Features of new version

1.

If parameter value in notification exceeds 10%° by module, value INF will be
displayed instead of exponential humeric values.

Market orders now can be used for closing positions, in previous version only limit
orders were used.

Portfolio margin parameters now can be stored in the special table at the moment
of positions closing. For table setting description, see sub-section 7.8 of User’s
manual.

The following parameters are added to the log of margin calls notifications
for the derivatives market:

Variation margin;
Amount of estimated client funds on the derivatives market;

Reserved funds;

Amount of client cash funds paid for all open positions on the derivatives
market.

For the description, see sub-section 7.7 of User’s manual.

Blocking the resending of margin calls is modified. The Disable sending margin
call after temporary improvement of parameters of portfolio setting

is available now for all types of notifications, including the derivatives market
notifications. The Min. change threshold for sending setting now can be specified
for notification types which are used in the scheme of margin lending “by leverage”.
For the description, see sub-section 6.1 of User’s manual.

Funds adequacy (OpenPos) risk parameter is added, it can be selected as a criterion
for positions closing on the derivatives market.

Issues resolved

1. Errors in the settings dialogue box which could cause slowing down of the Module

operating when large amount of client codes was used.
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Changes in ColLibri risk manager terminal
module 4.24.0

2. Error of consideration of checking the donor's cash positions when the Check
assets for single donor setting is enabled.
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