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HaumeHoBaHWe nokasatens Pasgen 1. Hdopmaumsa o BenuinHe Pasgen 1. NHdopmaums o Pasgen 1. Hdopmaums o BenuynHe
MWHUManbHOrO pasmepa COOCTBEHHbIX BENNYNHE MUHMMArbHOro pasMepa |MUHMMAarbHOIO pasmMepa COOCTBEHHbIX
cpeacTB NPOdeCcCMOHanNbHOro y4acTHMKa,  |COBCTBEHHbLIX CPEACTB CpeacTB NPOdEeCCMOHanNbHOro y4acTH1Ka,
MuHVYManbHbIN pa3Mep COBCTBEHHbIX npodpeccuoHarnbHOro yyactHuka,  |3HayveHue gob6aBoYHOro koadduLmeHTa
cpeacTs 3HayeHne BenmymnHbl X
1 2 3

Ha KoHeL, oT4eTHOro nepnoaa 80000000 2000000 40
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HanmeHoBaHune nokasartensi

2019-11-30

CToMOCTb akTUBOB/0OSA3aTENLCTB

AKTUBbI

PacueT pasmepa coBCTBEHHBIX CPeAcTB NPOGECCUOHANbHOIO YYaCTHUKA PbIHKA LIEHHbIX Bymar-[leHesKHble cpeacTea
npodeccMoHaNbHOro y4acTHWKa, HaxoadLIMecsa B Kacce

Pacuer pasmepa co6CTBEHHBIX CPeACTB NPOdECCUOHANbHOIO yHaCTHMKA PbiHKA LEeHHbIX Bymar-JeHexHble cpeacTea
npodeccMoHanbHOro y4acTHMKA M €70 KNMEHTOB, HAXOAALLMECA HA €ro PAaCHETHbIX CYETaX U CreLmasbHbiX 6aHKOBCKMUX
cyeTax B KpeAMTHbIX OpraHM3aumMax U MHOCTPaHHbIX BaHKax

1637235310.07

PacyeT pasmepa cobCcTBEHHbIX CpeacTB NPodecCMoHabHOMO YY4aCTHUKA PbIHKA LEHHbIX Bymar-[eHeKHble cpeacTBa
npodeccMoHanbHOro y4acTHMKA BO BKAaAAX (4en0o3uTax) B KPeAUTHbIX OPraHM3aLmsax M MHOCTPaHHbIX 6aHKax (3a

NCKAtOYEHNEM CYBOPANHNPOBAHHbIX AEMO3UTOB), @ TaK}Ke CYMMbI MPOLLEHTOB, MPUYMUTAIOLLMXCA MO BKAA4Y (4eno3uTy) Ha

pacyeTHylo gaTy

4818040.94

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

PacyeT pasmepa cobCcTBEHHbIX CpeacTB NPOodeCCMOHANbHOMO YHaCTHUKA PbIHKA LEeHHbIX 6ymar-LparoueHHble MeTan bl
npodeccMoHanbHOro y4aCTHUKA Ha ero cYeTax B KPeAUTHbIX OpraHM3aLmax

PacyeT pasmepa cobcTBEHHbIX CpeacTB NPodecCMoHaIbHOMO YHaCTHUKA PbIHKA LEHHbIX Bymar-[eHeKHble cpeacTBa
npodeccMoHanbHOro y4acTHUKA, NepeaHHble N0 AOTOBOPY AOBEPUTENLHOIO YNPaBAEHUA YNpaBAsAIoLWeMY U (Maun)
MHOCTPAHHOMY JINLLY, UMEoLLLeMY NMPABO B COOTBETCTBMU C €0 JIMYHbIM 3aKOHOM OCYLLECTB/IATL AEATE/NBbHOCTb MO
yNpaB/ieHMIo LEeHHbIMK Bymaramm

PacueT pasmepa cob6CTBEHHbIX CPeacTB NPodecCUOHaNbHOIO YYaCTHUKA PbIHKA LLeHHbIX Bymar-leHeXKHble cpeacTsa
npodeccnoHanbHOro y4aCTHUKA U ero KAMEHTOB, NepeAaHHble NO A40roBoOpy 0 6poKepcKom 06CyKMBaHUM BPOKepy U
(nnn) nHOCTPaHHOMY AnLyY




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 coBCTBEHHBIX CPeAcTB NPOGECCUOHANbHOIO YYaCTHUKA PbIHKA LIEHHbIX Bymar-lparoueHHble MeTasbl
npodeccMoHaNbHOro y4acTHUKa, nepeaaHHble B obecrnedeHmne UcnoiHeHns 06:a3aTeNbCTB NPodeccMoHaibHOro
YYaCTHMKA, BKOYaA UHAUBUAYANbHOE U KONNIEKTUBHOE KAMPUHroBoe obecneyeHune

PacyeT pasmepa cobcTBEHHbIX CpeacTB NPodecCMOHaIbHOMO YH4aCTHUKA PbIHKA LEHHbIX bymar-LieHHble 6ymaru
npodeccMoHanbHOro y4acTHUKA, NepesaHHble B obecrneyeHre UCnoiHeHUa 06A3aTenbeTB NpodeccMoHaibHOro
YYaCTHMKA, BK/IOYAA UHAMBUAYANbHOE U KONJIEKTUBHOE KAMPUHIOBOE obecneyeHue

PacueT pasamepa cobcTBEHHbIX CpeacTB NPodeccMoHaIbHOrO YYaCTHUKA PbiHKA LeHHbIX 6ymar-Lebutopckas
3aZL0/1’KEHHOCTb MO BbiMNJiaTe NPodeccMoHaNbHOMY YHAaCTHUKY BO3HArPaXKAeHUM M BO3SMELLEHMIO PACXOA0B MO
[OroBOpPam 0 BO3MEe34HOM OKa3aHUM ycayr

81802159.45

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 MHGopMaLun U3 peecTpa BAaLebLEeB LEHHbIX Bymar (a5 npodeccrnoHanbHbIX
YYaCTHUKOB, ABNAIOLLMXCA PETUCTPATOPAMM)

PacyeT pasmepa cobCcTBEHHbIX CpeacTB NPodeCcCMOHaANbHOMO YH4aCTHUKA PbIHKA LEHHbIX Bymar-MapikuHaibHble 3aiMbl,
npegocTaBAeHHbIE KAMEHTAM NPOPECCUOHANBbHOIO YYaCTHUKA, MMEIOLLLETO NLEH3UIO HA OCYLLECTB/IEHNE BPOKepCKoM
[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 OCYLLLECTB/IEHNE BPOKepCcKoi
AeATeNbHOCTU, OTHECEHHbIM B COOTBETCTBUM C JOFOBOPOM O HPOKEPCKOM 06C/YKMBAHUU K KAaTEFOPUUN KIMEHTOB CO
CTaHAAPTHLIM YPOBHEM PUCKA MW KaTErOPUMN KANEHTOB C MOBbILEHHbIM YPOBHEM PUCKA

PacueT pasamepa cobcTBEHHbIX CpeacTB NPodeccMoHaIbHOrO Y4aCTHUKA PbliHKA LEeHHbIX Bymar-AKLMN POCCUNCKUX
3MUTEHTOB, ABAAOLLMNXCA NMYBAUYHBIMU aKLMOHEPHBIMW 06LLECTBAMM, U aKLMN MHOCTPAHHbIX IMUTEHTOB, a TaKKe
AEeno3nTapHble PACAMCKU HA HUX

Pacuet pasmepa COBCTBEHHbIX cpeacte I'IpOdJeCCMOHa/'IbHOFO Y4aCTHUKaA pPblHKA UEHHbIX 6ymar—06nwrau,1414 pOCCMﬁCKMX n

MHOCTPAHHbIX SMUTEHTOB, 3@ UCK/TIOYEHNEM Cy60pAMHMpOBaHHbIX N CTPYKTYPHbIX o6nmraum‘/’1




Pacuet pa3amepa cob6cTBEHHbIX CpeAcTs NpodeccMoHanbHOMo YYacTHMKa PbIHKA LieHHbIX Bymar-MHBECTULMOHHbIE Nau
naeBbIX MHBECTULIMOHHbIX POHA0B, a TaK}Ke LieHHble Bymarn MHOCTPaHHbIX SMUTEHTOB, KOTOPbIE B COOTBETCTBUM C UX
JINYHbIM 3aKOHOM OTHOCATCA K CXEMaM KOJIIEKTUBHOrO MHBECTMPOBAHMA MM CXEMaM COBMECTHOrO MHBECTMPOBAHMA KaK
c obpasoBaHMeMm, Tak 1 6e3 06pa3oBaHMNA IOPUAMYECKOTO nLLa

PacueT pasmepa coB6CTBEHHBIX CPeACcTB NPOGECCUOHaNbHOIO YYaCTHUKA PbIHKA LEHHbIX Bymar-MnoteyHblie cepTudmKarhl
yyactua

Pacuet pasamepa cobcTBEHHbIX CPeacTB NPOdEeCcCMOHANbHOMO YYaCTHMKA PbIHKA LieHHbIX Bymar-UHble drMHaHCoBbIe
AKTUBbI, MpeaycMoTpeHHble noanyHKTom 2.1.15 noanyHkTa 2.1 YkasaHua baHka Poccuu

OT/NI0’KEeHHbIe Ha/IoroBble aKTUBbI MPOGECCMOHANIBHOMO YYaCTHMKA B CYMME, He MPEBbILLAOLWEN OT/IOKEHHbIX Ha0roBbIX
0653aTe/1bCTB NPOdECCUMOHANBHOIO YYaCTHMKA

1710907.38

PacueT pasmepa cobCTBEHHBIX CpeacTB NPodeCcCUOHaNbHOIO YYAaCTHUKA PbIHKA LLeHHbIX Bymar-HeaBuxKnmoe MMyLLecTBO
NpodeccMoHaNnbHOro y4acTHWUKA, UCMOb3yeMOoe A8 OCYyLLecTBAeHUA NPodeccnoHanbHOM AeATeNIbHOCTU Ha pbiHKe
LLEHHbIX Bymar v (Mnun) gns ero ynpaBaeHYECKUX HyKA, NPUHATOE NPodeccMoHanbHbIM Y4aCTHUKOM K Byxrantepckomy
yYeTy B KauecTBe OCHOBHbIX CPEACTB

ObA3aTenbcTBa

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

PacyeT pasmepa cobCcTBEHHbIX CpeacTB NPodeCcCMOHabHOMO YHaCTHUKA PbIHKA LEeHHbIX bymar-uHaHcoBble
06s3aTeNbCTBa, B 06A3aTENLHOM NOPAAKE KAaccMbUUMpPYEMbIE KaK OLeHMBaeMble No CrpaBea/MBO CTOMMOCTM Yepes
Npu6bbIAb NN YObITOK

¢drHaHCcoBble 0683aTeNbCTBA, KNaccudmLUMpyemMble Kak OLeHWBaeMble Mo CNpaBesMBO CTOMMOCTH Yepes Npubbiib Nan
yObITOK NO YCMOTPEHMUIO HEKPEANTHON PUHAHCOBOM OpPraHU3aLLUK

PacyeT pasmepa cobcTBEHHbIX CpeacT8 NPodecCMOHaIbHONO YHAaCTHMKA PbIHKA LEeHHbIX bymar-OuHaHcoBble
065s3aTe/IbCTBa, OLLEeHMBAEMblE MO aMOPTU3MPOBAHHON CTOMMOCTH, B TOM YUC/IE:

90897362.03

Pacuer pasmepa cob6CTBEHHBIX CPeACTB MPOGECCMOHANbHOIO yHaCTHMKA PbiHKA LEeHHbIX 6ymar-cpeAcTBa KAMEHTOB

74341617.99

PacueT pasamepa cobcTBEHHbIX CpeacTB NPodeccMoHaIbHOrO YYaCTHUKA PbiHKA LEeHHbIX Bymar-kpeauTbl, 3aiimbl U
npoyve npusaeYeHHble CPeacTBa

PacyeT pasmepa cobcTBEHHbIX CpeacTB NPodecCMOHaNIbHOTO YHaCTHUKA PbIHKA LEHHbIX Bymar-BbinyLeHHble J0/r0Bble
LEeHHble bymaru

PacyeT pasmepa cobcTBEHHbIX CpeacTB NPodecCMOHaIbHOMO YHaCTHMKA PbIHKA LeHHbIX bymar-KpeguTopckas
33ZL0/1’KEHHOCTb

16555744.04




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

PacueT pazmepa cob6CTBEHHbIX CPeAcTB NPodheccnoHaNbHOro YYacTHUKA PbIHKa LEeHHbIX 6ymar-O6a3aTesnbcTea no
BO3Harpa>kaeHnAM paboTHMKaM NO OKOHYaHWUW TPYA0BOM AEATENIbHOCTU, HEe OrpaHUYeHHbIM GUKCUPYEMbIMU
nnaTeskamwu

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

TEKyL,emMy Hanory Ha npmbbinb 373258.00
Pacuet pasamepa cobcTBEHHbIX CPeACcTB MPOPECCMOHANBHOMO YYaCTHMKA PbIHKA LieHHbIX 6yMar-OT/10KeHHble Hanorosble
0b6A3aTenbcTBa 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

79076181.17

[ononHutensHo nHdopmmpyem:

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

1725566417.84

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

172057708.58

PacueT pasmepa cobCTBEHHBIX CpeacTB NPodeccCHOHaNbHOIO YYaCTHUKA PbIHKA LEHHbIX bymar:
Pasmep cobcTBEHHbIX CPeacTB

1553508709.26
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