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Pasgen 1. IHdopmaumsa o BenuyvHe
MUHMMarbHOro pasmepa
COBCTBEHHbIX CPEeACTB
NpoeCcCnoHanNbHOro y4acTHUKa,
MwuHMManbHbIN pasmep COBCTBEHHbIX

Pasgen 1. Hdopmaums o BenuynHe
MWHUMAarbHOro pasmepa
CoBCTBEHHbIX CPEACTB
npoceccnoHanbHOro y4acTHUKa,
3HauyeHne BenuUumHbl X

Pasgen 1. Hdopmaums o BenuynHe
MWHMUMarbHOro pasmepa COOCTBEHHbIX
CpeacTB NPOdEeCCMOHanNbHOro y4acTH1Ka,
3HayeHne 0o6aBoOYHOro Ko3dhduLMeHTa

CpeacTs
1 2 3
Ha KoHeL, oT4eTHOro nepmoaa 80000000.00 2000000.00 40
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2019-09-30

CTtonmocTb
akTnBoB/0b6A3aTENbLCTB

AKTUBbI

PacueT pasmepa coBCTBEHHBIX CPeACcTB NPOGECCUOHANbHOIO YYaCTHUKA PbIHKA LIEHHbIX Bymar-[leHesKHble cpeacTea
npodeccMoHaNbHOro y4acTHUKa, HaxoadLIMecsa B Kacce

Pacuer pasmepa co6CTBEHHBIX CPeACTB NPOdECCUOHANBHOIO yHaCTHMKA PbiHKA LEeHHbIX 6ymar-leHexHble cpeacTea
npodeccMoHanbHOro y4acTHMKA M €ro KIMEHTOB, HAXOAALLMECA HA €ro PaCHETHbIX CYETaX U CreLmasbHbiX 6aHKOBCKMUX
cyeTax B KpeAMTHbIX OpraHM3aumMax U MHOCTPaHHbIX BaHKax

3047233279.78

PacyeT pasmepa cobcTBEHHbIX CpeacTB NPodecCMoHabHOMO YH4aCTHUKA PbIHKA LEHHbIX Bymar-[eHeKHble cpeacTBa
npodeccMoHanbHOro y4acTHMKA BO BKAaAAX (4eno3uTax) B KPeAUTHbIX OPraHM3aLmsax M MHOCTPaHHbIX 6aHKax (3a

NCKAtOYEHNEM CYBOPANHNPOBAHHBIX AEMNO3UTOB), @ TaKXKe CYMMbI MPOLLEHTOB, MPUYMUTAIOLLMXCA MO BKAA4Y (4eno3nTy) Ha

pacyeTHylo gaTy

4825792.58

PacyeT pasmepa cobCcTBEHHbIX CpeacTB NPOodECCMOHANbHOMO YHaCTHMKA PbIHKA LEeHHbIX 6ymar-LparoueHHble MeTan bl
npodeccMoHanbHOro y4acTHMKA BO BKAaAaX (4en03uTax) B KpeAUTHbIX OpraHM3aLmax U MHOCTPaHHbIX 6aHKax, a TakkKe
CYMMbI MPOLEHTOB, NPUYUTAIOLLMXCA MO BKAAAY (£eno3uTy) Ha pacyeTHyto AaTy

PacyeT pasmepa cobcTBEHHbIX CpeacTB NPodECCMOHaAIbHONO YHAaCTHUKA PbIHKA LEeHHbIX bymar-[paroueHHble MeTanbl
nNpo¢deccMoHaIbHOrO Yy4aCTHUKA Ha ero CYeTax B KpeAUTHbIX OpraHM3aLmax

PacuyeT pasmepa cobCTBEHHBIX CPeacTB NPOdEeCCUOHANbHOIO YYaCTHUKA PbIHKA LLeHHbIX Bymar-leHeXKHble CpeacTBa
NpodeccMoHaNbHOro y4acTHWUKA, NepeaaHHble Mo AOrOBOPY AOBEPUTENLHOIO YNPaBAEHUA yNpaBasatoLwemy v (uam)
MHOCTPaHHOMY /ML, MMetoLLLEMY MPaBO B COOTBETCTBMM C €r0 JIMYHbIM 3aKOHOM OCYLLLECTB/IATL AEATE/NbHOCTb MO
yNpaBAeHWUIo LEHHbIMU Bymaramm

PacyeT pasmepa cobcTBEHHbIX CpeacTB NPodecCMOHaNbHONO YHaCTHUKA PbIHKA LEHHbIX bymar-[leHerKHble cpeacTBa
npodeccMoHabHOro Yy4aCTHUKA U ero KAMEHTOB, NepeAaHHble NO LOroBOPY 0 BPOKepPCKOM 06C/yKMBaHUM BPOKepyY 1
(nnn) MHOCTPaHHOMY AnLY




PacueT pasamepa cobcTBEHHbIX CPpeacTB NPodeccMOoHaNbHOMO YYaCTHMKA PbIHKA LieHHbIX bymar-[leHeskHble cpeacTsa
Npo¢eccnMoHaibHOro y4acTHUKA M ero KANEHTOB, NepeaaHHble B obecneyeHne NCNoNHEHUA 06A3aTeNbCTB
npodeccnoHanbHOro y4acTHUKA U (UKN) ero KNAMEHTOB, BKAOYaA MHAUBUAYaNAbHOE U KONNIEKTUBHOE KIUPUHIOBOE
obecnevyeHune

PacueT pasmepa coB6CTBEHHbIX CPeACTB NPOdECcCHOHaNbHOrO YYaCTHUKA PbIHKA LEHHbIX 6ymar-[lparoueHHble meTansbl
npodeccMoHaNbHOro y4acTHWUKa, nepeaaHHble B obecnedeHmne ncnosiHeHmsa 06a3aTesibCTs NPOopeCccMoHaIbHOMO YHacTHUKa,
BKJ/IlOYAA MHANBUAYANLHOE U KONNEKTUBHOE KANPUHIoBoe obecrneyeHmne

PacyeT pasmepa cobcTBEHHbIX CpeacTB NPodecCMOHaIbHOMO YH4aCTHUKA PbIHKA LEHHbIX bymar-LieHHble bymaru
npodeccMoHanbHOro y4acTHUKA, NepesaHHble B obecrneyeHre UCNoHEHNA 0653aTeNbCTB MPOdECCMOHANIbHOIO YHaCTHUKA,
BK/IlOYAA MHAMBUAYANBbHOE U KONNEKTUBHOE KANPUHIOBOE obecrneyeHune

PacueT pasamepa cobcTBEHHbIX CpeacTB NPodeccMoHaIbHOrO YYaCTHUKA PbiHKA LeHHbIX 6ymar-Lebutopckas
3aZL0/1*KEHHOCTb MO BbiMJiaTe NPodeccMoHaNbHOMY YHAaCTHUKY BO3HArParKAEeHUM 1 BO3SMELLEHMIO PACXOA0B MO AOroBopam
0 BO3ME34HOM OKa3aHUM ycayr

85655450.71

PacyeT pasmepa cobCTBEHHbIX CPeacTB NPOpECCMOHANIBHOIO YYaCTHUKA PbIHKA LLEHHbIX Bymar-[ebutopckas
3aZ10/1’KEHHOCTb MO NaaTe, B3MMaeMOW PErMCTPATOPOM C 3aPErMCTPUMPOBAHHbIX /1ML, 32 MPOBEAEHME ONepaLMi No
JIMLEBLIM CYETAM U 33 NpeaocTaB/ieHne MHGopMaLmMmn U3 peecTpa BAaLe bLEeB LeHHbIX bBymar (a1 npodeccrnoHanbHbIX
YYaCTHUKOB, ABNAOLLMXCA PETUCTPATOPAMM)

PacyeT pasmepa cobCcTBEHHbIX CpeacTB NPOodeCcCMOHaNIbHOMO YH4aCTHUKA PbIHKA LEHHbIX Bymar-MapikuHaibHble 3aiMbl,
npegocTaBAeHHbIE KAMEHTAM NPOPECCUOHANBbHOIO YYaCTHUKA, MMEIOLLLETO INLEH3UIO HA OCYLLECTB/IEHNE BPOKEepPCKoM
[eATeNbHOCTU, OTHECEHHbBIM B COOTBETCTBUM C LOFOBOPOM O HPOKEPCKOM 06CNYKMBAHUM K KAaTEFOPUWN KJTIMEHTOB C
0Cco6bIM YPOBHEM pUCKa

PacyeT pasmepa cobCcTBEHHbIX CPeacTB NPodecCMOHaIbHOMO YHaCTHUKA PbIHKA LEHHbIX Bymar-MapKuHaibHble 3aiMbl,
npegocTaBAeHHbIE KAMEHTaM NPOPECCUOHANBHOIO YYaCTHUKA, MMEIOLLLETO INLEH3UIO HA OCYLLECTB/IEHNE BPOKepCKoi
AeATeNbHOCTU, OTHECEHHbIM B COOTBETCTBUM C JOFOBOPOM O HPOKEPCKOM 06C/YKMBAHUU K KAaTEFOPUU KIMEHTOB CO
CTaHAAPTHLIM YPOBHEM PUCKA MM KaTErOPUM KANEHTOB C MOBbILEHHbIM YPOBHEM PUCKA

PacueT pasamepa cobcTBEHHbIX CpeacTB NPodeccMoHaIbHOrO Y4aCTHUKA PbiHKA LEeHHbIX 6ymMar-AKLMN POCCUNCKUX
3MUTEHTOB, ABAAOLLMNXCA NMYBAUYHBIMU aKLMOHEPHBIMW 06LLECTBAMM, U aKLMN MHOCTPAHHbIX IMUTEHTOB, a TaKKe
OEeno3nTapHble PACIMUCKU HA HUX

Pacuet pasmepa COBCTBEHHbIX cpeacte I'IpOdJeCCMOHal'IbHOFO Y4aCTHUKaA pPblHKA UEHHbIX 6ymar—06nmrau,ww pOCCMﬁCKMX n
MHOCTPAHHbIX SMUTEHTOB, 3@ UCKIIOYEHNEM Cy60pAMHMpOBaHHbIX N CTPYKTYPHbIX o6nmrau,m71




PacyeT pasmepa cobcTBEHHbIX CpeacTB NPodeccMoHabHOMO yHaCTHUKA PbiHKA LEeHHbIX 6ymar-MHBeCTULMOHHbIEe nau
MaeBbIX MHBECTULMOHHbIX GOHAOB, a TaK}Ke LLeHHble 6yMarn MHOCTPaHHbIX SMUTEHTOB, KOTOPbIE B COOTBETCTBUM C UX
JINYHbIM 3aKOHOM OTHOCATCA K CXEMaM KOJIIEKTUBHOIO MHBECTMPOBAHMA UM CXEMaM COBMECTHOIO MHBECTMPOBAHMA KakK C
obpasoBaHMem, Tak n 6e3 obpaszoBaHNA LPUANYECKOTO NMLLA

PacyeT pasmepa cobCcTBEHHbIX CpeacTB NPodecCMOHaNbHOMO YHaCTHUKA PbIHKA LEHHbIX bBymar-MnoTeyHble cepTUdUKaThI
yyactus

PacueT pasamepa cobcTBEHHbIX CPeACcTB NPOPECCMOHANBHOMO YYaCTHMKA PbIHKA LieHHbIX 6ymar-UHble GMHAHCOBbIE aKTMBBI,
npeaycmoTpeHHble noanyHKkTom 2.1.15 noanyHKTa 2.1 YKasaHunA baHka Poccum

OTNOXKEHHbIe HANOroBble aKTUBbI I'IpOd)ECCMOHaIIbHOI'O Y4aCTHUKa B CyMmme, He I'IpeBbILLIa}OLIJ,eﬁ OT/10KE€HHbIX HAa/10roBbIX
06a3aTenbCTB I'IpO(I)eCCMOHaJ'IbHOFO Y4aCTHUKa

1710907.38

PacueT pasamepa cobcTBEHHbIX CPeACcTB NPOGECCMOHANIBHOMO YYaCTHMKA PbIHKA LeHHbIX Bymar-HeasuKMMoe MMYLLLECTBO
npodeccMoHanbHOro Y4acTHMKA, UCNOJIb3YEeMOe 415 OCYLLECTBAEHWUA NPOdEeCcCMOHANbHOM AEATENbHOCTM HA PbIHKE
LEeHHbIX Bymar 1 (Mnun) ana ero ynpaBaeHYECKMX HYXKA, NPUHATOE NPOPECCMOHAIbHBIM YY4aCTHUKOM K ByXrantepckomy
YYETY B Ka4eCTBe OCHOBHbIX CPeACTB

ObAasaTtenbcTBa

®PrHaHcoBble 0653aTe/1bCTBA, OLLEEHMBAEMbIE MO CNPaBeA/IMBON CTOMMOCTU Yepes Npubbl/ib MK YObITOK, B TOM YnUC/E:

PacyeT pasamepa cobcTBEHHbIX CpeacTB NPodeCcCMOHaIbHOFO YHAaCTHUKA PbIHKA LEeHHbIX bymar-uHaHcoBble
06Aa3aTenbCcTBa, B 0683aTeNbHOM NopsAgKe Knaccuduumpyemble Kak oLeHMBaeMble Mo CpaBea/IMBOM CTOMMOCTM Yepes
Npu6bbINb NN YOBLITOK

¢dUMHaHCcoBble 0653aTeNbCTBA, KAacCMPULMPYEMBIE KaK OLeHMBaeEMble NO CNpaBea/IMBOM CTOMMOCTM Yepes Npubblab nau
y6bITOK MO YCMOTPEHMIO HEKPEANTHOW GUHAHCOBOW OpraHU3auum

Pacuet pasmepa COBCTBEHHbIX cpeacte I'IpOd)eCCMOHa}'IbHOFO Y4aCTHUKaA pPblHKA UEHHbIX 6yMaI'-¢’MHaHCOBbIe
O6‘i|3aTeanTBa, oLeHnBaemMble No aM0pTM3MpOBaHHOl\;1 CTOMMOCTU, B TOM YUcCne:

1617822756.20

Pacuet pasmepa COBCTBEHHbIX cpeacte I'IpOd)eCCMOHa}'IbHOFO Y4aCTHUKA pPblHKA UEHHbIX 6YMaI'-Cpe,EI,CTBa K/IMeHTOB

1599586571.56

PacyeT pasmepa cobCTBEHHbIX CpeacTB NPOodeCcCMOHaIbHOMO YHaCTHUKA PbIHKA LEeHHbIX Bymar-KpeamTbl, 3aliMbl U Npoyne
npuBAeYeHHbIe CpeacTBa

PacyeT pasmepa cobCcTBEHHbIX CPeacTB NPodecCMOHaNIbHOMO YHaCTHUKA PbIHKA LEHHbIX Bymar-BbinyLeHHble 40r0Bble
LleHHble bymaru

PacyeT pasmepa cobCcTBEHHbIX CpeacTB NPodecCcMoHabHOMO YHaCTHMKA PbiHKA LeHHbIX bymar-KpeauTopckas
3a[,0/1’KEHHOCTb

18236184.64




PacueT pasmepa cobCcTBEHHBIX CpeacTB NPodeccHoHaNbHOIO YYAaCTHUKA PbIHKA LeHHbIX bymar-O6sa3aTenbcTBa
BbI6bIBAlOLLMX FPYNM, KNaccuOULMPOBAHHbBIX KaK NpeaHa3HayeHHble 418 NPoaaxku

Pacuet pasmepa cobCcTBEHHbIX CPeacTB NPodecCMOoHaNbHOrO YHaCTHUKA PbIHKA LEHHbIX 6ymar-O6sa3aTenbCcTea no
BO3Harpa)kaeHnAM paboTHMKaM MO OKOHYaHWUW TPYA0BOM ALATENbHOCTU, HE OrPaHNYEHHbIM GUKCMPYEMbIMW NAaTEKAMM

PacyeT pasmepa cobCcTBEHHbIX CpeacTB NPodecCMOHaIbHOMO YHaCTHUKA PbIHKA LEeHHbIX bBymar-06s3aTeIbcTBO MO

TEKyL,emMy Hanory Ha npmbbinb 7098.00
Pacuet pasamepa cobcTBEHHbIX CPeACcTB MPOPECCMOHANBHOMO YYaCTHMKA PbIHKA LieHHbIX 6yMar-OT/10KeHHble Hanorosble
06A3aTenbcTBa 1710907.38

PacueT pasamepa cobcTBeHHbIX CpeAcTB NpodeccMoHaNbHOMo YYacTHMKa PbiHKA LieHHbIX Bymar-Pe3epBbl - OLLeHOYHble
obAsaTenbcTBa

PacyeT pasmepa cobCcTBEHHbIX CpeacTB NPodecCMOoHaNbHOMO YY4aCTHUKA PbIHKA LEHHbIX Bymar-lMpouve obs3aTenbCTBa

78113207.85
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