Cnuncok nameHeHnn B MapToBCcKOM penmse Spectra 9.3 (9.0 + 9.3)

A1. EamHan ToproBas ceccus Ha CpouHom pbiHke (ETC)

HauunHas ¢ Bepcum Spectra 9.3, Toprut Ha CpoUHOM pbiHKe ByAyT NPOBOANTLCSA B pexXunme EANMHON TOproBom ceccuu.
EavHas ToproBas ceccus — NPOeKT, HanpaBAeHHbI Ha U3MEeHeHWe TOProBoro pacnucaHus, NpoLeayp NPoBeseHNs
KAMpWUHra un pacyetoB B pexumMe T+1 Ha CpoyHOM pbiHke MOCKOBCKOW BUpPXKMU.

1.1. I3ameHeHuA B pacnmMcaHUn TOProBOro AHs

C nepexoAoM Ha EAnHYO TOProByto CECCMIO rpaHuLbl TOProBOro AHA Ha CPOYHOM pbiHKe ByayT BbIPOBHEHbI MO
KafeHAAPHOMY JHIO - BEYEpHSs TOProBas ceccus Tenepb ByAeT OTHOCUTLCA K TeKyLLEMY TOProBOMY AHH. Topru
6yayT HaunHaTbcA ¢ AO 1 yTpeHHel ceccum 1 ByayT NpoAo KaTbCA 6€3 NPMOCTaHOBOK A0 OKOHYaHWA BeUYepHen
TOProBOV Ceccum.

1.2. I3meHeHnA B KIMpUHre

MpomexxyTouHblin KnnpuHr (MK) oTMeHsieTcs 1 He ByaeT npoBoanTbCA. VI3MeHeHns B npoLeccax, CBf3aHHble C
oTmeHowu MK:

e [lepecTatoT BblgaBaTbCs CMHXPOCOObLITUS, cBA3aHHble ¢ K (intraday_clearing_started, intraday_clearing_finished
M T.n.)

e HeT npomexyTOUYHOWN NepeoLLeHkM, U yyeTa HaKoMAeHHOro GUHAHCOBOrO pesybTaTta B MPOMEXYTOYHbIX
perncrpax

e  DKCnuMpaumsa KoHTpakToB B MK 3amMeHseTcs Ha 3KCnMpauunio B Toprax, C onpeseneHvem cootsetctaytolein L n
nepecyetom O no no3numam

e [lapameTtpbl num_clr_2delivery, num_clr_2delivery_client_default 6yayT n3meHeHbl B pamkax nepexoga Ha ETC —
[enatca Ha 2 v oKpyrnaroTcs B 60bLLUYH CTPOHY.

e B notokax nosns, nmetoline otHoleHwme K MK, 0BHyar0TCs, 0OBABAAIOTCS YCTapeBLLUMMU 1 ByAYT yaaneHbl Yyepes
ZiBa penu3za.

e Ypansetcs naket otyeToB, oTHocAwWwmMecs K MK (FOYYYYMMDD.zip). OtueTbl 60ablLUe He NPeaoCTaBASAOTCA.

BeuepHuii knnpuHr (BK) 3ameHsieTcs Ha:

e KnnpuHroas ceccnro m-t-m . [pon3BoaMTCA NepeoLieHKa NO3nLNA, onpeseneHne TpeboBaHNn N 0683aTeNbCTB
(NnaHoBbIX OCTATKOB), M TOProBbIX IMMUTOB (NJ1aH + daKkT). [poBoamTca No okoH4YaHun Toprosoro aHA T (23:50
- 00:30)

e PacuetHas ceccuto. OcyLecTBASETCS UCNONHEHME TpeboBaHU 1 06a3aTeIbcTB, OOHOBAEHME GaKTUUECKNX
ocTaTkoB. PacyeTHas ceccus npoBoamTca Bo BpeMsa Toprosoro gHa T+1 B 20:00 6e3 nprocTaHOBKM TOPros

1.3. Mepexop Ha pacueTHbI Lk T+1

C peanuszaumen ETC ncnonHenve tpebosaHuii n obasatenscts Ha CpOYHOM pbiHKe Tenepb byAeT NponcxoanTs B
PacueTHyto ceccuto Ha cnefyroLnin eHb Nocae nx onpeaeneHna B pamkax KampuHroson ceccmm.

OnpeaeneHne TpeboBaHuii n o6sasarenncTs B KnmpuHrosyto ceccuto.

Mo okoHuaHuK Toprosoro aHs T ¢ 23:50 go 00:30 npoBoauTtcs KnvpuHrosas ceccus, B KOTOPOUW PacCUmMTbIBAOTCA U
dukcnpytotca cymmbl obasatenscte/TpeboBaHuii (06LLee HazBaHe Mtm-perncTpbl), BKAKOYasa BapuaLMOHHYHO
Map>cy (BM), npemun, kommnccun, cbopel, Wwrpadbl 1 nHble naatexxn. Cymmel BM, npemun n kommccmm
paccumnTbiBatoTCs, pukcupyrotcs B otueTax (f04, 004 no caenkam v cBogHble faHHble B oTyeTax fpos, opos, mon) v B
knnpuHrosow penavike B notoke FORTS_CLR_REPL. Mo ntoram KavpuHroBom ceccum y Y4acTHUKOB BO3HUKAKOT
obs3aTenbcTBa/TpeboBaHMs C pacueTamun Ha caeayroLnin Toproebid geHb (T+1) B 20:00 B PacueTHytro ceccuto.

ToproBble IMMUTbI PACCYMTBLIBAFOTCA C y4eTOM mtm 0653aTesbcTB/TpeboBaHW.
B TabavLbl kKnMpuHroBow penavku money_clearing/money_clearing_sa notoka FORTS_CLR_REPL go6aBneHbl noas,

TPaHCAVpYoLWMe mtm-perncTpsbl:

e date_money _clearing - [lata un Bpems GpopMMpOBaHUs 0CTaTkoB B KAMpUHIroByro uam PacueTHyto ceccuto
o settl_datetime - MNnaHoBas gaTa pacyeToB No 06s3aTENLCTBAM
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e in_out_netto - Tekyluee canba0 BBOAOB/BbIBOAOB

e vm_mtm - MNaaHoBOe 06s3aTensCcTBO (OnpeseneHHoe B KAMPUHIoOBYHO Ceccmto) no BapuaLMOHHOW
Map>ke, BKJIHOYAA BapMALMOHHYHO MapXXy Mo Map>XXnpyeMbiM OMLMOHaM

e premium_mtm - [MnaHoBOe 0643aTeNbLCTBO (ONpeAeneHHoe B KAMPUHIOBYHO CeCCcuio) Mo MpeMum No onuMoHam,
BK/IFOUaET B ce651 GMHAHCOBBIN pe3ynbTaT NCMONHEH WS

e charges - ®PakTnyeckn paccumTaHHble (B PacyeTHyto ceccuio) obsasatenbCcTBa Mo ynaate KOMUCCUA 1 WTpadoB

e charges_mtm - MNnaHoBble 06sA3aTenbCTBa (ONpeseneHHoe B KAMPUHIOBYHO Ceccuio) no yniate KOMUCCUIA 1
wrpados

o fee_fut_mtm - MnaHoBoe 06s3aTeNIbCTBO (ONpeaeseHHoe B KAMPUHIOBYHO CECCUIo) MO CyMMe BUpPXKeBOro u
KAMPUHroeoro cbopa 3a aHOHMMHbIe PbloYepCHble CAENKN

o fee_opt_mtm - MnaHoBoe 06s3aTeNbCTBO (ONpeaeneHHoe B KIMPUHIOBYHO CeCCUio) Mo Cymme BUP>KEBOTO U
KAMPUHroBOro cbopa 3a aHOHWMHbIE OMLUMOHHbIE CAENKN

B Tabaumubl part n part_sa notoka FORTS_PART_REPL pobasneHo none "daktmnyeckas nosmums B RUR" -
actual_amount_of_base_currency.

Vi3MeHuACs pacyeTt cymMbl, 4OCTYMHOW ANS BbIBOZA: B TEUEHME TOProBOro AHA (TaK Xe Kak cenyac) YUacTHUK MOXET
BbIBECTM MAX(TekyLuas no3uvums, naaHoBas no3uLus) Npu ycaoBmm, 4to nocse Boioga free_money>0. Taknm
06pa3oM YUacTHUK MOXET BbIBECTU MAAaHOBYHO MO3MLMIO NOC/e Hayasa TOPros.

McnonHeHune TpeboBaHuii u 06s3aTenbcTB B PacueTHyro ceccuio.

B 20:00 B PacuetHyto ceccnto (aeHb T+1) npoBoasaTcs pacyeTsbl Mo 0ba3atesibcTBaM/TpeboBaHUAM, KOTOPble Oblan
HauncneHbl B KnMprHrosyto ceccuio (aeHb T) B NpeAblAyL i AeHb.

B pe3ynbTate PacueTtHom ceccmm:

e B T1Oprosbix NoTOKax M3MeHUTCA 3HaueHre "dakTnyeckas no3umums B RUR" (actual_amount_of_base_currency) B
Tabavuax part v part_sa. PakTnyeckas nosuLma B TOProBbIX MOTOKaX paccumTbiBaeTcs Toibko no b® n PK, no
7KK He TpaHcavpyeTtca.

e B knnpuHrosown penavke FORTS_CLR_REPL (tabaunupl money_clearing/ money_clearing_sa) n3mMeHATCA 3HauYeHWs
bakTMUecKon NO3nNLMM Ha BEANYMHY NAAHOBbIX MtM-PerncTpoB (CyMMbl BapraLlMOHHON Map>u, NpemMuuy,
Komumccuin). Monsa «*mtm», B KOTOPbIX OTOBpaXanncb CyMmMbl 0653aTenbcTs/TpeboBaHnin, 6yayT OBHyNeHbI.

e [lo ntoram PacueTHoi ceccumn popmumpyeTtcs otyeT monsettl.

1.4. OnpepeneHue PacueTHOW LieHbl U MHANKATUBHbBIX KYpCOB

C peanuzauven EanHoli Toprosori Ceccum Ha CpOYHOM PbIHKE MEHSIETCS NPoLEecc onpeaeneHuns PacueTHol LeHb|,
NCNONb3yeMOM A/ PacUeTOB B KJIMPUHIOBYHO ceccuto. PacueTHas LeHa ByAeT onpesenstbcs B 3apaHee
3adurkcnpoBaHHoe pacnucaHnem spems (B 19:00 MSK), Bpemsa nybavkyetca B wito3e B nose settl_price_calc_time B
Tabamue session B notoke FORTS_REFDATA_REPL. 3HaueHre PacueTHOW LieHbl NOoc/ie ee onpegeneHmsa nybankyercs
B LWAr03e B nosie settlement_price_clr tabaunw fut_sess_contents n opt_sess_contents B noToke
FORTS_REFDATA_REPL. MNosBneHve HOBOro 3Ha4eHus PacueTHOM LieHbl B TabaumLax, MOXHO OTCIeANTb MO NPUXoay
CUHXpocobbiTus (47) settlpricecalc_finished B Tabavue sys_events.

[o Toukn onpegenenuns PacuetHon ueHbl (settl_price_calc_time) B none settlement_price_clr 6yaet otobpaxatbcs
npeablayliee 3HaveHne PacueTHol ueHbl. Jlorvka 3anonHeHns nons settlement_price He n3MeHseTCa - KakK U1
cenyac, none obHOBUTCA akTyasbHbIM 3HaueHWeMm (settlement_price_clr) B npouecce KnvpuHrosown ceccum.

1.4.1. PacueT A0NO/IHUTENbHbIX Be/IMUMH UHANKATUBHOW BapMaLMOHHOM Map)ku 1 TeKyLL,ero onepaTMBHoro
pucka c yueTtom PacueTHoOM LieHbl

B sononHeHme Kk Nny6aMKyeMbiM BEMYMHAM MHAMKATUBHOW BapvaLMOHHOW MapXu, KOTopas cYMTaeTcsl Ha OCHOBe
TekyLLen pbIHOYHOW LeHbl, ByayT TPaHCAMPOBATLCA 3HAYEHNA UHAMKATUBHOW BapnaLMOHHON MapXu C y4eTOM
3ad1KCMPOBaAHHOW 0 KAVPWHIa pacyeTHOW LieHbl. PaccuntbiBaeMoe 3HaveHmne nybamKyeTcs B LWAKO3E B NoJie
vm_at_settl B Tabanuax fut_vm, opt_vm, fut_vm_sa, opt_vm_sa B notoke FORTS_VM_REPL. [lo ¢urkcaymmn PacueTHomn
LeHbl, B pacyeTe vm_at_settl ncnonbsyetcs Tekyllas pbIHOYHas LieHa, Nocie GUKcaLmm pacueTHOM LieHbl, B pacyeTe
vm_at_settl 6yseT npumeHeHa pacyeTHas LeHa.

Taioke B notoke FORTS_RMT_REPL, B Tabauue rmt_im, ny6anKyrOTC AONOAHUTENBbHbBIE BEANUYMHBI: TEKYLL NI
onepaTuBHbIN PUCK C yUETOM pacyeTHOW LeHbl rmt_posrisk_at_settl n nHaMkaTBHaa BapraLMOHHas Mapxa C



YyYeTOM pacyeTHOM LieHbl rmt_vm_at_settl. lo ¢ukcaumm PacueTHON LieHbl, B pacyeTe 3TMX BENUYNH UCMOJb3YETCS
TekyLllas pbIHOUHAas LieHa, nocse GUKCaLLMM PacyeTHONM LieHbl, B pacyeTe ByaeT npvMeHeHa PacueTHas ueHa.

1.4.2. dnKcauma HANKaTUBHbIX KYPCOB

[ns pacyeTa KOHTPAKTOB, KOTUPYIOLLMXCA B BaNtOTe, TPEOYHOTCA 3adUKCUPOBaHHbIE 3HAYEHUS NHANKATUBHbIX
KYpCOB BatoT ANs ONpeseNeHns CTOMMOCTM Lara LeHbl (B KAVPUHT U Ans akcnupauun). IHankaTneHble Kypchbl
BatOT PUKCMPYOTCA ABa pa3a B AeHb B 14:00 1 B 19:00, cornacHo cywecteytowern MeToanke onpegeneHuns
MHANKATMBHbBIX KypcoB. CTOMMOCTb Luara LieHbl, paccymMTaHHasa € y4eToM MHANKATUBHBIX KypCoB, byseT oTpaxkeHa B
none step_price_clr B Tabanuax fut_sess_contents n sess_option_series notoka FORTS_REFDATA_REPL:

e /14 3KCMNPUPYEMbIX MHCTPYMeHTOB - B 14:00 1 B 19:00;
e /N5 OCTajbHbIX MHCTPYMeHTOB - 19:00, B MOMeHT durKcaLmm Kypca Ans KNIMPUHTOBOMW CECCUN.

1.5. Akcnupaumna KOHTpaKToB

B ETC akcnupaums KOHTPAKTOB MOXET NPON3BOANTLCA B TOPrax No pacrmcaHunio (C 3aKpbITUEM MNO3ULMM OHIANH) U
B KnmpuHrosyro ceccuo. Cnocob akcnmpauumn KoHTpakTa 3agaetcs Ha yposHe ®BK n OC. TpaHcavpyeTcs B Wro3e B
notoke FORTS_REFDATA_REPL B Tabanuax fut_sess_contents B none signs: 0x80000 - skcnunpaLms no pacnmcaHuwo
nnn akcnmpauus B KnnpuHrosyto ceccuto, 0 - akcnvpauma B KnvpuHrosyro ceccuio; 1 - akcnupaumsa no
pacnuncaHuio, un sess_option_series B nose signs: Ox1 - akcnvpauma no pacnmMcaHuo AN 3KCnMpauna B
KnnpuHrosyto ceccuto, 0 - akcnupauus B KnnpuHrosyto ceccuto; 1 - akcnmpauma No pacnmcaHuio.

Takoke AN MHCTPYMEHTOB, 3KCMMPUPYEMBIX MO PacnmcaHunio, JOKHO 6bITb 3a4aHO BpeMs 3KCnnpaummn (3agaetcs Ha
ypoBHe ®BK 1 OC). TpaHcamnpyetca B wato3e B notoke FORTS_REFDATA_REPL B Tabamuax fut_vcb n
sess_option_series B nose expiration_time.

DKCNMpaLmMsa KOHTPAKTOB MO PacnmcaHmio MOXET NPoun3BOANTLCA ABaxabl B A4eHb B 14:00 1 19:00 no MOCKOBCKOMY
BPEMEHMU.

Jkcnupauua B pamkax KavpuHroon ceccuu:

e JlocpouyHas peannsauua npasa jepxatenemM aMepuKaHCKoro onuuoHa
e Bbixog 13 "BeuHbIx" dblouepcoB (nogaya nopydeHmin go 19:00)

KoHTpakTbl He TOPrytoTcs NoC/ie TOUKN PUKcaunm cpesa JaHHbIX A OHAalH akcnvpauum (14:00 n 19:00), B 3TMX
TOYKax HaYMHAETCs NPOLECC SKCAMpPaLUN. SKCNUPaLIMs KOHTPAKTOB MO PacnvcaHuIo 3aBepLUaeTcs He NnosgHee
OKOHYaHus KNnnMpuHroBo ceccun Tekyllero AHs. B pesyabtaTe akcnvpauum no3unumm 3akpbisatotcs, FO
BbICBOOOXKAETCA, @ HaKOMAEeHHbIN GUHAHCOBBIN pe3yabTaT byaeT yunTbiBaTbCA B CBOBOAHbIX cpeacTBax. [pouecc
3KCMNMpaLymMm No noctaBoYHbIM GbrovepcaM He MeHsaeTca - akcnupauua B 19:00, Toprm npekpatyatorca B 19:00,
No3MLMK BbICBOBOXAArOTCS NO dakTy NOCTaBKN B AeHb T+.

1.6. BbiBOA, sleHeXXHbIX cpeacTB (pybneir)
[o PacueTtHoln ceccumn

Mocne KI'II/IpMHrOBOI?I ceccnm n 40 npoeeneHna PacueTHOI ceccnmn MakcrMasibHas CymMMa B py6}'|ﬂX, AOCTyrnHaaA AnA
BblBOJ4a, onpeaenaeTca, Kak MMHMMaibHOE 13 3HAUEHUN: CBO6OAHbII7I JIMMUT U MaKCUMaJ/IbHOE N3 3HAaYEHWNI: OCTaToK
AEHEXHbIX CPeACTB B Poccumnckmx py6ﬂﬂX M OCTaTOK AEHEXHbIX CPEACTB B Poccmimnckmnx py6}'|ﬂX Ha mtm perncrpax.

MakcumanbHas cymMmbl ans BbiBoga = MIN (money_free; MAX (ocTtaTok poccuiicknx pybaeri; ocTaTok pocCcumicKmnx
pybaen + mtm perncrpsl))

"OcTaToK poccUickmx pybaein” - 3To pakTUUeCKnin 0CTaTok B POCCUNCKUX Pybisix 6e3 yueTa OLLeHKM 3ai10roB 1 mtm
perncTpos.

Mocne npoBeaeHna PacueTHol ceccum

Mocne npoBeaeHus PacueTHOM ceccnm  GakTUUECKMIA OCTAaTOK BaslkOThl "pOCCUicKne pyban" CTaHOBUTCA PaBHbIM
0CTaTOK POCCUNCKMX pybnen fo PacueTHon ceccum + mtm perncrpel

MakcnmanbHas cymMbl ans BbiBoga = MIN (money_free; octatok poccuiickinx pybnen)

1.7. Komuccnn



C peanuzauven ETC Ha CpOUHOM pbIHKE BHOCATCS M3MEHEHUS MO eXeMeCAUHbIM\eXXeKBapTaibHbIM CIUCAHUAM.
CnncaHve komuccuii B ETC npon3BoguTcs B ABa 3Tana:

e CHauana exxemecsyHas/exekBapTajbHaa KOMUCCUA HAYNCAAETCA W BKAOYaeTca B charges_mtm peructp B
KnnpuHroByto ceccuto fHs pacyeTa KOMUCCUM (NepBbI/MOoCNefHUIA AeHb MecsL,a/KBapTana)
e CnuncaHne KOMUCCMN MPOUCXOANT Ha CeayroLLMIA AeHb B PacueTHyto ceccuio

1.8. BbicTaBNeHMe MapX>XUHa/bHbIX TpeboBaHWi

B pamkax pennsa TKC Spectra 9.3 BHOCATCA M3MeEHEHUs B NpoLiecc GukcaLmm MapXXunHanbHbix TpeboBaHUA Ha
CpoyHOM pbiHKe. Map>krHanbHble TpeboBaHWs ByayT BbICTaBAATLCA B cCOOTBETCTBUM C [MpaBunamun Knmpunra HKO
HKLL, (AO) B 10:00 Mck. Map>nHanbHble TpeboBaHMS AOKHbI ObITb MCMONHEHbI 40 17:30 Mck.

B MOMeHT dukcaumnm Mmap>kmHanbHbIx TpeboaHui, B notoke FORTS_PART_REPL (MHpopmaumsa o cpeacTBax
nmmuTax), B Tabavue part_sa: Cpeactsa v AMMUTBI MO PacueTHOMY KOAy, B Cyvae HaAn4uus 3a0/KEHHOCTH, ByayT
3aMONHATLCA HOBblE MOJIA:

e margin_call_moment - gata n Bpems dpukcaLmm map>KmHaabHblX TpeboBaHUN
e margin_call_fix — 3adpukcrmpoBaHHble Map>XXunHaibHble TpebOBaH WS
e margin_call_current - TekyLee coctosiHve 3adUKCUPOBaAHHBIX MapXXnHaNbHbIX TpeboBaHMA

B TeueHre TOproBoro AHs, NpW NoraweHny 3a40/KEHHOCTH, 3HaYeHne margin_call_current 6yseT ymeHbLIaThCA Ha
CYMMY UCMONHEHNs TpeboBaHWS.

Kpome Toro, B MOMEHT durKcaLmm Map>KuHaabHbIX TPe60BaHWI, NPU HAANYMN 3340KEHHOCTY, y4acTHMKaM
KAvpwWHra byaeT otnpasaeH HoBbld otyeT MTYYYYMMDD.zip (YYYYMMDD - pata) "OTueT 0 Map>XnHaibHOM
TpeboBaHUK", B KOTOPOM ByAeT coaep>kaTbca caegyroLias nHdopmaums:

e moment - gaTa 1 Bpems BbiCTaBAeHN Map>KHabHbIX TPE6OBAHWI (FTIT-MM-A4 Y4Y:MM:CC)

e max_margin_date - MakcMmanbHOe Bpems ucnosHeHus MapxxunHanbHoro TpeboBaHus (rrrr-MM-A4 Y4:MM:CC)
e kod - pacueTHbI Kog,

e margin_sum - cymma Map>uHanbHoro TpeboBaHus, pyo.

VHdopmaLmsa o Map>KrHanbHbIX TpeboBaHMAX ByaeT Takxke AOCTyrnHa B 61up>xeBOM ToproBoM TepmuHane MOEX
Spectra B MmeHt0 AgMuHUCTprpoBaHue - CpesacTBa MO pacyeTHbIM KogaM. [lobaBnseTcs oTobpaxkeHne AaHHbIX
margin_call_moment ("Bpems dukcauun MT", "[aTta n Bpems dukcaLmm Map>XKUHaabHbIX TpeboBaHWn"),
margin_call_fix ("3adpukcmpoBaHHble MT", "3adunKcMpoBaHHble Ha yCTaHOBAEHHOE BPEMSI Map>XXWNHasbHble
TpebosaHua") n margin_call_current ("Tekywun pasamep MT", "TekyLmii pazamep Map>XunHaabHbIX TpeboBaHWi").

2. ABoitHoe 'O npun nocrtaBke No ¢pblouepcam Ha aKLUn

Mpouecc noctaBkM Pbroyepca Ha akLMo NoApasymeBaeT 6J10KMpoOBaHME rapaHTMHOro obecneyeHns No NO3mLnn
no nocTtaBAeHHOMY dbrouepcy 4O MOMEHTa 3akaroueHns caenok T+ no noctaBke Ha POHAOBOM pbiHKE NpU
HeoTpuLaTenbHOM EgnHOM nvmuTe. Takon noaxos TpebyeT OT YuacTHMKa B MOMEHT MOCTaBKM ABOVHOIO
rapaHTMIHOro obecnevenus (ogHoBpeMeHHO Ha CpoyHoM 1 POHAOBOM PbIHKAX).

Tenepb, ecv noctaBka dbloyepca Ha akLmm co CPOYHOro pbiHKa Ha POHAOBBIN PbIHOK MPOUCXOAUT BHYTPU OAHOrO
PacueTtHoro koga EavHoro nyna, To nocae 3akatoueHns caenok T+ no noctaske Ha POHAOBOM pbIHKE, rapaHTUIIHOE
obecneyeHne Ha CpOYHOM pbIHKe BbICBOBOXAaeTCA 6e3 NpoBepoK Ha AOCTaTOUHOCTb EfMHOro anmura.
[JanbHenwmni KoHTpoab ocBoboamBLLerocs [O He NpeanosaraeTcs U YUacTHUK MOXET pacnopsaanTbCs CpeacTBamm
Kak Ans OTKpbITMA no3numm Ha CP Tak n nepeBect Ha OP.

[na YuactHukos nog PK He ElN npouecc noctaBkn He MeHAeTCs.
3. YBegomnenue B TKC Cnekrpa o BanaHum Ko na MKC

Mpwn ycTtaHoBke KO3dduLmeHTa O B pa3pese bO+bA, ecin BA Bxogut B MKC, TO 3HaueHne koadbbuumeHTa
nprMeHsaeTca Ko BceM 6a30BbIM akTMBaMm, kotopble BxoaaT B MKC, npnyem ana saHHon b® Bbibupaetca
Hanbosblee 3HayeHne KIO cpean BA, Bxoaawmx B MKC. Mpu 3agaHnn KO B pa3pese b®+BA B TKC CnekTpa
Aob6aBneHO yBegoMAeHWe, UTO ByaeT npumMeHaTbea Hanbonbwmii KO 13 Bcex OBK, Bxoaawmx B 3ot MKC:



"BHumaHue: A exodum e MKC. bydem npumeHamocsa Haubosnewee 3Ha4deHue KO no BA, exodauwjux e MKC, no
daHHoU 6@." .

yBegoMeHve B LWAKO3€e NPUXOANT B OTBETE Ha YCMELLIHOE BbINOJHEHNE KOMaHAbl
ChangeBFClientBaseContractParametersNextSession - 13meHeHne napameTpoB kaveHToB bO no BA.
noka3sbiBaeTcs B TepMumHane CpoYHOro pbiHKa B OKHe pefakTMpoBaHWA napameTpoB kKaneHTos b® no BA
(AZMVHWCTpUpOBaHVe— YnpasjeHve napametTpamu kaneHToB b® no bBA— [lobaBuTtb/VI3MeHUTL NapameTpbl
knaveHToB b® no BA). Takke B OkHe YnpaBaeHve napametpamu kaneHtos b® no BA (AgMUHUCTpUpOBaHNe —
YnpasneHve napametpamu knneHToB b® no BA) gobasneHbl nons: "MKC" - kog MEXKOHTPaKTHOTO Cnpesa;
"AkTnBHbIN KO3. FO (MKC)" - ncnonbsyembii KIO (Hauboseuwiee 3HayeHue KO u3 scex bA, exodswux 8 MKC no
OaHHoU BP).

4. lopaboTka AMHaMMNUYeCcKoro sKcnoprta repmuHana SPECTRA

B TepmunHane CpouHoro pbiHka gobaBieHa onuus pesepBHOE KOMMPOBaHWe Bbirpy>kaembix ¢arinos. B HacTpoikax B
avanor Hactpolikn — OcHOBHble — ObLyme B cekLmo DKCNOPT AaHHbIX 4obaBaeH uekbokc "CoxpaHaTb pe3epBHble
Konmmn" (N0 YMOAYaHUIO BbIKNKOYEHA) C AOMNOAHUTENbHOM onumel "LLUnpuHa nons Ans HoMepa pesepBHOM konun®
(o1 1 Ao 6), 3HaUeHWe NO YMOAYaHWIO 3, UTO COOTBETCTBYET darinam pesepBHOM Konum Buga Pos.001.csv.

Ecam onums pesepBHOro KONMMPOBaHMWA BKAKOUEHA, TO NH060MN 3KCNopT ByAeT NPUBOAWTL K NPeABapUTENbHOMY
nepeHocy npeablayLLero cogep>XXMmMoro anna B Gainn c pe3epBHOM KOMMEN 1 HOMEPOM, MaKCMMasbHbIM Cpean
cywectBytownx + 1 (Hanpumep, Pos.001.csv). ®aiin co3saeTtcs B TOM Xe AUPEKTOPUM, YTO U OCHOBHOW. Mpun
AOCTUDKEHMM MaKCMMalbHO BO3MOXHOTO A/ 3alaHHON WWPWHBI HOMEepa UMeHW daiina, B KaxAbl NOCAeAyOLW N
3KCMOPT pe3epBHble KOMMK ByAyT Nepe3anucbiBaTbCs B NOCAeAHUN, Hanpumep, B P0s.999.csv (ans WnpuHbl 3).

5. HoBble TunbI 6anchupy|ou.|,v|x caenok ana IMKBNAaLLMOHHOIO HETTUHra

B Lensax koppekTHOro yyeta B noptdene YuactHuka kavpuHra 6anaHcmpyrowmnx caenok, sakatodaembix HKL, B
npoLiecce MMKBUAALMOHHOTO HETTMHTa, A0baB/ieH HOBbIV TUMN CAENOK yperyampoBaHus - "banaHcupytolas caenka
no obs3atenbCcTBaM YUacTHMKA KAMPUHTa — IMKBUAAHTA".

B Tabamuax 3assok/caenok (orders_log/multileg_orders_log/user_deal/ user_multileg_deal) ans nons
reason/reason_buy/reason_sell (nprunHa 3akatoUeHUs CAenokK yperyanmpoBaHuns) 406aBaseTcs HOBOE 3HaUeHMe:

e "11" - banaHcupytowas caenka no obsasarenbcTBam YuacTHMKa KAMPUHTa — INKBUAAHTA

B oTtuetax f04_XXYY.csv, f04cIXXYYZZZ.csv, f04_trade_XXYY.csv, f04cl_trade_XXYYZZZ.csv no6aBneH HOBbIN TUM
caenky B nons type_buy, type_sell: "29" - ans 6anaHCUpyrOLWMX CAENOK MO 0653aTeNbCTBAM YUacTHUKA KAMPUHIa —
NNKBUAAHTA.

B oTueTax 004_XXYY.csv, 004cIXXYYZZZ.csv, 004_trade_XXYY.csv, 004cl_trade_XXYYZZZ.csv no6aBieH HOBbIN TUM
caenky B noas type_buy, type_sell: "9" - ans 6anaHcMpytowmx caenok no obssatesbcTBaM YuacTHUKA KAMPUHTa —
NVKBUAAHTA.

6. npOCTaBIIEHVIe NnpusHaka MHOCTPaHHOro 6a3oBoro akTMBea no ¢b|oqepcaM

Y dbrouepCHbIX KOHTPAKTOB Ha MHOCTPaHHble LIb n Ha nHaekcbl, B KOTOpble BXOAAT 3TW MHOCTPaHHble LIb
YCTaHOBJEH CreLmanbHbl MPU3HaK MHOCTPaHHOro 6asoBoro akTvea. B Tabanuax: fut_vcb: CnpaBouHMK TOpryembix
akTMBOB (pbrouepchl) 1 base_contracts_params: MNapameTpbl 6a30BbIX KOHTPAKTOB, B NOJIE SigNS ANS MHOCTPAHHbIX
WHCTPYMEHTOB MPOCTaB/IeH MNPU3HAK OTHECEHUSA MHCTPYMEHTa K MHOCTPaHHbIM: 6UT 0x2 1 — MHOCTPaHHBIW.

7. U3ameHeHusn B uHTepdgeiicax n API

7.1. CGATE

e B notoke FORTS_TRADE_REPL B Tabnuuax csoux 3assok orders_log n multileg_orders_log (8 nose reason) un
caenok user_deal n user_multileg_deal (B nonsix reason_buy un reason_sell) sobaBneHa TpaHcasLmMs HOBOFO
3HaYeHus:

o "11" - banaHcupytowas caenka nNo obsA3aTeNbCTBaM YUacTHUKa KANPUHTa — IMKBUAAHTa

e B notoke FORTS_USERORDERBOOK_REPL B Tabauue info yaaneHsl yctapeslune nons logRev un lifeNum
(ob6BbsaBAANOCH B Bepcum 8.3). BMecTo 3TMx noselt Hazo ucnonb3oBath noas trades_rev u trades_lifenum,
COOTBETCTBEHHO.

e B notoke FORTS_USERORDERBOOK_REPL B Tabnuuy info_currentday so6aeneHo HOBOe nose:



o publication_state (i1) - CoctosiHne ny6amkaumm: 0 — in progress (faHHble He roToBbl), 1 — done
B notoke FORTS_ORDBOOK_REPL B Tabauue info yaaneHbl yctapeswme nons logRev u lifeNum (o6basasnock B
Bepcuu 8.3). BmecTo 3Tux nonelt Hazo ncnonb3osath noas trades_rev u trades_lifenum, cootBeTcTBEHHO.
B notoke FORTS_ORDBOOK_REPL B Tabsmuy info_currentday go6asneHo HoBoe none:

o publication_state (i1) - CoctosiHne ny6amkaymmn: 0 — in progress (faHHble He roToBbl), 1 — done
B notoke FORTS_REFDATA_REPL B Tabauue session noss
inter_cl_begin (t), inter_cl_end (t), inter_cl_state (i4) o6bsBAsOTCA ycTapeBWUMN 1 ByayT yAaneHsbl B Bepcun 9.9
B notoke FORTS_REFDATA_REPL B Tabauue session gobaB/ieHbl HOBble NMOAS:

o settl_sess_begin (t) - lata n Bpems Hauana pacyeTHon ceccmm (settlement session)

o clr_sess_begin (t) - JaTa 1 Bpems Hayana KAMPUHIroBon ceccum (clearing session)

o settl_price_calc_time (t) - JaTa 1 Bpems 3anycka npouecca onpeseneHus pacyeTHbIX LieH

o settl_sess_t1_begin (t) - MNnaHoBas gata 1 Bpems Hayana pacyeTHOM CECCUN B TOPTOBbIN AeHb T+1

o margin_call_fix_schedule (t) - Jlata n Bpems aBTOMaT14eckomn puKcaLmm MapXXmHanbHbIX TpeboBaHWA
B notoke FORTS_REFDATA_REPL B Tabaunue sess_option_series none step_price_interclr (d16.5) o6baBasetcs
ycTapeBLWnM v ByaeT yaaneHo B Bepcun 9.9
B notoke FORTS_REFDATA_REPL B Tabaunue fut_sess_contents none step_price_interclr (d16.5) o6bsaBaseTcs
ycTapeBWwnm v byaeT yaaneHo B Bepcun 9.9
B notoke FORTS_REFDATA_REPL B Tabauue fut_instruments none step_price_interclr (d16.5) o6bsBaseTcs
ycTapeBWwnm n 6yaet yaaneHo B Bepcun 9.9
B notoke FORTS_REFDATA_REPL tabnuua fut_intercl_info o6bsaBasieTcs yctapesiuelt n byaeT yaaneHa B Bepcum
9.9
B notoke FORTS_REFDATA_REPL tabaunua opt_intercl_info o6bsaBasetca yctapeBLuel n 6yaeT yaaneHa B Bepcum
9.9
B notoke FORTS_REFDATA_REPL B Tabauue investor nose num_clr_2delivery (i4): 3HaueHve nons nogesneHo Ha 2
N OKPYrNeHO B BObLLYI CTOPOHY
B notoke FORTS_REFDATA_REPL B Tabauue dealer nons num_clr_2delivery (i4) n
num_clr_2delivery_client_default (i4): 3HaueHve nons noseneHo Ha 2 1 OKPYrAeHO B BObLLYHO CTOPOHY
B notoke FORTS_REFDATA_REPL B Tabnunue fut_vcb B none signs nepeonpeseneHo HazHayeHne dnara ‘0x1'.
Tenepb 3T0: IKCNMpPaLMsA NO PacNUCaHMIO UK IKCMVPALMSA B KIVMPUHTOBYHO CECCUHO:

o '0'- B KavpuHrosyro ceccuto

o '1'-no pacnucaHuio
B notoke FORTS_REFDATA_REPL B Tabauue fut_sess_contents B nose signs nepeonpeseneHo HasHayeHne dnara
'‘0x80000'". Tenepb 3T0: SKCAMPALMA NO PACAMCAHNIO AW SKCNUPALNA B KIVPUHTOBYHO CECCUIO:

o '0'-B KanpuHrosyto ceccuto

o '1'-no pacnucanuo
B notoke FORTS_REFDATA_REPL B Tabauue sess_option_series B moJe signs nepeonpejeneHo HasHaueHne
dnara '0x1'. Tenepb 3T0: SKCAMPaALMA NO PACMUCAHNUIO WA SKCMMPALLMA B KIMPUHIOBYH CECCUIO:

o '0'-B KnnpwuHrosyto ceccuto

o '1'-no pacnucaHuo
B notoke FORTS_REFDATA_REPL B Tabaunupl fut_vcb v sess_option_series fo6aBneHo HoBoe noe:

o expiration_time (t) - Bpemsa akcnunpaumm
B notoke FORTS_REFDATA_REPL B Tabanubl fut_sess_contents n opt_sess_contents go6aBneHo HoBoe noe:

o settlement_price_clr (d16.5) - PacueTHas ueHa npeacrosLlen KAMPUHIOBON ceccumu
B notoke FORTS_INFO_REPL B Tabaunue investor none num_clr_2delivery (i4): 3HaueHve noas nogeneHo Ha 2 un
OKPYr/NE€HO B 6O/bLLYH CTOPOHY
B notoke FORTS_INFO_REPL B Tabauue dealer nons num_clr_2delivery (i4) n
num_clr_2delivery_client_default (i4): 3HaueHve nons NoseneHo Ha 2 N OKPYrAeHO B BObLLYHO CTOPOHY
B notoke FORTS_INFO_REPL B Tabsuue base_contracts_params B nose signs nepeonpezeneHo HasHavyeHne
dnara 'Ox1'. Tenepb 310: SKCAMpPaALMA NO PACMUCAHNUIO WA SKCAMPALIMA B KNMPUHIOBYHO CECCUIO:

o '0'-B KnnpuHrosyto ceccuto

o '1'-no pacnucanuo
B notoke FORTS_PART_REPL B Tabavupbl part n part_sa fo6aBneHo HOBOe noe:

o actual_amount_of_base_currency (d26.2 ) - ®aktnueckoe KoaM4ecTBo pybsien
B notoke FORTS_PART_REPL B Tabsnvuy part_sa fo6aBieHbl HOBble NOAS:

o margin_call_moment (t) - JaTta n Bpemsa dukcaumm map>XmHaabHbIX TPe6OBaHN

o margin_call_fix (d26.2) — 3adurkcmpoBaHHble MapXunHanbHble TpeboBaHMA

o margin_call_current (d26.2) - TekyLuee cocTosiHNe 3adNKCUPOBAHHBIX MapPXXUHaNbHbIX TPeHOBaHWN



B notoke FORTS_PART_REPL B Tabsimuax part n part_sa noas vm_intercl n premium_intercl o6bsBastoTcs
yCTapeBLIMMU 1 BYAYT yaaneHbl B Bepcum 9.9
B notoke FORTS_CLR_REPL B Tabauubl money_clearing n money_clearing_sa fo6aBneHbl HOBble NOS:
o date_money_clearing (t) - Jata 1 Bpems dopMmMpoBaHUsa OCTaTKOB B KAMPUHroByto nam PacuyeTHyto
ceccuto
settl_datetime (t) - MNnaHoBas gata pacyeToB No ob6s3aTenbCTBaM
in_out_netto (d16.2) - TekyLee canbio BBOAOB/BLIBOOB
o vm_mtm (d16.2) - MNnaHoBoe 06s3aTenbCTBO (OnpeseneHHoe B KC) No BapraLMOHHOW MapXe, BKAKOYas
BapMaLMOHHYH MapXky No MapXX1pyeMblM OMnLMOoHaM
o premium_mtm (d16.2) - NMnaHoBoe ob6s3aTenbcTBo (onpegeneHHoe B KC) No npemMum no onuuoHam,
BK/IFOUaET B ce651 GMHAHCOBBIN pe3ynbTaT NCMONHEH WS
o charges (d16.2) - ®akTnyeckn paccuntaHHble (B PC) oba3aTenbCcTBa No ynaate KOMUCCUiA U wtpados
o charges_mtm (d16.2) - MNnaHoBble 0bsa3aTenbcTBa (onpegeneHHoe B KC) no ynaate kommuccuin u wirpados
fee_fut_mtm (d16.2) - MNMnaHoBoe o6s3aTenbCTBO (ONpeseneHHoe B KC) no
cymMme PpbroUYEpPCHOro BUPXKEBOro U KANPUHIOBOro cbopa 3a aHOHVMHbIE CAENKM
o fee_opt_mtm (d16.2) - MNnaHoBoe 0bs3aTenbCTBO (ONpeaeneHHoe B KC) no
CyMMe OMUMNOHHOTO BUPXEBOTO N KNMPUHTOBOro cbopa 3a aHOHUMHbIE CAeNKN
B notoke FORTS_CLR_REPL B Tabanuax money_clearing n money_clearing_sa none pay obbsaBasercs
ycTapeBWwnm n byaet yaaneHo B Bepcun 9.9
B notoke FORTS_CLR_REPL B Tabanupi fut_pos, opt_pos, fut_pos_sa n opt_pos_sa sobaBieHO HOBOe MnoJe:
o Xxpos_exec (i8) - KoanyectBo NCNONHEHHBIX MO3ULMIA
B notoke FORTS_CLR_REPL B Tabanuax fut_pos, opt_pos, fut_pos_sa 1 opt_pos_sa nosie pos_exec 06bABAAETCS
yCTapeBLUM v ByaeT yaaneHo B Bepcum 9.9. BMeCTo Hero ncnosb3yrTe noae Xpos_exec.
B notoke FORTS_VM_REPL B Tabanypl fut_vm, opt_vm, fut_vm_sa n opt_vm_sa go6aBieHO HOBOE Moe:
o vm_at_settl (d16.5) - lHankaTnBHas BapuraLMoHHas Map>Ka C y4eTOM 3adUKCMPOBaHHbIX PacUeTHbIX LieH
NS NPeACTOsALLEro KAMPUHTa
B notoke FORTS_RMT_REPL B Tabanue rmt_im gobaeneHbl HOBblE MOS:
o rmt_posrisk_at_settl (d16.2) - Tekywimii onepaTBHBIA PUCK C y4eTOM 3adUKCMPOBAHHbIX PacYeTHbIX LieH
ANS NPEeACTOALLErO KAMPUHTa
o rmt_vm_at_settl (d26.2) - VIHgnKaTVBHaa BapnaLmnoHHas Mapxa C y4eToM 3aprKCMPOBAHHbIX PacyeTHbIX
LeH A5 NPeacTosLLEero KAMpuHra
Mone server_time gobasneHo B TabauLy sys_events B MOTOKax:
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
o FORTS_USER_REPL
B cBA3M c nepexosom Ha 42-t0 Bepcuto MHTepdelica B MOTOKN U3 TOPrOBO-KJAUPUHIOBOW CUCTEMbI Ba/IKOTHOTO U
bOHA0BOrO PbIHKOB BHOCATCA CeAytoLLne N3MEeHEHUS:
o B notoke MCXSPOT_INFO_REPL B Tabanue SECURITIES nameHeH Tnn noasa ACCRUEDINT Ha f.
o B notoke MCXSPOT_INFO_REPL B Tabanue SEC_SETTLECODE m3meHeH Tin noas ACCRUEDINT Ha f.
o B notoke MCXSPOT_INFO_REPL B Tabanue SEC_SETTLECODE n3meHeH tun noas ACCRUEDINT2 Ha f.
o B notoke MCXSPOT_MDTRADE_REPL B Tabanue ALL_TRADES n3meHeH Tin noas ACCRUEDINT Ha f.

O 0O 0O 0O 0 0O 0O O O O O O O O



7.2 TWIME

e [pekpalyeHa pa3gava cooblyeHnsa SystemEvent ¢ Tvnamu cobbITuii:
o "102" IntradayClearingFinished - Bce pacueTHble npoueaypbl B MPOMKAVPUHIE 3aKOHYEHbI.
o "104" IntradayClearingStarted - Hauano npoMkanpuHra.
e B cxeme coobuieruii B TradSesEventEnum yaaneHbl 3HaueHuns:
o 102 - IntradayClearingFinished;
o 104 - IntradayClearingStarted.

7.3. FAST

e B coobueHunmn TradingSessionStatus:
o WpeHtndukatop coobuyerums id nameHeH ¢ 41 Ha 46.
o YpaneHbl nons TradSesIntermClearingStartTime un TradSesIntermClearingEndTime
o [obasneHbl nons:
= SettlSessBegin - [lata 1 BpeMs Hayana pacyeTtHon ceccun B popmate: YYYYMMDDHHMMSSsss
= (ClrSessBegin - [lata v Bpemsa Havyana kampuHrosom ceccum B popmate: YYYYMMDDHHMMSSsss
e B coobueHnunn SecurityDefinition B none Flags nepeonpegeneHo HasHauveHue dnara '0x80000'. Tenepsb 3T0:
JKCNMpauma No PacnmMCcaHNIo UAN SKCNMPaLNA B KIMPUHIOBYHO CECCUIO:
o '0'-B KnnpuHrosyto ceccuto
o '1'-no pacnucanuo
e B coobueHnn SecurityDefinition:
o W3meHeHo onucanwue rpynnbl nonei EventType=7, EventDate, EventTime.
o W3meHeHo onucanwue rpynnbl nonei EventType=101, EventDate, EventTime.
o W3meHeHo onucaHwve napbl nonet MaturityDate, MaturityTime. MNons 06baBAAIOTCA YCTapeBLUMMU 1
NNaHMPYOTCA K yaaneHuto B Bepcum 22 nioHa 2026 r. B coctaBe Bepcum Spectra-9.6. Heobxoanmo
nepenTn Ha ncnonb3oBaHue nonen EventType=101, EventDate, EventTime.

7.4. SIMBA

e Bepcus cxembl coobLLEHNIA M3MeEHeHa ¢ 6 Ha 8.
e B coobuweHunm TradingSessionStatus:
o WaeHtnoukatop coobueHns msg id nameHen c 23 Ha 26.
o Ypanensl nons TradSesintermClearingStartTime n TradSesIntermClearingEndTime.
o [JobaBneHbl nons:
= SettlSessBegin - [lata v Bpemsa Hadana pacyeTHown ceccum B dopmate: YYYYMMDDHHMMSSsss
= ClrSessBegin - [lata v Bpems Hadana kanpuHrosoi ceccum B popmate: YYYYMMDDHHMMSSsss
e B coobuweHnunn SecurityDefinition B none Flags nepeonpegeneHo HasHauveHue dnara '0x80000'. Tenepsb 3T0:
SKcnmpauma No pacnmcaHuo AN 3KCAMpPaLna B KIMPUHIOBYHO CECCUIO:
o '0'-B KanpwuHrosyto ceccuto
o '1'-no pacnucanuto
e B coobueHnunm SecurityDefinition:
o W3meHeHo onucaHwue rpynnbl nonen EventType=7, EventDate, EventTime.
o W3meHeHo onucaHwme rpynnbl nonen EventType=101, EventDate, EventTime.
o W3meHeHo onucarve napbl nonet MaturityDate, MaturityTime. MNona 06bABAAIOTCA yCTapeBLUUMN U
NAaHMPYOTCA K yaaneHuto B Bepcum 22 ntoHsa 2026 r. B coctaBe Bepcum Spectra-9.6. Heobxoanmo
nepewTt Ha ncnonb3zosaHune nonen EventType=101, EventDate, EventTime.

8. UameHeHunsa B TepmuHane CpoUHOro pbiHKa

e B okHe Ceccus po6aBneHbl HOBble NapaMeTpbl:
o Pacu. Hauano - Bpems Hauana pacyeTHOW ceccuu
o Knwup. Hauano - Bpems Havana KAMpUHroBon ceccmm

e B okHe YnpaBneHue napametpamu knveHToB B® no BA f06aB/ieHbl HOBble MapaMeTpbl:
o MKC - Koz MexXKOHTpaKTHOro cnpasa



o AxtuBHbIN KO3¢. FO (MKC) - Vicnonb3yembii KIO - Hanbonbluee 3HaveHne KIO m3 Bcex bA, BxoasLwmx
B MKC no gaHHon b®
e B okHe YcTraHoBKa napameTtpoB B® no BA fo6aBneHo npeaynpexaenue: "BHumaHue: Eciu BA exodum e MKC,
mo 6ydem npumeHamecsa Haubosbwee 3HaqeHue KIO no BA, exodsawux e MKC, no daHHol 6"
e B okHe 3anpeTbl Ha onepauun f06aBneHbl GuabTpbl No nonsm: Cekums, Mpuopurer, CocTosAHue.
e [lobaBneHa onuua pe3epBHOro KOMMPOBaHWUA MPY 3KCNOPTE AaHHbIX B dali.
e B okHe CpeacrBa no pacueTHbIM Kogam J06aB/ieHbl HOBble MapaMeTpbl:
o Bpemsa ¢pukcauum MT - [lata 1 Bpemsa GrKcaLMm Map>KMHaAbHbIX TpeboBaHWI
o 3adukcmnpoBaHHblie MT - 3adukcrpoBaHHble Ha YCTaHOBNEHHOE BPeMs MapXKunHasbHble TpeboBaHus
o Tekywwuit pasmep MT - TekyLmii pasmep Map>XXunHanbHbIX TpeboBaHWi
e B okHa CpeactBa no pacyeTHbIM KogaM B kKaupuHre v CpeacTBa No KJIMEeHTaM B KJIMPUHre A06aB/ieHb!
HOBble MapaMeTpbl:

o [Mara - [lata v Bpema dpopmmnpoBaHma octaTkoB B KAIMPUHroByro namn PacueTHyro ceccuto

o /[arta pacuetoB - [171aHOBas AaTa pacyeToB Nno obs3atenscTBam

o Bsopgbl/BbiBOAbI - Tekyllee canbo BBOAOB/BbIBOJOB

o 06sa3ar. ¢akr - akTnueckn paccuntaHHble (B PacueTHyto ceccunto) obs3aTenbcTBa no yrnaate KOMUCCUIA
n wrpados

o BM mtMm - MNMnaHoBoe 0653aTenbCTBO (ONpeseneHHoe B KAMPUHIOBYHO ceccuto) Mo BapuaLMOHHON

Map>Ke, BKJKOYasa BapuaLMOHHYHO Map>y Mo Map>XXMpyeMbiM OMLMOHaM
o Mpemusa mtm - MnaHoBoe ob6s3aTenbcTBO (ONpeseneHHoe B KAMPUHIOBYHO ceccuto) no npemumm no
OnuuoHamMm, BKIOYaeT B ceba GMHAHCOBbLIN pe3yabTaT UCMOAHEHWA
o O6a3ar. MTM - [ThaHOBble 0bs3aTeNbCTBa (ONpeAeneHHble B KAMPUHIOBYHO ceccuto) no ynsate
KOMWUCCUn 1 wTpados
o ®btoy. cbop MTM - 1aHoBOe 0b6A3aTeNLCTBO (ONpeseneHHoe B KNIMPUHIOBYHO ceccunto) no cymme
H61P>KEBOrO 1 KAMPUHrOBOro cbopa 3a aHOHVMHbIe GbloUYepPCHbIE CAENKN
o Onu. cbop MTM - [1n1aHOBOe 0653aTeNbCTBO (ONpesesieHHoe B KAMPUHIOBYHO CECCUIO) MO CyMMe
H6UP>KEBOrO 1 KAMPUHIOBOro cbopa 3a aHOHWMHbIE OMLMOHHbIE CAENKN
e B okHax CpeacrBa no pacueTHbIM Kogam B kKaupuHre 1 CpeactBa No KIMEHTaM B KJIMPUHTe N3MeHEHb!
cnegyrolme napameTpei:
o BM Ha BM ¢akr - PakTnyeckn paccumtaHHas (B PacueTHyto ceccuto) BapraLMOHHas Mapxa, BKaro4as
BapVaLMOHHYHO Map>Xy MO MapXX1pyeMbiM OMNLMOHaM
o Mpemusa Ha Mpemusa pakr - PakTnyeckn paccumtaHHas (B PacueTHyro ceccunto) NnpemMmsa no onumMoHam,
nofyYeHHas/cnncaHHas B KIMPUHIOBYHO CECCUIO, B MepecyeTe Ha pyban. Bkatouaet B ceba GrHaHCOBbLIN
pe3y/ibTaT UCMONHEHWS
o ®brou. cbop Ha Pbrou. cbop PakT - PakTnueckn paccumTaHHas (B PacueTHyto ceccuro) cymma
B6UPKEBOro 1 KANPUHroBoro cbopa 3a aHOHMMHbIE CAeKM Mo dbrovepcam, CymMa BktoUeHa B charges
o Onu. c6op Ha Onu. c6op PakT - PakTyeckn paccumTaHHas (B PacueTHyto ceccuto) cymma bupskeBoro
W KIMPUHToBOro cbopa 3a aHOHMMHbIe CAENKM MO onumnoHaMm, cyMMa BkatodeHa B charges
e B okHax CpeacrBa no pacueTHbiM Kogam B kKaupuHre 1 CpeactBa No KIMEHTaM B KJIMPUHre yjaneH
napametp MameHeHune
e B okHO JlIumutuposaHue go6aBneHbl HOBblE MapaMeTPbl:
o TOP c PL, npeact.kn. - 6681-Y - TekyLnin onepaTUBHbINA PUCK C Y4ETOM 3aPUKCMPOBAHHBIX PACHETHBIX
LeH A1 NPeACTOALLEro KAMPUHIa, paccUMTbiBaeMblv B pamkax ykasaHus 6681-Y
o BM c PL npeact.kn. - 6681-Y - ViHgnKatneHasa BapraLMOHHas MapXa C y4eToM 3apUKCUPOBaHHbIX
pacyeTHbIX LieH A1 MPeACTOoALWEero KANPUHra, paccumTbiBaeMas B paMKkax ykasaHusa 6681-Y
e BokHa Mosnumn/nopyuenus n Mosmumm no PK gobasneH HOBbIV NapameTp:
o BM c PU npepcr.kn. - lHanKaTMBHasA BapyaLMoOHHasa Map>a € y4eTOM 3apUKCMPOBAHHbIX PacyeTHbIX
LeH A1A NPesCcToALero KAMpuHra

9. I3meHeHuA B oTueTax

e YpaneH naket otyetoB FOYYYYMMDD_1.zip MK - ot4eTbl no ntoram npom.kavpuHra (1.zip)
e [lobaBneH HOBbIN NakeT otyeToB SETTLEYYYYMMDD.zip - OtyeTbl no pesyabtatam PacyetHon Ceccum B
20:00:
o monsettIXXYY.csv - Otuet no geHbram 6P/PP no ntoram PacuetHon ceccum
o monsettlcIXXYYZZZ.csv - OTueT no JeHbram KaMeHTa no utoram PacueTHoM ceccum



Vi3meHeHo Ha3BaHve naketa FOYYYYMMDD_2.zip BK - otyeTbl no utoram kavpuHra (2.zip). Tenepb 370:
FOYYYYMMDD_2.zip - OtyeTbl no ntoram KnvpuHroBown ceccum
B naket otuetoB FOYYYYMMDD_2.zip - OtyeTbl no ntoram KnvpuHroBown ceccun o6aBaeHbl OTHETI:
o chargesXXYY.csv - OTueT 0 HauMCAeHHbIX KOMUCCUAX, WTpadax 1 UHbIX obs3aTenbcteax no PO/bd
o chargescIXXYYZZZ.csv - OTUeT 0 HaunCAeHHbIX KOMUCCKAX, WTpadax 1 UHbIX 06sa3aTenbCTBax no
KAVeHTaM
[JobasneH HoBbIN NakeT oT4yetoB MTYYYYMMDD.zip - OTueTbl 0 Map>XXunHaibHbIX TPe6OBaHMSAX:
o mtXX00.csv - OTyeT 0 Map>XXnHaabHOM TpeboBaHUK
M3ameHeHne B monXXYY.csv, monclXXYYZZZ.csv:
o [JobaBneHbl HOBble NOAS:
= settle_date (char(10)) - Jata pacuetos T+1, T.e. aTa AHS, Koraa 6yzet PacuetHas ceccus
= var_marg_mtm (numeric(16, 2)) - BapraunoHHasa map>a (py6.) HauncaeHHas B KnvpuHrosyro
ceccuto
= prem_mtm (numeric(16, 2)) - OnunoHHas npemus (pyb.) HaumcaeHHas B KiMpuHroByro
ceccumto
= in_out_netto (numeric(16, 2)) - 3ameHeHMe CyMMbl AeHEXHbIX CPeAcTB B pyoasx PO v/ nan
OLEHOYHOW CTOMMOCTU MHOCTPaHHOM BaatoTbl/ Mpoduns akTMBa NO MHOCTPAHHOW BastoTe,
LleHHOW bymare, AparoLeHHOMY MeTaly B TedeHue aHsa (B pybasx PO) no onepaumsm BBoja
/ BblBOAA
= charges (numeric(16, 2)) - ®akTnueckoe NcnoaHeHne 0b6s3aTeNbCTBA MO yraaTe KOMUCCUN,
wrpadoB 1 obs3aTenbCTBa MO BbinaTe / MOAyYEHUHO eAMHOBPEMEHHOTO naaTexa no
BbIXOAY 13 BeYHOro dbroyepca
= charges_mtm (numeric(16, 2)) - HauncneHHble 0653aTenbCTBa MO yrniaTe KOMUCCUN,
wrpadoB 1 oba3aTenbCTBa MO BbiMiaTe / MOAyYeHWHO eAMHOBPEMEHHOrO naaTexa no
BbIXOAY 13 BeuHoro dbroyepca
= fut_sbor_mtm (numeric(16, 2)) - HauncneHHas B KnupuHrosyto ceccuto cymma Brp>KeBoro
cbopa 1 KOMUCCUMOHHOTO BO3HarpaxaeHus KnMpuHrosoro LieHTpa 3a 3akatoueHme
6e3agpecHbix caenok ¢ dbroyepcamu (pyb.)
= opt_sbor_mtm (numeric(16, 2)) - HauncneHHas B KnnpuHrosyto ceccmto cymma brp>KeBoro
cbopa 1 KOMUCCUMOHHOTO BO3HarpaxaeHus KnMpuHroBoro LieHTpa 3a 3akatoueHme
6e3agpecHbix cAenok ¢ onumoHamm (py6.)
= amount_end_mtm (numeric(16, 2)) - MnaHoBas, paccunTaHHas C y4eTOM HaYMCIEHHbIX Mtm
3HaYeHWKn, CyMMa JeHEeXHbIX cpeacTB B pybasx PO n/man oueHo4vHas CTOMMOCTb
MHOCTPaHHOW BantoTbl/ MNpoduraa akTMBa MO MHOCTPaAHHOW BantoTe, LieHHOW Bymare,
JparoLeHHoOMy MeTanny Ha KOHeL, OTYeTHOro AHA (B pybasx PO)
= sbor_ex_mtm (numeric(16,2)) - HauncneHHble 0bs3aTenbCTBa No ynaate 6upxesoro cbopa
3a agpecHble 1 bezagpecHble caenku (pyb.)
= sbor_cc_mtm (numeric(16,2)) - HauncneHHoe obsa3aTtenbCcTBO MO ynaate KOMUCCMOHHOTO
BO3HarpaxsaeHuns KavprHroBoro LieHTpa 3a agpecHble 1 6e3agpecHble caenku (pyb.)
o YpaneHbl nons pay, gowide, freewide, margincall, vat_ex, vat_cc, ext_rez.
M3meHeHune B multilegfO4_XXYY.csv, multilegfO4cIXXYYZZZ csv:
o [obasneHo nosne settle_date - [lata PacueTHol ceccuun, KOTopasi MPOBOAUTCS Ha CeAyHOLLMN
Toprosou geHb (T+1) nocne KnnpuHroBou ceccun (3a geHb T), B KOTOPYHO paccumUTanmChb CAenkm
o YpaneHbl nons vat_ex_b, vat_cc_b, vat_ex_s, vat_cc_s, price_rur2.
V3meHeHne B f04_XXYY.csv, f04cIXXYYZZZ csv:
o [obasneHo nose settle_date - [lata PacueTHol ceccunn, KOTOpas MPOBOAUTCA Ha CeAyHOLLNIA
Toprosol geHb (T+1) nocne KnnpuHroso ceccuun (3a AeHb T), B KOTOPYH PacCUMTaNnCh CAENKN
o YpaneHnbl nons profit_usd, vat_ex_b, vat_cc_b, vat_ex_s, vat_cc_s.
V3meHeHne B 004_XXYY.csv, 004cIXXYYZZZ.csv:
o [obasneHo none settle_date - [lata PacueTHOM ceccunn, KOTopas NPOBOAUTCA Ha CAeAyoLLnIA
Toprosou AeHb (T+1) nocne KnupuHroeow ceccum (3a geHb T), B KOTOPYH paccumMTanvCb CAENKN
o YpaneHnbl nons profit_usd, vat_ex_b, vat_cc_b, vat_ex_s, vat_cc_s.
ViameHeHne B fO7.csv:
o Ypanenbl nons limit, pr_setll, pr_settl_r, spot, base.
V3meHeHwne B 007.csv:
o YpaneHbl nons pr_volat, pr_theorpr.
N3meHeHmne B payXXYY.csv, payclIXXYYZZZ.csv:



o YpaneHbl nons payer, inn, bik.
N3meHeHme B fposXXYY.csv, fposcIXXYYZZZ.csv:
o [obasneHo nose settle_date - [lata PacueTHOl ceccnn, KOTOpas MPOBOAUTCA Ha CEAYHOLLNIA
Toprosou geHb (T+1) nocne KnnpuHroson ceccumn (3a AeHb T), B KOTOPYHO paccymMTanncCh Caenku

o YpaneHbl nons go_netto, accum_go, fee_trans, vat_ex, vat_cc, pos_failed, var_marg_prom.
M3meHeHune B oposXXYY.csv,0poscIXXYYZZZ.csv:

o [obasneHo nose settle_date - [lata PacueTHol ceccuun, KoTopas NMPOBOAUTCS Ha CIeAYHOLLMN

Toprosou AeHb (T+1) nocne KnupuHroeow ceccum (3a geHb T), B KOTOPYH paccumMTanvCb CAENKN

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

Vi3meHeHwue B riskposXXYY.csv:
o YpaneHo none fee_risk.
Vi3ameHeHne B clientsXX00.csv/clientsXXYY.csv:
o YpaneHbl nons isrepo, account_forts.
Vi3ameHeHwne B tranfeeXXYY.csv:
o Ypanenbl nons futopt, mm, addtr, fee, vat_sbortr.
N3meHeHne B f04_trade XXYY.csv, fO4cl_trade XXYYZZZ.csv:
o [Jlob6asneHo none settle_date - [lata PacueTHOW ceccuun, KOTopas NPOBOANUTCA Ha CNeAyOLL M
Toprosou AeHb (T+1) nocne KnupuHroeow ceccum (3a geHb T), B KOTOPYH paccumMTannCb CAENKN
o YpaneHbl nons profit_usd, vat_ex_b, vat_cc_b, vat_ex_s, vat_cc_s.
N3meHeHne B 004 _trade XXYY.csv,004c|_trade XXYYZZZ.csv:
o [obasneHo nosne settle_date - [lata PacueTHol ceccuun, KOTopas MPOBOAUTCA Ha CeAy oL
Toprosou AeHb (T+1) nocne KnupuHroeow ceccum (3a geHb T), B KOTOPYH paccumTannCb CAENKN
o YpaneHbl nons profit_usd, vat_ex_b, vat_cc_b, vat_ex_s, vat_cc_s.
N3meHeHmne B multilegfO4_trade_XXYY.csv, multilegfO4cl_trade_XXYYZZZ.csv:
o [obasneHo nosne settle_date - [lata PacueTHol ceccuun, KOTopas MPOBOAUTCA Ha CeAyHOLLMN
Toprosoli geHb (T+1) nocne KnnpuHrosoi ceccum (3a AeHb T), B KOTOPYH paccumMTanncCh Caenku
o YpaneHbl nons vat_ex_b, vat_cc_b, vat_ex_s, vat_cc_s, price_rur2.
M3meHeHne B multilegordlog_trade_XXYY.csv:

o Ypanenbl nons rate, date_clr.

B oTuetax f04_XXYY.csv, f04cIXXYYZZZ.csv, f04_trade_XXYY.csv, fO4cl_trade XXYYZZZ.csv nob6aBneH HOBbIN
™MN caenku B noas type_buy, type_sell: "29" - ana GanaHcnpyroLmMx cAenok no obs3aTesbcTBaM YyacTHMKa
KAVPWHIa — INKBMAAHTA.

B otuetax 004_XXYY.csv, 004cIXXYYZZZ.csv, 004_trade_XXYY.csv, 004cl_trade_XXYYZZZ.csv pobaBsieH HOBbIN
™MN caenkn B noas type_buy, type_sell: "9" - ana 6anaHcmpytowmx caenok no obsasatenbcTBam YuacTHvKa
KJAVPVHIA — INKBUAAHTA.

B oTuetbl ans MapkeT-melikepoB gobaBneHo HoBoe noJe "Kog nporpamMmbl™:

o mmfutXXXX - go6asneHo nose PROGRAM_CODE varchar(50) B koHew, dpatina
mmopt_strikesXXXX - gobasneHo none PROGRAM_CODE varchar(50) B koHel, darina
mmopt_averageXXXX - gobasneHo none PROGRAM_CODE varchar(50) B koHeL, daiina
MM_RankingXXXX - so6aBneHo nose "Koa nporpammel” varchar(50) Ha 3aknagky "MM_RANKING"
MM_PaymentXXXX:

= pobaeseHo Ha 3aknagky "MM_payment_programm”

= pobaeneHo none "Kog nporpammsl” Ha 3aknagkn "MM_payment”, "

Mone pobaBneHo nocne konoHkn "N gorosopa".

O O O O

MM_payment_details".



Spectra 9.3, March release (9.0+9.3)

1. Unified Trading Session on the Derivatives market

Starting with Spectra 9.3, trading on the Derivatives market will be conducted in the mode of the Unified Trading
Session. The Unified Trading Session is a project aimed at reorganizing the trading schedule and settlement
procedures on the Moscow Exchange Derivatives market. As a result of the changes, the trading schedule becomes
more transparent, and members' capabilities for managing funds are expanded.

1.1 Changes to the trading day schedule

With the transition to the Unified Trading Session, the trading day on the Derivatives market will correspond to the
calendar day. The evening trading session will no longer relate to the next calendar day but will become part of the
current trading day. Trading will begin with the opening auction and the morning session and will continue without
interruption until the end of the evening trading session, allowing members to trade during highly liquid periods
and not miss trading opportunities. Exceptions are days when the additional weekend trading session is conducted.
As before, additional weekend trading session trades are attributed to the nearest trading day and settled in the
next clearing session.

1.2 Changes to Clearing Sessions

The procedure for conducting clearing sessions on the Derivatives market is changing. The intraday clearing is
canceled and will no longer be conducted. Changes related to the cancellation of intraday clearing:

e Synchronization events related to intraday clearing (intraday_clearing_started, intraday_clearing_finished, etc.)
are no longer issued.

e There is no intermediate revaluation or recording of accumulated financial results in intermediate registers.

e Contract expiration in intraday clearing is replaced by expiration during trading, with determination of the
corresponding exercise price and recalculation of initial margin based on positions.

e Parameters num_clr_2delivery, num_clr_2delivery_client_default, exp_clearings_cc, exp_clearings_bf,
exp_clearings_sa will be modified as part of the transition to Unified Trading Session - divided by 2 and rounded
up.

e Fields in streams related to intraday clearing are zeroed, marked as deprecated, and will be removed after two
releases.

e The report package related to intraday clearing (FOYYYYMMDD.zip) is removed. Reports are no longer provided.

The evening clearing session is divided into two parts:

e m-t-m clearing session - revaluation of positions, determination of obligations/requirements (planned balances),
and trading limits (planned + actual). Conducted after the end of Trading Day T (11:50 PM — 12:30 AM);

e settlement session - execution of obligations/requirements and updating of actual balances. Conducted during
Trading Day T+1 at 08:00 PM without interruption of trading.

1.3 Transition to T+1 Settlement Cycle

With the implementation of Unified Trading Session, execution of obligations and requirements on the Derivatives
market will now occur on the next day after their determination during the clearing session.

Trading

On trading days from 08:50 AM to 11:50 PM, the Opening auction, morning, daytime, and evening trading periods
are conducted. During additional weekend trading session, from 09:00 AM to 07:00 PM, the Opening auction before
additional weekend trading session and the additional weekend trading session are conducted.

At 11:50 PM, trading ends. At this moment, a list of trades concluded during the trading day will be determined.
Clearing

After the end of Trading Day T from 11:50 PM to 12:30 AM, the clearing session is conducted, during which amounts
of obligations/requirements (collectively referred to as mtm registers) are calculated and fixed, including variation
margin, premiums, commissions, fees, penalties, and other payments. Amounts of variation margin, premiums, and
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commissions are calculated, fixed in reports (f04, 004 for trades and aggregated data in 'fpos’, 'opos’, and 'mon’
reports) and in the clearing replica in the FORTS_CLR_REPL stream. As a result of the clearing session, members incur
obligations/requirements to be settled on the next trading day (T+1) at 08:00 PM in the settlement session. If the
mtm value is negative, the mtm amount is debited in the settlement session. If the mtm value is positive, the mtm
amount is credited in the settlement session. Trading limits are calculated considering mtm
obligations/requirements. No changes to trading limits occur in the settlement session, as mtm amounts are
accounted for immediately after the clearing session.

In most cases, immediately after the end of the clearing session, the next trading session is scheduled. Information
appears in trading streams via the gateway. The following fields, transmitting mtm registers, have been added to the
money_clearing/money_clearing_sa tables in the FORTS_CLR_REPL stream:

e date_money_clearing - Date and time of balance formation during the clearing session or settlement session;

e settl_datetime - Planned settlement date for obligations;

e in_out_netto - Current balance of inflows/outflows;

e vm_mtm - Planned obligation (determined during the clearing session) for variation margin, including variation
margin for futures-style options;

e premium_mtm - Planned obligation (determined during the clearing session) for option premiums, including the
financial result of option exercise;

e charges - Actual obligations (calculated in the settlement session) for payment of commissions and penalties;

e charges_mtm - Planned obligations (determined during the clearing session) for payment of commissions and
penalties;

e fee_fut_mtm - Planned obligation (determined during the clearing session) for the sum of exchange and clearing
fees for anonymous futures trades;

e fee_opt_mtm - Planned obligation (determined during the clearing session) for the sum of exchange and
clearing fees for anonymous options trades.

The field "actual position in RUR", actual_amount_of_base_currency, has been added to the 'part’ and ‘part_sa' tables
in the FORTS_PART_REPL stream.

On the next day, trading proceeds according to the schedule. During the trading day (as before), a member may
withdraw MAX (current position, planned position) provided that after withdrawal, free_money > 0. Thus, a member
may withdraw the planned position after trading begins. Note that in Unified Trading Session, the calculation of the
amount available for withdrawal has changed.

Settlement

At 08:00 PM, the settlement session executes obligations/requirements accrued during the previous day’s clearing
session. As a result of the settlement session:

e The value of "actual position in RUR" in the 'part' and 'part_sa' tables in trading streams will change. The actual
position in trading streams is calculated only for brokerage firms and settlement accounts, not transmitted for
7KK.

e Inthe clearing replica FORTS_CLR_REPL (tables money_clearing/money_clearing_sa), values of actual position
and its details, i.e., amounts of variation margin, premiums, commissions, will change. Fields "*mtm", which
displayed obligations/requirements, will be zeroed.

e As aresult of the settlement session, the 'monsettl' report is generated.

1.4 Determination of settlement price and indicative rates

With the implementation of the Unified Trading Session on the Derivatives market, the process of determining the
settlement price, used for clearing calculations, is changing. The settlement price will be determined at a time pre-
scheduled and published in the gateway in the settl_price_calc_time field of the 'session’ table in the
FORTS_REFDATA_REPL stream. The value of the settlement price after determination is published in the gateway in
the settlement_price_clr field of the fut_sess_contents and opt_sess_contents tables in the FORTS_REFDATA_REPL
stream. The appearance of a new settlement price value in the tables can be tracked by receiving synchronization
event (47) settlpricecalc_finished in the sys_events table. Note that settlement prices may be recalculated before the
clearing session after additional checks. After each recalculation, a new synchronization event (47)
settlpricecalc_finished will be issued.



Before the settlement price determination point (settl_price_calc_time), the previous settlement price value will be
displayed in the settlement_price_clr field. The logic for populating the settlement_price field remains unchanged -
as before, the field will be updated with the current value during the clearing session.

1.4.1 Calculation of additional values of indicative variation margin and current operational risk considering
settlement price

In addition to the published values of indicative variation margin, calculated based on the current market price,
values of indicative variation margin considering the pre-fixed settlement price will be transmitted. The calculated
value is published in the gateway in the vm_at_settl field of the fut_vm, opt_vm, fut_vm_sa, opt_vm_sa tables in the
FORTS_VM_REPL stream. Before settlement price fixation, the current market price is used in the vm_at_settl
calculation; after settlement price fixation, the settlement price is applied.

Also, in the FORTS_RMT_REPL stream, in the rmt_im table, additional values are published: current operational risk
considering the settlement price (rmt_posrisk_at_settl) and indicative variation margin considering the settlement
price (rmt_vm_at_settl). Before settlement price fixation, the current market price is used in the calculation of these
values; after settlement price fixation, the settlement price is applied.

1.4.2 Fixation of indicative rates

For contracts quoted in foreign currency, fixed values of indicative currency rates are required to determine the price
step cost (for clearing and expiration). Indicative currency rates are fixed twice daily at 02:00 PM and 07:00 PM.
Corresponding fixed values of price step cost for each contract will be reflected in the step_price_clr field of the
fut_sess_contents and sess_option_series tables in the FORTS_REFDATA_REPL stream:

e for expiring instruments - at 02:00 PM and 07:00 PM;
e for other instruments - at 07:00 PM, at the moment of rate fixation for the clearing session.

1.5 Contract Expiration

In Unified Trading Session, contract expiration may occur during trading (with 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 in
the signs field: 0x80000 - expiration by schedule or expiration in the clearing session, 0 - expiration in the clearing
session; 1 - expiration by schedule; and in the sess_option_series table in the signs field: 0x1 - expiration by schedule
or expiration in the clearing session, 0 - expiration in the clearing session; 1 - expiration by schedule.

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 in the expiration_time field.

Contract expiration during trading may occur twice daily at 02:00 PM and 07:00 PM Moscow time. The following
may expire during trading:

e (Cash-settled Futures,

e Futures-style options expiring on the same day as their underlying futures,

e Premium options,

e Futures-style options whose expiration date does not coincide with their underlying futures.

Contracts are not traded after the data cutoff point for online expiration (02:00 PM and 07:00 PM); at these points,
the expiration process begins. Contract expiration during trading ends no later than the end of the current day's
clearing session. As a result of expiration, positions are closed, initial margin is released, and accumulated financial
results are accounted for in free cash.

Expiration within the clearing session:
e Deliverable futures. Delivery procedure remains unchanged.

e Prescheduled option exercise by the holder of an American option.
e Exit from perpetual futures (orders submitted before 07:00 PM).



1.6 Withdrawal of Funds (RUB)
Before the Settlement Session

After the clearing session and before the settlement session, the maximum RUB amount available for withdrawal is
determined as the minimum of: free limit and the maximum of: RUB cash balance and RUB cash balance on mtm
registers.

Maximum withdrawal amount = MIN (money_free; MAX (RUB balance; RUB balance + mtm registers)).
"RUB balance" is the actual RUB balance without consideration of collateral valuation and mtm registers.
After the Settlement Session

After the settlement session, the actual RUB balance becomes equal to 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 Unified Trading Session on the Derivatives market, changes are introduced to
monthly/quarterly deductions. Commission deductions in Unified Trading Session are performed in two stages:

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 on the next day in the Settlement Session.

1.8 Margin call issuance

Within the Spectra 9.3 release, changes are introduced to the margin call fixation process on the Derivatives market.
Margin calls will be issued in accordance with the Clearing Rules of National Clearing Center at 10:00 AM Moscow
time. Margin calls must be fulfilled by 05:30 PM Moscow time.

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, the following new fields will be
populated:

e margin_call_moment - date and time of margin call fixation;
e margin_call_fix — fixed margin call;
e margin_call_current - current status of fixed margin call.

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

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 the following information:

e moment - date and time of margin call issuance (yyyy-mm-dd hh:mm:ss);

e max_margin_date - maximum time for margin call fulfillment (yyyy-mm-dd hh:mm:ss);
e kod - settlement account;

e 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. Display of margin_call_moment (“Margin call fixation time", "Date and time of

margin call fixation"), margin_call_fix ("Fixed margin call”, "Margin call fixed at the specified time"), and

margin_call_current ("Current margin call”, "Current margin call size") has been added.
2. Double initial margin for delivery of equity futures

The delivery process for equity futures implies blocking of initial margin on the delivered futures position until the
execution of T+ trades on the Equity market under a non-negative Unified Limit. This approach requires members to
provide double initial margin (simultaneously on the Derivatives and Equity markets) at the time of delivery.



Now, if delivery of equity futures from the Derivatives market to the Equity market occurs within a single Settlement
Account of the Unified Pool, then after execution of T+ delivery trades on the Equity market and receipt of a
message from the Equity market’'s ASTS confirming fulfillment of the futures obligation, SPECTRA will
unconditionally (without checking Unified Limit > 0) close the delivered futures position and release the initial
margin. Further control of the released initial margin is not assumed, and the member may use the funds to open a
position on the Derivatives market or transfer them to the Equity market.

For members under a Settlement Account not part of the Unified Pool, the delivery process remains unchanged.
3. Notification in Spectra trading and clearing system regarding the impact of collateral coefficient on CCS

When setting the collateral coefficient by brokerage firm+underlying asset, if the underlying asset is part of a cross-
contract spread, the coefficient is applied to all underlying assets included in the cross-contract spread, and for the
given brokerage firm, the highest collateral coefficient among the underlying assets included in the cross-contract
spread is selected. When setting the collateral coefficient by brokerage firm+underlying asset in Spectra system, a
notification is added that the highest collateral coefficient among all underlying futures contracts included in this
cross-contract spread will be applied: "Attention: If the UA is part of a CCS, the highest collateral coef. among all UA
included in the CCS will be applied for the given BF".

The notification appears in the gateway in response to successful execution of the
ChangeBFClientBaseContractParametersNextSession command - Changing parameters of client brokerage firm by
underlying asset. It is displayed in the Derivatives market terminal in the window for editing parameters of client
brokerage firms by underlying asset (Management — Manage BF clients parameters for UA — Add / Change
parameters of BF clients for UA). Also, in the window management of client brokerage firm parameters by
underlying asset (Management — Manage BF clients parameters for UA), the following fields have been added:
"CCS" - cross-contract spread code; "Active collateral coef. (CCS)" - used collateral coefficient (highest collateral
coefficient among all underlying assets included in the CCS for this brokerage firm).

4. Enhancement of dynamic export in the Spectra terminal

In the Derivatives market terminal, an option for backup copying of exported files has been added. In Settings —
Terminal settings — Main — Common — Data Export, a checkbox "Create backups" has been added (disabled by
default) with an additional option "Width of the backup number field" (from 1 to 6), default value 3, corresponding
to backup copy files of the form Pos.001.csv.

If the backup copy option is enabled, any export will trigger a preliminary transfer of the previous file content to a
backup file with the highest existing number + 1 (e.g., Pos.001.csv). The file is created in the same directory as the
main file. When the maximum possible number for the given width is reached, subsequent exports will 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 in the portfolio of a clearing member of balancing trades conducted by NCC during
liquidation netting, a new type of settlement trade has been added - "Balancing trade for the obligations of the
Defaulting Clearing Member".

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

e "11" - Balancing trade for the obligations of the Defaulting Clearing Member.

In reports f04_XXYY.csv, f04cIXXYYZZZ.csv, f04_trade_XXYY.csv, f04cl_trade_XXYYZZZ.csv, a new trade type has been
added to the type_buy/type_sell fields: "29" - for balancing trades for obligations of the Defaulting Clearing
Member.

In reports 004_XXYY.csv, 004cIXXYYZZZ.csv, 004_trade_XXYY.csv, o04cl_trade_XXYYZZZ.csv, a new trade type has
been added to the type_buy/type_sell fields: "9" - for balancing trades for obligations of the Defaulting Clearing
Member.



6. Changes in Interfaces and APIs
6.1. CGATE

e Inthe FORTS_TRADE_REPL stream, in the own orders tables orders_log and multileg_orders_log (in the 'reason’
field) and trades user_deal and user_multileg_deal (in the reason_buy and reason_sell fields), a new value has
been added:

o "11" - Balancing trade for the obligations of the Defaulting Clearing Member
e In the FORTS_USERORDERBOOK_REPL stream, in the 'info' table, deprecated fields logRev and lifeNum
(deprecated in version 8.3) have been removed. Use fields trades_rev and trades_lifenum instead.
e Inthe FORTS_USERORDERBOOK_REPL stream, a new field has been added to the info_currentday table:

o publication_state (i1) - Publication state: 0 — in progress (data not ready), 1 — done
e Inthe FORTS_ORDBOOK_REPL stream, in the 'info' table, deprecated fields logRev and lifeNum (deprecated in
version 8.3) have been removed. Use fields trades_rev and trades_lifenum instead.
e Inthe FORTS_ORDBOOK_REPL stream, a new field has been added to the info_currentday table:

o publication_state (i1) - Publication state: 0 — in progress (data not ready), 1 — done
e Inthe FORTS_REFDATA_REPL stream, in the 'session’ table, fields inter_cl_begin (t), inter_cl_end (t), inter_cl_state
(i4) are deprecated and will be removed in version 9.9.
e Inthe FORTS_REFDATA_REPL stream, in the 'session’ table, new fields have been added:

settl_sess_begin (t) - Date and time of settlement session start

clr_sess_begin (t) - Date and time of clearing session start

settl_price_calc_time (t) - Date and time of settlement price calculation process start

settl_sess_t1_begin (t) - Planned date and time of settlement session start on trading day T+1

margin_call_fix_schedule (t) - Date and time of automatic margin call fixation

e Inthe 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 Inthe 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 Inthe 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, table fut_intercl_info is deprecated and will be removed in version 9.9.

e Inthe FORTS_REFDATA_REPL stream, table opt_intercl_info is deprecated and will be removed in version 9.9.

e Inthe FORTS_REFDATA_REPL stream, in the investor table, field num_clr_2delivery (i4): field value divided by 2
and rounded up.

e Inthe FORTS_REFDATA_REPL stream, in the dealer table, fields num_clr_2delivery (i4) and
num_clr_2delivery_client_default (i4): field value divided by 2 and rounded up.

e Inthe FORTS_REFDATA_REPL stream, in the fut_vcb table, flag 'Ox1" in the signs field has been redefined: now it
means - expiration by schedule or expiration in the clearing session:

O O O O O

o '0'-in the clearing session
o '1'- by schedule
e Inthe FORTS_REFDATA_REPL stream, in the fut_sess_contents table, flag '0x80000" in the 'signs' field has been
redefined: now it means - expiration by schedule or expiration in the clearing session:

o '0'-in the clearing session
o '1'- by schedule
e Inthe FORTS_REFDATA_REPL stream, in the sess_option_series table, flag '0x1" in the 'signs' field has been
redefined: now it means - expiration by schedule or expiration in the clearing session:

o '0'-in the clearing session
o '1'- by schedule
e In the FORTS_REFDATA_REPL stream, new field has been added to the fut_vcb and sess_option_series tables:

o expiration_time (t) - Expiration time
e Inthe FORTS_REFDATA_REPL stream, new field has been added to the fut_sess_contents and opt_sess_contents
tables:

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): field value divided by 2 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): field value divided by 2 and rounded up.

In the FORTS_INFO_REPL stream, in the base_contracts_params table, flag '0x1" in the signs field has been
redefined: now it means - expiration by schedule or expiration in the clearing session:

o '0'-in the clearing session
o '1'- by schedule
In the FORTS_PART_REPL stream, new field has been added to the 'part' and part_sa tables:

o actual_amount_of_base_currency (d26.2) - Actual amount in RUB
In the FORTS_PART_REPL stream, new fields have been added to the part_sa table:

o margin_call_moment (t) - Date and time of margin call fixation

o margin_call_fix (d26.2) - Fixed margin call

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 the 'part' and part_sa tables are
deprecated and will be removed in version 9.9.
In the FORTS_CLR_REPL stream, new fields have been added to the money_clearing and money_clearing_sa
tables:

o date_money_clearing (t) - Date and time of balance formation during the clearing session or settlement
session
o settl_datetime (t) - Planned settlement date for obligations
in_out_netto (d16.2) - Current 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 the financial result of option exercise
o charges (d16.2) - Actual obligations (calculated in the settlement session) for payment of commissions
and penalties
o charges_mtm (d16.2) - Planned obligations (determined in the clearing session) for payment of
commissions and penalties
o fee_fut_mtm (d16.2) - Planned obligation (determined in the clearing session) for the sum of exchange
and clearing fees for anonymous futures trades
o fee_opt_mtm (d16.2) - Planned obligation (determined in the clearing session) for the sum of exchange
and clearing fees for anonymous options trades
In the FORTS_CLR_REPL stream, field 'pay" in the money_clearing and money_clearing_sa tables is deprecated
and will be removed in version 9.9.
In the FORTS_CLR_REPL stream, new field has been added to the fut_pos, opt_pos, fut_pos_sa, and opt_pos_sa
tables:

o xpos_exec (i8) - Number of executed positions
In the FORTS_CLR_REPL stream, field pos_exec in the fut_pos, opt_pos, fut_pos_sa, and opt_pos_sa tables is
deprecated and will be removed in version 9.9. Use field xpos_exec instead.
In the FORTS_VM_REPL stream, new field has been added to the fut_vm, opt_vm, fut_vm_sa, and opt_vm_sa
tables:

o vm_at_settl (d16.5) - Indicative variation margin considering settlement prices for the upcoming clearing
session
In the FORTS_RMT_REPL stream, new fields have been added to the rmt_im table:

o rmt_posrisk_at_settl (d16.2) - Current operational risk considering settlement prices for the upcoming
clearing session

o rmt_vm_at_settl (d26.2) - Indicative variation margin considering settlement prices for the upcoming
clearing session



6.2 TWIME

Distribution of SystemEvent messages with event types has been discontinued:
o "102" IntradayClearingFinished - All clearing procedures in intraday clearing are completed
o "104" IntradayClearingStarted - Intraday clearing has started
Values have been removed from the TradSesEventEnum message schema:
o 102 - IntradayClearingFinished
o 104 - IntradayClearingStarted

6.3 FAST

In the TradingSessionStatus message:
o Message ID changed from 41 to 46
o Fields TradSesIntermClearingStartTime and TradSesIntermClearingEndTime removed
o Fields added:
» SettlSessBegin - Date and time of settlement session start in format:
YYYYMMDDHHMMSSsss
= ClrSessBegin - Date and time of clearing session start in format: YYYYMMDDHHMMSSsss
In the SecurityDefinition message, flag '0x80000' in the 'Flags' field has been redefined: now it means -
expiration by schedule or expiration in the clearing session:
o '0'-in the clearing session
o '1'- by schedule
In the SecurityDefinition message:
o Description of the group of fields EventType=7, EventDate, EventTime has been changed
o Description of the group of fields EventType=101, EventDate, EventTime has been changed
o Description of the pair of fields MaturityDate, MaturityTime has been changed

6.4 SIMBA

¢ Message schema version changed from 6 to 8.
¢ In the TradingSessionStatus message:
o Message ID changed from 23 to 26
o Fields TradSesIntermClearingStartTime and TradSesIntermClearingEndTime removed
o Fields added:
= SettlSessBegin - Date and time of settlement session start in format:
YYYYMMDDHHMMSSsss
= ClrSessBegin - Date and time of clearing session start in format: YYYYMMDDHHMMSSsss
e In the SecurityDefinition message, flag '0x80000' in the ‘Flags' field has been redefined: now it means -
expiration by schedule or expiration in the clearing session:
o '0'-in the clearing session
o '1'- by schedule
e In the SecurityDefinition message:
o Description of the group of fields EventType=7, EventDate, EventTime has been changed
o Description of the group of fields EventType=101, EventDate, EventTime has been changed
o Description of the pair of fields MaturityDate, MaturityTime has been changed

. Changes in the Derivatives market terminal

In the Session window, new parameters have been added:
o Settlement start - Start time of the settlement session
o Clr. start - Start time of the clearing session
In the Manage BF clients parameters for UA window, new parameters have been added:
o CCS - Cross-Contract spread code
o Active collateral coef. (CCS) - Used collateral coefficient - highest collateral coefficient among all
underlying assets included in the CCS for this brokerage firm
In the Manage BF clients parameters for UA window, a warning has been added: "Attention: If the UA is part of
a CCS, the highest collateral coef. among all UA included in the CCS will be applied for the given BF".
In the Prohibitions window, filters have been added for fields: Section, Priority, Status.
An option for backup copying during data export to file has been added.



In the Settlement accounts assets window, new parameters have been added:
o Margin call fixation time - Date and time of margin call fixation
o Fixed margin call - Fixed margin call at the specified time
o Current margin call size - Current margin call size

. Changes in reports

The FOYYYYMMDD_1.zip intraday clearing report package (1.zip) has been removed.
A new report package SETTLEYYYYMMDD.zip has been added - Reports on settlement session results at 08:00
PM:
o monsettIXXYY.csv - Report on brokerage firm/settlement account funds as of the settlement session
o monsettlcIXXYYZZZ.csv - Report on client funds as of the settlement session
The name of the FOYYYYMMDD_2.zip VK report package - reports on clearing results (2.zip) - has been changed
to: FOYYYYMMDD_2.zip - Reports on clearing session results.
The following reports have been added to the FOYYYYMMDD_2.zip - Reports on clearing session results:
o chargesXXYY.csv - Report on accrued commissions, penalties, and other obligations for settlement
accounts/brokerage firms
o chargescIXXYYZZZ.csv - Report on accrued commissions, penalties, and other obligations for clients
A new report package MTYYYYMMDD.zip has been added - Reports on margin calls:
o mtXX00.csv - Margin call report
Changes in monXXYY.csv, moncIXXYYZZZ.csv:
o New fields added:
= settle_date (char(10)) - Settlement date T+1, i.e,, the date of the settlement session
= var_marg_mtm (numeric(16, 2)) - Variation margin (RUB) accrued during the clearing session
= prem_mtm (numeric(16, 2)) - Option premium (RUB) accrued during the clearing session
= in_out_netto (numeric(16, 2)) - Change in RUB cash balance and/or estimated value of
foreign currency/asset profile in foreign currency, securities, precious metals during the day
(in RUB) due to inflow/outflow operations
= charges (numeric(16, 2)) - Actual fulfillment of obligations for payment of commissions,
penalties, and one-time payments for exit from perpetual futures
= charges_mtm (numeric(16, 2)) - Accrued obligations for payment of commissions, penalties,
and one-time payments for exit from perpetual futures
= fut_sbor_mtm (numeric(16, 2)) - Accrued during the clearing session sum of exchange and
clearing fees for anonymous futures trades (RUB)
= opt_sbor_mtm (numeric(16, 2)) - Accrued during the clearing session sum of exchange and
clearing fees for anonymous options trades (RUB)
= amount_end_mtm (numeric(16, 2)) - Planned amount of RUB cash balance and/or estimated
value of foreign currency/asset profile in foreign currency, securities, precious metals at the
end of the reporting day, calculated considering accrued mtm values (in RUB)
*  sbor_ex_mtm (numeric(16,2)) - Accrued obligations for payment of exchange fees for
directed and undirected trades (RUB)
»  sbor_cc_mtm (numeric(16,2)) - Accrued obligation for payment of clearing center
commission for directed and undirected trades (RUB)
o Fields pay, gowide, freewide, margincall, vat_ex, vat_cc, ext_rez removed
Changes in multilegfO4_XXYY.csv, multilegfO4cIXXYYZZZ.csv:
o Fields vat_ex_b, vat_cc_b, vat_ex_s, vat_cc_s, price_rur2 removed
Changes in f04_XXYY.csv, fO4cIXXYYZZZ.csv:
o Field settle_date added - Settlement session date
o Fields profit_usd, vat_ex_b, vat_cc_b, vat_ex_s, vat_cc_s removed
Changes in 004_XXYY.csv, 004cIXXYYZZZ.csv:
o Field settle_date added - Settlement session date
o Fields profit_usd, vat_ex_b, vat_cc_b, vat_ex_s, vat_cc_s removed
Changes in f07.csv:
o Fields limit, pr_setll, pr_settl_r, spot, base removed
Changes in 007.csv:
o Fields pr_volat, pr_theorpr removed
Changes in payXXYY.csv, paycIXXYYZZZ.csv:
o Fields payer, inn, bik removed



Changes in fposXXYY.csv, fposcIXXYYZZZ.csv:

o Field settle_date added - Settlement session date

o Fields go_netto, accum_go, fee_trans, vat_ex, vat_cc, pos_failed, var_marg_prom removed
Changes in oposXXYY.csv, oposcIXXYYZZZ.csv:

o Field settle_date added - Settlement session date

o Fields vat_ex, vat_cc, var_marg_prom, prem_prom, prem_prom_currency removed
Changes in riskposXXYY.csv:

o Field fee_risk removed
Changes in clientsXX00.csv/clientsXXYY.csv:

o Fields isrepo, account_forts removed
Changes in tranfeeXXYY.csv:

o Fields futopt, mm, addtr, fee, vat_sbortr removed
Changes in f04_trade_XXYY.csv, fO4cl_trade_XXYYZZZ.csv:

o Field settle_date added - Settlement session date

o Fields profit_usd, vat_ex_b, vat_cc_b, vat_ex_s, vat_cc_s removed
Changes in 004_trade_XXYY.csv, 004cl_trade_XXYYZZZ.csv:

o Field settle_date added - Settlement session date

o Fields profit_usd, vat_ex_b, vat_cc_b, vat_ex_s, vat_cc_s removed
Changes in multilegfO4_trade_XXYY.csv, multilegfO4cl_trade_XXYYZZZ.csv:

o Fields vat_ex_b, vat_cc_b, vat_ex_s, vat_cc_s, price_rur2 removed
Changes in multilegordlog_trade_XXYY.csv:

o Fields rate, date_clr removed
In reports f04_XXYY.csv, fO4cIXXYYZZZ.csv, f04_trade_XXYY.csv, f04cl_trade_XXYYZZZ.csv, a new trade type has
been added to the type_buy/type_sell fields: "29" - for balancing trades for obligations of the Defaulting
Clearing Member.

In reports 004_XXYY.csv, 004cIXXYYZZZ.csv, 004_trade_XXYY.csv, 004cl_trade_XXYYZZZ.csv, a new trade type has
been added to the type_buy/type_sell fields: "9" - for balancing trades for obligations of the Defaulting Clearing
Member.

A new field "Program Code" has been added to market maker reports:

o mmfutXXXX - field PROGRAM_CODE varchar(50) added at the end of the file
mmopt_strikesXXXX - field PROGRAM_CODE varchar(50) added at the end of the file
mmopt_averageXXXX - field PROGRAM_CODE varchar(50) added at the end of the file
MM_RankingXXXX - field "Program Code" varchar(50) added to the "MM_RANKING" tab
MM_PaymentXXXX:

= added tab "MM_payment_program"
= field "Program Code" added to tabs "MM_payment", "MM_payment_details". Field added
after the "Contract Number" column

o O O O



