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aKTMBOB/00Ss13aTENBLCTB

AKTUBbI

PacueT pasamepa cobcTBEHHbIX CpeacTB NPodeccMoHabHOrO YYaCTHUKA PbIHKA

LeHHbIx bymar-[leHeKHble cpeacTBa NPodeccMoHanbHOMO YH4aCTHUKA,

HaxoAdAwmeca B Kacce 34118.85

PacyeT pasamepa cobCTBEHHbIX CPEACTB NPOPECCUOHANBHOIO YYaCTHUKA PbIHKA
LEeHHbIX Bymar-[leHerKHble cpeacTBa NPopecCMoHaIbHOrO Y4aCTHUKA U ero
K/IMEHTOB, HAXOAALLMECA HA Er0 PACYETHbIX CYETAX M CMeLMabHbIX BAHKOBCKUX
cyeTax B KpeAUTHbIX OPraHM3aLmsax U MHOCTPAHHbIX 6aHKax

PacueT pa3mepa cobCTBEHHbIX CPeAcTB NPOdECcCUOHaNbHOIO YYaCTHUKA PbIHKA
LeHHbIX bymar-[leHeskHble cpeacTBa NPodecCMOHANbHOrO YYaCcTHMKA BO BKAALAX
(aenosuTax) B KPeAMTHbLIX OPraHMU3aLMAX MU MHOCTPaHHbIX 6aHKax (3a UCKAOYEHMEM
cy60opaMHUPOBAHHBIX AENO3MTOB), @ TAaK}KE CYMMbI NMPOLLEHTOB, MPUYUTAIOLLMXCS
Mo BK/Jady (4eno3unty) Ha pacyeTHyto gaTy

PacueT pasmepa cobCTBEHHBIX CPeACTB NPOGECCUOHANbHOIO YYaCTHUKA PbIHKA
LeHHbIX bymar-[iparoLeHHble meTansbl NpodeccoHanbHOro y4acTHUKa BO
BK/J1a4ax (Aeno3untax) B KpeAUTHbIX OPraHM3aumMax U MHOCTPaHHbIX HaHKax, a TakKe
CYMMbI MPOLEHTOB, NPUYUTAIOLLMXCA MO BKAAAY (4EN03MTY) Ha pacyeTHYIo AaTy

PacyeT pasamepa cob6CTBEHHbIX CPEACTB NPOPECCUOHANBHOIO YYaCTHUKA PbIHKA
LEeHHbIX bBymar-paroLeHHble MeTai/bl NPOdeCcCMOHaNbHOMO Y4aCTHUKA Ha ero
cYeTax B KPEAUTHbIX OpraHM3aLmsax

PacueT pa3mepa cobCTBEHHBIX CPeACTB NPOGECCUOHANbHOIO YYaCTHUKA PbIHKA
LEeHHbIX bymar-[leHeskHble cpeacTBa NPodecCMOHaNbHOrO YYaCcTHMKA, NepeaaHHble
no A0roBopy AOBEPUTE/ILHOIO YNPABAEHUA YNPaBAAIOLWEMY U (Man)
WMHOCTPaHHOMY UL, UMELL,EMY NPaBO B COOTBETCTBUM C €ro INYHbIM 3aKOHOM
OCYLLECTB/ATb AEATENbHOCTb MO YNPABAEHWNIO LLeHHbIMM Bymaramm

PacueT pa3amepa cobCTBEHHbIX CPeAcTB NPOdECcCUOHaNbHOrO YYaCTHUKA PbIHKA
LeHHbIX bymar-[leHeskHble cpeacTBa NPodecCMoHaNbHOrO YYaCcTHMKA U ero
K/AMEHTOB, NepeAaHHble Mo A40roBopy o 6poKkepckom 06CnyKMBaHUM BpoKepy U
(nnmn) MHOCTpaHHOMY AnLy

PacyeT pasamepa cobCcTBEHHbIX CPEACTB MPOPECCUOHANBHOIO YYaCTHUKA PbIHKa
LEeHHbIX bymar-[leHerKHble cpeAcTBa NPodecCMOHaNIbHOTO Y4aCTHUKA U ero
KAMEHTOB, NepeAaHHble B obecneyeHne UCNOoHEHNA 06A3aTeNbCTB
NpodeccMoHabHOro Y4aCTHUKA U (UIN) ero KANMEHTOB, BKIOYAA MHAMBUAYAbHOE
N KONJIEKTUBHOE KAMPUHIoBoe obecrneyeHne

62370954.14

251513150.69




PacueT pasamepa cobCcTBEHHbIX CPeacTB NPodecCMOHaIbHOMO YYacTHMKA PbIHKA
LEeHHbIX 6ymar-[paroueHHble MeTasibl NPodeccMoHabHOTO YHaCTHUKA,
nepegaHHble B obecneyeHune ncnoaHeHUa 06a3aTenbCTB NpodeccMoHaNbHOro
YYaCTHMKa, BKAHOYAA NHONBUAYANbHOE U KONNEKTUBHOE KAMPUHTOBOE
obecneyeHune

PacyeT pasamepa cobCTBEHHbIX CPEACTB NPOPECCUOHANBHOIO Y4aCTHUKA PbIHKa
LEeHHbIX bymar-LleHHble 6ymarn npodeccMoHanbHOro yYacTHWKa, nepeaaHHble B
obecneyeHune ncnoaHeHns 0b6s3aTenbCTB NPodeccMoHaNbHOro YYaCTHUKA,
BK/OYAA MHAMBUAYANbHOE U KONJIEKTUBHOE KNMPUHTOBOE obecneyeHune

Pacuet pa3mepa cOBCTBEHHbIX CPeACTB NPOGECCUOHAIbHOIO YYaCTHUKA PbIHKA
LeHHbIX 6ymar-[lebuTopcKasn 3a40/1EHHOCTb MO Bbiniate npodeccuoHanbHoOMy
YYaCTHUKY BO3HArpasKAeHMii 1 BO3MELLLEHMIO PacXoA0B Mo A4O0roBOpam o
BO3ME34HOM OKa3aHWUU ycayr

262930.71

PacueT pasamepa cobCcTBEHHbIX CPeaCcTB NPOodecCMOHaIbHOTO YYacTHMKA PbIHKA
LleHHbIx bBymar-ebutopckan 3a40/1KEHHOCTb MO M/1aTe, B3MMAEMOlA
PerucTpaTopoMm C 3apPerMcTPMPOBaHHbIX UL, 38 NpoBeaeHMe onepaLmii No
JIMLLEBBIM CYETAM U 3a NpeaocTaBaeHMe NHGOPMALLIMK U3 peecTpa BAAAE/NbLIEB
LeHHbIX Bymar (ana npodeccroHanbHbIX Y4aCTHUKOB, ABNAOLLMXCA
pervcTpaTopamm)

PacueT pa3mepa cobCTBEHHbIX CPeAcTB NPOdEeCcCUOHaNbHOIO YYaCTHMKA PbIHKA
LeHHbIX 6Bymar-MapuHanbHble 3alMbl, NPEA0CTaBNEHHbIE KNMEHTAM
npodeccMoHabHOro y4acTHWKa, UMEIOLLLETO IMLLEH3MNIO Ha OCYLLLeCTB/IEHNE
6pOoKepCcKON AeATeNbHOCTM, OTHECEHHbIM B COOTBETCTBUM C 4OFOBOPOM O
B6POKePCKOM 06CNYHKUBAHUM K KAaTErOPMM KNUEHTOB C 0COBbLIM YPOBHEM PUCKA

PacueT pasmepa cobCTBEHHbIX CPeACTB NPOGECCUOHANbHOIO YYaCTHUKA PbIHKA
LeHHbIX bBymar-MapuHanbHble 3alMbl, NPEA0CTaBNEHHbIE KNMEHTAM
NpodeccMoHaibHOro y4acTHWKa, UMEIOLLLETO IMLLEH3MNIO Ha OCYLLLeCTB/IEHNE
B6poKepCcKoON AeATeNbHOCTM, OTHECEHHbIM B COOTBETCTBUM C 4OFOBOPOM O
B6POKePCKOM 06CYKMBAHWUM K KAaTErOPMM KIMEHTOB CO CTaHAAPTHbLIM YPOBHEM
PUCKA MU KaTEropum KAMEHTOB C MOBbILEHHbIM YPOBHEM PUCKA

PacyeT pasamepa cob6CTBEHHbIX CPEACTB NPOPECCUOHANIBHOIO YYaCTHUKA PbIHKA
LEHHbIX Bymar-AKLMU POCCUNCKUX SIMUTEHTOB, ABAAOLLMXCA NYBANYHBIMU
aKLUMOHEpHbIMM 0BLLECTBaMM, U aKLLUU MHOCTPAHHBIX SMUTEHTOB, @ TaKXKe
[OENno3nTapHble PacnMCKU Ha HUX

PacueT pasamepa cobCcTBEHHbIX CPeaCcTB NPOdECCMOHANIBHOMO YYacTHMKA PbIHKA
LeHHbIX 6ymar-O61mMrauym poccMmMCKUX U MHOCTPAHHbIX SMUTEHTOB, 33
WUCKNOYEHNEM CyBOpANHUPOBAHHbIX U CTPYKTYPHbIX 06.1Mraumii

PacueT pasamepa cobCcTBEHHbIX CPeaCcTB NPOdECCMOHANIBHOMO YYacTHMKA PbIHKA
LeHHbIX 6ymar-MHBECTULMOHHbIE Man NAaeBbIX MHBECTULMOHHbIX GOHAOB, A TaKXKe
LeHHble Bymaru MHOCTPAHHbIX SMUTEHTOB, KOTOPbIE B COOTBETCTBUM C UX JIMYHbBIM
3aKOHOM OTHOCATCA K CXEMAM KOMJIEKTUBHOIO MHBECTUPOBAHMA MU CXEMAM
COBMECTHOIo MHBECTUPOBAHUA KaK C obpasoBaHneM, Tak U 6e3 o6pasoBaHUs
HOpPUAMYECKOro nLa

PacyeTt pasamepa cob6CTBEHHbIX CPEACTB NPOPECCUOHANIBHOIO YYaCTHUKA PbIHKA
LEeHHbIX bBymar-MinoTeuHble cepTUdmKaTbl yyactma

4154828.88




PacueT pasamepa cobCcTBEHHbIX CPeacTB NPodecCMOHaIbHOMO YYacTHMKA PbIHKA
LleHHbIX bymar-MHble GUHAHCOBbIE aKTUBbI, MPEAYCMOTPEHHbIE NnoanyHKTom 2.1.15
noanyHkta 2.1 YkasaHua baHka Poccuun

OTNOKEeHHbIe HAaNOroBble aKTUBDLI I'IpOd)eCCMOHaﬂbHOI'O y4aCTHUKa B Cymme, He
I'IpEBbILLIaI-OLLI,Eﬁ OT/IOXKEHHbIX HA/IOrOBbIX 06A3aTENbCTB I'IpOd)ECCMOHaI'IbHOI'O
Y4aCTHUKa

PacueT pa3mepa cOBCTBEHHbIX CPeACTB NPOGECCUOHAIbHOIO YYaCTHUKA PbIHKA
LiEHHbIX Bymar-HeBU»XMMOE MMYLLECTBO NPOdECCMOHANbHOIO YYaCTHMKA,
NCMO/Ib3yeMOe /1A OCYLLECTBeHNA NPodeCccnoHaibHOM AEATENbHOCTU Ha PbIHKE
LEHHbIX BYmar v (Man) A8 ero ynpaBaeHYECKUX HYK, NpUHAToe
npodeccuoHanbHbIM Y4aCTHUKOM K ByXrafiTepcCKOMY YUYETY B KAYECTBE OCHOBHbIX
cpencTs

4096280.64

0O6na3aTenbcTea

duHaHcoBble 06513aTeIbCTBA, OLLEHMBAEMbIE MO CNPABEANNBOM CTOMMOCTU Yepes
NPU6bbIb AU YOBLITOK, B TOM YNCNE:

PacyeT pasamepa cobCTBEHHbIX CPEACTB NPOPECCUOHANBHOIO YYaCTHUKA PbIHKA
LEeHHbIX Bymar-puHaHcoBble 06A3aTeNbCTBa, B 06a3aTeIbHOM NopsaaKe
KnaccuduLumpyemble Kak OLEeHMBaeMble MO CnpaBesiMBoN CTOMMOCTH Yepes
NpU6bbIIbL AN YOBLITOK

¢dUHaHCcoBble 0653aTeNIbCTBA, KAacCUDULMPYEMBIE KaK OL,eHMBaEMbIe Mo
CNpaBeaMBOM CTOMMOCTU Yepes NPUBbIAbL MM YOLITOK MO YCMOTPEHUIO
HeKpeaMTHOM GUHAHCOBOM OpraHusaLmm

PacueT pasamepa cobCcTBEHHbIX CPeaCcTB NPOodecCMOHaIbHOTO YYacTHMKA PbIHKA
LleHHbIx bymar-®nHaHcoBble 06A3aTeIbCTBA, OLLEHUBAEMbIE MO
aMOPTU3MPOBAHHOM CTOMMOCTH, B TOM YMCAE:

PacyeT pasamepa cob6CTBEHHbIX CPEACTB NPOPECCUOHANBHOIO YYaCTHUKA PbIHKA
LEeHHbIX Bymar-cpeacTBa K/AMEHTOB

PacyeT pasamepa cob6CTBEHHbIX CPEACTB NPOPECCUOHANIBHOIO YYaCTHUKA PbIHKA
LEHHbIX Bymar-KpeamuTbl, 3aiMMbl M NpoYMe NPUBAEYEHHbIE CPEACTBA

PacueT pasmepa cobCTBEHHbIX CPeACTB NPOGECCUOHANbHOIO YYaCTHUKA PbIHKA
LeHHbIX Bymar-BbinyLLeHHbIe 40r0BbIe LieHHble bymaru

PacueT pasmepa cobCTBEHHBIX CPeACTB NPOGECCUOHANbHOIO YYaCTHUKA PbIHKA
LeHHbIX Bymar-Kpeamropckas 3ag0/1KeHHOCTb

PacyeT pasamepa cobCcTBEHHbIX CPEACTB MPOPECCUOHANIBHOIO YYaCTHUKA PbIHKa
LleHHbIx bymar-0O6a3aTe/IbcTBa BblObIBAIOLLMX FPYMM, KAACCUPULIMPOBAHHbBIX KaK
npeaHasHayeHHble 418 NPoAAXKM

Pacyet pasamepa cob6CTBEHHbIX CPEACTB NPOPECCUOHANIBHOIO YYaCTHUKA PbIHKa
LeHHbIX Bymar-06s3aTeIbCTBa MO BO3HArpayKAeHUAM paboTHMKamM MO OKOHYaHWK
TPYA0BON AeATe/IbHOCTU, HE OFPaHUYEHHbIM GUKCUPYEMbIMM M1aTeXaMu

Pacyet pasamepa cob6CTBEHHbIX CPEACTB NPOPECCUOHANIBHOIO YYaCTHUKA PbIHKa
LeHHbIX Bymar-0653aTeNIbCTBO MO TEKYLLEMY HaNory Ha NpubbIb

PacyeTt pasamepa cob6CTBEHHbIX CPEACTB NPOPECCUOHANBHOIO YYaCTHUKA PbIHKA
LEeHHbIX 6ymar-OTN0KeHHble Ha/loroBble 06a3aTeIbCTBa

PacyeTt pasamepa cob6CTBEHHbIX CPEACTB NPOPECCUOHANBHOIO YYaCTHUKA PbIHKA
LEeHHbIX bBymar-PesepBbl - OL,eHOYHble 0653aTeNbCTBA

PacyeTt pasamepa cob6CTBEHHbIX CPEACTB NPOPECCUOHANIBHOIO YYaCTHUKA PbIHKA
LeHHbIX bymar-lMpoune obsa3aTenbCTBa

64632146.67

21768236.48

936698.53

41927211.66

20196374.14



MTOro akTMBOB: 322 432 263,91

MToro naccneos: 84 828 520,81

Pasmep cobcTBEHHbIX CPeACTB: 237 603 743,10




