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YCTQHOB/IEHHOTO HOPMATUBHbIMM
aKTamu baHKa Poccmu, BO3HUMKLWEM MO
He3aBUCALLMM OT AENCTBUMN
npo¢deccMoHaNbHOrO Y4acTHMKA
obcToATeNnbCTBAM

0420413 Pasgen 4. UHPopmaLms O CHUKEHUMN pa3mepa COHBCTBEHHbIX CPeACTB NPOdECCMOHANIbHOIO YYaCTHUKA HUKE
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T=EMPTY_AXIS

Z= EMPTY_AXIS

HanmeHoBaHune
rnokasatensi

Pasgen 1. Hdopmaumsa o BenuinHe
MWHUManbHOrO pasmepa COOCTBEHHbIX
cpeacTB NpodeccMoHanbHoro
yyacTHuka, MyuHumanbeHbIn pasmep
COOCTBEHHbIX CpeacTB

Pasgen 1. MHdopmaumsa o BennyinHe
MWHUManbHOro pasmepa CO6CTBEHHbIX CPeaCcTB
nNpoeCccnoHanbHOro y4acTHuka, 3HavyeHne
BENMM4YMHbI X

Pasgen 1. UHdopmaumsa o BennyinHe
MWHUMarbHOIO pasmepa COBCTBEHHbIX
cpeacTB NpodheccMoHanbHoro
yJyacTHuKa, 3HayeHne [o6aBOYHOro
KoaghdpuumeHTa

1

3

Ha KoHeL, oT4yeTHOro
nepunoaa

80000000.00

2000000.00

40.00
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T=EMPTY_AXIS

Z= EMPTY_AXIS

HanmeHoBaHune nokasartensi

2021-09-30

CTtonmocTb
akTnBoB/06A3aTENbLCTB

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 y4acTHUKA M €ro KNMEHTOB, HAXOAALLMECA HA €ro PaCHETHbIX CYETAX M CreumasbHbix 6aHKOBCKMUX cYeTax B
KPeAMTHbIX OpraHM3aumMax U MHOCTPaHHbIX BaHKax

2218409822.58

PacyeT pasmepa cobcTBEHHbIX CpeacTB NPodecCMoHabHOMO YH4aCTHUKA PbIHKA LEHHbIX Bymar-[eHeKHble cpeacTBa
npodeccMoHanbHOro y4aCTHMKA BO BKAaAAX (4en0o3nTax) B KpeAUTHbIX OPraHM3aLmax M MHOCTPaHHbIX 6aHKax (33 UCKIOYEHNEM
CybOpANHMPOBAHHbBIX AEMO3UTOB), @ TAKXKE CYMMbl MPOLLEHTOB, MPUYUTAIOLLMXCA MO BKAAAY (4eno3uTy) Ha pacyeTHyo JaTty

2480449.14

PacyeT pasmepa cobCcTBEHHbIX CpeacTB NPodecCMOHaNbHOMO YH4aCTHUKA PbIHKA LEHHbIX Bymar-[paroLeHHble MeTa bl
npodeccMoHanbHOro y4acTHUKA BO BKAa4ax (4eno3unTax) B KpeAUTHbLIX OpraHM3aumax M MHOCTPaHHbIX 6aHKax, a TaKke CymMbl
NPOLEHTOB, MPUYUTAIOLLUXCA MO BKAAAY (Aen03MTy) Ha pacyeTHyo JaTty

PacyeT pasmepa cobcTBEHHbIX CpeacT8 NPodecCMOHaIbHONO YHAaCTHUKA PbIHKA LEHHbIX bymar-[paroLeHHble MeTaabl
Npo¢deccMoHabHOroO Yy4aCTHUKA Ha ero CYeTax B KpeAUTHbIX OpraHM3aLmax

PacyeT pasmepa cobcTBEHHbIX CpeacTB NPodecCMOHaNbHONO YHaCTHUKA PbIHKA LEHHbIX bymar-[leHerKHble cpeacTBa
npodeccMoHabHOro y4acTHUKA, NepesaHHble Mo AOTOBOPY AOBEPUTENIbHOIO YNpPaBAeHUA ynpaBastoLemy 1 (uam)
WMHOCTPaHHOMY ALY, UMEOLLLEMY NMPABO B COOTBETCTBMU C €0 /IMYHbIM 3aKOHOM OCYLLECTB/IATL AEATENLHOCTb MO YNPaBAEHUIO
LEeHHbIMK Bymaramm

PacuyeT pasmepa cobCTBEHHBIX CPeacTB NPOdECCUOHANbHOIO YYaCTHUKA PbIHKA LLeHHbIX Bymar-leHeXKHble CpeacTBa
NpodeccMoHaNbHOro y4acTHWKA M ero KAMEHTOB, MepeaaHHble Mo 4OroBopy 0 6poKepcKom obcay»KkmMBaHMM Bpokepy 1 (nam)
MHOCTPaHHOMY /LY




PacueT pasmepa co6CTBEHHbIX CPeAcTB NPOdECCUOHANbHOIO YYaCTHUKA PbIHKA LIeHHbIX Bymar-leHesKHble cpeacTea
npodeccMoHabHOro y4acTHWKa M ero KAWEHTOB, NepeAaHHble B obecnedeHme ucnosiHeHms 06a3aTesibCTe NpogdeccMoHaibHOro
YYaCTHMKA U (MNK) ero KAUEHTOB, BK/OYas MHANBUAYANbHOE U KONNEKTUBHOE KAMPUHIOBOE obecneyeHmne

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 LEeHHbIX 6ymar-ebutopckasa 3a401KeEHHOCTb MO
Bbin/iaTe NPodeccroHabHOMY YYaCTHUKY BO3HArpaxKAeHWIM 1 BO3MELLEHUIO PacXo0B Mo L0roBOpaM O BO3ME34HOM OKasaHUU

ycnyr

85952265.88

PacyeT pasmepa cobCcTBEHHbIX CpeacTB NPodecCMOHaNIbHOMO YHaCTHUKA PbIHKA LEHHbIX Bymar-LebuTtopckasn 3a401KEHHOCTb MO
nnaTe, B3MMaeMOM PerncTpaTopom C 3aperncTpMpPoBaHHbIX WL, 33 MPOBeAeHME onepaLmii No ANLEBLIM CYETaM U 3a
npegocTaBaeHe MHGOPMALLIMM U3 peecTpa BAaAENbLEB LLeHHbIX bymar (414 npodeccMoHanbHbIX YHaCTHUKOB, ABAOLLMXCA
pernctpatopammu)

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 06CYKMBAHUMN K KAaTEFOPUWN KIMEHTOB C 0CO6bIM
YPOBHEM pUCKa

PacyeT pasmepa cobCcTBEHHbIX CPeacTB NPodecCMOHaIbHOMO YHaCTHUKA PbIHKA LEHHbIX Bymar-MapKuHaibHble 3aiMbl,
npegocTaBAeHHbIE KAMEHTaM NPOPECCUOHANBHOIO YYaCTHUKA, MMEIOLLLETO INLEH3UIO HA OCYLLECTB/IEHNE BPOKepCKoi

AeATeNIbHOCTN, OTHECEHHbLIM B COOTBETCTBUM C A0rOBOPOM O 6pOKepCKOM OﬁCI’Iy)KMBaHI/IVI K KaTeropnun K1IMeHTOB CO CTaHAAPTHbIM

YPOBHEM PUCKa NN KaTETOPUN KTIMEHTOB C NMNOBbILLEHHbIM YPOBHEM PUCKa

Pacuet pasmepa COBCTBEHHbIX cpeacte I'IpOd)eCCMOHa}'IbHOFO Y4aCTHUKA pPblHKA UEHHbIX 6yMaF-AKLI,MM pOCCMﬁCKMX 9MUTEHTOB,
ABNAOLWNXCA I'IY6J'IM‘4HI>IMM dKLMOHEPHbIMU 06LI.I,ECTBaMVI, N aKUMUN MHOCTPAHHbLIX 9SMUTEHTOB, a TaKXXe Aen0o3nTapHble PaCnnUckn
Ha HUX

PacueT pasamepa cobcTBEHHbIX CpeacTB NPodeccMoHaIbHOro YYaCTHUKA PbiHKA LEeHHbIX 6ymar-O6anraunm poccuiicknx u
MHOCTPAHHbIX SMUTEHTOB, 33 UCK/IlOYEHMEM CYBOPANHUPOBAHHbIX U CTPYKTYPHbIX 06AuraLuii




PacyeT pasmepa cobcTBEHHbIX CpeacTB NPodecCcMoHaIbHOMO YHaCTHUKA PbIHKA LEeHHbIX 6ymar-MHBECTULMOHHbIE Nau NaeBbix
MHBECTULMOHHbIX POHAOB, @ TaKXKe LeHHble 6ymarm MHOCTPaHHbIX SMUTEHTOB, KOTOPbIE B COOTBETCTBUM C UX IMYHbBIM 3aKOHOM
OTHOCATCA K CXEMaM KOIJIEKTUBHOIO MHBECTMPOBAHMA UAN CXEMAM COBMECTHOrO MHBECTUPOBAHMA KaK ¢ 06pasoBaHMEM, TaK U
6e3 obpa3oBaHMA IOPUANYECKOrO AnLLA

Pacuet pasamepa cobCcTBEHHbIX CpeacTB NPOPECCUOHANIbHOIO YH4AaCTHUKA PbIHKA LeHHbIX bymar-MnoteyHble cepTudmKaTbl yyactusa

Pacuet pasamepa cobcTBEHHbIX CpeacTB NPodecCcMOHaNIbHOMO YYaCTHMKA PbIHKA LeHHbIX bBymar-UHble GMHAHCOBbIE aKTUBBI,
npegycmoTpeHHble noanyHKTom 2.1.15 nognyHKTa 2.1 YkasaHuAa baHka Poccum

OTNOXEHHble Ha/MOroBble aKTUBbI MPOPECCUOHANIBHOMO Y4aCTHMKA B CYMME, He MPEeBbillatoLLen OTN0XKEHHbIX Ha/l0roBbIX
0653aTe/1bCTB NPOdECCUMOHANBHOIO YYaCTHMKA

3066412.85

Pacuet pasmepa cobCcTBEHHbIX CPeAcTB NPodeCcCMOHaIbHOO YHaCTHUKA PbIHKA LLEHHbIX Bymar-Heasux«nmoe MMyLLECTBO
npodeccuoHasbHOro y4acTHMKA, MCNO/Ib3yeMOoe A/ OCYLLECTBeHNA NPodeccnoHaIbHOM AEATENbHOCTU Ha PbIHKE LeHHbIX 6ymar
n (MAKn) gNa ero ynpasaeHYeCcKUX Hy»K A, NPUHAToe NpodeccnoHanbHbiM Y4aCTHUKOM K ByXranTepckomy yyeTy B KauecTse
OCHOBHbIX CPeACTB

ObA3aTenbcTBa

®PuHaHcoBble O6‘r'|3aTeJ'|bCTBa, oLeHnBaemMble No CﬂpaBEﬂ,ﬂMBOVI CTOMMOCTUN Yepe3 I'IpM6bI!1b nnn y6bITOK, B TOM 4ucne:

Pacuet pasmepa COBCTBEHHbIX cpeacte I'IpO(I)eCCMOHaJ'IbHOFO Y4aCTHUKA pPbIHKA UEHHbIX 6YMaI'-(I)MHaHCOBbIe 06ﬂ3aTeanTBa, B
obasaTtenibHOM nopAagke Knaccmdmu,mpyerv\ble KaK oueHnBaemble Nno CI'IpaBe,CI,J'IMBOﬁ CTOMMOCTU 4Hepe3 I'IpM6bIJ'Ib nnn y6bITOK

drHaHCcoBble 0683aTeNbCTBA, KNaccudmLmMpyemMble Kak OLeHnBaemMble Mo CnpaBesMBON CTOMMOCTI Yepes NpUbbIb UK YObITOK
Mo YCMOTPEHMIO HEKPEeAUTHOW GUHAHCOBOM OpraHu3aLmm

PacuyeT pasmepa cobCTBEHHBIX CPeacTB NPOdECCHOHANbHOIO YYaCTHUKA PbIHKA LEHHbIX 6ymar-®rHaHcoBble 0643aTebCTBa,
OLEHMBAEMbIE MO aMOPTU3UPOBAHHOM CTOMMOCTU, B TOM YUC/IE:

786481465.52

PacuyeT pasmepa cob6CTBEHHBIX CPeACcTB NPOdECCUOHANbHOIO YYaCTHUKA PbIHKA LLEHHbIX Bymar-cpeactsa KAMEHTOB

760830962.49

PacyeT pasmepa cobCTBEHHbIX CpeacTB NPOodeCcCMOHaNbHOMO YHaCTHUKA PbIHKA LEeHHbIX Bymar-KpeamTbl, 3aliMbl U Npoyne
npuB/eYEHHbIE CpeacTBa

PacyeT pasmepa cobCcTBEHHbIX CPeacTB NPodeCcCMOHaNIbHOMO YHaCTHUKA PbIHKA LEHHbIX Bymar-BbinyLeHHble 40r0BblE LEHHbIE
6ymaru

Pacuet pasmepa COBCTBEHHbIX cpeacte I'IpOd)eCCMOHaﬂbHOFO Y4aCTHUKaA pPblHKA UEHHbIX 6YMaF-erAMTOpCKaﬂ 3a40/1*XeHHOCTb

25650503.03

Pacuet pasmepa COBCTBEHHbIX cpeacte I'IpOd)eCCMOHal'IbHOFO Y4aCTHUKaA pPbiHKA UEHHbIX 6YMaF-O6H3aTe}1bCTBa Bbl6bIBaPOU.I,MX
roynn, KI'IaCCMd)MLI,MpOBaHHbIX KaK npeaHasHa4YeHHble ANA nNpoaaxKu




PacueT pa3mepa cob6CTBEHHbIX CPeAcTB NPodeccnoHaNbHOro YYacTHUKA PbIHKa LEeHHbIX 6ymar-O6a3aTebecTea no
BO3Harpa>kaeHnAM paboTHMKaM MO OKOHYaHWUW TPYA0BOM AEATENbHOCTU, HE OrPaHNYEHHbIM GUKCMPYEMbIMW NAaTEXKaMM

PacyeT pasmepa cobCcTBEHHbIX CpeacTB NPOopeCCMOHANbHOIO YY4aCTHUKA PbIHKA LLEHHbIX 6ymar-06a3aTe/IbcTBO NO TEKYLLLEMY

Hanory Ha nNpubbINb 879258.00
PacueT pasamepa cobcTBEHHbIX CPeACTB MPOPECCMOHANBHOMO YYaCTHMKA PbIHKA LieHHbIX 6yMar-OT/10KeHHble Hanorosble
obnasaTenbcTBa 3066412.85

PacueT pasamepa cobcTBEeHHbIX CpeAcTB NPpodeccMoHaNbHOMo YYacTHMKa PbIHKA LieHHbIX Bymar-Pe3epBbl - OLLeHOYHble
obAsaTenbCcTBa

PacyeT pasmepa cobCcTBEHHbIX CpeacTB NPodecCMOHabHOMO Y4aCTHUKA PbIHKA LEHHbIX Bymar-lMpouyne obs3aTenbCcTBa

95057685.06

JononHutenbHo nHbopmmMpyem:

Pacuet pasamepa cobcTBEHHbIX CPeacTB NPodecCMOHaNbHOMO YYaCTHMKA PbIHKA LieHHbIX bymar:
CymmapHaa CTOMMOCTb aKTUBOB

2309908950.45

PacuyeT pasmepa cobCTBEHHbIX CpeacTB NPodeccCHOHaNbHOIO YYaCTHUKA PbIHKA LEHHbIX bymar:
CymMapHas CTOMMOCTb MNacCUBOB

885484821.43

PacuyeT pasmepa cobCTBEHHBIX CpeacTB NPodeccCHOHaNbHOIO YYaCTHUKA PbIHKA LEHHbIX bymar:
Pasamep cobCTBEHHbIX CPeacTB

1424424129.02
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0420413 Pasgen 3. UHPopMaLMs O CYLLECTBEHHbIX aKTUBaX
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T=EMPTY_AXIS

Z= (CyLecTBeHHbIe aKkTuBbI-[eHexXHble cpeacTea
NPOogECCUOHANBHOIO Y4acTHUKA, NepeaaHHbIe Mo
OOroBOPY AOBEPUTENBHOIO YNpaBneHust
ynpaBnstoLeMy UM MHOCTPaHHOMY fULLY)

HanmeHoBaHue nokasarens

2021-09-30

PackpbiBaemas MHGopmMaums o
CYLLECTBEHHbIX aKTUBaX

CtonmocTb CyLLleCTBEHHbIX aKTUBOB

1

2

NaoeHTudmkaTop CyLeCcTBEHHOIO akTuBa
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T= EMPTY_AXIS

Z= (CywecTBeHHble akTuBbl-[leHexHble cpeacTea
NPOodECCUOHANBHOIO YYaCTHUKA U €ro KIMEHTOB, NepeaaHHbIe
no JoroBopy o Bpokepckom obcnyxnsaHum Gpokepy u (1nn)
WHOCTPaHHOMY NuLly, MEoLLEMY NMPaBO B COOTBETCTBUU C Er0
MMYHBIM 3aKOHOM OCYLLIECTBIATL BPOKEPCKYI0 AeATENbHOCTb Ha
pbIHKE LIeHHbIX Bymar)

HanmeHoBaHue nokasarens

2021-09-30

PackpbiBaemas nHdopmaums o
CYLLECTBEHHbIX aKTUBaX

CtonmocTb CyLeCTBEHHbIX aKTUBOB

1

2

Vlﬂ,eHTI/ICbVIKaTOp CyLeCTBEHHOIo aktnea
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