YTBEPXXAEHbDI
npuka3om MNMAO Mockosckast bupxa
oT «18» noHs 2025 r. NeMB-[1-2025-2198

AONOJIHUTEJIbHbIE CBOPbl U BOSHAIPAXXAEHUA,
NPEAYCMOTPEHHBIE AOrOBOPOM O NPEAOCTABJIEHUN
MHTErPUPOBAHHOIO TEXHOJIOTMYECKOIO CEPBUCA
(mononHuTenbHble COOPbI M BO3HArPaXAeHNs yka3aHbl B poccuinckmnx pybnsx 6es HAC. HAC
B3MMAETCS AOMOSIHATENbHO B C/lyYasx U NopsiaKe, NPeayCMOTPEHHbIX 3aKOHOAATENbCTBOM
Poccuickon ®epepaummn)

PA3EJ1 1. lononHuTeNbHOE BO3HarpakaeHue 3a npenocraB/iIiEHUE MHTErpMpoBaHHOIro
TEXHOJIOrMYeCcKoro cepsuca B Cjlyyae npeBbilleHUss MoporoBoro 3HauyeHusl KoJnuyecTtBa
3as1BOK, NoflaHHbIX Y4aCTHUKOM TOpros Ha (pOHAOBOM pbiHKe (Aanee — 1B)

1.1. B ynnaumBaeTtca [lonb3oBaTeneM B C/lydyae [peBblleHMs MOpOroBoro 3HavyeHus
KONMYeCTBa 3asiBOK, NMOAAHHbLIX UM B CUCTEMY TOpros (hOHAOBOro pbiHKa (Aanee — CuctemMa Topros) C
ucnonb3osaHnem ycnyr [AO MockoBckass Bupxa, oOkasbliBaeMblX Mpu obecneyeHnn y4vactusi
Monb3oBaTens B Toprax Ha (hOHAOBOM PbIHKE.

1.2. B paccumTbiBaeTCs Ha OCHOBAHWW KONMYECTBa 3asBOK, MOAAHHbIX [lonb3oBaTeneMm B
CucteMy TOProB B CriefyroLWmX pexxmMmax TOpros:

—  PpeXWM OCHOBHbIX TOProB;
- pexxum Topros «Obnuraumm [1 — PeXXMM OCHOBHbIX TOProB»;

- peXuM Topros «Akuun [] — Pe)KMM OCHOBHbIX TOProB»;

—  pexwum Topros «KBasn. MHBECTOpbl — PEXXUM OCHOBHbIX TOProB»;

—  pexXuMm TOproB KpymnHbIMK NakeTaMun LeHHbIX bymar;

—  PpeXwM TOpros «HenonHble NoTbI».

- PEXWUM OCHOBHbIX TOProB T+;

—  pexwum Topros «KBas. nHeecTtopbl — PeXXMM OCHOBHbIX TOPros T+».

1.3. [1B B3MMaeTcs OTAeNbHO:

— Mo 3asBKaM, nofdaHHbIM [lonb3oBaTeneMm 3a CcBOM c4yeT. [lpy 3TOM KONMMYECTBO
MPUCBOEHHbIX YUYacTHUKY Topros MaeHTudmkaTopoB TexHNnYeckoro goctyna (ganee — UT[) He BausieT
Ha pa3mMep AB;

— 1O 3asiBKaM, noAaHHbIM lNonb3oBaTenem 3a cHeT GU3NYecKoro nuua, pUANYECKoro nmua
NN ydpeauTens ynpasneHus, SBASIOWErocs KnneHToMm llonb3oBaTtens u (Mnm) KnveHToMm 6pokepa
(ynpaensiowero), Mbo OT MMEHM U 3a CYET CBOErO K/IMEHTA, SBMSIOWErocs YYaCTHUKOM K/IMPUHIa,
asnsowerocs knveHtoM lonb3oBatens (aanee — KnueHT). MNpu 3TOM maeHTUdMKaums KnueHTta
NPOU3BOAMTCS MO AaHHbIM, WCMNOMb30BaHHbIM MNpW  ero peructpaumm: Homep WHH, Homep
obLuerpaxxaaHcKoro nacnopTa rpaxaaHvHa P®, Homep obLuerpa)xaaHcKoro nacnopTa MHOCTPaHHOMo



roCyAapCTBa, YHUKaNbHbIN KOA KNMEHTa-Hepe3naeHTa, HoMep 6naHka CBMAETENLCTBA O POXAEHUN, KOA
yupeantens ynpasneHus, kog HMN®, koa coumanpHoro ¢goHaa PO.

1.4. [B B3vMaeTcd, HaunMHasa CO AHSA, B KOTOPOM paccyMTaHHOe B COOTBETCTBMM C n.n. 1.7.
3HauyeHne [1B cOOTBETCTBEHHO MO 3asiBKaM, MoAaHHbIM [osib30BaTeNIeEM 3a CBOM CYET WM 33 CYET
KnueHTa, NpMHMMaET NonoX1UTeNbHOE 3Ha4YeHMe NOBTOPHO.

1.5. 1B noanexuT ynnate B PacyeTHbIM [eHb, MO UTOraM KOTOPOro paccuvTaH [B unu Ha
cnegylowmn  pabouMn aeHb B nopsiake, onpegeneHHoMm [Mpaeunamy  knupuHra HebaHkoBckow
KpPeAUTHOM OpraHvM3aumMnm — LUEeHTpanbHOrO KOHTpareHTa «HaumoHanbHbl KnupuHrosbii LleHTp»
(AkumoHepHoe obLectso) (aanee - lNMpaBunamm KINMPUHra).

1.6. ToporoBoe 3HayeHwe KonmnyectBa 3asBoK coctasBnseT 100 000 (CTO ThbICAY) 3asBOK B
KaneHAapHbIM AeHb, B KOTOPOM MPOBOAWANCE TOPTU.

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

roe NUM_ORDERS = ORDERS * L, rae:

ORDERS - konn4ecTBO 3as1BOK, NoAaHHbIX onb3oBaTeneM 3a CBOW cYET unu 3a cyeT KnveHTa
B CCTEMy TOProB C 1cronb3oBaHueM ycnyr NMAO MockoBckasi Bupyka, 3a KaneHaapHbii AeHb, B
KOTOPOM NMpoBOAMANCH TOPru;

L — KoadhdumumeHT nnMkBMAHOCTM akTmea, paseH 0,5 (HoNb uenbix naTh AeCATbIX) ANs 3asBOK,
MOMEYEHHbIX NPU3HAKOM «3asiBka MapkeT-melikepa», paBeH 1 (eavMHuue) Ans BCEX OCTaslbHbIX
3aBOK;

Com = C*F, rpe:

C — cyMMapHbIn 06beM CAENOK C LIEHHbIMM ByMaramu, 3aKNOUEHHbIX 32 KaneHAapHbI AeHb, B
KOTOPOM NpoBOAUNUCL TOprK, Monb30BaTENEM 3a CBOM CYET MK 3a cdeT KnneHTa B pexmnmax
TOProB, YKasaHHbIX B N. 1.1.;

F — koahpumumMeHT yyeTa KOMUCCMOHHOIO BO3HarpaxkaeHusi, paseH 0,01% (Honb uenbix ogHa
coTasi MpoueHTa);

K — ko3 dumumeHT BnmaHUS Bo3HarpaxaeHust Ha 1B, paseH 0,05 (naTb COTbIX);

M — koappuumeHT ctommoctu 1B, paBeH 0,1 (ogHoM aecsTon);

max () — dyHKUMS BbI6Opa HaMbOMbLLErO YACIIEHHOIO 3HAYEHUS;

round () — dyHKUMS MaTEMATUUYECKOTO OKPYrIEHUSI A0 LENbIX.

[1B B3uMaeTcs B pybnsx P®. MakcuManbHbIi pa3mep B3uMaeMoro [1B He MoXeT coCcTaBnsTb
6onee 300 000 (TpucTa Tbicsy) pybnen B KaneHaapHbIA AeHb, B KOTOPOM MPOBOANINCE TOPTU.

PA3QEN II. [AononHUTEeNbHbIN KOMMCCUOHHbDIN c6op 3a npenocraBsieHue
MHTErpupoBaHHOro TEXHOJIOFMYECKOro cepBuca B CJ/lydyae HMpeBbIlIeHUS MNOpPoroBoro
3Ha4YeHUs KOJIMYEeCTBa 3asiIBOK, NMoAaHHbIX YYAaCTHUKOM TOProB Ha BaJIlOTHOM pPbiHKE U



PbIHKE AparoleHHbIX MEeTaJIJI0B NpU 3aK/IFI04YEHUU CAENOK C MHOCTPAHHOMW BasloTOM (Aanee
— AKC)

2.1. Pa3mep JKC paccuntbiBaeTcs OTAENbHO MO naeHTUMKaTopaM YYacTHUKOB TOProB, KOAaM
KSIMEHTOB YYaCTHMKOB TOProB M MAEHTUdUKATOPaM Y4YaCTHMKOB TOProB, BbICTYMAOWMX B KayecTse
MapKeT-MenKepoB (aanee — yHuKanbHbIe KoAabl), MO creaytowen gopmyne:

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

roe:

3 MAH py6. — MakcumanbHas BennumHa JKC, B3rMaemMast No COOTBETCTBYIOLLEMY YHUKANTbHOMY
KOAY 3a [eHb;

3 MAH WT. — MaKCMManbHOE KOMM4YeCcTBO 6ecrnnaTtHbiX 3asBOK MO COOTBETCTBYOLLEMY
YHUKANbHOMY KOAY 3a AeHb, NpefoCTaBNseMoe ANS y4YaCTHUKA, B C/lydae AOCTMXKEHWUS UM MpoLeHTa
obopoTta caenok no pbiHKY (napametp R dopMmynbl pacdeta AKC), npy KOTOPOM 3TOT YYaCTHUK
ocsoboxaaeTcs oT ynnatbl JKC;

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

ORDERS1 - KkonuuyectBO 3asiBOK (KpOMe 3asiBOK Ha 3aK/IlOYEHWE afpecCHblX CAENOK U
6e3aapecHbIX CAENOK TWMa «BCEM» WM 3asiBOK HA 3aK/OYeHMEe CAENOK CBOM, CBOM KOHTPaKTOB,
MOCTaBOYHbIX (DbOYEPCOB), NOAAHHBIX YYAaCTHUKOM TOProB MO COOTBETCTBYIOLWMUM YHMKANbHLIM KOAAM
B TEYEHME TOProBoro AHs!, Mo MHCTPyMEHTaM, B OTHOLUEHMN KOTOPbIX YYaCTHWK TOProB He SIBMSIETCS
MapKeT-MenKepoM;

ORDERS2 - KkonuuectBO 3asiBOK (KpOMe 3asiBOK Ha 3aK/lOYeHWe afpecHblX CAENOK W
6e3aapecHbIX CAENoK TUna «BCEM» WM 3asiBOK HA 3aK/OYeHMe CAEeNOK CBOM, CBOM KOHTPaKToB,
NMOCTaBOYHbIX (PblOYEPCOB), NOAAHHBLIX YYACTHMKOM TOProB Mo COOTBETCTBYIOLWMM YHUKaNbHbIM KOAAM
B TE€YEeHMe TOProBOro AHs, MO MHCTPyMEHTaM, B OTHOLUEHWM KOTOPbIX YYACTHWK TOProB SIBASIETCS
MapKeT-MenKepoM;

L1 — koapduUMEHT NMKBUAHOCTW aKTWBa, YCTaHaBNMBAETCA paBHbiM 1 (eauHuue) - Mo
MHCTPYMEHTaM, B OTHOLLEHWUM KOTOPbIX YYACTHUK TOProB HE SIBNSIETCS MapKeT-MENKEPOM;

L2 — koahpUUMEHT NMKBMAHOCTU aKTMBA, YCTaHaBAMBaeTCs paBHbiM 0,5 (NsTb Aecatbix) — No
MHCTPYMEHTaM, B OTHOLLEHWNM KOTOPbIX YUYaCTHWUK TOProB SIBNISIETCS MapKET-MENKEPOM;

T*K — KOMMYeCTBO 3asBOK, KOMMEHCMPOBAHHbIX OOBEMOM 3aK/IOYEHHbIX CAENOK Mo
COOTBETCTBYHOLIEMY YHUKANBbHOMY KOAY, NepecynTaHHbIM B pybnn, rae:

T — cyMMapHbIi 060pOT MO COOTBETCTBYIOLLEMY YHWUKANILHOMY KoAy B pybnsix (C TOYHOCTbIO A0
Koneek) MO cAenkaM C WHOCTPaHHOW BasloTOM, HE SABNSAIOWMMUCS aAPECHbIMU  CAENKaMM,
6e3agpecHbIMM  caenkaMn Tuna <«BCEM», CAENKaMuM CBOM, CBOM KOHTPaKTaMW, MOCTaBOYHbIMU
(pbroYepcaMm, 3aK/IOYEHHBIM MO COOTBETCTBYIOLEMY YHUKA/IbHOMY KOAY 3@ TOProBbi AeHb. O60poT no
NnapaM, B KOTOPbIX HET pybnen, paccynMTbIBAETCS NYTEM YMHOXEHUS o6beMa CAENKU B COMPSXXEHHOM
Ba/toTe Ha Kypc baHka Poccum no 3Tol BantoTe K py6ito, YCTaHOBNEHHbIN Ha A€Hb TOProB.;

D — cyMMapHbIii 060pOT MO BCEM CAENKAM CMOT C MHOCTPaHHOW BantoTon B pybnsix (C TOYHOCTbIO
[0 KOMeek), He SBNSIWMMUCA afpecHbiMW caenkamu, 6e3agpecHbiMM caenkaMu Tuna <BCeM»,

1 TepMUH «TOProBbIi A€HL>» NMOHUMAETCA B 3HAYEHWW, YCTAaHOB/IEHHOM B [NpaBuiax opraHn3oBaHHbIx Topros MAO MockoBckas
Bupxxa Ha BanlOTHOM pblHKE W pbiHKE AParoueHHbIX MEeTaanoB, PerfaMeHTUMPYIOWMX MOPSAOK 3aKIHYEHUs CAENoK C
MHOCTPaHHOM BanoTol M AparoLueHHbIMU METa/NIaMU Ha OpraHn30BaHHbIX Toprax NMAO MockoBckasi Bupxa.



3aK/IIOYEHHBIM BCEMM YUACTHUKaMM TOProB U MUX KJIMEHTAMKU 3@ TOProBbii AeHb. O6opoT no napam, B
KOTOPbIX HET pybnen, paccuMTbIBAETCA NYTEM YMHOXEHUSI 06bEMA CAENKM B COMPSXKEHHON BanoTe Ha
Kypc BaHka Poccum no aToi BantoTe K pybsito, YCTaHOBMEHHbIM Ha [IEHb TOProB;

R — npoueHT 060poTa CAENOK CMNOT C WMHOCTPaHHOM BasOTOM, MO COOTBETCTBYHOLLEMY
YHUKaANbHOMY KOAYy OT CyMMapHoro obopoTa MO BCEM CAeNKaM CrnoT C WMHOCTPaHHOW BasltoToM,
onpeaeneHHoro B napametpe D, npu AoCTUXeHUn 1 npeBbileHnn kotoporo AKC He paccunTbiBaeTCs
N He B3MMAETCS, YCTaHaB/IMBAETCS paBHbIM 3% (TpW NpOLEHTA);

K — k0apduumeHT yyeta obopoTa no caenkam Ha pacyet OKC, cocraBnser:

(@) 0,04% (uyeTbipe COTbIX nNpoueHTa) B paboume* AHM, 3@ WUCKIIOYEHMEM YKa3aHHbIX B
noanyHkTe (6) onpeaeneHns HacToswero koadduumneHTa K;

(6) 0,08% (BOCEMb COTbIX MpoOLEHTa) B Hepaboume* AHWU (BbIXOAHbIE U Mpa3gHUYHbIE AHM), a
Takke pabouve aHW, nepeHeceHHble Ha cyb66oTy (C6.) n/mnum BockpeceHbe (Bc.) (paboune C6. n/mnu
Bc.), B KOTOpble NpoBOASATCA TOprv (AOCTYNHA nojaya 3asiBOK Ha COBepLUEHNE CAENOK CMnoT).

* - nog pabouMmn 1 HepabouMMy AHSI MOHMMAKOTCA AHM, OnpeaeneHHble NPON3BOACTBEHHBIM
KaneH4apeM COrnacHo 3akoHoaaTenbcTey PO.

M — koaddumumneHT ctoumoctn KC, yctaHaBnuBaeTcs pasHbiM 0,1 (HOMb LenbIX 04Ha AecsaTtas);
min () — PyHKUMS BbIbOpa HaMMEHbLLEro YMCIEHHOTO 3HAYEHNS;

max () — dyHKuma Bbibopa HaMbONbLIErO YNCIIEHHOrO 3HAYEHNS;

round () — dyHKUMA MaTEMaTUYECKOrO OKPYrNeHUs A0 LenbiX.

2.2. ToporoBoe 3HayeHMe KOoMM4yecTBa 3adBOK, MOAAHHbLIX OTAESIbHO MO COOTBETCTBYHOLLEMY
YHWKaNbHOMY KOoAy, B TeYeHuMe TOProsBoro AHf, B C/lyyae rpesbilleHns KoTtoporo B3umaetcs [KC,
coctasnset 30 000.

2.3. B cnyyae, ecnm OKC (N0 COOTBETCTBYIOLIEMY YHMKaNbHOMY Koay) Obln paccyvTaH
MONIOXXWTENbHO BrepBble, 06513aTenbcTBO No onnate AKC B OTHOLEHMM COOTBETCTBYIOLLErO KOAa, He
BO3HMKaET.

2.4. [OKC, paccunTaHHbIA, B COOTBETCTBUM C NMYHKTOM 2.1, ynnaumBaeTcss YY4aCTHUKOM TOProB
B POCCMMACKMX pybnsax no wutoram TOproBoro AHa u yaepxuBaetcs HKO HKL, (AO) c¢ PK
COOTBETCTBYIOLIEro Y4UacTHUKa KIMpUHra un nepeuncnsetcs B nonbdy NAO Mockosckas bupxa.

2.5. HKO HKL (AO) B cooTBeTcTBMM C [paBunammn knvpuHra yaepxmsaeT [KC, noanexalwmmn
ynnaTte Y4yacTtHuKoM Topros, ¢ PK YuacTHuKa KnupwuHra.

2.6. B cny4yae npeBblWeHNs KOMM4YecTBa 3asiBOK (KpoMe 3asiBOK Ha 3aK/IloueHue afpecHbIX
coenok u 6esafpecHblX CAENOK TUMa <«BCEM» WM 3asBOK Ha 3aK/IlOYEHWe CAENOK CBOM, CBOMN
KOHTPAKTOB, MOCTABOYHbIX (bOYEPCOB, MOAAHHbLIX MO COOTBETCTBYIOWMM YHMKaNbHbIM KOAAM B
TedeHMe ToproBoro AHs, 3HadeHns 10 000 YyacTHuKy TOproB Hanpasnserca «OTyeT no
obs3atenbCcTBaM YyacTHuka Topros no [ononHutensHoMy KomuccmoHHoMy C6opy (OKC)» (panee —
otyeT). OTueT dhopMmpyeTcs Mo MAeHTUMUKATOPY YYacTHWKa TOProB M HanpaBnsieTCs eMy B CPOKW,
YCT@HOBJ/IEHHbIE pelleHneM ynonHoMoyeHHoro opraHa NMAO MockoBckas bupxa, B Buae 3n1eKTpoHHOro



COObLLEHMA NOCPEACTBOM 31EKTPOHHOIO AOKYMeHToobopoTa B dopmate xml. dopMa n CTpykTypa
OTUeTa YTBEPXAAIOTCA peLleHneM ynonHoMoYeHHoro opraHa MNMAO MockoBckas bupxa.

PASOEN III. [onosiHuTenbHble Cc60pbl 3a nNpeaocTaB/ieHUEe WMHTErpupoBaHHOIO
TEXHOJIOrM4YecKoro cepsmca Ha CpPOYHOM pbiHKe

3.1. lononHuTenbHbIA C60p 3a OLIM60UYHbIE TpaH3aKUum.

3.1.1. TpaH3aKuusi Npu3HaeTCs OWMOOYHOM, eCNY B XOAE BLINMOJIHEHUSI TPAH3AKUMK el 6bin
NPUCBOEH OAWH U3 KOAOB OWWMOBKM, YKa3aHHbIX B NyHKTax 3.2 n 3.3.

3.1.2. Pacuét [ononHutenbHoro cbopa 3a owmbouHble TpaH3akuun npoussoantca ans UT/ 3a
Nepuoa BPEMEHM OT MOMEHTA MPUOCTAHOBKM TOProB B LIENSIX NMPOBEAEHMSI BEYEPHEN KIMPUHIOBOW
ceccum  Tekywlero ToproBoro AHs (BKIKOYasl MepByld CeKyHAY MNPUOCTaHOBKM) [0 MOMEHTa
NPUOCTAHOBKWN TOProB B LIENSIX NPOBEAEHNS BEUEPHEN KIIMPUHIOBOM Ceccuu cneaytowero ToproBoro
AHA (He BKto4Yas nepBylo CeKyHAy NpUocTaHoBKkW) (aanee — MNepuopg pacyéTra).

3.1.3. JononHutenbHbIM cbop 3a owmbo4YHble TpaH3aKumMKM, yKa3aHHbIM B MyHKTax 3.2 u 3.3,
B3MMaeTcs ¢ Pa3gena KAMpUHIoBOro permcTpa, K KotopoMy npusssaH UT/, Ans KOToporo onpeaenét
JlononHuTenbHbIM c60p 3a oWwMBoYHbIE TpaH3aKumun.

3.2. C60p 3a owmnbouHblie Tpansakuum Flood Control

3.2.1. TpaH3akumsa «AddOrder» (nogadva 3assku), «DelOrder» (oT3biB 3asBku), «MoveOrder»
(oT3bIB 3asiBKM C OAHOBPEMEHHOMN noaaven 3asBku C MHbIMK ycnoBusMu Caenku), «DelUserOrders»
(oT3bIB Mapbl 3asiBOK C OAHOBPEMEHHOM Mojayelt napbl 3asBOK C MHbIMM ycnoBusiMu Caenok)
npusHaeTca ownboyHon TpaH3akumel Flood Control, ecnn B xoae BbiNonHeHWs1 TpaH3akumm e 6bin
NPUCBOEH KOA OWWMBKN «9999» «[peBbllEH NUMUT OTMNPaBKM TpaH3aKUMN Ans  AaHHOro

VI,CI,eHTVICbVI KaTopa TEXHNYECKOro AOCTyna».

3.2.2. [nsa MNepuoaa pacyeta Co60p 3a owmnbouHble TpaH3akumm Flood Control (nanee — Céop
3a owmbkm Flood Control) onpeaensetca no cneaytowlen popmyne:

TranFloodggr = min(XTranFloodgsgc, CapFloodyax)
C6op B3uMaeTcs B cnyyae, ecnn TranFloodpgg > CapFloody;y

MapameTpbl:

BennunHa Cbopa 3a owmnbkun Flood Control, coBeplweHHble B TeyeHue [epuoaa
pacyéTa, B pybnsx;
CapFloodyax MakCMManbHO BO3MOXHOe 3HadyeHne C6opa 3a owwnbkn Flood Control,

TranFloodggg




yCTaHaB/IMBaeMoe peLleHneM TexHM4eckoro LeHTpa n nybnmkyemoe Ha cante MNAO
MockoBckas bupxa;

MWHUMaNbHO BO3MOXHOe 3HadeHne C6opa 3a owwnbkm Flood Control,
CapFloodyy yCTaHaB/IMBaeMbIN pelleHneM TeXHMYECKOro LeHTpa U nybnnkyemoe Ha caute
MNMAO MockoBckas bupxa*;

BennumnHa C6opa 3a owunbkm Flood Control B cekyHay, BennuMHa KOTOPOro

TranFloodggc o
paccyMTbIBaETCa No creaytowen gopmyrne:
TranFloodsgc
1)?
_ {round(min (max (Qpy ,round (< a1 2)),<B >)*<(C >;2) > ecmu Qr. = 5% * 30 * Capacity;
0 — ecau Qp, < 5% * 30 * Capacity;
roe:
QrL yncno owmnbok Flood Control 3a cekyHay;
nponyckHas  cnocobHocte WT/[, onpegeneHHas B nopsake,
npeaycCMOTpeHHOM pasgenamum 1 M 2 Hactoswmx Tapudos,
Capacity;

AENCTByOWAA B i-Tyl0 CeKyHAy, W3MepsieMas B  eauMHuLAX
NPOU3BOAUTENBHOCTY;

napameTtpbl pacdeta Cbopa 3a owwmbkn Flood Control,
<A><B>< (> YCTaHaBNMBaeMble peleHnemM TEeXHUYECKOrO LeHTpa 1 nybnamkyemble
Ha camnte MAO MockoBckas bupxa.

round (byHKLMS MaTeMaTUYEeCKOro OKpYr/ieHUs C 3ajaHHOM TOYHOCTbHO.

*B neps.ble 2 (aBa) MNMepuoaa pacyeta B TeyeHue KaneHaapHoro Mecsua, korga Céop 3a ownbkn Flood
Control npeBblwaeT CapFloodyy, C60p 3a owmnbkn Flood Control paccunTbiBaeTcs, HO He B3MMAETCS.
Mepuoa pacyeTa OTHOCUTCS K TOMY KasleHAapHOMYy Mecsilly, B KOTOPOM AaHHbi lMepuoa pacyeTa
3aKaH4YMBaeTCs.

3.3. C60p 3a ounb0uHbIe TpaH3aKUMK, OTNIMYHbBIE OT ownbok Flood Control

3.3.1. Tpan3akuma «AddOrder» (nogadya 3asBku), «DelOrder» (0T3bIB 3asBku), «MoveOrder»
(0T3bIB 3asBKM C OAHOBPEMEHHOW Moaayven 3asiBku C uHbiMK ycnosusimm Caenku), «DelUserOrders»
(oT3bIB Mapbl 3asiBOK C OAHOBPEMEHHOM noaadver napbl 3asiBOK C WMHbIMM ycnosusMn Caenok)
NPU3HAETCS OLWMB0YHBIMK, €CNIN B XOAE BbIMO/IHEHUS TPaH3aKUMM en Obil NPUCBOEH OAWMH M3 KOAOB
OLWKMBKM, yKasaHHbIX B Tabnuue 2.

3.3.2. Pacuet BennumHbl CHopa 3a owmbouHble TpaH3akumu, OT/M4YHble OT owubok Flood
Control (nanee — C6op 3a npoure owmnboYHbIE TPaH3aKLMK) NPOM3BOANTCS NO hopMyne:

TranFee, =min (Capyax; max (2 X3 X;; 1 X > X?))



C6op B3nMaeTcs B cnyyae, ecnu TranFee, > Capyy

MNMapameTpbl:
BennumHa Cbopa 3a npouyne OoWwmnboYHbIE TpaH3aKuuW, KOTOPbIM MPUCBOEH OAWH U3
TranFee;  KOAOB OWWOKK, yKa3aHHbIX B Tabnuue 2, coBeplieHHble B TedyeHune MNepuoaa pacyéTa B
pybnsix;
OrpaHMyeHne Ha MakcMManbHyto BennunmHy Coopa 3a npoymne ownboYHble TpaH3aKumm,
Capmax yCTaHaBNMBaeMOE peLleHneM TexHMYECKOro LUeHTpa W nybnukyemoe Ha canTe
NMAO MockoBckast bupxa;
orpaHMyeHne Ha MUHUMasbHYo BennumHy Coopa 3a npoune oWnbOoYHbIE TPaH3aKLuK,
Capmin yCTaHaB/IMBaeMOe peLleHMeM TeXHUYEeCKoro LUeHTpa M nybiuMkyemMoe Ha cauTe
MNMAO Mockosckas bupxa,
X; 3HayeHMe, KOTOPOEe PacCUMTLIBAETCS NMOCEKYHAHO NO creaytollen popmyne:
X = RoundDown ~'; 0)
i (L_i
roe:
CyMMa Bcex 6annoB 3a i-Tyto cekyHay (6annbl onpegensoTcs B
Q: cooTBeTCTBUM C Tabnuuen 2);
(PyHKUMA MaTeMaTU4eCKoro OKpPYr/ieHWS B MeEHbLUYO CTOPOHY C
RoundDown 3a/laHHON TOYHOCTbIO;
AMMAT daHHoro WT/[, KOTOpbIN paccuuTbiBaeTcs Mo ¢opmyne u
L OKpYrnsieTcs A0 Uenblx:
L = 10 X /2 x Capacity;
roe:
nponyckHas cnocobHoctb  WT/[, onpeadeneHHas B
Capacity; | nopsgke, npeaycMOTpeHHOM pasgenammn 1 u 2,
AENCTBYIOLLASA B i-TYHO CEKYHAY.
Ta6bnuua 2:
Tvn Kon bann
Pe3ynbTaTt BbINOJIHEHUA
TpaH3akumn* ownbkun* Q
Bo3HuKNa Kpocc-caenka (31) Q1
HepocraToyHoO CpeacTB KIMEHTA (332) Q2
AddOrder HepocTtaTouHo cpeactB 6pokepckon hupMbl (333) Q3
3aaBka FOK He cBeaeHa (4103) Q4
Ceiyac aTa ceccusi He naet 3) Q5
3asBKa He HalaeHa 14 Q6
DelOrder . (14)
Cenyac aTa ceccus He nget 3) Q7
Bo3HuMKna Kpocc-caenka (31) Q8




MoveOrder 3asiBKa He HalnaeHa (50) Q9

HepocTaTouyHO CpeacTB KMEHTA (332) Q10

HepocTtaTouHo cpeactB 6pokepckon hupMbl (333) Q11

Celtyac 3Ta ceccust He uaet 3) Q12

TpaH3aKumMs 3aBepLueHa YCreLHo, ) Q13
DelUserOrders N He yAaneHo HY OHOM 3asBKK

Cenyac aTa ceccusi He naet 3 Q14

*B cOOTBETCTBUM C ONncaHmeM wnto3a Plazall.

3.3.3. 3HadeHne 6annos Q1-Q14 ycTaHaBNMBAKOTCS peleHMeM TexHUYEeCKOro ueHTpa u
ny6nunkytoTcst Ha cavite MAO MockoBckasi brupa.

3.3.4. C60pbl B3MMAKOTCA €XeAHEBHO MyTEM CrMCaHUS AEHEXHbIX CPeACTB C KIAMPUHIOBbIX
pernctpoB [lonb3oBaTenen B COOTBETCTBMM C [lpaBunamm knvpuHra HebaHKOBCKOM KpeauTHOW
OpraHM3auMn — LIEHTpanbHOro KoHTpareHTa «HauuoHanbHbli KnupuHrosbin LieHTp» (AKUMOHEepHoe
obLecTso).

3.4. jlononHUTEeNbHbIE YC/I0BUA

3.4.1. Bbup)a npase NPUHATb peLlleHne O NMPUOCTAHOBKE BO3MOXHOCTU MOAAYM, U3MEHEHUS U
CHATMS 3asBOK UT/[ (3abnokvpoBaTb MAEHTUMUKATOP) A0 OKOHYAHUSI BEYEpPHEN AOMOSIHUTENLHOW
TOProBoOM ceccun cneaytowero ToproBoro AHS MpU AOCTUXKEHMM XOTSt 6bl OAHOrO M3 CleaytLmX
yCnoBui:

— BEMYMHA OLUIMBOYHbIX TPaH3aKLUMi, coBepluaeMbix ¢ UT/, NpeBbllaeT NOpOroBoe 3HayeHme
OLIMBOYHbIX TPaH3aKLUMIA 3a Nepuoa pacyeTa, YCTaHOBMIEHHYO TexHUYeckuM LeHTpoM (Block_err):

max (2x3xi;1x>xi2)>Block_err,

rae: xi — BeMYMHa, paccymTbiBaeMasi B COOTBETCTBMM C NMYHKTOM 3.3;
Block_err — TmOpPOroBoe 3HauyeHue OWMBbOoYHbIX TpaH3akumi 3a [lepuoa pacyeta,
yCTaHaB/MBaeMasi pelieHneM TeXHUYEeCKoro LeHTpa 1 nybnmkyemoe Ha camTte TeXHMYECKOro LeHTpa.

— BeM4YMHa HeahEeKTUBHBIX TpaH3aKLMI, COBEPLIAEMbIX C UCMOb30BaHeM UT/, npeBbilaeT
MOPOroBoe 3HayveHne HeadEKTUBHbIX TPAH3aKLUMI 3@ NepuoA pacyeTa, YCTaHOBNEHHOE TeXHUYecKuM
ueHTpoM (Block_inef):

max (Zt—2(cxd) ;0)>Block_inef,

rfae: t — KoNMYecTBo BCex TpaH3aKLMiA, COBEPLUAEMBIX C UCnonb3oBaHneM UT/;
c — cyMMa 6upxeBoro c6opa ¥ KOMUCCMOHHOIO BO3HArpaXKAEHUS 33 KJIMPUHT, NOANEXALLErO
ynnaTe 3a 3akntoyeHne Caenok ¢ ykasaHueMm WT/, 3a COOTBETCTBYOLWMIA TOProBbiit AeHb;



d — 6ann ans Cpaenku, 3akIYEeHHOW C ykalaHueMm opHoro w3 WT/, ycTaHaBnvBaeMbI
peleHnemM TeXHNYECKOro LIeHTpa 1 Ny6mMKyeMbin Ha caiTe TeXHMYECKOro LeHTpa;

Block_inef — noporoBoe  3HauyeHue HeaddekTUBHbIX TpaH3akuuii 3a lepuoa pacyeTa,
yCTaHaB/MBaeMas peleHneM TexHMYeCcKoro LeHTpa 1 nybnnkyemast Ha cante TeXHUYECKOro LeHTpa.

3.4.2. B cnyyae ecnn akT nNpeBbIEHUS KONMYECTBA OWMOOYHBLIX M/Unn HeathheKTUBHbLIX
TpaH3aKuui 3acMKCMpPOBaH B OTHOLIEHUWN Heckonbkux UTL, oTKpbITbIX Ans Pa3aenoB ¢ oagnHaKoBbIM
NHH, TexHnuyeckuin LeHTp BnpaBe 3abnoknpoBaTtb Bce Takme UT/.



