0420413 Pasgen 2. PacyeT pasmepa cob6CcTBEHHbIX CpeacTB NPo¢decCUOHaNbHOIO YHaCTHUKA

HanmeHoBaHue nokasatens

2020-05-31

CTOMMOCTb aKTUBOB
/obs3aTenbcTB

AKTUBbI

Pacuer paamepa cob6CTBEHHbIX CPEACTB NPOGECCMOHAIbHOMO YYaCTHUKA PbIHKA LieHHbIX 6ymar-leHexHble cpeacTea
npodeccroHaibHOro VYaCTHNKA, HaX0AALLMECA B Kacce

Pacuer paamepa cob6CTBEHHbIX CPEACTB NPOGECCMOHAIbHOMO YYaCTHUKA PbIHKA LieHHbIX 6ymar-leHexHble cpeacTea
NpodeccoHaIbHOTo YYaCTHWKA U €ro KAMEHTOB, HaX0A4ALMECA Ha €r0 PAacYeTHbIX CYeTax U crneLmanbHbiX 6aHKOBCKMUX
cyeTax B KPeAMUTHbIX OPraHM3aLuaX U MHOCTPaHHbIX BaHKax

Pacuet paamepa cobCTBEHHbIX CPEACTB NPOGECCMOHANBHOIO YYaCTHUKA PbIHKA LLeHHbIX bymar-leHexHble cpeacTBa
npodeccnoHanbHOro y4acTHMKa BO BK/Iagax (4eno3uTax) B KPeAUTHbIX OPraHM3aLmax U MHOCTPaHHbIX 6aHKax (3a
UCK/OYEHMEM CYBOPANHUPOBAHHbIX AEMO3UTOB), @ TaKKe CYMMbI NMPOLLEHTOB, MPUYUTAIOLIMXCA MO BKAAAY (Aeno3uTy) Ha
pacyeTHyo AaTy

Pacuer pasmepa cob6CTBEHHbIX CPEACTB NPOGECCMOHAIbHOMO YYaCTHUKA PbIHKA LeHHbIX 6ymar-paroueHHble MeTasbl
npodeccoHaibHOro YYaCTHWKa BO BKAaAax (4eno3nTax) B KPeAUTHbIX OpraHM3aumax U MHOCTPaHHbIX 6aHKax, a TakKe
CYMMbI MPOLEHTOB, NMPUUUTAIOLLMXCA MO BKNAAY (Aeno3mTy) Ha pacyeTHyKo AaTy

PacueT pasmepa cobCTBEHHbIX CPEACTB NPOPECCMOHAIbHOIO YYaCTHMKA PbIHKA LeHHbIX bymar-paroueHHble meTasbl
NpPodeccMoHaNbHOMo YHaCTHUKA HA €ro CYEeTax B KPEAMTHbIX OpraHM3aumax

PacueT pasmepa cobCTBEHHbIX CPEACTB NPOPECCUOHAIbHOIO YYaCTHMKA PbIHKA LeHHbIX bymar-eHeskHble cpeacTea
NpodeccMoHaNbHOro y4acTHUKA, NepesaHHble Mo 4OroBOPY AOBEPUTENBHOIO YNPaBAeHUA ynpasastowemy 1 (uam)
MHOCTPAHHOMY ALY, UMELOLLLEMY MPABO B COOTBETCTBUM C €0 NNYHbIM 3aKOHOM OCYLLECTBAATH AEATE/IbHOCTb NO
YNpaB/eHMIO LleHHbIMK Bymaramu

PacyeT pasmepa cobCTBEHHbIX CPEACTB NPOGECCMOHAIBHOTO YYACTHUKA PbIHKA LLeHHbIX bymar-[eHexkHble cpeacTBa
npodeccoHaIbHOTO YYaCTHWUKA U ET0 KIMEHTOB, NepPeAaHHbIE MO A0roBOpy 0 BPOKEPCKOM 06CaYKNBaHUM BpoKepy 1
(nnun) MHOCTpaHHOMY NULY

Pacuet pasmepa cob6CTBEHHbIX CpeacTs NPodeccMoHaNbHOMo yHacTHUKA PbiHKA LeHHbIX 6ymar-[eHexHble cpeactsa
npo¢deccMoHanbHOro y4acTHUKa M ero KAUeHToB, nepeaaHHble B obecrnedeHme UCnosiHeHNa 0693aTeNnbCTs
Npo$eccMoHaNbHOro y4acTHUKA U (MIM) ero KNMEHTOB, BKAOYAA UHANBUAYANbHOE U KONEKTUBHOE KIMPUHIOBOE
obecneyeHune

Pacuer pasmepa cob6CTBEHHbIX CPEACTB NPOGECCMOHAIbHOMO YYaCcTHUKA PbIHKA LeHHbIX 6ymar-paroueHHble MeTasbl
npodeccroHaibHOro YY4acTHWKa, nepegaHHble B obecnedeHme UcnosHeHMs 06s3aTeIbCTB NPOGECCMOHaNbHOMO YYacTHUKA,
BK/IH0YaA UHAMBUAYANbHOE U KONJIEKTUBHOE KIMPUHIOBOE obecrnedyeHne

PacyeT pasmepa cobCcTBEHHbIX CPEACTB MPODECCMOHANBHOIO YY4aCTHUKA PbIHKA LIeHHbIX Bymar-LieHHble bymaru
npodeccroHaIbHOro YYaCTHWKA, NepesaHHble B obecneyeHme UcnosHeHUs 06s3aTeibeTe NPOdEeCCMOHANbHOIO Y4aCcTHUKA,
BK/IOYAA UHAMBUAYANbHOE U KOIJIEKTUBHOE K/IMPUHIOBOE 0becneyeHne

Pacuer pasmepa cob6CTBEHHbIX CPEACTB NPOGECCMOHAIbHOMO YYaCTHUKA PbIHKA LieHHbIX 6ymar-ebutopckan
3a4,0/13KEHHOCTb MO BbiniaTe NPodeccMoHanbHOMY YYaCTHUKY BO3HarpaxKaeHWin U BO3MELLEHMIO PacXoA40B Mo A0roBOpam
0 BO3ME3/1HOM OKa3aHWM yCayr

PacyeT pasmepa cobCTBEHHbIX CPEACTB NPOPECCUOHANIbHOIO y4aCTHMKA PbIHKA LeHHbIX bBymar-ebuTtopckas
33/L0/1XEHHOCTb MO M/1aTe, B3MMAeMOM PErMcTPaTopoM C 3aperucTpMpOBaHHbIX /1ML, 33 NPOBEAEHMNE OnepaLnii no
NNLEBbLIM CYETaM U 3a NpefocTaBieHne MHGOPMaLMK U3 peecTpa BAagebLes LeHHbIX bymar (219 npodeccuoHanbHbIX
YYACTHMKOB, ABNAIOLLMXCA PerncTpaTopamm)

Pacuer pasmepa cob6CTBEHHbIX CPEACTB NPOGECCMOHANbHOMO YYaCTHUKA PbIHKA LeHHbIX 6ymar-MapskuHaibHble 3aiiMbl,
npeaocTaB/ieHHble KAMeHTaM NPodeccroHaibHOro Y4acTHMKA, MMEIOLLErO JIMLEH3MIO Ha OCYLLLECTBAEHNE BPOKepPCKoit
[,eaTeNbHOCTU, OTHECEHHbIM B COOTBETCTBUM C JOrOBOPOM O BPOKEPCKOM 06CAYMMUBAHMMU K KaTEropun KAMEHTOB C 0COBbIM
YypOBHEM pUCKa

PacueT paamepa cobCTBEHHBIX CPEACTB NPOGECCMOHANBHOIO YYaCTHUKA PbIHKA LeHHbIX 6ymar-MapikuHanbHble 3aiiMbl,
NpefoCTaB/eHHbIE KIMEHTAM NPOdECCUOHANbHOO YY4AaCTHUKA, MUMEIOLLETO INLEH3UIO Ha OCYLLLECTBAEHNE BpOKepCKoit
[eATeNbHOCTU, OTHECEHHBIM B COOTBETCTBUM C AOrOBOPOM O HPOKEPCKOM 06CNYKMBAHWUM K KAaTErOPUN KIMEHTOB CO
CTaHAAPTHbIM YPOBHEM PUCKA MU KAaTETOPUMU KIMEHTOB C MOBbILLEHHbIM YPOBHEM pPUCKa

PacuyeT pasmepa cobCTBEHHbIX CPEACTB NPOPECCUOHAIbHOIO Y4aCTHMKA PbIHKA LEeHHbIX 6yMar-AKLMM POCCUMCKUX
SMUTEHTOB, ABNAIOLLMXCA MYOANYHBIMM aKLMOHEPHBIMM OBLLECTBAMM, U aKLMM MHOCTPAHHbBIX SMUTEHTOB, a TaKXKe
[AEeno3unTapHble PAacMUCKU Ha HUX

104 472 719.47

12 198 084.90

309 055.41

126 021.58




PacueT pasmepa cobCTBEHHbIX CPEACTB NPOGECCUOHAILHOIO YYACTHMKA PbIHKA LeHHbIX 6ymar-06a1rauym poccuinckmx n
MHOCTPAHHbIX SMUTEHTOB, 33 UCKAOYEHMEM CYBOPANHMPOBAHHBIX M CTPYKTYPHbIX 06Auraumit

Pacuet paamepa cobCTBEHHBIX CPEACTB NPOGECCMOHANBHOIO Y4aCTHUKA PbIHKA LeHHbIX 6ymar-MHBECTULMOHHbIE Nau
naeBblX MHBECTULMOHHbIX GOHA0B, a TaKKe LieHHble 6yMaru MHOCTPaHHbIX SMUTEHTOB, KOTOPbIE B COOTBETCTBUM C UX
JINYHBIM 3aKOHOM OTHOCATCA K CXeMaM KOJIIEKTUBHOTO MHBECTUPOBAHUA AW CXEMaM COBMECTHOTO MHBECTUPOBAHUA KaK C
obpasoBaHMeEM, TaK U 6e3 06pa30BaHUA OPUANYECKOTO KL

PacuyeT pasmepa cobCTBEHHbIX CPEACTB NPOPECCMOHAIbHOIO YYaCTHMKA PbIHKA LeHHbIX bBymar-MnoTeyHble cepTuduKatsl
yyacTtma

Pacuet pasmepa cobCTBEHHbIX CpeacTs NPodeccMoHaNbHOIO YH4aCTHUKA PbIHKA LEeHHbIX Bymar-MHble drHaHCcoBbIe aKTUBbI,
npeaycMmoTpeHHble noanyHKTom 2.1.15 noanyHKTa 2.1 YKasaHua baHka Poccun

OT/10}KEHHbIe HaNoroBble aKTUBbI MPOGECCUOHAILHOO YHACTHMKA B CYMME, HE MPEBbILIAOLLEN OTNOMEHHbIX HAIOrOBbIX
06:3aTeN1bCTB MPOdECCHOHANbHOO YHaCTHMKA

PacueT pasmepa cob6CTBEHHbIX CPEACTB NPOGECCMOHANbHOMO YYaCcTHUKA PbIHKa LieHHbIX Bymar-HeABMKMMOe MMYLLLECTBO
NpPodecCOHaNIbHOrO YYaCTHUKa, UCMO/b3yeMoe A8 OCYLLECTBAeHUA NPodeccoHanbHOM AeATeNbHOCTU Ha PbIHKe
LieHHbIX Bymar v (Maun) 4N ero ynpasieHYeCcKUX Hyx A, NPUHATOE NpodeccroHaibHbIM Y4acTHUKOM K Byxraatepckomy
yYeTy B KauecTBe OCHOBHbIX CPeACTB

1096 856.80

292 256.00

Ob6a3arenbcrsa

PurHaHcoBble 06H33T8ﬂbCTBa, oueHuBaemble No cnpaBep,nMBoﬁ CTOMMOCTU Yepes3 I'IpVI6bIJ1b nnun y6bITOK, B TOM 4yucne:

Pacuet pasmepa cob6CTBEHHbIX CpeacTs NPodeccMoHaibHOro yHacTHUKA PbiHKA LEeHHbIX Bymar-¢puHaHcoBble
06s3aTeNbCTBa, B 0653aTe/IbHOM MOPAAKE KAacCupULMpyemble Kak OLeH1BaeMble Mo CNpaBea/IMBOI CTOMMOCTU Yepes
npubbINb AN YOBITOK

¢duHaHcoBble 0653aTeNbCTBa, KAaccuduLmpyemble Kak oLeHMBaeMble Mo CNpaBeaIMBON CTOMMOCTM Yepes NpubbIab Uan
YObITOK MO YCMOTPEHUIO HEKPEANTHOM GUHAHCOBOM OpraHn3aLmm

Pacuer pasmepa cob6CTBEHHbIX CPEACTB NPOGECCMOHAbHOMO YYacTHUKA PbIHKA LeHHbIX 6ymar-®uHaHcoBble
06A3aTeNbCTBa, OLeHMBAEMbIE N0 aMOPTU3UPOBAHHON CTOMMOCTM, B TOM YMCAE:

Pacuer paamepa cob6CTBEHHbIX CPEACTB NPOGECCMOHANbHOIO YYacTHUKA PbIHKa LeHHbIX Bymar-cpecTea KAMeHTOB

Pacuet paamepa cob6CTBEHHbIX CPEACTB NPOGECCMOHAbHOMO YYaCTHUKA PbIHKA LLeHHbIX ByMar-kpeauTsl, 3aiiMbl U Npo4mne
npuB/eYeHHble cpeacTBa

PacueT pasmepa cobCcTBEHHbIX CpeacTB NPOdecCMOHaNbHOMO YHAaCTHMKA PbIHKA LLeHHbIX 6yMar-BbinyLWweHHble 40roBble
LeHHble bymaru

Pacuer paamepa cob6CTBEHHbIX CPEACTB NPOGECCMOHAIbHOMO Y4acTHUKA PbIHKA LeHHbIX Bymar-Kpeautopckas
3a40/13KEHHOCTb

Pacuer paamepa cob6CTBEHHbIX CPEACTB NPOGECCMOHAIbHOMO Y4acTHUKA PbIHKa LieHHbIX 6ymar-0653atesibcTea
BbI6bIBAOLWMX FPYM, KNACCUPULMPOBAHHBIX KaK MpeAHa3HauyeHHble A/1A MPOAANKM

Pacuer paamepa cob6CTBEHHbIX CPEACTB NPOGECCMOHANbHOMO YYacTHUKA PbIHKa LeHHbIX 6ymar-O653atesibcTea no
BO3HarpaxaeHunam paboTHMKam No OKOHYaHWUM TPYA0BOM AEATE/IbHOCTU, HE OrpaHMYeHHbIM GUKCUPYEMbIMM NaaTEXKaMM

PacueT pasmepa cobCTBEHHbIX CPEACTB NPOPECCUOHAIbHOIO YYaCTHMKA PbIHKA LeHHbIX 6ymar-06s3aTes1bCTBo Mo
TEKYLLEMY Ha/ory Ha Npubbib

Pacuet pasmepa cob6CTBEHHbIX CpeacTs NPodeccMoHaNbHOMo yHacTHUKA PbIHKA LeHHbIX 6ymar-OTnoXeHHble HaNoroBble
obAsaTenbcTBa

Pacuet pasmepa cob6CcTBEHHbIX CpeacTs NPodeccMoHaNbHOMo yHacTHMKA PbiHKA LeHHbIX 6ymar-PesepBbl - OLeHOUYHble
obAsaTenbcTBa

PacueT pasmepa cobCTBEHHbIX CPEACTB NPOPECCUOHAIbHOIO YYaCTHMKA PbIHKA LEeHHbIX bymar-MNpoyne obssatesbcTea

Utoro AKtusbl:

Wtoro O6asartenbcrea:

Pasmep co6CTBEHHbIX CPEACTB:

99 741 856.72

99 587 434.55

154 422.17

292 256.00

3080939.45

118 494 994.16

103 115 052.17
15379 941.99
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