0420413 Pa3gen 2. PacyeT pasmepa cobCTBEHHbIX CPeacTB NPOPEeCcCMOHANbHOIO Yy4aCcTHNKa

HanmeHoBaHue nokasatens 2020-03-31
CToumocTb
aKTnBoB/
AKTUBDI

PacueT pasmepa cobCTBEHHbIX CPeACTB NPOdPECcCMOHANbHOMO YHaCcTHMKA PbiHKA LieHHbIX 6ymar-JeHexHble cpeacTBa NnpodeccnoHanbHOro
YYaCTHUKa, Haxo4ALLmMecn B Kacce

PacueT pasmepa cobcTBEHHbIX CpeAcTB NPOdPecCcMOHaIbHOTO YHaCTHMKA PbiHKA LieHHbIX 6ymar-JeHeHble cpeacTBa NpodeccnoHanbHOro
YYaCTHMKa U ero K/IMEHTOB, HAaXOAALLMECA Ha €r0 PacYETHbIX CYETAX U cneuunasnbHbiX 6AHKOBCKUX CHETAX B KPEAUTHbIX OpPraHU3aLmsax 1
MHOCTPaHHbIX 6aHKax 12 238 729.65

PacueT pasmepa cobcTBEHHbIX CpeAcTB NPOodPecCcMoHaIbHOTO YHacTHMKA PbiHKA LieHHbIX 6ymar-JeHekHble cpeacTBa NpodeccnoHanbHOro
YYaCTHUKa BO BKMaZax (Aeno3nTax) B KPeAUTHbIX OPraHM3aLmMAaX MU MHOCTPaHHbIX 6aHKax (3a UckaouyeHnem cybopaMHUPOBaHHbIX
[AEn03nNTOB), @ TaKXKE CYMMbl NMPOLLEHTOB, MPUYUTAIOLLMXCA MO BKAAAY (4€n03uTy) Ha pacyeTHyto aAaTty

PacueT paamepa cobCTBEHHbIX CPeACTB NPOdECCUMOHANBHOMO YHACTHUKA PbIHKA LeHHbIX 6ymar-[paroueHHble MeTanbl
npodeccMoHanbHOTo y4acTHMKa BO BKIaAaX (4eno3uTtax) B KpeAUTHbIX OPraHM3aLmaxX U MHOCTPaHHbIX BaHKax, a TaKKe CyMMbl MPOLLEHTOB,
NpUUYUTAIOLLMXCA NO BKAAAY (£,en03uTy) Ha pacyeTHyto AaTy

PacueT paamepa cobCTBEHHbIX CPeACTB NPOdECCMOHANBHOMO YHACTHUKA PbIHKA LeHHbIX 6ymar-[paroueHHble MeTanbl
npodeccMoHabHOIo y4acTHMKA Ha ero cyeTax B KpeAUTHbIX OPraHU3aLmax

PacyeT pasmepa cobcTBEHHbIX CPEACTB NPODECCMOHANBHOMO YYACTHUKA PbIHKA LeHHbIX bymar-eHekHble cpeacTsa npodeccoHanbHoro
YYacCTHMKa, nepeaaHHble No AOroBOpY AOBEPUTE/IBHOIO YrPaBAeHWUA YNPaBAAWEMY 1 (M11) MHOCTPAHHOMY /INLY, UMEIoLLLEMY NPaBo B
COOTBETCTBMM C EI0 IMYHBIM 3aKOHOM OCYLLECTB/IATL AEATENbHOCTb MO YNPaBAEHUIO LEHHbIMM Bymaramm

PacyeT pasmepa cobCcTBEHHbIX CPEACTB NPOGECCMOHANBHOMO YYACTHUKA PbIHKA LeHHbIX bymar-eHekHble cpeacTsa npodeccoHanbHoro

YYaCTHUKA U ero KNINEHTOB, NepesaHHble No AOroBopy 0 6poKepcKom 06cayKnBaHUM 6poKepy 1 (MAK) MHOCTPAHHOMY NNLLY
12 951 728.15

PacyeT paamepa cobCcTBEHHbIX CPEACTB NPOGECCMOHANBHOMO YYACTHUKA PbIHKA LeHHbIX bymar-eHekHble cpeacTsa npodeccoHanbHoro
YYaCTHMKa M ero KANEHTOB, NepeaaHHble B obecneyeHne UCNoHEHWA 06A3aTeIbCTB NPOdECCMOHAIbHOIO YYacTHUKa 1 (Min) ero
K/IMEHTOB, BK/IlOYas MHAMBUAYANbHOE U KOJIIEKTUBHOE KIMPUHTOBOE obecrnedyeHne

PacueT pasmepa cobCTBEHHbIX CPeACTB NPOdECCUMOHANBHOMO YHACTHUKA PbIHKA LeHHbIX 6ymar-[paroueHHble MeTanbl
npodeccMoHanbHOTO y4acTHUKA, NepeaaHHble B obecneyeHne UCNoHEHUA 06A3aTeNbCTB NPOGECCMOHANbHOIO YYaCTHUKA, BKAKOYan
WMHAMBUAYANbHOE U KONIEKTUBHOE KNMPUHIOBOE obecneyeHue

PacyeT paamepa cobCTBEHHbIX CPEACTB MPOGECCMOHANBHOMO YYAaCTHUKA PbIHKA LieHHbIX bymar-LieHHble 6ymarv npodeccroHaibHOro
yYacCTHMKa, nepeaaHHble B obecnedyeHne NcnoiHeHms 06a3aTesIbCTe NPOdECCMOHaNbHOMO YYaCTHMKA, BKAKOYAA MHAMBUAYA/IbHOE 1
KOJIIEKTMBHOE KIMPUHroBoe obecrneyeHne

PacueT pasmepa cobCTBEHHbIX CpeAcTB NPOdPecCMOHaIbHOTO YHacTHMKA PbiHKA LieHHbIX 6ymar-Aebutopckan 3a401KeHHOCTb Mo BbinaaTe
npodeccMoHaibHOMY YYACTHUKY BO3HArPaXAeHW M BO3MELLLEHMIO PacX0408B MO 40r0BOPAM O BO3ME3AHOM OKa3aHUM yCayr
2 697 307.56

PacueT pasmepa cobcTBEHHbIX CpeAcTB NPOPecCcMoHaIbHOTO yHacTHMKA PbiHKA LieHHbIX 6ymar-Aebutopckan 3ag0/1KeHHOCTb Mo naaTe,
B31IMaeMOW PEerncTpPaTopom C 3apervcTpPMpPOBaHHbIX ANL, 33 NPOBEAEHME ONepauuii No ANLLEBLIM CYETaM U 3a NpeaoCcTaBNeHNe
MHbOPMaLMKM U3 peecTpa BAAAENbLEB LEHHbIX Bymar (413 NpodeccMoHanbHbIX y4acTHUKOB, ABAAIOLMXCA PErMcTpaTopamm)

Pacuer pa3mepa COB6CTBEHHbIX cpeacTts I'IpOd)eCCMOHaﬂbHOI'O YY4aCTHUKA pPbIHKA LLEHHbIX 6yM3r-Map>+(MHaanb|e 3al‘/l|MbI, npeaocTtaB/ieHHble
KIMEHTaAM ﬂpOd)ECCVIOHaI'IbHOFO Y4aCTHUKa, umeruiero 1MUEeH3NI0 Ha oCyllecTB1EHUNE 6p0KEpCKOVI AeATeNbHOCTN, OTHECEHHbIM B
COOTBETCTBUU C AOIrOBOPOM O 6p0KepCKOM O6Clly)KVIBaHVIM K KaTeropuun KIIMEHTOB C 0cobbIm YPOBHEM PUCKa

Pacuer pa3mepa COB6CTBEHHbIX cpeacTts I'IpOd)eCCMOHaﬂbHOI'O YY4aCTHUKA pPblHKA LLEHHbIX 6yM3r-Map>+(MHaanb|e 3al‘/l|MbI, npeaocTtaB/ieHHble
KIMEHTaAM ﬂpOd)ECCVIOHaI'IbHOFO Y4aCTHUKa, umeruiero 1MUEeH3N0 Ha oCyllecTB1eEHUE 6p0KEpCKOVI AeATeNbHOCTN, OTHECEHHbIM B
COOTBETCTBUU C AOrOBOPOM O 6p0KepCKOM 06Clly)KVIBaHVIM K KaTeropun KIMEHTOB CO CTaHOAPTHbIM YPOBHEM PUCKA NN KaTeEropun
K/IMEHTOB C NMNOBbIWEHHbIM YPOBHEM PUCKa

Pacuet pa3mepa COBHCTBEHHbIX cpeacTts I'IpOd)eCCMOHaﬂbHOI'O YY4aCTHUKA pPblHKA LLEHHbIX 6yMaI’-AKLI,VIM pOCCVIl‘;iCKMX 9MUTEHTOB,
ABNAKOLWUXCA ﬂy6IIVI‘-IHbIMVI dKUNOHEPHbIMU 06LLI,ECTBaMVI, N aKUMN UMHOCTPAHHbIX SMUTEHTOB, A TaKXXe Aen0o3nTapHble PaCnUCKMN Ha HUX

1185 662.28

PacyeT paamepa cobCcTBEHHbIX CPEACTB NPOdECCMOHANBHOMO YYAaCTHUKA PbIHKA LeHHbIX 6ymar-O6amMraumm poccMnckmMx M MHOCTPaHHbIX
SMUTEHTOB, 33 UCK/IIOYEHNEM CYBOPANHUPOBAHHBIX M CTPYKTYPHbIX 061Mrauuii

PacueT pasmepa cobcTBEHHbIX CpeAcTB NPOdecCMOHaIbHOMO YHACTHUKA PbIHKA LieHHbIX bymar-MHBeCTULMOHHbIE Nav NaeBbIX
MHBECTULMOHHbIX GOHAOB, a TaKXKe LieHHble ByMarm MHOCTPAHHbIX SMUTEHTOB, KOTOPbIE B COOTBETCTBMM C UX JIMYHBIM 3aKOHOM OTHOCATCA
K CXeMaM KO/IIEKTMBHOTO MHBECTMPOBAHMA UM CXEMAaM COBMECTHOTO MHBECTUPOBAHMSA Kak C 06pasoBaHuem, Tak 1 6e3 o6pa3oBaHuA
HOPUAMYECKOro AnLa

PacueT pasmepa cobCTBEHHbIX CPeACTB NPOdECcCMOHAIbHOIO yHaCcTHMKA PbiHKA LieHHbIX 6ymar-mnoTeyHblie cepTuduKaTthl y4acTus



PacueT pasmepa cobCTBEHHbIX CPeacTB NPOPECCUOHANbHOTO YHaCTHUKA PbIHKA LieHHbIX 6ymar-UHble puHaHCOBbIE aKTUBDI,
npegycmoTpeHHble noanyHKTom 2.1.15 noanyHkTa 2.1 YKasaHua baHka Poccun

OT/10}KEHHble HaNoroBble aKTUBbI MPOPECCMOHANBHOTO YHAaCTHMKA B CyMMe, He MPEeBbILIAIOLLEN OTNOXKEHHbIX HaIOTOBbIX 06A3aTe/IbCTB
npodeccMoHanbHOro y4acTHUKa

Pacuet pasmepa cob6CTBEHHbIX CPeACTB NPOdECCMOHAIbHOIO YYaCTHMKA PbIHKA LieHHbIX Bymar-Hegsuxmmoe MmyLLecTBO
npodbeccMoHanbHOro yYacTHMKA, UCNONb3YeMOe A/18 OCYLLECTBEHNA MPODECCUOHANBHOM AEATENLHOCTM HA PbIHKE LieHHbIX 6ymar 1 (1au)
[ANA ero yNpaBAeHYeCcKuX Hy}Ka, NPUHATOE NpodeccoHanbHbIM YYaCTHUKOM K ByXraiTepcKoMy y4YeTy B KaUecTBe OCHOBHbIX CPeACTB

292 256.00

Ob6sa3aTenbcTBa

PurHaHcoBblE O6ﬂ3aTeﬂbCTBa, oueHuBaemble No CFIpaBe,D,ﬂVIBOﬁ CTOMMOCTU Yepes I'IpM6bII1b naun y6bITOK, B TOM 4Hucne:

Pacyet pasmepa cobcTBEHHbIX CPeACcTB NPOdECCMOHANIbHOIO YYAaCTHUKA PbIHKA LIeHHbIX Bymar-duHaHcoBble 0643aTesIbCTBa, B
06s3aTeIbHOM NopAAKE KAAacCUPULMPYEMbIE KaK OLEHUBAEMbIE MO CNPaBeA/IMBOM CTOMMOCTM Yepes Npubbiib UK yObITOK

dVHaHCcoBble 0653aTENbCTBA, KNAaCCUPULIMPYEMbIE KaK OLLEHMBAEMbIE MO CMPaBea/IMBOM CTOMMOCTM Yepes Npubbiib UK YObITOK NO
YCMOTPEHUIO HEKpeaUTHOW GUHAHCOBOW OpraHU3aLMm

Pacuet pasmepa COBCTBEHHBIX cpeAacTs I'IpOd)eCCVIOHaﬂbHOI'O YYaCTHUKA PbIHKA LEeHHbIX 6yMaI’-¢MHaHCOBbIe 06ﬂ3aTel1bCTBa,
oueHuBaemble No aMOpTVI3VIpOBaHH01‘;I CTOMMOCTHU, B TOM YUcne:

Pacuet paamepa cobCcTBEHHbIX CPEACTB NPObECCMOHANBHOIO YYaCTHMKA PbIHKA LeHHbIX Bymar-cpescTaa KAMeHToB

Pacuet pasmepa cobCTBEHHBIX CPeACTB NPOdECCMOHANIBbHOIO YYAaCTHUKA PbIHKA LIEHHbIX Bymar-KkpeauTbl, 3aiiMbl U MPOYME NPUBNEYEHHDIE
cpepactea

5799 460.25
5665 496.82

Pacuet pasmepa COBCTBEHHBIX cpeAacTs I'IpOd)eCCl/IOHaﬂbHOFO YYaCTHUKaA pPbIHKA LEeHHbIX 6yMaI’-BbII‘|yLLI.eHHbIe AONroBble LeHHble 6ymarM

Pacuet pasmepa COBCTBEHHBIX cpeAacTs npo¢ecc140Haanoro YYaCTHUKaA pPblHKA LEeHHbIX 6yMaF-erAMTOpCKaﬂ 3a40/1*KeHHOCTb

133 963.43

Pacyet pasmepa cob6CTBEHHbIX CPEACTB NPOdECCMOHANbHOIO YYaCTHUKA PbIHKA LieHHbIX 6ymar-O6s3aTenbcTea Bbl6biBaOLLMX TPy,
K1aCCMULMPOBAHHbIX KaK NpefHa3HaYeHHble A8 NpoAaxu

Pacuet pasmepa cobCTBEHHbIX CPeaCcTB NPOdECCMOHANIBHOTO YYaCTHUKA PbIHKA LIEHHbIX Bymar-O6sa3aTenbcTBa N0 BO3HArpaXmAeHUAM
pPaboTHMKaM MO OKOHYaHWUM TPYA,0BOM AEATENIbHOCTH, HE OFrPaHUYEHHbIM GUKCUPYEMBIMU NaTEXaMMU

Pacyet pasmepa cobCTBEHHbIX CPeACcTB NPOdECCMOHANIBHOIO YYAaCTHUKA PbIHKA LieHHbIX bymar-O6A3aTeNnbeTBO MO TEKYLLEMy Halory Ha
npubbiIb

Pacuet pasmepa COBCTBEHHBIX cpeAacTs npo¢ecc140Haanoro YYaCTHUKA PbIHKA LEeHHbIX 6yMaI’-OTI]O)KeHHbIe Hanorosble 06s3aTe/IbCTBA

292 256.00

Pacuet pasmepa COBCTBEHHBIX cpeAacTs npo¢ecc140Haanoro YYaCTHUKaA pPblHKA LEeHHbIX 6ymar-Pe3epBbl - OUEeHO4YHble 06a3aTenbCTBa

PacueT pasamepa cobCTBEHHbIX CPeAcTB MPOPECCUOHANbHOTO YHaCTHUKA PbIHKA LieHHbIX 6ymar-Mpoyne obAsatenbcTsa

2943 726.28

UTOIO: AKTUBDI

UTOr0O: O6a3aTtenpTBa

Pa3mep cob6CcTBEHHbIX CPEACTB

29 365 683.64
9035 442.53
20330 241.11
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