YTBEPXXAQEHbI
npukasom MNMAO MockoBckas bupika
oT «04» pekabpsa 2024 r. NeMb-1-2024-4184

AONOJIHUTEJIbHbIE CBOPbl U BOSHAIPAXXAEHUA,
NMPEAYCMOTPEHHbLIE JOFOBOPOM O NPEAQOCTABJIEHUN
MHTErPUPOBAHHOIO TEXHOJIOTMYECKOIO CEPBUCA
(nononHuTenbHble cHOpPbI U BO3HArpaXKAeHMsl YKasaHbl B poccuickux pybnsx 6es HAC. HAC
B3MMAETCA AOMOMHUTENBHO B CJTyHasix M NOpsiAke, NpeayCMOTPEeHHbIX 3aKOHOAATENbCTBOM
Poccuickon depepaumn)

PASAEN 1. [lononHuTenbHOE BO3HarpaxaeHue 3a npefocrtaB/ieHUMe MHTErpupoBaHHOro
TEXHOJIOrMYECKOro cepBuca B CJ/lyyae MnpesBbilleHUs NMOPOroBOoro 3HauyeHUs KO/M4YecTBa
3asiBOK, NoAaHHbIX YYaCTHUKOM TOpros Ha ¢hboHAOBOM pbiHke (Aanee — [1B)

1.1. AB vynnaymsaetca [lonb3oBaTtenieM B C/lydae MpeBbIEHNUS MOPOroBOro 3HayeHus
KONM4YecTBa 3asBOK, MOAAHHBIX MM B CUCTEMY TOProe (hOHAOBOMO pbiHKA (Aanee — Cuctema TOPros) C
ucrnonb3osaHveM ycnyr [TAO MockoBckass bwupxka, oOKasbiBaeMblx npu obecneyeHun ydactus
MNMonb3oBatens B TOprax Ha (POHAOBOM PbIHKE.

1.2. [B paccyMTbiBAeTCA Ha OCHOBaHWWM KOJMYECTBa 3asBOK, NOAaHHbIX [lonb3oBaTteneM B
CucteMy TOproB B Crieyowmx pexvMmax Topros:

- PEXWM OCHOBHbIX TOProB;
- pexum ToproB «Obnuraumm [ — PeX1UM OCHOBHbIX TOPros»;

- pexunM TOpros «AkumMu [1 — PEXMM OCHOBHbIX TOProB»;

- pexxuMm ToproB «Kean. MHBECTOpbl — PEXMM OCHOBHbLIX TOProB»;

- PeXUM TOProB KPYMHbIMW MAKETaMWU LEHHbIX bymar;

- peXuM TOpros «HenosHble NoTbI».

- PEXMUM OCHOBHbLIX TOProB T+;

- pexuM Topros «KBan. MHBECTOPbl — PeXWM OCHOBHbIX TOProB T+>».

1.3. [B B3nMaeTca OTAENbHO:

- no 3asiBkaM, nojaHHbiM [lonb3oBaTeneM 3a cBOM cyeT. [lpu 3TOM  KONMYECTBO
NPUCBOEHHBIX YYacTHUKY TOproB NAeHTU(HUKATOpOB TexHM4Yeckoro aoctyna (aanee — UT/) He BnuseT
Ha pa3mep [B;

- no 3asiBKaM, NofaHHbIM [Monb3oBaTteneM 3a cyeT GU3MYecKoro nuua, puanyeckoro nuua
WU yypeauTensl ynpasneHusi, SIBASIOWerocss KaveHToM [lonb3oBaTtens u (Mnn) KaveHToM 6pokepa
(ynpasnsitowero), 1Mbo OT MMEHM U 3a CYET CBOEro K/MEHTA, SBNAAIOLWIErocs YYaCTHMKOM KAMPWHra,
apnsowerocs kaveHToM [lonb3oBatens (ganee — KnuvedT). [py 3TOM uvaeHTuduKaums KnueHTa
NPOM3BOAMTCA MO [AaHHbIM, WCNOMb30BaHHLIM  MNpU  ero peructpaumm: Homep WHH, Homep
obLierpaxxaaHcKoro nacropTta rpaxaaHvHa P®, Homep obuierpaxxaaHcKoro nacrnopta WMHOCTPAHHOMO



rocyapCTBa, YHWKanbHbIN KOA KMEHTa-Hepe3naeHTa, HoOMep 6/1aHKa CBMAETENbCTBA O POXAEHWM, KOA
yupeautens ynpasneHus, kog HIM®, koa coumanbHoro ¢oHaa PO.

1.4. [1B B3nMaeTcs, HauyMHas CO AHSA, B KOTOPOM paccyuMTaHHOe B COOTBeTCTBMM C n.n. 1.7.
3HayeHne [IB COOTBETCTBEHHO MO 3asiBKaM, MOJaHHbIM [1oNb30BaTENEM 33 CBOM CYET WM 3@ CYeT
KnneHTa, NpyHUMaET NONOXUTENbHOE 3HA4YeHWe MOBTOPHO.

1.5. [B noanexwTt ynnate B PacyeTHbli [AeHb, MO UTOraM KOTOPOro paccyutaH [B unu Ha
cnegylowmn  pabouMn aeHb B nopsiake, onpeaeneHHoMm [paBunamn  knnpuHra HebaHkoBckoM
KpeauTHOM oOpraHu3aumMnm — LEHTPanbHOMO KOHTpareHTa «HauuoHanbHbi KnvpuHrosbii  LieHTp»
(AkumoHepHoe ob6uectso) (aanee - MpaBunammn KAMPUHIA).

1.6. lNoporoBoe 3HayeHue konuyecTtsa 3asBok coctasnser 100 000 (CTo TbiCAY) 3as1BOK B AiEHb.
1.7. ®opmyna pacyeta pa3mepa [B:
4B = max (NUM_ORDERS — round (Com / K); 0) * M,

rae NUM_ORDERS = ORDERS * L, rge:

ORDERS — KONWMYECTBO 3asiBOK, NoAaHHbIX lNonb30oBaTenieM 3a CBOM CYET unuM 3a cdeT KnneHTa
B CucTeMy TOproB C mcronb3oBaHneM ycnyr MAO MockoBckasi Bupxa, 32 TOproBsbiii A€Hb;

L — KoachduumeHT nMKBMAHOCTM akTuBa, paBeH 0,5 (HOMb uenbix NsATb AecaTbiX) ANS 3asBOK,
MOMEYEHHbIX MPU3HAKOM «3asiBKa MapkeT-Meiikepa», paBeH 1 (eanHuue) Ans BCEX OCTaNbHbIX
3as1BOK;

Com = C * F, rne:

C — CyMMapHbi1 06bEM CAENOK C LEHHbIMM OGyMaramu, 3aK/tOYEHHbIX 3a TOProBblM AeHb
Monb3oBaTenieM 3a CBOW CYET WK 3a cHeT KnneHTa B peXxuMax TOproB, ykasaHHbiX B n. 1.1.;
F — KO3(p(PUUMEHT y4yeTa KOMUCCUOHHOro Bo3HarpaxaeHusi, paseH 0,01% (Honb uenbiXx oAHa
CoTasl NPOLEHTA);

K — ko3 dUUMeHT BAUSIHNS Bo3HarpaxkaeHns Ha [B, paseH 0,05 (NsATb COTbIX);

M — koapdpuumeHT crommoctn B, paseH 0,1 (oaHOW AecsTon);

max () — pyHKumns Bbibopa HanMbONbLUEro YMCIEHHOMO 3HAYEHMUS;

round () — GYyHKUMS MaTEMATUYECKOro OKPYIEHMS A0 LENbIX.

[B B3uMaeTca B pybnax P®. MakcuManbHbiA pasmep B3uMaemoro [IB He MOXET COCTaBNATb
6onee 300 000 (TpucTa Thicsiy) pybnel B A€Hb.

PA34EN II. [JononHnuTenbHbIN KOMMCCHUOHHDbIN cbop 3a npepocraBsieHue
MHTErpupoBaHHOr0 TEXHOJIOrMUYECKOro cepBuca B CJlyyae MnpeBbileHUsi MNOoporoBoro
3HAYEHUN KONMYeCTBa 3asiBOK, NOAaHHbIX YYaCTHMKOM TOpPros Ha BaJ/IlOTHOM pblHKE M
pblHKE AparoueHHbIX METaJJI0OB NMpU 3aKJILDUYEHUU CAENI0OK C UHOCTPAaHHOM BasiloToM (panee
— AKC)



2.1. Pasmep OKC paccumntbiBaeTCa OTAENbHO NO MAEHTUMKATOPaM Y4YacTHMKOB TOProB, KoAaM
K/IMEHTOB YYaCTHMKOB TOProB W MAeHTU(dUKaTOpaM Y4YaCTHMKOB TOProB, BbICTYMAOWMX B KayecTse
MapKeT-MelKepoB (Zanee — YHWKanbHble KoZbl), Mo cneaytowlen dopmyne:

DKS = EC/N (T = D*R; min (3 mnH py6.; max (NUM_ORDERS — 3 mnH wt. — round (T*K); 0)
*M); min (3 mnH py6.; max (NUM_ORDERS - round (T*K); 0) *M)),

rae:

3 MAH py6. — MakeuManbHasa BenuuunHa [KC, B3vMaeMas rno COOTBETCTBYIOLEMY YHUKANbHOMY
Koay 3a [eHb;

3 MAH WT. — MakcuMarnbHOe KonnyectBo 6ecnnaTtHbiX 3assBOK MO  COOTBETCTBYHOLLEMY
YHUKanNbHOMY Koy 3a [ieHb, MpefoCTaBfseMoe AN yyacTHMKa, B C/lydae AOCTWXKEHWS MM MpoueHTa
obopoTa caenok no pbiHKY (napametrp R dopmynbl pacyeta AKC), npy KOTOPOM 3TOT YYaCTHUK
ocBoboxaaetcs ot ynnatel AKC;

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

ORDERS1 — KonunyectBO 3asBOK (KpOMe 3asiBOK Ha 3aK/loyeHVe afpecHbiX CAEenoK U
6e3apecHblX CAEeNOoK TuUna <«BCEM» WM 3asBOK HA 3aK/lOYeHWe CAENOK CBOM, CBOM KOHTPAKTOB,
MOCTaBOYHbIX (DbIOYEPCOB), NOAAHHBLIX YYACTHUKOM TOProB MO COOTBETCTBYIOLUMM YHWUKANbHbLIM KOAaM
B TEUEHME TOProBoro AHA!, Mo MHCTPYMEHTaM, B OTHOLLUEHMM KOTOPbIX YUYACTHUK TOProB He AB/AETCS
MapKeT-MeNKepoM;

ORDERS2 — KONWYecTBO 3asBOK (KpOMe 3asiBOK Ha 3aK/loYeHMe adpecHbIX CAENoK U
6e3agpecHblX CAENOK Tuna <«BCEM» WM 3asBOK HA 3aK/OYeHWe CAENOK CBOM, CBOM KOHTPAKTOB,
MOCTaBOYHbIX (DbHOYEPCOB), NOAAHHBLIX YYaCTHMKOM TOProB MO COOTBETCTBYIOLUMM YHWUKANbHBIM KOAaM
B TeYeHue TOProBoro AHs, MO0 WMHCTPYMEHTaM, B OTHOLIEHUMW KOTOPbIX YUAaCTHWK TOProB SIBNSETCH
MapKeT-MeNKepoM;

L1 — KO3(pPUUMEHT NMKBMAHOCTM aKTMBa, YCTAHABAMBAETCS paBHbIM 1 (eanHuue) - no
MHCTPYMEHTaM, B OTHOLUEHWM KOTOPbIX YYACTHWUK TOProB He SIBNSIETCS MapKeT-MelkepoM;

L2 — k03 dUUMEHT NMKBUAHOCTU aKTMBA, YCTaHaBnueaeTcs pasHbiM 0,5 (NaTb aecaTbix) — no
WHCTPYMEHTaM, B OTHOLLUEHWM KOTOPbIX YYaCTHUK TOProB SIBMSIETCS MapKeT-MenKepoM;

T*K — KONMYeCcTBO 3asiBOK, KOMMEHCMPOBAaHHbIX O0O6bEMOM  3aK/IOYEHHbIX CAENOoK Mo
COOTBETCTBYIOLLEMY YHUKANbHOMY KOAY, NepecyuTaHHbIM B pybnu, rae:

T — cyMMapHbIi 060pOT MO COOTBETCTBYIOLEMY YHUKANbHOMY KOAy B pybnsx (C TOYHOCTbIO A0
Koreek) Mo cAeflkaM C WHOCTPAHHOM BajlOTOW, He SBMASIOWMMUCS  afpecHbiMM  CAENKaMMU,
6e3agpecHbiMM  caenkamMm  Tuna <«BCEM», CAelKaMW CBOM, CBOM KOHTPakTaMu, MOCTABOYHbIMU
dbloyepcamMmu, 3aKTHOYEHHBIM MO COOTBETCTBYIOLLEMY YHUKANbHOMY KOAY 3a TOpProBbiii AeHb. O60opoT no
napam, B KOTOpPbIX HET pybneil, paccuMTbIBAETCS MYyTEM YMHOXEHUSi 0O6beMa CAENKM B COMPSIXXKEHHOM
BaftoTe Ha Kypc baHka Poccum no 3Tow BantoTe K py6sito, YCTaHOBNEHHbLIM Ha A€Hb TOProB;

D — cyMMapHbI 060pOT MO BCEM CAE/KaM CMOT C MHOCTPaHHOW BasntoTol B pybnsix (C TOYHOCTbIO
[0 Koreek), He SABNSWUMUCA aapecHbIMK caenkamn, 6e3agpecHbiMW  caenikamu Tuna  «BCeM»,
3aK/IIOYEHHBIM BCEMM YYaCTHMKAMU TOProB M UX KJIMEHTAMM 3a TOProBbin AeHb. O60poT no napam, B

1 TepMUH «TOProBbii AeHb» NOHUMAETCA B 3HAYEHWUM, YCTAHOB/EHHOM B MpaBuiax opraHn3oBaHHbIX Topros MAO MockoBckas
Bupxa Ha BaflOTHOM pbIHKE W PbiHKE APAroLEHHbIX METaNNoB, PErfiaMEHTUPYIOIMX MOPSAOK 3aKMioUEHUst CAENOK C
MHOCT PaHHOM BaNiOTO U APAroLeHHLIMIU MeTaslaMmn Ha OpraHM3oBaHHbIX Toprax MAO MockoBckas Bupxa.



KOTOpbIX HET pybnien, paccumnTLIBAETCA MyTEM YMHOXEHWUS 06beMa CAENKU B COMPSXXEHHOW BantoTe Ha
Kypc baHka Poccum no atoi BantoTe K pybnto, YCTaHOBMEHHbIA Ha [A€Hb TOPros.;

R — npoueHT o6opoTa CAENoOK CNOT C WMHOCTPAHHOW Ba/tOTOM, MO COOTBETCTBYKOLLEMY
YHUKaNbHOMY KOAy OT CyMMapHoro o6opoTa MO BCEM CAeKaM CMoT C WMHOCTPaHHOM BasloToOW,
onpeaeneHHoro B napametpe D, npy AOCTMXXEHMM M npeBbllweHnn koTtoporo JKC He paccumTbiBaeTCs
N He B3MMaeTCsl, yCTaHaBnMBaeTCcs paBHbIM 3% (Tpy NpoueHTa);

K — koadduumeHT yyeta obopoTa no caenkam Ha pacdetr JKC, cocrtaBnser:

(a) 0,04% (pBe coTbiX MpoueHTa) B paboune* OHW, 3@ UCKIKOYEHNEM YKA3aHHbIX B MOAMYHKTE
(6) onpeaenernsa Hactosiwero koadduumeHTa K;

(6) 0,08% (4eTblpe COTbIX NpoLEeHTa) B Hepaboune* AHM (BbIXOAHbIE WM NpPa3AHUYHbIE AHM), a
TaKxe paboume aHM, nepeHeceHHble Ha cy66oty (C6.) u/unn BockpeceHbe (Bc.) (paboune C6. n/vnm
Bc.), B KOTOpble NpoBoAsATCs Topri (AOCTyNHa noAadva 3asisBOK Ha COBEpLUEHWE CAENOK CroT).

* - nog pabounmMu M HepabouMMKM AHS NOHUMAIOTCS AHW, OnpeaeneHHble MPOU3BOACTBEHH bIM
KaneHgapeMm cornacHo 3akoHoaatenscrsy PO.

M— koapdpuumeHT ctonmoctn JKC, ycraHaBnmeaeTcs paBHbiM 0,1 (HOMb LenbiX ogHa aecaTas);
min ()— ®yHKUMSA BbIbOpa HaUMEHbLLEro YUCIEHHOrO 3HaYeHUs;

max () — pyHKumMs Bbibopa HanboNbLUIEro YMCIEHHOMO 3HAYEHMUS;

round () — GYHKUMS MaTEMATUYECKOro OKPYIeHUS A0 LEnbIX.

2.2. [loporoBoe 3Ha4yeHWe KOoNudectBa 3asiBOK, NOAAHHbLIX OTAENbHO MO COOTBETCTBYIOLWEMY
YHUKANIbHOMY KOAYy, B Te4yeHue TOPproBoro AHsl, B Ciy4vae npesbilleHns koToporo B3umaetca [KC,
coctasnsier 30 000.

2.3. B cnyuae, ecwm [AKC (no COOTBETCTBYIOLWEMY YHMKaNbHOMY Koay) 6bln  paccuuTaH
NONOXWUTENbHO BrepBble, 0653aTenbCTBO no onnate [KC B OTHOLWEHUM COOTBETCTBYIOLLEro KOAa, He
BO3HWKAET.

2.4. OKC, paccumTaHHbIM, B COOTBETCTBUM C MYHKTOM 2.1, ynnayMBaeTcsa YYacCTHMKOM TOProB
B pOCCMUCKMX pybnsix Mo wuToraMm TOproBoro AHa w  yaepxusaercas HKO HKL (AO) ¢ PK
COOTBETCTBYIOLLEro YuyacTHUKA KNupuHra u nepedmcngetrca B nonb3y MNAO MockoBckas bupika.

2.5. HKO HKL, (AO) B cooTBetcTBUM C [MpaBunamMu knvpuHra yaepxueaet [AKC, nognexawnin
ynnarte YyactHMkoM ToproB, € PK YyacTHMKa KnupuHra.

2.6. B cnyyae npeBbilleHUs KONM4ecTBa 3asBOK (KpOMe 3asiBOK Ha 3aK/toveHue aapecHbIX
cOoenok n 6e3agpecHblX CAENOK TUMA «BCEM» WM 3asBOK HA 3aK/lOYeHWe CAenoK CBOM, CBOM
KOHTPAKTOB, MOCTaBOYHbIX (bOYEPCOB, MOAAHHbLIX MO COOTBETCTBYKOLUMM YHWKaNbHbIM KOAaM B
TeuyeHne TOpProBoro pAHg, 3HadeHnsa 10 000 YuacTHuky TOproB Hanpasnsetrca «OTyeT no
obs3aTenpCcTBaM YyactHuka Topros no JononHutensHoMy KomuccnmoHHoMy C6opy (AKC)» (panee —
oTyeT). OTyer opmupyeTcs no maeHTUdUKATOPY YyacTHMKA TOProB W HanpaensieTcss €My B CPOKM,
YCTAQHOB/EHHbIE peLleHneM ynosiHoMo4YeHHoro opraHa NMAO Mockosckasi bupxa, B Buae aneKTpOHHOTo
Co0bLeHs NOCpeacTBOM 3NEKTPOHHOMO AOKyMeHToobopoTa B ¢dopmate xml. ®dopMa u CTpykTypa
OTYETa YTBEPXKAAOTCA pelleHneM ynosHoMmoueHHoro opraHa NMAO Mockosckas Bupxka.



PASAEN 1III. [ononHuTenbHble c60pbl 3a npeaocTtaB/ieHUE MUHTErpMpoBaHHOIO
TEXHOJIOrM4YECKOro cepsuca Ha CpOYHOM pbiHKe

3.1. flononHuTeNbHbIA C60p 3a ownb60oUHbIe TpaH3aKUuM.

3.1.1. TpaH3aKkums nNpU3HaeTcs OWMOOYHOW, €CliM B XO[Ee BbIMOSIHEHWUS TPaH3aKUMK el 6bin
NPUCBOEH OAWMH M3 KOAOB OLIMOKMK, YKa3aHHbIX B NyHKTax 3.2 u 3.3.

3.1.2. Pacuér [dononHutenbHoro cbopa 3a owmnbouHble TpaH3akumm npoussoautca ana UTH 3a
nepuosl BPEMEHM OT MOMEHTa MPUOCTAaHOBKM TOProB B LIENSAX MPOBEAEHMS BEYEPHEN KINPUHIOBOM
ceccum  Tekywlero ToproBoro AHs (BKAKOYAs MEPBYKD CEKyHAY MPUOCTAHOBKM) A0 MOMEHTa
MPUOCTAHOBKM TOProB B LENSIX NMPOBEAEHUSI BEYEPHEN KIIMPUHIOBOM CECCMM cneaytowero ToproBoro
OHA (He BKJo4Yas NepBylO CcekyHay npuocTtaHoBku) (aanee — MNepuoa pacyéra).

3.1.3. JdononHutenbHbin cbop 3a owmbouHble TpaH3aKumMKM, yKasaHHbIM B MyHkTax 3.2 u 3.3,
B3MMaeTCcq C Pasfena KIMPWHIoBOro perncrpa, K KOTopoMy npweasaH WT/[, ans kotoporo onpeaenéx
JlononHWTENbHLIN cHop 3a OWMB0YHbIE TpaH3aKUUK.

3.2. C60p 3a owumbouHblie TpaHsakyun Flood Control

3.2.1. TpaH3akuus «AddOrder» (nogada 3asBku), «DelOrder» (oT3biB 3asiBkn), «MoveOrder»
(oT3bIB 3asiBKM C OAHOBPEMEHHOM noaadver 3asiBkM C MHbIMKM ycnoBusimn Cpaenku), «DelUserOrders»
(oT3biB napbl 3asBOK C OAHOBPEMEHHOW MoAavelt napbl 3asBOK C WMHbIMK  ycnoBusimu  Caenok)
npusHaetca owmnboyHou Tpansakumen Flood Control, ecnv B xoae BbINONHEHUs TpaH3akummn en 6bin
npucBoeH koA owubkn «9999»  «[peBbllleH JIMMUT OTMPaBKM  TPaH3akuui  Ans  AaHHOro

noeHTUdrKaTopa TEXHUYECKOTO [OCTyna.

3.2.2. [Onsa Nepuoga pacyeta CO6op 3a owmbo4yHble TpaH3akuumn Flood Control (nanee — Céop
3a owwnbkn Flood Control) onpeaensietca no cneaytowen gopmyne:

TranFloodpgy = min(XTranFloodsg., CapFloody,x)
C6op B3nMaeTca B ciyyae, ecm TranFloodpgs > CapFloody,y

MNapameTpb!:

BennumHa C6opa 3a owwnbkn Flood Control, coeplieHHble B TedeHue [lepuoaa
pacuyéta, B pybnsx;
MaKCMManbHO  BO3MOXHOE€ 3HadeHne C6opa 3a owwubkn Flood Control,
CapFlood,,y  YCTaHaBnMBaeMoe pelleHneM TexXHMYecKoro LeHTpa u nybnmkyemoe Ha caiite MAO
MockoBckas bupxa;

TranFloodpgy




MWHMMaNbHO BO3MOXHOE 3HadeHne Cb6opa 3a owwnbkm Flood Control,
CapFloody;y yCTaHaB/IMBaEMbIN pelleHneM TexHMYecKoro ueHTpa M nybnukyemoe Ha canTe
MAO MockoBckas bupxa*;

BennumHa CbHopa 3a owwunbku Flood Control B cekyHOy, BennumMHa KOTOPOIrO

TranFloodgg, .
paccyMTbiBaeTCa Mo cneaytowein dopmyne:

TranFlood ¢

2
round(min <max (QFL ,round(inlzlL)> ; 2>>,< B >) *< C >;2) > ecnn Qg = 5% * 30 * Capacity;

0 — ecnn Qp; < 5% * 30 * Capacity;

roe:
OrL uncno owmnbok Flood Control 3a cekyHay;
nponyckHass  crnocobHoctb  WUT/[, onpegeneHHass B MOpsiake,
npeaycMoTpeHHOM  pasgenaMm 1 M 2 Hactoawmx  Tapudos,
Capacity; [eficTBylOWas B i-Tyl0 CeKyHAy, u3MepsieMas B  eAuHuuax

NpOV3BOAUTENBHOCTU;

napamMeTtpbl  pacdeta Cbopa 3a owwubkm Flood Control,
<A><B><(>  YCTAHaB1BAaEMble pELIEHNEM TEeXHWYECKOro LeHTpa U nybnukyemble
Ha cavite MNMAO MockoBckasi Bupxa.

round (yHKUMS MaTeEMaTUYECKOrO OKPYIIEHWS C 3alaHHON TOYHOCTBIO.

*B nepsble 2 (ABa) Meproaa pacyeTa B TedeHMe KaneHaapHoro mecsua, korga Céop 3a owmnbku Flood
Control npesbiwaer CapFlood,;,, C60p 3a owmnbkn Flood Control paccumTbiBaeTCs, HO He B3MMaeTCs.
Mepuoa pacyera OTHOCMTCS K TOMY KasfieHAapHOMY Mecsily, B KOTOPOM AaHHbli [Mepuoa pacyeTa
3aKaH4MBaeTCS.

3.3. C60p 3a owunbouHble TpaH3aKUuuK, OTSINYHbIE OT ownbok Flood Control

3.3.1. TpaH3akumss «AddOrder» (nogaya 3assku), «DelOrder» (oT3biB 3asBku), «MoveOrder»
(oT3bIB 3asiBKM C OAHOBPEMEHHOM MNofayen 3asiBKM C MHbIMK ycnoBusimu Caenku), «DelUserOrders»
(oT3biB napbl 3asBOK C OAHOBPEMEHHOW Moaavel napbl 3assBOK C WMHbIMM  ycnoBusimu  Caenok)
Npu3HaeTca oWMO0YHbIMM, €CIM B XOAE BbIMOSIHEHMSI TPaH3aKUMKW el 6bl1 MPUCBOEH OAMH M3 KOAOB
owmnbkun, ykasaHHbIx B Tabnuue 2.

3.3.2. Pacyetr BenuumHbl C6bopa 3a owwnbouyHble TpaH3akuumn, OTAMYHbIE OT owwnbok Flood
Control (ganee — Céop 3a npoyve owmnbOYHbIE TpaH3aKuun) MpomM3BOANUTCA NO popMyne:

TranFee, = min (Capy,x; max (2 X Z X;;1x ZX?))

C6op B3nMaeTca B cyyae, ecm TranFee, > Capyy



MapameTpb!:

BennunHa C6opa 3a npoune ownboyHble TpaH3aKuMKM, KOTOpPbIM MPUCBOEH OAUH U3
TranFee, | KOAOB OWWOKM, yKa3aHHbIX B Tabnuue 2, coBeplieHHble B TeyeHune Mepuoaa pacyéra B
pybnsix;
OrpaHM4eHne Ha MakcumarsnbHyo BenmumHy C6opa 3a npoumne owmnboyHble TpaH3aKkuuu,
Capy ax yCTaHaBNMBaeMoe pelleHMeM TexHUMYecKoro LueHTpa W nybnukyeMoe Ha canTe
MNMAO MockoBckast bupxa;
OrpaHuM4yeHre Ha MUHMManbHyo BennuuHy Coopa 3a npoure OWMBOYHbIE TpaH3aKLUMK,
Capyn yCTaHaBnMBaeMoe pelleHneM TexHMYecKoro LueHTpa W nybnukyemoe Ha canTe
MNMAO MockoBckast bupxa,
X; 3Ha4yeHMe, KOTOpOe PacCUYMUTLIBAETCS MOCEKYHAHO MO cnegytowen dopmyne:
Q;
X; = RoundDown (L—; 0)
i
roe:
cyMMa Bcex 6annoB 3a i-Tylo cekyHay (6annbl onpepensioTcs B
Q cooTBeTcTBMM C Tabnuuen 2);
(PyHKUMA MaTeEMATMUECKOr0 OKPYr/IEHUSI B MEHbLUYD CTOPOHY C
RoundDown 3a1aHHOI TOYHOCTbIO;
NUMUT AaHHoro WT/[, KOTOpbI paccuuThiBaeTcs Mo dopmyne u
Ly OKpYrnsieTcs Ao uenbix:
L; =10 %X /2 X Capacity;
roe:
nponyckHass  cnocobHocte  WT[, onpegeneHHas B
Capacity; | NOpsiAKE, MNpeaycMOTpeHHOM pasgenamn 1 un 2,
[AENCTBYIOLWAs B i-Tyl0 CEKYHAY.
Ta6bnuua 2:
Tvn Kona bann
Pe3ynbTaTt BbINOJIHEHUSA
TpaH3akumn* own6bkn* Q
Bo3HuKkNa Kpocc-caenka (31) Q1
HepnocraTtouHO CpencTB KIMEHTa (332) Q2
AddOrder HepnoctaTtouHo cpeacts 6pokepckoint hupMbl (333) Q3
3asBka FOK He cBegeHa (4103) Q4
Celtyac aTa ceccns He maet 3 Q5
3asBKa He HalaeHa 14 Q6
DelOrder - (14)
Cenvac 3Tta ceccnst He muaet 3) Q7
Bo3HukNa kpocc-caenka (31) Q8
MoveOrder 3asBka He HamgeHa (50) Q9
HepnoctaTtouHO CpeacTB KMEHTA (332) Q10




HepocraTtouHo cpeacts 6pokepckon pupMbl (333) Q11
Celyac 3Ta ceccusi He maet 3) Q12
TpaH3aKkums 3aBeplueHa YCreLHo,
y (0) Q13
DelUserOrders N HE yAaneHo HW OAHOW 3asiBKU
Celtyac 3Ta ceccus He maet 3) Q14

*B COOTBETCTBMWU C OnucaHueM Lwio3a Plazall.

3.3.3. 3HaueHve 6annoB Q1-Q14 ycCTaHaBNMBalOTCH pelleHneM TEexXHUYECKoro LeHTpa W
nybnukytotcs Ha cate MNMAO MockoBckas bupxa.

3.3.4. COopbl B3MMAKOTCA €XeAHEBHO MyTeM CNUCaHUS AEHEeXHbIX CPeACTB C KIAMPUHIOBbIX
peructpoB [lonb3oBaTenel B COOTBETCTBMM C [lpaBMnamMu KavpuHra HebaHKoBCKOW KpeauTHOM
OpraHM3auMn — LEHTPaNbHOrO KOHTpareHTa <«HaumoHanbHbii KnnpuHroebin LleHTp» (AKUMOHEpHOe
obLwecTBo).

3.4. [lononHUTENbHbIE YCNOBUS

3.4.1. bupxa npaBe NpUHATbL pelleHMe O MPUOCTAHOBKE BO3MOXHOCTWU MOAayu, U3MEHEHUs Wt
cHATMS 3asBok WT[ (3abnokupoBaTb MAEHTUPUKATOP) A0 OKOHYAHMS BeYepHeN AOMOSHUTENbHOM
TOpProBol ceccun cneaytolero TOproBoro AHsS MpU AOCTMKEHUM XOTS 6bl OAHOrO W3 Creayowmx
YCIIOBUIA:

— BEIMYMHA OLIMBGOYHbBIX TpaH3aKLUMIA, coBepLuaeMbix ¢ UT/, NpeBbIlaeT NOpPOroBoe 3HauyeHne
OLMBOYHBIX TPAH3aKUMIA 33 NepuoA pacyeTa, YCTaHOBNEHHYIO TexHMYeckuM ueHTpoM (Block_err):

max (2x2xi;1x2xi2)>Block_err,

roe: xi — BeMYMHA, paccyuTbiBaeMasi B COOTBETCTBUM C MYHKTOM 3.3;
Block_err — NOpPOroBoe 3HayeHuWe OwWnboyHbiXx TpaH3akumn 3a [epyoa pacyeTa,
yCTaHaBnMBaeMasl pelleHneM TexHUYecKoro ueHTpa u nybnvkyemoe Ha canTe TexHUYecKoro LeHTpa.

—  BE/IMYMHA HeI(PEKTUBHBIX TpaH3aKLMI, COBEpLUAEMbIX C MCMoNb3oBaHMeM WT/, npeBbiwaeT
MoporoBoe 3HauyeHne HeahEKTUBHbIX TPaH3aKUMiA 3a Nepuoa pacyeTa, YCTaHOBIEHHOE TEeXHUYEeCcKUm
ueHTpoM (Block_inef):

max (Zt—2(cxd) ;0)>Block_inef,

rae: t — KONMYeCcTBO BCeX TpaH3aKuUWiA, COBEPLUAEMbIX C MCMOSb30BaHWeM WTA;

¢ — CyMMa bupxxeBoro cbopa M KOMUCCMOHHOIO BO3HArPaXKAEHWSI 3a KIMPUHE, Moanexallero
ynnate 3a 3aknoveHne Caenok ¢ ykasaHueMm WUT/, 3a COOTBETCTBYIOWMI TOProBbi AeHb;

d — 6ann ana Caenku, 3aKIYEHHOM C yKasaHueM opaHoro w3 WT/[, ycTaHaBnvMBaeMbli
peweHmeM TexHMYECKOro LEeHTpa W NybnnKyeMbldi Ha cante TeXHMYECKOoro LEHTPa;



Block_inef — noporoBoe  3HayeHne HeapdeKkTMBHbIX TpaH3akumii 3a [lepuoa pacyeTa,
yCTaHaB/MBaeMasl pelleHneM TeXHMYECKoro LeHTpa W nybnvkyemas Ha calTe TexHMYecKoro LeHTpa.

3.4.2. B ciyvyae ecnm hakT NpeBblleHUs KOAMYeCTBA OWMOOYHBbIX W/MnKM HeaPdEKTUBHbIX
TPaH3aKUMi 3acMKCMPOBaH B OTHOLUEHWWM HECKONbKUX WT/[, OTKpbITbIX Ans Pa3genoB C OAMHAKOBbIM
MHH, TexHuyecknin UeHTp Bnpaee 3abnokupoBatb Bce Takue UT/.



