YTBEPXXAEHDI
npukasom MAO MockoBckast bupxa
oT «02» deBpans 2023 r. NeMB-I1-2023-256

AONOJIHUTEJIbHbIE CBOPbl U BOSHAIPAXXAEHUA,
NPEAYCMOTPEHHBLIE 4ONOBOPOM O NPEAOCTABJIEHUA
MHTEFPUPOBAHHOI'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)

PA3AEN 1. lononHUTEeNbHOE BO3HarpakxaeHuve 3a npeaocraB/ieHUE UHTErpMpoBaHHOro
TEXHOJIOrMYEeCKOro cepsuca B Cj/lyyae MNpeBbilleHUs1 NMOpPOoroBoro 3HaYeHUsl KoJunvyecrBa
3as1BOK, NoAaHHbIX 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 lNonb3oBateneM B Cucremy
TOProB B CleayrowWmx pexxmmMax Topros:

—  PeXunM 0CHOBHbIX TOPros;

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

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

—  Pexum Topros «Ksan. nHeectopbl — PEX1M 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
HMN®, koa neHcnoHHoro doHaa 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 MOJIOXKUTENbHOE 3HAYEHMNE NMOBTOPHO.

[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 «HauuoHanbHbil  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 YNCNIEHHOMO 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.



PASAEN II. [ONONHMUTENbHbIN KOMUCCUOHHbIW cbop 3a npepocraB/ieHne
MHTErpMpoBaHHOI0 TEXHOJIOFTMYECKOr0 CepBMCa B CJlyyae npeBbllUeHUs NOpPOroBoro
3HaYeHUs KOJIMYEeCTBa 3asiBOK, NOAAHHbIX YUYAaCTHMKOM TOProB Ha BaJIOTHOM PbliHKE M
pblHKe AparoleHHbIX MeTaJIZI0B NP 3aKJ/1IFDYEHNUM CAEJIOK C MHOCTPaHHOM BaslloToM (Aanee
— AKC)

2.1. Pasmep [OKC paccuuTbiBaeTCq OTAENbHO MO MAEHTUdUKATOpaM Y4YacTHMKOB TOProBs, Kodam
KMEHTOB YYaCTHMKOB TOProB M waeHTUdUKaTopaM Y4YacTHMKOB TOPros, BbICTYMaloWMX B
KayecTBe MapKeT-MeNKepoB (Aanee — YHUKanbHble KoAbl), N0 creaytollen hopmMyne:

DKS = ECJIA (T = D*R; min (3 MaH py6.; max (NUM_ORDERS - 3 mMnH wT. — round (T*K); 0)
*M); min (3 MnH py6.; max (NUM_ORDERS - round (T*K); 0) *M)),

rpe:

3 MAH py6. — MakcuManbHasa BennunHa [KC, B3MMaeMasi N0 COOTBETCTBYIOLWEMY YHUKANIbHOMY
Koay 3a [ieHb;

3 MAH WT. — MaKCMManbHOe KOMM4yecTBO 6HecnnaTHbiX 3assBOK MO  COOTBETCTBYHOLLEMY
YHUKANbHOMY KOAY 3a [eHb, NpefoCcTaBnseMoe ANS YYacTHWKA, B Clydyae AOCTUXKEHUS UM
npoueHTa obopoTa caenok no peiHKy (napametp R ¢opmynbl pacdeta AKC), npu KOTOPOM 3TOT
y4acTHUK ocBoboxxaaeTtcs oT ynnatel AKC;

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

ORDERS1 — konn4ecTBo 3asBOK (KpOMe 3asiBOK Ha 3aK/Ilo4eHne aapecHblX caAenoK 1 6esagpecHblx
COENOK TUNa «BCEM>» WM 3asiBOK Ha 3aKJIlOYEHMEe CAENOK CBOM, CBOM KOHTPAKTOB, NOCTABOYHbIX
¢bloyepcoB), NOAaHHbIX YYACTHUMKOM TOProB MO COOTBETCTBYIOWMM YHUKaNbHbIM KOAaM B
TEUYEHWe TOProBOro AHs!, MO WMHCTPYMEHTaM, B OTHOLWIEHUWM KOTOPbIX YUYACTHWMK TOProB He
SBNAETCS MapKeT-MelKkepoM;

ORDERS2— konn4ecTBo 3asBOK (KpOMe 3as1BOK Ha 3aK/toueHne aapecHbiX CAenoK 1 6e3aapecHblxX
CAENOK TUNa «BCEM>» WM 3asiBOK Ha 3aKJIl0YeHWe CAENOK CBOM, CBOM KOHTPAKTOB, NOCTABOYHbIX
¢broyepcoB), MOAaHHbIX YYACTHUMKOM TOProB MO COOTBETCTBYIOWMM YHUKaNbHbIM KOAaM B
TeyeHue TOProBoro AHs, Mo WHCTPYMEHTaM, B OTHOLLUEHUN KOTOPbIX YYaCTHUK TOProB SBSETCS
MapKeT-MelKepoM;

L1 — kodbdUUMEHT NUKBMAOHOCTM aKTMBA, YCTaHaBAMBaeTCs paBHbiM 1 (egvHuue) - no
WHCTPYMEHTaM, B OTHOLLEHUM KOTOPbIX YUYaCTHWUK TOProB HE SIBNISIETCS MapKET-MEUKEPOM;

L2 — k03 dULUMEHT NMKBUAHOCTU aKTMBa, YCTaHaBMBaeTcs paBHbiM 0,5 (NATb AecATbIX) — Mo
MHCTPYMEHTaM, B OTHOLLEHWNM KOTOPbIX YYaCTHUK TOProB SIBASIETCS MApKET-MENKEPOM;

T*K — KOMMYEeCTBO 3asBOK, KOMMEHCUMPOBAHHbIX OO6BLEMOM  3aK/IOYEHHbIX CAENOK MO
COOTBETCTBYIOLEMY YHUKANbHOMY KOAY, MepecYnTaHHbIM B pybnu, rae:

T — cyMMapHbIi 060pOT NO COOTBETCTBYIOLLEMY YHUKANbHOMY KoAy B pybnsix (C TOYHOCTbIO A0
Koneek) Mo cAefkaM C WMHOCTPAHHOM BaloTOM, He SIBASIOWMMUCA aApecHbIMW CAeNKaMu,
6e3agpecHbIMM caenkamuM TUNa «BCeM», CAeSIKaMy CBOM, CBOM KOHTPAKTaMu, MOCTaBOYHbLIMU
(bbtoyepcamu, 3aKtOYEHHLIM MO COOTBETCTBYIOLIEMY YHMKANbHOMY KOAY 3@ TOProBblM AEHb.

1 TepMUH «TOProBbIvi AEHb» MNOHUMAETCS B 3HAUYEHWM, YCTAHOB/IEHHOM B [MpaBuiax opraHn3oBaHHbIX Topros MAO MockoBckas
Bupa Ha BanlOTHOM pPbIHKE W PbIHKE [ParoueHHbIX METAsNOoB, PeriaMeHTUPYIOWMX MOPSAOK 3aKiOYeHUs COENoK C
MHOCTPaHHOM Ba/ltoTOW M AparoueHHbIMM MeTallaMM Ha OpraHM30BaHHbIX Toprax MAO MockoBckast bupxa.



2.2.

2.3.

2.4.

2.5.

2.6.

O60poT Mo NapaM, B KOTOPbIX HET pybnieil, pacCUMTLIBAETCS MyTEM YMHOXEHNS 06beMa CAENKM
B COMPS>XEHHOW BantoTe Ha Kypc baHka Poccum no atou BantoTe K pyb:to, yCTaHOBMEHHbIN Ha
[leHb TOpros;

D — cymMMapHbIn 060poT Mo BCEM cAeNikaM CMoT C MHOCTPAHHOWM BantoToN B pybnsx (C TOYHOCTLIO
[0 Koreek), He SBNSWMMUCA adpecHbiMU caenkamu, 6e3agpecHbiMy CAenKaMmn Tuna «BCem»,
3aKJIIOYEHHBIM BCEMM YYaCTHMKaMM TOProB M WX K/IMEHTaMM 3a TOProBbi AeHb. O60poT no
napaMm, B KOTOPbIX HET pybnen, paccuMTbiBaeTCs MyTeM YMHOXEHWs obbeMa caenku B
COMNps>XEHHOW BastoTe Ha Kypc baHka Poccum no 3Tomn BantoTe K pybsto, yCTaHOBMEHHbIA Ha A€Hb
TOPros;

R — npoueHT o6opoTa CAENOK CMOT C MHOCTPAHHOW BastoTOM, MO COOTBETCTBYHOLLEMY
YHUKaNbHOMY KOAy OT CyMMapHOro obopoTa no BCeM CAefkaM CroT C MHOCTPaHHOM BasntoTom,
onpegeneHHoro B napaMeTpe D, npy [OOCTWXKEHMM UM npeBbiweHun koTtoporo [AKC He
pacCuUUTBLIBAETCS U HE B3MMAETCS, YCTaHaBNMBAETC paBHbIM 3% (TpW nNpoueHTa);

K — koadpduumeHT yyeta obopoTa no caenkam Ha pacdet JKC, coctasnseT 0,02% (aBe coTbIX
NpoLeHTa);

M — koapdpuumeHT ctonmoctn IKC, ycraHaBnmeaeTcs paBHbiM 0,1 (HOMb Uenbix oaHa aecstast);
min () — @yHKuMs BbIbopa HaMMeHbLIEro YUC/IEHHOrO 3Ha4YeHus;

max () — dyHKumns Bblbopa HambonbLIEro YACNIEHHOMO 3HAYEHUS;

round () — PyHKUMS MaTEMaTMUYECKOro OKPYrneHus A0 LenbiX.

MoporoBoe 3HayeHWe KOAMYeCTBa 3asiBOK, MOAAHHBLIX OTAENbHO MO COOTBETCTBYHOLLEMY
YHUKaNbHOMY KOAY, B TeYEHNe TOProBoro AHs, B C/ly4ae npesbieHns KoToporo B3nMaeTtcs KC,
coctasnset 30 000.

B cnyuae, ecnn AKC (No cOOTBETCTBYIOLLEMY YHUKANbHOMY KoZy) 6bln paccumTaH NonoXUTENbHO
BrepBble, 06513aTeNbCTBO No onnaTte AKC B OTHOLLEHWM COOTBETCTBYIOLLIErO KOAA, HE BO3HUKAET.

[JKC, paccuuTaHHbIiM, B COOTBETCTBMM C MYyHKTOM 2.1, ynnauvBaeTcs Y4YaCTHMKOM TOPros B
POCCUMACKMX pybnsix Mo uToram TOproBoro AHsa u yaepxuBaetcs HKO HKL, (AO) c¢ PK
COOTBETCTBYIOLLEro Y4YacTHUKA K/IMPUHra u nepeuncnsetca B nonb3y NAO Mockosckas bupxa.

HKO HKL| (AO) B cooTBeTcTBUM C MNpaBunamm knvpuHra yaepxueaeT AKC, noanexawmn ynnate
YyacTtHukKoM Topros., ¢ PK YyacTHuKa KnvpuHra.

B cnyyae npeBbllWeHNs KOMYecTBa 3asiBOK (KpOMe 3asiBOK Ha 3ak/toveHue agpecHbIX CAENOK U
6e3aapecHbIX cAenoK TMna «BCcemM» UK 3asiBOK Ha 3aK/Il0MeHue CAeNoK CBOM, CBOM KOHTPaKTOB,
NOCTaBOYHbIX (DbHOYEPCOB, MOAAHHBLIX MO COOTBETCTBYIOWMM YHUKANbHbIM KOAAM B TedeHune
TOproBoro AHs, 3HadeHust 10 000 YyacTHuKy Topros HanpasnsieTca «OTyeT no obs3aTenscream
YyacTHuka Topros no jononHutensHoMy KommnccnoHHomy Céopy (AKC)» (aanee — otuet). OT4veT
dopmupyeTcas NoO  mMAeHTUdUKATOPY YYaCTHMKA TOProB M HaMpaBnsieTCs €My B CPOKK,
YCTaHOB/IEHHbIE peLleHneM yrnosHoModeHHoro opraHa [MAO MockoBckasas Bupxa, B Buae
3NEKTPOHHOr0 COO0bLLEHNST MOCPEACTBOM 3fIEKTPOHHOIO AOKYMeHToobopoTa B dopMaTte xml.



dopmMa M CTpyKTypa OT4YeTa YTBEPXAAKTCA peleHneM YnosHOMoYeHHoro opraHa [1AO
MockoBckas bupxa.

PASAEN III. [OononHuTenbHble Cc60pbl 3a npeaocTaBNieHUEe WMHTErpMpoBaHHOIO
TEXHOJIOrM4YeCcKoro cepsmca Ha CpOYHOM pbIHKe

3.1. flononHuTeibHbIK c60p 3a owmnb60oUYHbIe TpaH3aKuMHK.

3.1.1.TpaH3akums npu3HaeTcs OWNOOYHON, ECNIN B XOAE BbINOSIHEHMS TPaH3aKLUMK el 6bi1 NpUCBOEH
OOMH N3 KOAOB OLWIMOKK, YKa3aHHbIX B NyHKTax 3.2 1 3.3.

3.1.2.Pacuét JononHutenbHoro cbopa 3a owmnbouHble TpaH3akumm npoussoautcs ana UT/ 3a nepuon
BPEMEHM OT MOMEHTa NPUOCTAaHOBKM TOProB B LIENSIX MPOBEAEHUS BEUEPHEN KIMPUHIOBOM CECCUM
TekyLero ToproBoro AHs (BKI4as nepsByto CeKyHAY NPUOCTAaHOBKKN) A0 MOMEHTa NpUOCTaHOBKU
TOProB B LIENSX NPOBEAEHMS BeYEpPHEN KMPUHIOBOM ceccun cneaytowiero ToproBoro AHa (He
BKJIOYUasl NepBylo CeKyHAY NpUOCTaHOBKKM) (aanee — MNepuog pacyéra).

3.1.3.JononHuTeNbHbIN CH0p 3a OWNB0YHbIE TpaH3aKUMK, yKasaHHbIN B MyHkTax 3.2 1 3.3, B3MMaeTcs
c Pasgena KNMpWHroBOro perucrpa, K KOTOopoMmy npwvssizaH UT[, ana KoToporo onpenenéH
[lononHUTENbHBIN CO0p 3a OLNBOYHbIE TpaH3aKLUmK.

3.2. C60p 3a owmbouHbie TpaHsakumm Flood Control

3.2.1.TpaH3akumst «AddOrder» (nogaya 3asBkn), «DelOrder» (oT3biB 3asiBku), «MoveOrder» (0T3bIB
3asBKM C OAHOBPEMEHHOW nofadeit 3asiBkM C MHbIMM ycnoBusiMu Caenku), «DelUserOrders»
(0T3bIB Napbl 3asBOK C OAHOBPEMEHHOW MoAayvert napbl 3asBOK C MHbIMK ycnoBusMu Caenok)
npusHaeTcs ownboyHon TpaH3sakumen Flood Control, ecnv B xoae BbiNonHeHMst TpaH3akumm en
Obln NPUCBOEH KO OWMOKM «9999» «[peBblleH NMMUT OTNPaBKW TPaH3aKUWA Ans AaHHOro
naeHTudmKaTopa TEXHUYECKOro A0CTyNnax».

3.2.2.Ans Nepuroaa pacyeta C60p 3a owmboyHble TpaH3akuum Flood Control (aanee — C60p 3a owmbku
Flood Control) onpeaensieTcs no cneaytowen opmyne:

TranFloodpgr = min(XTranFloodggc, CapFloodysx)
C6op B3nMaeTcs B cnyyae, ecnmn TranFloodpgg > CapFloodyy

MapameTpsbl:

BennunHa Cbopa 3a owmnbkun Flood Control, coBeplieHHble B TeyeHue [Mepuoaa

TT'anFlOOdFEE .
pacuyéTa, B pybnsix;




MaKCMManbHO BO3MOXHOe 3HadyeHve C6opa 3a owwnbkn Flood Control,

CapFloody .y ~ YyCTaHaBNMBaeMOe pelleHneM TexXHUYEeCKoro LeHTpa u nybnukyemoe Ha cante MAO
MockoBckas bupxa;
MWHMMANbHO BO3MOXHOe 3HadeHne Cbopa 3a owwnbkn Flood Control,
CapFloody YCTaHaB/IMBAEMbIN pelleHneM TeXHUYECKoro LeHTpa U nybniukyemoe Ha caunTe
MNMAO MockoBckasi bupxa*;
TranFlood BennunHa C6opa 3a owwnbkm Flood Control B cekyHAy, BennuMHa KOTOPOro
rankloodggc .
paccyMTbIBaETCa No creaytowen gopmyne:
TranFloodgg,

round (min (max (QFL ,round <

(QFL)Z .
<A>’

0 — ecau Qp; < 5% * 30 * Capacity;

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

roe:
QrL uncno owmnbok Flood Control 3a cekyHay;
nponyckHas  crnocobHoctb WUT/, onpeaeneHHas B NOpsiAKe,
npefycMOTpeHHOM pasgenamm 1 1M 2 Hactoswmx Tapudos,
Capacity;

[AeNcTByloWwas B i-Tyl0 CeKyHay, u3MepsieMass B  eauHuuax
NPOU3BOAUTENBHOCTY;

<A><B>< (> YCTaHaBNMBaeMble pelleHneM TeXHNYECKOro LeHTpa 1 nybnmnkyemble

napameTtpbl pacdeta Cbopa 3a owmbkm Flood Control,

Ha cante NMAO MockoBckas Bupxa.

round

CbYHKLMﬂ MaTEMaTUYECKOro OKpyrneHma c 3aﬂaHHOVI TOYHOCTbIO.

*B nepsble 2 (aBa) MNepuoaa pacyeTa B TeYeHWe KaneHaapHoro Mecaua, koraa Céop 3a ownbku Flood
Control npeBblwaeT CapFlood,y, Co0p 3a owmnbkn Flood Control paccunTbiBaeTcs, HO HEe B3UMAETCS.
Mepuoa pacyeTa OTHOCWUTCA K TOMY KaneHAapHOMY Mecsily, B KOTOPOM [AaHHbiM [lepuopa pacyerta

3aKaH4YMBa€ETCA.

3.3 C60p 3a owumnbouHble TpaH3aKuuK, OTIMYHbIE OT ounbok Flood Control

3.3.1.TpaH3akums «AddOrder» (nogaya 3asBkn), «DelOrder» (oT3biB 3asiBku), «MoveOrder» (0T3bIB
3asBKM C OAHOBPEMEHHOW nofadeit 3asiBkM C MHbIMM ycnoBusiMu Caenku), «DelUserOrders»
(oT3bIB Mapbl 3asBOK C OAHOBPEMEHHOW Mofayel napbl 3asiBOK C MHbIMK ycnoBusMu Caenok)
NpU3HAETCs OWMOOYHbIMK, €CN B XOAE BbIMOSIHEHMSI TPaH3aKuMKM e 6bin NPUCBOEH OAWH U3
KOAOB OWwmnbKM, yKasaHHbIX B Tabnuue 2.

3.3.2.Pacyet BenmumHbl CH60pa 3a owmnboyHble TpaH3akumm, oTanyHble oT ownbok Flood Control (aanee
— C6op 3a npoure owmnboyHble TpaH3akumMm) NpomM3BoANTCS No dopmyne:

TranFee, = min (Capy ax; max (2 X ZXL-; 1% inZ))




C6op B3MMaeTcs B ciydae, ecnm TranFee, > Capyy

MapameTpbl:
BennumHa Cbopa 3a npoune OWnbOoYHbIe TpaH3aKUuWM, KOTOPbIM MPUCBOEH OAUH W3
TranFee, = KOAOB OWWNOKK, YKa3aHHbIX B Tabnumue 2, coBeplleHHble B TeueHue Nepuoaa pacyéTta B
pybnsix;
OorpaHMyeHne Ha MakcMManbHyo BennmumnHy Coopa 3a npoure owmboYHbIE TPaH3aKLmMu,
Capuyax yCTaHaB/IMBaeMoe pelleHneM TexXHMYecKoro LueHTpa MW nybnukyemoe Ha canTe
MNMAO MockoBckas bupxa;
OrpaHMyeHne Ha MMHUManbHYIO BennunHy Coopa 3a npouve owmnboYHbIE TPaH3aKumK,
Capyin yCTaHaB/IMBaeMOe peLIeHMEM TEXHUYECKOro LEHTpa W nybrnMKyemMoe Ha canTe
MNMAO MockoBckast bupxa,
X; 3Ha4yeHMe, KOTOPOE PacCUMTLIBAETCS NOCEKYHAHO MO cneaytollen popmyne:
Qi
X; = RoundDown (L—; 0)
i
roe:
CyMMa Bcex 6annoB 3a i-Tyto cekyHay (6annbl onpegensoTcs B
Q cooTBeTCTBMM C Tabnuuen 2);
(PYHKLUMSA MaATEMAaTUYECKOrO OKPYrNeHUS B MEHbLUYKD CTOPOHY C
RoundDown 30 haiHoii TouHOCTbIO;
nmMuT  gaHHoro WUT/, KoTopbiM paccymTbiBaeTcs no dopmyne u
L OKpYyrnsieTcs Ao uenbix:
L; =10 %X /2 X Capacity;
roe:
nponyckHass crnocobHoctb WT/, onpepeneHHas B
Capacity;  nopsiake, npegycMOTpeHHOM pasgenamn 1 wn 2,
[AENCTBYIOLLANA B i-Tyl0 CEKYHAY.
Tabnuua 2:
Tun Kopn bann
Pe3synbTaTt BbINONIHEHUA
TpaH3akumn* ownbkn* Q
Bo3Hukna kpocc-caenka (31) Q1
HepoctaToyHO cpeacTs KneHTa (332) Q2
AddOrder HenocTtaTouHo cpeacts 6pokepckon hvpMbl (333) Q3
3asiBka FOK He cBefeHa (4103) Q4
Cevyac 3Ta ceccus He maeT 3 Q5
DelOrder 3asiBKa He HalaeHa (14) Q6




Cevyac aTa ceccusa He maet 3 Q7

Bo3Hukna kpocc-caenka (31) Q8
MoveOrder 3asiBKa He HalaeHa (50) Q9

HenocraTouyHO CpeacTB KAMEHTa (332) Q10

HepnocTtaTouHo cpeacts 6pokepckont hvpMbl (333) Q11

Cevyac aTa ceccusa He maet 3) Q12

TpaH3aKuus 3aBepLieHa yCrneLHo, 0) 013
DelUserOrders M He yAaneHo HW OIHOW 3asiBKM

Celtyac 3Ta ceccusi He uaet 3) Q14

*B COOTBETCTBMU C ONMMCAHMEM LWto3a Plazall.

3.3.3.3HauveHure 6annos Q1-Q14 yctaHaBNMBalOTCA pelleHneM TeXHUYECKOro LeHTpa 1 nybnukyoTcs
Ha cante MAO MockoBckas bupxa.

3.3.4.C60pbl B3UMAIOTCA eXeaHEBHO MyTeM CNMUCaHUS AEHEXHbIX CPeACTB C KIMPUHIOBbLIX PerncTpos
Monb3oBaTenen B cOOTBETCTBUM C NpaBnnamm kKnnpuHra HebaHKOBCKOM KpeanTHOM OpraHM3aumm
— UEeHTpanbHOro KOHTpareHTa «HauuoHanbHbi KnupuHrosbin LieHTp»  (AKLMOHEpHOE
06LecTB0).

3.4. lonosiHUTeNbHbIE YC/I0BUSA

3.4.1.bupxa npase NPUHATb pelleHne O NPUOCTAaHOBKE BO3MOXHOCTM MoAayu, M3MEHEHUS U CHATUSA
3asBok WT[ (3abnokuvpoBaTb MAEHTUMUKATOP) A0 OKOHYAHUSI BEYEpHEW AOMNOSHUTENBHOW
TOProBoOM ceccum crieaytoLlero ToproBoro AHS Npu AOCTMXKEHUWN XOTS 6bl OAHOIO U3 CleayoLmx
YCIOBUA:

—  BENMYMHA OWMOBOYHbIX TpaH3aKLUMi, coBepLiaeMbix ¢ T/, NpeBbIlLAET NOPOroBOe 3HaUeHMe
OWMOOYHbIX TpaH3aKuMi 3a Nepuoa pacyeTa, YCTAHOBNEHHYHD TEXHUMYECKUM LEHTPOM
(Block_err):

max (2x2xi;1x3xi2)>Block_err,

roe: xi — BeIMYMHa, paccyMTbiBAEMast B COOTBETCTBUU C MYHKTOM 33,

Block_err — noporoBoe 3HauyeHuWe OLlKNboYHbIX TpaH3akuuin 3a [llepuop  pacyeta,
yCTaHaB/MBaeMas pelueHMeM TexXHUYecKoro LeHTpa 1 nybankyemoe Ha cante TeXHUYECKOro
LeHTpa.

—  BeMYMHa He(h(HEKTUBHbBIX TPaH3aKLMIN, COBEPLUAEMBIX C UCNONb30BaHWeM T/, npeBbilLaeT
MOpoOroBoe 3HayeHne Hes(h@EKTUBHBbIX TpaH3aKUM 3a NEpUoA pacyeTa, YCTAHOBMIEHHOE
TexHnyeckum ueHTpom (Block_inef):

max (Zt—2(c+d) ;0)>Block_inef,



roe: t — KoIM4ecTBO Bcex TpaH3aKUmMKM, COBEpPLUAEMbIX C MCMOMb30BaHMeM UT/;

¢ — CyMMa bupxxeBoro cbopa 1 KOMMCCMOHHOIO BO3HArpaXAeH s 3a KIMPUHS, NoANeXallero
ynnate 3a 3aktodeHne Caenok ¢ ykasaHuem UT/, 3a cOOTBETCTBYOLWMIA TOProBbin [EeHb;

d — 6ann ans Caenku, 3aKIOYEHHOM C ykasaHueM oaHoro u3 WT/[, ycTaHaBnMBaeMbIv
pelleHnemM TEXHUYECKOro LIEHTPa U Ny6/IMKyeMbIM Ha caTe TeXHUYEeCKoro LeHTpa;
Block_inef — noporoBoe 3HayeHne He3dekTUBHbIX TpaH3akumi 3a lepuop pacuyeta,
yCTaHaB/MBaeMas pelleHMeM TEXHUYECKOro LeHTpa U NybnnkyemMast Ha cante TeXHUYECKOro
LeHTpa.

3.4.2.B cnyyae ecnu ¢akT NpeBbILLEHNS KOMIMYECTBA OLUMOOYHBIX U/ HEadEKTUBHbBIX TpaH3aKLU
3adMKCMpOBaH B OTHOLWIEHMM Heckonbkux UT/[, OTKpbIThbIX Ans Pa3genoB ¢ ognHakosbiM VHH,
TexHunyeckunii LeHTp BrnpaBe 3abnokmpoBaTtb Bce Takune UTA,.



