YTBEPXXAEHDI
npukasom MAO MockoBckas bupxa
oT «18» moHa 2025 r. NeMB-11-2025-2198

AONOJIHUTEJIbHbIE CBOPbl U BOSHAIPAXXAEHUA,
NPEAYCMOTPEHHBLIE 4OTOBOPOM 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 «KBan. 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
UNn yupeauTens ynpasneHus, SBASIOWErocs KnneHToM [Monb3oBaTtens 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 coumanbHoro doHaa PO.

1.4. [1B B3uMaeTcs, HayMHas Cco AHS, B KOTOPOM pacCYMTaHHOe B COOTBETCTBUMM 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 <«HaumoHanbHbii KnupuHrosbin LieHTp»
(AkuMOHepHoe 06LecTBo) (aanee - MNpaBunamu KIMPUHra).

1.6. lMoporoBoe 3HauyeHWe konuuyecTBa 3asaBOK coctasnser 100 000 (CTo TbiCcAY) 3asBOK B
KaneHAapHbIM AeHb, B KOTOPOM MPOBOAUIUCE TOPIU.

1.7. ®opmyna pacdeTta pa3mepa [B:
4B = max (NUM_ORDERS — round (Com / K); 0) * M,

raoe NUM_ORDERS = ORDERS * L, rpe:

ORDERS — KONNYeCTBO 3asiBOK, NoAaHHbIX [onb3oBaTeneM 3a CBOM CYET unum 3a cyeT KnveHTa
B CucTeMy TOproB c ucnosnb3oBaHueM ycnyr MNAO MockoBckasi bupxa, 3a kaneHaapHbIi AeHb, B
KOTOPOM NMpoBOAUIUCH TOPru;

L — KoadpdpurumneHT nnkBnaHOCTN aktuea, paseH 0,5 (HOMb LenbiX NsATb AeCATbIX) ANS 3asiBOK,
MOMEYEHHbIX NPU3HAKOM «3asBka MapkeT-Melkepa», paBeH 1 (eanHuUe) Anst BCEX OCTanbHbIX
3a9BOK;

Com = C *F, rpge:

C— cyMMapHbIi 06bEM CAENOK C LEHHbIMKU ByMaramu, 3aK/IlO4YEHHbIX 3@ KaneHAapHbIN AeHb, B
KOTOPOM NpoBOAUUCL Topru, MNonb3oBaTenem 3a CBOM CYET UK 3a cHeT KnneHTta B pexunmax
TOProB, YKasaHHbIX B N. 1.1.;

F — kK03(pDUUMEHT ydyeTa KOMUCCMOHHOro Bo3HarpaxaeHus, paseH 0,01% (Honb uenbix oaHa
coTasi MpoueHTa);

K — k03 drUMEHT BNNSHUS BO3HarpaxkaeHus Ha B, paseH 0,05 (NsTb COTbIX);

M — koacbdumumeHT ctonmoctu [B, paseH 0,1 (oaHou aecsTon);

max () — dyHKumMs BblIbopa HanbosbLIero YNCNEHHOro 3HaYeHus;

round () — GYHKUMS MAaTEMAaTUYECKOrO OKPYriieHUs A0 LenblX.

B B3uMaeTcsa B pybnsix P®. MakcumanbHbin pa3mep B3uMaeMoro [1B He MOXeT COCTaBnsiThb
6onee 300 000 (Tpucta Tbica4) pybnen B KaneHAapHbIA AeHb, B KOTOPOM NMPOBOAMANCH TOPIu.

PASAENN II. [ONONHMUTENbHbIN KOMUCCUOHHbIW cbop 3a npepocraB/ieHne
MHTErpupoBaHHOI0 TEXHOJIOFMUYECKOro cepBuCa B CJ/lyyae npeBbilleHUs MNOopPoroBoro
3HaYEeHUs KOJIMYeCTBa 3afBOK, NOAAHHbIX YYAaCTHMKOM TOProB Ha BaJIOTHOM PblIHKE M
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PbIHKE AparoleHHbIX MeTaJI/I0B NPy 3aKJ/1II0YEHUM CAEJIOK C MHOCTPaHHOMW BaslloToM (Aanee
— AKC)

2.1. Pa3mep OKC paccuntbiBaeTCs OTAENbHO MO MaeHTUdMKaTopaM Y4acTHMKOB TOPros, Koaam
K/IMEHTOB YYaCTHMKOB TOProB U MAeHTUdMKaTOpaM YYaCTHUMKOB TOProB, BbICTYMNalOWMX B KayecTse
MapKeT-MelKepoB (Aanee — yHuUKasnbHble KoAbl), MO creaytoLwen dhopmyne:

DKS = ECJI (T = D*R; min (3 mMnH 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 MAH py6. — MakcuManbHas BenvunHa [KC, B3MMaeMasi N0 COOTBETCTBYIOLEMY YHUKANbHOMY
Koay 3a A€eHb;

3 MAH WT. — MakcMManbHOe KonmMyecTBO 6ecnnaTHbIX 3asBOK MO COOTBETCTBYHOLLEMY
YHUKanbHOMY KOAY 3a AeHb, NpeaocTaBnsieMoe ANs yYacTHWKa, B Cyvae AOCTMXKEHUS UM MpoLeHTa
obopoTa caenok no pbiHKY (napametp R dopmynbl pacdeta AKC), npu KOTOPOM 3TOT Y4YaCTHWMK
ocsoboxgaeTtcsa oT ynnatel AKC;

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

ORDERS1 — konunyectBO 3asiBOK (KpOMe 3asiBOK Ha 3ak/loudeHne aApecHbIX CAENoK W
6e3aapecHbIX CAENOK TUMa «BCEM» WM 3asiBOK Ha 3aK/OYeHMEe CAENOK CBOM, CBOM KOHTPAKTOB,
NOCTaBOYHbIX (PbIOYEPCOB), NOAAHHBLIX YYACTHUKOM TOProB MO COOTBETCTBYIOWMM YHUKANIbHLIM KOAAaM
B TEYEHME TOProBOro AHA!, MO MHCTPYMEHTaM, B OTHOLIEHUM KOTOPbIX YUYACTHUK TOProB He SIBASIETCS
MapKeT-MenKepoMm;

ORDERS2 — Konun4yecTBO 3asBOK (KpOMe 3asiBOK Ha 3ak/lodeHne aapecHbIX CAENoK W
6e3aapecHbIX CAENOK TUMa «BCEM» WM 3asiBOK HA 3aK/OYEHMEe CAENOK CBOM, CBOM KOHTPAKTOB,
NOCTaBOYHbIX (PbHOYEPCOB), NOAAHHBLIX YYACTHMKOM TOProB N0 COOTBETCTBYIOLMM YHUKANbHLIM KOAAM
B TeYeHWe TOProBoro AHSA, N0 WHCTPYMEHTaM, B OTHOLIEHUW KOTOPbIX Y4YACTHUK TOProB SIBNSIETCS
MapKeT-MenKepoM;

L1 — KO3(pPUUMEHT NMKBMAHOCTU aKTMBA, YCTAHaBNMBaeTCs paBHbiM 1 (eauHuue) - no
WHCTPYMEHTaM, B OTHOLLEHWNM KOTOPbIX YUYACTHWUK TOProB HE SIBNISIETCS MapKET-MEUKEPOM;

L2 — k03 PUUMEHT NNKBUAHOCTN aKTUBA, YCTaHaBMBaeTCs paBHbIiM 0,5 (NaTb AecsaTbix) — No
WNHCTPYMEHTaM, B OTHOLLEHUWN KOTOPbIX YYaCTHWUK TOProB SIB/IIETCA MapKET-MeNKepoM;

T*K — KONMYECTBO 3asBOK, KOMMEHCMPOBAHHbIX OOBLEMOM 3aK/IOYEHHbIX CAENOK MO
COOTBETCTBYIOLLUEMY YHUKANbHOMY KOAY, NepecynTaHHbIM B pybnn, rae:

T — cyMMapHbI 060pOT MO COOTBETCTBYHIOLLEMY YHUKANbHOMY KoAy B pybnsix (C TOYHOCTbIO A0
Koneek) MO cAenkaM C WHOCTPAHHOW BaslOTOW, He SIBASOWMMUCA aApecHbIMU  CAENKaMu,
6e3agpecHbIMM  caenkaMu Tuna <«BCEM», CAENKaMM CBOM, CBOM KOHTPakTaMu, MNOCTaBOYHbIMMI
(bbroyepcamu, 3aKIHOYEHHBIM MO COOTBETCTBYIOLLEMY YHUKANbHOMY KOAY 3a TOProBbii AeHb. O60poT no
napaM, B KOTOPbIX HET pybnen, paccuMTbIBAETCS MYyTEM YMHOXEHUS 06beMa CAENKM B COMPsKEHHON
Ba/toTe Ha Kypc baHka Poccum no 3Tol BantoTe K py6sto, YCTaHOBMNEHHbIN HA A€Hb TOPros.;

D — cyMMapHbIit 060pOT MO BCEM CAENKAM CrNOT C MHOCTPAHHOM BastOTOM B py6nsx (C TOYHOCTbIO
[0 KOMneek), He SBNSIWMMUCA afapecHbIMK caenkamu, 6e3agpecHbiMK caenkamMuM Tuna <«BCem»,

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.



3aKJTHOYEHHBIM BCEMU YUYaCTHMUKaMM TOProB M UX KIMEHTaMK 3a TOProBbiii AeHb. O60pOT Mo rnapaM, B
KOTOpbIX HET pybrel, pacCUMTLIBAETCS NMYyTEM YMHOXEHWSI 06beMa CAENKM B COMPSHKEHHON BaNoOTe Ha
Kypc BaHka Poccum no 3Tol BantoTe K py6sito, YCTaHOBNEHHbIN Ha 1eHb TOProB;

R — npoueHT ob6opoTa CAENOK CMOT C WMHOCTPaHHOM BaOTOW, MO COOTBETCTBYHOLLEMY
YHUKANbHOMY KOZly OT CyMMapHOro o6opoTa Mo BCEM cAenkaM CroT C WMHOCTPaHHOMN BasioToM,
onpeaeneHHoro B napaMeTpe D, npu AOCTUXEHUM U NpeBbileHnn koToporo [KC He paccyMTbIBAETCS
1 He B3UMAEeTCsl, YCTaHABNMBAETCS paBHbIM 3% (TpuW NpoLEHTA);

K — koahuumeHT yyeta obopoTa no caenkam Ha pacyet AKC, cocTaBnser:

(a) 0,04% (pBe coTbix NpoueHTa) B paboume* AaHW, 3a UCKSIIOYEHMEM YKA3aHHbIX B MOAMNYHKTE
(6) onpeaeneHuns Hactosiwero koadduumenTa K;

(6) 0,08% (ueTblpe cOTbIX 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 CAENOoK CroT).

* - nog pabouvMn 1 HepabouMMKM AHS MOHUMAIOTCA AHW, OnpeaeneHHble NMPOU3BOACTBEHHbLIM
KaneHgapeM cornacHo 3akoHohaTenbctey PO.

M- koappuumeHT ctommoctn [KC, yctaHaBnmBaeTcs paBHbiM 0,1 (HOMb LenbiX O4Ha AecsaTas);
min () — dyHKUMs BbIbOpa HaMMeHbLIEro YNC/IEHHOrO 3Ha4YeHust;

max () — dyHKumns Bbibopa HaMbonbLIEro YACNIEHHOMO 3HAYEHMS;

round () — ®YHKUMSA MaTEMATUYECKOrO OKPYrfieHNs A0 UenblX.

2.2. [lloporoBoe 3HayeHue KOoMM4yecTBa 3adBOK, MOAAHHBLIX OTAENbHO MO COOTBETCTBYIOLEMY
YHUKANIbHOMY KOAYy, B TeYeHMe TOProsoro AHs, B C/ydae npeBblweHns KoToporo B3vMaetca [KC,
coctasnget 30 000.

2.3. B cnyyae, ecnm OKC (MO COOTBETCTBYIOWEMY YHMKaNbHOMY Kogy) 6bln paccuuTaH
NOJNIOXMUTENBHO BrepBble, 06s3aTeNbcTBO Mo onnate [KC B OTHOLIEHWMM COOTBETCTBYIOLLErO KOAa, He
BO3HWMKAET.

2.4. OKC, paccuuTaHHbIA, B COOTBETCTBUWN C NMYHKTOM 2.1, ynnauMBaeTcs YYaCTHUKOM TOpPros
B POCCMMCKMX pybnsax no wutoram ToproBoro AHa u yaepxuBaetcs HKO HKL, (AO) c PK
COOTBETCTBYIOLLEro Y4YacTHUKa K/IMPUHra u nepeuncnsetca B nonb3y NAO Mockosckas bupxa.

2.5. HKO HKL, (AO) B cootBetcTBUM C lNpaBunamm knupuHra yaepxusaet OKC, noanexalymni
ynnate YyactHMkom Topros, ¢ PK YuyacTHuKa KnnpuHra.

2.6. B cny4yae npeBblleHUs KONMYeCcTBa 3asBOK (KPOMe 3asiBOK Ha 3aK/oyeHue afpecHblX
coenok n 6e3agpecHblX CAENOK Tuna «BCEM» WM 3asBOK Ha 3aK/l4yeHue CAenoK CBOM, CBOM
KOHTPAKTOB, MOCTABOYHbIX (DbHOYEPCOB, MOAAHHBLIX MO COOTBETCTBYIOWMM YHWUKaNbHbIM KOAAM B
TeyeHMe TOproBoro pAHs, 3HadeHuss 10 000 YyacTHuky TOproB Hanpasnsietca <«OTyeT no
obs3atenbpCcTBaM YyacTHuka Topros no JononHutensHoMy KomuccnmoHHoMmy C6opy (AKC)» (panee —
ot4eT). OTueT dhopmmpyeTcs no maeHTUUKaToOpy YJacTHMKa TOProB M HaMNpaBAsSieTCs eMy B CPOKM,
YCTAHOBJIEHHbIE pelleHreM ynoaHoMoueHHoro opraHa NMAO MockoBckast bupxa, B Buae 3n1eKTpPOHHOro



COObLLUEeHNsT MOCPeaCcTBOM 3MEeKTPOHHOIO AOKYMeHToobopoTa B ¢opmMate xml. ®dopMa M CTpyKTypa
oTyeTa YTBEPXAAKTCA peLleHneM ynoaHoMoYeHHoro opraHa NMAO MockoBckas bupxa.

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

3.1. lononHuTebHbIA C60p 3a omM60YHbIe TpaH3aKUuMK.

3.1.1. TpaH3akumsa npu3HaeTcs OWMOOYHOM, €C/IM B XOAE BbIMOSIHEHUS TpaH3aKuuuM er Bbin
NPUCBOEH OAWH U3 KOAOB OWMOKM, YKa3aHHbIX B NyHKTax 3.2 n 3.3.

3.1.2. Pacuyét JJononHutensHoro cbopa 3a ownboyHble TpaH3akumm npoussoauTtcsa ans UT/ 3a
nepuoa BPEMEHM OT MOMEHTA NMPUOCTAaHOBKM TOProB B LIENSX MPOBEAEHUSI BEYEPHEN KIIMPUHIOBOW
ceccun  Tekywero ToproBoro AHs (BKIOYasi MNepByld CeKyHAY MPUOCTAHOBKW) [0 MOMEHTa
NMPUOCTAHOBKWN TOProB B LieNsX NpoBeAEHMS] BEYEPHEN KITMPUHIOBOW CECCUMM Cneaytolero ToproBoro
AHs (He BKKoYas nepByro CeKyHay NpuocTtaHoBKkW) (aanee — MNepuog pacyéra).

3.1.3. JononHutenbHbin c60p 3a owmMboYHbIe TpaH3aKuMK, yKasaHHbIM B NyHkTax 3.2 u 3.3,
B3MMaeTcs € Pa3gena KAMpUHIoBOro perncrpa, K Kotopomy npvessaH UT[, ansg KoToporo onpeaenéx
JlononHuTenbHbIN c60p 3a owmMboYHbIE TpaH3aKumu.

3.2. C6op 3a owinbouHble TpaHzakumum Flood Control

3.2.1. TpaH3akums «AddOrder» (nogava 3aseku), «DelOrder» (0T3bIB 3asiBkn), «MoveOrder»
(oT3bIB 3asiBKM C OAHOBPEMEHHOM mofayei 3asiBkM C UHbIMK ycroBusimu Caenku), «DelUserOrders»
(oT3biB Mapbl 3asiBOK C OAHOBPEMEHHOM noaadven napbl 3asiBOK C MHbIMM ycnoBusMu Caenok)
npu3HaeTcs owmnboyHor TpaH3akumei Flood Control, ecnn B xoae BbiNONHEHUst TpaH3akuuy el 6bin
MPUCBOEH KOA OWMBKN «9999» «[IpeBbilleH NMMWUT OTMPaBKM TPaH3akuMi Ans  AaHHOMO

naeHTUdUKaTopa TEXHUYECKOro A0CTYNa».

3.2.2. [nsa MNepuoga pacyeta Coop 3a owmboyHble TpaH3akumm Flood Control (aanee — Céop
3a owmbkm Flood Control) onpeaensertcs no cneaytowen dopmyne:

TranFloodpgy = min(XTranFloodggc, CapFloodysx)
C6op B3uMaeTcs B cnyyae, ecnn TranFloodggg > CapFloody,y

MNapameTpel:

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

TranFloodpgg ..
pacyéTa, B pybnsix;

CapFloodyax ~ MakCMManbHO BO3MOXHOe 3HayeHne Cb6opa 3a owwnbkn Flood Control,




yCTaHaB/IMBaeMOe peLueHneM TeXHUYECKOro LeHTpa 1 nybnmkyemoe Ha cante MAO
MockoBckas bupxa;

MMHUManNbHO BO3MOXHOe 3HadeHnme C6opa 3a owwnbkm Flood Control,
CapFloodyy YCTaHaB/IMBAEMbIN pelleHneM TEeXHUYECKoro LEeHTpa U nybnukyemoe Ha caunTe
MNMAO MockoBckasi bupxa*;

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

TranFloodsgc .
paCcCUUTLIBAETCA MO cneaytollen hopmyne:

TranFloodgg,

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

0 — ecmu Qp;, < 5% * 30 * Capacity;

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

roe:
QrL uncno owmnbok Flood Control 3a cekyHay;
nponyckHasa  crnocobHoctb WUT/[, onpegeneHHas B Mopsiake,
npeaycMoOTpeHHOM pasgenamum 1 M 2 Hactoswmx Tapudos,
Capacity;

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

napametpbl pacdyeta Cbopa 3a owwubkn Flood Control,
<A><B><(C> YCTaHaB/MBaeMble pelieHneM TexXHUYECKoro UeHTpa U nybavkyemble
Ha cavite MAO MockoBckas bupxa.

round (YHKLMS MaTEMaTUYECKOrO OKPYrNeHNs C 3alaHHOM TOYHOCTbIO.

*B nepsble 2 (aBa) MNepuoaa pacyeTa B TeYeHWe KaneHaapHoro Mecaua, koraa Céop 3a ownbku Flood
Control npeBblwaeT CapFlood,y, Coop 3a ownbkn Flood Control paccunTbiBaeTcs, HO HE B3MMAETCS.
Mepuoa pacyeTa OTHOCWUTCA K TOMY KaneHAapHOMY Mecsilly, B KOTOPOM AaHHbli lMepuoa pacyeta
3aKaH4MBaeTCs.

3.3. C60p 3a ounbouHble TpaH3aKUuuKn, oTIMUHbIE OT ownb0ok Flood Control

3.3.1. TpaH3akumsa «AddOrder» (nogaya 3assku), «DelOrder» (oT3biB 3asBku), «MoveOrder»
(0T3bIB 3asiBKM C OAHOBPEMEHHOW Moaayen 3asiBku C MHbIMK ycnousmu Caenku), «DelUserOrders»
(oT3bIB Mapbl 3asiBOK C OAHOBPEMEHHOM Modadver napbl 3asiBOK C MHbIMKM ycnoBusimv Caenok)
NPU3HAETCS OLIMBOYHBIMU, €CNIN B XOAE BbINOSHEHUS TPaH3aKUMKU el 6bin NpUCBOEH OAWH U3 KOAOB
OWKn6KM, yKasaHHbIX B Tabnuue 2.

3.3.2. Pacuet BenunuuHbl Cbopa 3a owmnbo4vHble TpaH3akuun, OTAMYHble OT owwmbok Flood
Control (nanee — C6op 3a npoure owmnboUHbIe TPaH3aKLUMK) NpoM3BoANTCS No dhopmyne:

TranFee, = min (Capyx; max (2 X ZXi; 1 X EXL-Z))



Cbop B3nMaeTcs B criyyae, ecnu TranFee, > Capyn

MNapameTpsbl:
BennumHa Cbopa 3a npoune OWMnboYHbIE TpaH3aKLuW, KOTOPbIM MPUCBOEH OAUH W3
TranFee,  KOAOB OLWNOKM, YKa3aHHbIX B Tabnuue 2, coBeplueHHble B TeveHue Meproga pacyéTa B
pybnsix;
OrpaHMYeHne Ha MakCuMarnbHyto BenmumHy Coopa 3a npoure ownboYHble TpaH3akuum,
Capyax yCTaHaB/IMBaeMOe peLlIeHMEM TEXHUYECKOro LUEeHTpa W nybrMKyemMoe Ha canTe
MNMAO MockoBckas bupxa;
OrpaHMyeHne Ha MMHUManbHYIO BennunHy Coopa 3a npoure owmboYHble TpaH3aKumm,
Capmin yCTaHaB/IMBaeMoOe peLlleHneM TeXHUYEeCcKoro LueHTpa M nybnukyemoe Ha canTe
MNMAO Mockosckast bupxa,
X; 3HayeHne, KOTOPOEe PaccuMTbIBAETCS NOCEKYHAHO MO cneaytollel hopmyne:
Qi
X; = RoundDown (L—; 0)
i
roe:
cyMMa Bcex 6annoB 3a i-Tyto cekyHay (6annbl onpenensioTcs B
Q: cooTBeTCTBMM C Tabnuuen 2);
(PYyHKUMA MaTEMATUYECKOrO OKPYINIEHNSS B MEHbLUYD CTOPOHY C
RoundDown o hanoit TouHoCTbIO;
nmMuT  gaHHoro WT/, KoTopbiM paccumTbiBaeTcs no dopMyne u
L OKpYrNseTcs A0 UenbIx:
L; =10 %X /2 X Capacity;
roe:
nponyckHass crnocobHoctb WT/, onpepeneHHas B
Capacity;  nopsiake, npeaycMOTPeHHOM pa3genamm 1 un 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
3asBka FOK He cBeaeHa (4103) Q4
Cenyac 3Ta ceccus He maeT 3 Q5
3asiBKa He HalaeHa (14) Q6
DelOrder -
Ceiyvac aTa ceccust He naet 3 Q7
Bo3Hukna kpocc-caenka (31) Q8




MoveOrder 3asiBKa He HalaeHa (50) Q9

HenocTaTouyHO CpeacTs KMeHTa (332) Q10

HepnocTtaTouHo cpeacts 6pokepckont hvpMbl (333) Q11

Celtyac 3Ta ceccusi He uaeT 3) Q12

TpaH3aKkuus 3aBepLueHa ycrnewwHo, 0) 013
DelUserOrders W HE YAaNeHO HN OAHOW 3asiBKu

Cevyac aTa ceccusa He maet 3) Q14

*B coOTBETCTBMU C OnncaHueM winio3a Plazall.

3.3.3. 3HadeHne 6annos Q1-Q14 ycTaHaBAMBAKOTCA peleHneM TexXHUMYEeCKoro LeHTpa W
ny6nukytotcs Ha cante MNAO MockoBckas Bupxa.

3.3.4. CH0pbl B3MMAIOTCA €XEeAHEBHO MyTeM CrUCAHUS AEHEXHbIX CPeACTB C KJMPWUHIOBbIX
pernctpoB [onb3oBaTenein B cooTBeTCTBUMM C [paBunamu KnnpuHra HebaHKOBCKOM KpeauTHOM
OpraHu3aumMmn — LEeHTpanbHOro KOHTpareHTa «HaunoHanbHbiM KnupuHrosbii LieHTp» (AKUMOHEpHOe
obLecTBo).

3.4. lonosiHUTesIbHbIE YC/1I0BUSA

3.4.1. bupxa npaBe NpUHATbL peLleHne O MPUOCTaHOBKE BO3MOXHOCTU NOAAYU, U3MEHEHUS U
cHATUS 3asBok UT[, (3abnokupoBaTb MAEHTUDWKATOP) A0 OKOHYAHMS BEYEPHEN AOMOSHUTENBHOM
TOProBOW ceccum crieaytowero TOproBoro AHsS Mpu AOCTMXKEHUM XOTSt Obl OAHOrO M3 Cheaytowmx
yCNOBUN:

— BEJIMYMHA OLMBOYHBIX TPAH3aKLUMIA, coBepLUaeMblx ¢ UT/, npeBbilaeT NoporoBoe 3Ha4eHne
OWWMBOYHbIX TPpaH3aKLUMI 3@ NeEpPUO/ pacyeTa, YCTaHOBNEHHYO TeXHUYECKUM LieHTpoM (Block_err):

max (2x2xi;1x3xi2)>Block_err,

roe: xi — BeNiMdmMHa, paccumTbiBaeMasi B COOTBETCTBUM C MYHKTOM 3.3;
Block_err — nOpOroBoe 3HayeHue OWwuboYHbIX TpaH3akumi 3a [lepyoa pacyeTta,
yCTaHaB/MBaeMas peleHneM TeXHUYECKOro LeHTpa 1 nybrnmkyemMoe Ha canTe TeXHMYECKOoro LeHTpa.

— BeNNYMHA HEI(dEKTUBHBIX TPaH3aKLMIA, COBEPLLAEMbIX C UCMOIb30BaHNeM UT/], npeBbiliaeT
MOpPOroBoe 3HauyeHne HeshPEKTUBHBIX TPAH3aKLMUMA 3a NeEPUOA pacyeTa, YCTaHOBNEHHOE TEXHUYECKUM
ueHTpomM (Block_inef):

max (2t—2(cxd) ;0)>Block_inef,

roe: t — KoMYecTBo Bcex TpaH3aKUMKM, COBEPLUAEMbIX C UCMonb3oBaHueM UT/;
c — CyMMa 6bupxxeBoro cbopa U KOMUCCMOHHOIO BO3HArpaXkAeHWUs 3a KIMPUHI, noanexailero
ynnate 3a 3aktodyeHne Caenok ¢ ykasaHuem UT/, 3a coOTBETCTBYOLWMIA TOProBbiii IEHD;



d — 6ann ana Caenku, 3ak/loYeHHOM C YyKasaHueM opHoro w3 WT[, ycTaHaBnMBaeMbIii
peleHneM TeEXHUYECKOrO LIEHTPa M NyB/IMKYeMbIM Ha caiTe TeXHUYeCcKoro LEHTpa;

Block_inef — noporoBoe 3HauyeHne HeadpdeKkTMBHbIX TpaH3akumn 3a [lepuoa pacyerta,
yCTaHaBNMBaeMasi pelleHneM TeXHUUYECKOro LieHTpa U NybnmkyeMasi Ha caiTe TeXHUYECKOro LeHTpa.

3.4.2. B cnyyae ecnn akT MNpEBLILEHNS KOMMYECTBA OLMOOYHBLIX W/ He3ddEKTMUBHbIX
TPaH3aKUMA 3aPMKCMPOBaH B OTHOLIEHWUN Heckonbkux UT/, oTKpbITbIX Anst Pa3genos ¢ oanHaKoBbIM
NHH, TexHnuyeckuii LeHTp BrpaBe 3abnoknpoBaTb Bce Takne UT/.



