3UIHHU (U BEYHBIX (hploYepcoB). B myHkTax.
o B noroke FORTS INFO REPL B Tabauny dealer no6aBneHo HoBoe moJe:
o not_use_nov_client_default (i4) - lebonTHOE COCTOSHUE UCIIOIB30BAHMUS
CICIUAIBHOTO PEKUMA y4eTa MPEMHUATbHBIX ONMIIMOHOB JIIsl KIIMEHTOB bD.
e B moroke FORTS INFO_REPL B Tabaumy investor 100aBieHO HOBOE TOJIE:
o not_use_nov (i4) - CocTosiHKHE KCIOIb30BAHKS CIICIIUATBHOTO PEXKMMA yueTa
IpeMHaIbHBIX onuroHoB (6e3 yueta ['O u NOV, ¢ 3anpeTom Ha OTpULIaTEIbHbIE
MO3UIIMU TI0 TIPEMHUATLHBIM OIITUOHAM).
e V3MeHeHWMs B PETIO3UTOPHUHU CXEM ITOIaYH KOMaHI:
o Jlobasnena HoBas komanaa ChangeClientNotUseNOVMode (msgid=479) -
M3MeHeHne CeaibHOTO peXruMa Map )KHPOBAHUS TIPEMHUATBHBIX OMITUOHOB JIJIS
KITUCHTA.
o Jlo6aBnena HoBas komanja ChangeBFClientDefaultNotUseNOVMode
(msgid=480) - M3MeHeHHe CrIEHAIBFHOTO PeXKUMa MAPKUPOBAHUSI IPEMUAATBHBIX
ONIMOHOB JIJIsI KIIUEHTOB bD.

8.2. FAST

e B coobmenusx Market Data - Snapshot / Full Refresh (W) u Market Data - Incremental
Refresh (X) usmenenus s monst MDENtry Type:

o 7a006aBineHO HOBoe 3HaueHue 'q' - TeKyuuii MHAUMKATUBHBINA (DaHAUHT 1O
MHCTPYMEHTY (17151 OJTHOJTHEBHBIX (DbIOUEPCHBIX KOHTPAKTOB C
aBTONpOJIOHTaIuei). B myHkTax.

o Jo00aBieHO HOBOE 3HaueHue 't' - MaHAMHT IPU OTKIOHEHUH 1IE€HbI KOHTPAKTa OT
1ieHsl BA OosbIlie 3aJaHHOTO Ha KOHTPAKTE YPOBHS (/17151 OZTHOAHEBHBIX
(bIOUEpCHBIX KOHTPAKTOB C aBTOINpoOJIOHTanuen). B myHkrax.

9. U3menenns B Tepmunasie Cpo4HOro peIHKa

e B oxHo JIuMuTHpOBaHue 100aBICHBI HOBBIE TTApAMETPHI:
o Pe3eps nmoa npemuio - HakorieHHbI (UHUHAHCOBBINA Pe3yabTaT THEBHOTO
000poTa NMpeMHaIbHBIX ONMIIMOHOB, PE3EPB MO 3asIBKU M BAJTIOTHBIN PUCK I10
3asiBKaM/CAeIIKaM.



o CraBka ¢oHa. B MyHKTAaXx - Tekylas craBka 3a nepeHoc no3uuuu no BO B

CJIEYIOIYI0 TOPTOBYIO CECCHIO B IIYHKTax
e Bokna lo3unun/mopyuyenusi, Ilosuuum no PK u CpencrBa no pacueTrHbiM KogamM
n00aBJIeH HOBBIN MapameTp::

o CraBka ¢oHa. B MyHKTAaX - Tekylas ctaBka 3a nepeHoc no3uuuu no BO B
CJIEYIOIYI0 TOPTOBYIO CECCHIO B IIYHKTax

e B okHO ®uHAHCOBbIE HHCTPYMEHTBI JOOABJICHBI HOBBIE MTAPAMETPHI:

o CraBka (¢oHna. B nyHkTax - uaukaTuBHas ctaBka Gponauposanus (11 BO) B
ITYHKTaXx.

o CraBka ¢ona. npea. B nyHkrax - CraBka ¢ponaupoBanus B BK mpensiaymieii
ceccuu (g BO) B myHKTax.

e B okno JleHbru 100aBJICH HOBBIN IMapameTp:

o Pe3epB nmoa npemuio - HakoruieHHbI GUHUHAHCOBBINA PE3yIbTaT THEBHOTO
000poTa MPEeMHUAITLHBIX OMIIHOHOB, PE3EPB O] 3asBKH U BATIOTHBIA PHCK 110
3asiBKaM/CJIeJIKaM.

o l3MeHeHus B OKHE YnpaBJjieHue napamerpamu b®:

o Ha IaHeJb HHCTPYMEHTOB JO0OaBJIeHA HOBasl KHOMKA: - VI3MEHUTH CIIelpesKuM
pacdera cBoboaHbIX aeHer 6e3 'O u NOV s kiuentoB bd
OJTHOMMEHHAasi KOMaH/a 100aBlieHa B KOHTEKCTHOE MEHIO
no0aBiieH HOBBIN mapametp: CnenpexuM - CrierpesxuM pacueTa CBOOOTHBIX
nener 6e3 'O u NOV, ¢ 3anpeToM Ha OTpHUIIATEeIbHbIC TTO3UINH 110 MPEMHUATBHBIM
OILIMOHAM JIJISl KJIMEHTOB 110 YMOJIYAHHUIO.

e l3MmeHeHus B OKHE YNpaBJieHHe NapaMeTPpaMM KJINHTOB!

o Ha IaHeJIb UHCTPYMEHTOB J00aBJI€HA HOBasl KHOMKA: - MI3MEHUTH ClieLpeKuM
pacdeta cBoOoaHbIX AeHer 0e3 'O u NOV mis kimuentoB bd
OJIHOMMEHHAsI KOMaH/1a 100aBjieHa B KOHTEKCTHOE MEHIO
no0aBieH HOBBIM mapametp: Cnenpe:xuM - CrielpesxuM pacueTa cBOOOTHBIX
nener 6e3 'O u NOV, ¢ 3anpeTrom Ha OTpUIIATEIbHBIE TO3UITUH 10 TPEMUATLHBIM
OMI[MOHAM.

10. U3meHnenud B oTyerax

o Usmenenwus B clientsXXYY.csv/clientsXX00.Csv:
o Jlobasneno mose not_use_nov (smallint) - CocTosiHre KCIOIb30BaAHUS
CHEIHAIbHOTO peXnMa yuera IpeMuaIbHbIX onuoHoB (6e3 yuera 'O u NOV, ¢
3allpeTOM Ha OTPHUIIATEIBHBIE MTO3UITUH 0 TPEMHUATBHBIM ONMIUOHaM) -1 - "KaK y
b®" (macnemyercs ot dealer.not use nov_client_default), O - crangapTHbIi
CIIoco0 y4eTra OMIMOHOB, | - CHEPEKIM.
o U3menenus B f4 XXYY.csv/ f04cIXXYYZZZ.csv::
o Jlob6aBneno mose var_marg_b_swap_rate_curr (numeric(16,2)) - Cocrapnsromas
qacTh 00s3aTenbeTBa [lokynarens no yruiate BapuaiimoHHo#i Mapu, CBSI3aHHAs
CO CTaBKOW 00ecreueH s IPU OTKIIOHEHHUH IIEHBI 10 OTHOTHEBHOMY
(bbIOYEPCHOMY KOHTPAKTY C aBTOMPOJIOHTAIIUEH OT IIEHbI 0a30BOr0 aKTUBA
OoJTbIIIe 32JAHHOTO Ha YPOBHE OJIHOTHEBHOTO (hBIOUEPCHOTO KOHTPAKTA C
aBTOIPOJIOHTAIMEH (B MMyHKTaX).



o

Jlo6aBneno mose var_marg_s_swap_rate_curr (numeric(16,2)) - Cocrasinstomiast
yacTb 00s13aTenberBa [Iponasua no ynnate BapuannonHol Mapiku, CBsI3aHHas CO
CTaBKOM oOecreueHust IIPU OTKJIOHCHHWH LECHEI 10 OAHOJHECBHOMY (bBI-OLIepCHOMy
KOHTPAKTY C aBTOMPOJIOHTAlMEH OT IIeHbI 0a30BOTO aKTHUBA OOJIBIIE 3aJaHHOTO Ha
YPOBHE OJTHOJTHEBHOTO ()bIOUYEPCHOTO KOHTPAKTa C aBTOIPOJIOHTAINEH (B
IIYHKTax).

o U3menenus B f4 trade XXYY.csv/ f04cl trade XXYYZZZ.csv:

o

JloGasneno mosie var_marg_b_swap_rate_curr (numeric(16,2)) - Cocrasnsromias
4acTh 00s13aTeIbCTBA HOKyrlaTeJ'Iﬂ I10 yIuiaTe BapHaHHOHHOﬁ Mapixu, CBA3aHHasA
CO CTaBKOH O6€CH€‘-I€HI/I$I IIpHU OTKJIOHCHWH LCHBI 10 OJHOJHCBHOMY
(bbIOYEPCHOMY KOHTPAKTY C aBTOIPOJIOHTAIIMEH OT IIeHbI 0a30BOT0 aKTHBA
OoJblIIe 3aJaHHOTO Ha YPOBHE OJJHOJHEBHOTO (PHIOUEPCHOTO KOHTPAKTA C
aBTONPOJIOHTALMEH (B IMyHKTAaX).

JloGaBneno mosie var_marg_s_swap_rate_curr (numeric(16,2)) - Cocrapinstoriast
4acTh 00s13aTeIbCTBA Hpoz[aBua I10 y1uiare BapI/IaLII/IOHHoﬁ MapiKu, CBJA3aHHas CO
CTaBKOU 00ecrieueHus PU OTKJIOHESHUH [IEHBI I10 OJTHOTHEBHOMY (BIOUEPCHOMY
KOHTPAKTYy C aBTOHPOHOHFaHHCﬁ OT LICHBI 0a30BOro akTuBa 00JbIIIE 3aJaHHOI'O Ha
YPOBHE OJTHOJTHEBHOTO (hBIOYEPCHOTO KOHTPAKTA C aBTONPOJIOHTaNUEH (B
MTYHKTax).

o U3menenus B f07.csv:

@)

JloGaBneno swap_rate curr (numeric(16,2)) - CraBka oGecrieueHus: mpu
OTKJIOHEHUH LIEHBI (PIOYEPCHOTO KOHTPAKTA OT IIEHBI 0230BOT0 aKTHBA 0OJIbIIE
3aJIaHHOTO Ha YPOBHE (PHIOYEPCHOTO KOHTpAKTA (B MyHKTax). Onpenensercs B
COOTBETCTBHUH CO CIEIM(PHUKAIINN KOHTPAKTA.

o Hsmenenus B fposXXYY.csv/ fposcl XXYYZZZ.csv:

o

JloGaBnero mose var_marg_p_swap_rate_curr (numeric(16,2)) - Cocrasinsromias
4acTh, CBA3aHHAs CO CTaBKOW 0OecreyeHns: IpU OTKJIOHEHUH LIEHBI 110
OJTHOJTHEBHOMY (PBIOYEPCHOMY KOHTPAKTY C aBTONPOJIOHTAIINEH OT IIEHBI
6a30BOro akTHBa OOJIbLIE 33JaHHOI'O Ha YPOBHE OJJHOJHEBHOT'O (PbIOUEPCHOTO
KOHTpaKTa ¢ aBTOIPOJIOHTAINEH, apualinoHHON Mapku 1o Craenkam,
00s13aTeNIbCTBA 110 KOTOPBIM HE MPEKpallleHbl Ha Ha4ajo OTYETHO r'o AHA (B
MTYHKTAax).

JloGaeneno nonevar marg d swap_rate_curr (numeric(16,2)) - Cocrasnstormast
9acTh, CBSA3aHHAs C N3MEHEHHEeM PacueTHOH 1eHbI 1o (PpIouepCHOMY KOHTPAKTY,
Bapuanmonnoit Mmapyxu no Crenkam, 3aKJIIOYEHHBIM B TEUEHHE OTYETHOTO JHS (B
MyHKTAax).

11. U3meHennst B uHTepQeiicax, IiiaHupyemMblie B OyAyIIHX pesinu3ax

Hanomunaewm, uto B unrepdeiice CGATE B Bepcuu 9.12 miaaHupyroTcst ciaeyronue U3MeHEeHUs:

. HJ’IaHI/IpyeTCH YAAJICHHUE CIICAYIOIINUX YCTAPCBIINX MOJICH:

o O

O

FORTS_COMMON_REPL:common:settlement_price_open
FORTS_REFDATA_REPL:fut_sess_contents:settlement_price_open
FORTS_REFDATA_REPL:fut_instruments:settlement_price_open
FORTS_REFDATA_REPL:opt_sess_contents:settlement_price_open



o FORTS REFDATA_REPL:fut_sess contents:ticker

Release Notes — Version 9.9

1. Excluding Initial Margin and NOV from the Free Cash Calculation for Premium
Options

The system now supports a simplified calculation of Free Cash (money_free) for Premium
Options, excluding Initial Margin and NetOptionValue (NOV). This enhancement is intended to
simplify the accounting of Premium Options in Trading Members’ trading systems and make it
more transparent for their clients. The feature is implemented by enabling a special Premium
Option position accounting mode at the client level (the accounting method for the Brokerage
Firm and Settlement Account remains unchanged). When this mode is enabled, Initial Margin for
Premium Option positions and orders, as well as NOV, are no longer calculated, and opening
negative Premium Option positions is prohibited. Instead of Initial Margin, a specially calculated
value called the Premium Reserve (part:premium_blocked) is used. It includes the accumulated
financial result of the current day’s Premium Option trading, the reserve for orders, and the
foreign exchange risk associated with orders and trades. This reserve is taken into account when
calculating Free Cash: positive values reduce the available limit, while negative values increase
it.

The special Premium Option position accounting mode may be enabled either for an individual
Settlement Account (the enabled status is published in the Gateway in the investor:not_use_nov
field) or for all Settlement Accounts of a Brokerage Firm (the default status is published in the
Gateway in the dealer:not_use_nov_client_default field). The special mode is applied during the
Clearing Session. It may be enabled for a Settlement Account only if there are no negative
Premium Option positions and the number of contracts in sell orders does not exceed the current
position size. The special mode is enabled or disabled using the new Gateway commands
ChangeClientNotUseNovMode and ChangeBFClientDefaultNotUseNovMode, or through the
Derivatives Market Terminal (Administration — Client (Brokerage Firm) Parameter
Management — Special Free Cash Calculation Mode without Initial Margin and NOV).

2. Adding Variation Margin Components for Perpetual Futures to the Plaza Il Clearing
Replication

Three new fields corresponding to the Variation Margin (VM) components for Perpetual Futures
have been added to the fut_pos and fut_pos_sa tables in the FORTS_CLR_REPL stream:
vm_settle price, vm_swap_rate, and vm_index_div (consistent with the fpos clearing report).

3. ID of the Deleted Order Added to the orders_log Table

The prevorder_id field has been added to the orders_log table in the FORTS_TRADE_REPL
stream and to the orders table in the FORTS_USERORDERBOOK _REPL stream. The field
contains the ID of the order modified by the MoveOrder operation (that is, the ID of the deleted
order).



4. Perpetual Futures on Indices Quoted in a Foreign Currency

The settlement mechanism (Settlement Prices and Funding) for Perpetual Futures quoted in a
foreign currency has been enhanced. A new field, swap_rate_curr, has been added to the streams
and reports that publish Funding information for Perpetual Futures. The field contains the
Funding value in the quotation currency (in points).

5. Scheduled Flood Control in P2Proxy

The flood control mechanism has been modified to increase the flood control threshold for non-
trading operations during nighttime hours. During the overnight maintenance period of the
SPECTRA Trading System, the limit on the number of permitted non-trading operations will
now be increased.

6. Adding the Clearing Date and Settlement Date to Gateway Data for Position Receivables
and Payables

The following fields are added to the fut_pos, fut_pos_sa, opt_pos, and opt_pos_sa tables:

o date_money_clearing of type datetime (t) — Clearing Date
o settl_datetime of type datetime (t) — Settlement Date

7. Main Trading Session Start Time Changed to 09:00 on the Derivatives Market

A new trading session schedule has been introduced for the Moscow Exchange Derivatives
Market:

e For trading days:
o 06:50-07:00 — Opening Auction for all contracts admitted to the Morning
Trading Session.
o 07:00-09:00 — Morning Trading Session.
o 09:00-19:00 — Trading during the Main Trading Session.
o 19:00-23:50 — Additional Evening Trading Session.
o For weekend trading days:
o 08:50-09:00 — Opening Auction before the Weekend Additional Trading
Session.
o 09:00-19:00 — Weekend Additional Trading Session.

8. Changes to Interfaces and APIs
8.1. CGATE

e The following field has been added to the orders_log table in the FORTS _TRADE_REPL
stream:
o prevorder_id (i8) — ID of the order modified by the MoveOrder operation (that
is, the ID of the deleted order).



The following field has been added to the orders table in the
FORTS_USERORDERBOOK_REPL stream:

o prevorder_id (i8) — ID of the order modified by the MoveOrder operation (that
is, the ID of the deleted order).

The following field has been added to the common table in the
FORTS_COMMON_REPL stream:

o swap_rate_curr (d16.5) — Current indicative Funding for the instrument (for
Perpetual Futures), in points.

The following field has been added to the part table in the FORTS_PART_REPL stream:

o premium_blocked (d26.2) — Premium Reserve. Contains the accumulated
financial result of the current day’s Premium Option trading, the reserve for
orders, and the foreign exchange risk associated with orders and trades.

The following field has been added to the dealer table in the FORTS _REFDATA_REPL
stream:

o not_use nov_client_default (i4) — Default status of the special Premium Option
accounting mode for Brokerage Firm clients.

The following field has been added to the investor table in the
FORTS_REFDATA_ REPL stream:

o not_use_nov (i4) — Status of the special Premium Option accounting mode
(without Initial Margin and NOV, with negative Premium Option positions
prohibited).

The deprecated fields inter_cl_begin, inter_cl_end, and inter_cl_state have been removed
from the session table in the FORTS_REFDATA_REPL stream.

The deprecated field step_price_interclr has been removed from the sess_option_series
table in the FORTS _REFDATA_REPL stream.

The deprecated field step_price_interclr has been removed from the fut_sess_contents
table in the FORTS _REFDATA_REPL stream.

The deprecated field step_price_interclr has been removed from the fut_instruments table
in the FORTS_REFDATA _REPL stream.

The deprecated field xamount_apply has been removed from the fut_exec_orders table in
the FORTS_REFDATA_REPL stream.

The deprecated field xamount_apply has been removed from the opt_exec_orders table in
the FORTS_REFDATA_REPL stream.

The deprecated fut_intercl_info table has been removed from the
FORTS_REFDATA_REPL stream.

The deprecated opt_intercl_info table has been removed from the
FORTS_REFDATA_REPL stream.

The following new fields have been added to the fut_pos and fut_pos_sa tables in the
FORTS_CLR_REPL stream:

o vm_settl_price (d16.2) — Portion of the total Variation Margin associated with
the change in the Settlement Price, calculated for the client/firm and instrument
based on the results of the Clearing Session.

o vm_swap_rate (d16.2) — Portion of the total Variation Margin associated with
Funding (for Perpetual Futures), calculated for the client/firm and instrument
based on the results of the Clearing Session.



o vm_index_div (d16.2) — Portion of the total Variation Margin associated with
dividend adjustments (for Perpetual Futures on an index or equity), calculated for
the client/firm and instrument based on the results of the Clearing Session.

e The following new field has been added to the fut_sess_settl table in the
FORTS_CLR_REPL stream:

o swap_rate_curr (d16.5) — Current indicative Funding for the instrument (for
one-day futures contracts with automatic rollover), in the quotation currency (in
points).

o The following new fields have been added to the fut_pos, fut_pos_sa, opt_pos, and
opt_pos_sa tables in the FORTS_CLR_REPL stream:

o date_money clearing (t) — Clearing Date.

o settl datetime (t) — Settlement Date.

o The deprecated fields asset_type and pay have been removed from the money_clearing
and money_clearing_sa tables in the FORTS_CLR_REPL stream.

o The deprecated field pos_exec has been removed from the fut_pos, fut_pos_sa, opt_pos,
and opt_pos_sa tables in the FORTS_CLR_REPL stream.

o The following field has been added to the fut_vm and fut_vm_sa tables in the
FORTS_VM_REPL stream:

o swap_rate_curr (d16.5) — Indicative Funding for the current client position (for
Perpetual Futures), in points.

o The following field has been added to the dealer table in the
FORTS_INFO_REPL stream:

o not_use nov_client_default (i4) — Default status of the special Premium Option
accounting mode for Brokerage Firm clients.

o The following field has been added to the investor table in the FORTS_INFO_REPL
stream:

o not_use_nov (i4) — Status of the special Premium Option accounting mode
(without Initial Margin and NOV, with negative Premium Option positions
prohibited).

e Changes to the command schema repository:

o Added the new ChangeClientNotUseNOVMode command (msgid=479) —
Changes the special margining mode for Premium Options for a client.

o Added the new ChangeBFClientDefaultNotUseNOVMode command
(msgid=480) — Changes the default special margining mode for Premium
Options for Brokerage Firm clients.

8.2. FAST

e In the Market Data - Snapshot / Full Refresh (W) and Market Data - Incremental Refresh
(X) messages, the following changes have been made to the MDEnNtryType field:

o A new value, ‘q’, has been added — Current indicative Funding for the
instrument (for one-day futures contracts with automatic rollover), in points.

o A new value, ‘r’, has been added — Funding applied when the price of the
contract deviates from the price of the Underlying Asset by more than the
threshold specified for the contract (for one-day futures contracts with automatic
rollover), in points.



9. Changes to the Derivatives Market Terminal

The following new parameters have been added to the Limits window:

o Premium Reserve — Accumulated financial result of the current day’s Premium
Option trading, the reserve for orders, and the foreign exchange risk associated
with orders and trades.

o Indicative funding rate in points — Current Funding rate for carrying a
Perpetual Futures position to the next trading session, in points.

The following new parameter has been added to the Positions/Requests, Positions by
Settlement Accounts, and Settlement account assets windows:

o Indicative funding rate in points — Current Funding rate for carrying a
Perpetual Futures position to the next trading session, in points.

The following new parameters have been added to the Financial Instruments window:

o Indicative funding rate in points — Indicative Funding rate (for Perpetual
Futures), in points.

o Funding rate prev. in points — Funding rate during the previous Clearing
Session (for Perpetual Futures), in points.

The following new parameter has been added to the Money window:

o Premium Reserve — Accumulated financial result of the current day’s Premium
Option trading, the reserve for orders, and the foreign exchange risk associated
with orders and trades.

Changes to the Manage BF parameters window:

o A new toolbar button has been added — Modify special mode for calculating free
cash without Initial margin and NOV for clients of the Brokerage Firm.
The corresponding command has been added to the context menu.

o A new parameter has been added: Special Mode — Special mode for calculating
free cash without Initial margin and NOV, with a prohibition of naked position in
premium option.

Changes to the Manage client parameters window:

o A new toolbar button has been added — Modify special mode for calculating free

cash without Initial margin and NOV for clients of the Brokerage Firm.

The corresponding command has been added to the context menu.

A new parameter has been added: Special Mode — Special mode for calculating
free cash without Initial margin and NOV, with a prohibition of naked position in
premium option.

10. Changes to Reports

Changes to clientsXXYY.csv / clientsXX00.csv:

o The not_use_nov (smallint) field has been added — Status of the special Premium
Option accounting mode (without Initial Margin and NOV, with negative
Premium Option positions prohibited):

= -1 — Same as the Brokerage Firm setting (inherits the value of
dealer.not_use_nov_client_default);

= 0 — Standard Premium Option accounting mode;

= 1 — Special mode.



e Changes to f4_XXYY.csv/ f04cIXXYYZZZ.csv:

o Thevar_marg_b_swap_rate_curr (numeric(16,2)) field has been added —
Buyer’s Variation Margin component associated with the Funding rate applied
when the price of a one-day futures contract with automatic rollover deviates from
the price of the Underlying Asset by more than the threshold specified for the
contract (in points).

o Thevar_marg_s swap_rate_curr (numeric(16,2)) field has been added — Seller’s
Variation Margin component associated with the Funding rate applied when the
price of a one-day futures contract with automatic rollover deviates from the price
of the Underlying Asset by more than the threshold specified for the contract (in
points).

e Changes to f4_trade XXYY.csv / f04cl_trade XXYYZZZ.csv:

o Thevar_marg b swap_rate_curr (numeric(16,2)) field has been added —
Buyer’s Variation Margin component associated with the Funding rate applied
when the price of a one-day futures contract with automatic rollover deviates from
the price of the Underlying Asset by more than the threshold specified for the
contract (in points).

o Thevar_marg_s swap_rate_curr (numeric(16,2)) field has been added — Seller’s
Variation Margin component associated with the Funding rate applied when the
price of a one-day futures contract with automatic rollover deviates from the price
of the Underlying Asset by more than the threshold specified for the contract (in
points).

e Changes to f07.csv:

o The swap_rate_curr (numeric(16,2)) field has been added — Funding rate applied
when the price of a futures contract deviates from the price of the Underlying
Asset by more than the threshold specified for the futures contract (in points). The
value is determined in accordance with the contract specification.

e Changes to fposXXYY.csv / fposcIXXYYZZZ.csv:

o Thevar_marg_p swap_rate_curr (numeric(16,2)) field has been added —
Variation Margin component associated with the Funding rate applied when the
price of a one-day futures contract with automatic rollover deviates from the price
of the Underlying Asset by more than the threshold specified for the one-day
futures contract with automatic rollover. This component relates to the Variation
Margin for trades whose obligations had not been terminated as of the beginning
of the reporting day (in points).

e Thevar_marg_d_swap_rate_curr (numeric(16,2)) field has been added — Variation
Margin component associated with changes in the Settlement Price for futures contracts,
relating to the Variation Margin for trades executed during the reporting day (in points).

11. Interface Changes Planned for Future Releases

Please note that the following changes are planned for the CGATE interface in version 9.12:



o The following deprecated fields are planned to be removed:

o O O O O

FORTS_COMMON_REPL:common:settlement_price_open
FORTS_REFDATA REPL:fut _sess_contents:settlement_price_open
FORTS_REFDATA_REPL:fut_instruments:settlement_price_open
FORTS_REFDATA REPL:opt_sess_contents:settlement_price_open
FORTS_REFDATA_REPL:fut_sess_contents:ticker



