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HanmeHoBaHune nokasatens 2019-12-31
CtommocTtb
akTnBoB/06a3aTENBLCTB

AKTUBbI

PacueT pasamepa cobcTBEHHbIX CpeacTB NPodeccMoHaIbHOro Y4aCTHUKA PbiHKA LEeHHbIX

b6ymar-ZleHexHble cpeacTBa NnpodeccMoHabHOro yYacTHWKA, HaxoaALMecsa B Kacce
12572.12

PacueT pasmepa cobcTBEHHbIX CpeacTB NPodecCcMoHaIbHOMO YHaCTHUKA PbIHKA LEeHHbIX
b6ymar-LeHexkHble cpeactBa NpoheccMoHasibHOrO YHaCTHUKA U ero KAUEHTOB,
HaxoAALLMecA Ha ero pacyeTHbIX cHeTax U cneunanbHbiX 6aHKOBCKUX cHETaX B KPeAUTHbIX
opraHM3aumax U MHOCTPaHHbIX BaHKax

16425388.34

PacueT pasamepa cobCcTBEHHbIX CPeAcTB MPOodecCMOHaNbHOMO YYaCTHMKA PbIHKA LLEeHHbIX
b6ymar-leHexHble cpeacTBa npodeccuoHa bHOro yYacTHWKA BO BKAadax (Aeno3uTax) B
KpeauTHbIX OpraHM3aumnax U MHOCTPaHHbIX baHKax (3a UCKAoYeHeEM
cybopAMHUPOBAHHbIX AEMNO3UTOB), @ TaK¥Ke CYMMbl MPOLIEHTOB, NPUUNTAIOLLUXCA NO
BKNaay (AenosnTy) Ha pacyeTHyto AaTty

PacyeT pasmepa cobCcTBEHHbIX CpeacTB NPOodECCMOHaIbHOMO YHaCTHUKA PbIHKA LEHHbIX
6ymar-LparoueHHble MeTanbl NPodecCcMoHaAbHOTO y4acTHMKA BO BKAadax (4enosmTax) B
KPeAaMTHbIX OpraHn3aumMaX U MHOCTPaHHbIX BaHKax, a TaKKe CYMMbl NPOLLEHTOB,
NpUYMTAIOLLMXCA MO BKAAAY (A€MN03UTY) HA pacyeTHYIO AaTy

Pacuet pasamepa cobcTBEHHbIX CPeACcTB MPOdECCMOHANbHOMO YYaCTHMKA PbIHKA LLEeHHbIX
b6ymar-[paroueHHble MeTanbl NPodeccCMoHaNbHOro YH4aCTHUKA HA ero cHeTax B
KpeauTHbIX OpraHM3aumnax

PacuyeT pasmepa cobCTBEHHbIX CPeacTB NPOGECCUOHANBHOIO YYaCTHMKA PbIHKA LEHHbIX
bymar-[leHeKHble cpeacTBa NPodeccHoHaNbHOro YYacTHUKA, NepeaaHHble No 40roBopy
[OBEPUTENIbHOrO YNPaB/AeHNA YNPaBAAOLWEMY U (MAKN) MHOCTPAHHOMY JINLLY, UMEoLLEMY
NPaBo B COOTBETCTBUM C €r0 JINYHbIM 3aKOHOM OCYLLLECTBATL AeATENbHOCTb MO
yNpaB/ieHMIo LEeHHbIMK Bymaramm

PacyeT pasmepa cobCcTBEHHbIX CpeacTB NPOodeCcCMOHaNIbHOMO YHaCTHMKA PbIHKA LEeHHbIX
b6ymar-LeHexKHble cpeacTBa NPodecCMoHabHOMO YHaCTHUKA U €0 KNUEHTOB,
nepegaHHble NO AOTOBOPY O BPOKEPCKOM 06CNYKMBaHUM BpoKepy U (MAn) MHOCTPaHHOMY
anuy

962515.8

Pacuet pasamepa cobcTBEeHHbIX CpeacTs NpodeccMoHaibHOMo YYacTHMKA PbiHKA LIEHHbIX
bymar-[leHexHble cpeacTsa npodeccMoHa bHOro YYacTHMKa U ero KUEHTOB,
nepegaHHble B obecneyeHne UcnoaHeHMa 0643aTeNbCTB NPOGECCMOHAIbHOMO YYacTHUKA
1 (UKN) ero KAMEHTOB, BK/OYasA MHAMBUAYANbHOE U KOMIEKTUBHOE KIMPUHIOBOE
obecneuyeHune

24760192.89

Pacuer pa3mepa COBCTBEHHbIX cpencrte I'IpOd)ECCMOHaﬂbHOI'O Y4YaCTHUKA PbIHKA UEHHbIX
6ymar-£l,parou,eHHb|e MeTan/ibl I'lpOd)eCCMOHaIIbHOI'O Y4aCTHUKa, nepeaaHHble B
obecneyeHne UCNONHEHUA 06A3aTENbCTB I'IpO(bECCMOHa}'IbHOFO Y4aCTHUKa, BK/Z1KOYaA
NMHONBNAYyabHOE U KOJIZIEKTUBHOE KIMPUHIOBOE obecneyeHune

PacueT pasmepa cobcTBEHHbIX CpeacTB NPodecCcMoHaIbHOMO YHaCTHUKA PbIHKA LEeHHbIX
6ymar-LieHHble 6ymaru npodeccroHaibHOro y4acTHUKa, nepegaHHble B obecneyeHune
McnosiHeHUs 0643aTeNIbCcTB NPOdECCMOHANBHOTO YYACTHMKA, BKIOYAn MHAUBUAYANbHOE U
KO/NINEKTUBHOE KANPUHroBoe obecneyeHune




PacueT pasmepa cobcTBEHHbIX CpeacTB NPodecCMoHaIbHOMO YHaCTHUKA PbIHKA LEeHHbIX
6ymar-ebuTopcKan 3a40/13KEHHOCTb NO Bbiniate NpodeccMoHabHOMY YHaCTHUKY
BO3HArpa*kaeHUn 1 BO3MELLEHMIO PacXo40B MO AOTOBOPaM O BO3ME3AHOM OKa3aHuu

ycnyr

314282.03

PacueT pasmepa cobcTBEHHbIX CpeacTB NPodecCcMoHaIbHOMO YHaCTHUKA PbIHKA LEeHHbIX
6ymar-ebuTopcKan 3a40/13KeHHOCTb Mo naaTe, B3AMMaeMoW PErMCTPATOPOM C
3aperMcTpMpoBaHHbIX /ML, 33 NPOBEAEHWE OMNepaL i Mo JIMLLEBbIM CYETAM M 33
npegocTtasneHve MHGOPMaLUK U3 peecTpa BAagenbLeBs LeHHbIX bymar (aaa
npodeccuoHanbHbIX Y4aCTHUKOB, ABAAIOWMXCA perMcTpaTtopamm)

PacueT pasmepa cobcTBEHHbIX CpeacTB NPodecCcMoHaIbHOMO YHaCTHMKA PbIHKA LEeHHbIX
6ymar-Map»KuHasibHble 3aiMbl, NPeA0CTaB/eHHble KANeHTam npodeccuoHanbHOro
YYaCTHMKA, UMEOLLEro INLLEH3MIO Ha OCYLLLEeCTB/IeHe BPOKepPCKON AeATeNbHOCTH,
OTHECEHHbIM B COOTBETCTBUM C AOFOBOPOM O BPOKEPCKOM 06CNYKMBAHMM K KaTeropun
K/JIMEHTOB C 0CO6bIM YPOBHEM PUCKa

PacueT pasamepa cobcTBeHHbIX CpeacTB NpoheccMoHaNbHOMo YYacTHMKA PbiHKA LIeHHbIX
b6ymar-Map»K1MHa ibHble 3aiMbl, NPeAOoCTaBNeHHbIe KANeHTam NpodeccnuoHanbHOro
YUYaCTHUKA, MMEIOLLLErO NMLEH3MIO Ha OCYLLLECTBIEHME BPOKEPCKOWN AeATeIbHOCTH,
OTHEeCEeHHbIM B COOTBETCTBUM C AOTOBOPOM O BPOKEPCKOM 06CAYHKMBAHNKN K KaTeropmm
K/IMEHTOB CO CTaHAAPTHbLIM YPOBHEM PUCKA UAN KaTeropum KANEHTOB C NOBbILLEHHbIM
YPOBHEM pUCKa

5718495.4

Pacuet pasmepa COBCTBEHHbIX cpeacte I'IpOd)eCCMOHaJ'IbHOFO Y4aCTHUKA pPbIHKA UEHHbIX
6YMaI'-AKLI,MM pOCCMﬁCKMX 9MUTEHTOB, ABNAOLWMNXCA I'IY6J'IMHHbIMM dKLLMOHEPHbIMU
O6LIJ,€CTBaMVI, N aKUMN MHOCTPAHHbIX SMUTEHTOB, a TaKXXe Aeno3nTapHbleé PaCnnCKnN Ha HUX

41478405.78

PacyeT pasmepa cobcTBEHHbIX CpeacT8 NPodECCMOHaANIbHOFO YHAaCTHUKA PbIHKA LEeHHbIX
6ymar-O6anraunmn poccMmcKMX U MUHOCTPAHHBIX SMUTEHTOB, 32 UCK/IIOYEHMEM
cyb0pAMHMPOBaAHHbIX U CTPYKTYPHbIX 06auraumit

PacyeT pasmepa cobcTBEHHbIX CpeacT8 NPodeCcCUOHaIbHOTO YHAaCTHMKA PbIHKA LEeHHbIX
6ymar-VIHBECTULMOHHbIE Nau NaeBbIX MHBECTULIMOHHbIX POHA0B, a TAKMKe LLEHHbIE Bymaru
MHOCTPAHHbIX SMUTEHTOB, KOTOPbIE B COOTBETCTBUM C X IMYHBIM 3aKOHOM OTHOCATCA K
CXemMam KOJIIEKTUBHOTO MHBECTUPOBAHUA U/IN CXeMaM COBMECTHOFO MHBECTMPOBAHUSA KakK
¢ obpasoBaHMeM, Tak U 6e3 0bpa3oBaHMA LPUANYECKOTO ANLA

Pacuet pasmepa cobcTBEHHbIX CpeacTB NPOodeccMOHaNbHOMO YYaCTHUKA PbIHKA LLEHHbIX
bymar-MnoTeyHble cepTUdUKaTbl y4acTma

PacueT pasamepa cobcTBEHHbIX CPeACcTB NPOodeccMOHaNbHOMO YYaCTHMKA PbIHKA LLEeHHbIX
6ymar-UHble pUHAHCOBbIE aKTUBbI, MPeAYyCMOTPEHHble NnoAnyHKTOM 2.1.15 noanyHKTa 2.1
YKa3aHuA baHka Poccum

110410470.84

OTNOXKEeHHbIe HAaNOroBble aKTUBbI I'IpOd)ECCVIOHaﬂbHOI'O Y4aCTHUKa B Cymme, He
HPEBbIUJaIOU.LeVI OT/IOXKEHHbIX HA/IOrOBbIX 06A3aTENLCTB I'IpOd)ECCI/IOHaI'IbHOFO Y4aCTHUKa

PacyeT pa3mepa cobcTBEHHbIX CpeacTB NPodecCMoHaIbHOMO YHAaCTHMKA PbIHKA LEeHHbIX
6ymar-HeasuKMmoe MmyLLecTBo NPodeccnoHaibHOro Y4acTHUKa, MUCNoJib3yemoe Ans
OCYLLECTBNIEHUA NPODECCMOHANBbHOM AEATENbHOCTM Ha PbIHKE LLEeHHbIX Bymar u (uam) gas
€ro YMNpaBAEHYECKUX HY}K, MPUHATOE NPodeCcCUOHaNbHbIM YH4aCTHUKOM K
ByXranTePCKOMY y4eTY B KAYECTBE OCHOBHbIX CPEACTB




ObAa3aTenbcrsa

®urHaHcoBble 06513aTe/IbCTBA, OLLEHMBAEMbIE MO CMPaBeA/MBOM CTOMMOCTH Yepes
NPu6bbINb NN YOBITOK, B TOM YUCNE:

PacueT pasmepa cobcTBEHHbIX CpeacTB NPodecCcMoHaIbHOMO YHaCTHUKA PbIHKA LEeHHbIX
6ymar-¢puHaHcoBble 06a3aTe/IbCTBa, B 06583aTe/IbHOM MOPAAKE KAacCuduLmMpyemble Kak
oLEeHMBaeMble Mo CnpaBesIMBON CTOMMOCTM Yepes Npubblib UK YObITOK

duHaHcoBble 0653aTeIbCTBA, KNaccnupUUMpyeMbie KaK OLLeHUBAeMble MO crpaBea/inBowm
CTOMMOCTM Yepes Npmbblaib MAK YObITOK MO YCMOTPEHUIO HEKPEAUTHOM GUHAHCOBOMA
OopraHu3auunm

Pacuer pa3mepa COBCTBEHHbIX cpeacrte I'IpO(I)ECCMOHaﬂbHOI'O Y4aCTHUKA pPbIHKA UEHHbIX
6ymar-d>v|Hchosb|e 06ﬂ3aTel’IbCTBa, oueHunBaemMble Nno aMOpTM3MDOBaHHOﬁ CTOMMoOCTH, B

TOM Yncne: 97624949.13

PacueT paamepa cob6CTBEHHbIX CPeACTB NPOdECCUOHANbHOIO YYaCTHUKA PbIHKA LEHHbIX

bymar-cpeacTBa KINMEHTOB
i e 32066051.69

PacueT pasamepa cobcTBEHHbIX CpeacTB NPodeccMoHaIbHOFO YYaCTHUKA PbIHKA LEeHHbIX
bymar-KpeauTbl, 3aiMbl 1 NPOYNE NPUB/EYEHHbIE CPeaCcTBa 65191415.64

PacueT pasmepa cobcTBEHHbIX CPeacTB NPodecCcMoHaIbHOrO YHaCTHUKA PbIHKA LEeHHbIX
Bymar-sbinylileHHble A0/roBble LieHHble Bymarm

PacueT pasmepa cob6CTBEHHbIX CPeACcTB NPOdECCUOHaNbHOrO YYaCTHUKA PbIHKA LEHHbIX

b6ymar-KpeaumTtopckasa 3a40/1KeHHOCTb 367481.80

PacyeT pasamepa cobcTBEHHbIX CpeacT8 NPodecCUOHaIbHOFO YHAaCTHUKA PbIHKA LEeHHbIX
6ymar-O6s3aTenbcTBa BblObIBatOLWMX FPYNM, KAaccMdULMpPOoBaHHbIX KaK
npegHasHayeHHble 414 NPOAAKM

PacyeT pasmepa cobCcTBEHHbIX CpeacTB NPodeCcCMOHaIbHOMO YHaCTHMKA PbIHKA LEeHHbIX
6ymar-O6s3aTeNbCTBa NO BO3HArPaXKAEHUAM paboTHMKaM MO OKOHYaHUK TPYA0BOW
AeATeNbHOCTU, HE OrPaHUYEHHbIM GUKCUPYEMbIMU MIaTEXAMMU

PacyeT pasmepa cobcTBEHHbIX CpeacTB NPOodeCcCMOHaIbHOTO YHAaCTHMKA PbIHKA LEeHHbIX
6ymar-0653aTenbCTBO NO TEKYLLEeMY Hanory Ha npubbinb

PacueTt pasmepa cob6CTBEHHbIX CPeACTB MPOGECCMOHANbHOIO yHaCTHMKA PbIHKA LLEHHbIX
6ymar-OT10}KeHHble HaNoroBble 065A3aTeNbCTBa

Pacuer pa3mepa COBCTBEHHbIX cpencrte I'IpOd)ECCMOHaﬂbHOI'O Y4YaCTHUKA PbIHKA UEHHbIX
GYMal'-PEBEDBbI - OlLeHO4YHble obAasaTenbcTBa

PacyeT pasmepa cobcTBEHHbIX CpeacTB NPOodECcCMOHaIbHOMO YHAaCTHUKA PbIHKA LEeHHbIX
b6ymar-fNpoyne obasatenbCTBa

4270644.25

MTOro aktmeoB 200082323.20

MNToro naccmsos 101895593.38

Pasmep cobcTBEHHbIX CpeacTs 98186729.82




