YTBEPXXAEHbDI
npuka3om MNMAO Mockosckast bupxa
oT «02» nonga 2025 r. NeMB-[1-2025-2445

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
CucrteMy TOpros B CriefyowWwmx pexxmMax TOpros:

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

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

—  pexwuMm Topros «KBasi. MHBECTOpPbl — PEXXMM 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:

—  Nno 3asiBKaM, noAaHHbiM [lonb3oBaTeneMm 3a cBoM c4yeT. [lpy 3TOM  KOMYECTBO
NPUCBOEHHbIX YYaCTHMKY TOproB MaeHTUdMKaTopoB TEXHUYECKOro aoctyna (aanee — UTA) He BanseT
Ha pa3mMep AB;

—  NO 3asBKaM, NoAaHHbIM [Nonb3oBaTenieM 3a cyeT PU3NYECKOro inmua, puanyeckoro nmua
WUNU yupeauTens ynpasneHus, SBNSIOWErocs KaveHToM llonb3oBatens u (Mnun) KAneHToM 6pokepa
(ynpasnsiowero), Mo OT MMEHU U 3a CYET CBOEro KMEHTa, SBAAIOWErocs YYaCcTHUKOM KIMPWHIa,
sanaiowerocs kKnneHToMm lMonb3oBatens (ganee — KnuveHT). [Mpu 3TOM unaeHTUdUKaums KnveHTta
NpOV3BOAMTCA MO [JAaHHbIM, WCMNOMbL30BaHHLIM MNpU  ero perucrpaumm: Homep WHH, Homep
obLierpa)xaaHcKkoro nacrnopTa rpa)xaaHuHa P®, Homep oblierpa)xaaHcKoro nacnopTa MHOCTPaHHOIro



roCyAapCTBa, YHVKaNbHbIVA KOA KMEHTa-Hepe3naeHTa, HoMep 6naHka CBMAETENbCTBA O POXAEHUN, KOA
yupeantens ynpasneHus, kog HMN®, koa coumanpHoro ¢goHaa PO.

1.4. [B B3MMaeTCs, HauMHas CO AHS, B KOTOPOM paccyMTaHHoOe B COOTBETCTBMM C n.n. 1.7.
3HayeHne [1B COOTBETCTBEHHO MO 3asiBKaM, NMoAaHHbIM [onb30BaTesNieM 3a CBOM CHET MM 3@ CYET
KnueHTa, NpyHUMaET MnonoXuTtenbHoe 3HadeHne noBTOPHO.

1.5. 1B noanexuT ynnate B PacyeTHbIM [AeHb, MO UTOraM KOTOPOro paccuvTaH [B unu Ha
cneaylowmin  pabounii aeHb B nopsiake, onpeaeneHHoMm [lpaBunamm  knvpuHra HebaHKOBCKON
KPeAUTHOM OpraHvM3aumMuM — LUEHTpanbHOrO KOHTpareHTa «HaumoHanbHbii KnupuHrosbid LleHTp»
(AkumMoHepHoe 0bLecTBo) (aanee - MNpaBunamMu KIMPUHIa).

1.6. ToporoBoe 3HayeHwe konmnyectBa 3asBOK coctasnseT 100 000 (CTo ThbiCAY) 3asBOK B
KaneHAapHbIM AeHb, B KOTOPOM MPOBOAWANCE TOPTU.

1.7. ®opmyna pacyeTa pa3mepa [B:

/1B = max (Orders — round (%F) ;0)« M,

Orders = },(Ordershre),
Orderstyre = (Npe + max(N&pe — 1 000 000;0) * K) = L
l L

l

roe:

Orderstype- NpUBEAEHHOE KOMMYECTBO 3asiBOK, NOAAHHbIX [10/1b30BaTENEM OT CBOEro MMEHM W
3a CBOM CYET UM OT CBOEr0 MMEHM 1 3a cYeT KnneHTa B CUCTEMY TOProB C UCnonb3oBaHueM ycnyr MNMAO
MockoBckasi Bupxa, 3a KaneHaapHbli AeHb, B KOTOPOM MNPOBOAWIMCL TOPru. Twunbl 3asiBOK
onpeaensoTcs NpU3HaKoM 1M HabopoM NpU3HaKoB NoAaHHbIX 3asaBoK (i):

3asiBKa C npu3HakoM 3asBka MapkeT-Melkepa;

3asiBKa C npu3HakaMu 3asiBka MapkeT-Melikepa u «Passive Only» ogHOBpeMeHHO;
3asBKa C Npu3HakoM «Passive Only»;

OcTtanbHble TUnbl 3asBOK.

Ntpe - (hakTUYECKOe KOMMYECTBO 3asiBOK, MOAaHHbIX Monb3oBaTesieM OT CBOEro UMEHW U 3a
CBOW CYET WM OT CBOEro MMeHW U 3a cyeT KnmeHTta B CUCTEMY TOProB C Mcronb3oBaHueM ycnyr MNAO
MockoBckasi bupyxa, 3a KaneHaapHbIM AeHb, B KOTOPOM NPOBOAWNCL TOPrY, B COOTBETCTBUM C TUMAMMU
NOAAHHbIX 3a51BOK .

K — k03(hdUUNEHT, yunTbIBaOWMIN Hannune npusHaka «Passive Only» B noaaHHbIX 3asiBKax,
paBeH 0,5 (Honb uenbiX NATb AecaTbIX) Ans 3asBOK 6e3 npu3Haka «Passive Only», paBeH 1 (eanHuue)
LNS BCEX 3as1BOK C Npu3HakoM «Passive Only».

L — k03(hdUUMEHT NMKBUAHOCTM akTnBa, paseH 0,5 (HOMb uenbix NaTb AeCATbIX) AN 3asBOK,
MOMEYEHHbIX NMPU3HAKOM «3asiBka MapKeT-Melnkepa», paBeH 1 (eanHuLE) Anst BCEX OCTaslbHbIX 3as1BOK;

Orders — obuee (cymma) npuBefeHHOE KOMYECTBO 3asBOK.



C — cyMMapHbIM 06bEM CAENOK C LEHHbIMM ByMaramu, 3aKOYEHHBIX 3@ KaneHAapHbIA AeHb, B
KOTOPOM MpOBOAWMANCL TOpri, MNonb3oBaTeneM 3a CBOM cHEeT uam 3a cyeT KnneHTa B peXuMax TOpros,
yKasaHHbix B . 1.1.;

F — k03(drUMEHT yyeTa KOMUCCMOHHOrO Bo3HarpaxaeHus, paseH 0,01% (Honb uenbix ogHa
coTas NpoueHTa);

k — koadhdununeHT BNnsSHUSA Bo3HarpaxkaeHus Ha [1B, paseH 0,07 (HONb LenbIX CEMb COTbIX);

M — koahdumumeHT ctommoctun [1B, paseH 0,02 (HoNb LenbIx ABe coTble);

max () — dyHKuma BbIbopa HanbobLLEro YNCIEHHOMO 3HAYEHUS;

round () — PyHKUMS MaTEMATUYECKOrO OKPYTTIEHNS [0 LiENbIX.

B B3umMaeTca B pybnsx PO. MakcuManbHbIi pa3mep B3vMaeMoro /1B He MOXeT CoCTaBnsitb 6onee
1 500 000,00 pybnei (ogHOro MUAMOHA NSATUCOT Thicad pybnei 00 koneek) B KaneHAapHbIA AeHb, B
KOTOPOM MpoBOAUNCE TOPru.

PASOEN II. [JononHWTEeNbHbIA KOMMUCCMOHHbIW Cc60p 3a  npegocTraBsieHue
MHTErpMpoBaHHOro TEXHOJIOFMYECKOro cepBuCa B CJ/lyyae npeBbilIeHUs MNOpOoroBoro
3HaYeHUs1 KONIMYecCcTBa 3asiIBOK, NOAAHHbIX YYACTHUKOM TOProB Ha BaJIlOTHOM PblHKE U
pPblHKE AparoueHHbIX METAJJZIOB NPU 3aKJII04YEHUM CAENOK C MHOCTPAHHOW BantoTou (aanee
— AKC)

2.1. Pasmep AKC paccunTbiBaeTCst OTAENBbHO MO MaeHTUdMKaTopaM YUYacTHMKOB TOPros, KO4am
KIIMEHTOB YYaCTHWKOB TOProB U maeHTUdMKaTopaM YYacTHUMKOB TOProB, BbICTYMAKOLWMX B KayecTse
MapKeT-MenKepoB (Zanee — yHUKasnbHble KoAbl), MO cneayoulen hopmyne:

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

roe:

3 MAH py6. — MakcumanbHasa senuumHa [KC, B3nMaemas no COOTBETCTBYIOLLEMY YHUKANIbHOMY
Koay 3a AeHb;

3 MAH WT. — MaKCMMasnbHOE KOMM4YecTBO 6ecnnaTHbiX 3assBOK MO  COOTBETCTBYHOLLEMY
YHWKaNbHOMY KOoAy 3a [eHb, NpeaocTaBnseMoe AN yYacTHUKA, B C/lydae AOCTMKEHUS UM MpoueHTa
obopoTta caenok no pbiHKY (napametp R dopmynbl pacdeta AKC), nNpy KOTOPOM 3TOT Y4aCTHUK
ocsoboxaaeTcs ot ynnatbl JKC;

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

ORDERS1 - konmuectBO 3asiBOK (KPOME 3asiBOK Ha 3ak/IlOYEHWE afpecHblX CAENOK U
6e3aapecHbIX CAENoK TUMa «BCEM» WM 3asiBOK HA 3aK/O4YeHMe CAENOK CBOM, CBOM KOHTPaKTOB,
MOCTaBOYHbIX (PblOYEPCOB), NOAAHHbLIX YYACTHMKOM TOProB MO COOTBETCTBYIOLWMM YHWUKaNbHbLIM KOAAM
B TEYEHME TOProBOro AHs!, Mo MHCTPyMEHTaM, B OTHOLUEHMWN KOTOPbIX YUYacTHWUK TOProB He SIBNISIETCA
MapKeT-MeNKepoM;

1 TepMUH «TOProBbIi IEHB» NMOHUMAETCS B 3HAYEHWUM, YCTAHOBIEHHOM B [paBuiax opraHM3oBaHHbIX ToproB NMAO MockoBckast
Bupka Ha BaniOTHOM pPblHKE W pblHKE AparoueHHbIX METannoB, pernaMeHTUPYIOWMX MOPSAOK 3ak/oveHUs CAEenoK C
WMHOCTpaHHOM BanoToW M AparoueHHbIMU MeTaslflaMu Ha OpraHn30BaHHbIX Toprax NMAO MockoBckasi bupxa.



ORDERS2 - konuyectBo 3asBOK (KpoOMe 3asiBOK Ha 3aK/lYeHWe afpecHblX CAenoK WU
6e3aapecHbIX CAENOK TUMAa «BCEM» WM 3asiBOK HA 3aK/O4YeHMe CAENOK CBOM, CBOM KOHTPaKTOB,
MOCTaBOYHbIX (PblOYEPCOB), NOAAHHbLIX YYACTHMKOM TOProB Mo COOTBETCTBYIOLWMM YHUKAbHBIM KOAaM
B TeYeHMe TOProBoro AHs, MO MHCTPyMEHTaM, B OTHOLUEHUW KOTOPbIX YYACTHUK TOProB SIBASETCS
MapKeT-MenKepoM;

L1 — ko3(pdPUUMEHT NMKBUAHOCTW aKTMBA, YCTaHaBNMBAeTCsa paBHbIM 1 (eauHuue) - no
MHCTPYMEHTaM, B OTHOLLEHWM KOTOPbIX YYACTHMK TOProB HE SIBNSIETCS MapKeT-MeNKepPOM;

L2 — ko3(pdUUMEHT NMKBMAHOCTM aKTMBA, YCTaHaBnmnBaeTcs paBHbiM 0,5 (naTb gecaTbix) — no
MHCTPYMEHTaM, B OTHOLLEHWNM KOTOPbIX YYaCTHUK TOProB SIBNISIETCS MapKET-MENKEPOM;

T*K — KOMMYeCTBO 3asiBOK, KOMMEHCUMPOBAHHbIX OOBEMOM 3aK/OYEHHBbIX CAENOK Mo
COOTBETCTBYIOLEMY YHUKASIbHOMY KOAY, NepecynTaHHbIM B pybnu, rae:

T — cyMMapHbIi 060pOT MO COOTBETCTBYIOLLEMY YHUKANIBHOMY Koay B pybnsix (C TOYHOCTbIO [0
Koneek) Mo caenkaM C UHOCTPaAHHOM BasloTON, He ABASAIOLWMMUCS aAPECHbIMM CAENKaMK, 6e3apecHbIMU
coenkamyM Tuna <«BCemM», cAeflkamMuM CBOM, CBOM KOHTPaKTaMM, MOCTABOYHbIMM (bblouepcamu,
3aK/IIOYEHHBIM MO COOTBETCTBYIOLLEMY YHMKANbHOMY KOAy 3a TOProBbi AeHb. O60poT Mo napam, B
KOTOpbIX HET pybnei, pacCUnTLIBAETCS MYTEM YMHOXEHUS 06beMa CAENKM B COMPSIXKEHHOW BastoTe Ha
Kypc BbaHka Poccum no 3Toi BantoTe K pybnto, yCTaHOBNEHHbIN Ha A€Hb TOProB;

D — cyMMapHbIit 060pOT NO BCEM CAENKAM CMOT C MHOCTPAHHOM BantoToln B pybnisix (C TOYHOCTbIO
O KOMeekK), He SBNSIOWMMUCA adpecHbIMU caenkamu, 6e3agpecHbiMM caenkaMm Tuna «BCeM»,
3aK/IIOYEHHBIM BCEMM YUYaCTHMKaMM TOProB M UX KJIMEHTaMM 3a TOProBbii AeHb. O60poT no napam, B
KOTOPbIX HET pybnier, pacCunTbLIBAETCS MYTEM YMHOXEHNUS 06beMa CAENKM B COMPSXXEHHOW BantoTe Ha
Kypc baHka Poccum no 3Tou BantoTe K pybnto, yCTaHOBMEHHbIN Ha A€Hb TOProB;

R — npoueHT o6opoTa CAENOK CMNOT C WHOCTPAHHOM BajtOTOW, MO COOTBETCTBYHOLIEMY
YHUKaNbHOMY Kody OT CyMMapHoro ob6opoTa MO BCEM CAeNKaM CrnoT C MHOCTPaHHOW BanoToMn,
onpeaeneHHoro B napametpe D, npu gocTmxeHun v npesbileHnn kotoporo AKC He paccunTbiBaeTcs
N He B3MMAEeTCs, YCTaHaBIMBaeTCs paBHbIM 3% (Tpwn NpoLeHTa);

K — k0acpduumeHT yyeta obopoTa no caenkam Ha pacyeT [KC, cocrasnser:

(@) 0,04% (uyeTblpe COTbIX npoueHTa) B paboume* AHM, 3@ WUCKIIOYEHMEM YKa3aHHbIX B
noanyHkTe (6) onpeaenexHns HacToswero koadduumneHTa K;

(6) 0,08% (BOCEMb COTbIX MpPOLEHTA) B Hepaboune* aHKM (BbIXOAHbIE M NPa3AHUYHbIE AHW), a
TaKkxe paboune AHKM, nepeHeceHHble Ha cyb6oTy (C6.) n/unmn BockpeceHbe (Bc.) (paboune C6. n/mnm
Bc.), B koTOpble NpoBOASTCS TOprv (AOCTyMNHa noaada 3asiBOK Ha COBEPLUEHME CAENOK CrOoT).

* - noa paboyMMn M HepaboumMMM AHS MOHMMAIOTCS AHW, ONpeAesneHHble NPON3BOACTBEHHbLIM
KaneHAapeM CornacHo 3akoHoaaTenbcTBy PO.

M — ko3 puumeHT ctoumoctn KC, yctaHaBnnBaeTcs paBHbiM 0,1 (HONb LenbiX 0aHa aecaTast);
min () — dyHKUMS BbIbOpa HaMMEHbLLErO YMCNEHHOTO 3HAYEHNS;

max () — dyHKums Bbibopa HaMBObLIErO YNCIIEHHOrO 3HAYEHUS;

round () — dyHKUMA MaTEMATUYECKOrO OKPYrNEeHUs A0 LENbIX.

2.2. TloporoBoe 3HayeHWe KONM4yecTBa 3asiBOK, MOAAHHbLIX OTAENbHO MO COOTBETCTBYHOLLEMY
YHWKaNbHOMY KoAy, B TeyeHue TOProBoro AHsl, B Cly4yae npeBbieHns KoTtoporo B3uMaetcs AKC,
coctasnset 30 000.



2.3. B cnyyae, ecnm OKC (N0 COOTBETCTBYIOWEMY YHWKanbHOMY Kogdy) 6bln paccuuTaH
NOMOXMUTENbHO BriepBble, 0653aTenscTBo No onnate KC B OTHOLWEHMU COOTBETCTBYIOWErO KoAa, He
BO3HMWKaeT.

2.4. [OKC, paccy1TaHHbI, B COOTBETCTBMM C MYHKTOM 2.1, yniaumMBaeTcst YYaCTHMKOM TOProB B
POCCUMCKMX pybNsX No ntoram ToproBoro AHs v yaepxmsaetcs HKO HKL, (AO) ¢ PK cooTBeTCTBYOLLErO
YuyacTHMKa KnupuHra n nepedncnsetcs B nonb3y MNAO Mockosckas bupxa.

2.5. HKO HKL, (AO) B cooTtBeTcTBUM C MpaBunammn knnpuHra yaepxusaeT AKC, noanexalumi
ynnarte Y4yacTHMKOM Topros., ¢ PK YuacTHuKa KivMpuHra.

2.6. B cnydyae npeBbllWEHUS KONMUMYeCTBa 3asBOK (KpOMe 3asiBOK Ha 3ak/lloYeHue aapecHblX
coenok u 6esafpecHbIX CAENOK TUMA <«BCEM» WM 3as9BOK HA 3aK/IIOYEHMEe CAENOK CBOM, CBOM
KOHTPAKTOB, MOCTaBOYHbIX (PbIOYEPCOB, MOAAHHLIX MO COOTBETCTBYIOWMM YHUKANbHbIM KOJAM B
TeyeHne TOoproeoro AHs, 3HadveHus 10 000 YyactHuky TOproB Hanpasnsetrcad «OT4yeT o
obsi3aTenbCTBaM YyactHuka Ttopros no fononHutenoHoMy KomuccmoHHoMy Céopy (AKC)» (panee —
otyeT). OTyeT hopMmpyeTcs Mo MAEHTUMUKATOPY YYacTHWKa TOProB W HanpaBnseTcs eMy B CPOKW,
YCTaQHOBJIEHHbIE pELLEHNEM YrONHOMOYeHHOro opraHa MNAO MockoBckas bupxxa, B BUAE 3/1EKTPOHHOrO
coobLleHns NoCpeacTBOM 3MEKTPOHHOro AokyMeHToobopoTa B dopmate xml. ®dopMa u CTpyKTypa
OT4YeTa YTBEPXAAKTCA peweHreM yrnosHoModeHHoro opraHa NAO MockoBckas bupia.

PABAEN III. [AdononHuTtenbHble ¢c60pbl 3a npeaocTaB/ieHUEe WMHTErpupoBaHHOro
TEXHOJIOrM4eCcKoro cepemca Ha CpOYHOM pblHKe

3.1. lononHuTenbHbIN C60p 3a OLIM60YHbIE TpaH3aKUuK.,

3.1.1. TpaH3aKkumsi NpU3HAETCS OLIMOOYHON, €CIM B XOAE BLIMOSIHEHUSI TPaH3aKuMu el bbin
MPUCBOEH OAMH M3 KOAOB OLNOKM, YKa3aHHbIX B NyHKTax 3.2 u 3.3.

3.1.2. Pacuét dononHutenbHOro cbopa 3a owmboyHble TpaH3akumm npomssoantcs ana UT/ 3a
Nep1oa BPEMEHM OT MOMEHTA MPUOCTAHOBKM TOProB B LIENSIX MPOBEAEHMS BEYEPHEN KIMPUHIOBOM
ceccum  Tekywero ToproBoro pAHs (BKAOYasi MNeEPBYKD CEKyHAY MNPUOCTAHOBKM) A0 MOMEHTa
MPUOCTAaHOBKWN TOProB B LENSIX NMPOBEAEHUSI BEYEPHEN KIMPUHIOBOW CECCUM Cneaytowero ToproBoro
AHS1 (He BKOYas NepBylo CEKyHAY NpUOCTaHoBKKM) (aanee — Mepuoa pacyéTa).

3.1.3. JononHuTenbHbIM cbop 3a owmboyHble TpaH3aKumK, ykasaHHbl B MyHKTax 3.2 u 3.3,
B3MMaeTcs € Pasgena KNMPUHroBoro perncrpa, K Kotopomy npmesasad UTA, Ans KoToporo onpeaenéH
JlononHuTENbHbIN cOop 3a OWKMbOoYHbIE TpaH3aKLUMMK.

3.2. C6op 3a owumbouHble TpaHsakuum Flood Control
3.2.1. Tpan3akumsa «AddOrder» (nogaya 3asiBku), «DelOrder» (oT3biB 3asBku), «MoveOrder»

(oT3bIB 3asiBKM C OAHOBPEMEHHOW Moaadei 3asBku € MHbIMK ycnosusamu Caenku), «DelUserOrders»
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(oT3bIB Mapbl 3assBOK C OAHOBPEMEHHOM MNoaadelt napbl 3asiBOK C WMHbIMKM ycroBusaMu Caenok)
npusHaeTca owmnboyHoi TpaH3akumen Flood Control, ecnn B xofe BbINOAHEHUS TpaH3aKUMK el Bbin
NPUCBOEH KOA OWWNBKN «9999» «[IpeBbllUEH JNUMUT OTMPaBKM TPaH3aKUMA AN AAHHOro
naeHTUMKaTopa TEXHNYECKOro A0CTyna».

3.2.2. [Onsa MNepunopaa pacyeta Coop 3a owmboyHble TpaH3akuumn Flood Control (aanee — Céop
3a owmbkm Flood Control) onpeaensieTcs no cneaytolen popmyne:

TranFloodgpgr = min(XTranFloodggc, CapFloodyax)

C6op B3uMaeTcs B cnyyae, ecin TranFloodpgy > CapFloody;y

MapameTpbl:

BennunHa Cbopa 3a owmnbkun Flood Control, coBepleHHble B TedeHue [Nepuoaa

TranFloodggg .
pacyéTa, B pybnsx;
MaKCMManbHO BO3MOXHOe 3HadeHne C6opa 3a owwubkn Flood Control,
CapFloodpyx yCTaHaB/IMBaeMOe pelleHneM TeXHUYECKOoro LeHTpa 1 nybnnkyemMoe Ha cante MNAO
MockoBckast bupxa;
MUMHUMaNbHO BO3MOXHOe 3HaudeHne Cbopa 3a owwnbknm Flood Control,
CapFloodyy yCTaHaB/IMBaeMbI pelleHneM TexHUYeCcKoro LeHTpa 1 nybnunkyemoe Ha carte MAO
MockoBckast bupxa*;
TranFloodsg BenvunHa Cbopa 3a OLIJVI6KVIVF|OOd Control B CcekyHay, BenMuYMHaA KOTOPOro
paccuMTbIBAETCS MO crieaytowen gopmyne:
TranFloodsgc

{round(min (max (QFy,round (

1)?

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

0 — ecau Qp, < 5% * 30 * Capacity;

roe:
QL uncno owmbok Flood Control 3a cekyHay;
nponyckHas  cnocobHoctb WT[, onpegeneHHas B  nopsake,
npeaycMOTpeHHOM pasgenamm 1 wmn 2 Hactoawmx Tapudos,
Capacity;

D,eﬁCTBYPOU.laFl B i-TYIO CEKyHAOY, WU3MeEpsdaeMad B  e€AuMHuUax
NpoOnN3BOANTENIbHOCTHU,

<A><B><(C> YCTaHaBNMBaEMble pelleHneM TeXHUYECKOro LeHTpa U ny6imkyeMble

napametpbl pacdyeta Cbopa 3a owmbkn Flood Control,

Ha cavite MAO MockoBckas bupxa.

round

(DYHKLUMS MAaTEMATUYECKOrO OKPYIEHNS C 3alaHHON TOYHOCTLIO.

*B neps.ble 2 (ABa) Mepuoaa pacyeTa B TeyeHue KaneHaapHoro mecsiua, koraa Coop 3a owmnbkun Flood
Control npeBblwaeT CapFloodyy, C60p 3a owmnbkn Flood Control paccunTbiBaeTCs, HO He B3MMAETCS.

Mepvoa pacyeTa OTHOCUTCS K TOMY KaneHAApHOMY Mecsilly, B KOTOPOM AaHHbli Mepuop pacyeTa
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3aKaH4YMBaETCA.

3.3. C60p 3a ounb0uHbIe TpaH3aKUMK, OTNIMYHbBIE OT ownb0ok Flood Control

3.3.1. Tpan3akumsa «AddOrder» (nogava 3assku), «DelOrder» (0T3biB 3asBkn), «MoveOrder»
(0T3bIB 3asBKM C OAHOBPEMEHHOW Modayel 3asiBkM C MHbIMK ycnoBusimm Caenku), «DelUserOrders»
(oT3bIB Mapbl 3asiBOK C OAHOBPEMEHHOM noaadver napbl 3asiBOK C WMHbIMM ycnosusMn Caenok)
NPU3HaAETCA OWMOOYHBIMKY, €CIM B XOA€E BbINOMHEHUSI TPAH3aKUMM el 6bl1 NPUCBOEH OAMH U3 KOZAOB
OLINOKM, yKa3aHHbIX B Tabnuue 2.

3.3.2. Pacuetr BennumHbl Cbopa 3a owmboyHble TpaH3akuuu, OT/IM4YHble OT owubok Flood
Control (nanee — C60p 3a npoune ownbOYHbIE TPaH3aKLMK) NPOU3BOANTCS MO opMyre:

TranFee, = min (Capyax; max (2 X2 X;;1 X > X))

C6op B3nMaeTcs B cnyyae, ecnu TranFee, > Capyy

MapameTpbl:

BennumHa Cbopa 3a npoune OWMbOoYHbIE TpaH3aKUMK, KOTOPbIM MPUCBOEH OAMH U3
TranFee,  KOAOB OWWOKM, yKa3aHHbIX B Tabnuue 2, coBeplleHHble B TedeHune Nepuoaa pacyéTa B

pyénsx;
OrpaHM4YeHne Ha MakcMManbHyto BenmumHy Coopa 3a npoune owmnboYHbIe TPaH3aKLUmMu,
Capyax yCTaHaBNMBAaEMOE pelleHNeM TexHUMYECKOro LUeHTpa W nybnukyemoe Ha caiTte

MNMAO MockoBckast bupxa;

OrpaHN4YeHne Ha MUHUManbHY BennmyunHy Cobopa 3a Npoyne oWKnbOYHbIE TPaH3aKUuK,
Capyin yCTaHaB/IMBaeEMOE pelleHMeM TeXHMYEeCKoro LueHTpa M nybnukyemoe Ha caiTe
NMAO Mockosckas bupxa,

X; 3HayeHMe, KOTOPOE PacCUMUTLIBAETCSA NMOCEKYH/IHO MO creaytollen hopmyne:
X = RoundDown W;O)
i (L_,_
roe:
cymMMa Bcex 6annoB 3a i-Tylo cekyHay (6annbl onpeaenaioTca B
Q: cooTBeTCTBUM C Tabnuuen 2);
(DYHKUMS MATEMATUUYECKOrO OKPYITIEHMS B MEHbLUYIO CTOPOHY C
RoundDown 3a/laHHOM TOYHOCTbIO;
NUMAT fAaHHoro WT/, KOTOpbIN paccuuTbiBaeTcss Mo Gopmyne u
Li OKpYrNAeTcs A0 LENbIX:




L: = 10 X /2 X Capacity;

roe:
nponyckHas cnocobHoctb WT/[, onpeaeneHHas B
Capacity; | nopsgke, npeaycCMOTpeHHOM pasgenamn 1 un 2,
AENCTBYIOLLASA B i-TytO CEKYHAY.
Ta6bnuua 2:
Tun Pe3ynbTaTt BbINOJIHEHUA Kon Bann
TpaH3akumn* ownbkun* Q
Bo3HMKNa Kpocc-caenka (31) Q1
HepgocTaTouyHO CpeacTB KMEeHTa (332) Q2
AddOrder HenoctaTouHo cpeacts 6pokepckolt hmpMbl (333) Q3
3asBka FOK He cBepeHa (4103) Q4
Celtyac 3Ta ceccust He uaet 3) Q5
DelOrder 3a$\l’BKa He HalipeHa (14) Q6
Cenvac ata ceccus He naet 3 Q7
Bo3HMKNa Kpocc-caenka (31) Q8
MoveOrder 3asiBKa He HalaeHa (50) Q9
HepocraToyHO CpeacTB KMeHTa (332) Q10
HenoctaTouyHo cpeacts 6pokepckolt hmpMbl (333) Q11
Celyac 3Ta ceccusi He uaet 3) Q12
TpaH3aKkuus 3asepLueHa YCneLHo, ) Q13
DelUserOrders N He yAaneHo HN OAHOM 3asiBKM
Celyac 3Ta ceccus He uaet 3) Q14

*B cOOTBETCTBUM C ONncaHMeM wwnto3a Plazall.

3.3.3. 3HadeHne 6annos Q1-Q14 ycrtaHaBnMBAlOTCA peleHneM TexXHUYEeCKoro LeHTpa U
ny6nukytoTcst Ha cante MAO MockoBckast Bupxa.

3.3.4. Co0opbl B3MMAKOTCA €XeAHEBHO MyTeM CrMCaHUS AEHEXHbIX CPeACTB C KIMPUHIOBbIX
pernctpoB [lonb3oBaTenen B COOTBETCTBMM C [lpaBunamm knvpuHra HebaHKOBCKOM KpeauTHOW
OpraHM3auMn — LEHTpanbHOro KOHTpareHTa «HauuoHanbHbii KnupuHrosbin LieHTp» (AKUMOHEpHoE

06LLecTBo).

3.4. lononHuTesibHble YC/I0BUS

3.4.1. Bupyxa npaBe NpUHATb pelleHne O NPUOCTAHOBKE BO3MOXXHOCTU MOAAYN, U3MEHEHUS U
cHaTua 3asBok UT/[ (3abnokmpoBaTb MAEHTUMUKATOP) AO OKOHYAHWUS BEYEPHEN AOMOMHUTENbHON
TOpProBoN ceccuu cneaytowero ToproBoro AHS Npy AOCTMXKEHUWM XOTS 6bl OAHOrO M3 CNeayoLmMX

YCIIOBUIA:




— BENYMHA OLIMBOYHBIX TpaH3aKLMi, coBepluaemblx ¢ UT/, NpeBbILLAET NOPOroBoe 3HauyeHue
OLWMBOYHBIX TPaH3aKUMI 3@ NEPUOA pacyeTa, YCTaHOBNEHHYIO TexHuyeckmum LeHTpoM (Block_err):

max (2x2xi;1x2xi2)>Block_err,

rae: xi — BeIMYMHa, paccunTbiBaeMasi B COOTBETCTBUN C MYHKTOM 3.3;
Block_err — mnoOporoBoe 3HayeHWe OWuboYHbIX TpaH3akuui 3a [lepuoa  pacyeTa,
yCTaHaBNMBaeMasi pelieHneM TexHUUYecKoro LeHTpa 1 nybnmkyeMoe Ha canTte TeXHUYECKOoro LeHTpa.

— Be/IM4YMHa HeahEKTUBHBIX TpaH3aKLMI, COBEPLIAEMbIX C UCMONb30BaHeM UT/, npeBbiuaeT
NOPOroBoe 3HauyeHne HeaheKTUBHBIX TPAH3aKUMIA 3a NeEPUOA pacyeTa, YCTaHOBNEHHOE TEXHNYECKUM
LeHTpom (Block_inef):

max (Zt—2(c+d) ;0)>Block_inef,

rae: t — KOMYeCcTBO Beex TpaH3aKLUMii, COBEPLLAEMbIX C MCMOSIb30BaHMeM UT/;

¢ — cyMMa 6upxkeBoro cbopa M KOMUCCMOHHOIO BO3HArpaXkaeHus 3a KIAMPUHE, noanexailero
ynnaTte 3a 3aknoveHne Caenok ¢ ykasaHveM UT/, 3a COOTBETCTBYHOLWMIA TOProBblii AE€HD;

d — 6ann ana Caenku, 3ak/loYeHHOW C yKasaHueM oaHoro u3 WT/, ycTaHaBnMBaEMbIN
pelleHMeM TeXHUYECKOro LeHTpa M Ny6NIMKYEMbIN Ha canTe TeXHUYECKoro LEHTpa;

Block_inef — noporoBoe  3HauyeHue HeaddheKkTMBHbIX TpaH3akumin 3a Mepuoa pacyeta,
yCTaHaB/IMBaeMas pelleHneM TEXHUYECKOro LIEHTPa 1 Ny6/MKyeMas Ha canTe TeXHUYECKoro LEHTpa.

3.4.2. B cnyyae ecnu akT NpeBbIEHUS KOMMYECTBA OWMOOYHBLIX U/Mnn HeadhdeKTUBHbLIX
TPaH3aKUmMii 3achMKCMpPOBaH B OTHOLUEHUWM Heckonbkux UT/, oTKpbITbIX Ansi Pa3aenoB ¢ oaMHaKoOBbIM
WMHH, TexHnyeckuit LeHTp BnpaBe 3abnokmpoBaTb Bce Takue UTA,.



