0420413 Pasgen 2. PacueT pasmepa COBCTBEHHbIX CpeacTB NPodeCcCUOHaIbHOIO y4acTHMKA

HanmeHoBaHue nokasarens

2019-12-31

CTouMOoCTb

akTneoB/ob6a3aTenbCTB

AKTVBBI

PacyeT pasmepa co6CTBEHHbLIX CPEACTB NPOMECCHOHANILHOTO
y4acTHUKA pbIHKa LieHHbIX Bymar-[eHexHble cpeacTesa
MPOdEeCCMOHANBHOMO Y4acTHUKA, HAXOAALWMECS B Kacce

3519 705,77

PacyeT pasmepa co6CTBEHHbLIX CPEACTB NPOMECCHOHATNIbLHOTO
y4acTHUKA pbIHKA LieHHbIX Bymar-[eHexHble cpeacTsa
MPOECCMOHanLHOro YHacTHUKA U ero KNeHTOB, HaxodsALMecsa Ha
€ro pacyeTHbIX CYeTax 1 crieumanbHbIX GaHKOBCKMX cyeTax B
KpeOUTHbIX OpraHu3aLmsaX U MHOCTPaHHbLIX GaHKax

649 493,31

PacueT pasmepa coBCTBEHHbIX CPEACTB NPOECCHOHANBHOTO
yYacTHMKa pblHKa LIeHHbIX Oymar-[leHexHble cpeacTBa
npodeccroHanbHOro y4acTHUKa Bo BKMagax (aenosuTax) B
KPEAUTHBIX OpraHM3aumsiX U MHOCTPaHHbIX BaHKax (3a UCKIoYeHEM
Cy6OopOMHUPOBaHHbIX OEMO3UTOB), 8 TAKKe CyMMbI NPOLIEHTOB,
NpUYMTaIOLLMXCA MO BKNady (Aeno3uTy) Ha pacyeTHyto aaTty

PacuyeT pasmepa cob6CTBEHHBIX CPeAcTB NPOoheCcCUoHansHoro
y4aCTHUKa pbiHKa LEeHHbIX Oymar-[paroueHHble MeTansbl
npodgeccnoHanbHOro y4acTHuka BO BKnagax (aenosutax) B
KPEeOUTHbIX OpraHM3aumsix U MHOCTPaHHbIX 6aHKax, a Takke CyMMbl
MPOLIEHTOB, MPUYMTAIOLLNXCA MO BKNaAy (A€n03nTy) Ha pacyeTHYHo
aary

PacueT pasmepa coGCTBEHHBIX CPEACTB NPOdECCUOHANBHOTO
y4acTHUKA pblHKa LieHHbIX 6ymar-[paroueHHble MeTanmbl
NpodeccHoHanbHOrO y4acTHMKA Ha ero cYeTax B KpeauTHbIX
opraHusaumsax

PacuyeT pasmepa cobCTBEHHBIX CPeACTB NPOheCCUoHansHoro
y4yacTHMKa pblHKa LieHHbIX Bymar-[leHexHble cpeacTea
nNpodeCCUOHaNbLHOr0 y4acTHUKa, NnepedaHHble No JOroBOPY
OOBEPUTENBHOTO YNpaBneHus ynpasnstoLlemMy n (Mnm) MHOCTpaHHOMY
nuugy, nmerllemy npaBo B COOTBETCTBUU C €ro JINYHbIM 3aKOHOM
OCYLLECTBNSATb AEATENBHOCTL MO YNPaBNEHNIO LIEHHBIMU ByMaramu

PacuyeT pasmepa cobCTBEHHbIX CPeACTB NPOheCCUoHansHoro
yJacTHMKa pblHKa LieHHbIX Bymar-[leHexHble cpeacTea
nNpodeCCUOHanbHOrO Y4acTHUKA U €ro KITMEHTOB, NepeAaHHbIe No
O0roBopy o0 6pokepckoM ob6cnyxmBaHUM 6pokepy n (Mnm)
WMHOCTPaHHOMY NuULly

754 465,78

PacueT pasamepa coGCTBEHHbIX CPeACTB NPOdECCUOHANBEHOrO
y4yacTHMKa pblHKa LieHHbIX Bymar-[leHexHble cpeacTea
npodeccuoHanbHOro y4acTHUKA U Eero KIMEHTOB, NepeaaHHbIe B
obecneyeHne UCMOoNHEeHN 00s3aTenbCTB NpodeccnoHanbHOro
y4yacTHVKa U (UnK) ero KNMMEHTOB, BKMoYas UHOnBUayansHoe u
KONMMEKTUBHOE KIMPUHIroBoe oGecnevyeHne

13 992 464,83

PacuyeT pasmepa cobCcTBEHHbLIX CPeAcTB NPodheCccUoHansHoro
y4YaCTHUKa pblHKa LeHHbIX 6ymar-[paroueHHble MeTansbl
npodeccnoHanbHOro y4acTHUka, nepeaaHHble B obecneyeHme
UCroMHEeHUs 06513aTenbCTB NPOgECCUOHANBHONO Y4acTHUKA,
BKIIOYAS MHAMBUAYaANbHOE U KOJINEKTUBHOE KITMPUHIOBOE
obecneyeHne




PacueT pasamepa coGCTBEHHbIX CPeACTB NPOdECCUOHANBEHOrO
y4yacTHMKa pblHKa LieHHbIX bymar-LleHHble 6ymaru
npodeccnoHanbLHOro y4acTHUKa, nepeaaHHble B o6ecneveHne
NCMoNHEeHUs 06A3aTeNbCTB NPOJECCMOHANBHOIO Y4acTHMKa,
BKIOYas MHAMBUAYANbHOE W KONMEKTUBHOE KIMPUHIOBOE
obecneyeHne

PacueT pasmepa CoBCTBEHHbLIX CPEACTB NPOgeCcCHoHaNbLHOro
y4acTHUKA pbIHKa LieHHbIX Bymar-[ebuTtopckas 3aA0mKeHHOCTb Mo
BbINmaTe NpogeccMoHansHOMy y4acTHUKY BO3HArpaXxaeHuin un
BO3MELLIEHWNI0 PACXOA0B MO A0rOBOpPaM O BO3ME3AHOM OKasaHuu

ycnyr

69 120,73

PacueT pasmepa coBCTBEHHbIX CPEACTB NPOECCHOHANLHOTO
yYacTHVKa pblHKa LIeHHbIX Oymar-[ebutopckas 3a00imKEHHOCTb Mo
nnaTe, B3MMaeMOIN PETUCTPATOPOM C 3aperMcTpMpOBaHHbIX JWL, 3a
NpoBeAEeHNe onepauuii No NMLEBbIM CYETaM M 3a NpeaocTaBieHve
MHbopMaLMK U3 peecTpa BnaaenbLeB LieHHbIX Bymar (ans
NpodecCUoHarnbHbIX Y4aCTHUKOB, SBMSIOLLMXCA permcTpaTtopamMm)

PacyeT pasmepa co6CTBEHHbLIX CPEACTB NPOMECCHOHANIBHOTO
y4acTHMKa pbiHKa LeHHbIX BGymar-MapxXuHasbHble 3aiMbl,
npefoCTaBrieHHbIe KIMeHTaM NpPodeCcCOoHarbHOTO Y4acTHIKA,
VIMEIOLLLETO NMLIEH3UIO Ha OCYLLEECTBNEHE BPOKEePCKOM
0eATenbHOCTNU, OTHECEHHbIM B COOTBETCTBUM C AOIOBOPOM O
BpoKepCcKOM 0BCNYXMBAHWUM K KATETOPUMN KITMEHTOB C 0COBbLIM
YPOBHEM puCKa

PacuyeT pasmepa cobCTBEHHBIX CPeAcTB NPOodheCcCuoHansHoro
y4yacTHMKa pblHKa LieHHbIX Bymar-Map)kmHanbHble 3aimbl,
npefocTaBeHHbIE KNMeHTaM NpodeCCUOHaNbLHOMO Y4acTHUKA,
WMEIOLLErO NULIEH3UIO HA OCYLLEECTBINEHNE BPOKEPCKON
0eATenbHOCTU, OTHECEHHbIM B COOTBETCTBUM C AOIOBOPOM O
BGpokepckoM 06CMy>KMBaAHUWN K KaTEropUK KNMEHTOB CO CTaHAAPTHbLIM
YPOBHEM pUCKa U KaTeropmmn KrnneHToB C NoBbILLEeHHbIM YPOBHEM
pucka

4909 857,26

PacuyeT pasmepa cobCTBEHHBIX CPeACTB NPOheCCUoHansHoro
y4yacTHMKa pblHKA LIeHHbIX 6yMar-AKLMM POCCUNCKUX SMUTEHTOB,
ABNAOLLNXCA I'Iy6J'II/I‘-IHbIMI/I aKUMOHEPHbIMU 06Ll.leCTBaMI/I, n akuum
WMHOCTPaHHbIX SMUTEHTOB, a Takke Aeno3nTapHbIe PACNUCKN Ha HUX

56 806 059,84

PacuyeT pasmepa cobCTBEHHBIX CPeACTB NPOheCCUoHansHoro
y4yacTHMKa pblHKa LieHHbIX Bymar-O6nuraumm poccuinckmx u
MHOCTPaHHbIX SMUTEHTOB, 3a UCKIIl0OYeHNneM Cy60p/:lVIHVIpOBaHHbIX n
CTPYKTYPHbIX obnuraymi

10 321 278,00

PacyeT pasmepa co6CTBEHHbIX CPeACTB NPOGECCUOHANBHOMO
Y4aCTHUKA pbiHKA LEHHbIX 6yMaF-|/]HBeCTVIL|,VIOHHbIe nan naesBbiX
WMHBECTULIMOHHbIX (POHO0B, a Takke LieHHble ByMarn MHOCTPaHHbIX
SMUTEHTOB, KOTOPbIE B COOTBETCTBUU C UX JINYHLIM 3AKOHOM
OTHOCSITCSA K CXeMaM KOSSEKTUBHOIO MHBECTUPOBAHNS UMM CXEMaM
COBMECTHOIr0 MHBECTMPOBAHMS Kak C 0Opa3oBaHMeM, Tak 1 6e3
06pa3oBaHus lopuanYecKoro nuua

PacueT pasmepa co6CTBEHHBIX CPEACTB NPOdECCUOHANBHOTO
y4acTHUKA pbiHKa LieHHbIX Bymar-UnoteyHble cepTudukaThbl y4acTms

Pacuet pasamepa cobCTBEHHbIX CpeacTB NPOdeCCUOHanbLHOro
y4acTHWKa pblHKa LieHHbIX Bymar-ViHble dorHaHCOBbIE aKTUBHI,
npeaycMoTpeHHble noanyHKToM 2.1.15 nognyHkTa 2.1 YkasaHus
Banka Poccum




OTnoXeHHbIe HaMNoroBble akTVBbl MPOMECCUOHANBHOIO YYaCTHUKA B
CYMME, He MPEBbILLAIOLLEN OTIOXEHHbIX HANOrOBbIX 06A3aTENLCTB
NPogeCCNOHaNbHOro y4acTHMKa

4 573 984,56

PacueT pasmepa coGCTBEHHBIX CPEACTB NMPOECCUOHANBHOTO
yyacTHUKA pbiHKa LieHHbIX Bymar-Hegsuxumoe nmyLLecTso
NPOodeCcCCUOHaNbHOTO Y4acTHVKA, UCMOSb3YEMOE AJ1si OCYLLECTBIIEHUS
npodeccroHanbHoM AeaTeNbHOCTU Ha PhIHKE LIEHHbIX GymMar v (unu)
AnNsl ero yNpaBfeHYECKUX HYXA, NPUHATOE NPodeCcCHoHanbHbIM
Y4aCTHUKOM K ByXranTepckoMy yY4eTy B KaYECTBE OCHOBHbIX CPEACTB

18 046 000,00

WToro aktneoB

113 642 430,08

Ob6sa3aTenbcTBa

duHaHcoBblEe 0653aTeNbLCTBA, OLEHMBAEMbIE MO CrpaBeannBoi
CTOMMOCTW Yepes Npubbinb Unu yobIToK, B TOM YnCHe:

PacueT pasmepa coBCTBEHHbIX CPEACTB NPOECCHOHANBHOTO
y4acTHUKA pbIHKa LieHHbIX Bymar-puHaHcoBble 0643aTensLCTBa, B
06s3aTenbHOM NOpAAKe Knaccuguumpyemble Kak oLleHMBaeMble No
crnpaeeqnniMBoi CTOMMOCTU Yepes Npubbinb Unn yEbIToK

¢uHaHcoBblE 06A3aTenNbCTBA, Knaccuduumpyemble kak
OLEeHMBaeMbIe MO CNpaBeasiMBo CTOMMOCTH Yepe3 Npubbinb Unm
yObITOK MO YCMOTPEHUIO HEKPEANTHOM (hMHAHCOBOW OpraHu3auum

PacueT pasamepa cobCTBEHHBIX CpeacTB NPOdECCMOHANbLHOIO
YyYaCTHUKA pbIHKA LEeHHbIX bymar-dvHaHcoBble 0653aTenbLCcTBa,
OLEeHMBaeMbIE MO aMOPTU3MPOBAHHOM CTOMMOCTM, B TOM YUCTIE:

PacueT pasmepa co6CTBEHHBIX CPEACTB NPOdECCUOHANBHOTO
Y4aCTHMKA pbIHKa LIeHHbIX ByMar-cpefcTsa KNMeHTOB

76 308 236,41

PacuyeT pasmepa cob6CTBEHHBIX CPeAcTB NPOodheCcCUoHansHoro
y4YacTHMKa pblHKA LIeHHbIX ByMar-kpeamTbl, 3aMbl U NpoYne
npuBiie4eHHble cpeacTBa

PacuyeT pasmepa cobCTBEHHBIX CPeACTB NPOheCCUoHansHoro
y4yacTHMKa pblHKA LIeHHbIX ByMar-BbinyLLEeHHbIE JOMTOBbIE LEHHbIE
Bymaru

PacuyeT pasmepa cobCTBEHHBIX CPeACTB NPOheCCUoHansHoro
y4yacTHMKa pblHKa LieHHbIX Bymar-Kpegutopckasi 3agomkeHHOCTb

375 841,41

PacueT pasmepa cobCTBEHHBIX CpeacTB NPOdECCMOHANbLHOIO
y4YaCTHUKa pblHKA LEeHHbIX bymar-Ob6sa3aTenbcTBa BblObIBAOLLMX
rpynmn, KnaccuuunpoBaHHbIX Kak NpegHa3HaYeHHbIE AN NPOAaXKU

PacuyeT pasmepa cobCTBEHHBIX CPeACTB NPOheCCUoHansHoro
y4YacTHUKa pblHKa LieHHbIX bymar-O6sa3artensctea no
BO3HarpaxgeHusm paboTHMKaM No OKOHYaHUU TPy4OBON
[eATEeNbHOCTU, HE OrpaHNYEHHbIM PUKCUMPYEMbIMU MlaTexamm

Pacuet pasamepa cobCTBEHHbIX CpeacTB NPOdeCCUOHanbLHOro
YYaCTHUKA pbIHKA LEeHHbIX 6ymar-O653aTenbCTBO MO TEKYLLEMY
Hanory Ha NpubbInb

222 494,46

PacueT pasamepa co6CTBEHHbIX cpeacTB NPodeCCMoHanbLHOro
y4YacTHMKa pbIHKa LieHHbIX 6yMar-OTnoXeHHble Hanorosble
obsA3aTenbcTBa

4941 156,68

PacueT pasamepa co6CTBEHHbIX cpeacTB NPodeCCMOHanbLHOro
y4YacTHMKa pbIHKa LIeHHbIX bymMar-PesepBbl - OLleHOYHbIe
obsA3aTenbcTBa

340 119,00

PacueT pasmepa co6CTBEHHbBIX CPEACTB NPOdECCHoHaNbLHOIo
y4acTHUKa pbiHKa LieHHbIX Bymar-Npoyne obasatenscrea

798 948,08

WNToro oba3atenscTB

82 986 796,04

Pa3mep cobcTBEeHHbIX CpeacTB

30 655 634,04




