0420413 Pasgen 2. Pacuet pasamepa COBCTBEHHbIX CpeacTB NPodeCcCMoHaIbHOTo y4acTHUKA

HaunmeHoBaHune nokasartens 2020-09-30
CrtoumocTb
aKkTuBoB/0b6A3aTeNnbLCTB
AKTUBbI

PacyeT pasmepa cobcTBEHHbIX CpeacTB NPodecCMOoHaNbHOMO YHaCTHMKA PbIHKA
LEeHHbIX Bymar-[leHeKHble cpeacTBa NPOoPeccoHaNbHOro YYacTHUKA,
HaxoaAalmecs B Kacce

PacueT pasmepa cobCTBEHHBIX CPeacTB NPoheccoHaNbHOro YYacTHMKA PbIHKa
LLeHHbIX bymar-fleHeKHble cpeacTBa NPodeccroHaNbHOro YYacTHUKA U ero
K/IMEHTOB, Hax0AALLIMECA Ha ero PacYeTHbIX CYETaxX U CreumanbHbiX 6aHKOBCKUX
cYeTax B KPEeAWUTHbIX OPraHM3aLMAX U MHOCTPAHHbIX HaHKax
110321 216.63

PacyeT pa3mepa cobCTBEHHbIX CPpeAcTB NPodecCcMoHaIbHOroO YHaCTHMKA PbIHKA
LeHHbIX Bymar-[leHe)KkHble cpeacTBa NPodeccnoHabHOro y4acTHUKa BO BKIaAax
(menosuTax) B KpeAUTHbIX OpraHMU3aUMAX U MHOCTPaHHbIX baHKax (3a
NCK/ItOYEHNEM CyBOPANHUPOBAHHbIX AEM03UTOB), @ TaKXKe CYMMbl MPOLEHTOB,
NPUYUTAIOLLMXCA MO BKAAAY (4emno3unTy) Ha pacHeTHyto aaty

PacyeT pasmepa cobCcTBEHHbIX CpeacTB NPodecCMOoHaNbHOMO YHaCTHUKA PbIHKA
LEeHHbIX 6ymar-[paroueHHble MeTannbl NPodecCMOHaNbHOMO YHaCTHUKA BO
BKNaZax (£enosunTax) B KpeAUTHbIX OPraHM3aLMax U MHOCTPaHHbIX 6aHKax, a
TaKXe CYMMbl MPOLLEHTOB, NMPUYUTAIOLLMXCA MO BKAAAY (4eno3uTy) Ha pacyeTHyo

Aaty

PacueT pasmepa cobCTBEHHBIX CPeacTB NPodeccoHaNbHOro YYacTHMKA PbIHKA
LLeHHbIX bymar-[paroLeHHble MeTaabl NPodeccUoHabHOro Y4acTHUKA Ha ero
cyeTax B KpeAMUTHbIX OpraHM3aumax

PacyeT pasmepa cobcTBEHHbIX CpeacTB NPodecCMoHaNbHOMO YHaCTHMKA PbIHKA
LEeHHbIX Bymar-[leHeKHble cpeacTBa NPOoPeccnoHaNbHOro YYacTHUKA,
nepesaHHble Mo AOroBOpY AOBEPUTENILHOTO YNPaBAEHUA YNpaBasatoLemy 1 (uam)
WMHOCTPaHHOMY ALY, MMEOLLEMY MPABO B COOTBETCTBMM C €F0 JIMYHbIM 3aKOHOM
OCYLLECTB/ATb AEATE/NILHOCTb MO YNPaBAEHMUIO LLEHHbIMW Bymaramu

PacyeT pasmepa cobCcTBEHHbIX CpeacTB NPodecCMoHaNbHOMO YHaCTHMKA PbIHKA

LeHHbIX Bymar-[leHeKHble cpeacTBa NPodeccCMOoHaNbHOro y4acTHUKA U ero

KNMEHTOB, NepeaaHHble Mo 4OroBopy 0 6poKepckom obcnyKMBaHUN GpoKepy U

(nnn) MHocTpaHHOMY KLY 16017 889.86

PacyeT pasmepa cobCcTBEHHbIX CpeacTB NPodecCMOoHaNbHOMO YHaCTHMKA PbIHKA
LeHHbIX Bymar-[leHeKHble cpeacTBa NPodeccCMOoHaNbHOro y4acTHUKA U ero
K/WEHTOB, NepesaHHble B obecrneyeHne UCNOoIHEHNA 06A3aTeNbCTB
npodeccuoHanbHOro y4acTHUKA U (MAK) ero KAMEHTOB, BKAtOYan
WHAMBUAYA/IbHOE U KOJIIEKTUBHOE KAMPUHIOBOE obecneyeHune

PacueT pasamepa cobcTBEHHbIX CpeacTB NPodeccMoHaNbHOMo YYacTHUKa PbiHKa
LEeHHbIX bymar-[iparoLeHHble MeTan/ibl NPodheccMoHaNbHOIO YHaCTHUKa,
nepegaHHble B obecrneyeHne ncnoaHeHUa 06a3aTenbCTs NpodeccMoHanbHOro
YYaCTHWKa, BKIOYas UHAMBUAYA/IbHOE U KOIEKTUBHOE KIMPUHIOBOE
obecneyeHune




PacyeT pasmepa cobcTBEHHbIX CpeacTB NPodecCMoHaNbHOMO YHaCTHMKA PbIHKA
LEeHHbIX Bymar-LleHHble 6ymarn npodeccMoHanbHOro yYacTHMUKa, nepeaaHHblie B
obecneyeHne UcnonHeHUA 06a3aTeNnbCTB NPOdPEeCcCMOHaNbHOMO YHACTHUKA,
BKKOYAA MHAMBUAYANbHOE U KONIEKTUBHOE KNMPUHroBoe obecnedyeHune

Pacuet pasamepa cobcTBEHHbIX CpeacTB NPodheccMoHaIbHOMO Y4aCTHMKa PblHKA

LeHHbIx bymar-[lebutopckasa 3a401KeHHOCTb MO Bbin/aTe NpodeccnoHaibHOMY

YHYACTHUKY BO3HarpaxKaeHuit 1 BO3MELLEHWUIO Pacxo40B Mo 4OroBopam o

BO3MEe34HOM OKa3aHuu ycayr 2 089 543.45

PacueT pasamepa cobcTBEHHbIX CpeacTB NPpodeccMoHaNbHOMO YYacTHUKa PbiHKa
LEeHHbIx bymar-[lebutopckasa 3a401KeHHOCTb MO NaaTe, B3MMaeMow
PEerMcTpaTopoM C 3aperMcTpPMPOBaHHbIX UL, 38 MPOBeaeHMe onepaLmii No
JIMLLEBBIM CYETaM U 3a NpeaocTaBieHme NHGopmMaLMn U3 peecTpa BAadeNbLEB
LeHHbIX Bymar (418 npodeccroHanbHbIX Y4aCTHUKOB, ABAAIOLLMXCA
perucTpaTopamm)

PacueT pasmepa cobCTBEHHbIX CPeacTB NPodeccoHaNbHOro YYacTHMKA PbIHKA
LLeHHbIX bymar-MapunHanbHble 3ailimbl, NPEAOCTaBEHHbIE KNNEHTaM
NPodeccMoHaibHOro y4acTHWKa, UMEIOLLLETO IMLLEH3UNIO Ha OCYLLECTBAEHNE
H6pPOKepPCKOW AeATEeNbHOCTM, OTHECEHHbIM B COOTBETCTBUM C AOTOBOPOM O
BPOKEPCKOM 06CNYKUBAHUM K KAaTETOPMM KNUEHTOB C 0COBbLIM YPOBHEM PUCKA

PacueT pasmepa cobCTBEHHbIX CPeacTB NPoheccoHaNbHOro YYacTHMKA PbIHKA
LLeHHbIX bymar-MapunHanbHble 3aliMbl, NPEAOCTaBEHHbIE KNNEHTaM
NPodeccMoHaibHOro y4acTHWKa, UMEIOLLLETO IMLLEH3UNIO Ha OCYLLECTBAEHNE
HpPOKepPCKOW AeATEeNbHOCTM, OTHECEHHbIM B COOTBETCTBUM C AOTOBOPOM O
BPOKEPCKOM 06CNYKUBAHUM K KAaTErOPMUM KIMEHTOB CO CTaHAaPTHbLIM YPOBHEM
PUCKa MM KaTeropum KAMEHTOB C MOBbILEHHbIM YPOBHEM PUCKA

PacueT pasamepa cobcTBEHHbIX CPeAcTB NPodeccMoHabHOMO YHacTHMKa PblHKA

LEeHHbIX Oymar-AKLUUN POCCUACKUX SMUTEHTOB, ABAAIOLLMXCA NYOANYHBIMU

aKUMOHEPHbIMM 06LLLECTBAMM, U aKLLUN MHOCTPAHHbIX SMUTEHTOB, a TaK¥Ke

Oeno3nTapHble PacnnUCKM Ha HUX 117 290.16

PacyeT pasmepa cobcTBEHHbIX CpeacTB NPodecCMoHaNbHOMO YHaCTHMKA PbIHKA
LEeHHbIX 6ymar-061Mraumm POCCMMCKUX M MHOCTPAHHbIX SMUTEHTOB, 33
WCKNOYEHNEM CybOpANHMPOBAHHbIX M CTPYKTYPHbIX 06.1Mraumi
1077 679.20

PacyeT pasmepa cobcTBEHHbIX CpeacTB NPodecCMoHabHOMO YHaCTHMKA PbIHKA
LLEHHbIX 6ymar-MIHBECTULIMOHHbIE Nau NaeBbiX MHBECTULMOHHbIX GOHA0B, a TaKKe
LeHHble Bymarn MHOCTPaHHbIX IMUTEHTOB, KOTOPbIE B COOTBETCTBUM C UX JINYHbBIM
3aKOHOM OTHOCATCA K CXEMaM KOJIIEKTUBHOFO MHBECTMPOBAHMA UAN CXEMAM
COBMECTHOrO MHBECTUPOBAHUA KaK ¢ obpasoBaHneM, Tak U 6e3 obpasoBaHUsA
HOPUANYECKOTO ANLA

PacueT pasmepa cobCTBEHHBIX CPeacTB NPodeccoHaNbHOro YYacTHMKA PbIHKA
LLeHHbIX Bymar-MnoteyHble cepTUdUKaTbl y4acTua

Pacuet pasamepa cobcTBEHHbIX CPeacTB NPodheccMoHaIbHOMO YHaCTHUKa PblHKA
LEeHHbIX bymar-UHble pUHAHCOBbIE aKTMBbI, MPEeAYCMOTPEHHbIE NOAMYHKTOM
2.1.15 noanyHkKTa 2.1 YKa3aHunAa baHka Poccum



OTNnOXKEeHHble HANIOrOBblE AaKTUBbI MPOPECCUMOHANBHOMO Y4ACTHMKA B CYMME, HE
MPEBbILLAOLLEN OTNIOKEHHbIX HANOTOBbIX 0643aTeNbCTB NPOPECCMOHANBHOIO
Yy4YaCTHUKA 329130.00

PacueT pasmepa cobCTBEHHbIX CPeacTB NPodheccoHaNbHOro YYacTHMKA PbIHKA
LLeHHbIX bymar-HeBuXnMOeE MMYLLECTBO NPOdECCMOHANbHOIO YYaCTHMKA,
ncnosibayemoe A8 ocyLecTsaeHna npodeccnoHanbHOM AeATeIbHOCTU Ha PblIHKE
LLeHHbIX Bymar 1 (Uau) gna ero ynpaBaeHYeCcKUX Hy»Ka, NpuHAToe
NpPodeccMoHaibHbIM YH4aCTHMKOM K BYXraaTepcKoMy y4eTy B KayeCTBe OCHOBHbIX
cpeacTs

O6as3arenbcrBa

®uHaHcoBble 0653aTeNIbCTBA, OLLEeHNBAEeMble MO CNPaBeaaNBOIM CTOMMOCTU Yepes
NpubbINbL NN YOBITOK, B TOM YNCAE:

PacyeT pasmepa cobCcTBEHHbIX CpeacTB NPodecCMOHaNbHOMO YHaCTHUKA PbIHKA
LEeHHbIX Bymar-duHaHcoBble 06A3aTeNbCTBa, B 06a3aTeIbHOM NopagKe
Knaccuduumpyemblie Kak oLeHMBaemMble Mo cnpaBesIMBON CTOMMOCTH Yepes
NpubbINbL NN YOBITOK

¢dU1HaHCcoBble 0653aTeNbCTBA, KNaccuduLmpyemble Kak OLeHNBaeMble Mo
CrnpaBea/IMBOM CTOMMOCTM Yepes Npubblib UAK YBbITOK NO YCMOTPEHUIO
HeKpeauTHOM GUHAHCOBOM opraHU3aLmm

PacueT pasmepa cobCTBEHHbIX CPeacTB NPoheccoHaNbHOro YYacTHMKA PbIHKA
LeHHbIX bymar-duHaHcoBble 0643aTebCTBa, OLEHNBAEMbIE MO

aMOPTU3UPOBAHHOM CTOMMOCTU, B TOM YUCAE: 105 365 250.59
Pacuet pasamepa cobcTBEHHbIX CPeAcTB NPodeccMoHaIbHOMO YHacTHMKA PblHKA
LLleHHbIX Bymar-cpeacTBa KANEHTOB 105 319 108.39

PacyeT pasmepa cobCcTBEHHbIX CpeacTB NPodecCMoHaIbHOMO YHaCTHMKA PbIHKA
LLEHHbIX Bymar-KpeauTbl, 3aliMbl M NpoYMe NPUBAEYEHHbIE CPeACTBa

PacyeT pa3mepa cobCcTBEHHbIX CPeacTB NPodecCcMoHaIbHOro yHaCTHMKA PbiHKa
LLEeHHbIX Bymar-BbinyLeHHble A0/r0Bble LEeHHble bymaru

Pacuet pasamepa cobcTBEHHbIX CpeAcTB NPodeccMoHaIbHOMO Y4acTHUKa PblHKA
LeHHbIx bymar-KpeanTopckan 3a4,0/1KeHHOCTb 46 142.20

PacyeT pasmepa cobcTBEHHbIX CpeacTB NPodecCMoHaIbHOTO YHAaCTHMKA PbIHKA
LeHHbIx bymar-0O6a3aTenbcTBa BblObIBAOLLMX FPYMM, KAACCUPULIMPOBAHHDBIX KaK
npegHasHayeHHble ANA NPOAAXKM

PacyeT pasmepa cobCcTBEHHbIX CpeacTB NPodecCMoHaNbHOMO YHaCTHMKA PbIHKA
LEeHHbIX 6ymar-O6s3aTeIbCTBa MO BO3HArpasKAeHUAM paboTHMKaM MO OKOHYaHUK
TPYA0BOW AeATe/IbHOCTU, HE OrPaHUYEHHbIM GUKCUPYEMbIMM N1aTexXaMu

PacyeT pasmepa cobCcTBEHHbIX CpeacTB NPodecCMoHaNbHOMO YHaCTHMKA PbIHKA
LEeHHbIX 6ymar-06s3aTeNIbCTBO MO TEKYLLEMY HaNory Ha NPUbbIIb

PacyeT pasmepa cobcTBEHHbIX CpeacTB NPodecCMoHabHOMO YHaCTHMKA PbIHKA

LeHHbIX bymar-OT/10}KeHHble Hanorosble 0683aTenbCTBa 329 130.00
PacueT pasamepa cobcTBEHHbIX CPeAcTB NPodeccMoHaIbHOMO YHacTHMKA PblHKA
LLleHHbIX bymar-Pe3epBbl - oLleHOYHble 0653aTeNbCTBa 3369 014.10

PacyeT pasmepa cobcTBEHHbIX CpeacTB NPodecCMoHabHOMO YHaCTHMKA PbIHKA
LEeHHbIX 6ymar-lMpouyme ob6s3aTeNbCTBA

Utoro AKTUBDI: 129 952 749.30

Utoro MNaccusbi: 109 063 394.69

Pasmep cob6CTBEHHDbIX CPeacTB: 20 889 354.61
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