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HanmeHoBaHue nokasarens 2019-09-30
CtommocTb
aKTnBOB/0bS3aTENBLCTB

AKTMBbI

PacueT pasamepa cobcTBEHHbIX cpeacTB NPodheccMoHaNbHOro YYaCTHUKA PbiHKa

LeHHbIx bBymar-[leHeKHble cpeacTBa NPoPecCMOHaNbHOMO Y4aCTHMKA,

Haxo4Awmeca B Kacce 2631.51

PacueT pasmepa cOBCTBEHHbIX CPeACTB NPOGECCUOHANbHOIO YYaCTHUKA PbIHKA
LeHHbIX Bymar-leHeskHble cpeacTBa NPOdeCcCOHaNbHOro YYacTHMKA U ero
KJAMEHTOB, HAXOAALLMECA HA €ro PacYETHbIX cYETaX M cneLmanbHbiX 6aHKOBCKMX
cyeTax B KpeAUTHbIX OpraHM3aUmax U MHOCTPaHHbIX BaHKax

66240905.46

PacyeT pasamepa cob6CTBEHHbIX CPEACTB MPOPECCUOHANIBHOIO YYaCTHUKA PbIHKa
LEeHHbIX bymar-[leHeXKHble cpeacTBa NPOdeCccCOHaIbHOTO Y4acTHUKA BO BKIaAax
(meno3sunTax) B KpeAUTHbIX OPraHM3aLMaX U MHOCTPaHHbIX 6aHKax (3a
WCKJIlOYEHNEM CYyOOPANHUPOBAHHBIX AEM03UTOB), @ TAKKE CYMMbl MPOLLEHTOB,
NPUYNTAIOLLMXCA MO BKNAAY (4eno3uTy) Ha pacyeTHyto Aaty

PacyeT pasamepa cob6CTBEHHbIX CPEACTB MPOPECCUOHANIBHOIO YYaCTHUKA PbIHKa
LEeHHbIX bymar-[paroLeHHble MeTanbl NPodeCcCMOHaIbHOFO Y4aCTHMKA BO
BKNaZax (4eno3unTax) B KpeAUTHbIX OpraHM3aLmax U MHOCTPaHHbIX 6aHKax, a
TaKXe CYMMbl MPOLEHTOB, NMPUYUTAIOLLMXCA MO BKAAAY (Len0o3uTy) Ha pacyeTHyto
Aaty

Pacyet pasmepa cob6CTBEHHbIX CPeACTB MPOGECCMOHANBHOIO yHacTHMKA PbiHKA
LeHHbIX Bymar-[paroueHHble MeTanibl NPodGeccMoHaNbHOro y4acTHUKA Ha ero
cyeTax B KPeAMTHbIX OpraHu3aumax

PacyeT pasamepa cob6CTBEHHbIX CPEACTB MPOPECCUOHANBHOIO YYaCTHUKA PbIHKa
LEeHHbIX bymar-[leHeKHble cpeacTBa NPOdeCccCOHaNbHOTO YYaCTHUKA,
nepeaaHHble No 40roBopy AOBEPUTE/ILHOTO YNPABAEHNA YNPABAAIOLLEMY U
(nnn) nHOCTPaHHOMY INLLY, MEIOLLEMY MPABO B COOTBETCTBUM C €0 JIMYHbIM
3aKOHOM OCYLUECTBAATH A€ATEIbHOCTb MO YNPABAEHMIO LieHHbIMM Bymaramm

PacyeT pasmepa cob6CTBEHHbIX CPEACTB NPOPECCUOHANBHOIO YYaCTHUKA PbIHKa
LeHHbIX bymar-[leHeskHble cpeacTBa NPodeccoHaNbHOro YYaCcTHUKA U ero
K/AMEHTOB, NepeAaHHble Mo A40roBopy o 6poKepckom 06CnyKMBaHUM BpoKepy U
(1) MHOCTpaHHOMY AnLy

PacyeT pasmepa cob6CTBEHHbIX CPEACTB NPOPECCUOHANBHOIO YYaCTHUKA PbIHKa
LEeHHbIX bBymar-[leHerKHble cpeacTBa NPopeCcCMOHaIbHOTO Y4aCTHUKA U ero
K/AMEHTOB, NepeaaHHble B obecneyeHne UCNoHEHNA 065A3aTeNbCTB
npodeccMoHasbHOroO Y4aCTHMKA U (MK) ero KNIMEHTOB, BK/IOYan
WMHOVBMAYAIbHOE M KONINEKTUBHOE KANMPUHIOBOE obecneyeHune




Pacyet pasmepa cob6CTBEHHbIX CPEACTB NPOPECCUOHANBHOIO YYaCTHUKA PbIHKA
LEeHHbIX Bymar-[lparoueHHble MeTas/ibl NPodecCcMoHaIbHOro YHaCTHUKA,
nepeaaHHble B obecneyeHne ncnoiHeHna 06a3atenbCeTs NpodeccuoHanbHOro
YYaCTHWKa, BK/IOYasA UHANBUAYANbHOE U KONJIEKTUBHOE KAUPUHIOBOE
obecneveHue

Pacuet pa3amepa cobCTBEHHbIX CPeAcTB NPOodEeCcCUOHaNbHOIO YYaCTHUKA PbIHKA
LeHHbIX bymar-LieHHble 6ymarnm npodeccMoHanbHOro Y4acTHUKA, NepesaHHble B
obecneyeHune NcnoaHeHns 06a3aTenbCTB NPodeccMoHaNbHOro YYaCTHMKA,
BK/ItOYAA MHAMBUAYANbHOE U KOIEKTUBHOE KAMPUHTOBOE obecneyeHune

PacueT pa3amepa cOBCTBEHHbIX CPeACTB NPOGECCUOHAIbHOIO YYaCTHUKA PbIHKA
LeHHbIX Bymar-[lebuTopcKan 3a40/1EHHOCTb MO Bbiniate NpodeccuoHanbHoOMY
YYaCTHUKY BO3Harpa)KaeHnin 1 BO3MeLLEHNIO PACXOA0B Mo A0roBopam o
BO3ME34HOM OKa3aHWUM ycayr

19795602.53

PacueT pa3mepa coBCTBEHHbIX CPeACTB NPOGECCUOHAIbHOIO YYaCTHUKA PbIHKA
LeHHbIX 6ymar-[ebutopckan 3a40/1KEHHOCTb MO naaTe, B3MMaeMoM
PEerMcTpaTopoM C 3aperMcTpUPOBaHHbIX ANL, 33 MPOBEAEHME ONepaLuii no
NIMLEBbIM CHETaM U 3a NpeaocTaB/ieHe MHGOPMaLLMM U3 peecTpa BAageNbLes
LiEeHHbIX Bymar (419 NpodeccmoHasibHbIX Y4aCTHUKOB, ABNAIOLLMXCA
perucrpaTopamm)

3977714.57

Pacyer pasamepa cobcTBEHHbIX CPEACTB MPOPECCUOHANIBHOIO Y4aCTHUKA PbIHKa
LEeHHbIX Bymar-MapunHanbHble 3aiiMbl, NPeA0CTaBNEeHHbIE KAMEHTAM
npodeccMoHaIbHOrO Y4aCTHUKA, UMEIOLLErO JIULLEH3MIO Ha OCYLLLEeCTB/IEHME
H6pPOKePCKON AeATeNbHOCTU, OTHECEHHbLIM B COOTBETCTBUM C LOTOBOPOM O
6poKkepckom 06CnyKMBAHUM K KAaTErOPUM KAMEHTOB C OCOObIM YPOBHEM PUCKA

PacueT pa3mepa cobCTBEHHbIX CPeACTB NPOGECCUOHANbHOIO YYaCTHUKA PbIHKA
LeHHbIX Bymar-MapunHanbHble 3aiimbl, NPeA0CTaBIeHHbIE KNNEHTaM
NPodeccMoHaIbHOMO YHaCTHWKA, UMEIOLLLETO IMLLEH3UIO Ha OCYLLLECTB/IEHNE
BPOKePCKON AeATENbHOCTM, OTHECEHHBIM B COOTBETCTBUM C AOFOBOPOM O
H6pPOKePCKOM 06CNYKUBAHWUM K KAaTErOPMM KAMEHTOB CO CTaHAAPTHbLIM YPOBHEM
PUCKa MM KaTeropum KAMEHTOB C MOBbILEHHbIM YPOBHEM PUCKA

PacyeT pasamepa cob6CTBEHHbIX CPEACTB NPOPECCUOHANIBHOIO YYaCTHUKA PbIHKa
LEHHbIX Bymar-AKLMU POCCUNCKUX SIMUTEHTOB, ABAAOLLMXCA MY6ANYHBIMU
aKUMOHEepHbIMM 06LWECTBaMM, U aKLLUU MHOCTPAHHbIX SMUTEHTOB, a TaKkKe
[Aeno3nTapHble PacnmMCKU Ha HUX

PacyeTt pasmepa cob6CTBEHHbIX CPEACTB NPOPECCUOHANIBHOIO YYaCTHUKA PbIHKa
LEeHHbIX 6Bymar-O61mraumm pocCMMCKUX U MHOCTPAHHbIX SMUTEHTOB, 33
WCK/IOYEHNEM CYy6OPANHUPOBAHHBIX U CTPYKTYPHbIX 06aMraumii

PacyeTt pasmepa cob6CTBEHHbIX CPEACTB NPOPECCUOHANBHOIO YYaCTHUKA PbIHKa
LEeHHbIX bymar-MHBECTULIMOHHbIE Nau NaeBbiX MHBECTULMOHHbIX GOHAOB, a
TaKXe LeHHble 6ymarm MHOCTPaHHbIX SMUTEHTOB, KOTOPbIE B COOTBETCTBUM C UX
JIMYHBbIM 3aKOHOM OTHOCATCA K CXEMaM KOJIJIEKTUBHOFO MHBECTUPOBAHMA UK
CXemMmaM COBMECTHOr0O MHBECTMPOBAHMSA Kak C 06pa3oBaHuem, Tak 1 6e3
06pa3oBaHUsA OPUAMYECKOTO NLLA

PacyeT pasamepa cobCTBEHHbIX CPEACTB MPOPECCUOHANIBHOIO YYaCTHUKA PbIHKa
LeHHbIX Bymar-MinoTeuHble cepTudmKaTbl yyactma




Pacyet pasamepa cobcTBEHHbIX CPEACTB NPOPECCUOHANBHOIO Y4aCTHUKA PbIHKa
LEeHHbIX bymar-UHble pUHAHCOBbIE aKTMBbI, MPEeAYCMOTPEHHbIE NOAMNYHKTOM
2.1.15 noanyHKTa 2.1 YKkasaHua baHka Poccuu

OT/10}KEHHbIE Ha/IOTOBbIE aKTMBbI MPOdECCMOHANBLHOTO YYaCTHNKA B CYMME, He
NPEeBbILWAOLWEN OTNOMKEHHbIX HANOroBbIX 06A3aTENbCTB NPOdECCUOHANBHOMO
YYacTHMKa

919321.39

PacueT pa3amepa coBCTBEHHbIX CPeACTB NPOGECCUOHAIbHOIO YYaCTHUKA PbIHKA
LeHHbIX Bymar-Hegsu»umoe MMyLLLecTBO NPOdECcCMOHaNbHOIO YYacTHUKa,
NCNo/ib3yemoe A8 OCYLLEeCTBAEHNA NPodeCcCUoHaNbHOM AeATEIbHOCTU Ha
PbIHKE LEeHHbIX Bymar 1 (Man) AN ero ynpasieHYeCcKmX Hyx a4, NpuHaAToe
NPOdeccMoHaibHbIM Y4aCTHUKOM K BYXraiTepcKoMy y4eTy B Ka4yeCTBe OCHOBHbIX
cpeacrts

125680475.34

0O6na3aTenbcTsa

®urHaHcoBble 06A3aTeNbCTBA, OLLEHMBAEMbIE MO CNpaBeA/IMBON CTOMMOCTHM Yepes
nNpubbIIb AN YOBITOK, B TOM YUCAE:

PacyeT pasamepa cob6CTBEHHbIX CPEACTB MPOPECCUOHANIBHOIO YYaCTHUKA PbIHKa
LleHHbIX bymar-purHaHcoBble 06A3aTeNbCcTBa, B 0653aTe/IbHOM NopsaKe
Knaccuduumpyemble Kak oLEeHMBaemMble MO cnpaBesIMBoN CTOMMOCTH Yepes
npubbINb NN YObITOK

¢dUHaHCcoBble 0653aTeNbCTBA, KAacCUDULMPYEMBIE KAK OL,eHMBaEMbIEe MO
cnpaBegMBOM CTOMMOCTU Yepes NPUBbIIb AN YOBITOK MO YCMOTPEHUIO
HeKpeauTHoM GMHAHCOBOM OpraHM3aLmm

Pacyet pasmepa cob6CTBEHHbIX CPEeACTB MPOGECCMOHANbHOIO yHacTHMKA PbIHKA
LeHHbIX Bymar-®rMHaHcoBble 06s3aTe/IbCTBA, OLLEHMBaEMbIE MO
aMOpPTU3UPOBAHHOMN CTOMMOCTH, B TOM YMCAE:

PacyeT pasamepa cob6CTBEHHbIX CPEACTB NPOPECCUOHANIBHOIO YYaCTHUKA PbIHKa
LeHHbIX Bymar-cpeacTsa K/MEHTOB

PacyeT pasamepa cob6CTBEHHbIX CPEACTB NPOPECCUOHANBHOIO YYaCTHUKA PbIHKa
LEHHbIX Bymar-KpeauTbl, 3aliMbl M MPOYME NPUBAEYEHHbIE CPeaCcTBa

PacyeTt pasmepa co6CTBEHHbIX CPEeACTB MPOGECCMOHANbHOIO yHacTHMKA PbiHKA
LLeHHbIX Bymar-sbinyLieHHbIE AONTOBbIE LLeHHble Bymarm

Pacyet pasmepa cob6CTBEHHbIX CPeACTB MPOGECCMOHANBHOIO yHacTHMKA PbiHKA
LleHHbIX Bymar-KpeamMTopcKas 3a40/1KeHHOCTb

13486726.95

PacyeT pasamepa cobCTBEHHbIX CPEACTB MPOPECCUOHANIBHOIO Y4aCTHUKA PbIHKa
LeHHbIX 6ymar-O6s3aTenbcTBa BblObIBAOLWLMX FPYNM, KNAacCUOULMPOBAHHbBIX KaK
npegHasHayeHHble 41a NPoSaXkKM

PacueT pasamepa cobCTBEHHBIX CPeaCcTB NPOdECCMOHANIBHOMO YYacTHMKA PbIHKA
LeHHbIx bymar-0O6a3aTesibcTBa NO BO3HArpaXKaeHMAM paboTHUKamM no
OKOHYaHUM TPYAOBOWN AeATENbHOCTU, HE OFPaHNYEHHbIM GUKCUPYEMbBIMU
naaTexamm

PacueT pasamepa cobCTBEHHbIX CPeaCcTB NPOdECCMOHANIBHOMO YYacTHMKA PbIHKA
LeHHbIx bymar-06A3aTenbCcTBO NO TEKYLLEMY HaNory Ha Npubblab

PacyeT pasamepa cobCTBEHHbIX CPEACTB MPOPECCUOHANIBHOIO YYaCTHUKA PbIHKa

LeHHbIXx bymar-OT/I0’KeHHble Hanorosble 06583aTenbCTBa 1460567.70
PacueT pasamepa cobcTBEHHbIX CpeacTB NPodeccMoHanbHOro y4aCTHUKA PbiHKa

LleHHbIX bBymar-Pe3epBbl - oLleHOoYHble 0653aTeNbCTBa 2687762.69
PacueT pasamepa cobcTBEHHbIX CpeacTB NPodeccMoHanbHOro y4aCTHUKA PbiHKa

LEeHHbIX bymar-MNpoyme ob6a3aTenbCTBa 0.11
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