0420413 Pasgen 2. PacyeT pasmepa cobCTBEHHbIX cpeacTB NPodecCcMOHaIbHOIO yYacTHUKA

HanmeHoBaHue nokasatensd 2019-12-31
CtommocTb
aKkTnBoB/0bs13aTENLCTB
AKTUBbI
Pacuet pazmepa cobCcTBEHHbIX CPeACTB NPOPECCMOHANBHOIO YYACTHMKA PbIHKA LLeHHbIX Bymar-
[JeHexHble cpeacTBa NPodeCcCMOHaIbHOMO Y4aCTHUKA, HAX0AALLIMECA B Kacce
Pacuet pazmepa cobcTBEHHbIX CPeACTB NPOPECCUOHANBHOIO YYaCTHMKA PbIHKA LLeHHbIX Bymar-
[JeHexHble cpeacTBa NPodeccMoHaIbHOMO Y4aCTHUKA U ero KJIMEHTOB, HAXOAALLMECA Ha ero
pacyeTHbIX cYeTax U crneuumasibHbIX 6aHKOBCKMX CHETAX B KPEAUTHbIX OPraHn3aLmax U UHOCTPaHHbIX
6aHKax 8 069 229.32

PacueTt pasmepa cobCTBEHHbIX CPEACTB NPOPECCUOHANBHOMO YYaCTHUKA PbIHKA LLEeHHbIX 6ymar-
[eHexHble cpeacTBa NPodeccMoHabHOTO YHaCTHUKA BO BKNAAAX (4eN03UTax) B KPeAUTHbIX
OpraHMn3aLmMax U MHOCTPAHHbIX BaHKax (3a UcKAtoYeHNeM cybopaUHUPOBAHHBIX 4ENO3MTOB), a
TaK¥Ke CyMMbl NPOLEHTOB, MPUYMTAIOLLMXCA MO BKAAAY (4eN03UTy) Ha pacyeTHyo AaTy

Pacuet pasmepa cobCTBEHHbIX CPeACTB MPOPECCUOHANbHOMO YYaCTHUKA PbiHKA LLeHHbIX 6ymar-

[paroueHHble MmeTansibl NPodeccMoHaNbHOMo y4acTHUKA BO BKAa4aX (4eno3uTax) B KpeanTHbIX
OpraHM3aLmax U MHOCTPaHHbIX 6aHKax, a TakKe CYMMbI NMPOLEHTOB, MPUYMUTAIOLLMXCA MO BKAAAY
(neno3unTy) Ha pacyeTHyto Aaty

Pacuet pasmepa cobCTBEHHbIX CPeACTB MPOPECCUOHANbHOMO YYaCTHUKA PbiHKA LLeHHbIX 6ymar-
[paroueHHble MeTansibl NPodeccMoHaNbHOMO yH4aCTHUKA Ha ero CYeTax B KpeaMTHbIX OpraHM3aumax

Pacuet pasmepa cobCTBEHHbIX CPeACTB MPOPECCUOHANbHOMO YYaCTHUKA PbiHKA LLeHHbIX 6ymar-
[eHexHble cpeacTBa npodeccMoHaibHOro y4acTHUKa, NepeaaHHble Mo A40roBOpY 40BEPUTEIbHOrO
yNpaBAEHMA YNPaBAAIOLWEMY M (MIM) MHOCTPAHHOMY NULLY, UMEIOLLLEMY MPaBO B COOTBETCTBUM C €ro
JIMYHBIM 3aKOHOM OCYLLLECTB/IATb AEATE/IbHOCTb MO YNPaB/AeHWIO LEHHbIMWU Bymaramu

PacueTt pazmepa cobCTBEHHbIX CPEACTB NPOPECCUOHANBHONO YYACTHUKA PbIHKA LLEeHHbIX bymar-
[eHexHble cpescTBa NPodecCMOHANIbHOTO YHACTHUKA U ero KANEHTOB, NepesaHHble Mo AOroBOpY O
6poKepcKkoMm 0bcnyKnBaHUM BPOKepY U (M1M) MHOCTPAHHOMY ANLY

PacueT pasmepa cobCTBEHHbIX CPEACTB NPOPECCUOHANBHOO YYaCTHUKA PbIHKA LLEeHHbIX 6ymar-
[eHexHble cpeacTBa NPodeccMoHaIbHOro Y4acTHUKA U ero KIMEHTOB, NepeAaHHble B obecneyeHue
ncnosiHeHMA 0b6A3aTeIbcTB NPOdECCMOHANBHOTO YHAaCTHUKA U (MIK) ero KNMEHTOB, BK/IOYas
UHAMBUAYANbHOE U KOIEKTUBHOE KNMpUHroBoe obecneyeHne

Pacuet pasmepa cobCTBEHHbIX CPeACTB MPOPECCUOHANbHOMO YYaCTHUKA PbiHKA LLeHHbIX 6ymar-
[paroueHHble MeTansibl NPodeccMoHanbHOro y4acTHWKa, nepeaaHHble B obecnedeHme NcnoiHeHus
0693aTeNnbCTB NPOdECCMOHAIbHOIO YYaCTHUKA, BKIOYas MHAMBUAYANbHOE U KOMNEKTUBHOE
KMPUHroBoe obecneyeHmne

PacueT pasmepa cobCTBEHHbIX CPEACTB NPOPECCUOHANBHOO YYaCTHUKA PbIHKA LLEeHHbIX 6ymar-
LleHHble bBymaru npodeccMoHanbHOro y4acTHUKa, nepedaHHble B obecneyeHre UCNoNHeHNA
06s3aTeNbCTB MPOdPECCMOHANIBHOTO YYACTHMKA, BKIOYAA MHAMBUAYANbHOE U KOINEKTUBHOE
KAMPUHIoBOe obecnevyeHme

Pacuet pasmepa cobCTBEHHbIX CPeACTB MPOPECCUOHANbHOMO YYaCTHUKA PbiHKA LLeHHbIX 6ymar-
[ebutopcKas 3a401KeHHOCTb MO Bbiniate NPodeccMoHasibHOMY YHaCTHUKY BO3HarpaskaeHuin n
BO3MELLLEHWNIO PacXo/,0B Mo A0roBopamM O BO3ME34HOM OKasaHuUu yCayr

16 374 023.51

456 735.92




Pacuet pasmepa cobCTBEHHbIX CPeACTB MPOPECCUOHANbHOMO YYaCTHUKA PbiHKA LLeHHbIX 6ymar-
[ebutopcKas 3a401KeHHOCTb MO naaTe, B3MMaeMOW PErMCTPaTOPOM C 3apPermcTpMpPOBaHHbIX L
3a NpoBefeHne onepawmin No NLEBLIM CHETam U 3a NpeaocTaBaeHne nHGopmaLmm U3 peectpa
BJ1afeNbLEB LEHHbIX bymar (a1 npodeccmoHanbHbIX yHaCTHUKOB, ABAAIOLLMXCA Ppernctpatopamm)

PacueT pasmepa cobCTBEHHbIX CPEACTB NPOPECCUOHANBHOO YYaCTHUKA PbiHKA LLEeHHbIX 6ymar-
MapKnHanbHble 3aliMbl, NPEAOCTaBNEHHbIE KNMEHTaM NPodecCMOHaNIbHOTO YHaCTHUKA, MMEOL,Eero
JIMLEH3MIO Ha OCYLLECTBIEHME BPOKEPCKON AeATENbHOCTU, OTHECEHHbBIM B COOTBETCTBUM C
[0roBOpoM 0 6POKEPCKOM 06CNYKMBAHWUM K KAaTETOPUU KIMEHTOB C 0COBLIM YPOBHEM PUCKa

PacueT pasmepa cobCTBEHHbIX CPEACTB NPOPECCUOHANBHOMO YYaCTHUKA PbIHKA LLEeHHbIX 6ymar-
MapKnHanbHble 3aliMbl, TPEAOCTAaBNEHHbIE KNMEHTaM NPOodeCcCMOHANIbHOIO YHaCTHUKA, MMEoLEero
JIMLEH3UIO Ha OCYLLECTBIEHME BPOKEPCKON AeATENbHOCTU, OTHECEHHbBIM B COOTBETCTBUM C
[0roBOpPOM 0 6POKEPCKOM 06CNYKMBAHWUM K KAaTETOPUM KIMEHTOB CO CTaHAAPTHbIM YPOBHEM PUCKa
WJIM KaTeropmu KAMEHTOB C NOBbILLEHHbIM YPOBHEM PUCKA

Pacuet pasmepa cobCTBEHHbIX CPeACTB MPOPECCUOHANIbHOMO YYaCTHUKA PbiHKA LLeHHbIX 6ymar-
AKUMWN POCCUNCKMX SMUTEHTOB, ABAAIOLLMXCA NYBANYHBIMU aKLMOHEPHbIMM 06LLECTBAMM, U aKLMUK
MHOCTPaHHbIX SMUTEHTOB, a TaKXe Aerno3uTapHble PacrnmcKn Ha HUX

Pacuet pasmepa cobCTBEHHbIX CPeACTB NPOGECCMOHANbHOMO YYaCTHUKA PbIHKA LeHHbIX 6ymar-
Obauraumm pocCUMCKUX U MHOCTPaHHbIX SMUTEHTOB, 33 UCK/OYEHUEM CYyBOPANHUPOBAHHbIX U
CTPYKTYPHbIX 06Auraymi

Pacuet pasmepa cobCTBEHHbIX CPeACTB MPOPECCUOHANbHOMO YYaCTHUKA PbiHKA LLeHHbIX 6ymar-
MNHBECTMLMOHHbIE Nan NaesbliX MHBECTULMOHHbIX GOHAO0B, a TaKXKe LieHHble Bymarn MHOCTPaHHbIX
3MUTEHTOB, KOTOPbIE B COOTBETCTBUM C UX JINYHBIM 3aKOHOM OTHOCATCA K CXEMaM KOJIIEKTUBHOIO
WMHBECTUPOBAHWA MU CXEMaM COBMECTHOIO MHBECTMPOBAHMA Kak C 0bpa3oBaHneMm, Tak 1 6e3
06pa30BaHNA IOPUANYECKOTO IMLA

Pacuet pasmepa cobCTBEHHbIX CPeACTB NPOPECCUOHANbHOMO YYaCTHUKA PbiHKA LLeHHbIX 6ymar-
MnoTeyHble cepTndUKaTbl yyactusa

Pacuet pazmepa cobcTBEHHbIX CPeACTB NPOPECCUOHANBHOIO YYaCTHMKA PbIHKA LLeHHbIX Bymar-
MHble pUHaAHCOBbIE aKTMBbI, MPEeAYCMOTPEHHbIE NoanyHKTOM 2.1.15 noanyHKTa 2.1 YKasaHua baHKa
Poccumn

OT/10}KeHHble HaNOroBble aKTUBbI I'IpOd)eCCMOHa.ﬂbHOI'O Y4aCTHUKa B CYMME, He I'IpeBbILLIaIOLLI,eﬁ
OT/IOXKEHHbIX HAa/I0rOBbIX 065A3aTENbCTB I'IpOd)eCCVIOHaI'IbHOI'O Y4aCTHUKa

PacueT pasmepa cobCTBEHHbIX CPEACTB NPOPECCUOHANBHOO YYaCTHUKA PbiHKA LLEeHHbIX 6ymar-
HepBuxnmoe MMyLLEeCTBO NPOodecCMOHabHOIO YY4aCcTHUKA, UCMONb3YEMOE 418 OCYLLECTBEHUA
nNpodeccroHaNbHOW AeATE/IbHOCTM HA PbIHKE LEHHbIX Bymar v (Mau) 4ns ero ynpasaeHYeCcKux
HYKA, NPUHATOE NPodeccMoHabHbIM YY4acCTHUKOM K ByxranTepcKomMy y4eTy B Ka4eCTBe OCHOBHbIX
cpeacTs

149 500.05

6 946 085.00

0O6a3aTenbcTBa

duHaHcoBble 06A3aTeNIbCTBA, OLLEEHMBAEMbIE MO CNPaBeA/IMBOI CTOMMOCTU Yepes Npubbiab Nan
yObITOK, B TOM Yncne:

PacueT pasmepa cobCTBEHHbIX CPeACTB NPOGECCUOHANbHOMO YYaCTHUKA PbIHKA LeHHbIX 6ymar-
¢durHaHcoBble 06s3aTeNbCcTBa, B 06A3aTe/IbHOM NOpAAKe KaaccubuLmpyemble Kak OLleHMBaemMble No
crpaBea/IMBon CTOMMOCTU Yepes Npubbliib NN yObITOK

¢dUHaHcoBble 06A3aTeNIbCTBA, KNacCMbULMpPYEMbIE KaK OLLeHWBaeMble Mo CnpaBea/IMBOM CTOMMOCTU
yepes NpubbIAb AN YObITOK MO YCMOTPEHUIO HEKPEAUTHOW GpUHAHCOBOM OpraHn3aLLmm

Pacuet pasmepa cobCTBEHHbIX CPeACTB MPOPECCUOHANbHOMO YYaCTHUKA PbiHKA LLeHHbIX 6ymar-
duHaHcoBble 0653aT€/1bCTBA, OLLEHWBAEMbIE MO aMOPTU3UPOBAHHON CTOMMOCTH, B TOM YMC/IE:




2876 115.49

844 264.38

6 946 085.00

3189 881.19

31995 573.80

13 856 346.06

18 139 227.74
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