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T= EMPTY_AXIS

Z= EMPTY_AXIS

HanmeHoBaHune
nokasartens

Pasgen 1. MHugopmaumsa o
BENUYNHE MUHUMANbHOIO
pa3mepa cobCTBEHHbIX
CpeAcTB NpodeccnoHansHoro
y4acTHUKa, MuHMmansHbIN

Pasgen 1. MHdopmauumsa o
BENMNYNHE MUHMMATBHOIO
pa3Mmepa cobCTBEHHbIX
cpeacTB NPodeCcCUOHaNbHOrO
y4yacTHuKa, 3Ha4YeHne

Pasgen 1. Hdopmauus o BennymHe
MWHUMarbHOro pasamepa CoO6CTBEHHbIX
CpeacTB npoheccuoHansHoro
y4yacTHuKa, 3HauyeHne 400aBOYHOro
KoadbduumeHTa

pa3mep COOCTBEHHbIX CPeacTB |BenmunHbl X
1 2 3
Ha KoHeL, oT4eTHOrO
nepunoga 80000000.00 2000000.00 40.00
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HanmeHoBaHue nokasarens

2020-11-30

CTonMoCTb akTMBOB/0DSI3aTENBLCTB

AKTUBbI

PacueT pasamepa cobCTBEHHbIX CPEACTB MPOPECCUOHANIBHOIO YYaCTHUKA PbIHKA LLEHHbIX Bymar-leHeKHble
cpeAacTBa NPodeccMoHaNbHOIo YYacTHWKA, HaxoAAWwMecs B Kacce

Pacyet pasamepa cob6CTBEHHbIX CPEACTB MPOPECCUOHANIBHOIO YYaCTHUKA PbIHKA LLEHHbIX Bymar-[leHeKHble
cpeAacTBa NPodeccMoHaNbHOMO YYaCTHUKA U ero KAUEHTOB, HAaXOAALLMECA HA Ero PACYETHbIX CYETAX U
cneLmManbHbix 6aHKOBCKUX CHETAX B KPEAUTHBIX OPraHM3aLMAX U MHOCTPaHHbIX BaHKax

3745927258.86

Pacyet pasamepa cob6CTBEHHbIX CPEACTB NPOPECCUOHANIBHOIO YYaCTHUKA PbIHKA LLEHHbIX Bymar-leHeKHble
cpeAacTBa NpodeccMoHaNbHOIo YYacTHMKa BO BKIaAax (Aeno3uTax) B KpegUTHbIX OPraHM3aLmMax U MHOCTPAHHbIX
b6aHKax (3a UCKItoYeHNeM cybopAMHMPOBAHHbIX AEMNO3UTOB), @ TAKXKE CYMMbl MPOLEHTOB, MPUYUTAIOLLMXCA MO
BKNaAy (4eno3unTy) Ha pacyeTHyto aaty

5637734.80

PacyeTt pasamepa cob6CTBEHHbIX CPEACTB MPOPECCUOHANIBHOIO YYaCTHUKA PbIHKA LLEHHbIX Bymar-paroueHHble
MeTaNbl NPodECCMOHaNBHOO YHaCTHMKA BO BKAaAaAX (Aen0o3uTax) B KPEAUTHbLIX OPraHM3aLmax U MHOCTPAHHbIX
HaHKax, a TaKKe CYMMbl NPOLLEHTOB, MPUYUTAIOLLMXCA MO BKAAAY (4€M03UTY) HA pacyeTHYIO AaTy

PacyeT pasamepa cob6CTBEHHbIX CPEACTB MPOPECCUOHANBHOIO YYaCTHUKA PbIHKA LLEHHbIX 6ymar-paroueHHble
MeTaNNbl NPOdECCUOHANBHOrO YHaCTHUKA Ha Ero cyeTax B KPeAgUTHbIX OpraHMU3aLmax

PacyeT pasamepa cob6CTBEHHbIX CPEACTB NPOPECCUOHANIBHOIO YYaCTHUKA PbIHKA LLEHHbIX Bymar-[leHeKHble
cpeAacTBa NPodeccMoHaNbHOTO YYacTHWKa, NepegaHHble Mo AOr0BOPY AOBEPUTEILHOTO YNPaBAEHUSA
ynpasastoLemy 1 (Uam) MUHOCTPaHHOMY /IULLY, UMEtoLL,EeMY MPABO B COOTBETCTBUM C €r0 JIMYHbIM 3aKOHOM
OCYLLECTB/ATL AEATENLHOCTb MO YNPABAEHWNIO LIeHHbIMM Bymaramm

PacyeTt pasmepa cob6CTBEHHbIX CPEACTB NPOPECCUOHANBHOIO YYaCTHUKA PbIHKA LLEeHHbIX 6ymar-[leHexXHble
cpeAacTBa NPodeccMoHaNbHOro YYacTHUKaA U ero KAUEHTOB, MepedaHHble Mo A40roBopy 0 6poKepcKom
obcnyknBaHMmM 6poKepy U (Man) MHOCTPAHHOMY JINLLY




PacueT pa3mepa cobCTBEHHbIX CPeAcTB NPOdECCUOHANbHOIO YYaCTHUKA PbIHKA LeHHbIX 6ymar-eHeskHble
cpeacTBa NpodeccMoHaNbHOro YYaCcTHMKA U ero KNMEHTOB, NepedaHHble B obecneyeHne UCnoaHeHnn
06s3aTe1bcTB NPOPECCHOHANBHOIO YYaCTHUKA U (MK) ero KAUEHTOB, BK/OYAA UHANBUAYA/IbHOE U
KO/INEKTUBHOE KAMPUHroBoe obecneyeHne

PacyeT pasamepa cob6CTBEHHbIX CPEACTB NPOPECCUOHANBHOIO YYaCTHUKA PbIHKA LLEHHbIX Bymar-paroueHHble
MeTaNNbl NPodECCMOHANBHOIO Y4aCTHUKA, MepeaaHHble B obecrneyeHne UCNoHEHNA 06A3aTeNbeT
NpodeccMoHabHOro y4acTHWKA, BK/OYAn MHAMBUAYANbHOE U KONNEKTUBHOE KANPUHIOBOe obecneyeHune

PacyeT pasamepa cobCcTBEHHbIX CPeACTB NPOPECCUOHANIBHOIO YY4aCTHUKA PbIHKA LLEHHbIX Bymar-LleHHble 6ymaru
npodeccMoHanbHOro y4acTHUKA, NepeaHHble B obecrneyeHre UCNoHEHNA 06A3aTenbeTB NpodeccMoHaibHOro
YYaCTHUKA, BKAOYAA UHAMBUAYANbHOE M KONJIEKTUBHOE KAMPUHrOBOE obecneyeHue

PacyeT pasamepa cob6CTBEHHbIX CPEACTB NPOPECCUOHANIBHOIO YYaCTHUKA PbIHKA LLEeHHbIX bymar-[lebutopckan
3a[0/1}KEHHOCTb MO BbiNiaTe NPodeCcCMOHabHOMY YHaCTHUKY BO3HArparkAeHU U BO3MELLLEHUIO PacXxoh0B Mo
[0roBOpam 0 BO3ME3LHOM OKa3aHUM yCayr

91243530.16

PacueT pasamepa cobcTBEHHbIX CpeAcTB NPOdEeCcCMOHANBbHOrO Y4acTHUKA PbIHKA LLeHHbIX bymar-ebutopcKas
3aZ,0/1*KEHHOCTb MO NJiaTe, B3MMAEMOW PErMCTPATOPOM C 3aPErMCTPUPOBAHHbIX /1ML, 33 NPOBEAEHWE OMnepaLmi
No /IMLLEBbIM CYETAM M 33 MPEAOCTaBAEHME MHDOPMALMM N3 peecTpa BAaAENbLEB LieHHbIX bymar (ans
npodeccMoHasibHbIX Y4aCTHUKOB, ABAAIOLLMXCA PEFUCTPATOPAMM)

PacyeT pasamepa cobcTBEHHbIX CpeacTB NPOGECCUMOHANBHOIO YH4aCTHUKA PbIHKA LLeHHbIX Bymar-MapsKuHaibHble
3aliMbl, NPe0CTaB/eHHbIE KIMEHTaM NPOdECCMOHANBHOIO YHaCTHUKA, MMEIOLLETO JIMLEH3MUIO Ha
OCyLLEeCTB/IEHNE BPOKEPCKOW AeATENbHOCTM, OTHECEHHbIM B COOTBETCTBMM C AOTOBOPOM O HPOKEepCKOM
06C/YKMBAHMM K KaTEropum KAMEHTOB C 0COObIM YPOBHEM PUCKA

PacyeT pasamepa cobcTBEHHbIX CpeacTB NPOdECCUMOHANBHOTO YH4aCTHUKA PbIHKA LLeHHbIX Bymar-MapKuHaibHble
3aliMbl, NPe0CTaB/eHHbIE KIMEHTaM NPOdECCMOHANBHOIO YHaCTHUKA, MMEIOLLETO JIMLEH3MUIO Ha
OCyLLEeCTB/IEHNE BPOKEPCKOW AeATENbHOCTM, OTHECEHHbIM B COOTBETCTBMM C AOTOBOPOM O HPOKEepCKOM
06C/YKMBAHMM K KaTEropum KJAMEHTOB CO CTaHAAPTHLIM YPOBHEM PUCKA UM KaTeropum KJAMEHTOB C
NOBbILLEHHbIM YPOBHEM PUCKa

PacyeTt pasamepa cob6CTBEHHbIX CPeAcTB NPOGECCUMOHANIBHOIO YYaCTHUKA PbIHKA LLEHHbIX Bymar-AKuun
POCCUNCKNX SMUTEHTOB, ABAAIOLLUXCA MYBANYHBIMU aKLMOHEPHBIMU 06LLECTBAMU, U aKLLUMN MHOCTPAHHbIX
SMUTEHTOB, @ TaKXKe AEen03UTapHble PACMUCKN HA HUX




PacyeT pasamepa cobCcTBEHHbIX CpeacTB NPOPECCUOHANIBHOIO YH4aCTHUKA PbIHKA LeHHbIX 6ymar-O6auraumm
POCCUMCKUX U MHOCTPAHHbIX SMUTEHTOB, 33 UCK/IIOYEHNEM CYOOPANHUPOBAHHBIX U CTPYKTYPHbIX 061Mraumii

PacueT pa3amepa cOBCTBEHHbIX CPeACTB NPOGECCUOHAIbHOIO YYaCTHUKA PbIHKA LIEHHbIX ByMar-MHBECTULMOHHbIE
naun NaeBbIX UHBECTULIMOHHbIX POH/IO0B, a TaKXKe LeHHble Bymarn MHOCTPaHHbIX SMUTEHTOB, KOTOPbIE B
COOTBETCTBMM C UX IMYHBIM 3aKOHOM OTHOCATCA K CXeMaM KOJIJIEKTUBHOIO MHBECTUPOBAHMA UM CXEMaM
COBMECTHOTO MHBECTUPOBAHUA Kak C 06pa3oBaHMem, Tak U 6e3 06pa3oBaHMA IOPUANYECKOrO ML

PacyeT pasamepa cobCcTBEHHbIX CpeacTB NPOPECCUOHANBHOIO YY4aCTHUKA PbIHKA LLEHHbIX Bymar-MinoTeyHble
cepTudMKaThbl y4acTms

PacueT pasamepa cobCcTBEHHbIX CPeaCcTB NPOPECCMOHANBHONO YYaCTHMKA PbIHKA LieHHbIX bymar-UHble
dUHAHCOBbIE aKTUBbI, MPeAYCMOTPEHHbIe NoAnyHKToM 2.1.15 noanyHKTa 2.1 YKkasaHuAa baHka Poccuu

OT/10}KEHHbIE HA/I0rOBble aKTMBbI NPOdECCMOHANBLHOIO YYACTHWKA B CYMME, HE MPEBbILLAIOLLEN OT/I0MKEHHbIX
Ha/10roBbIx 0643aTeNbCTB NPOdPECCMOHANBHOMO YHACTHUKA

2310439.72

PacueT pa3mepa cobCTBEHHbIX CPEACTB NPOGECCUOHANBHOIO YYAaCTHUKA PbIHKA LLEeHHbIX bymar-Heasuxunmoe
MMYLLECTBO NPOdECCMOHANBLHOTO YHaCTHMKA, UCNO/Ib3yeMOE A/18 OCYLLECTBAEHNA NPodeccroHanbHOM
OEATENbHOCTU Ha PbIHKE LieHHbIX 6ymar 1 (Man) AN ero ynpaBieHYecKuX Hy»Ka, MPUHATOE NPodeccUoHaNbHbIM
YYaCTHUMKOM K BYXranTepCcKomy yyeTy B KauecTBe OCHOBHbIX CPEACTB

0O6a3aTenbcTBa

®PurHaHcoBble 0653aTeNbCTBA, OLLEHMBAEMbIE NO CNPaBeA/IMBON CTOMMOCTU Yepes Npubblib NN YObITOK, B TOM
yucne:

PacueT pasamepa cobcTBEHHbIX CpeacTB NPOdeccCMOHaNbHOro Y4acTHUKA PbIHKA LLeHHbIX 6ymar-¢uHaHCcoBbIe
06A3aTenbCcTBa, B 0653aTeIbHOM NopsaaKe Knaccuduumpyemble Kak oLeHMBaeMble Mo cnpaBea/IMBOM CTOMMOCTH
yepes NpubbINb UK YO bITOK

¢dU1HaHcoBble 0653aTeNIbCTBA, KAacCUbULMPYEMBIE KaK OLEHMBAEMbIE NO CNPaBeA/IMBOM CTOMMOCTM Yepes
NpubbIIb UK YBLITOK NO YCMOTPEHWNIO HEKPEAUTHOW GUHAHCOBOI OpraHmU3aLLmm

Pacuet pasmepa COBCTBEHHbIX cpencrs I'IpO(I)eCCMOHaI'IbHOI'O Y4aCTHUKa pblHKa LEHHbIX 6ymar—CDMHch03b|e
O6HBaTe/'IbCTBa, oueHunBaemMble No aMOpTM3MpOBaHHOV1 CTOMMOCTU, B TOM YUcne:

2181017982.27

PacyeTt pasmepa cob6CTBEHHbIX CpeacTB NPOdECCMOHANbHOr0 YHaCTHUKA PbIHKA LLEHHbIX Bymar-cpeacTea
KAMEHTOB

2158445839.48




Pacuet pasamepa cobCTBEHHbIX CPEACTB MPOPECCUOHANBHOIO YYaCTHUKA PbIHKA LLEHHbIX Bymar-kpeauTbl, 3alMmbl
W NpoYune NpuBieYEHHbIE CPeaCcTBa

Pacuer pa3mepa COBCTBEHHbIX cpencrts I'IpO(I)ECCVIOHaanOI'O Y4aCTHUKa pblHKa UEHHbIX 6yMaI'-BbII'IyIJ.I,eHHbIe
AO0/roBble LLeHHbIE 6ymarm

PacyeT pasamepa cobCTBEHHbIX CpeacTB NPOPECCUMOHANIBHOIO YY4aCTHUKA PbIHKA LLeHHbIX 6ymar-Kpegutopckas
33[,0/1*KEHHOCTb

22572142.79

PacyeT pasamepa cob6CTBEHHbIX CPeACTB NPOPECCUOHANIBHOIO Y4aCTHUKA PbIHKA LLEHHbIX Bymar-O6a3aTenbcTBa
BblObIBAIOLLMX FPYNN, KNAacCUPULLMPOBAHHDBIX KaK NpeaHa3HauYeHHble A5 NPOAAXKM

PacyeT pasamepa cobCTBEHHbIX CPeacTB NPOPECCMOHANIBHOIO YY4aCTHUKA PbIHKA LEHHbIX 6ymar-Obs3aTenbcTBa no
BO3HarpaXKAeHUAM PaboTHMKAM MO OKOHYAHWUW TPYLOBOW AEATENbHOCTM, HE OrpaHUYEeHHbIM GUKCUPYEMbIMU
naaTexamm

PacueT pasamepa cobcTBEHHbIX CpeacTB NPOGEeCcCMOHANBbHOr0 Y4acTHUKA PbIHKA LLeHHbIX 6ymar-O653aTenbCTBo
Mo TeKyLLeMy Haiory Ha Npubbiab

PacyeT pasamepa cobcTBEHHbIX CpeacTB NPOPECCUOHANIBHOTO YY4aCTHUKA PbIHKA LLEeHHbIX Bymar-OT/10KeHHble
Hasiorosble 0643aTeNbCTBA

2310439.72

PacueT pasamepa cobCTBEHHbIX CPeacTB NPOpECcCMOHAIbHOMO YYacTHMKA PbIHKA LEeHHbIX bymar-PesepBbl -
OLLeHOYHble 0653aTeIbCTBa

PacueT pasamepa cobCcTBEHHbIX CpeacTB NPOdEeCcCMOHAIbHOMO YYacTHMKA PbIHKA LEeHHbIX bymar-MNpoymne
obsAsaTenbcTBa

102643371.98

HdononHutenbHo nHGopmMmupyem:

PacyeT pasamepa cob6CTBEHHbIX CPeAcTB NPOGECCMOHANBHOIO YH4aCTHUKA PbIHKA LLEHHbIX Bymar:
CymmapHas CTOMMOCTb aKTUBOB

3845118963.54

PacyeT pasamepa cob6CTBEHHbIX CPeAcTB NPOGECCMOHANBHOIO YY4aCTHUKA PbIHKA LLEHHbIX Bymar:
CymmapHas CTOMMOCTb MacCcUBOB

2285971793.97

PacyeT pasamepa cob6CTBEHHbIX CPeAcTB NPOGECCMOHANBHOIO YH4aCTHUKA PbIHKA LLEHHbIX Bymar:
Pasmep cobCcTBEHHbIX CPeacTB

1559147169.57
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0420413 Pasgen 3. UHPopMaLMs O CYLLECTBEHHbIX aKTUBaX
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T= EMPTY_AXIS

Z= (CywecTBeHHble aKkTuBbl-Heasmxmmoe nmyLlecTso,
ncrnonb3yemMoe Ans OCyLeCcTBNeHUs NpodeCCMoHarnnLHON
OEeATENbHOCTM Ha PbIHKE LIEHHBIX Oymar v (unv) ans
ynpaBneHYeCcKUx Hy>a, NPUHATOE opraHu3aLuunen K
OyxranTepckomy y4eTy B KQ4ECTBE OCHOBHbIX CPEACTB)

HanmeHoBaHue nokasarens

2020-11-30

PackpbiBaemas nHdopmaums o
CYLLECTBEHHbIX aKTUBaxX

CtonmocTb CyLleCTBEHHbIX aKTUBOB

1

2

WaeHTndunkaTop CyLLEeCTBEHHOIO akTMBa
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http://www.cbr.ru/xbrl/nso/purcb/rep/2019-05-01/tab/SR_0420413/SR_0420413 r3/1

T= EMPTY_AXIS

Z= (CywecTBeHHble akTuBbI-[eHexHble cpeacTea
NpodEeCCUOHANBHOTO Y4acTHUKa, NepeaaHHbIe no
AOroBOpPY AOBEPUTENBHOMO YNpaBneHns ynpasnstoLemy
W MIHOCTPaHHOMY fnLy)

HanmeHoBaHue nokasarens 2020-11-30

PackpbiBaemas nHgopmaums o
CYLLECTBEHHbIX aKTMBaXx

CtoumocTb CyLLleCTBEHHbIX aKTUBOB

1

2

WaeHTndukaTop CyLLeCTBEHHOIO
aKTmMBea
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T= EMPTY_AXIS

Z= EMPTY_AXIS

HanmeHoBaHune 2020-11-30
nokasarens
Twn akTuBa OnucaHue aktmBa CtoumocTb aktuBa, no |lpuymnHa
KOTOPOMY OTCYTCTBYET [HEBO3MOXHOCTU
BO3MOXXHOCTb €ro BKITOYEHMWS B pacyeT
BKIMIOYEHWSI B pacyeT pasmvepa cobCTBEHHbIX
pasmepa cobCTBEHHLIX |CpeacTB
CpeacTs
1 2 3 4

WpeHTndukaTop aktuea




