TECHNOLOGIES

‘s Manu

User

QUIK User Workstation,

a direct access front-office system

Version 8.9

= (©

@l




Contents

Chapter 1. Before Starting

1.1 General iNfOrMation ...c..eoo ittt ettt sh e sttt et b e s bt sae e e ae e ereen 2
i VS T o I = To [0 =T 0 01T o £ T P SOPOPPTPTRPPPTPPPPT 3
IO T o o4 =T T 1] =11 =1 o o D SRS 3
1.4 Adding and selecting crypto provider in QUIK Workstation settings ........ccccceveveeriiviieniincieee e 4
1.5 Configuration of encryption carried out by means of qrypto32 library .......cccoeeveviiviieiiiiiiiicciee e, 8
1.6 Configuration of encryption and digital signature carried out by means of MP library..........cc............ 9
1.7 Configuration of encryption and digital signature carried out by means of OpenSSL library.............. 15
1.8 Running keys of the QUIK WOTrKSTation .........ccoccuiiiiiiiiiee ettt e e e ettee e e eatae e e eataee s ensaeeeeans 18
RS T 0o Yo 7 -{W ol ole] o o =T ot A 1] o FON PPN 19
1.10 Connecting to the QUIK SEIVET ......coi ettt et ette e e e e ctte e e e e bt e e e e ebaaeeeebeaeesesteeeesssaneeanns 25
1.11 Monitoring the coONNECLION SLAtUS .......viiiiiiiiee e e e st e e e sbeaeeeeans 27
1.12 Versions of components and PIUGINS.......cccuuiiiiiciiii it e et e e eete e e e eatee e e eataeeesntaeeeeans 30
0 I o o4 =T WU T oo £ Y <13 UURRRN 31
1,14 RECEIVING FIlES . nnetiiii ittt e et e e e sttt e e e s bteeeesbeeeessaseeeeessseeeesasteeeesseneennnns 31
APPENAIX L. ErTOr MESSAEES veeeeieiiiriiiieeeeeeeeiiittreeeeeseeerrtteeeeeeeesaasatareeeeseeaaarttareaesssssaasstsnneesessessssstsnneeesssnnsnes 34
Appendix 2. Example of certificate retrieval via web interface of Certification Authority .......ccccceevvvinnens 37

Chapter 2. Basic Operating Principles

2.1

2.2

2.3

2.4

2.5

2.6

2.7

2.8

2.9

2.10

DAta STFUCTUIE ...t e s s e s s e s s b e e s s b e e e s s mreeesennnes 2
oY= T a1 (=T - USSP 4
GlOBDAI OIS ettt b e bt s h et s et et e et e e bt e sh e e sheesat e st e e bt e be e beeeaeas 7
Quick search for an INSEIUMENT ........oooiiiieieee e s s e 9
Configuring the FlOW Of data......ccuuiii it e e e et r e e e e areea s 13
TS ettt b bt b e s b et s e e et e E e e R e e bt e sheesaee s r e e b e e b e e reennees 20
WOrKING With WINQOWS ....oeiiiiiiieecee ettt e e tee e e st e e e e st e e e e eabeeeeeabaeeeesraeeeennsens 22
B o] LTS PP TP 25
Y ST OIM MMIESSAZES .. s s s nanannnn 49
Configuring the QUIK WOTKSTAtioN .........coiiiiiiiiiiciiie ettt eette e e e etee e e e eata e e e e aaa e e e enrseeesennreeens 51

QUIK User’s Manual. Contents 1



2.11

2.12

2.13

2.14

Changing the interface [aNGUABE .........uviiiii it e e e e e e cbrre e e e e e e e e eanbeeeeeeaeeeenannes 57

Saving / restoring the CONFIGUIATION ........cviivierieie ettt ettt et et e steeeveeveebe e beenaeenanes 58
HOTKEY EUILON ot et e e e sttt e e sbee e e s sbteeessbeeeeesasteeessnseeeessseneessnns 60
7 2 2 =X V1 5 1 PP PPPPPPUPPPRN 63

Chapter 3. Viewing Information

3.1

3.2

3.3

3.4

3.5

3.6

3.7

3.8

3.9

3.10

3.11

3.12

3.13

3.14

3.15

3.16

3.17

3.18

3.19

3.20

3.21

3.22

3.23

3.24

3.25

CrEate @ WINTOW .. .eeiiiieeeeie ettt ettt et e sttt e at e e s bt e s bt e e s bt e e bt e e sabeesaseeesabeeesbeesnseesanenesabeenanes 5
QUUOTES TADIE ...ttt b e sttt ettt e b e bt she e st s s b e b e reennees 8
TiMeE aNd SIS TADIE ...c..eeiieiee et st st 17
LeVel Il QUOTES DI ...ttt st e s e et e s b e sne e e sareeeares 21
ACCOUNT SEALE TADIE ...ttt ettt e be e st st st e b e e b e b e nneas 32
(0] e [T S0 =1 o] [ T O T T OO PO P TR PPPOTOUPPRPPUTOPPO 51
Ry o] o ol fe [T §3h - o] [T 60
TrA0ES TADIE ..ttt e st et h b e e s b et et e e sabeesbeeesabeeenareas 68
NBWS ettt ettt ettt e st e e st e e st e e et e s e b et e e s e b et e e s e b et e e s s enae e e s senaneesnans 78
Trader MESSAZES WINTUOW ...cciiiiieeiiiiiieeceiiee e ceitee ettt e e et e e et e e s e sbte e e ssabeeesesabaeeeeabeeeessnseeesesnseeesennsens 81
ALBIES WINTOW ..ttt ettt et e e s bt e e st e e sabe e e be e e s bt e s bt e enbeesabeeesabeesabeesseeesabeesnneens 86
O [T=T oY oTo) g o] [T I - o] L= RS 100
BUY / SEIITADIE ..ottt ettt ettt ettt be e s tb e e b e ebeesbe e sbeeeabeeabeeabeebeebeeanas 109
SUMMArY table Of POSITIONS .....oeiiiiiie e e e et e e e ee e e e tee e e e eabeeeeeeneees 115
POSitions in iNStrumMents table ..o 117
(0= 1 ol o Yoy 1o T a T =1 o1 [P S 121
Trading aCCOUNES T1aDIE......uiiii e et e e et e e e et e e e sbrae e e eeareeeeeans 125
Client account HMIts tADIE c..cooiiiiiiiiee e 127
Client account POSItIONS tADIE ...c..veiieeeeee e et e e e e e aree e e e b e e e e e anes 130
(0] oTuTo oI o ToT-14o Ik =1 o] [PPSR 132
Negdeal Orders tabIe ..... .. e e e e e e e e e e e e e e b e ae e e e e e eeennes 137
DY o T8 To X =T =1 o] 1SS 144
NDM Level Il QUOTES table .. ..ciieiiiiiieeee ettt s e e e sare e 148
Y O o U Lo} { =T =1 o] [ SRS 150
Trades fOr @XECULION .....eiiiiiiii ettt st ettt e b e sae e sat e st e e be e bt e s bt e saeeeaeeenteeeeens 152

QUIK User’s Manual. Contents 2



3.26

3.27

3.28

3.29

3.30

3.31

3.32

3.33

3.34

3.35

3.36

3.37

3.38

3.39

3.40

3.41

3.42

3.43

3.44

3.45

3.46

3.47

3.48

3.49

3.50

3.51

3.52

3.53

3.54

3.55

3.56

Order reports for NDIM trades table.......ceee e e e e e e e e rae e e e e e e e eennes 159

Settlement COAeS tabl@ ... ..o.eiii e e e e e 163
Table of cash liabilities and ClaiMS........oooiiiiie e e 165
Table of asset liabilities and claims (EXTENAE) ......ccueeeiiiiciiecie e e 166
Table of liabilities and Claims fOr @SSES.......couiiiiiriieiee et 168
Interest risk PAaramMEters table .......cii i raree s 170
Market risk Parameters table ........oooc i et ae e e e earaee s 172
Individual risk Parameters table ......oc.uiii i s 175
Table of cash liabilities and claims [CUMTENCY] ....ceiiiriiie et e e e eaaa e e 176
Currency: commitments and demands on assets table .......cccccovviiiiinciiiic 178
Currency: interest risk parameters table.........ooi i 180
Currency: market risk parameters table..........cooouiei e e 181
Currency: individual risk parameters table.......ooiiiiiiiiecce e 183
Currency: iNterpProdUCT SPIrEAUS.......cccicviiie et e ccte e e et e e e stree e e e tre e e e e treeeeesbeeeeenraeeeenraeeesnseneeennsens 184
Table of a Market-Maker's liabilities by stock and foreign exchange markets ..........ccccecevveeviiieeenns 187
Table of extended liabilities of Market Maker for stock and currency markets .........cccccoveeeeiineeenns 190
Table of Market Maker’s liabilities by derivatives Market .........cccoecveeeieiieiiicciiee e 193
O T0To) (=T a1 o VA =1 o [ S 196
QUOTES ChANEES TADIE ....oeeieeeeeeeeeeee ettt e e et e e e et e e e e e abe e e s enreeeeeabaeeeenabeneeennsees 198
Participant's Cash POSITIONS. .....ccciiiii e e e e s e e et ae e e s aaaeeeesasaaeeesnnaeees 201
Participant's poSIitions iN INSTTUMENTS .....cc.uuiiiieiiie et e et e e e eaae e e e eataeeeeennaeee s 202
Participant's positions on trading aCCOUNTS........c..viiieiiiiiiiiie e e e s snaeee s 202
Participant's positions in instruments on trading aCCOUNTS .........ceeieiiiiieeiiiiee e e e 204
Aggregated Level [l QUOTES table..... ..ot e e e re e e e baa e e eans 206
Transaction POCKET tADIE .....ccoeviiie e e e e e tte e e e e bt e e e e ebte e e e sntaeaeeentaeaeeans 210
TraNSACIONS LA .. .eeieeee ettt ae e st b e bt be e st sae e et e e re e 213
Y STOIM MIESSAZES .. s s s s ananann 217
Table of client requests fOr Orders EXECUTION.........ccuuiiiieiiiee et ettt e e et e e e etre e e e searae e e eeareeeeeans 219
Table of trading PartiCiPaNTS.......cii i e e e e e rre e e e e bte e e s sbraeeeesaraeeeeans 221
Traders iNformation Table.......o. ittt sttt 223
NCC EranSTErs TaBIE ....eeeieee ettt s e bt e n e 226

QUIK User’s Manual. Contents 3



3.57

3.58

3.59

3.60

3.61

3.62

3.63

Prohibition on operations table............eei e a e anes 228

Information on SEttIeMENT COUES ..ottt 231
TraANS O LY PES TADIE .. e e st e e s e te e e s snrae e e eeareeeenan 232
Bank @CCOUNES tADI@ . ..ciiiieieie et et e st e e s e et e nr e e sne e e sareeeas 232
Table of algOrithmMiC OrEIS........viieeeee et e e e tre e e e et e e e s sbrae e e eenteeeeeans 234
APPENDIX 1. Formulas for Calculating the Client Portfolio Parameters........ccccccevvvciieeiiciieeincieennens 237
APPENDIX 2 ..ttt ettt sttt ettt e bt h et s a e et e bt e b e sh e e sae e st e e bt e bt e beenbeesneeeareeteen 240

Chapter 4. Working With Graphs

4.1

4.2

4.3

4.4

4.5

The Braphs WINGOW .. ..ciiiiiiiieieiiie ettt e et e e ettt e e s s bbe e e s s sbeeeeasstaeesssbeeesenssaeesansreeeesnnsens 4
(CT =T o] gl oloY o] f={U T | A o) o VP 14
Technical analysis INSEIUMENTS .....cicuiiii e e e e e e e s e e s e sabee e e s beeeeesarees 45
Methods of teChNICAl @NAIYSIS .....eeiiieiiiee et e e ctte e e e e be e e e eatee e e snteeaeeans 56
(2 ToT Yo YT [o I = =T o] o NSRRIt 93

Chapter 5. Client Operations

5.1

5.2

53

5.4

55

5.6

5.7

5.8

5.9

5.10

5.11

5.12

5.13

5.14

5.15

5.16

General method of eXxecuting tranSACLIONS ......coccuiiii i sarne e e eaes 5
o A=Y oY= o [T SRR 5
(07T o 1ol 11T = @ ] o T PSR ST 17
(0 P o T=d 1o T o =T ST 18
(0o T oY il Y=Yl (] o] o) o] e [=T S RSP SR 18
B Lo [ o TR o T o [T OO VP TUSRUPROPPR 27
Handling orders from the Level Il QUOLES table ......cccuuviiiiiiiiiice e 30
Swapping orders for 0ptionNs aNd FULUINES .........eeii it ee e e e bee e e e 38
(0 o1y oY= Yo L] 1 { o] o TS 40
(O o1 oY= | 1 o To 11| 4 (o Yo 3RS 42
LRV L =] o= T 1] 1 f Lo PP 43
Calculating premiums for OPLIONS. ......cciiie e e e e s e raa e e s nba e e e esereee s 44
Parameters of trading OPEIratioNS.........ceiiiciiii et e ettt e e e et e e e e e bt e e e e eeateeeesnraeaeeans 45
ACCOUNTS ST NG S i 53
INSE UM ENT ParaMIEE OIS .. et e ettt e e e e e e e eae b e e eeeeeeaaesaaseseeesanesans 54
Cancelling orders by CONAItION ... e e r e e e e e e e anbr e e e e e e e e eeeannes 58

QUIK User’s Manual. Contents 4



5.17 Configuring order entry fields @UtOfilliNg...........ooevi i 60

5.18 Configuring order VOIUME HMILS .......eiiiiiiiiiecciee e et e e et e e s e b e e e e earaee e e eares 65
5.19 Client and Market deSCriplioNS......c.uiii i sre e e e s e e s s abe e e e snbeeessnnnees 67
I A O I = ¢ o T 1 (ST T T4 O U U PP TP PP UP U PPPRPPPPU 68

Chapter 6. Working With Other Programs

6.1

6.2

6.3

6.4

6.5

6.6

6.7

6.8

6.9

6.10

6.11

Data EXPOIt Vid DDE SEIVEN ....ciiiiiiiiiiiiiiiitieieteee ettt teee e ee et et ettt et et et ee et e e et e e e e s e e e e s e e e e e s e e e e e s e s eaeseesssaeseeeanannnnnns 2
EXPOrting data USING ODBC ......ccuiiiiiiieieecciiee e eeitee s sttt e e s sttt e e e bte e e s sbe e e e ssabee e s ssabeeeesabeeeesnnseeessnnsenessnnsens 6
EXporting instruments Via ODBC........couiiiiiiiiiiiiiieiiieeeeeeeeeeeeeeeeeeeeeseeeeeeeeeeeeeeseseeeseseaeaeseeeeeseseresesesrererannnn 10
Points to be aware of when exporting data .........ceovvciiii i 11
Export of Data into Technical Analysis Systems Using Built-in TOOIS ........ccceeeeiiiiiiiciiie e 11
Configuring Wealth-Labh DEVEIOPEN ........eee ittt ettt e e s e e e e e sarae e e ssnrreae s 15
(00] Y iT= (U] o =g N g a1 =T o] =T 20
Export of data into technical analysis systems using external programs..........ccccceeecvveeeecieeeeecieee s 23
TranNSACTION IMPOIT ...eeiiiiiiiie it e e e e e s st e e e e e e s s s sabtbaeeeeesessasbtaaaeeesssnsasraaaaeessnan 25
IMPOrting tranSaCtioNs Vid APl......ooeiiiiiiiiiiieieieeeee et e eeeeee e ee e e e e e e e e e e e e e e eeeseeeseseaeereeannnes 37
AP P END DX e e e e e e e e e e e e e e e e e e e e e aaaaeaeaens 54

Chapter 7. Broker Operations

7.1

7.2

7.3

7.4

7.5

7.6

7.7

7.8

7.9

7.10

7.11

7.12

7.13

VIEWING trader POSITIONS ..ciiiii ittt e e e e e s e e e e e e e s e eaab e e e e eeessasasnbeeeeeeeessansnrennaeaeaean 2
WOrking With CHENT IMItS ..ciiiiiie i e e e e s sta e e e e rnar e e e esaabeeeesanreee s 2
SUD-2AMINISEFATION ..ottt sttt et b e b e s bt e sat e e ate e beesbeesbeesanesanesane 3
Y T =T T =T o~ SRR 6
(s LYo 1 TaT=a o Yo Xy uTo ] o USRIt 10
Dynamic position correction from file ..........ooo i et 17
Operations with client limits on derivatives market........cccocuveiiiiii e 22
Operations in the Negotiated Deal MOdE ..........uuiiiiiiiiiccceeec e e e e e et e e e e e e e ennes 27
= 2 Kol o T=T o= | Lo ] o LI PP P PP PP PPPPPPPPPPPPPPPPPRE 28
[ o T =T T Y= o] o L=T SR 31

Trading operations in NDM, REPO, REPO-M, REPO with CCP and RCB REPO with confirmation modes32

1Y/ 1T oY e 1T SR 46
Y/ 1T g o] o o T o [=T oSSR 51

QUIK User’s Manual. Contents 5



7.14

7.15

7.16

Participation in auctions for instruments placement ..o 55
Client transactions receipt mode with confirmation by the broker.........cccccoceviiiiiiiiiiieiiee e, 56

APPENDIX. Error messages for working with positions ........ccccceviiviieiiiriien e 58

Chapter 8. QPILE Language

B R CT=T o 1= Y OO TSSO PRSPPI PO PROPRROPPR 4
8.2 WOrking With QPILE tabl@S........eeiiiiiiie ettt e et e e et e e e et a e e e saaaeeeeasbeeeeansaeeesanseneean 4
L T e oY= { - 0 I 1 ST A U ot {01 =SSR 8
8.4  QPILE |aNGUABE CONSTIUCES...ccutiiieiiiiieeeiiieeeecitee e ecte e e e stte e e e rtteeeesaaeeeeeaasaeesesbaeesanssaeesannseeeeennseeesennsens 12
8.5 GENEIAl fUNCHIONS. ..ciiieetie ettt e sttt e s bt e et e e s b e e s bt e e sabe e e sbbeesabeesneeesabeesanes 21
8.6 Mathematical fUNCLIONS. .......ooiiiiee et sttt et eeeebe e 22
8.7 Functions for working with collections (COLLECTION) .......cccuieiieeecieeecieeciee e e eveeesiee e e sveeesvee s 25
8.8 Functions for working with associative arrays (MAP) .......cooociiie ettt e 26
8.9 Functions for accessing rows in arbitrary QUIK tables .........cccueeeiiiiiie it 28
8.10 Functions for accessing a list of available parameters ... 48
8.11 Functions for handling programmable tables.........c..eee i e 50
8.12 Functions for getting values from the quUOtes table ........c..covviiiiiiiciiie e 52
8.13 Functions for retrieving values from the Level Il Quotes table .........ccoeveeeiiiiieeicciee e 60
8.14 Functions for retrieving values from the Positions in instruments table ..........cccoceeiiiiinieiniienniennne, 61
8.15 Functions for retrieving values from the Cash positions table..........cccoccvieieiiiiie e 63
8.16 Functions for the calculation of Margin POSItiONS .......ccccuiiiiiiiiiii i 64
8.17 Functions for retrieving values from the Client Portfolio and Buy / Sell tables ...........ccccoevveevveeireenenn, 66
8.18 File handliNg fUNCLIONS .......ciiiiieieceee ettt e e e et e e e e tr e e e e e ab e e e eestaeeeesnbeeeeenbeeeeensens 73
8.19 String handliNg fUNCLIONS ...ceccueiiieicie e e e st e e e st be e e e s b ee e e eabeeeeenanees 75
8.20 Chart handling fUNCHIONS. ........uiiieciee et e et e e e et e e e e tb e e e e e ateeeeenaraeesesabeeeeenseeeeennsens 76
8.21 Order handling fUNCLIONS ....ccciiiiieceie e e et e e e st e e e e s ba e e s s sabeeeeeabeeeeennnees 79
8.22 Label handling fUNCLIONS ......cciiieieeeee e ettt e e et e e e e ab e e e e ab e e e e eataeeseeabaeeeennteeeeeensens 81
8.23  SerVICE FUNCLIONS ...evviiiiiiiiiiiitiic it a e s s a e e s saras 84
8.24 QPILE Program deDUSEING ....cc.vvviiiiiiieeciiie ettt e e e et e e et e e et e e e e satb e e e e sabaeeeastaeesanbeeeeenreeesennsees 87
APPENDIX 1. QPILE COMMANA SYNTAX 1eiiiiiiiiiiiiiieeeeieceiitiie e e e e s eccieteee e e e e e e esttteeeeeeesessnabesaeeeeeesesasnssssseesessansnnes 89
APPENDIX 2. Recommendations for writing programs in QPILE ..........ccooocviiiiiiiie e 91

QUIK User’s Manual. Contents 6



Chapter 9. Working With Reports

0. RO OIS it 1
9.2  Receiving and signing files from BroKer ... 11

QUIK User’s Manual. Contents 7



Additional Consulting

If you have any question as regards installation and/or operation of QUIK, please consult your broker’s QUIK system

administrator.

Any information about modifications in current versions of QUIK is available from our official website:

http://arqatech.com/en/.

Your opinions and comments on this User's Manual are welcome at quiksupport@argatech.com.
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