0420413 Pa3gen 2. Pacuet pasmepa cobCTBEHHbIX CPeacTB NPOodecCcMOoHaNbHOro y4acTHMKA

HanmeHoBaHne nokasarensi 2020-02-29
CTtoumocTtb
aKkTMBoB/06A3aTEeNbLCTB
AKTUBbDI

Pacuet pasmepa cobCTBEHHbIX CPeACTB NPOGECCMOHANbHOMO YYaCTHUKA PbIHKA LeHHbIX 6ymar-

[leHekHble cpeacTBa NPodeccMoHabHOro y4acTHMKA, HaxoasallMeca B Kacce

PacueT pasmepa cobCTBEHHbIX CPEACTB NPOPECCMOHANBHOMO YYaCTHUKA PbIHKA LEeHHbIX bymar-

[leHeHble cpeacTBa NPoPeCcCMOHabHOTO YYaCTHUKA U €r0 KIMEHTOB, HaX0AALMECSA Ha Ero

pacyeTHbIX cYeTax 1 cneumanbHbiXx GaHKOBCKMX CYETaX B KPEAUTHbIX OPraHn3auLmax U MHOCTPaHHbIX

6aHKax 116 163 117.38
PacueT pasmepa cobCTBEHHbIX CPeACTB NPOGECCMOHANbHOMO YYaCTHUKA PbIHKA LeHHbIX 6ymar-

[leHekHble cpeacTBa NPodeCccMoHaNbHOMO y4acTHMKA BO BKAaAax (Aeno3uTax) B KpeauTHbIX

OpraHM3aumax U MHOCTPaHHbIX BaHKax (3a UCKAtOYEHUEM Cy6OpPANHUPOBAHHbIX A4EeNo3MToB), a

TaK)e CYMMbl MPOLEHTOB, NPUYMTAIOLLMXCA MO BKAAAy (Aeno3uTy) Ha pacyeTHyIo AaTy

Pacuet pasmepa cobCTBEHHbIX CPeACTB NPOPECCUOHANbHOMO YYaCTHUKA PbiHKA LLeHHbIX 6ymar-

[paroueHHble MeTanibl NPodeccMoHaNbHOMo y4acTHUKA BO BKAa4aX (4eno3uTax) B KpeanTHbIX
OpraHMn3aLmax U MHOCTPaHHbIX 6aHKax, a TakKe CYMMbI NMPOLEHTOB, MPUYMUTAIOLLMXCA MO BKAAAY
(aeno3unTy) Ha pacyeTHyto AaTty

PacueT pasmepa cob6CTBEHHbIX CPEACTB NPOPECCUOHANBHOMO YYaCTHUKA PbiHKA LLEeHHbIX 6ymar-
[paroueHHble MeTaibl NPodeCcCMOHANLHOTO YHaCTHUKA Ha ero cYeTax B KpeaMTHbIX OpraHM3aumax

PacueT pasmepa cobCTBEHHbIX CPEACTB NPOPECCUOHANBHOO YYaCTHUKA PbIHKA LLEeHHbIX 6ymar-
[eHexHble cpeacTBa NpodeccMoHabHOIO Y4acTHUKA, NepeaaHHble Mo A40r0BOPY 40BEPUTEIbHOIO
yNpaBAeHUSA YNPaBAAIOWEMY U (MIM) MHOCTPAHHOMY INLY, UMEIOLLLEMY MPABO B COOTBETCTBUM C €ro
JIMYHBIM 3aKOHOM OCYLLLECTB/ATbL AEATE/IbHOCTb MO YNpPaBAeHWUIO LeHHbIMKU Bymaramm

PacueTt pazmepa cobCTBEHHbIX CPEACTB NPOPECCUOHANIBHONO YYACTHUKA PbIHKA LLEeHHbIX bymar-
[eHexHble cpescTBa NPodecCMOHANbHOTO YHACTHUKA U €ro KANEHTOB, NepesaHHble Mo AOroBOPY O
bpoKepcKkoM 0bCnyKnBaHUM BPOKepY U (MIM) MHOCTPAHHOMY ANLY
17 384 366.89

Pacuet pasmepa cobCTBEHHbIX CPEACTB NPOPECCUOHANBHOO YYaCTHUKA PbIHKA LLEeHHbIX 6ymar-
[eHexHble cpeacTBa NPodecCcMoHaNbHOTO YHaCTHUKA U ero KANEHTOB, NepeaHHble B
obecneyeHne UCNoNHeHNsA 06a3aTenbcTB NPOdEeCcCMOHaNIbHOTO YYaCTHUKA U (MK) ero KAMEHTOB,
BK/10YAA MHAMBUAYANbHOE U KONNEKTUBHOE KANPUHTOBOE obecrneyeHune

Pacuet pasmepa cobCTBEHHbIX CPeACTB NPOPECCUOHANbHOMO YYaCTHUKA PbiHKA LLeHHbIX 6ymar-
[paroueHHble MmeTanibl NPodeccMoHaNbHOro y4acTHUKA, nepeaaHHble B obecneyeHme
ncnosnHeHna o6A3aTesIbecTe NPOGECCUOHANIbHOMO YHaCTHUKA, BKAOYAA UHAUBUAYAbHOE U
KOJIJIEKTMBHOE K/IMPUHIOBOE obecneyeHmne

PacueT pasmepa cobCTBEHHbIX CPEACTB NPOPECCUOHANBHOMO YYaCTHUKA PbIHKA LLEeHHbIX 6ymar-
LleHHble bBymaru npodeccMoHanbHOro y4acTHUKa, nepedaHHble B obecneyeHme UCNoNHeHNA
06s3aTeNbCTB MPOdPECCMOHANIbHOTO YYACTHMKA, BKIOYAA UHAMBUAYANbHOE U KOINIEKTUBHOE
KMpPUHroBoe obecnevyeHune

Pacuet pasmepa cobCTBEHHbIX CPeACTB MPOPECCUOHANbHOMO YYaCTHUKA PbiHKA LLeHHbIX 6ymar-
[ebutopcKas 3a401KeHHOCTb MO Bbiniate NPodeccMoHasibHOMY YHaCTHUKY BO3HarpaskaeHuin n
BO3MELLLEHMNIO PacXo/,0B Mo A0roBopamM O BO3ME34HOM OKa3aHuUu yCayr
1181 664.02




Pacuet pasmepa cobCTBEHHbIX CPEACTB NPOPECCUOHANBHOMO YYaCTHUKA PbiHKA LLEeHHbIX 6ymar-
[ebutopcKas 3a40/1KEHHOCTb NO NAaTe, B3MMAEMOW PErMCTPATOPOM C 3apPEermcTPUPOBaHHbIX NLL
3a NpoBefeHne onepaLmii No NLEBLIM CHETAM U 3a NpeaocTaBaeHne MHGOPMALIMU U3 peecTpa
BN1ageNbLEB LEHHbIX bymar (a1 npodeccMoHanbHbIX YHaCTHUKOB, ABAAIOLWMXCA PerncTpatopamm)

PacyeT pasmepa cobcTBEHHbIX CpeacTB NPodecCMOHaIbHOro Y4aCTHMKA PbiHKa LLEHHbIX Bymar-
Map*KMHanbHblE 3aliMbl, NPEAOCTAB/EHHbIE KIMEHTAM NPOdEeCCMOHANBHOMO YYacTHUKA, UMEIOLLErO
JIMLEH3UIO Ha OCYLLECTB/IeHNE BPOKepPCKOW AeATeIbHOCTU, OTHECEHHbIM B COOTBETCTBUM C
[,0roBOPOM O BPOKEPCKOM 06CNYKMBAHUM K KaTEFOPUUN KIMEHTOB C 0COObIM YPOBHEM PUCKA

Pacuet pasmepa cobCTBEHHbIX CPEACTB NPOPECCUOHANBHONO YYaCTHUKA PbIHKA LLEeHHbIX 6ymar-
MapKnHanbHble 3alMbl, NPEAOCTaBNEHHbIE KNMEHTaM NPodecCMOHaNIbHOTO YHaCTHUKA, MMEoLEero
JIMLEH3UIO Ha OCYLLECTBIEHME BPOKEPCKON AeATENbHOCTU, OTHECEHHbBIM B COOTBETCTBUM C
[0roBOPOM 0 BPOKEPCKOM 06CNYKMBAHWUM K KAaTETOPUM KIMEHTOB CO CTaHAAPTHbIM YPOBHEM PUCKa
W/IM KaTeropmu KAMEHTOB C NOBbILLEHHbIM YPOBHEM PUCKA

PacueT pasmepa cobCTBEHHbIX CPEACTB NPOPECCUOHANBHOMO YYaCTHUKA PbIHKA LLEeHHbIX 6ymar-
AKUMWN POCCUMCKUX SMUTEHTOB, ABAAIOLLMXCA NYOANYHBIMU aKLMOHEPHbBIMM 06LLECTBAMM, U aKLUK
MHOCTPaHHbIX SMUTEHTOB, A TaK¥XKe Aerno3nTapHbIe PACMMUCKM HA HUX

PacyeT pasmepa cobcTBEHHbIX CpeacTB NPodecCMOHaIbHOro Y4aCTHMKA PbiHKA LEeHHbIX Bymar-
Obauraumm pocCUMCKUX U MHOCTPAHHbIX 3IMUTEHTOB, 33 UCK/OYEHUEM CYBOPANHUPOBAHHbIX U
CTPYKTYPHbIX 06aurauui

PacyeT pasmepa cobcTBEHHbIX CpeacTB NPodecCcMOHaIbHOro Y4aCTHMKA PbiHKA LLEHHbIX Bymar-
MNHBECTULMOHHbIE Nau NaeBbiX UHBECTULIMOHHbIX GOHA0B, @ TaKXKe LeHHble Bymarn MHOCTPaHHbIX
3MWUTEHTOB, KOTOPbIE B COOTBETCTBUM C UX INUHBIM 3aKOHOM OTHOCATCA K CXeMaM KOJIIEKTUBHOTO
WHBECTUPOBAHMSA MU CXEMaM COBMECTHOIO MHBECTMPOBAHMA Kak ¢ obpa3oBaHueMm, Tak U 6e3
06pa3oBaHMA KOPUANYECKOTO ANLA

Pacuet pasmepa cobcTBEHHbIX CPeAcTB NPOGECCUOHANbLHOIO Y4acTHMKA PbiHKA LLEHHbIX Bymar-
MnoTeyHble cepTUdMKaTbl y4acTUA

PacyeT pasmepa cobcTBEHHbIX CpeacTB NPodecCMOHaIbHOro Y4aCTHMKA PbiHKA LEeHHbIX Bymar-
MHble pUHaAHCOBbIE aKTUBbI, MPEeAYCMOTPEHHbIE NoanyHKToM 2.1.15 noanyHKTa 2.1 YKasaHua
baHKka Poccuun

OT/NI0’KEeHHblEe HA/I0roBble aKTUBbI MPOGECCUOHANbHOTO YYaCTHMKA B CYMME, He MPeBblLLatoLLel
OT/IOXKEHHbIX HAa/I0rOBbIX 0653aTeNIbCTB NPOPECCMOHANIBHOIO Y4ACTHUKA

PacyeT pasmepa cobcTBEHHbIX CpeacTB NPodecCcMOHaIbHOro Y4aCTHMKA PbiHKA LEeHHbIX Bymar-
Heasu:knumoe MmyLLecTBo NpodeccnoHaibHOro y4acTHMKA, UCNOJIb3yeMOEe A5 OCYLLECTBAEHUA
npodeccMoHaNbHOW AeATENbHOCTU Ha PbIHKE LieHHbIX Bymar u (Maun) ans ero ynpasieHYecKux
HYKA, NpUHATOE NPodeccroHaibHbIM Y4aCTHUKOM K ByXrantepcKomy yyeTy B KauecTBe OCHOBHbIX
cpeacts

139714.38

1069 484.00

64 626.00

O6aszatenbcTsa
durHaHcoBble 0653aTeNbCTBA, OLLEHNUBAEMbIE MO CNPaBea/MBOMA CTOMMOCTM Yepes NpubbIab UK
YyObITOK, B TOM Yncne:

PacueT pasmepa cobCTBEHHbIX CPeACTB NPOGECCUOHANbHOMO YYaCTHUKA PbIHKA LeHHbIX 6ymar-
¢durHaHcoBble 0653aTeNbCcTBa, B 06A3aTe/IbHOM NopAAKe KaaccubuLmpyemble Kak oOLeHMBaemMble No
crnpaBea/IMBon CTOMMOCTU Yepes Npubbliib NN YObITOK

dUHaHcoBble 06A3aTeNIbCTBA, KNacCMbULMpyeMble KaK OLLeHWBaeMble Mo CnpaBea/IMBOM CTOMMOCTU
yepes NpubbIAb AN YObITOK MO YCMOTPEHUIO HEKPEAUTHOW GpUHAHCOBOM OPraHn3aLLmm




Pacuet pasmepa cobCTBEHHbIX CPEACTB NPOPECCUOHANBHOMO YYaCTHUKA PbiHKA LLEeHHbIX 6ymar-
drHaHcoBble 0653aTeNbCTBA, OLLEHNBAEMbIE MO aMOPTU3UPOBAHHOMN CTOMMOCTH, B TOM YMUC/IE:

117778 757.05

Pacuet pasmepa cobCTBEHHbIX CPEACTB NPOPECCUOHANBHOMO YYaCTHUKA PbiHKA LLEeHHbIX 6ymar-
CPeAcTBa KAWEHTOB

Pacuet pasmepa cobCTBEHHbIX CPeACTB MPOPECCUOHANbHOMO YYaCTHUKA PbiHKA LLeHHbIX 6ymar-
KpeauThbl, 3aiMbl U MPOYME NPUBJIEYEHHbIE CPeaCTBa

117 308 611.58

Pacuet pasmepa cobCTBEHHbIX CPEACTB NPOPECCUOHANBHOMO YYaCTHUKA PbIHKA LLEeHHbIX 6ymar-
BbINyLEHHble L0AroBble LieHHble Bymaru

Pacuet pasmepa cobCTBEHHbIX CPeACTB MPOPECCUOHANbHOMO YYaCTHUKA PbiHKA LLeHHbIX 6ymar-
KpeautopcKkasn 3a40/1KEHHOCTb

470 145.47

Pacuet pasmepa cobCTBEHHbIX CPEACTB NPOPECCUOHANBHOMO YYaCTHUKA PbIHKA LLEeHHbIX 6ymar-

Ob6nazaTenbcTBa Bbl6bIBa}OLIJ,VIX rpynn, KﬂaCCVI(I)VILI,VIpOBaHHbIX KaK npeagHa3HavYeHHble ANnA NpoaaXKu

PacueT pasmepa cobCTBEHHbIX CPEACTB NPOPECCUOHANBHOMO YYaCTHUKA PbiHKA LLeHHbIX 6ymar-
06s3aTeNbCTBA NO BO3HArpaXKAeHUAM paboTHMKaM MO OKOHYaHMM TPYAO0BOM AEATENIbHOCTU, HEe
OrpaHUYEeHHbIM GUKCUPYEMbBIMUM MAATERAMMU

Pacuet pasmepa cobCTBEHHbIX CPEACTB NPOPECCUOHANBHOMO YYaCTHUKA PbIHKA LLEeHHbIX 6ymar-
0653aTe/bCTBO MO TEKYLL,EMY Hanory Ha NpUbbINb

Pacuet pasmepa cobCTBEHHbIX CPeACTB MPOPECCUOHANIbHOMO YYaCTHUKA PbiHKA LLeHHbIX 6ymar-
OTN0KeHHble Hanorosble 06A3aTeIbCTBa

64 626.00

PacueT pasmepa cobCTBEHHbIX CPEACTB NPOPECCUOHANBHOO YYaCTHUKA PbIHKA LLEeHHbIX 6ymar-
Pe3epBbl - OLEHOYHbIE 06A3aTeNbCTBA

Pacuet pasmepa cobCTBEHHbIX CPeACTB NPOPECCUOHANbHOMO YYaCTHUKA PbiHKA LLeHHbIX 6ymar-
Mpoumne obA3aTenbCTBa

2924 425.89

MToro: AKTUBbI

UTtoro: Ob6s3aTenbcTBa

136 002 972.67
120767 808.94

Pazmep cob6CcTBEHHDbIX CPeacTB

15 235 163.73
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