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HanmeHoBaHue nokasartens 2019-11-30

CTouMOoCTb akTMBOB/0DSA3aTENBCTB

AKTUBbDI 114 389 222,80

PacueT pazmepa cobCTBEHHbIX CPeACTB NPOdECCHOHANbHOTO YYACTHUKA PbIHKA LLeHHbIX
bymar-eHexHble cpeacTBa NPodeCcCUOHaNbHOrO YYaCTHUKA, HaXOAALLMECA B Kacce

Pacuet pazmepa cobCTBEHHBIX CpeacTB MPOdPEeccMOoHaIbHOTO YYAaCTHUKA PbIHKA LEHHbIX
6ymar-leHexHble cpeacTBa NPodpeccMoHanbHOro Y4acTHMKA U €r0 KIMEHTOB,
HaxoZALMECA Ha ero PACYETHbIX CHETAX U CreLMasbHbIX 6AHKOBCKUX cYETax B
KPEAUTHbIX OPraHU3aLMAX U MHOCTPAHHbIX HaHKax 6 285 061,55

PacueT pasmepa cobCTBEHHbIX CPeACTB NPOdECCUOHANbHOTO YYAaCTHUKA PbIHKA LLeHHbIX
6ymar-[eHexHble cpeacTBa NpodeccnoHanbHOro y4acTHUKa Bo BKNajax (aenosuTax) B
KPeAMTHbIX OPraHn3aLmax N MHOCTPaHHbIX 6aHKax (3a MCKAYEeHneM
cybOpAMHNPOBAHHbBIX AEM03UTOB), @ TaKKe CYMMbI NPOLEHTOB, MPUUUTAIOLLMXCA MO
BKNaay (4enosuTty) Ha pacyeTHyto AaTy

PacueT pasmepa cobCTBEHHbIX CPeACTB NPOdECCUOHANIbHOMO YYAaCTHUKA PbIHKA LLeHHbIX
6ymar-[paroueHHble MeTanbl NPOdeccMoHaNbHOro y4acTHMKA BO BKNagax (4enosumTax)
B KPEAMTHbIX OPraHuU3aumax U MHOCTPaHHbIX 6aHKaX, a TakXKe CyMMbl MPOLEHTOB,
NpUYUTAIOLLLMXCA MO BKNAAY (Leno3uTy) Ha pacyeTHyto AaTy

Pacyet pazmepa co6CTBEHHbIX CPEACTB NPOGECCMOHANBHOIO YYAaCTHUKA PbIHKA LEHHbIX
6ymar-[paroueHHble MeTa/ /bl NPOPECCMOHAIbHOIO YHaCTHMKA Ha ero cyeTax B
KPEAMTHbIX OpraHM3aLmsx

Pacyet pazmepa co6CTBEHHbIX CPEACTB NPOdECCMOHANBHOIO YYACTHUKA PbIHKA LEHHbIX
bymar-[eHexHble cpeacTBa NPodeCccMoHaNbHOIO YYacTHMKa, NepeaaHHble Mo 4OroBopy
[OBEPUTENbHOTO YNPABIEHUA YPABAAIOLLEMY U (MAM) MHOCTPAHHOMY JIMLLY,
MMeloLLEeMy NPaBo B COOTBETCTBMM C €70 IMYHBIM 3aKOHOM OCYLLECTB/IATL AEATENbHOCTb
Mo YNpaBAEHUIO LieHHbIMM Bymaramm

Pacuet pazmepa cobCTBEHHBIX CPeacTB NPOPEeCcCMOHaNIbHOrO YHACTHMKA PbIHKA LEEHHbIX
6ymar-leHexHble cpeacTBa NPodeccMoHabHOro YYacTHUKA U €r0 KIMEHTOB,
nepeAaHHble Mo AOroBOPY 0 GPOKEPCKOM 06CAyKUBaHUM BpoKepy U (Man)
MHOCTPaHHOMY NLy 7 464 775,45

Pacuet pasmepa cobCTBEHHbIX CPeacTB MPOdPECCMOHaNIbHOTO YYACTHUKA PbIHKA LEEHHbIX
6ymar-[leHexHble cpeacTBa NPpodpeccMoHanbHOro Y4acTHUKA U €Fr0 KIMEHTOB,
nepefaHHble B obecrneyeHne UCMOHEHUA 0653aTeNbCTB NPOdECCUOHANBHOTO
YYaCTHUKA U (MNK) ero KANEHTOB, BKAKOYAA HANBUAYANBHOE W KOIEKTUBHOE
KAnpUHroeoe obecneyeHune 59026 362,58

PacueT pasmepa cobCTBEHHbIX CPEeACTB NPOdECCUOHANIBHOTO YYACTHUKA PbIHKA LLEHHbIX
6ymar-[paroueHHble MeTan/bl NPOdECCMOHANbHOIO y4acTHUKA, NepeaaHHble B
obecneyeHune ucnonHeHusa 06a3atebCT NPOdECCUOHANBbHOMO YYaCTHWUKA, BKAKOYaAnA
WHAMBUAYaNbHOE U KONNEKTUBHOE KAMPUHTOoBOe obecneveHmne

PacueT pasmepa cobCTBEHHbIX CPEeACTB NPOdECCUOHANIBLHOTO YYACTHUKA PbIHKA LLEHHbIX
6ymar-LleHHble 6ymarv npodeccroHaibHOro y4acTHMKa, nepeaaHHble B obecneyeHme
ncnosiHeHWsa 06a3aTenbeTB NPOodPeccMoHaNbHOro YYacTHUKA, BKAOYAA MHAMBUAYANbHOE
W KONIIEKTUBHOE KMPUHIOBOe obecneyeHune

PacueTt pazmepa cobCTBEHHbIX CPeacTB MPOPECCMOHANIbHOTO YYACTHMKA PbIHKA LEeHHbIX
b6ymar-[lebuTopcKan 3a40/1KEHHOCTb MO BbiniaTe NPopecCMOHaNbHOMY YYaCTHUKY
BO3HArpaXkAeHWI 1 BO3MELLEHMIO PacXxo40B NO A0TOBOPaM O BO3Me3LHOM OKa3aHWUM
ycnyr 882 435,29




PacueTt pazmepa co6CTBEHHbIX CPeACcTB MPOPECCMOHANIBHOTO YYACTHMUKA PbIHKA LEeHHbIX
b6ymar-[lebuTopcKan 3a40/1KEeHHOCTb MO NaaTe, B3MMAaeMOM PErMcTpaTopom ¢
3apPEerucTPMPOBAHHbIX 1L, 33 MPOBELEHNE ONEepaLLMii MO INLEBLIM CHETAM U 3a
npeaocTasneHve MHGopMaLmn U3 peecTpa BlagebLeB LeHHbIX bymar (gas
npodeccroHaibHbIX Y4aCTHUKOB, ABAAIOLWMNXCA perncTpatopamm)

PacueT pasmepa cobCTBEHHbIX CPeACTB NPOdECCUOHANIbHOMO YYAaCTHUKA PbIHKA LLeHHbIX
6ymar-MapsKuHanbHble 3aiMbl, TPeA0CTaBNEHHbIE KNMeHTam NpodeccMoHanbHOro
YYaCTHMKA, MMEIOLLLEro MLLEH3MI0 Ha OCYLLECTB/IeHNE BPOKEPCKOM AeATeNIbHOCTH,
OTHECEHHbIM B COOTBETCTBMU C AOrOBOPOM 0 6POKEpPCKOM 06CAYKMBAHMM K KaTeropum
K/IMEHTOB C 0COBbLIM YPOBHEM PUCKA

PacueT pasmepa cobCTBEHHbIX CPeACTB NPOdECCUOHANIbHOMO YYACTHUKA PbIHKA LLeHHbIX
6ymar-MapsKuHanbHble 3alMbl, NPeAOoCTaBAEHHbIE KAMEeHTam NPOdEeCcCMOHaNbHOIO
YYaCTHMKA, MMEIOLLLErO IMLLEH3MI0 Ha OCYLLECTB/IEHNE BPOKEPCKOM AeATeNIbHOCTY,
OTHECEHHbIM B COOTBETCTBUM C 10r0BOPOM O BPOKEPCKOM 0BC/IYKMBAHMMN K KaTeropum
K/IMEHTOB CO CTaHAAPTHbIM YPOBHEM PUCKA MW KAaTEropum KAMEHTOB C NOBbILWEHHbIM
YPOBHEM pUCKa

PacyeT pasmepa CO6CTBEHHbIX CPEACTB NPOdECCMOHANbHOIO YYaCTHMKA PbIHKA LEeHHbIX
6ymar-AKLUM POCCUMCKNX IMUTEHTOB, ABNAIOLWMXCA NYBAUYHBIMU aKLIMOHEPHbIMM
o6LIecTBamm, 1 akLMM MHOCTPAHHbIX SMUTEHTOB, a TaKXKe Aeno3uTapHble Pacnucku Ha

HUX 3255902,00
PacueT pasmepa cobCTBEHHbIX CPeACTB NPOdECCUOHANIBHOTO YYACTHUKA PbIHKA LLeHHbIX

6ymar-O611raLmm poccUMCKUX U MHOCTPAHHbIX SMUTEHTOB, 32 UCK/IOYEHUEM

CybOpANHUPOBAHHbIX U CTPYKTYPHbIX 06auraumi 23 548 044,60

Pacuer pasmepa COb6CTBEHHbIX Ccpeacrs I'IpOd)eCCVIOHaﬂbHOI'O Y4aCTHUKaA pPblIHKA LEHHbIX
6yMaF-|/|HBeCTVILI,MOHHbIe nau naesblX UHBECTULMOHHDbIX ¢OHAOB, a TaKXe UeHHble
6learV| MHOCTPAHHbIX SMUTEHTOB, KOTOPbIE B COOTBETCTBUN C UX INYHbIM 3aKOHOM
OTHOCATCA K CXeMaM KONNEKTUBHOIO MUHBECTUPOBAHUA NN CXeMaM COBMECTHOro
MHBECTUPOBAHUA KaK C OGpaSOBaHMEM, TaKk n 6es 06paBOBaHMFI ropnanyeckoro amua

PacueT pazmepa cobCTBEHHbIX CPeACTB NPOdECCUOHANIBHOTO YYACTHUKA PbIHKA LLeHHbIX
b6ymar-UnoTeyHble cepTUdUKaTbl yyacTma

Pacuet pazmepa cobCTBEHHBIX CPeAcTB NPOPEeCcCMOHaNIbHOIO YHACTHMUKA PbIHKA LEEHHbIX
6ymar-UHble GUHaHCOBbIE aKTMBbI, MPeAyCMOTPEHHbIe NoAnyHKTOM 2.1.15 noanyHKTa
2.1 YkasaHua baHka Poccumn

12 098 875,14

OTNOXEHHbIe HaNOroBble aKTUBbI I'IpO(beCCMOHaﬂbHOI'O Y4aCTHUKa B CyMmme, He
I'IPEBbILLIaIOLIJ,eVI OT/IO}KEHHbIX HAaNOroBbIX 06A3aTeNbCTB I'IpOdJECCMOHaI'IbHOFO Y4aCTHUKa

1827766,19

PacueT pazmepa cobcTBEHHbIX CPeACTB NPOGECCUOHANBHOTO YYACTHUKA PbIHKA LLEeHHbIX
6ymar-Hegsu:kumoe MMyLLECTBO NPOGECCMOHAIbHOMO YYaCTHUKA, UCTMOb3yeMOe A/1A
ocyLecTBaeHUA NpodeccuoHabHON AeATENbHOCTM Ha PbIHKE LieHHbIX Bymar v (uim)
ANA ero yNpaBieHYECKMX HYXA, NPUHATOE NPOodpEeCcCMOHANbHbLIM YHaCTHUKOM K
6yxranTepcKomy y4eTy B KaUeCTBE OCHOBHbIX CPeACTB

O6sA3aTenbcTBa

88 098 858,01

®urHaHcoBble 0653aTeNbCTBA, OLEHMBAEMbIE MO CNPaBea/MBOI CTOMMOCTH Yepes
npubbiab UK YObITOK, B TOM YUCAE:

PacueT pazmepa cobcTBEHHbIX CPeACTB NPOGECCUOHANBHOTO YYACTHUKA PbIHKA LLEeHHbIX
6ymar-¢puHaHcoBble 06A3aTeNbCTBA, B 06A3aTeNIbHOM NOPAAKE KAaccuduLmpyemble Kak
OLEeHMBaeMble Mo CnpaBeaMBON CTOMMOCTU Yepes Npubbiab UaK yObITOK

dUHaHcoBble 06A3aTeIbCTBA, KNaccubuLMpyemble KaKk OLLeHWBaeMbIe MO CnpaBea/IMBOM
CTOMMOCTM Yepes Npubblib UAK YObITOK MO YCMOTPEHUIO HEKpeaUTHOM GprHaHCOBOWM
opraHu3aLmu

PacueT pasmepa cobCTBEHHbIX CPeACTB NPOGECCUOHANTBHOTO YHACTHUKA PbIHKA LIEHHbIX
b6ymar-drHaHcoBble 0653aTe1bCTBA, OLEHMBAEMbIE MO aMOPTU3MPOBAHHOW CTOMMOCTH,
B TOM YucCne:

80114 900,55




PacueT pasmepa cobCTBEHHbIX CPeACTB NPOGECCUOHANIBHOTO YHACTHUKA PbIHKA LIEeHHbIX
bymar-cpeactsa KAMEHTOB

71466 789,52

PacueT paamepa cobcTBEHHbIX CPeACTB NPOGECCMOHANbHOIO YHaCTHMKA PbIHKA LLEHHbIX
bymar-KpeanTbl, 3aiMbl U NPOYUE NPUBJIEYEHHbIE CPeACTBA

8 098 415,53

PacueT pasmepa cobCTBEHHbIX CPeACTB NPOdECCUOHANIbHOMO YYACTHNKA PbIHKA LLeHHbIX
6ymar-BbinyLiIeHHbIE J0/roBble LeHHble Bymarn

PacueT pazmepa cobCTBEHHbIX CPeACTB NPOdECCHOHANbHOTO YYACTHUKA PbIHKA LLeHHbIX
6ymar-Kpeantopckas 3a40/1KeHHOCTb

549 695,50

PacueT pasmepa cobCTBEHHbIX CPeACTB NPOGECCUOHANBHOTO YHACTHUKA PbIHKA LIEeHHbIX
b6ymar-Ob6s3aTenbCTBa BblObIBAIOLLMX FPYMM, KAACCMPULMPOBAHHBIX KaK
npegHasHa4YeHHbIe ANA NPOAAKM

PacueT pasmepa cobCTBEHHbIX CPeACTB NPOGECCUOHANIBHOTO YHACTHUKA PbIHKA LIEeHHbIX
b6ymar-O6s3aTeIbCTBa NO BO3HArPaXKAEHMAM PabOTHMKAM MO OKOHYaHUU TPYA,0BOM
AeATENbHOCTU, He OrPAHUYEHHBIM GUKCUMPYEMBIMU NAATEKAMM

PacueT pasmepa cobCTBEHHbIX CPeACTB MPOdECCUOHANIbHOTO YYaCTHUKA PbIHKA LIEHHbIX
6ymar-06s3aTesIbCTBO MO TEKYLLEMY Hanory Ha Npubbinb

130 029,36

PacueT pasmepa cobCTBEHHbIX CPeACTB NPOdECCUOHANbHOMO YYAaCTHUKA PbIHKA LLeHHbIX
6ymar-OT/I0KeHHble HasloroBble 06sA3aTeNbCTBa

4962 964,95

PacueT pasmepa cobCTBEHHbIX CPeACTB MPOdGECCUOHANIbHOTO YYaCTHUKA PbIHKA LIEHHbIX
6ymar-Pe3epBbl - oLeHoYHble 0653aTenbCTBa

PacueT pasmepa cobCTBEHHbIX CPeACTB NPOGECCUOHANIBHOTO YYACTHUKA PbIHKA LIeHHbIX
b6ymar-fpoyre obAsatenLcTBa

2 890 963,15

Pasmep co6CTBEHHbIX CPeACTB:

26 290 364,79




