YTBEP)XAEHDI
MNpukasom MAO Mockosckasi bupxa
oT «20» noHa 2022 r. NeMB-I1-2022-1209

AONOJIHUTEJIbHbIE CBOPbl U BOSHAIPAXXAEHUA,
NPEAYCMOTPEHHbLIE 4ONOBOPOM O NPEAOCTABJIEHUMN
MUHTEFPUPOBAHHOI'O TEXHOJIOTMYECKOIO CEPBUCA
(AononHuTeNbHble COOPbl M BO3HArpaXKAeHWsl ykasaHbl B poccuiickux pybnsax 6es HAC. HAC
B3MMAETCS AOMOSIHATENbHO B C/lyYasx U NopsiaKe, NPeayCMOTPEHHbIX 3aKOHOAATENbCTBOM
Poccuickon ®enepaunm)

PASAEN 1. JononHuTeNbHOE BO3HarpakaeHue 3a npeaocraB/ieHUE MHTErpupoBaHHOIO
TEXHOJIOrMYECKOro cepsuca B Cj/lyyae rMnpeBbilleHUs1 NMOpPOoroBoro 3HaYeHUsl Kosuvyecrsa
3asiBOK, NoflaHHbIX YYaCTHUKOM TOpros Ha (poHAOBOM pbiHke (Aanee — [1B)

1.1. B ynnauueaetcsa [lonb3oBaTeneM B C/lyvae MpeBbIleHUs MoporoBoro 3HaydeHus Konmndectsa
3a5BOK, noaaHHbIX MM B CucteMmy TOproB (poHAOBOro pbiHka (Aanee — Cucrtema TOproBs) C
ncnonb3oBaHnem ycnyr MNMAO MockoBckasi bupxa, okasblBaeMblx Mnpu obecrneveHun yyacTtus
Monb3oBaTens B Toprax Ha (OOHAOBOM pbIHKE.

1.2. /B paccunTbiBaeTCs Ha OCHOBAHWW KONMYeCTBA 3asBOK, NoAaHHbIX lNonb3oBaTteneM B Cucremy
TOProB B CNeAyoWmX peXxxmMmax 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 B3uMaeTCa OTAENbHO:

— MO 3asiBKaM, NoAaHHbIM [1oNb30BaTENEM 3a CBOM CYET. [pyn 3TOM KOIMYECTBO MPUCBOEHHbIX
YuacTtHuKy ToproB NaeHTudurKaTopoB TexHmyeckoro goctyna (aanee — UTA) He BAMSIET Ha
pasmep [B;

— MO 3asiBKaM, nofaHHbIM onb3oBaTenem 3a cyet Gu3Myeckoro numua, puanyeckoro nuua
UNn yypeauTenst ynpasfieHus, SIBNSIOWLErocs KneHToM lonb3oBatens n (Mnn) KIMEHTOM
bpokepa (ynpasnsiowero), nMbo OT MMEHW U 3a CYET CBOEro K/MEHTa, SIBNSHOLErocs
YYaCTHUKOM KIMpWUHra, sienstowerocs knveHToMm lMonb3oBatens (Aanee — KnueHt). [pu
3TOM umaeHTUdMKaumsa KnveHta npou3BOAUTCA MO AaHHbIM, WUCMOMb30BaHHbLIM MpU €ero
pernctpauun: Homep MHH, HoMep obluerpa)kaaHCKoro nacnoprta rpaxaaHuHa PO, Homep
obLierpaxaaHckoro nacrnopta WHOCTPAHHOrO rOCyAapCTBa, YHMKANbHbIM KOA K/MEHTa-



1.4.

1.5.

1.6.

1.7.

Hepe3unaeHTa, HoMep 61aHKka CBMAETENbCTBA O POXKAEHUM, KOA yYpeanTens ynpasneHus, Ko
HIM®, koa neHcMoHHOro oHaa PO.

[B B31MaeTcs, HauMHas Cco AHSA, B KOTOPOM pacCYMTaHHOe B COOTBETCTBUM C N.n. 1.7. 3HayeHue
[1B cOOTBETCTBEHHO MO 3asiBKaM, NoAaHHbIM Nonb30BaTeneM 3a CBOM CYET unu 3a cyeT KnneHTa,
MPUHUMAET MOJSIOXKUTENbHOE 3HAYEeHMNE NOBTOPHO.

[1B noanexuT ynnaTe B Pac4eTHbIN AeHb, MO MTOraM KOTOPOro paccumTaH [1B unun Ha cneayowmn
pabounii aeHb B Mopsiake, onpeaeneHHoM [MpaBunamu kKnumpuHra HebaHKOBCKOM KpeanTHOM
OpraHu3aumMnm — LEHTPanbHOro KOHTpareHTa «HaumoHanbHbin  KnvpuHrosbin — LieHTp»
(AkumoHepHoe obulecTso) (aanee - MNMpaBnnamu KNMPUHra).

MoporoBoe 3HayeHue konuyecTsa 3asaBok coctasnseT 100 000 (CTo ThiCAY) 3as1BOK B AEHb.
dopmMyna pacyeTta pa3mepa [B:
AB = max (NUM_ORDERS — round (Com / K); 0) * M,

rae NUM_ORDERS = ORDERS * L, rpe:

ORDERS — kONVYeCTBO 3asiBOK, NoJlaHHbIX MM01b30BaTENEM 3a CBOM CYET UK 3a cdeT KnneHTa B
CucreMy Topros ¢ ucnosnb3oBaHunem ycnyr MAO MockoBckasi Bupxa, 3a TOproBbiii A€Hb;

L — KoatppurumeHT NMKBMAHOCTM akTuBa, paBeH 0,5 (HOMb LenbiX NSATb AeCATbIX) ANS 3asBOK,
MOMEYEHHbIX MPU3HAKOM «3asiBka MapkeT-melikepa», paBeH 1 (eanHuue) Ans BCeX OCTasbHbIX
3a9BOK;

Com = C *F, rpe:

C — CyMMapHblil 06BbEM CAENOK C LUEHHbIMM OGyMaramu, 3aKNOUYEHHbIX 3@ TOProBbl AEHb
Monb3oBaTeneM 3a CBOM CYET MM 3a cYeT KNMEHTa B peXxMMax TOpros, yka3aHHbiX B M. 1.1.;

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

K — kKoapdurumMeHT BAnSHUS BO3HarpaxkaeHus Ha [1B, paseH 0,05 (NsSTb COTbIX);

M — xo3cpbumumeHT ctonmoctn B, paBeH 0,1 (oaHON aecsTon);

max () — dyHKumns Bblbopa HaMboNbLIEro YACNIEHHOMO 3HAYEHUS;

round () — QyHKUMS MaTEMaTUYECKOro OKPYrieHus A0 LenbiX.

[1B B3nMaeTcs B pybnisix PO. MakcMManbHbI pa3mep B3vMaeMoro [1B He MOXeT cocTaBnsitb 6onee
300 000 (TpucTa Tbicay) pybnen B AeHb.



PA3OEN II. [JonoJIHUTEenNnbHbIN KOMMCCUOHHbIW cbop 3a npepocraB/ieHne
MHTErpMpoBaHHOro TEXHOJIOFMYECKOro cepBuMCa B CJly4ae MpeBbllUEeHUs NOPOroBoro
3HaYeHUs! KOoNM4YecTBa 3asiBOK, NMOAAHHbIX YYAaCTHUKOB TOProB Ha BaJIlOTHOM pbiHKE W
pbliHKe AparouyeHHbiX metasinos (aanee — [1KC)

2.1. Pasmep AKC paccumTbiBaeTcs OTAENbHO MO MAeHTUdMKATOpaM Y4YaCTHMKOB TOProB, KoAdaM
K/IMEHTOB YYaCTHMKOB TOProB M wAeHTUdUKATOpaM YYacCTHMKOB TOProB, BbICTYMaloWMX B
KauyecTBe MapKeT-MelKepoB (Aanee — YHUKanbHble KoAbl), MO cneaytollen hopmyne:

n
. C C3
DKS=min(300 000; max(NUM_ORDERS —round( E (% * Fpg + * FPK) +E); 0)*M),

PK=1
rae: 300 000 — makcnmanbHas BennumHa [KC, B3uMaemas no COOTBETCTBYHOLEMY YHUKATbHOMY
Ko4y 3a AeHb, pyb.;

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

ORDERS1 — kOnNnyecTBO 3as1BOK (KpOMe 3as1BOK Ha 3aK/TI0UeHME afipecHbIX caenok 1 6e3aapecHblix
COeNoK TUna BCEM UM 3asBOK HA 3aK/l0OYEHWe CAENOK CBOrM, CBOM KOHTPAKTOB, MOCTaBOYHbIX
¢bloyepcoB), MOAaAHHbIX YYACTHMKOM TOProB MO COOTBETCTBYIOWMM YHUKaNbHbIM KoAaM B
TEeYEeHMe TOproBoro AHsiY, Mo WMHCTPYMEHTaM, B OTHOLUEHMM KOTOPbIX YUYACTHMK TOProB He
ABNAETCS MapKeT-MelKkepoM;

ORDERSZ2— konn4ecTBo 3asBOK (KpOMe 3asiBOK Ha 3aK/Ilo4eHne agpecHblX caAenok 1 6esagpecHblx
CAENOK TUNa BCEM WM 3asBOK Ha 3aK/lOYEeHWe CAEeNOK CBOM, CBOM KOHTPaKTOB, MOCTABOYHbLIX
¢bloyepcoB), NOAaHHbIX YYaCTHMKOM TOProB MO COOTBETCTBYIOWMM YHUKANbHbIM KOAaM B
TeYyeHne TOProBoro AHs, NO MHCTPYMEHTaM, B OTHOLIEHMN KOTOPbIX YYACTHUK TOProB SIBNSIETCS
MapKeT-MelKepoM;

L1 — ko3bdUUMEHT NUKBMAOHOCTM aKTUBA, YCTaHaBnMBaeTCcs paBHbiM 1 (egvHuue) - no
WHCTPYMEHTaM, B OTHOLLEHWUM KOTOPbIX YUYaCTHUK TOProB HE SIBNISIETCS MapKET-MEUKEPOM;

L2 — k03 dULUMEHT NMKBUAHOCTU aKTMBa, YCTaHaBMBaeTcs paBHbiM 0,5 (NATb AecATbIX) — Mo
WHCTPYMEHTaM, B OTHOLLEHUM KOTOPbIX YUYaCTHUK TOProB SIBNISIETCS MApKET-MENKEPOM;

C2pk
K2

i * FpK — KOJINYECTBO OMIa4YeHHbIX 3asiBOK MO CAESIKaM Ha onpeaeneHHOM pacyeTHOM Koae
1

(nanee — PK), paccuntaHHOe C y4yeToM obbeMa B 3asiBKaX, MCX0Asl M3 CYMMbl KOMUCCUMOHHBIX
BO3HarpaXaeHuii 3a OpraHM3aumio TOProBiM M KIAUPWUHE, MPUBEAEHHOW K TapudHOMY MnaHy
SPT_O;

Clpx— CyMMa 060POTHbIX YacTell KOMUCCMOHHOIO BO3HArpaXaAeHs!, paCCUMTaAHHOrO No CAeKam

Ha onpeaeneHHoM PK wm3 3asBok obbemom 500 000 u 60nee eavHML BanioTbl N1OTa,
COBEpPLUEHHBIM MO COOTBETCTBYIOLIEMY YHMKANBHOMY KOAy, M coctoswero u3 kommccumn MAO
MockoBckast bupxxa 3a opraHu3aumio TOproeav No Tapu@HOMY NiaHy, BbIOpaHHOMY YYacTHUKOM
TOProB, U KOMUCCUOHHOIO BO3HarpaxxaeHus 3a knvpuHr HKO HKL, (AO) no TapudHOMY nnaxy,
BbIOpaHHOMY Y4YaCTHUKOM KMPUHIa. YUMTbIBAaeTCA TO/IbKO KOMMCCMOHHOE BO3HarpakaeHue,
paccyMTaHHOe MO CAenKaM, He ABMSWMMCA aapecHbiMU caenkamun, 6es3agpecHbiMy caenkamm
TuMNa BCEM, CAENKaMM CBOIM, CBOM KOHTPAKTaMu, NOCTaBOYHbIMK dbtouepcamu, pyb.;

! TepMUH «TOProBbIV A€Hb» MOHUMAETCS B 3HAYEHUM, YCTaHOB/IEHHOM B paBuiax opraHn3oBaHHbIX Topros MAO MockoBckas
bupxa Ha BanlOTHOM pPbIHKE W PbIHKE AParoleHHbIX METAsNOoB, PerfiaMeHTUPYIOWMX MOPSAAOK 3aKIYeHUs CAENOK C
MHOCTPaHHOW BanoToM U AparoLeHHbIMU MeTaniaMu Ha opraHu3oBaHHbix Toprax MAO MockoBckas Bupia.



2.2,

C2pk— CyMMa 060POTHbIX YacTei KOMUCCMOHHOTO BO3HArpaXkaeHusl, paCCYMTaHHOMO MO CAeNkaM
Ha onpeaeneHHoM PK 13 3aaBok o6bemom 50 000 eauHML BantoTbl ioTa u 6onee, HO MeHee
500 000 eauHML, BantoThbl J1I0TA, COBEPLUEHHbIM MO COOTBETCTBYIOLWEMY YHUKANIbBHOMY KoAy, U
coctosiwero ns komuccun NMAO MockoBckas Bupxka 3a opraHv3aumio TOpros rno TapugHoOMy
nnaHy, BbI6paHHOMY YUYaCTHUKOM TOProB M KOMUCCMOHHOrO BO3HarpaxaeHus 3a knnpuHr HKO
HKL, (AO) no TapudHOMy nnaHy, BblOpaHHOMY YYACTHMKOM K/MPUWHra. YUYMTbIBAETCS TOMbKO
KOMUCCMOHHOE BO3HarpaxzaeHwe, pacCYMTaHHOE MO cAefkaM, He SBNAIWMMCA afpecHbIMU
caenkamy, 6e3agpecHbiMM  caenkaMuM  Tuna BCEM, CAeNKaMuM CBOM, CBOM KOHTPAKTaMM,
MoCTaBoYHbIMK bbtoyepcamu, pyb.;

C3—cyMMa 060pOTHbIX YacTen KOMUCCMOHHOIO BO3HArpPaXxaeHus, pacCYMTaHHOro No CAenKaM Ha
Bcex PK wu3 3asBok MeHee 50 000 eauHuy BanwoTbl JI0TA, COBEPLIEHHLIM MO
COOTBETCTBYIOLLEMY YHUKAIbHOMY KOAY, U COCTOSILLEro U3 KOMUCCUW 3@ OpraHM3aumio TOpros M
KOMUCCMOHHOrO  BO3HarpaXAeHust 33  KAUPUHI.  YUWUTbIBAETCH TOMbKO  KOMWCCMOHHOE
BO3HArpaXaeHne, pacCcyMTaHHOE MO CcAefikaM, He SBASWMMCS  afpecHbIMU  CAEeNKaMmu,
6e3agpecHbIMM caenkamMm Tuna BCEM, CAefkaM CBOM, CBOM KOHTPakTamu, MOCTaBOYHbLIMU
dbtouepcamu, pyb.;

Fex — KO3 IUUMEHT yyeTa TapudHOro niaHa KOMUCCMOHHOIO BO3HArpaXkaeHusi, BblbpaHHOro
YYaCTHMKOM TOProB W Tapu@HOro mnnaHa KOMWUCCMOHHOIO BO3HArpPaXXAeHwusi, BblbpaHHOro
YUYaCTHMKOM KMPUHra (32 WCKIIOYEHUMEM KOMWUCCMOHHOIO BO3HarpaxaeHus no aapecHbIM
caenkam, 6esafpecHbIiM caenkaM Tuna BCEM, cAeflkaM CBOM, CBOM KOHTpaKTaM, MOCTAaBOYHbIM
dbtouepcaM), ycTaHOBMEHHOro peweHneM HabntogatensHoro coseta NMAO MockoBckas bupxa.
PaccunTbiBaeTca no opmyne:

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

RO — cyMMa CTaBOK 060POTHbIX YaCTel KOMUCCMOHHBIX BO3HArpaXkaeHW 3a opraHun3aumio Topros
N KNMpUHroBoe o6cnyxuBaHune no TapudHoMy nnaHy SPT_O;

Rtr — ctaBka 060pOTHOM YacT¥ KOMUCCMOHHOMO BO3HArpaXAaeHust 3a opraHvM3aumio TOpros Mo
TapudHOMY nnaHy, BblbpaHHOMy YT;

RcIPK — craBka O06OpPOTHOM YacTU KOMMUCCMOHHOMO BO3HArPaXAeHUs 3a KIMPUHIoBOE
obcnyxusaHue no TapudHOMy nnaHy, BbibpaHHOMy YK;

round (6) — dyHKUMS MaTEMATMYECKOrO OKPYI/IEHNS A0 LUECTOrO 3HaKa Nocse 3anaTou;

K1 — ko3pdurumeHT BamnsHus Ha JKC 060pOoTHbLIX YacTeill KOMUCCMOHHOMO BO3HArpaXXaeHus no
caenkaMm u3 3asBok obbemom 500 000 u 6onee eguHml BantoTbl N0oTa, coctasnsetr 0,05
(NATb COTbIX);

K2 — koacbdurumeHT BamsaHUs Ha [IKC 060pOTHBIX YacTel KOMUCCMOHHOMO BO3HArpaXaeHusi Mo
caenkam u3 3asBok obbemoMm MeHee 500 000 egmHuMuU BanroTbl NoTa, coctaensetr 0,25
(aBaauaTb NSATb COTbLIX);

M — koacbdumumeHT ctonmoctn [IKC, ycTtaHaBnuBaeTcs paBHbiM 0,1 (HOMb UenblX oaHa Aecatas);
min () — dyHKUMa BbIbOpa HaMMEHbLLEMO YNCIEHHOMO 3HAYEHNS;

max () — dyHKumns BbIbopa HaMboNbLIEro YNCNIEHHOMO 3HAYEHUS;

round () — QYHKUMS MaTEMaTMYECKOro OKPYrieHus A0 LenbiX.

MoporoBoe 3Ha4yeHWe KOAMYeCTBa 3asBOK, MOAAHHbLIX OTAENbHO MO COOTBETCTBYHOLIEMY
YHUKANbHOMY KOAY, B TEYEHMe TOProBoro AHs, B Clyvae npesbllleHns KoToporo B3nmaetcs AKC,
coctasnset 30 000.



2.3. B cnyuae, ecnm OKC (Mo COOTBETCTBYIOLEMY YHUKANIBHOMY KOAy) 6bl/1 paccuymTaH NoMoXKUTENBHO
BrnepBble, 0653aTenbLCTBO No onnate JKC B OTHOLLIEHWMN COOTBETCTBYIOLLErO KOAQ, HE BO3HUKAET.

2.4. [OKC, paccyuTaHHbIii, B COOTBETCTBMM C MYyHKTOM 2.1, yniauvMBaeTcs YYaCTHMKOM TOPros B
POCCUACKMX pybnsx Mo uToram ToproBoro AHsa v yaepxuBaetcs HKO HKL, (AO) c¢ PK
COOTBETCTBYIOLLEro Y4YacTHUKa K/IMpPUHra u nepeuncnsetca B nonb3y NAO MockoBckas bupxa.

2.5. HKO HKL (AO) B cooTtBeTcTBUM C MpaBunamu knnpuHra yaepxvsaet KC, noanexaiummn ynnate
YyactHunkoM Topros, ¢ PK YyacTHuka KnnpuHra.

2.6. B cnyyae npeBbllleHUst KONNYeCTBa 3asBOK (KpOMe 3asiBOK Ha 3aK/IHOYEHME afipeCHbIX CAENOK U
6e3agpecHbIX CAeNoK TUMa BCEM UMK 3asBOK Ha 3ak/iOYeHWe CAeNoK CBOM, CBOM KOHTPAaKTOB,
MOCTaBOYHbIX (DbOYEPCOB), MOAAHHBLIX MO COOTBETCTBYIOWMM YHUKANIbHBIM KOAAM B TeuYeHue
Toproeoro AHs, 3HadeHus 10 000 YuyacTHuKy ToproB Hanpasnsetcs «OTyeT no obs3aTenbCcTBam
YuacTtHuka Topros no JlononHutensHoMy KommnccmonHomy Coopy (AKC)» (aanee — otyeT). OTyeT
dopmupyeTca no wunaeHTUdUKaATOpy Y4YacTHWKa TOProB, WM HanpaBnseTca emMy B CPOKM,
YCTQHOBJIEHHbIE pelleHneM yronHoMoyeHHoro opraHa [MAO MockoBckas Bupxa, B Buae
3M1EeKTPOHHOro CcoobLieHs MOCpeaCTBOM 3MEKTPOHHOro A0KyMeHToobopoTa B dopmate xml.
dopMa UM CTpyKTypa OTYeTa YTBEpPXAAITCA PpELIeHNEM YMnoiHOMOYeHHoro opraHa [1AO
Mockosckas bupxa.

PASAEN 1III. [dononHutesnbHble Cc60pbl 3a npeaocraB/lieHUE WMHTErpupoOBaAHHOrO
TEXHOJIOrMYEeCKOro cepsmca Ha CpPOYHOM pbIHKe

3.1. flononHuTebHbIX C60p 3a owmMb6oUYHbIe TpaH3aKUMK.

3.1.1.TpaH3akums Np13HAETCs OLWMOOYHON, ECNIN B XOAE BbIMNOSIHEHMS TPaH3aKLUMK el 6bl1 NPUCBOEH
OOMH M3 KOAOB OWKNOKK, YKa3aHHbIX B NyHKTax 3.2 u 3.3.

3.1.2.Pacuét JononHutenbHoro cbopa 3a owmnbouHble TpaH3akuum nponssoanTcs ans UT/ 3a nepuog
BPEMEHM OT MOMEHTA NPUOCTAaHOBKM TOProB B LIENSIX MPOBEAEHUS BEUEPHEN KNMPUHIOBOM CECCUM
TekyLero ToproBoro AaHs (BKAYas nepsByto CeKyHAY NPUOCTAaHOBKN) A0 MOMEHTa NpUOCTAHOBKM
TOProB B LENIX NPOBEAEHUSI BEYEPHEN KIMPUHIOBOWM ceccuu cneaytowero ToproBoro aHst (He
BKJIO4asl NepByro CeKyHAY NPUOCTaHOBKKM) (aanee — MNepuog pacyéra).

3.1.3./lononHnTENbHbIN CO0p 3a OWMB0YHbIE TpaH3aKLUMKY, YKa3aHHbIM B MyHKTax 3.2 u 3.3, B3MMaeTcs
Cc Pazgena KIMpMHroBOro perucrpa, K Kotopomy npussasaH WUT[, Ana koToporo onpeaenéd
JlononHuTenbHbIA c6op 3a OWKnboYHbIe TpaH3aKkumm.



3.2. C60p 3a oumbouHblie TpaHsakuumn Flood Control

3.2.1.TpaH3akums

«AddOrder» (nogava 3asBkun), «DelOrder» (0T3biB 3aaBkn), «MoveOrder» (0T3bIB

3asiBKM C OAHOBpPEMEHHOM nogayen 3asBku C MHbIMKM ycnoBusiMu Caenkun), «DelUserOrders»
(oT3bIB Napbl 3asiBOK C OAHOBPEMEHHOWN nogayeit napbl 3asBOK C MHbIMK ycroBusiMu Caenok)

npu3HaeTcs

owmnbouHol TpaH3akumel Flood Control, ecnvu B xoae BbINOMHEHUSI TpaH3aKLUMK el

6bl1 NPUCBOEH KOA OWMOKM «9999» «[peBblleH NMMMUT OTNPABKU TPaH3aKUWA Ans AaHHOro
naeHTUUKaToOpa TEXHUYECKOro AOCTyna».

3.2.2.Ans Nepuroaa pacyeta Co60p 3a owmboyHble TpaH3akuum Flood Control (aanee — C60op 3a owmbku
Flood Control) onpenensieTcs no cneaytowlen opmyne:

TranFloodgggy = min (XTranFloodgsgc, CapFloodyax)

C6op B3nMaeTcsa B cnyyae, ecnu TranFloodpgg > CapFlood,y

MapameTpbl:

TranFloodyss BeJ'IVItIVIHa Céopa 3a owwunbkm Flood Control, coBepweHHble B TeveHue lNepuoa
pacuéta, B pybnsx;
MakCMManbHO BO3MOXHOe 3HadyeHve C6opa 3a owwnbknm Flood Control,

CapFloody .y ~ YCTQHABIMBAEMOE peLLEHNEM TEXHUYECKOrO LieHTpa U Nybnankyemoe Ha cante NMAO
MockoBckas bupxa;
MWHMMANbHO BO3MOXHOe 3HadeHMe Cbopa 3a owwnbkn Flood Control,

CapFloodyy yCTaHaBNMBaeMbIM pelleHneM TeXHUYECKOro LeHTpa M nybnmkyemMoe Ha cauTe
MAO Mockosckas bupxa*;

TranFloodsy, BennunHa Cb6opa 3a 0Lum6|<v|vFIood Control B cekyHAy, BenMYMHA KOTOPOro
paccuMTbIBaeTCa No crneaytowen gopmyne:

TranFloodgg,

round (min (max (QFL ,round(

(Qr)?
<A>’

0 — eciu Qp, < 5% * 30 * Capacity;

2)>,< B >) *< C >;2) - ecnu Qp, = 5% * 30 = Capacity;

roe:
QL yncno owmbok Flood Control 3a cekyHay;
nponyckHasa crnocobHoctb WUT/[, onpeaeneHHas B NOpsiake,
npeaycMOTpeHHOM  pasgenamMm 1 w2 Hactoswmx Tapudos,
Capacity; [eicTByIOWas B i-Tyl0 CeKyHay, u3MepseMas B  eAMHWLAX
NMPOVN3BOANTENTLHOCTY;
napametpbl pacdyeta Cbopa 3a owwubkm Flood Control,
<A><B>< (> YCTaHaBIMBaeMble pelieHneM TEeXHUYECKOro LEHTPa M NybimKyeMble
Ha cavite MAO MockoBckas bupxa.
round (PyHKLUMS MaTEMaTUYECKOr0 OKPYreHUsl C 3aAaHHOM TOYHOCTbIO.




*B nepsble 2 (aBa) MNeproaa pacyeTa B Te4eHWe KaneHaapHoro Mecsua, korga Coéop 3a ownbku Flood
Control npeBbiwaeT CapFlood,,y, C60p 3a owmnbkn Flood Control paccumTbiBaeTCs, HO HE B3UMAETCS.
Mepvog pacyeTa OTHOCUTCS K TOMY KaneHZapHOMY Mecsily, B KOTOPOM JAaHHbiA lNepuop pacuyeTa
3aKaH4YMBaeTCs.

3.3 C6op 3a ownbouHble TpaH3aKLUMK, OT/INUYHBbIE OT own60k Flood Control

3.3.1.Tpan3akums «AddOrder» (nogada 3asBku), «DelOrder» (oT3biB 3asBku), «MoveOrder» (0T3bIB
3asiBKM C OAHOBPEMEHHOM nopauyent 3asiBkM C MHbIMKM ycnoBusimu Caenku), «DelUserOrders»
(oT3bIB Napbl 3asiBOK C OAHOBPEMEHHOWM nogadyert napbl 3asBOK C MHbIMK ycroBusMu Caenok)
MPU3HAETCS OLWMBOYHBLIMK, €C/IM B XOAE BbINOSHEHMSI TpaH3aKumMn el 6bin NPUCBOEH OAWH U3
KOAOB OLWKMbKK, YKa3zaHHbIX B Tabnuue 2.

3.3.2.Pacyet BennumHbl CH60pa 3a owmnboyHble TpaH3akumm, oTanyHble oT ownbok Flood Control (aanee
— C6op 3a npoune owmnboYHble TpaH3aKuum) Npon3BoanTCa No popmyne:

TranFee, = min (Capy 4x; max (2 X ZXi; 1% ZXL-Z))

C6op B3nMaeTcs B cnyyae, ecnun TranFee, > Capyn
MapameTpbl:

BennumHa Cbopa 3a npoune owmboYHble TPaH3aKLMKM, KOTOPbIM MPUCBOEH OAUH U3
TranFee, = KoAOB OWWOKK, YKa3aHHbIX B Tabnuue 2, coBeplleHHble B TeueHue Nepuoaa pacyéTta B

pybnsx;
orpaHuyeHne Ha MakcuManbHyo BenmunHy Coopa 3a npoune oWmnboYHbIE TPaH3aKLMK,
Capyax yCTaHaBNMBaeMoe pelleHneM TexHMYeckoro LueHTpa M nybnukyemoe Ha caunte

MNAO MockoBckas bupxa;
OorpaHMyeHne Ha MMHUManbHy BennumHy Cbopa 3a npoyve ownboyHble TpaH3aKuum,
Capuyin yCTaHaB/IMBaeMoOe peLlleHneM TeXHUYECKoro LueHTpa W nybnukyemoe Ha canTe
MNMAO Mockosckast bupxa,

X; 3HAYEHME, KOTOPOE PacCUMTLIBAETCA MOCEKYHAHO MO cneaytollei dopmyne:

X; = RoundDown (%; 0)
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roe:
cymma Bcex 6annoB 3a i-Tyl0 cekyHay (6annbl onpepensoTcs B
Qi cooTBETCTBUM C Tabnuuen 2);
(YHKUMS MATEMATUYECKOrO OKPYI/NIEHUSI B MEHbILUYID CTOPOHY C
RoundDown o ahoit TouHOCTbIO;




omMuT  gadHoro WUT[, KOTopbiM paccymTbiBaeTcs no dopmyne u
Li OKpYrnseTcs Ao uenbix:
L; =10 X /2 X Capacity;
roe:
nponyckHas cnocobHocte WT/, onpegeneHHass B
Capacity; nopsiake, npeaycMOTPeHHOM pasgenamn 1 wn 2,
[ENCTBYIOLLAN B i-Tyl0 CEKYHAY.
Ta6bnuua 2:
Tun Pe3ynbTaTt BbiNOJIHEHUSA Kon Bann
TpaH3akuun* y ownbkn* Q
Bo3HukNa kpocc-caenka (31) Q1
HefnoctaTouHO CpeacTs KMeHTa (332) Q2
AddOrder HepnoctaTouHo cpeacTs 6pokepckoi hupMbl (333) Q3
3ageka FOK He cBeneHa (4103) Q4
Cevyac aTa ceccusa He maet 3 Q5
3asiBKa He HalaeHa 14 6
DelOrder - A (14) Q
Cenvac 3Ta ceccust He naet 3) Q7
BosHukna kpocc-caenka (31) Q8
MoveOrder 3asBKa He HaliaeHa (50) Q9
HepnoctaTouHO CpeacTs KMeHTa (332) Q10
HepoctaTouHo cpeacTs 6pokepckon hupMbl (333) Q11
Ceiuac aTa ceccus He uaet 3) Q12
TpaH3aKuna 3aBepLueHa ycreLHo, ©0) Q13
DelUserOrders M He yAaneHo HW OHOW 3asiBKM
Celtyac 3Ta ceccusi He uaet 3 Q14

*B cOOTBETCTBMU C onmncaHueM winio3a Plazall.

3.3.3.3HauveHure 6annos Q1-Q14 ycraHaBNMBaOTCA pelleHneM TeXHUYECKOro LeHTpa 1 nybnmkyoTcs
Ha cavite MAO MockoBckas bupxa.

3.3.4.C60pbl B3MMAKOTCA eXeAHEBHO NyTeEM CMUCAHUSA OEHEXHbIX CPeACTB C KIMPUHIOBbIX PErncTpoB
Monb3oBaTenen B cOOTBETCTBUM C lNpaBnnamm knnpuHra HebaHKOBCKOM KpeanTHOM opraHM3aumm
— UEHTpanbHOro KOHTpareHTa «HauuoHanbHbiM KnnpuHroBbin LleHTp»  (AKUMOHEpHOoE
o6L1ecTB0).

3.4. lonosiHuTesIbHbIE YC/I0BUA

3.4.1.Bupxa npaBe NpUHSTb peLleHne O NPUOCTAHOBKE BO3MOXHOCTM MoAauM, U3MEHEHUS U CHATUS
3asBok WUT[ (3abnokupoBaTb WMAEHTUMMKATOP) A0 OKOHYAHWUS BeYepHel AOMOSHUTENbHON



TOProBoW ceccum cneaytowlero ToproBoro AHS Npu AOCTMXKEHUWN XOTS 6bl OAHOIO U3 CreayoLwmX
YCNOBWIA:

—  BeMYMHA OWMOBOYHbBIX TPaH3aKUmMi, coBepLiaeMbix ¢ T/, npeBbiliaeT NOPOroBoe 3HayeHme
OWMOBOYHbIX TpaH3aKuWMi 3a Nepuoa pacyeTa, YCTAHOBNEHHYD TeXHUYECKMM LEHTPOM
(Block_err):

max (2x2xi;1x2xi2)>Block_err,

rae: xi — BeMYMHa, paccumTbiBaeMasi B COOTBETCTBMM C MYHKTOM 3.3;

Block_err — TOpPOroBoe 3HaueHwe OwWwubouHbIX TpaH3akumMii 3a [epuoa pacyeta,
yCTaHaBNMBaeMas peleHneM TeXHUYECKOro LieHTpa 1 NybnvMKyeMoe Ha caiiTe TeXHUYEecKoro
LleHTpa.

—  BennunHa HeaddeKTUBHbIX TPaH3aKLMIN, COBEpLLAEMbIX C Mcrnonb3oBaHuem UT/, npeBblluaeT
MOpPOroBoe 3HayeHue Hea(dEKTUBHBLIX TPaH3aKUMIM 3a Nepuoj pacyeTa, YCTaHOB/IEHHOE
TexHnyeckuMm LeHTpoM (Block_inef):

max (Zt—2(c+d) ;0)>Block_inef,

raoe: t — KOIMYecTBO Bcex TpaH3aKLMM, CoBEpLUAEMbIX C MCMoSb3oBaHMeM UT/;

¢ — cyMMa bupxxeBoro cbopa 1 KOMMCCMOHHOIO BO3HArPaXKAeHUs 3a KIUMPUHT, NoAanexaliero
ynnaTte 3a 3akntodeHne Caenok ¢ ykasaHveM UT/, 3a COOTBETCTBYHOLMIA TOProBbIi AEHD;

d — 6ann ans Caenku, 3aKk/lOYEHHOW C ykasaHueM opgHoro u3 WT/[, ycTaHaBnvMBaeMblii
pelieHneM TeXHMYECKOro LeHTpa U Ny6nKyeMblii Ha caiTe TEXHUYECKOro LIEHTPa;
Block_inef — NOpOroBoe 3HauyeHne He3heKTUBHbIX TpaH3akuui 3a Mepuoa pacdyeta,
yCTaHaBnMBaeMasl peleHneM TeXHNMYeCcKkoro LeHTpa 1 nybnmkyeMast Ha caite TeXHUYeCKoro
LeHTpa.

3.4.2.B cnyyae ecnm akT NpeBbiLLEHNS KOMMYECTBa OWMOB0YHbIX /M He3(hEKTUBHBIX TPpaH3aKLUMM
3amKCMpoBaH B OTHOLWEHUWN Heckonbknx UTA, oTKpbITbIX ans Pasgenos ¢ ognHakosbiM MHH,
TexHnyeckunii LeHTp BrnpaBe 3abnokmpoBaTtb Bce Takune UTA,.



