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1. Before starting

Each dealer connects their own copy of the library. If QUIK server of a dealer (firm) is configured
to work with multiple trading platforms, it may have several libraries.

To connect the library to QUIK server, add the string like given below to [dealer-library] section
of quik.ini file to the directory where the server is installed, before you run the system:

<FirmID>=<path-to-dealer-library>

Where:

FirmID - dealer identifier in the trading system;

path-to-dealer-library - full or relative path to the library file.
For example, for the trading system of Moscow Exchange stock market FirmID is *‘NC<5 symbol
code>00000" assigned to the Moscow Exchange employees. At that, the first letter means
belonging to a regional platform (N - Novosibirsk, M — Moscow, etc.).

Each copy of the library may contain .ini file with the same name and .ini extension in the same
directory. Different settings of the library are read from this file. If the same library was specified
for several FirmID, they will use the same configuration file.

After connecting by the method described above, control correctness of the connection when the
next time running the server. For that make sure that the string like given below appeared
in events.log file after the server start:

Dealer library module "D:\QUIKl\Server\DealLibTempModules\fda3eded-64ab-470b-99%e6-
bda74e635fa6.dll" with interface version 90200 loaded at address 0x0000000000400000.

If the start is unsuccessful the same file will contain an error message, for example:

Error: Failed to start process: "Failed to initialize engine context: "Dealer library

version is not supported""

After a successful connection of the Dealer library QUIK server calls its functions for anonymous
trades, orders and user transactions related to the dealer.
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2. Interface features

Limits calculation library settings are managed via menu item Server QUIK / Limits
calculation libraries of QUIK Administrator. The opened window of the Dealer Library displays
list of libraries with names corresponding to trader identifiers in the trading system (FirmID) set
in section [dealer-library] of the quik.ini file. If the only identifier is set the the QUIK server
settings, this list is not displayed. To configure control of trade operations, select a library and
click the Open button. To view the settings without editing, click the Open Read-Only button.

The library settings interface is divided into pages that can be toggled from one to another in the
left window part. Each page is marked by the icon ¥ . If the ¥ icon is crossed out, display

of settings on this page is disabled on the Common params page. Parameters of settings for each
page are displayed in the right part of the window.

B " Editing dealer library settings

NCO038300000 ~

{#} Common params

Additional params

Broker commission

Clazses

Securities

Users

Clients

&y Broker commission
Substitute codes

= D e =D = D f

i
@ Subbrakers
§ Leverage
G Templates
G by commizzion
G byleverage
@ by restrictions
G Add tags
Futures operations
Currency on limits
Fiestiictions
Order prices
Cor. limits
Leverage using
M argin options
Qualified irwvestors
Allowed securities
By zecurities for accounl
Min. value for clisnt
Order volumes
Order bypes
MOM, REPO operations
= X Additional restrictions
)ﬁ Order prices

= = =D

= =D =D =D =) =D =0 =0 =0 =0 =D

)ﬁ Allowed securities
& Nider wolmes

«f  hcoept
@ Cancel

The field located above the pages list is intended for toggling between different libraries.

To exit from the Editing dealer library settings window with saving changes, click the Accept
button. To exit without saving, click Cancel.
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3. Settings reload using Qmonitor

To reload the Limits Calculation Library settings, use the following commands in QMonitor:

Actions / Reload dealer library - reload all settings of the Limits Calculation Library.
Actions / Reload dealer library softly - soft reload of a limited list of the Limits Calculation
Library settings. When using this command, the changes are not sent to user’s QUIK
workstations, which help reduce the amount of data sent and the load on the QUIK server.
The following settings are reloaded:

Clients disallowed to carry on trading operations;

Allow manager to close positions;

Trading accounts not allowed for client operations;

Securities with restriction on collateral share;

Restrict for option trading;

Clients with access to complex instruments;

Complex instruments;

Control access to complex instruments;

Use bitmask for complex financial instruments;

List of investors which are qualified / List of investors which are not qualified;

_ "By restrictions” template settings (page Clients / Templates / By restrictions).

4. Common parameters

Common params page is intended to manage common library settings that apply to other
settings on other pages 'by default’ and define availability of extended parameters to be edited.
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4.1 General settings of the library. Part 1

Common settings are divided into tabs Part 1 ... Part 5. Values of parameters are given in table

below.

General settings of the library
Fat1 Pat2 Pat3 Patd4 Parth

Orders without client code
] Estimate orders without client code
[ Werify restrictions for users
Werify restrictions far clients
[ Werify additional restrictions
[] Client sees the positions of the firm
[JUse a commission scale

[ recale on boundary

round cormmizsion on total volume value

Fie-estimate trades for execution
[] Closing period arders
Uge the exchange commission
[] Disregard the discount in the margin value
[] Digregard add. liabilities in calculation of margin
[ Do net use accued interest on bond seling
Itstr, without clazing price in collateral
[ Show trade commission
|Jze client settings profiles

Setting

Description

Value
by default

Orders without client code

Possibility of receiving orders with empty client code. If the
attribute is unchecked, orders without specified client code
are rejected by server independently on authority of user
who sent this order. For that the checkbox Verify
restrictions for users must be selected

Selected

Estimate orders without
client code

Processing orders with empty client code according to the
same rules as for orders with specified client code. If the
attribute is selected, limits on such orders are settled,
purchase power and other restrictions are controlled

Cleared

Verify restrictions for users

Control of additional restrictions for users set on Users
page. If the parameter is unchecked, the Users page and
other enclosed pages get unavailable for editing

Cleared

Verify restrictions for clients

Control of additional restrictions for clients set on Clients
page. If this parameter and Use a commission scale
parameter are unchecked, the Clients page and other
enclosed pages get unavailable for editing

Cleared

Verify additional restrictions

Enables the check of additional restrictions (see 31).
If the setting is disabled, the check of additional restrictions
is not carried out regardless of other program settings

Cleared

Client sees the positions of
the firm

The setting defines possibility of the client to view firm
positions on securities and cash

Cleared

Settings of Limits calculation library
Administrator’s manual



Setting

Value
Description by default

Use a commission scale

Mechanism of broker commission calculation using the Cleared
commission scale. To use the scale in calculation of the

broker commission, select the attribute and set parameters

in section Base commission values (see ) where it is

required to specify commission interest for all clients by

default for the appropriate daily turnover

_ recalcon Recalculation of the commission value when passing a Cleared
boundary boundary between different interest rates*. If the attribute is
selected, the only commission value is taken from whole
daily turnover. Interest rate of commission is defined
on the basis of client’s daily turnover and the commission
scale. If the attribute is unchecked, interest rate of
commission is different on each section of the scale
_ round Correct calculation of commission in cases of small volume Cleared
commission trades or when order is partially executed by trades of the
on total smaller volume. If the attribute is selected, broker

volume value

commission by the scale is rounded to the total trading
volume of client’s operations during the day. If the attribute
is unchecked, broker commission by the scale is rounded to
the actual trade volume

Re-estimate trades for
execution

Recalculation of clients’ positions when confirming trades for Cleared
execution in NDM and REPO modes. If the checkbox is

cleared, clients’ positions do not change when confirming

reporting orders

Closing period orders

The setting allows receiving the market orders to buy from  Selected
clients during the closing period of trading session (closing
auction, post-trade period)

Use the exchange
commission

The setting defines amount of trading system commission Cleared
that must be written off from the client’s cash limit when

concluding a trade. If the checkbox is not selected, amount

of TS commission for writing off is calculated by QUIK server.

If the checkbox is selected, commission set by exchange will

be written off (TS commission field in Trades table of QUIK
Workstation)

Disregard the discount in the
margin value

The setting disables the use of estimating coefficients for Cleared
long and short positions values (see 23, parameters Long
and Short) when calculating margin level

Disregard add. liabilities in
calculation of margin

The setting disables accounting of totals from cash limits on Cleared
tags of additional liabilities (see 17, Liabilities tags
parameters) when calculating margin level
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Setting

Value
Description by default

Do not use accrued interest
on bond selling

Accrued coupon interest (ACI) returned to seller may not be Cleared
considered when selling bonds, without increasing client’s
purchase power on their cash limit when concluding a trade

Instr. without closing price in
collateral

If the setting is disabled availability of the closing price is the Cleared
obligatory request to a class to be used in estimation of the

security. If the setting is enabled, a class for estimation of

positions is selected on the basis of new improved algorithm

of selecting classes for estimation of security positions that

allows using classes with the defined price of the last trade if

the closing price is unknown

Show trade commission

The setting enables displaying of commission withheld from Cleared
client in the Broker commission field of the Trades table:
for trades at the stock and FX markets - total
commission of broker and trading system
is displayed;

for trades at the derivatives market for clients
with the unified cash position only - trading
system commission is shown; if not used,
then broker commission is shown

Use client settings
profiles

The setting enables using of client profiles that are set in the Cleared
QUIK Workstation or loaded by server from lim file. When

enabling the setting, it is necessary to reconnect the QUIK
Workstation to the QUIK server. If you use the Access

servers, then it is required to reconnect all the Access

servers to the QUIK server.

For details, see

(*) Comments to recalculation of commission on the boundary:

1. Condition without recalculation on boundary means that amount of commission
on a new interest rate will be applied only to the exceeding amount if the client
exceeds the boundary value for total volume of active orders and trades.

2. Condition recalculate on boundary means that amount of commission on all
previous and active orders is recalculated by the new interest rate if the client
exceeds the boundary value.

Settings of Limits calculation library 9
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Calculation of commission without Calculation of commission with
recalculation on the boundary recalculation on the boundary

100 4 100 4

50+

20 204

For example, the commission value is 0.2% for turnover up to 100 000 rubles, 0.1% for turnover
from 100 000 to 1 million rubles, and 0.05% for turnover over 1 million rubles. Commission value
for turnover 300 000 rubles is 300 000*0.1/100 = 300 rubles. if the recalculate on boundary
attribute is selected, and (100 000*0.2 + (300 000 - 100 000)*0.1) / 100 = 400 rubles
otherwise.

I (**) Comment to the Use client settings profiles setting

When enabling this setting and creating the profile in the QUIK Workstation, settings
oftheCommission / Leverage / Restrictions templates specified in the client profile are applied
to the client, as well as value of complex financial instrument mask (if the

setting is enabled in the Limits calculation library).

In this case, the template settings ( , , ) specified
in the Limits calculation library, in which the client explicitly specified (List of clients

in template setting) or is included in the template via leverage (Include clients

with leverage value in template setting) are not considered in the Limits calculation
library. Also, the individual client settings ( , ),
the global settings and the leverage set in the QUIK Workstation with the Use bitmask
for complex financial instruments setting enabled are not considered for determinding
the list of available complex finfncial instrument (CFI) types for client.

If the setting is enabled, but:

The profile is not set in the QUIK Workstation, then the following are used for the client

in order of decreasing priority: template settings ( , ,
) in which a client gets via leverage (Include clients with leverage value in
template setting), the individual client settings ( '

), the List of clients in template setting, the client code prefix, global settings.
One or several templates are not set in the profile, then the corresponding global settings
of this type (commission, margin, restrictions settings) are used for a client.
The CFI Mask parameter is not specified and the
setting is enabled in the profile, then the transactions with all types
of the complex financial instruments (CFI) are prohibited for a client.
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4.2 General settings of the library. Part 2

General settings of the librany
Part1 Pat2 Pat3 Patd4 Part5

Automatic: limit creation
Automatic zera limit creation
[ Awtomatic: limit creation for a transaction

Market buy arders
% add. margin for a market order: [0

[ Use % add. reservation for market sell orders
[ Automatic: creation of subadmin client codes
[ Delete stop orders while starting
[ Disregard ad hoc transactions
[ Cliert code may includs """

Aditional " i a client code
[ Show the margin trade featurs

Dreterming the marginality indicatar for subclients
[ &llow margin purchases for money eamed on shorts

[ &llowy shart sales unless the margin limit iz reached

[ Comman limit on maney and securities

Parameters configured in Part 2 tab are given in table below.

Setting

Value

Description by default

Automatic limit creation

Automatic creation of securities limits for non-margin clients  Cleared
on orders sent not from QUIK Workstation but, for example,
from the Moscow Exchange terminal.
If the attribute is selected and limit for client’s security was
not set, it will be automatically formed in size corresponding
to the amount in order, this amount will be at once blocked.
Regardless of this setting in case of processing a trade with
the “Sell” direction for classes without the Currency market
attribute, cash limit will be created.
The setting is not considered when using the
and
settings

Automatic zero limit
creation

Automatic creation of zero limits when receiving orders sent Cleared
not from QUIK Workstation.
If the attribute is enabled and limit was not set, it will be
automatically formed (zero limit), amount required for the
order execution will be at once blocked.
Regardless of this setting in case of processing a trade with
the “Sell” direction for classes without the Currency market
attribute, cash limit will be created.
The setting is not considered when using the
and

settings

Automatic limit creation for
a transaction

Automatic creation of securities limits when sending orders. Cleared
The attribute affects clients with By limits and Open

position limit schemes of margin lending. The setting is not

Settings of Limits calculation library
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Value

Setting Description by default
considered when using the
and settings
Market buy orders The setting allows clients to send market buy orders. Cleared

To use this functionality, in the user settings in the QUIK
Administrator program, on the Classes permissions tab
select the Market buy orders check box for the required
classes.

When submitting a market order, QUIK server reserves

a required amount in Blocked field of Cash positions table
of QUIK workstation. This amount is calculated depending on
the trading period:

Opening period - the closing price is used,

or if none is present, the last trade price

is used.

Main trading session - the best bid and offer
prices are used, or if none are present, the last
trade price is used, or if none is present,

the closing price is used.

Period of orders at closing auction price -
the auction price is used, or if none is present,
the closing price is used, or if none is present,
the last trade price is used.
When the

setting is enabled, the price is determined based on
the algorithm described for this setting.
When the amount is calculating, the percentage of additional
reserves for market orders is considered.
If it is not possible to determine the market order price, the
order is rejected.
This setting is used with the
setting

% add.
margin for a
market order

Percentage of additional reserving when sending a market Cleared
order.

The setting is applied when blocking money for:

market orders in main trading modes;

market orders in auctions of opening and

closing periods at Moscow Exchange (MOEX);

orders in large lots mode at MOEX;

orders in fixing mode and with weighted

average rates at MOEX currency market.

This setting has lower priority than the

setting

Settings of Limits calculation library 12
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Setting

Value
Description by default

Use % add.
reservation
for market
sell orders

Enable accounting percentage of the additional reservation for
market sell orders. If the check box is enabled, the price to
calculate corrected margin in MD scheme for the market buy
orders is determined according to formula (rounding down to
the nearest value multiple of a price accuracy):

Price (100 - AdditionalReservationPercent)/100,

Where:

AdditionalReservationPercent - percentage of
the additional reservation.

Price - best bid price for the main trading mode
or closing price/last trade price for the
opening/closing period accordingly.

Additional percentage of reservation will only be applied to an
order in the moment it will be placed. If the trading procedure
assumes that a market order execution will be postponed,
then further it will be estimated at the last trade price.

The setting applies to the by discounts and MD+ schemes

Automatic creation of
subadmin client codes

Automatic creation of subadministrator client codes. If the Cleared
attribute is selected, the list of subadministrator clients may

not be explicitly set on Subbrokers page but can be

automatically formed according to established rules

Delete stop orders while
starting

The setting cancels loading of non-executed stop orders on Cleared
server start

Disregard ad hoc
transactions

The setting defines accounting of negotiated trades in client Cleared
positions. If the checkbox is selected, operations in NDM and
REPO modes do not apply to client’s positions

Client code may include “/”

The setting allows the use of symbol '/’ in client codes. Cleared
If the attribute is selected, either whole comment to the order

(if the comment contains less than two ‘/’ symbols) or

substring from the beginning of the comment to the second ‘/’

symbol is taken as client code.

If the attribute is unchecked and the comment contains ‘/’,

substring from the beginning of the comment to the first '/’

symbol is taken as client code

Additional “/” in a client
code

The setting adds the second ‘/’ symbol to the client code Cleared
according to the following rule:

if the client code contains '/’ symbol, the second

symbol is added to the end of the code;

if the client code does not contain ‘/’ symbol,

two '/’ symbols are added to the end of the

code

Settings of Limits calculation library 13
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Value

Setting Description by default
Show the margin trade Displaying of marginality attribute of the order in Trades table Cleared
feature in Trade type field
_ Determine If the checkbox is selected, subclients’ trades are taken Cleared
the margin (in Trades table they are displayed as Margin) when

marginality  the order is margin for the subclient. If the checkbox is

indicator for cleared, marginality of a trade is defined from adequacy

subclients of subbroker’s funds. The attribute is available for editing only
with selected checkbox Show the margin trade feature

Allow margin purchases for The setting allows use of funds get from opening short Cleared
money earned on shorts positions for opening margin long positions. The setting is
used only for the By leverage lending scheme

Allow short sales unless the The setting allows opening short positions if they do not cause Cleared
margin limit is reached violation of the margin boundary level. The setting is used
only for the By leverage lending scheme

Common limit on money The setting works only for the clients with By limits scheme Cleared

and securities of margin lending. To activate the setting, disable the control
of short operations (see Restrictions on leverage
using).

With selected setting all margin operations in total (buy on
borrowed funds and shorts) are limited by amount of cash
limit set for the client. Amount of limits for securities is not
more accounted.

Activation of the setting also causes the following differences
in displaying of client operations:

margin buy operations decrease amount of the
current cash balance by amount of debt to
broker (current balance becomes negative
when buying for borrowed funds);

short sell operations do not change cash and
securities limits displayed in tables

I (*) Comment to market buy orders:

Amount of blocked assets is calculated according to the following formula:

(Best offer price + (Best offer price / 100 * Percent of add. reserving))* Number
of securities in order * Lot size,

where Percent of add. reserving is a value of parameters
or
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I (**) Comment to autocreating of subadministrator client codes:

Subadministrator client codes are set as follows:
<subadministrator_code>_<client_code>

For example, if client code of subadministrator is SUBADM, the subadministrator can set
limits for clients with codes SUBADM_CL1, SUBADM_10345 etc. After the symbol *_" any
symbols line can be contained in the client code value.

If the attribute Client code may include “'/” is selected, /' symbol can be used instead of
'_’"separator. In this case SUBADM/CL1 etc. code is allowed to use for the example given

above.

If the subclient code includes the additional separator, for example, ‘N’ (see 12) it can be
used instead of '/’ and *_’ separators. In this case SUBADMNCL1 is allowed for use.

If the client code includes several separators, then a symbol of higher priority (in decreasing
order) is used to define the subadministator’s code:

underline (*_") or slash (*/"), with selected Client code may include /" option (see
Common params tab Part 2). Among delimiters used in a client code, the first one

from end is selected;
Add. subclient code delimiter setting on the Clients / Subbrokers page.

Use of two identical separators in the client code is not allowed.

4.3 General settings of the library. Part 3

General settings of the librany
Pat1 PatZ Pat3 Patd Pat5

[ erify the: minimum margin
Iinimurn margin: -1

Characters not allowed in commerts: I:l
Maintain detailed logging

[ Estimate positions in ok

E ztimate lirnits for OTC orders

Fie-estimate the expected position

1 Do not reserve azsets azsign. for rev. leg exec. oders
I Honestimate of shorts rollover operations

Mate for transfer of shorts:

] Monestimate of reverse legs only

] Monestimate of delivery operations

] Output all actives with checking for add. limits

[ Check REPO/MDM operations on execution report
[ Prokibit operationz in morney limit abzence

Detailed logging for partfolio in MD+

® always
() if rumber of azzets dossm't exceed 50 ﬂ

Parameters configured in Part 3 tab are given in table below.
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Setting

Value
Description by default

Verify the minimum margin

The attribute relates to the dynamic limits correction Cleared
and enables control: if margin level decreases lower

than the value set by Minimum margin parameter as a

result of margin correction, such correction will be

rejected by QUIK server

Minimum margin

Value of the minimum allowed margin level controlled Blank
by dynamic limits correction

Characters not allowed in
comments

List of characters prohibited for use in comments. The Blank
list is set by specifying characters in a row without

spaces. If a prohibited character is found in order, this

order will be rejected by QUIK server

Maintain detailed logging

Extended diagnostic of the Dealer Library work logged in Cleared
events.log file

Estimate positions in lots

Displaying and calculation of limits in lots. If the Selected
attribute is unchecked, limits for securities are set and
calculated in items

Estimate limits for OTC orders

The setting affects REPO operations with settlement Cleared
code SO and NDM operations with settlement code BO. If
the Limit calculation classes for OTC orders list (see
) includes the values then the setting affects only
operations in security classes specified in the list,
otherwise — operations in all REPO and NDM classes with
settlement codes specified.
If the check box is cleared, funds adequacy in TO limit is
not checked when placing orders in these modes. The
limits are checked and blocked by T1, T2... limit kinds
only. When concluding a trade, settlements on a trade
are considered in T1, T2... limit kinds. The limits are
checked, blocked and written off by TO limit kind when
submitting a report on trade for execution and then
confirming it using a report by the partner.
If the check box is enabled, the funds are checked and
blocked by T1, T2... limit kinds when placing orders in
these modes. Settlements on a trade for T1, T2... limit
kinds are carried out when a trade is concluded, for TO
limit kind - when both parties of the trade confirm a
trade for execution

Re-estimate the expected
position

Accounting of the second REPO legs liabilities with the Cleared
same execution date as the current trading day.
Accounts of liabilities are set on Add tags page (see

). The check box is available if the Re-estimate

Settings of Limits calculation library 16
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Setting

Value
Description by default

trades for execution setting is enabled on the Part 1
tab (see )

Do not reserve assets assign. for
rev. leg exec. orders

If the checkbox is selected, funds for execution of the Cleared
second REPO legs with execution date ‘today’ are not

reserved. If the checkbox is cleared, funds in size of the
reporting order are reserved when confirming

the second leg of REPO by report. The check box is

available if the Re-estimate the expected position

setting is enabled

Nonestimate of shorts rollover
operations

If the check box is selected, REPO trades with comment Cleared
equal to the value of Note for transfer of shorts field

may not be considered. Such trades will not cause

changes in cash and securities limits

Note for transfer of
shorts

Note that signs that the operation is intended for rolling Blank
over short positions.

The note can be finished by * sign that means the

operation is intended for rolling over short position if the

first characters of the value specified in the Comment

box in the order entry window are the same as

characters before * sign.

The field is available if the Nonestimate of shorts

rollover operations or Re-estimate the expected position

check box is enabled

Nonestimate of reverse legs only

The setting works only with selected Nonestimate of  Cleared
shorts rollover operations mode. If the setting is

selected, the first REPO legs will apply to client limits,

but the second ones will not

Nonestimate of delivery
operations

If the setting is selected, delivery orders and trades do  Cleared
not apply to QUIK limits. The setting is not used

Output all actives with checking
for add. limits

Selecting the calculation principle for the amount Cleared
intended for output when submitting an order to

withdraw balance (*Cash withdrawal’ instruction).

If the checkbox is cleared, the amount is formed in size

of balance on account from which the funds are

withdrawn. If the checkbox is selected, the amount is

calculated with consideration of balances (liabilities) on

other accounts
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Setting

Value
Description by default

Check NDM/REPO operations on
execution report

Enables checking of the REPO and NDM operations (with Cleared
settlement codes SO and BO0) for the TO limit kind when
submitting a report on the first leg execution (for REPO

trades) and an execution report (for NDM trades)

Prohibit operations in money
limit absence

Indicates that placing an order (as well as a position Cleared
closing order) with the currency, for which the limit is

not set for a client, is prohibited.

The setting has higher priority to the Client code

prefix (see 9) setting

Detailed logging for portfolio
in MD+

Information about all assets in the client’s portfolio
is saved to the Deallib.log file of the Limits calculation
library. The setting applies to the MD+ scheme

_always

Detailed logging is used irrespective of the composition
of the portfolio

if number of assets
doesn’t exceed

Detailed logging is used for portfolios in which the 50
number of assets (instrument codes and currencies)

does not exceed the specified value. The minimum value

is 2.

For other portfolios the log file stores information

on assets involved in an operation only

- desabling the attribute Verify limit adjustments (see 21) cancels checking of the minimum margin

level.

- the setting state can be changed only on the recommendation of ARQA Technologies. For more

details, contact QUIK technical support:
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4.4 General settings of the library. Part 4

General settings of the library
Part1 Part2 Pat3 Patd

Part &

[1Get a net value of abilities for complex reports
[ Conzider settlement dates in reports with netting check:

Calc. met wal. of liab. for com. rep. for the fol. claszes

=%

+* =
=

[ Calz REPO and negat. deals with the CCP by trade
] Require debt reduction for repo prolangation
[ Cale. liabil. REPO/RPS an all of limit kinds

[ gnare REPO term for CCP deals

[ 1anare commission for delayed trades

Parameters configured in Part 4 tab are given in table below.

Value

Setting Description by default
Get a net value of Netting is executed when confirming trades for execution by complex Cleared
liabilities for reports; it is about estimating the purchase power not for each trade
complex reports for execution but for all trades.

Total nhumber of securities and total cash value in all trades estimated

by netting give the basis for calculation of the final liabilities’ direction

for each instrument with consideration of the client code.

See the to the setting description
Consider Check funds sufficiency by each trade for execution, which is included Cleared
settlement dates in to a complex report, by all limit kinds.
reports with The check is carried out if the Get a net value of liabilities for
netting check complex reports check box is enabled (see )
Calc. net value of List of classes for which netting of complex reports on reporting orders
liab. for com. rep. must be calculated. The list can be edited if the setting Get a net
for the fol. classes value of liabilities for complex reports is selected. The setting

affects displaying the calculations on REPO CCP trades for execution in

clearing.

State of the setting defines whether the calculations on trades in REPO

CCP and NDM CCP modes are carried out when executing them on

client position in clearing. If the setting contains a class on which the

trade for execution is concluded, funds do not move when executing in

clearing. Otherwise, calculations on trade executed in clearing are

displayed on client position
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Value
Setting Description by default

Calculate REPO Blocking/withdrawal of funds on TO limit kinds, independent on Cleared
and negot. deals settlement code. If the option is selected, trades for execution of the
with the CCP by first part of REPO CCP with settlement code YO as well as trades for

trade execution of NDM CCP with settlement code YO are disregarded.
See the to a setting description
Require debt Indicates of limiting the repo quantity/amount for prolongation Cleared

reduction for repo considering the current position and parameters of the trade that
prolongation is prolonged

Calc. liabil. Deactivate accounting of REPO rate specified in orders when checking Cleared
REPO/RPS on all of the client’s limits. If the option is selected, funds adequacy for the
limit kinds sent order is checked beginning with the limit kind corresponding to

the instrument class and settlement code on all following limit kinds.
The setting does not affect REPO CCP modes

Ignore REPO term Deactivate accounting of REPO term set in the order when changing Cleared
for CCP deals limits. Upon disabled option the range of changed limit kinds does not

depend on REPO term. The first changes limit kind depends on setting

of linking classes and settlement codes to limit kinds. Then, all limit

kinds beginning with the first one will be modified.

The setting is used only in trading mode ‘REPO CCP addressed’

Ignore commission Deactivate accounting of broker’s and trading system’s commissions Cleared
for delayed trades when a trade for execution with delayed settlements is confirmed
(negotiated deal (NDM) and the first leg of Repo)

I Comment to "Get a net value of liabilities netting for complex reports” setting:

The following conditions have to be met for netting of liabilities on the complex reports:

All classes involved in netting are listed in the
setting.

All currencies involved in settlements are listed in the file with cross rates of the QUIK
server (generally, crossrate.ini in the folder with QUIK server files) or transmitted by
the Module for forming cross currency rates (CrossRateTW).

A tag and a settlement currency for which cash net liabilities are checked and funds
are blocked for the complex report are determined based on the tag (for liabilities
in rubles) or the tag and currency linked to the RUR instrument in the

parameter.

If a tag and a settlement currency for the RUR instrument are not set in the
parameter, they are determined by
class and instrument of the first trade included into a report: tag - by the
setting, the currency - by the currency of face value.

If netting is used without the
parameter, then settlements for all trades included in one report must be set on the
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same tag and in the same settlement currency. Otherwise, the correctness of the
accounting of trade for execution at the client's limits is not guaranteed.

I Comment to setting Calculate REPO and negot. deals with the CCP by trade:

If the option is deactivated (by default), funds are blocked at the moment

of submitting the negdeal order, funds are unblocked and moved at the moment

of execution the reporting order for the trade for execution. At that, loading limits in
day of execution of the second REPO CCP leg is carried out WITHOUT consideration of
its execution. Moving funds on TO limit kind occurs at the moment of execution of the
appropriate trade for execution.

If the option is activated, funds are blocked at the moment of submitting the negdeal
order, funds are unblocked and moved at the moment of its execution. At that,
morning loading limits in day of the second REPO CCP leg execution is carried out
with consideration of the second leg of REPO CCP execution. Early execution of REPO
CCP trade is not supported. At the same time, trades for execution of the first REPO
CCP leg and trades for execution of NDM CCP are ignored (limit control and moving
funds is not carried out in its execution). Early confirmation of the second REPO CCP
leg is not supported.

4.5 General settings of the library. Part 5

General settings of the librany
Pat1 Pat2 Pat3 Patd Path

[ Pasition keeping in calendar days
[] Pazition keeping in calendar days for Fx scheme
Check debts for limit kinds:

TO.T1.T2 T35

Linking clazses with limit kinds:

Claszes

BOUOTEN

BOUOTE

BOUOTEZ, RPMA, RPMO, BRPMA, B

i add i Delete

[J Use commizsion in limit T0'in addition

[J Account TS commission for baze limit kind
Rigject marg. clients orders on neg. act. only

[] Skip commiss. checking on TO on close position

The tab is intended for setting client’s liabilities accounting in respect of different execution dates
of these liabilities. Planned position on each execution date can be displayed in limits of diverse
‘limit kind".

For example:

TO limits express client’s positions for current trading day;
T2 limits express planned client’s positions with consideration of liabilities on trades that will
be executed on day TO, T+1 and T+2.

Parameters configured in Part 5 tab are given in table below:
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Setting

Value
Description by default

Position keeping in
calendar days

Indicates that positions in instruments and cash are kept in days Cleared
instead of settlement periods for MD+ margin lending scheme.

Cannot be edited if the Position keeping in calendar days for FX

scheme setting is selected.

Before using this parameter, please contact QUIK technical

support for more information:

Position keeping in
calendar days for FX
scheme

Indicates that positions are kept in calendar days instead Cleared
of trading days, and by dates instead of limit kinds. Applied only

for FX limiting (FX) margin lending scheme. Cannot be edited

if the Position keeping in calendar days setting is selected

Check debts for limit
kinds

List of limit kind values separated by comma on which liabilities TO
on trades are calculated. Allowed value starts with Latin T

character followed by a non-negative integer. Limit kinds are
specified in increasing order.

If the setting is selected, then
specify a single limit that corresponds to the maximum possible
settlement period of operations within a firm (for example, T365)

to ensure compatibility with terminals that do not support limits

in calendar days

Linking classes with limit
kinds

List of correspondences between limit kinds and securities
classes for a particular limit kind of a current operation. Priority
of settings Link securities on limit kinds, Linking classes
with limit kinds and Link settlement codes to class and
limit kind is described in

Limit kind Limit kind. Allowed value starts with Latin T character followed TO
by a non-negative integer. Limit kinds are specified in increasing
order

Classes List of instruments classes separated by comma

Use commission in limit
TO in addition

The setting affects operations for classes linked to limit kinds Cleared
different from TO. If the checkbox is selected, broker’s and
trading system’s commissions on such operations are counted
not only on operation’s limit but also in TO limit. At that, if the
Check debts for limit kinds setting includes several sequential
limit kinds, these commissions are counted on all limit kinds
lower than the operation’s limit kind as well.

The setting has higher priority than the Account TS
commission for base limit kind setting.

The setting does not affect the calculation of commission

for operations on the derivatives market
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Account TS commission The setting affects operations for classes linked to limit kinds Cleared
for base limit kind different from TO.
If the checkbox is selected, trading system’s commission on such
operations is counted not only on operation’s limit but also in TO
limit. At this broker’s commission is accounted at the operation
limit only. At that, if the Check debts for limit kinds setting
includes several sequential limit kinds, trading system
commission is counted on all limit kinds lower than the
operation’s limit kind as well.
The setting has lower priority than the Use commission in limit
TO in addition setting.
The setting does not affect the calculation of commission
for operations on the derivatives market

Reject marg. clients The option is accounted if at least one of the following options is Cleared
orders on neg. act. only enabled: Use commission in limit TO in addition, Account TS
commission for base limit kind.
The setting affects checking of the purchase power for clients
with by discounts, by leverage and MD+ lending schemes.
If the setting is selected, orders are rejected, if the estimate of
client’s current assets with consideration of commission on the
sent order becomes negative.
If the setting is unchecked, blocking and writing off TO limits
commission for clients with by leverage or MD+ lending scheme
is checked up to the boundary margin level on TO limit. For
clients with lending type by discounts the client portfolio value
is checked for exceeding the value of calculated corrected margin

Skip commiss. checking The setting requires activation of the Use commission in limit Cleared

on TO on close position TO in addition setting and overlaps the function of the Reject
marg. clients orders on neg. act. only setting for orders on
closing positions. The setting is available only for clients with by
discounts and MD+ lending types.
When the option is selected, checking of the funds adequacy for
commission on TO limit is deactivated when checking orders
decreasing the position’s module for instrument on planned
position limit (the last limit from the list configured in the Check
debts for limit kinds setting, for example, T95). At that,
blocking commission on TO limit for order and its writing off for
trade is still executed

For example:
Let the following limit kinds are set: TO, T2.

Let the TO limit kind is set for TQBR, EQNE and EQNL classes. Then operations on these classes
will be accounted and checked for TO and T2 limits.
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Let the T2 limit kind is set for TQBR, TQNE, TQNL classes. Then operations on these classes will
be accounted and checked only for T2 limits.

For all other classes not specified in the setting, operations are accounted and checked for TO and
T2 limits. Thus, absence of the setting is taken as linkage to TO limits.

4.6 Broker commission settings by default

The section is intended to configure the broker commission scale. The section gets activated
when configuring the broker commission charging with use of scale (Common params section,
General settings of the library sub-section, Use a commission scale checkbox).

Value

Setting Description by default

Broker commission settings by  Setting of the commission scale depending on client’s

default daily turnover

From the total, Low boundary of turnover to which a particular Blank
rub commission rate is applied, in settlement currency

_ Amount of Commission amount, in percent Blank
commission,%

Min. Minimum commission value collected from client on day Blank
when the client executed at least one trade operation, in
settlement currency

Max. Maximum commission value collected from client for a Blank
trading day, in settlement currency

M.v. Minimum daily turnover charged by commission, in Blank

settlement currency

Commission by trade till min. Fixed commission for each trade, in settlement currency.
vol., rub. Commission is collected until daily turnover will exceed
the M.v. value. The field is empty by default

Currency, in which values of the total sum, commission and turnover are interpreted
in the current setting, can be changed for the specified list of classes (for details
see )-

I Comments to forming of the commission scale:

Broker commission scale can be set as follows: when clicking the Add button a new row
appears in table. Enter the boundary value of client’s turnover in column From the total,
rub. In column Amount of commission % enter the commission amount in percent which
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will be collected from the client as soon as turnover of trade operations on their account will
be equal to the value in column From the total, rub or will exceed this value.

Braker commission settings by default

From the tatal, rub.  [Amount of commizsio
10

100001 0.03

1000001 n.oz

1300000 1

5000001 0.m

Fi 0 Add =1 Delete

mir.: 10 max.: 500 . 10000

commigzion by trade till min. val., wb.: 5

For example, the scale can have view:

From the total, rub. Amount of commission, %

0 0.3
100000 0.2
250000 0.1
1000000 0.01

This example means the following: if the client’s turnover value is lower than 100 000 rubles
charged commission amount will be equal to 0.3%. If the turnover value is higher

than100 000 rubles but lower than 250 000 rubles. the commission amount will be equal to
0.2% etc.

Individual settings of the scale can be configured for particular clients on page Clients /
Broker commission by selecting them in the list and specifying properly the scale data

in section Setting the commission scale. If the client has individual settings of calculati