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This chapter describes requesting reports on operations performed on the broker's server and 

process of working with investment recommendations. 
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9.1 Reports 

Reports are a presentation of a client's transaction outcomes for a given period of time in a 

format defined by the broker. 

This section describes the standard report forms provided by the QUIK system developer. Reports 

of specific brokers can differ from the provided examples in form and content. 

The service of requesting broker reports from the QUIK Workstation is an additional capability 

of the QUIK system. This feature is enabled on your server after installation of the Report 

generation module. 

Prerequisites for using reports on a client's Workstation: 

• a given user must be provided with access to reports on a QUIK server; 

• the REPORTS.DLL file must be in the QUIK programs folder; 

• the ‘Reports’ class must be included into the list of accepted classes. 

If these conditions are fulfilled, the Reports item will appear in the program's menu. 

9.1.1 Working principle 

1. To get a report, select Plugins/Reports under the program menu and select there a 

required report type. 

 

2. In the window that opens, select the following: 

— Client code. 

— From and Till — start date and the end date of the report generation period. One 

date is specified for a client portfolio report. 

— Complex product filter allows to set the filter for displaying trades in the report by 

type of instrument complexity: 

— Disabled — all trades are displayed in the report; 

— All with assigned complex product — trades whose instruments have a 

complexity type are only displayed in the report; 

— For specified complex product — trades whose instruments have a type 

selected in the Complex product box are only displayed in the report; 

— Complex product allows to set a type of complexity financial instrument (for 

example: 0, 4, 800 and etc.). 
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Then click the OK button. Your request will be sent to the server. 

3. Once a report is received, a window will open to display it. A notification on the time when the 

report was received will also appear in the Messages window. Every received report is 

opened in a new window. 

4. A received report can be copied to the Clipboard, printed out, saved as an HTML file or as 

a HTLM file with .xls extension. These actions are performed from the shortcut menu of the 

report view window. 

5. If the received report shows empty tables or “No data”, this means that no operations were 

performed in the specified period. 

9.1.2 Report on the client’s portfolio 

menu Plugins/Reports/Report on the client’s portfolio 

This report reflects the status of the client's assets on a specified day. 

This report consists of three tables. The first table shows the quantity of instruments, the second 

table contains information on cash assets, and the third table contains the aggregate estimate 

of instruments as of the beginning and the end of the day. Currency in which final values are 

specified is set in the module BO. 

This report contains the following parameters: 

• Opening balance is the account status as of the beginning of the trading day; 

• Closing balance is the account status as of the end of the trading day; 

• Opening valuation is the value of instruments as of the beginning of the trading day; 

• Closing valuation is the value of instruments following all trades as of the end of the trading 

day. 
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Report example: 

 

9.1.3 Report on all trades of a client 

menu Plugins/Reports/Report on all trades of client 

This report reflects all trades made by the client within a specified time period. The report also 

contains additional parameters: 

Some parameters are displayed in the report if specific settings of Report 

generation module are configured in the [Rep_Trades] section. For details, see 

sub-section 2.7 of the Report generation module Administrator’s manual. 

 

• Market is a market name if it is specified for an instrument class. 

The Market parameter is shown if ShowMarket=1 in the [Rep_Trades] section. 

 

• Currency is the trade currency. 

• Brokerage commission* is the broker's commission amount. 

• Currency is the broker commission currency. 

• Currency is the trade settlement currency. 
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The Brokerage commission and Currency parameters are shown 

if ShowFaceUnit=1 in the [Rep_Trades] section is filled. 

 

• Settlement date is the date of settlements under the given trade; 

• Margin is the margin ratio calculated at the time of trade execution. 

• Portfolio value*** is a portfolio value. 

• Min. margin*** is a minimum margin. If the value is more than 1025, then the INF value 

is displayed. 

• Init. Margin*** is an initial margin. 

• Corr. Margin*** is a corrected margin. 

(***) The Portfolio value, Min margin, Init. margin, Corr. margin parameters are 

shown if ShowDiscountParams=1 in the [Rep_Trades] section. 

 

• Funds level is the funds adequacy level. 

The Funds level parameter is shown if ShowFundsLevel=1 in the [Rep_Trades] 

section. 

 

• User ID – UID of a user who sent an order. 

• Complex product — type of complex financial product. The header is displayed if the All 

with assigned complex product or For specified complex product is selected in the 

Complex product filter of report settings. 

Report example: 

 

9.1.4 Report on all client stop orders 

menu Plugins/Reports/Report on all stop orders of client 

This report displays all stop instructions placed by the client in a specified period. 
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Report example: 

 

9.1.5 Report on all trades of all clients 

menu Plugins/Reports/Report on all trades of all clients 

This report displays all trades of a group of clients for the selected time period. 

Report example: 
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9.1.6 Report on all orders of client 

menu Plugins/Reports /Report on all orders of client 

This report reflects the status of client instructions for a specified period and a summary estimate 

of cash assets that were required for registration or execution. 

Report example: 

 

9.1.7 Report on client non-trade instructions 

menu Plugins/Reports /Report on client’s non-trade instructions 

This report contains a list of all registered Non-trade instructions of the client for entering, 

withdrawal, or transferring assets between accounts within a specified period. 

If the Listing recipients option is enabled at the time of the report generation, the report can 

contain instructions selected not only by the sending client's code, but also by the receiving 

client's code. 

The first table contains the list of instructions for operations with cash assets, the second table 

contains the list of instructions for operations with securities, the third table contains a list of free 

form instructions. 
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Report example: 

 

9.1.8 Report on single non-trade instruction 

menu Plugins/Reports /Report on single non-trade instruction 

This report is generated by a specified non-trade instruction number and contains a list of Non-

trade instruction parameters specified in the template. A report on one non-trade instruction can 

be created by users with Client and Manager permissions. Users with Client permissions need to 

specify client code besides a non-trade instruction number. 

Report example: 

 

9.1.9 Report on negdeal orders 

menu Plugins/Reports/Report on negdeal orders 

The report reflects the statuses of the client’s negotiated orders for a specified period and the 

total estimation of funds required for their registration and execution. 
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Report example: 

 

9.1.10 Report on positions on the FORTS derivatives market 

menu Plugins/Reports /Report on positions in the FORTS derivatives market 

This report reflects positions and restrictions of the client on FORTS for the specified date. 

Report example: 

 

The report consists of the following tables: 

• positions on the end of the day; 

• restrictions on client accounts (all sessions); 

• Unified cash positions table. 

Parameters of the report tables are similar to those of the Client account positions table, Client 

account limits table, and Cash positions table (for more details, see Chapter 3, “Viewing 

Information”, sub-sections 3.19, 3.18, 3.16). 
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9.1.11 Report on portfolio risk 

menu Plugins/Reports/Report on portfolio risk 

The report is intended to assess the risks using the VaR methodology. It allows estimating the 

most possible losses, which can arise as a result of market risk realization. The losses are 

calculated for a certain asset and portfolio in percent and money units. 

The report reflects: 

• for shares – an instrument contribution in the portfolio, risk measure in percent and money 

units, risk measure sensibility to the instrument contribution change, an instrument 

contribution in the portfolio risk measure; 

• for bonds – risk measure; 

• for derivative financial instruments – delta, gamma, vega coefficients. 

Source data for report 

In the dialog of request parameter entry, besides the code of client whose portfolio is calculated, 

it is necessary to specify the confidence level of forecast (from 0,90 to 0,99) and the time horizon 

of forecast in days (from 1 to 10). 

 

The basic data for the calculation is price history for all assets and implied volatility for options. 

The report is created based on the historical data of the Moscow Exchange instruments. The data 

is reported for: 

• Shares, bonds – from 1 January 2016; 

• Futures, options – from 7 July 2016. 

Report parameters 

The following parameters are shown in the report: 

• Price: 

— For shares, futures, options – price in rubles; 

— For options – premium in rubles; 

— For index derivatives – price in points. 

• Portfolio structure: 
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— Qty – the asset quantity. 

— Value – the asset value is calculated by formula: <Price> * <Qty>. 

— Weight – the asset share in portfolio is calculated by formula:  

100 * <Asset value> / <Sum of values of all assets in portfolio>. 

• Historical return (HR): 

— % – the asset return for the historical period. 

— Compared to market (HR) – the comparison of the asset and market returns. 

Possible values: 

— Higher – if the asset return is higher than the market return for more than 5%. The 

market return is the MICEX index return. 

— Lower – if the asset return is lower than the market return for more than 5%. 

— Same – if the return is within the interval of these values. 

• Common risks – risks common for assets of all types: 

— VaR, % – the amount of the loss, which will not be exceeded with the probability, set 

in the Confidence level of forecast parameter, at the end of the time interval 

specified in the Time horizon of forecast parameter. 

— VaR, RUB – risk measure in rubles. 

— VaR Contribution (VaRC), % – contribution to portfolio risk from this position. 

— Compared to market VaR – the result of the comparison between the asset risk 

measure and the market risk measure. The market risk measure is the MICEX index 

risk measure. Possible values: 

 Higher – if the asset risk measure is two times and higher than the market risk 

measure. 

 Lower – if the asset risk measure two times and lower than the market risk 

measure. 

 Same – otherwise. 

— Extreme loss probability – assessment of probability of significant deviation of 

price fluctuations from the normal distribution. Possible values: 

 High; 

 Low. 

• Risks of derivatives – specific coefficients which are common for derivatives financial 

instruments only: 

— Greeks – characterize the derivatives price sensitivity to changes in the following 

values: 

 Delta – determines sensitivity of the derivatives price to change in the underlying 

asset price. Shows by how much would the derivatives price change if the underlying 

asset price were changed by one point. 

 Gamma – measure the delta sensitivity, i.e. the change of delta on the underlying 

asset price by one point. 



 

 12 
 

QUIK User’s Manual 

Chapter 9: Additional features 

 Vega – characterize the option price (premium) sensitivity to change in volatility. 

Report example: 

 

9.2 Investment recommendations 

Additional functionality allows a Broker to transmit analytical information to clients, and clients 

are allowed to conduct operations in the semiautomatic mode based on the received 

recommendations. 

Features: 

• A broker or an investment company aiming to sell a subscription to investment 

recommendations to clients, or for client loyalty improvement, may use the service 

of investment recommendations to regularly publish recommendations in the QUIK 

workstation with set investment settings. 

• A trader who expects to hold long- or mid-term investments by subscribing to the broker’s 

investment recommendations may view recommendations that include analytical and 

statistical information in the QUIK workstation, and then submit orders that are formed based 

on these recommendations. 

9.2.1 Recommendations table 

menu Plugins / Investment recommendations / Recommendations table or button  

If all recommendations are read, the button  is shown instead. 

 

Purpose 

Viewing available (active and closed) investment recommendations. The table is used to quickly 

view and sort recommendations by parameters. 
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Table format 

 

The number of shown recommendations may be restricted by an administrator or user using 

the standard table filters. 

By default, recommendations are sorted by the last change time of a recommendation. 

The table columns designate the following parameters: 

Parameter Value 

*Recommendation Investment recommendation name 

*Status Status of recommendation: 

 Active – a recommendation with unfinished investment 
period. Active recommendations with assigned exit price offer 
conduct a reverse operation to buy/sell assets (exit 

a recommendation); 

 Closed – a recommendation with expired investment period 
(the status is set the day following the day at which 
investment period ends); 

 Closed by analyst – a recommendation is closed by a broker’s 
employee 

*Instrument Instrument code of an investment recommendation. Multiple codes may be 

set (separated by commas) for a recommendation of the Analytical 

overview type 

*Published Date of recommendation publication 

*Updated Date of recommendation parameters change 

*Operation Operation side. Possible values: 

 Sell; 

 Buy. 

Not filled in for the Analytical overview type of a recommendation 

*Type Recommendation type. Possible values: 

 Trade recommendation; 

 Analytical overview 

*Analyst Name of a company 
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Parameter Value 

*Period Investment period (weeks/months/years). If the period is not specified, 

the value “1 year” is displayed 

*Recommended portfolio 

share,% 

Trade volume recommended by broker, in percentage. Set by broker 

*Target yield, % Expected recommendation yield, in percentage. Set by broker 

Last trade Price of the last trade in an instrument, in monetary terms (for bonds 

in percentage). Not filled in for the Analytical overview type 

of a recommendation 

Last change Difference between the price of the last trade and the closing price, 

in monetary terms (for bonds in percentage). Not filled in for the Analytical 

overview type of a recommendation 

Current yield, % Current yield reduced to the investment period (interest for the period from 

the recommendation publication to the investment period end). 

Calculated as the ratio of the difference between the current price of the 

last trade and the entry price (if it is not specified, then the price at the 

time of publication) to the entry price (price at the time of publication), 

in percentage. 

Not filled in for the Analytical overview type of a recommendation 

Entry price Recommended price to enter a recommendation. If not specified, the Price 

on publish date parameter value is shown. Set by broker 

Exit price Recommended price to exit a recommendation. It is calculated by broker on 

the basis of the specified profitability and opening price, or the current price 

at the date of publication (Price at closing parameter) 

Stop loss, % Recommendation is to close at a loss if the price is> =, or <=. 

The parameter is displayed for information 

Identifier Investment recommendation identifier 

 

* — fields are displayed by default. The entire set of available fields can be added in the table settings dialog 

box 
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Table settings 

 

1. Table name – change the table name set by default. 

2. Parameters set – select parameters to be displayed and their order. 

To complete editing, click OK. 

Available options 

The Linked-windows mode may be applied to the table (see Chapter 2. “Basic operating 

principles” of the QUIK User’s manual). The Recommendations table acts as a main table while 

windows with recommendation description and the following tables may be linked to it: 

• Orders table; 

• Trades table; 

• Time and Sales table; 

• Stop order table; 

• Level II Quotes table; 

• Charts. 

The following commands are available from the shortcut menu: 

1. Recommendation description (or double-click a table row) opens the window with 

recommendation description (see 9.2.2). Multiple windows with recommendation description 

may be opened. Open recommendations are marked as read. 

2. Mark all as read marks all investment recommendations as read. 

For description of all table options, see Chapter 2. “Basic operating principles” of the QUIK User’s 

manual. 

9.2.2 Investment recommendation description 

To open investment recommendation description, select Recommendation description 

from the Recommendations table shortcut menu. 
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At the top of the window, the recommendation change history (change of parameters, 

recommendation closing upon achieving a goal or closing a recommendation by analyst) is shown 

with change date specified. 

The set of parameters in the recommendation window includes: 

• Immutable parameters set by a broker; 

• Dynamic information generated by the QUIK system (for parameters description, see Table 

format). 

The following parameters are additionally displayed in the window: 

• Logo – company / instrument logo. If a logo is not loaded, the name of the asset is shown. 

• Yield, % – effective yield of an investment recommendation, in percentage. Displayed only 

for closed recommendations. 

• Client code – client code. It is not displayed for recommendations of the Analytical overview 

type. If a client code is selected, the portfolio share in currency and percentage is shown 

below the box. If a broker did not set this parameter in recommendation description, 

the portfolio share is not shown. 

• Action buttons – actions to be made with a recommendation. These buttons are not shown for 

recommendations of the Analytical overview type. Depending on the type and status 

of a recommendation, different buttons are shown: 

— Buy / Sell opens the order entry dialog box with a trade side set for a selected 

instrument. Unavailable for closed recommendations; 

— Exit recommendation opens the order entry dialog box with a reverse trade side for 

the whole current volume of assets in an instrument for a selected client code. 

The button activity does not depend on the recommendation status. The Exit 

recommendation button is unavailable for recommendations to buy if a client has 
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no positive position in a corresponding instrument as well as for recommendations to 

sell if a client has no negative position; 

— New recommendation opens a recommendation linked to the current 

recommendation (if exists). 

• Text description of a recommendation. 

• Complete review – link to view or download the complete description of a recommendation 

in the PDF format or the link to the site. 

To open the Quotes table that shows information on the recommendation 

instrument, double-click the logo or instrument code. This functionality is not 

available for recommendations of the Analytical overview type. 

 

9.2.3 Order entry 

To open the order entry dialog box, click Buy / Sell (depending on the operation side) in the 

Investment recommendation window. 

 

The parameters listed below are filled in automatically depending on specified parameters 

of a recommendation: 

1. Instrument is an instrument of a selected recommendation. 

2. Buy / Sell is an operation side. 

3. Price is the price per an instrument unit. The price reflects a recommended opening price 

of a recommendation; if it is not specified, the price of a counter offer is used. 

4. Quantity is the number of instruments in lots. Calculated based on the trade volume and 

price. The number of instruments in a lot is shown in brackets. 

5. Client code is a client identifier set in general settings of a QUIK workstation or selected 

in the recommendation description window. 

6. Value and commission show the trade volume set if a broker specified the recommended 

portfolio share in the recommendation parameters. Calculated based on a client code selected 

in an order depending on available account funds according to the order side. The brokerage 

commission amount is calculated automatically based on the configured algorithm and 

is shown in the box on the right. 
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For detailed description of the order entry dialog box, see Chapter 5. “Client Operations” of the 

QUIK User’s manual. 

9.2.4 Investment recommendations tab 

menu Plugins / Investment recommendations / Create tab 

The Create tab command is not available if the Recommendation table contains no 

records or contains only recommendations of the Analytical overview type. 

 

Tab purpose 

Viewing available windows and tables that may be used to manage an investment 

recommendation. 

Tab format 

The following windows and tables are randomly located on the tab: 

• Investment recommendation table with the first idea listed; 

• Description window of an investment recommendation; 

• Positions in instruments table; 

• Level II Quotes table by an instrument of a selected recommendation; 

• Price and volume chart with an interval of 5 minutes; 

• Orders table filtered by an instrument; 

• Trade table filtered by an instrument. 

A user may link any windows with the Recommendation table and view the selected investment 

idea data on a single tab. This window set may be changed if required. A user might want to add 

the Stop orders, Account state, Instrument information tables or several charts with different 

intervals. 
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