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Table 60.
List of actions on modernization and development of KASE software and hardware complex in 2012
1.
Trading system. The main version

I–II quarters:


–
commissioning of the version 2.33 of the trading system providing the following features as compared with the previous version:



1)
saving dll files and logs in the user's local directory;



2)
display of the appropriate modal window in case of long waiting for server response;



3)
availability of the mechanism for management of the 30 % limit;



4)
choosing the display language of data on the status of active orders;



5)
introduction of the additional attribute "Number of days in repo" for repo liabilities displaying information on the number of days left to the repo transaction closure;



6)
change in the rules of conducting special trades;



7)
modification of the mechanism of changing the parameters of market-makers' orders;


–
improvement of the system of automated upgrading of the trading system terminal;


–
improvement and commissioning of products "Module for data communication of the Exchange trading system with external applications" and "Library of access to the Exchange trading system from external applications" for work with version 2.33 of the trading system. The new versions of the mentioned products have the following changes compared with their previous versions:



Exchange module:



1)
improvement of the structure of information exchange on instruments, orders and transactions;



2)
adding the functional for submission of market and direct orders, confirmation of orders, satisfaction of direct orders; adding yield calculation on the instrument price and price on yield;



Access library:



1)
improvement of the structure of information exchange on transactions;



2)
implementation of the possibility of dynamic control over subscription to instruments.


III quarter:


–
conducting test trades on the basis of the remote backup center;


–
improvement of the trading system in pursuance of resolution No. 61 of the Management Board of the National Bank of the Republic of Kazakhstan dated February 24, 2012.


IV quarter:


–
commissioning of version 2.34 of the trading system which was freed from faults detected in operation of previous versions.

2.
Trading system. Version "Subscription"


IV quarter:


–
commissioning of version "Subscription" of the trading system featuring improved performance parameters as well as the following characteristics:



1)
building the Order Book;



2)
interaction with issuers in terms of selecting orders subject to acceptance;



3)
interaction with the Central Depository in terms of registration of orders and settlements on transactions during IPO.

3.
Interfaces for access to trading system:


FIX-gateway (market data):


I–II quarters:


–
implementation of module "Transmission of market data to particular users with a certain time lag";


–
improvement of service for operation of version 2.33 of the trading system.


III quarter:


–
implementation of measures on implementation on the FIX-server of the possibility of calculating the "blotter" of orders and its subsequent transmission via the FIX protocol.


IV quarter:


–
improvement of the monitoring system for the FIX Market Data system.


Transactional FIX-gateway

I–II quarters:


–
improvement of the notification system at submission-removal of orders and conclusion of deals;


–
improvement of the service for operation of version 2.33 of the trading system.


III quarter:


–
commissioning of version 2.0 of the transactional FIX-gateway with support of a Java-library;


–
improvement of the notification system at submission-removal of orders and conclusion of deals;


–
increasing the stability of service operation;


–
implementation of measures on launch of the test server for external users on a virtual machine.

4.
Trading system simulator

I–II quarters:


–
improvement of the Trading system simulator with regard to:



1)
process of random generation of orders;



2)
display of the respective notification of the user upon expiry of passport validity.


III–IV quarters:


–
improvement of the Trading system simulator according to the respective technical task:



1)
improvement of the registration page; 



2)
implementation of a functional allowing filtration of data on the current game;



3)
improvement of the form of display of archived data;



4)
creation of the page for sending messages to users of the Trading system simulator;


–
maintenance of training trades "Exchange simulator" for students of higher education establishments on the basis of the improved Trading system simulator.

5.
Online trading system "STrade"


III quarter:


–
commissioning of versions 1.07 and 1.07.05 of the online trading system "STrade", including the following main changes and additions:

1) modernization and improvement of the user interface – adding of data fields, adjusting the data filtration;



2)
simplification of the certificate import process;


–
commissioning of version 1.08 of the online trading system "STrade", featuring the following changes and additions:

1) possibility of sending information messages to the trading system from the "STrade";

2) possibility of verification of orders for compliance with some manipulation criteria;


–
implementation of measures on launch of the online trading system "STrade" for the Trading system simulator on the virtual machine.

6.
Data transmission system "eTransfer.kz"


III quarter:


–
commissioning of version 1.37.27 of the "eTransfer.kz " system for the Central Depository, featuring the following differences to the previous version:

1) additional check at logging in to "eTransfer.kz" for match of the user certificate in the database as well as in the KCIS Certification Center;

2) optional possibility of sending any file;



3)
absence of faults detected during operation of previous versions of the system.


IV quarter:


–
development of version 1.37.27 of the "eTransfer.kz" system for clearing participants wherein the functional for data exchange between the Clearing house and clearing participants.

7.
Back-office system


I–II quarters:


–
improvement of the news convertor;


–
optimization of:



1)
futures settlement;



2)
time of export of data from the trading system to the back-office system;



3)
calculation of market-makers' faults;


–
implementation of the functional for generating MT-messages for the trading system containing market prices.


III quarter:


–
separating KASE software in KASE Clearing System and KASE BackOffice System;


–
development and implementation of reports on clearing service, allocating them to a separate group of reports;


–
development of the scheme of export and storage of data under the "People's IPO";


–
development  of respective ledgers and reports on the IPO;


–
improvement and implementation of the mode "Limits", where a possibility of working with other currencies (EUR, RUB) was opened; the time of generation of limits for prohibiting records with nil or doubled amounts was restricted;


–
improvement and implementation of sub-system Web Data Transfer of project Is2In, thanks to which publication is carried out depending to the new separation of substances; the control of uniqueness of records for avoidance of doubling was changed;


–
development and implementation of the mechanism of automatic generation on the server of directory for documents of exchange members and issuers at the moment of their initial registration in KASE BOS;


–
creation and implementation of the warning mechanism for avoidance of doubling of table characteristics in the data base;


–
improvement and implementation of ledger "Net positions"; at the same time generation of entries with future date is prohibited.


IV quarter:


–
separation of accounts in own and those of clients under receipt by the Exchange of a clearing license;


–
separation of guarantee fees on the futures market in own and those of clients, as well as their separation in sectors of the derivatives market under receipt by the Exchange of a clearing license;


–
development of the functional for detection of suspicious deals in real time;


–
generation of the map of access of users to the back-office systems;


–
development of the mechanism of entry to the data back-office data base of users of pay access to the Exchange website and inclusion of necessary payments in the payment ledger;


–
development of the mechanism of operation of bank accounts in the test version of the back-office under receipt by the Exchange of a bank license;


–
development of the mechanism of checking the uniqueness of TRN and BIN at entry of a new issuer or Exchange member in the back-office;


–
addition of the possibility of uploading to the software "1С:Enterprise" of accounts of settlement participants;


–
optimization of market value calculation.

8.
Website

II quarter:


–
creation of a comprehensive section about Exchange members;


–
creation of pages "People's IPO" and "Market-makers";


IV quarter:


–
improvement of the navigation structure;


–
creation of block "Main event " on the main page;


–
increasing the convenience of access to issuers' archived documents;


–
display of information on additional codes od securities (CFI and BBGID);

9.
Electronic document flow system Is2In


II quarter:


–
commissioning of the electronic document flow system Is2In for Exchange members, allowing them to transmit their documents in automated mode and create news items with their subsequent display on the exchange website;


IV quarter:


–
connection to the electronic document flow system Is2In of a special module for operation of the electronic digital signature (hereinafter – DS), allowing the signing of Exchange members' electronic documents with the DS, conform to GOST 34.310-2004.

10.
Hardware and telecommunications

I–II quarters:


–
organizing a back-up Internet-channel for connecting Exchange members;


–
activating the back-up radio channel between Exchange offices;


–
activating the back-up channel for execution of payments in national currency up until the KCIS back-up center.


III quarter:


–
connecting the Exchange's information-technical services to the back-up Internet-channel;


–
launch of a new L2-channel up until the KCIS for services FASTI and "Bank-client";


–
adjusting and testing the website on the new servers.


IV quarter:


–
adjusting and testing the website on the new hardware;


–
adjusting, testing and launch of the transactional FIX-gateway on the new hardware;


–
transfer of external communication channels from the commutation room to the server room.

11.
Documentation

–
Procedure of making changes in the Exchange's information systems;


–
Classifier of the Exchange's information systems;


–
Rules of documenting information systems;


–
Procedure of anti-virus protection;


–
Procedure of registering e-mail addresses;


–
Instruction on the procedure of technical operation of the Exchange's hardware;


–
Project on implementing a User interaction service;


–
Schedule of process "Handling requests regarding IT-services";


– 
Procedure of handling requests for technical maintenance and removal of incidents in the IT-infrastructure;


–
Procedure of handling requests for a change in the IT-infrastructure;


–
Catalog of IT-services on operating activities of IT department.
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