0420413 Pa3pgen 2. PacyeT pa3amepa cCOBCTBEHHbIX CPeacTB NPodecCMOoHaNbHOMO y4aCTHMKA

Ha 30.04.2021

HanmeHoBaHune nokasatensi

2021-04-30

CTonMocCTb akTMBOB/0OS3aTENLCTB

AKTUBbI

PacueT pasmepa coGCTBEHHbIX CPEACTB NPOdheCCUOHANBHOMO
y4acTHUKa pbIHKA LieHHbIX Bymar-feHexHble cpeacTea
NpodeccMoHanbLHOro y4acTHUKa, HaxoasLmecs B kacce

4564 527,85

PacueT pa3mepa cO6CTBEHHbIX CPEACTB NMPOECCHMOHANIbHOMO
y4acTHUKA pbIHKA LieHHbIX Bymar-fleHexHble cpeacTaa
NpPodeCCMOoHanbLHOro Y4acTHUKA U ero KMeHTOB,
HaxoAsLLMecs Ha ero pacyeTHbIX cyYeTax 1 creLmanbHbIX
GaHKOBCKMX CHYeTaX B KPEAMTHbLIX OpraHM3aumnsx 1
MHOCTPaHHbIX 6aHKax

12 713,10

PacyeT pa3mepa cob6CTBEHHbBIX CPEACTB NPOtECCMOHANBHOro
y4YacCTHWKa pblHKa LieHHbIX Bymar-[eHexHble cpeacTea
npodeccnoHanbHOro y4acTHMKa BO BKNagax (aenosutax) B
KPeaWTHbIX OPraHn3aumsax u MHOCTPaHHbIX 6aHkax (3a
UCKIMOYeHeM CybopAMHNPOBAHHbBIX AENO3MTOB), a TaKkke
CYMMbI NPOLEHTOB, NPUYMTAIOLLMXCA MO BKIady (4enosuTty) Ha
pacyeTHylo aaty

PacueTt pa3amepa cobCTBEHHbIX CpeacTB NPOdECCMOHaNbLHOIO
y4acTHMKa pblHKa LleHHbIX 6ymar-[paroueHHble MeTansbl
npodeccnoHanbHOro y4acTHMKa BO BKNagax (aenosutax) B
KPeOUTHbIX OpraHmn3aumsix U HOCTPaHHbIX 6aHKax, a Takke
CYMMbl NMPOLEHTOB, NPUYNTAIOLLMXCH NO BKMNagy (Aeno3uTy) Ha
pacyeTHylo aarty

PacueT pa3amepa cOGCTBEHHbIX CPEACTB NPOdeCCUOHaNbHOIo
y4acTHUKA pblHKa LiEHHbIX Gymar-[paroueHHble MeTansbl
NPOdECCUOHANBHOrO Y4acTHMUKA Ha ero cyeTax B KpeauTHbIX
opraHusaumsix

PacuyeT pa3mepa cob6CTBEHHBLIX CPEACTB NPOdECCMOHANBHOIo
Yy4YaCTHUKa pblIHKA LieHHbIX Bymar-[leHexHble cpeacTea
NpodheCcCcnoHANBHOrO Y4acTHWUKA, MepeAaHHbIe MO OrOBOPY
[0BEPUTENBHOIO YrpaBrneHus ynpasnstoLemy u (1nm)
WHOCTpPaHHOMY NNLLY, MEIOLLEMY NMPABO B COOTBETCTBMU C EFO
FNIMYHBIM 3aKOHOM OCYLLIECTBASATb A€ATENBHOCTb NO
ynpaBneHnto LeHHbIMKU Dymaramm

PacuyeT pasmepa cob6CTBEHHbBIX CPEACTB NPOHECCMOHANBHOIO
y4YacTHMKa pblHKa LIeHHbIX Bymar-[eHexHble cpeacTea
NpoceCCUOHANBHOIO Y4acTHUKA U €0 KITMEHTOB, NepeaaHHbIe
no AOroBopy 0 OpoKepcKoM obcnykmBaHUM Gpokepy 1 (1)
WHOCTpPaHHOMY NNLLY

339 038,76

PacueT pasmepa cobcTBEHHbIX cpeacTe NpodeccMoHanbHOro
y4acTHMKA pblHKa LleHHbIX 6ymar-[eHexHble cpeactea
NpocheCCUOHANBHOIO Y4acTHUKA U €0 KITMEHTOB, NepeaaHHbIe
B obecrneyeHne UcrnonHeHnss 00sa3aTensLcTB
NpocheCCUOHANBHOIO Y4acTHUKA U (MNK) ero KNMEHTOB,
BKIHOYas MHONBUAOYANbHOE U KOJNEKTUBHOE KITMPUHIOBOE
obecneyeHue

16 442 419,04




PacuyeT pasmepa cob6CTBEHHbBIX CPEACTB NPOHECCMOHANBHOIO
y4acTHMKa pblHKa LIeHHbIX Bymar-[paroLeHHble MeTansbl
npodheccnoHanbHoOro y4acTHUka, nepeaaHHble B obecneyeHmne
NCMNONHEHNA 06a3aTeNbCTB NPOhECCMOHANBHOIO YYacTHYKA,
BKIHOYas MHOUBUOYaANbHOE U KOJINIEKTUBHOE KITMPUHIOBOE
obecneyeHne

PacueT pa3amepa cob6CTBEHHBIX CPEACTB MPOdECCHOHaNBHOIO
y4acTHUKa pblHKa LEHHbIX 6ymar-LieHHble Gymaru
npodeccuoHarnbHOro y4acTHuKa, nepegaHHble B obecrneyeHne
McnonHeHns 06513aTenbCTB NPOECCUOHaNBHOMO YHacTHUKA,
BKIOYAs MHAMBUAYANbHOE U KONNEKTUBHOE KIIMPUHIOBOE
obecneyeHve

14 646 921,93

PacuyeT pasamepa cob6CTBEHHbBIX CPEACTB NPOthECCMOHANBHOIO
Y4YaCTHUKA pbIHKA LieHHbIX Bymar-Lledbutopckas
3a[0JKEHHOCTb MO Bbinnate NpoteccnoHanbHoOMy y4acTHUKY
BO3HAarpaXxaeHuni 1 BO3MELLEHNIO pacXOAoB Mo JOroBOpaM O
BO3ME34HOM OKa3aHuM1 yCrnyr

117 277,72

Pac4yeT pasmepa cob6CTBEHHBLIX CPEACTB NPOJECCUOHANBHOIo
y4acTHMKa pblHKa LieHHbIX Bymar-febutopckas
3aJ0/MKEHHOCTb MO Nnarte, B3MaeMON pErMcTpaTtopoM ¢
3aperncTpMpoBaHHbIX NUL, 32 NPOBEAEHME onepaumi no
NYLEBLIM CHETaM U 3a NpegocTaBieHe nHdopmaLmmn n3
peecTpa BragenbLeB LeHHbIX Bymar (ans
NpocheCcCcnoHanNbHbIX Y4aCTHUKOB, SIBISIHOLLMXCS
permctparopamMmmu)

Pac4yeT pasmepa cob6CTBEHHBLIX CPEACTB NPOdECCUOHANBHOIo
y4aCTHMKa pblHKa LeHHbIX Bymar-MapxmHanbHble 3anmbl,
npegocTaBrieHHble KNneHTaM NpodeCcCnoHanbHOro y4acTHUKA,
MMEIOLLEro NINLIEH3UIO Ha OCyLLEeCTBNEHNE BpokepcKon
OeATenbHOCTN, OTHECEHHBbIM B COOTBETCTBUMN C JOFOBOPOM O
OpoKepCKOM 0BCNY>KMBAHMUM K KATEFOPUU KIMEHTOB C OCODLIM
YPOBHEM pucka

PacuyeT pa3mepa cob6CTBEHHBLIX CPEACTB NPOECCUOHANBHOIo
YYaCTHUKA pbIHKA LieHHbIX Bymar-Map>kuHanbHble 3aiMbl,
NpefocTaBeHHbIE KITMEHTAM NPodecCcnoHanbHOro y4acTHyKa,
MMEIOLLIErO NULIEH3NIO Ha OCYLLEeCTBNEHNE DPOKEPCKOM
[eATenbHOCTUN, OTHECEHHBLIM B COOTBETCTBMM C AIOFOBOPOM O
OpoKepCKOM 0BCNY>KMBAHMM K KATEFOPUU KIIMEHTOB CO
CTaHOapPTHBIM YPOBHEM pUCKa UK KaTEFOPUN KITMEHTOB C
MOBbILLEHHbIM YPOBHEM pUCKa

7273079,01

PacueT pasMmepa coBCTBEHHbIX CPEACTB NPOtheCCUOHaNbHOMo
y4aCTHMKA PbIHKA LIEHHbIX ByMar-AKLIMM POCCUMCKMUX
SMUTEHTOB, ABMAILLMXCS MYBNMYHLIMU aKLIMOHEPHbBIMY
obLlecTBaMu, 1 aKLMU MHOCTPaHHbLIX SMUTEHTOB, a Takke
JeMno3nTapHbIE PacrUCKU Ha HUX

70197 291,58

PacuyeT pa3mepa cob6CTBEHHbBIX CPEACTB NPOHECCMOHANBHOIO
YYaCTHUKa pbIHKA LieHHbIX 6ymar-O6nuraumm pocCumncKmx u
WHOCTPaHHbIX SMUTEHTOB, 3@ UCKITIOYEHNEM
CyGOPANHMPOBAHHBIX U CTPYKTYPHbLIX 06nuvrauui

11177 320,00




PacyeT pasmepa coGCTBEHHbIX CPEACTB NPOdheCCUOHANBHOMo
y4acTHUKA pbIHKA LieHHbIX ByMar-MIHBeCTULIMOHHbIE nau
naeBblX MHBECTULIMOHHBLIX (DOHAOB, a TakKe LieHHble Gymaru
WHOCTPaHHbIX SMUTEHTOB, KOTOPbLIE B COOTBETCTBUM C UX
JIMYHBLIM 3aKOHOM OTHOCHATCH K CXeMaM KOJNEKTUBHOIO
WHBECTPOBaHUSA UM CXeMaM COBMECTHOIO UHBECTUPOBaHUSA
kak ¢ 0bpasoBaHueM, Tak 1 6e3 06pa3oBaHNs LPUANYECKOTO
nua

PacueT pasmepa coBCTBEHHbIX CPEACTB NPOtheCCUOHaNbHOMo
y4aCTHMKA PbIHKA LieHHbIX Bymar-noteyHble cepTudmkaTthl
y4acTus

PacueTt pa3amepa cobcTBEHHbIX cpeacTB NPodeccMoHanbHOro
y4acTHMKa pblHKa LleHHbIX Bymar-VHble huHaHCOBLIE aKTUBHI,
npegycMoTpeHHbIe nognyHkTom 2.1.15 nognyHkTa 2.1
YkasaHua baHka Poccun

OTnoXeHHbIe HaroroBble akTUBbl NPOJECCUOHANBHOIO
y4acTHUKa B CyMMe, He NpeBbILLatoLLen OTNOXKEHHbIX
HamnoroBbIX 06A3aTENbLCTB NPOMECCUOHANBHOrO Y4acTHIUKA

4183366.04

Pac4yeT pasmepa cob6CTBEHHBLIX CPeACTB NPOdECCMOHANBHOIo
y4YacTHWKa pblHKa LIeHHbIX Bymar-HeaBuwkrmMoe nmyLLecTBo
NpohEeCCUOHANBHOrO Y4acTHWKa, UCMONb3yeMOe ANs
OCYLLEeCTBNEHUSI NPOdeCcCUOHanbHON AeATENBHOCTA Ha PbiHKE
LEHHbIX Bymar 1 (Mnv) gnsa ero ynpaBneH4YeCKnx Hyxa,
NPUHATOE NPOdECCUOHANbHBIM Y4aCTHUKOM K Byxrantepckomy
y4eTy B Ka4UeCcTBE OCHOBHbIX CPeACTB

18005981.08

146 959 936,11

Obs3aTenbCcTBa

®urHaHcoBblE 0653aTeNbCTBA, OLEeHNBaeMble MO
crnpaBennnBon CTOMMOCTH Yepe3 Npubbinb Unmn yobITOK, B TOM
yucne:

PacuyeT pa3mepa cob6CTBEHHBLIX CPEACTB NPOdECCMOHANBHOIo
y4YaCTHMKa pblHKa LieHHbIX Bymar-coHaHCcoBbIe
0b6s3aTenbCcTBa, B 0683aTENBbHOM NOPSAAKe
KnaccuduumpyeMble Kak OLeHMBaeMbIE MO CnpaBeasvBom
CTOMMOCTU Yepe3 Npubbinb Unm yobITOK

UHaHCOBLIE 06A3aTENbLCTBA, KNnaccuuLumupyemble Kak
OLleHMBaeMbIe Mo CnpaBeniMBO CTOMMOCTU Yepes nNpubbinb
UM yobITOK MO YCMOTPEHUIO HEKPEANTHON (OUHAHCOBOM
opraHu3saLmu

PacueT pa3mepa cOGCTBEHHbIX CPEACTB NPOdeCCUOHaNBHOIO
y4acTHUKA pbIHKa LieHHbIX ByMar-OMHaHCcoBbIe
06s13aTensCTBa, OLEHMBAEMbIE MO aMOPTU3NPOBAHHOA
CTOMMOCTWU, B TOM YUCTIE:

100 383 692,83

PacyeT pa3mepa coGCTBEHHbIX CPEACTB NPOtheCCUOHANBHOMO
y4acTHUKa pbIHKa LieHHbIX Bymar-cpecTea KMMeHToB

85454 001,76

PacyeT pa3mepa coGCTBEHHbIX CPEACTB NPOthECCUOHANBHOMO
y4acTHUKa pbIHKA LieHHbIX Bymar-kpeauTbl, 3aiMbl Y MpoYne
npuBneYeHHble cpeacTBa

14 646 921,93

PacueT pasmepa cobcTBEHHbIX cpeacTe NpodeccMoHanbHOro
y4acTHMKA pblHKA LIeHHbIX GyMar-BbinyLLeHHbIE OOMroBbIe
LleHHble bymaru

PacyeT pasmepa coGCTBEHHbLIX CPEACTB NPOthECCUOHANBHOMO
yJacTHUKa pbIHKa LieHHbIX Bymar-Kpeauropckas
320/KEHHOCTb

282 769,14




PacuyeT pasmepa cob6CTBEHHbBIX CPEACTB NPOHECCMOHANBHOIO
y4YacCTHUKa pbiHKa LieHHbIX bymar-O6sa3aTenscTea
BbIObIBaOLLMX FPYNM, KNaccUULNPOBaHHbIX Kak
npegHasHavYeHHbIe Ansi NPoAaXxu

PacuyeT pasamepa cob6CTBEHHbBIX CPEACTB NPOthECCMOHANBHOIO
Yy4YaCTHUKa pblHKa LieHHbIX bymar-Obsa3aTtenbcTea no
BO3HarpaXaeHusiMm paboTHMKaM MO OKOHYaHWUU TPYLOBOK
OEATENbHOCTU, HE OrpaHNYEHHBIM OUKCUPYEMbBIMU
nnarexxamm

PacuyeT pasamepa cob6CTBEHHbBIX CPEACTB NPOthECCMOHANBHOIO
Yy4YaCTHUKA pblHKa LieHHbIX 6ymar-O6sa3aTenbLcTBo No
TeKyLeMy Hanory Ha npubbinb

PacyeT paamepa cob6CTBEHHbBIX CPEACTB NPOdECCUOHANBHOro
y4acTHUKa pbiHKa LIeHHbIX ByMar-OTrnoXeHHble Hanorosblie
obsasaTenbcTBa

4183 366,04

PacyeT paamepa cob6CTBEHHbBIX CPEACTB NPOdECCUOHANBHOrO
y4acTHUKa pbiHKa LIeHHbIX byMar-PesepBbl - OLieHOYHbIE
obsasaTenbcTBa

293 326,81

PacueT pasmepa CO6CTBEHHbIX CPEACTB NPOdECCMOHANLHOTO
y4acTHMKa pbiHKa LieHHbIX 6Gymar-MNpoune obssatenscrea

622 636,79

Ntoro O6s3aTenscTB
Pasmep cobCcTBEHHBIX CPACTB

105 483 022,47
41 476 913,64




