YTBEP)XAEHDI
MNpukasom MAO Mockosckasi bupxa
oT «11» pekabps 2019 r. NeMb-1-2019-2916

AONOJIHUTEJIbHbIE CBOPbI N BOSHAIPAXKAEHUA,
NPEAYCMOTPEHHbIE OIOBOPOM O NPEQOCTABJIEHN
MHTErPUPOBAHHOI'O TEXHOJIOTMYECKOIO CEPBUCA
(aononHuTeNbHble c6Opbl M BO3HArpaXkaeHs yKkasaHbl B poccuinckux pybnsix 6es HAC. HAC
B3MMAETCS AOMNOSIHUTENBHO B C/TyHasX U nopsiake, NpeayCcMOTPEHHbIX 3aKOHOAATENbCTBOM
Poccuiickon deapepaumnm)

PASAEN 1. lononHuTeNbHOE BO3HarpaxaeHuve 3a npeaocraB/ieHMe MHTErpupoBaHHOro
TEXHOJIOrMYECKOro cepsuca B Cjsiyyae MnpesBbilleHUs NMOporoBoro 3HayeHusl KoJn4vyecTBa
3as1BOK, NofjaHHbIX Y4YaCTHUKOM TOPros Ha (poHAOBOM pbiHke (Aanee — [1B)

1.1. B ynnaumBaeTca llonb3oBaTteneM B Cnyyae MpeBbILEHMA MOPOroBOr0 3HaYeHWUs KONMYEeCTBa
3a8BOK, MoAaHHbIX MM B Cuctemy ToproB (pOHAOBOro pblHKa (Aanee — Cucrtema TOpros) C
ncnonb3osaHmeM ycnyr MNAO MockoBckass Bupxka, okasbiBaeMblX MNpu obecnevyeHnn y4dactusi
Monb3oBaTens B Toprax Ha (OHAOBOM pbIHKE.

1.2. [B paccuuTbiBaeTCa Ha OCHOBaHMM KOJIMYECTBA 3asBOK, NMoAaHHbIX lNonb3osateneM B Cucremy
TOProB B CneayroLwmx peXxxumax TOpros:

—  PeXunM 0CHOBHbIX TOPros;

—  Pexum Topros «O6nuraummn [ — PEX1UM OCHOBHbIX TOProB»;

—  Pexum Topros «Akummn [l — PeXMM OCHOBHbIX TOProB»;

—  Pexum Topros «Ksan. nHeectopbl — PEXUM OCHOBHbIX TOProB>;

—  PexuM TOpros KpynHbIMK NakeTaMu LeHHbIX byMmar;

—  Pexum Topros «HenonHbie NoTbI».

—  PexuM ocHoBHbIX TOpros T+;

—  Pexum Topros «KBan. MHBeCTOPbl — PeXWM OCHOBHbIX TOProB T+>.

1.3. /1B B3uMMaeTcsa OTAEeNbHO:

— MO 3asiBKaM, NoAaHHbIM [1oNb30BaTENEM 3a CBOM CYET. [pyn 3TOM KOIMYECTBO MPUCBOEHHbIX
YuacTHuky TOopros MaeHTMdUKaTopoB TexXHN4Yeckoro aoctyna (aanee — UT/) He BAMsieT Ha
pa3mep [B;

— MO 3asiBKaM, nofaHHbIM onb3oBaTenem 3a cyet Gu3Myeckoro numua, puanyeckoro nuua
UNn yupeauTenst ynpasneHus, SBNSIOWErocs KaneHToM lonb3osatens n (Mnun) KIMEHTOM
bpokepa (ynpasnsiowero), nMbo OT UMEHW U 3a CYET CBOEro K/MeHTa, SBNSHLWerocs
YUYacTHMKOM KMpUWHra, siBAstolerocs KnneHtoM lMonb3oBatensa (aanee — KnueHT). [pu
3TOM umaeHTUdMKaums KnveHTa npou3BoaUTCS MO AaHHbIM, WMCMONb30BaHHbIM MpU €ero
perucTpauun: HomMep MHH, HoMep oblierpa)kaaHCcKoro nacnoprta rpaxaaHuHa PO, Homep
obLerpaXxaaHcKoro nacropTa MHOCTPaHHOMO FOCYZAApCTBa, YHWKANbHbIN KOA K/MEHTa-



1.4.

1.5.

1.6.

1.7.

Hepe3uaeHTa, HoMep 61aHka CBMAETENLCTBA O POXAEHWM, KOA ydpeanTens ynpaBneHusl, Kog
HIM®, koa neHcMoHHoro oHaa PO.

[B B3MaeTCcs, HauMHas Co AHS, B KOTOPOM paccYMTaHHOE B COOTBETCTBUM C N.N. 1.7. 3HayeHne
[1B cOOTBETCTBEHHO MO 3asiBKaM, NoAaHHbIM [Nonb30BaTeNeM 3a CBOM CYET UM 3a cdeT KnneHTa,
NPUHMMAET NOJSIOXUTESIbHOE 3HaYEeHNe MOBTOPHO.

B noanexuT ynnaTe B PacYeTHbIN AeHb, MO MTOraM KOTOPOro paccumTaH 1B unun Ha cneayrowmm
pabounii aeHb B Mopsiake, onpeaeneHHoM [MpaBunamu KnvpuHra HebaHKOBCKOM KpeauTHOM
OpraHu3auMnm — LEHTPaNnbHOro KOHTpareHTa «HauuoHanbHbiM  KnMpuHroBbii — LleHTp»
(AkumMoHepHoe obLwecTBo) (aanee - MNpaBuiaMn KIMPUHIa).

MNMoporosoe 3HayeHue Konuyectsa 3asBokK coctasnseT 100 000 (CTO TbiCAY) 3asiBOK B AeHb.
dopmMyna pacyeTa pa3mepa [B:
4B = max (NUM_ORDERS — round (Com / K); 0) * M,

roe NUM_ORDERS = ORDERS * L, rpe:

ORDERS — KONNMYEeCTBO 3asiBOK, NMoJaHHbIX [onb30BaTeNEM 3a CBON CYET UK 3a cdeT KnveHTa B
CucteMy TOproB € ucnonb3oBaHnem ycnyr NAO MockoBckast Bupyka, 3a TOproBbii A€Hb;

L — KoapdpurumneHT nnMkBMAHOCTM akTuBa, paBeH 0,5 (HoMb uenbix NSTb AeCATbIX) ANs 3asBOK,
MOMEYEHHBIX NMPU3HAKOM «3asiBka MapkeT-melikepa», paBeH 1 (eauHuuUe) Anst BCeX OCTasbHbIX
3a9BOK;

Com = C *F, rpe:

C — CyMMapHbil 06beM CAeNoK C LEeHHbIMM OGyMaramu, 3aktOYEHHbIX 3@ TOProBbi A€Hb
Monb3oBaTeneM 3a CBOM CYET MK 3a cYeT KnneHTa B peXxuMax TOpros, yKa3aHHbix B M. 1.1.;

F — KO3(p(PUUMEHT yyeTa KOMUCCMOHHOIO Bo3HarpaxaeHus, paseH 0,01% (Honb uenbiX ogHa
coTasl NpoLeHTa);

K — koahdurumMeHT BANSHUS Bo3HarpaxaeHus Ha [B, paseH 0,05 (nsaTb COTbIX);

M — xoacpdmumeHT ctonmoctn [B, paBeH 0,1 (oaHoN aecsTon);

max () — dyHKums Bblibopa HanbonbLLero YMCIEHHOro 3HaYeHNs;

round () — QYyHKUNS MaTEMaTUYECKOro OKPYriieHns A0 LesnblX.

[1B B3uMaeTcs B pybnsix PO. MakcMManbHbIn pa3mep B3vMaeMoro [1B He MOXeT cocTaBnsite 6onee
300 000 (Tpucta Tbicay) pybnen B aeHb.



PA3OEN II. J[lonosIHuTEeNnbHbIN KOMMCCHUOHHDIN c6op 3a npepocraBsieHue
MHTErpupoBaHHOro TEXHOJIOrMYECKOro cepBuca B CJlyyae nmnpeBbilIEeHUs MOpPoroBoro
3Ha4YeHUs KOJIMYEeCTBa 3afBOK, NOoAaHHbIX YYaCTHMKOB TOProB Ha BaJ/IlOTHOM pblHKE U
pbIHKe AparoueHHbIX MeTasnoB (panee — 1KC)

2.1. Pasmep [OKC paccuuTbiBaeTcs OTAENbHO MO MAeHTMdMKATopaM Y4YacTHMKOB TOPros, KoAam
K/IMEHTOB Y4YacCTHMKOB TOProB M MAeHTUMKATOpaM Y4YacTHMKOB TOProB, BbICTYMAlOWMX B
KayecTBe MapKeT-MenKepoB (Aanee — yHuKanbHbIE KOABI), N0 creaytoLen dopmyne:

C3
Clpk * FPK) +E); 0)*M),

n
DKS=min(300 000; max(NUM_ORDERS —round(z (? * Fpy +
PK=1

C2pk
K2

rae: 300 000 — makcnmanbHas BennumHa [KC, B3umMaemas no COOTBETCTBYIOLEMY YHUKA/IbBHOMY
Koay 3a AeHb, pyb.;

NUM_ORDERS = ORDERS1 * L1 + ORDERS2 * L2, rge:

ORDERS1 — konn4ecTBo 3as1BOK (KpOMe 3asiBOK Ha 3aK/Ilo4eHne aapecHbIX cAenoK 1 6esagpecHblx
CAENOK TUNa BCEM WM 3asBOK Ha 3aK/IlOMeHWe CAefioK CBOM, CBOM KOHTPAKTOB, MOCTABOYHbIX
¢broyepcoB), MOAaHHbIX YYACTHUMKOM TOProB MO COOTBETCTBYIOWMM YHWUKanbHbIM KoAaM B
TEUYEHME TOProBOro AHSA!, MO MHCTPYMEHTAM, B OTHOLUEHMM KOTOPbIX YUACTHMK TOProB He
SIBNISIETCS MapKeT-MeNKepoM;

ORDERSZ— kOnNnyecTBO 3as1BOK (KpOMe 3as1BOK Ha 3aK/TI0YeHME afipecHbIX caAenok 1 6e3aapecHblix
COENoK TUNa BCEM UMM 3asBOK Ha 3aKJIloYeHWe CAENOK CBOr, CBOM KOHTPAKTOB, MOCTABOYHbIX
¢broyepcoB), MOAaHHbIX YYAaCTHUMKOM TOProB MO COOTBETCTBYIOWMM YHUKaNbHbIM KOAaM B
TeYeHne TOProBoro AHs, NO MHCTPYMEHTaM, B OTHOLIEHUN KOTOPbIX YYaCTHUK TOProB SIBNSETCH
MapKeT-MenKepoM;

L1 — kodhdUUMEHT NUKBMAOHOCTM aKTMBA, YCTaHaBAMBaeTCs paBHbiM 1 (egvHuue) - no
WHCTPYMEHTaM, B OTHOLLEHUM KOTOPbIX YUYaCTHUK TOProB HE SIBNISIETCS MapKET-MENKEPOM;

L2 — k03 MLUMEHT NMKBUAHOCTU aKTMBA, YCTaHaBiMBaeTcs paBHbiM 0,5 (NaTb AecaTbix) — no
MHCTPYMEHTaM, B OTHOLLEHWNM KOTOPbIX YUYaCTHWUK TOProB SIBASIETCS MApKET-MENKEPOM;

i * FPK — KOSIMYECTBO OMNIayYeHHbIX 3as8BOK MO CAENKaM Ha OnpeaesieHHOM pacyeTHOM Kofae
(nanee — PK), paccuntaHHoe C y4yeToM obbeMa B 3asiBKax, UCXOAS M3 CyMMbl KOMMCCUOHHBIX
BO3HarpaX>xaeHuii 3a OpraHM3aumio TOProBiM U KAUPUHE, NPUBEAEHHOW K TapudHOMY MiaHy
SPT_O;

C1px— CyMMa 060POTHbIX YacTell KOMUCCMOHHOIO BO3HArpaXAeHs!, pacCYMTaHHOro No cAesikam

Ha onpeaeneHHoM PK u3 3asBok obbemom 500 000 u 6onee eauHML BankoTbl JIOTA,
COBEpLUEHHbIM MO COOTBETCTBYIOLIEMY YHUKANIbHOMY KOAY, W coctoswero us kommccun AO
MockoBckast brpxa 3a opraHvM3aumnio TOproean No TapuHOMY nnaHy, BblbpaHHOMY Y4aCTHUKOM
TOProB, ¥ KOMUCCMOHHOMO BO3Harpaxzaenus 3a kampuHr HKO HKL (AO) no tapudHoOMy nnaHy,
BbIOPaHHOMY YYACTHWKOM K/MpWHra. YUWUTbIBAaETCS TO/IbKO KOMUCCMOHHOE BO3HarpaxaeHue,
paccyMTaHHOE MO CAefKaM, He SABMSOWMMCA aapecHbIMU caenkamu, 6e3aapecHbiMK caenkamm
TUNa BCEM, CAENKaMM CBOIM, CBOMN KOHTPaKTaMu, MOCTaBOYHbIMU dblodepcamu, pyb.;

! TepMWH «TOProBbIf A€Hb» MOHUMAETCS B 3HAYEHWUM, YCTaHOBNIEHHOM B [paBuiax opraHn3oBaHHbIX ToproB MAO MockoBckasi
bupxka Ha BanlOTHOM pPbIHKE W PbIHKE AParoLeHHbIX METasN0B, PeriaMeHTUPYIOWMX MOPSAAOK 3aKIoYeHUs CAENOK C
MHOCTPaHHOW BanoToM U AparoLeHHbIMM MeTannaMmn Ha opraHn3oBaHHbIX Toprax MAO MockoBckas Bupia.



2.2.

C2px— CyMMa 060POTHBIX YacTel KOMUCCMOHHOIO BO3HArpaXxaeHusl, pacCY4MTaHHOro No CAeskam
Ha onpeaeneHHoM PK 13 3asiBok o6bemoM 50 000 eauHML BantoTbl 10Ta U 60nee, HO MeHee
500 000 eauHML, BantoThbl 1I0TA, COBEPLUEHHBLIM MO COOTBETCTBYIOLLEMY YHUKANIbBHOMY KoAy, U
coctosiwero n3 komuccum NMAO MockoBckas bupxka 3a opraHu3aumio TOpros no TapugHOMY
nnaHy, BbIBpaHHOMY YYaCTHMKOM TOProB M KOMUCCMOHHOMO BO3HarpaxaeHus 3a KnanpuHr HKO
HKL, (AO) no TtapudHoMy nnaHy, BblOpaHHOMY YYaCTHMKOM K/MPUHra. YUYMTbIBAETCS TOMbKO
KOMUCCMOHHOE BO3HarpaXxaeHue, pacCyMTaHHOE MO CAenkaM, He SBNSIOWMMCS afpeCHbIMM
coenkamu, 6e3agpecHbiMM  caenkamMyM  TUNa BCeM, cAeflkaMu  CBOM, CBOM  KOHTPaKTaMu,
NoCTaBoYHbIMK (bblovepcamu, pyb.;

C3—cyMMa 060pOTHbIX YacTel KOMUCCMOHHOMO BO3HArpaXkaeHusl, pacCYMTaHHOro No caesnkaM Ha
Bcex PK wun3 3asBok MeHee 50 000 eauMHMU BantoTbl N0Ta, COBEPLIEHHbIM MO
COOTBETCTBYIOLUEMY YHUKANbHOMY KOAY, U COCTOSALLErO U3 KOMUCCUM 3a OpraHM3auumio TOpros u
KOMUCCMOHHOMO  BO3HarpaXkaeHus 3a KIMPUHI.  YUUTbIBAeTCA TONIbKO  KOMUCCMOHHOE
BO3HarpaXxaeHue, pacCyUTaHHOe MO0 CAefkaM, He SBMSWUMCA  apecHbIMU  cAefkamu,
6e3agpecHbIMM caenkaMm Tuna BCEM, CAEeNKaM CBOM, CBOM KOHTPaKTaMu, MOCTaBOYHbIMU
dbrovepcamu, pyb.;

Fric — KO3PUUMEHT yyeTa TapudHOro nnaHa KOMUCCMOHHOrO BO3HarpaxaeHusi, BblbpaHHOro
YUYaCTHMKOM TOProB W TapU@HOro mnaaHa KOMWUCCMOHHOINO BO3HArpaXkaeHwus, BblIOpaHHOMo
YUYacTHUKOM KIMpUHra (3a WCKOYEHMEM KOMWCCMOHHOIO BO3HArpaXxaeHus no agpecHbIM
caenkaM, 6esagpecHbiM caenkaMm Tuna BCeM, CAenkaM CBOM, CBOM KOHTPakTaM, MOCTaBOYHbIM
¢dbroyepcam), yCTaHOBNEHHOMO pewweHneM HabnopgatensHoro coseta MAO MockoBckasi bupxa.
PaccunTbiBaeTcs no opmyne:

FPK = round (RO/(Rtr+RcIPK), 6), rae:

RO — cymMMa cTaBOK 060pOTHbIX YacTe KOMUCCMOHHBIX BO3HArpaXkAeHUi 3a OpraH13aLmio TOpros
N KNMpUHroeoe obcnyxunsaHne no tTapudpHoMy nnaHy SPT_O;

Rtr — ctaBka 060pOTHOM 4YacTM KOMUCCMOHHOMO BO3HArPaXAeHWsl 3a OpraHuM3auuio TOPros Mo
TapudHOMyY nnaHy, BolbpaHHOMY YT;

RcIPK — craBka 060pPOTHOM YacT KOMWCCMOHHOIO BO3HArpaXKAeHUs 3a KAUPWUHIOBOE
obcnyxuBaHve no TapudHOMy nnany, BolbpaHHoMy YK;

round (6) — dyHKUMS MAaTEMATMYECKOrO OKPYI/IEHNS A0 LUECTOrO 3HaKa Nocne 3ansaTou;

K1 — koacduumeHT BamsaHus Ha [IKC 060pOTHBIX YacTel KOMUCCMOHHOMO BO3HArpaXaAeHusi Mo
caenkam u3 3asaBok obbemom 500 000 n 6onee eguHuy BantoTbl 10Ta, coctasnser 0,05
(NaTb COTbIX);

K2 — koadbduumeHT BamsHMS Ha [KC 060pOTHBIX YacTelr KOMUCCMOHHOMO BO3HArpaXKaeHusi Mo
coenkaMm u3 3asBok obbemom MeHee 500 000 eamHuy BantoTbl NoTta, cocrasnsetr 0,25
(aBaauaTb NSATb COTbLIX);

M — koabpumumneHT ctommoctn [IKC, yctaHaBnmaeTcs paBHbiM 0,1 (HOMb Lenbix ogHa aecatas);
min () — @yHKUMS BbI6Opa HAMMEHbLLEro YNC/IEHHOMO 3HAaYEeHUs;

max () — dyHKums Bblibopa HanbonbLLero YMCIEeHHOro 3HaYeHus;

round () — QyHKUMS MAaTEMAaTUYECKOrO OKPYriieHns A0 LesnblX.

MoporoBoe 3HayeHWe KOMM4YeCTBa 3asIBOK, MOAAHHbLIX OTAENbHO MO COOTBETCTBYHOLLEMY
YHUKanbHOMY KOAy, B Te4EHME TOProBoro AHs, B Cllydae npeBbllleHns KoToporo Bavmaetca AKC,
coctasnset 30 000.



2.3. B cnyyae, ecnn JKC (No cOOTBETCTBYIOWEMY YHUKANBHOMY KoAy) 6bi1 paccunTaH NONOXUTENBHO
Brepsble, 06s3aTenscTBo No onnate [IKC B OTHOLWEHWMM COOTBETCTBYHIOLLErO KOAA, HE BO3HUKAET.

2.4. [OKC, paccyuTaHHbIi, B COOTBETCTBMM C MYyHKTOM 2.1, ynnauvMBaeTcs Y4YaCTHMKOM TOProB B
poCCMUCKMX pybnsix no uToram ToproBoro AHs w yaepxuBaetcs HKO HKL (AO) ¢ PK
COOTBETCTBYIOLLEro Y4YacTHWKa KIMpuHra u nepeuncnsetcs B nonb3y NAO MockoBckas bupxa.

2.5. HKO HKL, (AO) B cooTBeTcTBMU C [paBunamu knupuHra yaepxueaet AKC, noanexaluui ynnate
YyactHnkoM Topros, ¢ PK YyacTHuka knvpuHra.

2.6. B cnyyae npesbllleHMs KONNMYECTBa 3asBOK (KpOMe 3asBOK Ha 3aK/Il0MeHMe aipeCHbIX CAENOK U
6e3aapecHbIX COeNoK TUMa BCEM WM 3asBOK Ha 3aK/toYeHWe CAenOoK CBOM, CBOM KOHTPaKToB,
NOCTaBOYHbIX (PbIOYEPCOB), MOAAHHLIX MO COOTBETCTBYIOWMM YHUKANbHLIM KOAAM B TeuyeHue
TOProBoro AHs, 3HadeHns 10 000 YyacTHuKY Topros Hanpasnsietcsa «OTyeT no obssaTenscrTeam
YuacTHuka Topros no JjononHutensHoMy KommnccnonHomy Céopy (AKC)» (aanee — otuet). OT4veT
dopmupyeTca no wnaeHTUdUKaAToOpy Y4YacTHWMKA TOProB, M HaMpaBnseTca eMmMy B CPOKM,
YCTaHOBJ/IEHHbIE pelleHMeM YnosHoMo4YeHHoro opraHa [MAO Mockosckass bupxa, B BuAae
3NIEKTPOHHOr0 COObLLEHNST MOCPEeACTBOM 3fIEKTPOHHOIO AOKYMeHToobopoTa B ¢dopmaTte xml.
dopMa KM CTPyKTypa OTYeTa YTBEpPXKAAITCA peleHWeM YrosiHOMoYeHHoro opraHa [1AO
MockoBckas bupxa.

PABAENN III. [onosiHuTeNnbHble c60pbl 3a npeaocTaB/ieHWE WHTErpUupoBaHHOro
TEXHOJIOrM4YecKoro cepsmca Ha CpoO4YHOM pbiHKe

3.1. lononHuTenbHbiW c60op 3a HeaddekTMBHbIE TpaH3aKLUMK

3.1.1.0na uenein onpegeneHusi HeaphEKTUBHbLIX TpaH3akumin noa TpaH3akumen MoHMMaeTcs
obbaBneHne 3asBkK, ydaneHue 3asBKW, yaaneHue 3asBkuW C OAHOBPEMEHHbIM O06bsIBNEHMEM
3asBKu C UHbIMKM ycnosuaMu Caenku, yaaneHue napbl 3asiBOK C OAHOBPEMEHHbLIM 06bSBNEHNEM
napbl 3asBOK C UHbIMK ycnosuamu Caenok.

3.1.2.JononHuTeNbHbIN Coop 3a HeahdeKTUBHbIE TpaH3aKUMKN ONpeaenseTcs Kaxabii TOpro.bli AeHb
B COBOKYMHOCTW MO pa3fenaM KMPUHIOBbIX PeructpoB C oavHakoBbiM MHH (unn kogom, ero
3aMeHsoLWmMM) AaHHOM bpokepckon upmbl (aanee — Pasgensl) B OTHOWEHUMM CPOYHOrO pbiHKa
MNMAO Mockosckas bupxa.

3.1.3.JononHuTenbHbin cbop 3a HeapdekTMBHble TpaH3aKuMM He B3WMAETCsl, €C/IM KOSIMYECTBO
TpaH3aKUMi, COBEPLUEHHbIX C YKa3aHWeM Pa3genoB, MO KOTOPbIM OMpeaensieTcs YKasaHHbIV
C6op, MeHblue MNn paBHO COOTBETCTBYIOLLEMY MOPOroBOMY 3HayeHuto. NoporoBoe 3HayeHne
YCTaHaB/IMBAETCS pelleHneM TexXHNYeckoro LeHTpa u nybnukyetca Ha cante NMAO MockoBckast
bupxa.



3.1.4.PacyeT BennumHbl [lononHuTenbHoro c6opa 3a HeaddekTrBHblE TpaH3aKLMM NPOM3BOAUTCS MO
dopmyne:

TranFee = 0,1 X max (z k— Z(f * [) ;0),

roe: 7TranFee — BenuvuunHa [ononHutenbHoro cbopa 3a HeaddekTuBHble TpaH3akuum,
coBepLUeHHble B TeveHne Toproeoro aHs (B pybnsix ¢ yuetom HAC);

k — 6ann ans TpaH3akuuM, COBEPLUEHHOM C YKa3aHWEM COOTBETCTBylOWMX Pasgenos
(onpeaeneHHbIv Mo Tuny TpaH3akuMmn B COOTBETCTBUM C Tabnuuen 1);

f— cymma 6upxxeBoro cbopa M KOMUCCMOHHOMO BO3HArpaXkAeHusl 3a KAMPWMHE , MOANEXaLumX
ynnate 3a 3aknoyeHve Caenok ¢ ykasaHueM Pa3fenos, 3a COOTBETCTBYOLWMIA TOProBbIN A€Hb;
/— 6ann gna Caenku, 3aK/lOYEHHOW C YKka3aHWeM oAHOro u3 Pasaenos (onpeaeneHHbIi no Tmny
Cnenku B cooTBeTCTBUM C Tabnuuen 1).

TpaH3aKuMKn NpU3HaTCS HE3(HEKTUBHBLIMM, EC/TN BbIMOHAETCS YC/IOBME:

Zk—Z(f*l)>0

Ta6bnuua 1:

Tun TpaH3akumm unu Caenku onpeaenseTcs no COBOKYMNHOCTU Npu3Hakos 1-3:
Tun TpaH3akuum unu Caenku Bbann ans  bann ans
Mpusnak 1l NMpu3snak 2 lMpu3sHak3 = TpaH3akuuu Cnenkun

0 0 k_1 I_1
0 0 1 k_2 |2
0 1 0 k_3 |3
0 1 1 k_4 |_4
1 0 0 k_5 I_5
1 0 1 k_6 I_6
1 1 0 k_7 |7
1 1 1 k_8 |8

3.1.5.3HayeHne npusHakoB Tvna TpaH3akumm nnn Caenkn onpeaenseTcs B CrieayoweM nopsake:

MpusHak 1: 1 — TpaH3akuus unu Caenka coBeplueHa C yKaszaHuveM Pasfena, yKa3aHHOro B
[IOrOBOPE O BbIMOSIHEHUM 06513aTeNbCTB MapKET-MeKkepa MO AAHHOMY WMHCTpyMeHTy; 0 —
TpaH3akuns nnn Caenka coBepllieHa C ykasaHueM Pa3gena, He yKas3aHHOro B JOroBope o
BbINOJIHEHUN 0653aTENLCTB MapKeT-Menkepa N0 AaHHOMY UHCTPYMEHTY.

Mpu3sHak 2: 0 — dbloYepcHbIM KOHTPAKT (@ Takke 3asiBka «KaneHaapHbin cnpea» — nNpu y4ére
TpaH3akumin); 1 — ONUMOHHBINA KOHTPAKT.

MpusHak 3: 1 — HUBKOIMKBUAHLIA WHCTPYMEHT, 0 — MWHOM WHCTPYMEHT. JIMKBMAHOCTb
WHCTPYMEHTA oOrpegensieTcd Ha OCHOBaHUM [lepeyHs HWU3KOMKBUAHLIX  WHCTPYMEHTOB,
yctaHoBneHHoro MAO MockoBckasi Bupxa v onybnukoBaHHoro Ha camte MAO MockoBckast



Bupxa.
3HaueHue 6annos ansa TpaH3akuui unm Caenok (k_1-k_8 n|_1-_8) ycTtaHaBnMBatoTCA peLleHnem
TexHuyeckoro LeHTpa 1 nybnukytoTca Ha caiite MAO MockoBckas Bupxa.

3.1.6.C60p 3a HeathdekTnBHbIE TpaH3aKUMKM B3MMaeTCsl C Pa3aenoB NponopLUMOHanbHO KOMMYECTBY
TpaH3aKUWMi1, COBEpPLUEHHbIX C Kaxxaoro Pasaena.

3.2. flononHuTesIbHbIX C60p 3a owmnb60oUHbIe TpaH3aKuMK.

3.2.1.TpaH3aKkums Np13HAETCs OLWMOOYHOMN, ECNIN B XOAE BbINOSIHEHMSI TPaH3aKUMK el 6bi1 NPUCBOEH
OOMH N3 KOAOB OLWMOKK, YKa3aHHbIX B NyHKTax 3.3 u 3.4.

3.2.2.Pacuyét JononHutenoHoro cbopa 3a owmnbouHble TpaH3akumm npoussoautcsa ana UT/ 3a nepuog
BPEMEHM OT MOMEHTa NPMOCTAaHOBKM TOProB B LIENSX NPOBEAEHNS BEYEPHEN KIIMPUHIOBOM CECCUM
TekyLero ToproBoro AHs (BKI4as nepsByto CeKyHAY NPUOCTAHOBKN) A0 MOMEHTa NpUOCTAHOBKU
TOProB B LIENIIX NPOBEAEHUSI BEYEPHEN KIIMPUHIOBOWM ceccuu cneaytowero ToproBoro aHst (He
BK/IlOMas NepBY0 CeKyHAy NpuocTaHoBKM) (aanee — MNepuoa pacyéra).

3.2.3./1ononHUTENbHBIN CO0p 3a OWNB0YHbIE TpaH3aKLUMKY, YKa3aHHbIM B NyHKTax 3.3 1 3.4, B3uMaeTcs
¢ Pasgena KIMpMHroBOro perucrpa, K KotopoMmy npueasaH WUT/[, ans Kotoporo onpegenél
[lononHUTENbHBIN C60p 3a OLNBOYHbIE TpaH3aKLUmK.

3.3 C6op 3a owumnbouHble TpaH3zakummn Flood Control

3.3.1.Tpan3akumsa «AddOrder» (nogaya 3asskn), «DelOrder» (oT3bIB 3asBku), «MoveOrder» (0T3bIB
3asiBKM C OAHOBPEMEHHOWN nopauyent 3asiBkM C uHbIMM ycnosusimn Caenku), «DelUserOrders»
(oT3bIB Mapbl 3asBOK C OAHOBPEMEHHOW Mojadelt napbl 3asiBOK C MHbIMK ycnoBusMu Caenok)
npu3HaeTcs owmbo4HON TpaH3akumen Flood Control, ecnmn B xoae BbINONHEHUS TpaH3aKumu et
6bln MPUCBOEH KOA OWMOKM «9999» «[peBbilleH NMMUT OTMPaBKWM TpaH3aKUUWA AN AAHHOMO
naeHTudmKaTopa TEXHUYECKOro A0CTynax».

3.3.2.4na Nepuroga pacyeta Coop 3a owmboyHble TpaH3akuum Flood Control (aanee — Coop 3a owmbku
Flood Control) onpeaensieTcs no cneaytowlen opmyne:

TranFloodggy = min(XTranFloodgsgc, CapFloodysx)

C6op B3nMaeTcs B cnyyae, ecnun TranFloodpgg > CapFloodyy



MapameTpb!:

BennunHa Cbopa 3a owmnbkm Flood Control, coBepluieHHble B TedeHue [lepuoaa
pacuéta, B pybnsx;

MaKCMManbHO BO3MOXHOe 3HayeHve C6opa 3a owwnbknm Flood Control,
CapFloody.x = YCTaHaBNMBaeMoeE pelleHneM TeXHNMYecKoro LeHTpa 1 nybnmkyemoe Ha cante MNMAO
MockoBckas bupxa;

MWHUMANbHO BO3MOXHOe 3HadeHne C6opa 3a owunbkn Flood Control,
CapFloodyy yCTaHaBNMBaeMbIl pelleHneM TeXHUYECKOro LEHTpa M NybnnkyeMoe Ha caiTe
MNMAO MockoBckas bupxa*;

TranFloodggg

BennunHa C6opa 3a owwnbkn Flood Control B cekyHAy, BennuMHa KOTOPOro

TranFloodgg .
paccunTbIBAETCS MO creaytowen gpopmyne:

TranFloodgg,

(Qrn)*
<A>’

round (min (max (QFL ,round( 2)>,< B >) *< C >;2) - ecnu Qp, = 5% * 30 * Capacity;

0 — ecau Qg < 5% * 30 * Capacity;

roe:
QL uncno owmnbok Flood Control 3a cekyHay;
nponyckHas  cnocobHocte WT/, onpegeneHHas B nopsiake,
npefycMOTpeHHOM pasgenamm 1 1M 2 Hactoswmx Tapudos,
Capacity;

AeNcTByloWwas B i-Tyl0 CeKyHAy, u3MepsieMass B  eauHuuax
NPOV3BOANTENBHOCTH;

napametpbl pacdyeta Cbopa 3a owwubkn Flood Control,
<A><B><(C> YCTaHaB//BaeMble peleHneM TeXHUYECKOro UeHTpa 1 nybivkyemble
Ha camnte MAO MockoBckas bupxa.

round (YHKLMS MaTEMaTUYECKOrO OKPYrNEeHNs C 3aiaHHOM TOYHOCTbIO.

*B nepsble 2 (aBa) MNeproga pacyeTa B Te4eHWe KaneHaapHoro Mecsua, korga Coéop 3a ownbku Flood
Control npeBbiwaeT CapFlood,y, C60p 3a owmnbkun Flood Control paccumTbiBaeTcs, HO HE B3UMAETCS.
Mepvoa pacyeTa OTHOCUTCS K TOMY KaneHZapHOMY Mecsily, B KOTOPOM JaHHbi lNepuoa pacuyeTa
3aKaH4MBaETCS.

3.4 C6op 3a owunbouHble TpaH3aKLUMK, OT/IMUYHBbIE OT own60k Flood Control

3.4.1.Tpan3akums «AddOrder» (nogaya 3asBkn), «DelOrder» (oT3biB 3asBku), «MoveOrder» (0T3bIB
3asiBKM C OAHOBPEMEHHOWN nopauyent 3asiBkM C MHbIMM ycnosusimu Caenku), «DelUserOrders»
(oT3bIB Napbl 3asiBOK C OAHOBPEMEHHOWM noaayeit napbl 3asBOK C MHbIMK ycroBusiMu Caenok)
MPU3HAETCA OWMOOYHBIMW, €CNIN B XOAE BbINOMHEHUS TpaH3akuum er 6bin NPUCBOEH OAMH U3
KOAOB OWnbKM, yKasaHHbIX B Tabnuue 2.



3.4.2.Pacuet BennumHbl C60opa 3a owmboyHble TpaH3akumm, oTandHble oT owmnbok Flood Control (aanee
— C6op 3a npoure owmnboUHble TpaH3akumMm) NPomM3BOANTCS Mo bopMyne:

TranFee, = min (Cappyax; max (2 X ZXi; 1 X ZXI-Z))

Cbop B3nMaeTcsa B ciiyyae, ecnu TranFee, > Capyy
MapameTpbl:

BefiMunHa C6opa 3a Mpoyne OWMBOYHbIE TPaH3aKUMKM, KOTOPbIM MPUCBOEH OAMH W3
TranFee, = KOAOB OLIMBKK, YKa3aHHbIX B Tabnmue 2, coBeplueHHble B TedeHune Meproaa pacyéta B

pybnsx;
OorpaHMyeHne Ha MakcMMasnbHYyo BennmumnHy Coopa 3a npoure owmboYHbIe TpaH3aKuuu,
Capyax yCTaHaB/IMBAaeEMOEe peLlleHMEM TEXHUYECKOro LEHTpa W nybnuMKyemMoe Ha canTe

MNMAO MockoBckas bupxa;
OorpaHuMyeHne Ha MUHUManbHY BennumHy Coopa 3a npoyre owWnboYHbIE TpaH3aKUnuK,
Capyin yCTaHaB/IMBaeMoOe peLlleHMeM TeXHUYEeCKoro LueHTpa MW nybnukyemoe Ha canTe
MNMAO Mockosckas bupxka,

X; 3HaYEeHMe, KOTOPOE PacCUMTLIBAETCA MOCEKYHAHO MO cneaytolei hopmyne:

X; = RoundDown (%; 0)

L

roe:

cymma Bcex 6annoB 3a i-Tyo cekyHay (6annbl onpepensoTcs B
Q; cooTBeTCcTBMM C Tabnuuen 2);

(PYHKUMS MaATEMaTUYECKOrO OKPYrNIEHNS B MEHbLUYD CTOPOHY C
RoundDown ' 45 n ahnoit TouHOCTbIO;

NUMUT JaHHoro WT/, KOTOpbIA paccuuTbiBaeTcs Mo ¢opmyne u
L;

OKPYInAaeTCca Ao LUenbIX:

L; =10 %X /2 X Capacity;

roe:

nponyckHass crnocobHoctb WT/, onpepeneHHas B
Capacity; nopsiake, nMpeaycMOTPEHHOM pasgenamn 1 wn 2,
[EVCTBYIOLLANA B i-TYIO CEKYHAY.




Tabnuua 2:

Tvn Kon bann
Pe3ynbTaT BbINOJIHEHUSA

TpaH3akuun* ownbkn* Q
Bo3HukNa kpocc-caenka (31) Q1
HepocTaTouHO CpeacTs KMeHTa (332) Q2

AddOrder HenocTtaTouHo cpeacts 6pokepckoit hvpMbl (333) Q3
3asiBka FOK He cBefeHa (4103) Q4
Ceviyac aTa ceccusa He maet 3) Q5

DelOrder 3a9v|BKa He HanaeHa (14) Q6
Cenvac 3Ta ceccus He naet 3 Q7
Bo3Hukna Kpocc-caenka (31) Q8

MoveOrder 3asBKa He HaviaeHa (50) Q9
HenocTaTouHO CpeacTs KMeHTa (332) Q10
HepnocTtaTouHo cpeacts 6pokepckont hvpMbl (333) Q11
Ceiyac aTa ceccus He uaet 3) Q12
TpaH3aKuus 3aBepLueHa yCreLwHo, 0) 013

DelUserOrders M HE YAaNeHO HN OAHOW 3asiBKU
Cevyac aTa ceccusa He maet 3 Q14

*B cOOTBETCTBMU C OnmncaHmeM wino3a Plazall.

3.4.3.3Ha4yeHne 6annos Q1-Q14 ycTtaHaBNMBAKOTCA peleHneM TeXHUYECKOro LeHTpa u nybnnkyoTcs
Ha cavite MAO MockoBckas bupxa.

3.4.4.C60pbl B3MMAOTCA €XEHEBHO NYTEM CMMUCAHUS AEHEXHbIX CPEACTB C KIMPUHIOBLIX PErncTpoB
Monb3oBaTenei B COOTBETCTBMM C MNpaBunamu knmpuHra HebaHKOBCKOWM KpeanTHOWM opraHM3aumm
— UEHTpanbHOrO KOHTpareHTa «HauuoHanbHbIi  KnvpuHrosbii  LleHTp»  (AKUMOHepHoe
06L1ecTB0).

3.5. lonosniHuTesibHbIE YC/10BUA

3.5.1.bupxa npaBe NPUHSATb PELEHME O NMPUOCTAHOBKE BO3MOXHOCTU MOAAYMN, U3MEHEHUSI U CHSATUSA
3asBoK WT[A (3a6bnokunpoBaTb WAEHTUMDUKATOP) A0 OKOHYAHUS BEYEpHEW AOMNOSHUTENBHOW
TOProBoOW ceccum crieaytollero ToproBoro AHA Npu AOCTMXXEHUWN XOTS 6bl OAHOIO U3 CreayoLLmX
YCNOBWIA:

—  BeMYMHa oWwMBOYHbBIX TPaH3aKumMi, coBepLiaeMbix ¢ T/, npeBbilaeT NOporoBoe 3HayeHme
OWMBOYHBIX TpaH3akuWMi 3a Nepuoa pacyeTa, YCTAHOBMEHHYD TexXHUYEeCKMM LEeHTPOM
(Block_err):

max (2x2xi;1x2xi2)>Block_err,

roe: xi — BEMYMHA, paccyMTbiBAEMAst B COOTBETCTBUU C MYHKTOM 3.4;



Block_err — noOporoBoe 3HauyeHuWe OLKNOoYHbIX TpaH3akuuit 3a [llepuop  pacyeta,
yCTaHaB/MBaeMasi pelieHneM TeXHMYECKoro LeHTpa 1 nybnnkyemoe Ha cante TeXHNYECKoro
LeHTpa.

—  BeNMYMHa He3a(pEKTMBHBIX TPaH3aKLUMI, COBEPLIAEMbIX C MCMOIb30BaHWeM UT/, npeBbiwaeTt
MoporoBoe 3HayeHne Hea(h@EKTUBHbIX TpaH3aKUMM 3a NEepuoA pacyeTa, YCTAHOBMIEHHOE
TexHnyeckum ueHTpom (Block_inef):

max (Zt—2(c+d) ;0)>Block_inef,

roe: t — KOIMYeCcTBO Bcex TpaH3aKumi, CoBepLUaeMbIX C Ucnonb3oBaHvem UT/;

¢ — CyMMa bupxxeBoro cbopa 1 KOMMCCMOHHOIO BO3HArPaXKAeHUs 3a KIMPUHT, NoAanexatiero
ynnaTe 3a 3akntodenne Caenok ¢ ykasanunem WUT/, 3a cooTBETCTBYOWMIA TOProBbii AeHb;

d — 6ann ans Cpenku, 3ak/lOYEHHOW C ykasaHueM opgHoro u3 WT/[, ycTaHaBnvMBaeMblii
peweHneM TeXHUYECKoro LeHTpa 1 Ny6/IMKyeMbli Ha caiTe TeXHUYECKOro LEHTpa;
Block_inef — NOporoBoe 3HauyeHne He3eKTUBHbIX TpaH3akuui 3a Mepuoa pacdyeta,
yCTaHaB/IMBaeMas pelleHneM TeXHUYECKOro LeHTpa 1 nybnnkyeMas Ha cante TeXHUYecKoro
LeHTpa.

3.5.2.B cniyyae ecnn haKT NpeBbILLEHMS] KOIMYECTBA OLUMGOYHBIX U/Wn He3EKTUBHBLIX TpaH3aKLMM
3aMKCMpoBaH B OTHOLWEHUN Heckonbkux UTA, oTKpbITbIX Ans Pasgenos ¢ ogvHakosbiM MHH,
TexHU4Yeckun LieHTp BrnpaBe 3abnoknpoBaTb Bce Takue UT/.



