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HanmeHoBaHue
nokasartens

Pasgen 1. Mudopmauunsd
0 BENuUYuHe
MWUHMMarnbHOro pasmepa
COBCTBEHHbIX CPEeACTB

Pasgen 1. Hdopmauus
0 Benn4ymHe
MWHMMarnbHOro pasmepa
COOCTBEHHbIX CpeacTB

Pasgen 1. MHdopmauuns
0 BEnu4uHe
MWUHMManbHOro pasmepa
CcoBCTBEHHbIX CPEACTB

npodeccuoHanbHoro npodeccuoHanbLHOro npodeccnoHanbHoro
y4acTHUKa, y4yacTHUKa, 3HayeHne |yvacTHuka, S3Ha4YeHne
MwHumanbHbIM pasmep [BennuuHbl X A06aBoOYHOro
CODCTBEHHbIX CPEACTB KoadpdumLmeHTa
1 2 3

Ha KoHeL, oTyeTHOro

nepuoaa 80000000.00 2000000.00 40.00
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CTouMOCTb
akTMBoB/0b6A3aTenbLCTB

AKTUBbI

Pacuet pa3amepa cOBCTBEHHbIX CPeACTB NPOGECCUOHAIbHOIO YYaCTHUKA PbIHKA LIEHHbIX Bymar-[leHesKHble
cpencTea NpodheccnoHanbHOro yYacTHUKA, HaXoAALLMECA B Kacce

Pacyet pasamepa cobcTBEHHbIX CPEACTB MPOPECCUOHANIBHOIO YYaCTHUKA PbIHKA LLEeHHbIX bymar-leHekHble
cpeacTsa NpodeccMoHaNbHOMO YYaCTHUKA U ro KIMEHTOB, HAXOAALMECA HA Er0 PACYETHbIX CYETax U
CneLmanbHbix 6aHKOBCKMX CYETAX B KPEAMUTHbIX OPraHM3aLmMax U MHOCTPaHHbIX 6aHKax

2733447986.08

PacyeTt pasamepa cob6CTBEHHbIX CPEACTB NPOPECCUOHANIBHOIO YYaCTHUKA PbIHKA LLEHHbIX Bymar-[leHeKHble
cpeAacTBa NPodeccMoHaNbHOIO yYacTHMKa BO BKAaAax (Aeno3uTax) B KpegUTHbIX OPraHM3aLmMax U MHOCTPAHHbIX
6aHKax (3a UcKItoYeHNeM cybopAMHMPOBAHHbIX AEMNO3UTOB), @ TAKXKE CYMMbl MPOLEHTOB, MPUYUTAIOLLMXCA MO
BKNaAy (4eno3uTy) Ha pacyeTHyto aaty

5654532.69

PacyeT pasamepa cob6CTBEHHbIX CPEACTB NPOPECCUOHANBHOIO YYaCTHUKA PbIHKA LLEHHbIX Bymar-paroueHHble
MeTaNNbl NPodECCMOHaNbHOO YHaCTHMKA BO BKAaAAX (Aen0o3uTax) B KPEAUTHbLIX OPraHM3aLmMax U MHOCTPAHHbIX
HaHKax, a TaKKe CYMMbl NPOLLEHTOB, MPUYUTAIOLLMXCA MO BKAAAY (4€M03UTY) HA pacyeTHYIO AaTy

PacyeT pasamepa cob6CTBEHHbIX CPEACTB NPOPECCUOHANBHOIO YYaCTHUKA PbIHKA LLEHHbIX Bymar-paroueHHble
MeTaNNbl NPOdECCUOHANBHOrO YHaCTHUKA Ha Ero cyeTax B KPeaUTHbIX OpraHMU3aLLmax

PacyeT pasamepa cob6CTBEHHbIX CPEACTB NPOPECCUOHANIBHOIO YYaCTHUKA PbIHKA LLEHHbIX Bymar-leHeKHble
cpeAacTBa NPodeccMoHaNbHOTo YYacTHWKa, NepegaHHble Mo AOr0BOPY AOBEPUTEILHOTO YNPaBAEHUSA
ynpasasoLemy 1 (Uam) MHOCTPaHHOMY /IULLY, UMetoLL,eMY MPABO B COOTBETCTBUM C €r0 JIMYHbIM 3aKOHOM
OCYLLECTB/IATL AEATENbHOCTb MO YNPABAEHWNIO LIeHHbIMM Bymaramm

PacyeTt pasmepa cob6CTBEHHbIX CPEACTB NPOPECCUOHANIBHOIO YYaCTHUKA PbIHKA LLEeHHbIX 6ymar-leHexKHble
cpeAacTBa NPodeccMoHaNbHOMo YYacTHUKA U ero KAUEHTOB, NepedaHHble Mo A40roBopy 0 6poKepcKkom
obcnyknBaHMM BpoKepy 1 (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

89619996.48

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 LLEHHbIX Bymar-
MHBECTULIMOHHbIE Nan NaeBblX MHBECTULMOHHbIX GOHA0B, a TaKKe LieHHble 6yMarn MHOCTPAHHbIX SMUTEHTOB,
KOTOpPble B COOTBETCTBMM C UX IMUHBIM 3aKOHOM OTHOCATCA K CXeMaM KOJIIEKTUBHOIO MHBECTUPOBAHUA UK
CXeMaM COBMECTHOrO MHBECTUPOBAHUA Kak C 06pa3oBaHMeM, Tak U 6e3 06pa30BaHMA IOPMANYECKOTO MLA

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

OTNOKEeHHbIe HAaNOroBble aKTUBDLI I'IpO(I)ECCMOHaanOFO Y4aCTHUKa B Cymme, He I'IpEBbILLIaI-OLLI,Eﬁ OT/I0OXXEHHbIX
Ha/oroBbIx 06a3aTeNbCTB I'IpO(I)ECCMOHaanOI'O y4aCTHUKa

3046959.41

PacyeT pasamepa cob6CTBEHHbIX CPEACTB NPOPECCUOHANBHOIO YYaCTHUKA PbIHKA LLEHHbIX Bymar-Heasuxknmoe
MMYLLLECTBO NPOdECCMOHANBHOIO Y4aCTHUKA, UCMO/Ib3YEMOE A1 OCYLLECTB/IEHNA NPOPECCUOHANBbHOM
AEeATENbHOCTU HA PbIHKE LieHHbIX Bymar 1 (uav) AN ero ynpasieHYecKUX Hy»Ka, MPUHATOe NpodeccMoHaNbHbIM
YYaCTHUKOM K Byxrantepckomy yyeTy B KayecTBe OCHOBHbIX CPeACTB

O6a3aTenbcTea

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

PacueT pasamepa cobcTBEHHbIX cpeacTB NPOdeccMoHaNbHOro Y4acTHUKA PbIHKA LLeHHbIX 6ymar-¢uHaHcoBbIe
0bA3aTenbCcTBa, B 0653aTeIbHOM NopsaaKe Knaccuduumpyemble Kak oLeHMBaeMble Mo cnpaBea/MBoi
CTOMMOCTM Yepes Npubblib UAN YBbITOK

¢dU1HaHcoBble 0653aTeNIbCTBA, KAacCUbULMPYEMBIE KaK OLEEHMBAEMbIE NO CNPaBeA/IMBOM CTOMMOCTM Yepes
NpubbIIb UK YBLITOK NO YCMOTPEHWNIO HEKPEAUTHOM PUHAHCOBO OpraHun3aLmm

Pacuet pasmepa COBCTBEHHbIX cpencrs I'IpO(I)ECCMOHaﬂbHOI'O Y4aCTHUKa pblHKa UEHHbIX 6yMaF-¢MHaHCOBbIe
06ﬂ3aTeanTBa, oueHnBaemMble No aMOpTM3MpOBaHHOV1 CTOMMOCTU, B TOM HYUcCne:

1056646102.71

Pacyet pasmepa cob6CTBEHHbIX CPeacTB NPOPECCMOHANBbHOrO YHaCTHUKA PbIHKA LLEHHbIX Bymar-cpeacTea
K/MEHTOB

1035408612.36

Pacuet pasmepa cob6CTBEHHbIX CPEACTB NPOPECCUOHANBHOIO YYaCTHUKA PbIHKA LLeHHbIX ByMmar-kpeauTtbl, 3almbl
M NpoYne NpuBAeYEHHbIE CPeacTBa




Pacuer pa3mepa COBCTBEHHbIX cpencrs I'IpOd)ECCVIOHaI'IbHOI'O Y4aCTHUKa pblHKa UEHHbIX 6yMaI'-BbII'IYLLI,EHHbIe
AO0NroBble LLeHHble 6ymarm

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

21237490.35

PacyeT pasamepa cob6CTBEHHbIX CPeACTB NPOPECCUOHANBHOIO Y4aCTHUKA PbIHKA LLEHHbIX Bymar-O6a3aTenbcTBa
BblObIBAIOLLMX FPYNN, KNAacCUPULLMPOBAHHBIX KAaK NpeaHa3HauYeHHble A5 NPOAAXKM

PacyeT pasamepa cob6CTBEHHbIX CPeACTB NPOPECCUOHANIBHOIO Y4aCTHUKA PbIHKA LLEHHbIX Bymar-O6a3aTenbcTBa
Mo BO3HarpakAeHUAM paboTHMKaM MO OKOHYaHUK TPYAOBOW AeATE/IbHOCTM, HE OrpaHUYEHHbIM
bUKCUpPYyeMbIMM NaaTexamu

PacueT pa3amepa coBCTBEHHbIX CPEACTB NPOPECCUOHANIbHOIO YH4aCTHUKA PbIHKA LIeHHbIX Bymar-065a3aTenbCeTeo

no TeKyLLeMy Hanory Ha npubbinb 252489.00
Pacuet pasamepa cobcTBEHHbIX CPeacTB NPOPECCMOHANBHOMO YYaCTHMKA PbIHKA LieHHbIX 6ymar-OT10KeHHble
Hanorosble 065A3aTeNbCTBA 3046959.41

PacueT pasamepa cobCcTBEHHbIX CpeacTB NPOpEeCcCMOHAIbHOMO YYacTHMKA PbIHKA LEeHHbIX bymar-Pesepsbl -
OLLeHOYHble 0653aTeIbCTBa

PacueT pasamepa cobCTBEHHbIX CPeaCcTB NPOdECcCMOHAIbHOMO YYacTHMKA PbIHKA LEeHHbIX bymar-MNpoymne
obsAsaTenbcTBa

113858279.31

Pacuet pasamepa cobcTBEHHbIX CPeacTB NPOdECCMOHANBHOMO YYaCTHMKA PbIHKA LieHHbIX Bymar:
CymmapHasa CTOMMOCTb aKTUBOB

2831769474.66

PacueT pasamepa cobcTBEHHbIX CpeacTB NPOdeccMoHaNbHOr0 Y4acTHUKA PbiHKA LLEeHHbIX Bymar:
CyMmapHasi CTOMUMOCTb MacCcUBOB

1173803830.43

PacueT pasamepa cobcTBEHHbIX CpeacTB NPOdeccMoHaNbHOr0 YYacTHUKA PbiHKA LLEeHHbIX Bymar:
Pasmep cobCTBEHHbIX CPeacTB

1657965644.23
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HanmeHoBaHue 2021-01-31
nokasarensi
Twun akTuBa OnuncaHue akTnBa CtoumocTb akTmBa, no |[puynHa
KOTOPOMY OTCYTCTBYET |HEBO3MOXHOCTU
BO3MOXXHOCTb €ro BKITIOYEHWS B pacyeT
BKIIOYEHUS B pacyeT pa3mepa cobCTBEHHbIX
pasmepa cobCTBEHHbLIX |CpeacTB
CcpeacTB
1 2 3 4

WpeHTndukaTop aktuea




