YTBEPXXAEHDI
npukasom MAO MockoBckas bupxa
oT «30» okTs6ps 2024 r. NeMb-1-2024-3652

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)

PA3SAEN I. flononHuTeNnbHOE BO3HarpaXxaeHue 3a npeaocraB/ieHMe UMHTErpupoBaHHOIO
TEXHOJIOrMYEeCKOro cepsuca B Cj/lyyae MNpeBbilleHUs1 NMOpPOoroBoro 3HaYeHUsl KoJunvyecrBa
3as1BOK, NoAaHHbIX YYaCTHUKOM TOPros Ha (poHAOBOM pbiHke (Aanee — [1B)

1.1. OB vynnauuBaetca [lonb3oBaTeneM B C/lydae [MpeBblleHMs MOpPOroBoro 3Ha4vyeHus
KONMYyecTBa 3asBOK, NOAAHHbIX UM B CUCTEMY TOProB (POHAOBOro pbiHKa (Aanee — Cucrema TOpros) C
ncnonb3osaHneM ycnyr [AO MockoBckasi bupka, okasbiBaeMblx Mpu obecneyeHun y4actus
Monb3oBaTens B Toprax Ha POHAOBOM pPbIHKE.

1.2. B paccuuTbiBaeTcqd Ha OCHOBaHMM KONW4YeCTBa 3asiBOK, NoAaHHbIX [lonb3oBaTenemM B
CucreMy TOproB B Creayowmx pexmMax Topros:

—  PEXWM OCHOBHbIX TOPros;
—  pexwum ToproB «Obnuraumm [l — PeXnM OCHOBHbIX TOPros»;

- peXum ToproB «AKUMKM [1 — PEXXMM OCHOBHbIX TOProB»;

—  pexwum ToproB «KBasn. MHBECTOPbl — PEXNM OCHOBHbIX TOProB»;

—  peXuMm TOproB KPYMHbIMX NakeTaMu LeHHbIX byMmar;

—  PeXuM TOproB «HenosnHble NoTbI».

—  PEXWM OCHOBHbIX TOpPros T+;

—  pexwuMm ToproB «KBan. MHBECTOpPbl — PeXXMM OCHOBHbIX TOProB T+».

1.3. [1B B3umaeTcs OTAENbHO:

- No 3asBKkaM, MoAaHHbIM [lonb3oBaTeneMm 3a cBOM c4yeT. [lpy 3TOM  KOMMYECTBO
NPUCBOEHHbIX YYacTHUKY TOproB MaeHTUdunKaTopoB TexHU4Yeckoro goctyna (aanee — UT[) He BnnseT
Ha pa3mep [B;

- No 3asiBKaM, NofaHHbIM Monb3oBaTeneM 3a cyeT hU3NYEeCcKoro mua, opuanyeckoro nmua
UK yupeauTens ynpasneHus, SBASIOWErocs KnneHToM lMonb3oBaTtens n (Mnu) KIMeHToM 6pokepa
(ynpasnstowiero), nMbo oT UMEHN U 3a CYET CBOEr0 K/IMEHTA, SBNSOLWErocs YYaCTHUKOM KIIMPUHra,
apnsowerocs kimeHToMm [Monb3oBaTtens (ganee — KnueHt). [pu 3ToM uaeHTUdMKaumsa KnueHTta
Npou3BoAMTCS MO AaHHbIM, WCMNOSIb30BaHHLIM Mpu  ero peructpaummn: Homep WHH, Homep
obLierpaxxaaHckoro nacnopTta rpaxaaHuHa PO, Homep obuierpa)kaaHCKoro rnacrnopta MHOCTPAHHOIO



roCyAapcCTBa, YHUKaNbHbIN KOA KIIMEHTa-Hepe3naeHTa, HoMep 61aHKa CBUAETENBCTBA O POXXAEHWUM, KO
ydpeauTens ynpasnenus, kog HIM®, kog neHcMoHHoro ¢goHaa PO.

1.4. [1B B3uMaeTcs, HauMHas Cco AHS, B KOTOPOM pacCYMTaHHOe B COOTBETCTBMM C n.n. 1.7.
3HauyeHve [IB cOOTBETCTBEHHO MO 3asBKaM, MofaHHbIM [10Nb30BaTENEM 3a CBOW CYET WM 3@ CYET
KnueHTa, NpyMHUMAET NOSIOXUTENbHOE 3HaUYeHne NOBTOPHO.

1.5. B noanexwut ynnaTte B PacyeTHbIM AeHb, MO UTOraM KOTOpPOro paccyutaH [B wnm Ha
cnegylowmi  pabounn aeHb B nopsigke, onpeaeneHHoM [MpaBunamu  knnpuHra HebaHKoBCKOM
KPeAMTHOW OpraHvM3aumMnm — LEHTPasibHOro KOHTpareHTa <«HauuoHanbHbii KnupuHrosbin LieHTp»
(AkuMOHepHoe 06LecTBo) (aanee - MNpaBunamu KIMPUHra).

1.6. TMoporosoe 3HayeHne konuyecTsa 3asaBok coctasnseT 100 000 (cTo Thicad) 3asBOK B A€Hb.
1.7. ®opmyna pacdeTta pa3mepa [B:
AB = max (NUM_ORDERS — round (Com / K); 0) * M,

raoe NUM_ORDERS = ORDERS * L, rpe:

ORDERS — KONNYECTBO 3as1BOK, NoAaHHbIX Nonb30BaTeNeM 3a CBOWM CUYET UM 3a cdeT KnneHTa
B CucTeMy TOpros € ucnonb3oBaHneM ycnyr NAO MockoBckasi Bupyka, 3a TOproBbi A€Hb;

L — KoatphpuumeHT nMKBMAHOCTU akTuBa, paseH 0,5 (HoMb uenbiX NATb AeCATbIX) ANS 3as1BOK,
MOMEYEHHbIX NPU3HAKOM «3asBka MapkeT-Melikepa», paBeH 1 (eanHuue) ans Bcex oCTanbHbIX
3a9BOK;

Com = C *F, rge:

C — CyMMapHblil 06bEM CAENOK C LEHHbIMM GyMaramu, 3aKIHOYEHHbIX 3@ TOProBbl AEHb
Monb3oBaTesieM 3a CBOM CYET MMM 3a cYeT KNMeHTa B peXnMax TOpro., yKasaHHbix B . 1.1.;
F — KO3(pDUUMEHT ydeTa KOMUCCMOHHOro Bo3HarpaxzaeHnus, paseH 0,01% (Honb uenbix oaHa
coTas NpoueHTa);

K — kKoahdurumeHT BNmnsiHMS Bo3Harpa)kaeHus Ha [AB, paseH 0,05 (nsTb coThbIX);

M — koadpdumumeHT ctonmoctu B, paseH 0,1 (oaHou gecaton);

max () — dyHKumns Bblibopa HanbobLIEro YMCIIEHHOMO 3HAYEHUS;

round () — GYHKUMS MaTEMATMYECKOrO OKPYrfieHns A0 UenblX.

B B3uMaeTcs B pybnsix P®. MakcumanbHbiM pa3mep B3uMaeMoro /1B He MOXET COCTaB/siTb
6onee 300 000 (TpucTa Thbicsiy) pybnen B A€Hb.

PA3QEN II. J[lonosIHuTEeNnbHbIN KOMMCCHUOHHbIN c6op 3a npepocraBsieHue
MHTErpupoBaHHOro TEXHOJIOFMYECKOro cepBuca B CJlyyae npeBbilleHUs1 MOopPoroBoro
3Ha4YEeHUs KOJIMYecTBa 3asiBOK, NMOAAHHbIX YYAaCTHMKOM TOProB Ha BaJIlOTHOM pbIHKE U
pPblIHKE AparoueHHbIX METaJUI0B NPU 3aKJIIOUEHUN CAENIOK C MUHOCTPAHHOM BantoTou (aanee

— AKC)



2.1. Pa3mep JKC paccuntbiBaeTCcs OTAENbHO NO MAEHTUdUKATOPaM Y4acTHMKOB TOProB, Kogam
K/IMEHTOB YYaCTHMKOB TOProB U MAEHTU(MUKATOpaM YUYAaCTHUMKOB TOProB, BbICTYNAlOLWMX B KayecTse
MapKeT-MelKepoB (Aanee — yHuKanbHble KoAbl), Mo creaytowen dopmyne:

DKS = ECJIU (T = D*R; min (3 maH py6.; max (NUM_ORDERS — 3 MnH wTt. — round (T*K); 0)
*M); min (3 MnH py6.; max (NUM_ORDERS - round (T*K); 0) *M)),

rpe:

3 MiH py6. — MakcuManbHasa BenununHa [IKC, B3uMaemasi Mo COOTBETCTBYIOLLEMY YHUKATbHOMY
KOAY 3a AeHb;

3 MAH WT. — MaKcMManbHoe KonuMyectBo 6ecnnaTHbIX 3asisBOK MO  COOTBETCTBYHOLLEMY
YHUKanNbHOMY KOAY 3a AeHb, NpeaoCTaBnsieMoe AN yyYacTHWMKA, B C/lyvae AOCTMXKEHMSI MM MpoueHTa
obopoTa caenok no pbiHKY (napametp R dopmynbl pacdeta AKC), npu KOTOPOM 3TOT Y4YaCTHWMK
ocsoboxgaetcsa ot ynnatel AKC;

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

ORDERS1 — KOnMMYecTBO 3asBOK (KpOMe 3asiBOK Ha 3aK/loveHWe afpecHbIX CAENOK WU
6e3aapecHbIX CAENOK TUMa «BCEM» WM 3asiBOK Ha 3aK/OYeHMEe CAENOK CBOM, CBOM KOHTPAKTOB,
NOCTaBOYHbIX (PbHOYEPCOB), NOAAHHBLIX YYACTHUKOM TOProB MO COOTBETCTBYIOLMM YHUKANbHLIM KOAaM
B TEYEHME TOProBOro AHA!, MO MHCTPYMEHTaM, B OTHOLIEHUM KOTOPbIX YUYACTHUK TOProB He SIBNSIETCS
MapKeT-MenKepoM;

ORDERS2 — konunyecTBO 3asBOK (KpOMe 3asiBOK Ha 3aK/lodeHWe aApecHbIX CAENoK W
6e3agpecHbIX CAEeNnoK TuMa «BCEM» WM 3asBOK HA 3aK/OYeHMe CAEeNOK CBOM, CBOM KOHTPAKTOB,
NOCTaBOYHbIX (PbIOYEPCOB), NOAAHHBLIX YYACTHMKOM TOProB N0 COOTBETCTBYIOLWMM YHUKANbHLIM KOAAM
B TeYeHMe TOProBoro AHs, N0 WHCTPyYMEHTaM, B OTHOLUEHUW KOTOPbIX YYACTHUK TOProB SIBNSIETCS
MapKeT-MelKepoM;

L1 — KoO3(pPUUMEHT NMKBMAHOCTM aKTMBA, YCTaHaBNMBaeTCs paBHbiM 1 (eauHuue) - no
MHCTPYMEHTaM, B OTHOLLEHWUM KOTOPbIX YUYaCTHWUK TOProB HE SIBNISIETCS MapKET-MEUKEPOM;

L2 — k03 dUUMEHT NNKBUAHOCTN aKTUBA, YCTaHaBIMBaeTC paBHbIM 0,5 (NaTb AecaTbix) — no
MHCTPYMEHTaM, B OTHOLLEHWUM KOTOPbIX YUYaCTHWUK TOProB SIBASIETC MapKET-MENKEPOM;

T*K — KONMYECTBO 3asBOK, KOMMEHCMPOBAHHbIX OOBHLEMOM 3aK/OYEHHbIX CAEMOK MO
COOTBETCTBYIOLLIEMY YHUKANBbHOMY KOAY, NepecYnTaHHbIM B pybnn, rae:

T — cyMMapHbIi 060pOT MO COOTBETCTBYIOLLUEMY YHUKAIbHOMY KOAY B pybnsx (C TOYHOCTbIO A0
Koneek) MO cAenkaM C WHOCTPAHHOW BasiOTOW, He SIBASOWMMUCS aApecHbIMU  CAeNKaMu,
6e3agpecHbIMM  caenkaMu Tuna <«BCEeM», CAenKaMuM CBOM, CBOM KOHTPakTaMu, MOCTaBOYHbLIMM
(bblouepcamu, 3aKOHEHHBIM MO COOTBETCTBYIOLLEMY YHUKANBHOMY KOAY 3@ TOProBbli AeHb. O60poT no
napaM, B KOTOpbIX HET pybnen, pacCuMThIBAETCS MYTEM YMHOXEHUS 06beMa CAENKM B COMpPsKEHHON
Ba/ltoTe Ha Kypc baHka Poccum no atown Bantote K pybnto, YCTaHOBNEHHbIN Ha A€Hb TOProB;

D — cyMMapHbIn 060pOT MO BCEM CAENKaM CMOT C MUHOCTPaHHOM BaslOTOM B py61six (C TOYHOCTbIO
[0 KOMneek), He SBNSIWMMAUCA afapecHbIMM caenkamu, 6e3agpecHbiMUM caenkamym Tuna <«BCem»,
3aK/Il0YEHHBIM BCEMM YUYaCTHUKAMM TOProB M UX KIIMEHTaMM 3a TOProBbii AeHb. O60poT no napam, B

1 TepMUH «TOProBbIi A€Hb» NOHUMAETCS B 3HAYEHUM, YCTAaHOBNEHHOM B lNpaBunax opraHn3oBaHHbIX Topros NMAO MockoBckas
Bup>xa Ha BanlOTHOM pblHKE W pblHKE AparOueHHbIX METanfIoB, peraMeHTUMPYIOWMX MOPSAOK 3ak/oyeHusl CAeNoK C
MHOCTPaHHOM BasoToM M AparoLeHHbIMU METaIIaMu Ha OpraHn30BaHHbIX Toprax MAO MockoBckast Bupxa.



KOTOPbIX HET pybnen, paccunTbIBAETCA MYyTEM YMHOXEHUS 06beMa CAENKU B COMPSXKEHHOM BastoTe Ha
Kypc BaHka Poccum no aToi BantoTe K py6/to, YCTaHOB/IEHHBIM Ha AEHb TOProB;

R — npoueHT ob6opoTa CAENOK CnOT C MHOCTPAHHOW BanoToOW, MO COOTBETCTBYHOLLEMY
YHUKANIbHOMY KOZy OT CyMMapHOro obopoTa Mo BCEM cAefikaM CroT C MHOCTPaHHOW BasOTOM,
onpeaeneHHoro B napametpe D, npu AocTMXeHun m npesbileHnn kotoporo [KC He paccunTbiBaeTcs
N He B3MMAETCS, YCTaHaBIMBaeTCs paBHbIM 3% (TpW NPOLEHTA);

K — koadhdumumeHT yyeta obopoTa no caenkam Ha pacyet AKC, cocTaBnsieT:

(a) 0,02% (pBe coTbix NpoueHTa) B paboume* AaHW, 3a UCKSIIOYEHMEM YKA3aHHbIX B MOAMNYHKTE
(6) onpeaenenus Hactosiwero koadduumenTa K;

(6) 0,04% (ueTblpe cOoTbIX NpoueHTa) B Hepaboune* aHM (BbIXOAHbIE M NPa3AHUYHbIE AHK), @
Takxke paboune aHKU, nepeHeceHHble Ha cyb6oTy (C6.) n/nnu BockpeceHbe (Bc.) (paboune C6. n/vnu
Bc.), B KOTOpble NPOBOASATCS TOpru (AOCTYNHA nojava 3asiBOK Ha COBepLUEHNe CAENOK CroT).

* - nog pabouvMn 1 HepabouMMKM OHS MOHWMAIOTCSA AHW, OnpeAeneHHble NPOU3BOACTBEHHbIM
KaneHaapeM COornacHo 3aKoHoAaTenbCTy PO.

M- koappuumeHT ctommoctn IKC, yctaHaBnmBaeTcs paBHbiM 0,1 (HOMb LenbIX O4Ha AecsTas);
min () — dyHKUMS BbIbOpa HaMMeHbLIEro YNC/IEHHOrO 3Ha4YeHust;

max () — dyHKuns Bblbopa HaMbosbLLErO YNCIIEHHOMO 3HAYEHNS;

round () — ®YHKUMSA MAaTEMATUYECKOrO OKPYrfieHUs A0 UenblX.

2.2. TloporoBoe 3HayeHue KONM4YeCTBa 3asiBOK, NMOAAHHbLIX OTAENbHO MO COOTBETCTBYOLLEMY
YHUKANbHOMY KOA4y, B TeYeHue TOProBoro AHs, B C/ydae npeBbleHns KoToporo B3auvMaetcs [KC,
cocrtasnset 30 000.

2.3. B cnyyae, ecim OKC (MO COOTBETCTBYIOWEMY YHMKANbHOMY Kogy) 6bln paccyuTaH
NOJNIOXMUTENBHO BrepBble, 06s3aTeNbcTBO Mo onnate [KC B OTHOLIEHWMM COOTBETCTBYIOLLErO KOAQ, He
BO3HWMKAET.

2.4. [KC, paccunTaHHbIA, B COOTBETCTBUM C NMYHKTOM 2.1, ynnaunmBaeTcs Y4aCTHUMKOM TOProB
B POCCMMCKMX pybnsax no wutoraMm ToproBoro AHa u yaepxuBaetcs HKO HKL (AO) ¢ PK
COOTBETCTBYIOLLEro Y4YacTHUKaA K/IMPUHra u rnepeuncnsetca B nonbdy NAO Mockosckas bupixka.

2.5. HKO HKL, (AO) B cootBetcTBUM C lNpaBunamm knupuHra yaepxusaet KC, nognexaimn
ynnare Y4acTHUKOM Topros, ¢ PK YuacTHuka knvpuHra.

2.6. B cnydyae npeBblleHUs KONMYeCcTBa 3asBOK (KPOMe 3asiBOK Ha 3aK/loyeHue afpecHblX
caenok n 6esagpecHblX CAeNOoK TuUna «BCEM» WM 3asBOK Ha 3aK/lyeHue CAenoK CBOM, CBOr
KOHTPAKTOB, MOCTABO4YHbIX (DbOYEPCOB, MOAAHHBLIX MO COOTBETCTBYIOWMM YHWUKaNbHbIM KOAAM B
TeyeHMe TOproBoro pAHs, 3HadeHuss 10 000 YyacTHuky TOproB Hanpasnsietca <«OTyeT no
obs3atenbpCcTBaM YyacTHuka Topros no JononHutensHoMy KomuccmoHHoMmy Céopy (OKC)» (panee —
otyeT). OTyeT opMmnpyeTcs NO MAEHTUPUKATOPY YUYacTHMKA TOProB W HamnpaBnsieTCs eMy B CPOKM,
YCTQHOBJIEHHbIE pelleHreM ynoaHoMoueHHoro opraHa NMAO MockoBckast bupxa, B Buae 3n1eKTpOHHOro
COObLUEeHNs MOCPeaACTBOM 3M1IEKTPOHHOMO [AOKYMeHToobopoTa B ¢opmate xml. dopMa M CTpyKTypa
OTYeTa YTBEPXKAAOTCSA pelleHMeM ynonaHoMoueHHoro opraHa NAO Mockosckas bupxa.



PASAEN III. [OononHuTenbHble Cc60pbl 3a npeaocTaBNieHUEe WMHTErpMpoBaHHOIO
TEXHOJIOrM4YeCcKoro cepsuca Ha CpO4HOM pbiHKe

3.1. lononHuTebHbIA C60p 3a omM60UYHbIe TpaH3aKUuK.

3.1.1. TpaH3aKuusi Npu3HaAeTCs OLWMOOYHON, €CNIM B XOAE BbIMOSIHEHUS TPaH3aKLUMK el 6bin
NPUCBOEH OAWH U3 KOAOB OWMOKM, YKa3aHHbIX B NyHKTax 3.2 n 3.3.

3.1.2. Pacuyét [lononHutenbHoro cbopa 3a ownboyHble TpaH3akumm npomnssoanTtca ans UTA 3a
nepuoa BPEMEHW OT MOMEHTa MPUMOCTAHOBKM TOProB B LiENSX MPOBEAEHWUS BEYEpHEN KIMPUHIOBOM
ceccun  Tekywero ToproBoro AHa (BKAOYasi MepBylO CEKYHAY MPUOCTaHOBKW) A0 MOMEHTa
NPUOCTaHOBKM TOProB B LiENSIX NPOBEAEHUS BEYEPHEN KJIMPUHIOBOM Ceccumn cneaytollero ToproBoro
[HS (He BK/toYas NepByto CeKyHAy NpUoCTaHoBKK) (aanee — MNepuop pacyéra).

3.1.3. [ononHuTenbHbiN cbop 3a owmnboyHble TpaH3akuuW, yKa3aHHbIN B MyHKTax 3.2 u 3.3,
B3nMaeTcs ¢ Pasgena KAMpUHroBoro perncrpa, K KoTopoMmy npusesizaH UT/, ang Kotoporo onpeaenéx
JlononHuTenbHbIM c60p 3a owmnboYHbIe TpaH3aKumu.

3.2. C60p 3a owinbouHble TpaHzakummn Flood Control

3.2.1. Tpansakuus «AddOrder» (nogada 3asBkn), «DelOrder» (0T3bIB 3asBku), «MoveOrder»
(0T3bIB 3asBKM C OAHOBPEMEHHOW Mogayel 3asiBKM C MHbIMKM ycnoBusaMu Caenku), «DelUserOrders»
(oT3bIB Mapbl 3asBOK C OAHOBPEMEHHOM Modadvelt napbl 3asiBOK C MHbIMKU ycnoBusiMu Caenok)
npusHaeTcs owmnboyHoln TpaH3akumen Flood Control, ecnn B xoae BbiNonHeHMs TpaH3akumm e 6bin
MPUCBOEH KOA OWMBKN «9999» «[IpeBbillEH NUMWUT OTMPaBKM TPaH3akUMA ANs  AaHHOMO

VILl,eHTMCbVI KaTopa TEXHUYECKOIro AoCTyna».

3.2.2. [nsa Nepvoaa pacyeta C6op 3a owmnboyHble TpaH3akumm Flood Control (aanee — Céop
3a owmbkm Flood Control) onpeaensieTcst no cneaytouer dopmyne:

TranFloodggy = min(XTranFloodgsgc, CapFloodyax)
C6op B3umMaeTcs B cnyyae, ecnn TranFloodggg > CapFloodyy

MNapameTpel:

BennumnHa Cbopa 3a owmnbkn Flood Control, coBepluieHHble B TedeHue lepuoaa
pacuyéTa, B pybnsx;
MaKCMManbHO BO3MOXHOe 3HadyeHve C6opa 3a owwnbku Flood Control,
CapFloody .y  YCTaHaBNMBaeMoe pelleHneM TeXHUYECKoro LeHTpa 1 nybnmkyemoe Ha cante MAO
Mockosckas bupxa;

TranFloodggg




MMHUMManNbHO BO3MOXHOe 3HayeHne C6opa 3a owwnbkm Flood Control,
CapFloody;y  YyCTaHaBIMBAEMbIN pelleHneM TexHUUEeCKoro LeHTpa M nybnvkyemoe Ha canTe
MNMAO MockoBckas bupxa*;

BennunHa Cbopa 3a owwunbkm Flood Control B cekyHay, BennuMHa KOTOPOro

TranFloodgg .
paccunTbIBAETCS MO creaytowen gpopmyne:

TranFloodgg,

round(min | max | Qg ,round (QFL)Z;
<A>

0 - eciu Qp, < 5% * 30 * Capacity;

2)>,< B >) *< C >;2) - ecmm Qpy = 5% * 30 * Capacity;

roe:
QL yncno owmbok Flood Control 3a cekyHay;
nponyckHas  cnocobHocte WT/, onpeaeneHHas B MOPsiAKe,
npeaycMoOTpeHHOM pasgenamnm 1 M 2 Hactoswmx Tapudos,
Capacity;

AEeNCTBylOlWAass B i-Tyl0 CeKyHay, Wu3MepsieMass B eauHuLax
NPOV3BOANTENBHOCTY;

napametpbl pacdyeta Cbopa 3a owwubkn Flood Control,
<A><B><(C> YCTaHaB/MBaeMble pelieHneM TeXHUYECKOro LeHTpa U nybavkyeMble
Ha camnte MAO MockoBckas bupxa.

round (byHKLMS MaTEMaTUYECKOro OKPYrieHNs C 3aaHHOM TOYHOCTbIO.

*B nepsble 2 (aBa) MNeproga pacyeTa B Te4eHWe KaneHaapHoro Mecsua, korga Coéop 3a ownbku Flood
Control npeBblwaeT CapFlood,y, Co6op 3a ownbkn Flood Control paccunTbiBaeTcs, HO HE B3MMaETCS.
Mepvop pacyeTa OTHOCUTCS K TOMY KaneHZapHOMY Mecsily, B KOTOPOM JaHHbi lNepuop pacuyeTa
3aKaH4MBaeTCs.

3.3 C6op 3a ounmbouHble TpaH3akLUMK, OT/INUHBbIE OT ownb60ok Flood Control

3.3.1. Tpan3akumns «AddOrder» (nogada 3asBku), «DelOrder» (oT3bIB 3asBku), «MoveOrder»
(0T3bIB 3asBKM C OAHOBPEMEHHOW Modayel 3asiBKM C UHbIMK ycnoBusmu Caenkwu), «DelUserOrders»
(oT3biB Mapbl 3asiBOK C OAHOBPEMEHHOW MoAaYel napbl 3asiBOK C MHbIMM ycrnoBusiMu Cpaenok)
MPU3HAETCS OWMOOYHBIMK, €CNIN B XOAE BbIMNOSIHEHUSI TPaH3aKUMM en 6bl1 NPUCBOEH OAMH U3 KOAOB
OLINBKHN, yKa3aHHbIX B Tabnuue 2.

3.3.2. Pacuet BenuumHbl C6opa 3a owmnbo4yHble TpaH3akuum, OTAM4YHble OT owunbok Flood
Control (nanee — C6op 3a npoure owmnboUHbIe TPaH3aKuMn) Npom3soanTcs no dhopmyne:

TranFee, = min (Capyax; max (2 X ZXi ;1 X zXl-z))

Cbop B3nMaeTcs B cnyyae, ecnu TranFee, > Capy;n



MNapameTpebl:

BennumMHa Cbopa 3a npoune OWKnbOoYHbIE TpaH3aKLuW, KOTOPbIM MPUCBOEH OAUH W3
TranFee,  KOAOB OLWKOKM, YKa3aHHbIX B Tabnuue 2, coBeplueHHble B TeveHue Meproga pacyéTa B
pybnsix;
OrpaHMYeHne Ha MakCcuMarnbHyto BenmumHy Coopa 3a npoure ownboYHble TpaH3akuum,
Capyax yCTaHaB/IMBAaeEMOe peLlleHMeM TEXHUYECKOro LEeHTpa W nyb/inMKyemMoe Ha canTte
MNMAO MockoBckas bupxa;
OrpaHMyeHne Ha MMHUManbHYIO BennunHy Coopa 3a npoure owmboYHble TpaH3aKuum,
Capyin yCTaHaB/IMBaeMoe pelleHneM TexXHMYecKoro LueHTpa W nybnukyemoe Ha canTe
MNMAO Mockosckast bupxa,
X; 3HayeHMe, KOTOPOE PacCUMTLIBAETCS NOCEKYHAHO MO cneaytollen popmyne:
Qi
X; = RoundDown (L—; 0)
i
roe:
cyMMa Bcex 6annoB 3a i-Tyto cekyHay (6annbl onpegensioTcs B
Q: cooTBeTCTBMM C Tabnuuen 2);
(PYHKUMA MaTEMATUYECKOrO OKPYINIEHNSS B MEHbLUYD CTOPOHY C
RoundDown o0 hahHoii TouHOCTbIO;
nmMuT  gaHHoro WT/, KoTopbiM paccymTbiBaeTcs no dopMyne u
L OKpYrseTcs A0 UenbixX:
L; =10 %X /2 X Capacity;
roe:
nponyckHass crnocobHoctb WT/, onpepeneHHas B
Capacity;  nopsiake, npeaycMOTPeHHOM pa3genamm 1 wn 2,
[AENCTBYIOLLANA B i-Tyl0 CEKYHAY.
Ta6bnuua 2:
Tun Kopn bann
Pe3ynbTaTt BbINOJIHEHUSA
TpaH3akuun* ownbkn* Q
Bo3Hukna kpocc-caenka (31) Q1
HepnocTaToyHO CpeacTB KneHTa (332) Q2
AddOrder HenocTtaTouHo cpeacts 6pokepckont hvpMbl (333) Q3
3asska FOK He cBeneHa (4103) Q4
Cenyac 3Ta ceccus He maeT 3 Q5
3asiBKa He HalaeHa 14 6
DelOrder - (14) Q
Ceiyvac aTa ceccust He naet 3 Q7
Bo3Hukna kpocc-caenka (31) Q8
MoveOrder 3asiBKa He HalaeHa (50) Q9
HenocTaTouyHO CpeacTB KAMEHTa (332) Q10




HepnocTtaTouHo cpeacts 6pokepckont hvpMbl (333) Q11
Cevyac aTa ceccusa He maet 3) Q12
TpaH3aKuus 3aBepLieHa yCrneLwHo, 0) 013
DelUserOrders M He yAaneHo HU OHOW 3asiBKM
Celtyac 3Ta ceccusi He uaeT 3) Q14

*B cOOTBETCTBMW C ONMCAHMEM LWto3a Plazall.

3.3.3. 3HadeHne 6annos Q1-Q14 ycTaHaBNMBAKOTCA peLIeHMEM TEXHMYECKOro LEHTpa W
nybnunkytotcs Ha cainte NAO MockoBckas bupka.

3.3.4. C6opbl B3MMAOTCS €XeAHEBHO MyTEM CMMCAHUS OEHEXHbIX CPeACTB C KIMPUHIOBbIX
pernctpoB [lonb3oBaTtener B COOTBETCTBUMM C [lpaBunamm knuvpuHra HebaHKOBCKOW KpeauTHOM
OpraHM3auMn — LIeHTpanbHOro KoHTpareHTa «HaumoHanbHbiM KnnpuHroBbin LieHTp» (AKLMOHEPHOE
06LecTB0).

3.4. [lononHUTeNbHbIE YCII0OBUS

3.4.1. bupxa npaBe NPUHATb pelleHne O NMPUOCTAHOBKE BO3MOXXHOCTW MoAayun, U3MEHEHUS U
CHATMS 3asBOK UT/[ (3abnoknpoBaTb MAEHTUMMKATOP) AO OKOHYAHWS BEYEpHEN AOMOSHUTENIbHOM
TOProBoM ceccun cneayrowero ToproBoro AHS NpU AOCTMXKEHUM XOTS Obl OAHOMO M3 CreaytoLmx
yCNoBUM:

— BEJIMYMHA OLIMBOYHBIX TPAH3aKLUMIA, COBEpLUAEMbIX C UT/, NpeBbILLAET NOPOroBoe 3Ha4YeHNE
OWMBOYHbIX TpaH3aKUMI 3a Nepuo pacyeTa, YCTaHOBNEHHYO TexHn4Yecknm LeHTpoM (Block_err):

max (2x2xi;1x2xi2)>Block_err,

rae: xi — BeNNMYMHa, paccumTbiBaeMasi B COOTBETCTBMM C MYHKTOM 3.3;
Block_err — nOpOroBoe 3HauyeHue OWuboYHbIX TpaH3akumMi 3a [lepyvoa  pacyeTa,
yCTaHaB/MBaeMasi pelleHnemM TeXHUYECKoro LieHTpa 1 nybnmMkyeMoe Ha cante TeXHUYECKOro LIEHTpa.

— BenMYMHa Hea(hEKTUBHBIX TPAH3aKLMIA, COBEpLUAEMbIX C MCNob3oBaHneM UT/, npesbilaeTt
MoOporoBoe 3HaueHne HeaPEKTUBHBIX TPAH3aKLKUM 3a NepMoa pacyeTa, YCTaHOBNEHHOe TeXHUYECKUM
ueHTpoMm (Block_inef):

max (Zt—2(c+d) ;0)>Block_inef,

rae: t — KoMYecTBo Bcex TpaH3aKLMKM, COBEpPLUAEMbIX C UCMoNb3oBaHueM UT/;

¢ — CyMMa bupxeBoro cbopa M KOMUCCMOHHOIO BO3HArpaXkAeHus 3a KIAMPUHI, noanexaiwero
ynnate 3a 3akntodyeHne Caenok ¢ ykasaHnem T/, 3a cooTBETCTBYOWMIA TOProBbiv A€Hb;

d — 6ann ana Cpaenku, 3akIOYEHHOW C yKasaHuMeM oaHoro u3s WT/[, ycTaHaBIMBaEMbIN
pelleHneM TeXHNYECKOro LIEHTpa M Nyb/MKyeMbIn Ha caTe TeXHUYECKoro LeHTpa;



Block_inef — noOporoBoe 3HauyeHne HeadpdekTMBHbIX TpaH3akuui 3a [lepuoa pacyerta,
yCTaHaBNMBaeMasi pelleHneM TeXHUUYECKOro LieHTpa U NybnmkyeMasi Ha caite TeXHUYECKOro LeHTpa.

3.4.2. B cnyyae ecnn akT MNpEBLILEHNS KOMMYECTBA OLMOOYHBLIX W/MnnM He3hdEKTMUBHbBIX
TPaH3aKUMA 3aPMKCMPOBaH B OTHOLIEHUN Heckonbkux UT/, oTKpbITbIX Anst Pa3genoB ¢ oanHaKoBbIM
NHH, TexHn4yecknin LeHTp BnpaBe 3abnokmpoBaTtb Bce Takue UT/.



