YTBEPXXAEHDI
npukasom MAO MockoBckas bupxa
oT «02» mnonsa 2025 r. NeMB-1-2025-2445

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. 1B paccuuTbiBaeTcqd Ha OCHOBaHMM KONWYeCTBa 3asiBOK, NoAaHHbIX [lonb3oBaTenemM B
CucreMy TOproB B Creayowmx pexmMax Topros:

—  PE&XWM OCHOBHbIX TOProB;
—  pexum Topros «Obnurauun [ — PeXXnm OCHOBHbIX TOProB»;

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

—  pexwum Topros «KBas. MHBECTOPbI — PeXMM OCHOBHbIX TOProB»;

—  PpeXWM TOProB KPYMHbIMW MaKeTaMu LieHHbIX bymar;

—  pexXxum Topros «HenosHble N0TbI».

- PEXWUM OCHOBHbIX TOProB T+;

- pexum Topros «KBasn. MHBECTOPbl — PeXWM OCHOBHbIX TOPros T+>.

1.3. [1B B3umaeTcs OTAENbHO:

—  No 3asBKaM, noAaHHbIM [lonb3oBaTenem 3a cBoM cyeT. [lpy 3TOM  KONMYECTBO
NPUCBOEHHbIX YYacTHUKY TOproB MaeHTUdunKaTopoB TexHU4Yeckoro goctyna (aanee — UT[) He BnnseT
Ha pa3mep [B;

—  No 3asBKaM, noAaHHbIM [Nonb3oBaTenem 3a cyeT GuUanyeckoro nmua, pnaMyeckoro nmua
UNn yupeauTens ynpasneHus, SBASIOWErocs KnneHToM [Monb3oBaTtens n (Mnu) KIMeHToM 6pokepa
(ynpaensiowiero), nMbo oT UMEHN N 3a CYET CBOEr0 K/MEHTA, ABMSOWErocs YYacTHUKOM KIIMPUHra,
apnsowerocs kimeHToMm [Monb3oBaTtens (fanee — KnueHT). [pu 3ToM maeHTUdMKaumsa KnveHTta
NpOM3BOAMUTCH MO [AaHHbIM, WCMOMb30BaHHbIM Mpu  ero peructpauumn: Homep WHH, Homep
obLierpaxxgaHckoro nacnopTa rpaxaaHnHa 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, HauMHas Cco [HS, B KOTOPOM pacCYMTaHHOe B COOTBEeTCTBMM C n.n. 1.7.
3HauyeHne [IB cOOTBETCTBEHHO MO 3asiBKaM, MoJaHHbIM [10Nb30BaTENEM 3a CBOW CYET WM 3@ CYET
KnueHTa, NpyMHUMAET NOSIOXUTENbHOE 3HaUeHne NOBTOPHO.

1.5. B noanexuT ynnate B PacYeTHbll AeHb, MO MTOraM KOTOPOro paccumtaH [B wnu Ha
cnegylowmi  pabounn aeHb B nopsigke, onpeaeneHHoM [MpaBunamu  knnpuHra HebaHKoBCKOM
KPeAMTHOW OpraHvM3aumMnm — LEHTPasibHOro KOHTpareHTa «HaumoHanbHbii KnupuHrosbin LleHTp»
(AkumoHepHoe obuecTBo) (aanee - MNMpaBnnamm KNUpPUHra).

1.6. lMoporoBoe 3HauyeHWe konuuyecTBa 3asaBOK coctasnseT 100 000 (CTo ThiCAY) 3asBOK B
KaneHAapHbIM AeHb, B KOTOPOM MPOBOAUINCE TOPIU.

1.7. ®opmyna pacdeTta pa3mepa [B:

C*F
JIB = max (Orders — round (T) ; 0) * M,
Orders = Y.(Orders;”?),
Ordersitype = (Nitype + max(Nitype — 1000 000; 0) * K) * L

roe:

Orders;”P°- npuBeneHHoe KONMUECTBO 3as1BOK, NOAAHHbIX M0Nb30BaTENEM OT CBOEro MMeHM ¢
3a CBOW CYET WM OT CBOEro MMeHM M 3a cyeT KnneHta B CUCTEMy TOProB C MCMOMb30BaHWEM YCTyr
MAO MockoBckass Bupxa, 3a KaneHaapHbli [eHb, B KOTOPOM MNPOBOAWMAWCH TOPru. TwMbl 3asiBOK
onpeaensoTcs NPU3HAKOM UK HabopoM NPU3HAKOB NOAAHHBIX 3asBOK (i):

3asiBKa C Npu3HakoM 3asBka MapkeT-Melkepa;

3asBka ¢ npu3Hakamu 3asBka MapkeT-Meikepa u «Passive Only» oAHOBpEMEHHO;
3asiBKka € npusHakoM «Passive Only»;

—  OcrTanbHble TUMbl 3a8BOK.

type
Ni yp

CBOWM CYET WM OT CBOEro MMeHM M 3a cyeT KnmeHTa B CuCTeMy TOProB C Ucnonb3oBaHneM ycnyr NMAO
MockoBckast Bupxka, 3a kaneHaapHbIM AeHb, B KOTOPOM NMPOBOAUIUCL TOPrK, B COOTBETCTBUM C TUMAMU
NoAaHHbIX 3asBOK i.

K — k03 UUMNEHT, yunTbIBaOWMI Hannume npusHaka «Passive Only» B nogaHHbIX 3asiBKax,

- ('.I)aKTVI‘—IeCKOG KOMIMYECTBO 3as1BOK, NMoAaHHbIX [lonb3oBaTeneM OT CBOEro MMEHU U 3a

paseH 0,5 (Honb uenbiX NATb AecaTbIX) ANns 3as8BoK 6e3 npusHaka «Passive Only», paseH 1 (eanHuue)
NSl BCeX 3as1BOK C NPU3HAKOM «Passive Only».
L — KO3(pPUUMEHT NMKBMAHOCTN akTMBa, paseH 0,5 (HONb LenbiX NaTb AECATbIX) ANS 3asBOK,
MOMeYEHHbIX MPU3HAKOM «3asiBka MapKeT-Melikepa», paBeH 1 (eanHuue) Ans BCcex OCTaslbHbIX 3asiBOK;
Orders — obuiee (cymMMa) npuBeaeHHOE KONMYECTBO 3asiBOK.



C — CyMMapHbIi 06beM CAENOK C LEHHbIMU ByMaramu, 3aKk/IlOYEHHBIX 3@ Ka/leHAapHbIN AeHb, B
KOTOPOM MpoBOAWMANCL Topri, MNonb3oBaTenem 3a CBOW CYET MK 3a cyeT KnveHTa B pexunmax Topros,
yKasaHHbix B 1. 1.1.;

F — kO3(pdUUMEHT yyeTa KOMUCCMOHHOIO Bo3HarpaxaeHus, paseH 0,01% (Honb uenbix oaHa
coTasi NpoLEHTA);

k — K0a(bpurUmMeHT BMSAHUS BO3HarpaxkaeHus Ha [1B, paseH 0,07 (HOMb UenbiX CeMb COTbIX);

M — koadpdpuumneHT ctoumoctu 1B, paseH 0,02 (HONb LenbixX ABe COTbIE);

max () — dyHKums BblIbopa HanbosbLlIEero YNCNEHHOro 3Ha4YeH s ;

round () — GYyHKUMS MAaTEMATUYECKOrO OKPYriieHMs A0 LenbiX.

[B B3uMaeTca B pybnax P®. MakcumanbHbIM pa3mep B3vMaeMmoro [AB He MOXeT cocTaBnsitb 6onee
1 500 000,00 py6nen (oaHOrO MUANIMOHA MATUCOT ThicsY pybnei 00 koneek) B KaneHAapHbIM AeHb, B
KOTOPOM MpOBOAW/IUCE TOPI.

PASOENNT II. [onosIHUTENbHbIA KOMMCCMOHHbIA Cc6Op 3a  npepocTaB/ieHME
MHTErpMpoBaHHOro TEXHOJIOFMYECKOro cepBuMcCa B CJlyyae MpeBbllUEeHUs MNOpPOroBoro
3HaYeHUs! KOJIMYecTBa 3asiBOK, NoAaHHbIX YYacTHMKOM TOProB Ha BaJIlOTHOM pbliHKE W
pbIHKE AparoueHHbIX MEeTaJU10B NMPU 3aK/1IF0YEHUN CAEJIOK C UHOCTPAaHHOM BasntoToun (Aanee
— AKC)

2.1. Pa3mep AKC paccunTbiBaeTcs OTAENbHO MO naeHTUdUKaTopaM YYacTHUKOB TOProB, Kogam
K/IMEHTOB YYaCTHWKOB TOProB U MAEHTUMKATOpaM Y4YaCTHMKOB TOProB, BbICTYNAOWMX B KayecTse
MapKeT-MelKepoB (Aanee — yHUKasbHbIe KOoAbl), MO cneaytoLein popmyne:

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

roe:

3 MAH py6. — MakcuManbHas BenunuunHa [KC, B3MMaeMasi Mo COOTBETCTBYIOLWEMY YHUKANbHOMY
KoAy 3a AeHb;

3 MAH WT. — MakCcMManbHoe KonuMyectBo 6ecnnaTHbIX 3asiBOK MO  COOTBETCTBYHOLLEMY
YHUKanbHOMY KOAy 3a AeHb, NpeaocTaBnsieMoe Ans yyYacTHWKa, B cyvae AOCTMXKEHUS UM MpoLeHTa
obopota caenok no poiHKY (napametp R dopmynbl pacyeta AKC), npy KOTOPOM 3TOT Y4YaCTHUK
ocBoboxaaeTcs ot ynnatel KC;

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

ORDERS1 — Konn4yectBO 3asBOK (KpOMe 3asiBOK Ha 3ak/lodeHWe aapecHbIX CAENoK W
6e3agpecHbIX CAENoK TuMa «BCEM» WM 3asiBOK HA 3aK/OYeHMe CAENOK CBOM, CBOM KOHTPAKTOB,
NOCTaBOYHbIX (PbIOYEPCOB), NOAAHHBLIX YYACTHUKOM TOProB N0 COOTBETCTBYIOLMM YHUKANbHLIM KOAAM
B TEYEHME TOProBOro AHA!, MO MHCTPYMEHTAM, B OTHOLIEHUM KOTOPbIX YUYACTHUK TOProB HE SIBISIETCS
MapKeT-MelKepoM;

1 TepMUH «TOpProBbIi A€Hb» NMOHUMAETCS B 3HAYEHWUM, YCTAaHOBNEHHOM B lNpaBunax opraHn3oBaHHbIX Topros MAO 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.



ORDERS2 — KONMMYecTBO 3asBOK (KpOME 3asiBOK Ha 3aK/loYeHMe afpecHbIX CAENOoK WU
6e3agpecHbIX CAeNoK TWMa «BCEM» WM 3asBOK Ha 3aK/IlOYeHWe CAENOK CBOM, CBOM KOHTPAKTOB,
MOCTaBOYHbIX (hbOYEPCOB), MOAAHHBIX YYAaCTHMKOM TOProB MO COOTBETCTBYIOLUMM YHUKAbHbIM KOAaM
B TeYeHMe TOProBoro AHs, MO MHCTPYMEHTaM, B OTHOLIEHWM KOTOPbIX YYacTHUK TOProB SIBNASIETCA
MapKEeT-MeNKepOM;

L1 — Ko3(pPUUMEHT NMKBMAHOCTU aKTMBA, YCTAHaBNMBaeTCs paBHbIM 1 (eauHuue) - no
WHCTPYMEHTaM, B OTHOLLEHUM KOTOPbIX YUYaCTHUK TOProB HE SIBNISIETCS MapKET-MEUKEPOM;

L2 — KO3(pPMUMEHT NMKBMAOHOCTU aKTMBa, YCTaHaBnmnBaeTca paBHbiM 0,5 (NATb AecaTbiX) — No
MHCTPYMEHTaM, B OTHOLLEHWUM KOTOPbIX YUYaCTHMK TOProB SIBASIETC MapKET-MENKEPOM;

T*K — KONMYeCcTBO 3asBOK, KOMMEHCMPOBAaHHbIX OO6bLEMOM 3aK/OYEHHbIX CAENOK Mo
COOTBETCTBYIOLLEMY YHUKANbHOMY KOAY, NepecynTaHHbIM B pybnn, rae:

T — cyMMapHbIi 060pOT MO COOTBETCTBYHIOLLEMY YHUKANIbHOMY KOAy B pybnsx (C TOYHOCTbIO A0
Koneek) NO cAenkaM C WHOCTPAHHOW BasiOTOW, He SBASOWMMUCS aApecHbIMU  CAeNKaMu,
6e3agpecHbIMM  caenkaMu Tuna <«BCEM», CAeNKaMuM CBOM, CBOM KOHTPaKTaMu, MOCTaBOYHbIMUI
(bbtoyepcamu, 3aKOHEHHBIM MO COOTBETCTBYIOLLEMY YHUKANBHOMY KOAY 3@ TOProBbli AeHb. O60poT no
napaM, B KOTOpbIX HET pybnen, paccuMTbiBAaETCA MyTEM YMHOXEHMS 06beMa CAENKM B COMPSKEHHOW
Ba/toTe Ha Kypc baHka Poccum no 3Tor BantoTe K py6sto, YCTaHOBNEHHbIN Ha A€Hb TOPros.;

D — cyMMapHblin 060pOoT MO BCEM CAENKAM CMOT C MHOCTPAHHOM BantoTol B pybnsix (C TOYHOCTbIO
[0 KOMneek), He SBNSIWMMUCA afapecHbIMK caenkamu, 6e3agpecHbiMM CaenkamyM Tuna <«BCeM»,
3aK/Il0YEHHBIM BCEMM YUYACTHUKAMM TOProB M UX KIMEHTaMM 3a TOProBbiii AeHb. O60poT no napam, B
KOTOpbIX HET pybier, pacCunUTbIBAETCS MyTEM YMHOXEHMSI 0O6beMa CAENKN B CONPSXKEHHON BantoTe Ha
Kypc baHka Poccum no aTow BantoTe K pybnto, yCTaHOBNEHHbIM Ha A€Hb TOProB;

R — npoueHT obopoTa CAENOK CrnoT C WMHOCTPaHHOW BanloTOM, MO COOTBETCTBYOLLEMY
YHUKaNbHOMY Kody OT CyMMapHoOro o6opoTa Mo BCEM CAENKaM CNOT C WHOCTPAHHOM BatoTOW,
onpeaeneHHoro B napametpe D, npn gocTmxeHun u npesbiweHnn kotoporo [KC He paccunTbiBaeTcs
N He B3MMAEeTCs, YyCTaHaBMBaeTCsl paBHbIM 3% (Tpu NpoueHTa);

K — koadhdumumeHT yueta obopoTa no caenkam Ha pacyet KC, coctasnser:

(a) 0,04% (aBe coTbIX NpoueHTa) B paboune* aHKU, 3a UCKIIOYEHMEM YKa3aHHbIX B NOAMYHKTE
(6) onpeaeneHunsa HacTosiwero KoadduumeHTta K;

(6) 0,08% (4eTblpe cOTbIX NMpoueHTa) B Hepaboune* aHU (BbIXOAHbIE U NPa3gHUYHbIE AHK), @
Takxke paboune aHKU, nepeHeceHHble Ha cyb6oTy (C6.) n/nnu BockpeceHbe (Bc.) (paboune C6. n/nnu
Bc.), B KOTOpble NPOBOASATCS TOpru (AOCTYNHA nojava 3asiBOK Ha COBEpLUEHne CAENOK CroT).

* - nog pabourMn n HepabouMMKn OHS MOHUMAIOTCS AHW, OnpeaeneHHble NPOU3BOACTBEHHbIM
KaneHaapeM cornacHo 3akoHodaTenbcTey PO.

M— koaddumumeHT ctoumoctn [IKC, yctaHaBnmBaeTcs paBHbiM 0,1 (HOMb LenbIX 0aHa aecsaTas);
min () — PyHKUMS BbIBOpa HaUMEHbLLErO YUCIIEHHOMO 3HAYEHUS;

max () — dyHKums Bblibopa HanbonblUero YMCIEHHOro 3Ha4YeHns;

round () — GYHKUMS MaTEMATMYECKOrO OKPYrfieHns A0 UenbiX.

2.2. TloporoBoe 3HayeHWe KONM4YeCTBa 3asBOK, NMOAAHHbLIX OTAENbHO MO COOTBETCTBYOLEMY
YHUKANbHOMY KOA4Yy, B TeYeHue TOproBoro AHsl, B Cfiyyae npeBbileHns koToporo B3uMaeTtcs AKC,
coctasnset 30 000.



2.3. B cnyyae, ecnm OKC (no cOOTBETCTBYKOLWEMY YHUKaNbHOMY Koay) 6bin paccuvTaH
MoNOXNUTENbHO BnepBble, 06a3aTenbCcTBoO No onnate [KC B OTHOLWEHMM COOTBETCTBYIOLLErO KOAQ, He
BO3HMKaET.

2.4. OKC, paccuuTaHHbIA, B COOTBETCTBUW C NMYHKTOM 2.1, ynnauMBaeTcs YYaCTHUKOM TOpPros
B POCCMMCKMX pybnsax no wutoram ToproBoro AHa W yaepxuBaetcs HKO HKL (AO) c PK
COOTBETCTBYIOLLEro Y4YacTHUKA K/IMPUHra u rnepeuncnsetca B nonbdy NAO Mockosckas bupxa.

2.5. HKO HKL, (AO) B cootBeTcTBUM C [paBunamm knnpuHra yaepxmusaet AKC, noanexaiimi
ynnate YyactHukom Topros, ¢ PK YyacTHuKka KnnpuHra.

2.6. B cnyyae npeBblleHUs KONN4YeCcTBa 3asBOK (KPOMe 3asiBOK Ha 3aK/oueHue afpecHblX
caenok n 6esagpecHblX CAeNOK TUMa «BCEM» WM 3asiBOK Ha 3ak/lodeHne caenok CBOr, CBOM
KOHTPAKTOB, MOCTABOYHbIX (DblOYEPCOB, MOAAHHBLIX MO COOTBETCTBYIOWMM YHWUKANbHbIM KOAAM B
TeyeHne TOproeoro AHs, 3HadveHnsa 10 000 YwvactHuky TOproB Hanpasnsetca «OTyeT no
obsi3aTenbCcTBaM YuactHuka Ttopros no [ononHutensHoMy KomuccnmoHHoMmy C6opy (AKC)» (panee —
otyeT). OTyeT dhopMmpyeTcs No maeHTUdUKaTopy YJacTHMKa TOProB M HaMNpaBisSeTCs eMy B CPOKM,
YCTaHOBJ/IEHHbIE peLleHneM ynosHoMo4veHHoro opraHa MNMAO MockoBckas bupika, B Buae 351eKTpPOHHOro
Co0bLEeHNs NOCpeaACTBOM 3MEKTPOHHOrO A0KyMeHToobopoTa B ¢dopmate xml. ®dopMa u CTpyKTypa
OT4YeTa YTBEPXXAAKOTCA pelleHneM yrnonHoModeHHoro opraHa MNMAO MockoBckas Bupxka.

PASAEN III. [ononHutenbHble c60pbl 3a npeaocTaBlieHNE WMHTErpMpoBaHHOIO
TEXHOJIOrM4YecKoro cepsmca Ha CpOYHOM pbiHKe

3.1. lononHuTeNbHbIA C60p 3a oM60UHbIE TpaH3aKUuMK.

3.1.1. TpaH3akums Npu3HAeTCsl OWMOOYHOM, ECNIM B XOAE BbIMOSIHEHWUS TPaH3aKUuM el 6bin
NPUCBOEH OAWH U3 KOAOB OWMOKM, YKa3aHHbIX B MyHKTax 3.2 1 3.3.

3.1.2. Pacuyét JononHutenbHoro cbopa 3a ownboyHble TpaH3akumm nponssoauTtca ans UT/ 3a
Mepuoa BPEMEHU OT MOMEHTA NPUOCTAaHOBKM TOProB B LIENSX MPOBEAEHWUS BEUYEPHEN KIIMPUHIOBOW
ceccun  Tekywero ToproBoro AHa (BKIOYasi MNepBylO CEKyHAY MPUOCTAHOBKW) [0 MOMEHTa
MPUOCTaHOBKM TOProB B LiENSIX NMPOBEAEHUS BEYEPHEN KIIMPUHIOBOM Ceccumn cneaytowlero ToproBoro
AHS (He BKoYas NepByrO CeKyHAy NpUoCTaHoBKM) (Aanee — MNepuog pacyéra).

3.1.3. [JononHuTenbHbIN cbop 3a owmbouHble TpaH3aKuMK, yKasaHHbIM B MyHKTax 3.2 u 3.3,
B3MMaeTcs € Pa3gena KAMpUHIoBOro permcrpa, K Kotopomy npuesisaH UT[, ansg KotToporo onpeaenéx
[JononHnTenbHbIN cb6op 3a owmnboYHbIE TpaH3aKUMK.

3.2. C60p 3a ownbouHble TpaH3zakuuu Flood Control
3.2.1. Tpansakuus «AddOrder» (nogada 3asBkn), «DelOrder» (0T3bIB 3asBku), «MoveOrder»

(0T3bIB 3asiBKM C OAHOBPEMEHHOW Modayel 3asiBKM C UHbIMK ycnoBusmu Caenku), «DelUserOrders»
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(oT3bIB Napbl 3asBOK C OAHOBPEMEHHOW nofauyelt napbl 3asiBOK C WHbIMK ycnoBusMu CAesnok)
npu3HaeTcs olwnbouHon TpaH3sakumeii Flood Control, ecnv B xoze BbiNofHeHUs TpaH3akuum el 6bin
NpUCBOEH koA owmMbkn «9999» «[peBbilleH NIMMUT OTMPABKM TPaH3aKUMA ANs  AaHHOro
naeHTUdMKaTopa TEXHNYECKOrO AOCTYNa».

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

TranFloodpgr = min(XTranFloodggc, CapFloodyax)

Cb6op B3uMaeTcs B cnyyae, ecnu TranFloodggg > CapFloodyy

MNapameTpsbl:

BennunHa Cbopa 3a owmnbkmn Flood Control, coBepleHHble B TeyeHne [Mepuoaa

TranFloodggg .
pacyéTa, B pybnsx;
MakCMManbHO BO3MOXHOe 3HayeHne C6opa 3a owwnbkn Flood Control,
CapFloody,x  yCTaHaBNMBaeMoOeE pelleHneM TeXHNMYecKoro LeHTpa 1 nybnmkyemoe Ha caite MAO
MockoBckasa bupxa;
MMHUManNbHO BO3MOXHOe 3HadeHne C6opa 3a owwnbkm Flood Control,
CapFloodyy yCTaHaB/IMBAaEMbIN pelleHneM TeXHMYECKOro LeHTpa M nybnmkyeMoe Ha cauTe
MNMAO MockoBckas bupxa*;
TranFloodsy, BennunHa C6opa 3a OLLIVI6KVIUF|OOd Control B cekyHAy, BenuMYMHA KOTOPOro
paccyMTbIBaETCA No crneaytowen gopmyne:
TranFloodgg

round (min (max (QFL ,round(

(Qr)’
<A>

0 — ecimu Qp, < 5% * 30 * Capacity;

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

roe:
QrL uncno owmnbok Flood Control 3a cekyHay;
nponyckHas  crnocobHocTb WT[, onpepeneHHas B Nopsake,
npefycMOTpeHHOM pasgenamm 1 1M 2 Hactoswmx Tapudos,
Capacity;

AeNCTBylOlWass B i-Tyl0 CekyHay, wu3MepsieMass B  eauHuuax
NpOV3BOANTENBHOCTH;

<A><B><(> YCTaHaBNMBaeMble pelieHneM TeXHUYECKOro LieHTpa U nybnmkyeMmble

napameTtpbl pacdeta Cbopa 3a owmbkm Flood Control,

Ha cavTe MAO MockoBckas bupxa.

round

dDYHKLMFI MaTEMATUYECKOro OKpyrneHunsa c 3aflaHHOM TOYHOCTbIO.

*B neps.ble 2 (aBa) MNeproga pacyeTa B Te4eHue KaneHaapHoro Mecsua, korga Coéop 3a ownbku Flood
Control npeBbiwaeTt CapFlood,,;y, Co0p 3a ownbkn Flood Control paccunTbiBaeTCS, HO HE B3UMAETCS.
Mepuoa pacyeTa OTHOCWUTCA K TOMY KaneHAapHOMY Mecsily, B KOTOPOM AaHHbli lMepuoa pacueta
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3aKaH4MBaeTCs.
3.3. C60p 3a ownbouHble TpaH3aKLUMK, OT/IMUYHBbIE OT own60k Flood Control

3.3.1. Tpan3akumns «AddOrder» (nogada 3asBku), «DelOrder» (oT3bIB 3asiBku), «MoveOrder»
(0T3bIB 3asiBKM C OJAHOBPEMEHHOW Modayel 3asiBKM C UHbIMK ycnoBusamu Caenkwn), «DelUserOrders»
(oT3blB Mapbl 3asiBOK C OAHOBPEMEHHOM Modadvert napbl 3asiBOK C MHbIMKU ycnoBusiMu Caenok)
NMPU3HAETCS OWMOOYHBIMKY, €CIM B XOAE BbIMOSIHEHUS TPaH3aKUMK el 6bl1 NPUCBOEH OAMH M3 KOAOB
OLINOKMN, yKa3aHHbIX B Tabnuue 2.

3.3.2. Pacuet BenuumHbl Cbopa 3a owmMbo4YHblE TpaH3akuum, OTNM4YHblE OT owmnbok Flood
Control (aanee — C60p 3a npoune owmbOoYHbIE TPaH3aKLUMK) NPOU3BOAUTCS MO (opMyre:

TranFee, = min (Cappyax; max (2 X ZXi; 1 X ZXiZ))

C6op B3MMaeTcs B ciiyyae, ecnn TranFee, > Capyy

MNapameTpsbl:

BennumHa Cbopa 3a npoune owmboYHble TPaH3aKLUMKM, KOTOPbIM MPUCBOEH OAWH U3
TranFee, = KOAOB OWWNOKK, yKa3aHHbIX B Tabnuue 2, coBeplueHHble B TeveHne Nepuoga pacyéTa B

pybnsx;
OrpaHMYeHne Ha MakCuManbHyto BenmumHy Coopa 3a npoyure oWnboYHbIE TpaH3aKuum,
Capyax yCTaHaB/IMBAaeEMOe peLleHMEM TEXHUYECKOro LEHTpa W nybriuMKyemMoe Ha canTe

MNMAO MockoBckas bupxa;
OorpaHMyeHne Ha MMHUManbHY BennumHy Cbopa 3a npoyre oWnbOoYHbIE TPpaH3aKUuK,
Capyin yCTaHaB/IMBaeMoe pelleHneM TeXHUYEeCKoro LueHTpa W nybnukyemoe Ha canTe
NMAO Mockosckas bupxa,

X; 3HaYEeHMe, KOTOPOE PacCUMTLIBAETCA MOCEKYHAHO MO cneaytolei dopmyne:

X; = RoundDown (%; 0)
i

roe:

cymma Bcex 6annoB 3a i-Ty0 cekyHay (6annbl onpepensoTcs B
Qi cooTBeTCcTBMM C Tabnuuen 2);

(PYyHKLUMS MaTEMATUYECKOrO OKPYrNEHUSI B MEHbLUYKD CTOPOHY C
RoundDown o anoit TouHOCTbIO;

NMMMUT AaHHoro WUT/[, KOTOpbIA paccyMTbiBaeTcs no ¢opmyne u
L OKpYyrnsieTcs Ao uenbix:




L; =10 X /2 X Capacity;

roe:
nponyckHass cnocobHoctb WT/, onpepeneHHas B
Capacity; nopsiake, npeaycMOTPEHHOM pasgenamn 1 wn 2,
[AENCTBYIOLLANA B i-Tyl0 CEKYHAY.
Ta6bnuua 2:
Thn Pe3synbTaTt BbINOMIHEHUA Kon Bann
TpaH3akumn* ownbkn* Q
BosHukna kpocc-caenka (31) Q1
HepoctaTouyHO cpeacTs KneHTa (332) Q2
AddOrder HepnocTtaTouHo cpeacts 6pokepckont hvpMbl (333) Q3
3asska FOK He cBeneHa (4103) Q4
Celtyac 3Ta ceccusi He uaeT 3) Q5
DelOrder 3a;1|3|<a He HanaeHa (14) Q6
Cenvac 3Ta ceccust He naet 3) Q7
Bo3HukNa kpocc-caenka (31) Q8
MoveOrder 3asiBKa He HalaeHa (50) Q9
HenoctaTouHO CpeacTB KMeHTa (332) Q10
HepnocTtaTouHo cpeacts 6pokepckont hvpMbl (333) Q11
Celtyac 3Ta ceccusi He uaet 3 Q12
TpaH3aKuna 3aBepLueHa ycreLHo, ©0) Q13
DelUserOrders M HE YAaNeHO HU OAHOW 3asiBKU
Ceiuac aTa ceccus He uaet 3) Q14

*B cOOTBETCTBMU C ONMCaHMeM LWwito3a Plazall.

3.3.3. 3HaveHne 6annos Q1-Q14 ycCTaHaBAMBAKOTCA peleHneM TeXHUYECKOro LeHTpa U
ny6nukytoTcst Ha carnTe MNMAO MockoBckas bupxa.

3.3.4. CO6opbl B3UMAOTCA €XeAHEBHO MyTEM CMMCAHWUS AEHEXHbIX CPeACTB C KIMPUHIOBbLIX
pernctpoB [lonb3oBatenen B COOTBETCTBMM C [paBunamm KaumpuHra HebaHKOBCKOM KpeauTHOW
OpraHM3aumMn — LEeHTpanbHOrO0 KOHTpareHTa «HaumoHanbHbin KnupuHroBbid LieHTp» (AKUMOHepHOe

o6L1ecTBO).

3.4. [lononHUTeNbHbIE YCII0OBUS

3.4.1. bupxa npaBe NPUHSTb pelleHne O NPUOCTAHOBKE BO3MOXHOCTW NoAayu, U3MEHEHUS U
CHATMS 3asBOK UT[ (3abnoknpoBaTb MAEHTUMOMKATOP) AO OKOHYAHWS BEYEPHEN AOMOSHUTENIbHOM
TOProBoM ceccun cneaytowero ToproBoro AHS NpU AOCTMXKEHUM XOTS 6bl OAHOMO M3 CreaytoLwmx

YCNOBWIA:




— BEIMYMHA OIMBOYHBIX TpaH3aKLUuii, coBepluaemMbix ¢ T/, NpeBbIlUaeT NoporoBoe 3Ha4YeHne
OLUIMBOYHbIX TPaH3aKLMI 3a NepUoA pacdeTa, YCTaHOBMEHHYO TexHudecknM LeHTpoM (Block_err):

max (2x2xi;1x2xi2)>Block_err,

rae: xi — BefiM4YMHa, paccunTbiBaeMasi B COOTBETCTBUM C NYHKTOM 3.3;
Block_err — nOpOroBoe 3HauyeHWe OoWuboYHbIX TpaH3akumMi 3a [lepuoa  pacyeTa,
yCTaHaB/MBaeMasi pelleHneM TexXHUYecKoro LeHTpa 1 nybnmMkyeMoe Ha cante TeXHUYECKOro LIEHTpa.

— BeNIMYMHa Hea(hEKTUBHBIX TPaH3aKLMM, COBEPLLAEMBIX C UCMoNb3oBaHNeM T/, npeBbillaeT
MOpPOroBoe 3HauyeHne HeahPEKTUBHBIX TPAH3aKLMUIMA 3a NEPUOA pacyeTa, YCTaHOBNEHHOE TEXHUYECKUM
ueHTpoM (Block_inef):

max (Zt—2(c+d) ;0)>Block_inef,

raoe: t — KoM4yecTBo Bcex TpaH3aKUMKM, COBEpPLUAEMbIX C UCronb3oBaHuem UT/;

¢ — CyMMa bupxxeBoro cbopa U KOMUCCMOHHOIO BO3HArpaXkAeHus 3a KIUPUHI, noanexaiiero
ynnate 3a 3akntodeHne Caenok ¢ ykasaHnem UT/, 3a cooTBETCTBYOWMIA TOProBbii AeHb;

d — 6ann ana Cpoenky, 3akIlOYEeHHOW C yKasaHuMeM oaHoro u3 WT/[, ycTaHaBIMBaeMbIM
peleHneM TexXHUYECKoro LeHTpa v Ny6/IMKyeMbl Ha caiTe TeXHUYeCKoro LeHTpa;

Block_inef — noporoBoe 3HauyeHne HeaddeKkTMBHbIX TpaH3akumn 3a [lepuoa pacyerta,
yCTaHaBMBaeMasi pelleHneM TeXHUYECKOro LieHTpa U NybnmkyeMasi Ha cante TeXHUYECKOro LeHTpa.

3.4.2. B cnyyae ecnn akT npeBblllEeHUs KONMYeCTBa OWMOOYHBIX W/ HeabhEKTUBHBIX
TpaH3aKUMin 3acMKCMPOBaH B OTHOLUEHUWN HECKONbKUX UT/, oTKpbITbIX ANsi Pa3genos ¢ oavHaKoBbIM
MHH, TexHn4yecknin LeHTp BnpaBe 3abnokmpoBaTb Bce Takne UT/.



