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CToMMOCTb aKTUBOB/06A3aTENLCTB

AKTUBbI

Pacuet pasmepa cob6CTBEHHbIX CPEACTB NPOGECcCMOHAIbHOTO YYACTHUKA PbIHKA
LeHHbIX Bymar-[leHexHble cpeacTsa NpodeccoHaibHOro Y4acTHUKa, Haxoasalmecs B

Kacce 28049.59
PacyeT pasmepa cobCTBEHHbIX CPeACTB MPOPECCMOHANBHOTO YYaCTHUKA PbIHKA

LeHHbIX bymar-[eHexHble cpeacTsa NPopeccMoHaibHOro Y4acTHUKA U ero KINEHTOB,
Haxo4AWMECA HA Ero PacyYeTHbIX CYETaX M crneuunasnbHbix GaHKOBCKMX cYeTax B

KPeaUTHbIX OpraHn3aumax M MHOCTPAHHbIX GaHKax 613689.29

Pacuet pasmepa cob6CTBEHHbIX CPEACTB NPOPECCMOHAIbHOTO YYACTHWUKA PbIHKA
LeHHbIX 6ymar-leHexHble cpeacTsa NpodeccroHaibHOro y4acTHUKa BO BKAagax
(meno3uTtax) B KpeAUTHbIX OpPraHM3aLMAX U MHOCTPaHHbIX BaHKax (3a UCKAOYEHNEM
cy60pAMHNPOBaAHHbIX AEMO3UTOB), @ TaKKe CYMMbI MPOLLEHTOB, NPUYMTAIOLWIMXCA MO
BK/aay (4eno3unTy) Ha pacyeTHyto gaTy

Pacuet pasmepa cob6CTBEHHbIX CPEACTB NPOPECcCMOHAIbHOTO YYACTHUKA PbIHKA
LeHHbIX 6ymar-lparoLeHHble MeTanbl NpodheccMoHanbHOro y4acTHMKa BO BKAaAax
(menosuTax) B KpeAUTHbIX OPraHM3aLMAX U MHOCTPaHHbIX BaHKax, a TaKkKe CyMMbI
NPOLLEHTOB, NPUYMTAIOLIMXCA MO BKAAAY (4en03uTy) Ha pacueTHyKo AaTy

Pacuet pasmepa cob6CTBEHHbIX CPEACTB NPOPECcCMOHAIbHOTO YYACTHUKA PbIHKa
LeHHbIX Bymar-lparoLeHHble MeTas bl NPOhEeCcCMOHaNbHOMO yYaCTHUKA Ha ero cyeTax
B KPeAMTHbIX OpraHn3aLmax

PacueT pasmepa cobCTBEHHbIX CPEACTB NPOPECCUOHAIbHOrO YYaCTHMKA PbIHKa
LeHHbIX 6ymar-eHexHble cpeacTBa NpodeccMoHaibHOro yYacTHUKa, NepeaaHHble No
[LOrOBOPY A0BEPUTENBHONO YNPABAEHUA YNPABAAIOLEMY U (MIM) MHOCTPAHHOMY NNLLY,
MMeloLLLEeMY NPaBO B COOTBETCTBMM C €r0 JIMYHbIM 3aKOHOM OCYLLECTBAATb
LeATeNbHOCTb MO YNPaBAEHMIO LeHHbIMW ByMmaramu

PacueT pa3amepa cob6CTBEHHbIX CPeACTB NPOPECcCMOHAIbHOTO Y4YaCTHUKA PbIHKa
LieHHbIX Bymar-feHexHble cpeacTBa NPodeccMoHabHOro yYacTHMKA U ero KINEHTOB,
nepefaHHble Mo AOroBopy o 6pokepckom ob6cyKMBaHUKM Bpokepy U (Man)
MHOCTPAHHOMY /LY

286356781.09

Pacuet pasmepa cobCTBEHHbIX CPEACTB NPOPECCMOHANIbHOTO YYACTHUKA PbIHKA
LeHHbIX Bymar-ieHexHble cpeacTsa NpodeccoHanibHOro YYaCTHUKA U Ero KIUEHTOB,
nepegaHHble B obecneyeHme ncnoHeHus o6a3atenbcTB NPodeccMoHanbHOro
YYaCTHWUKA U (UK) ero KAMEHTOB, BK/IOYAA UHANBUAYANbHOE U KONIEKTUBHOE
KNMPUHIoBoe obecrneyeHme

2917031.70

Pacuet pasmepa cobCTBEHHbIX CPEACTB NPOPECCMOHANIbHOTO YYACTHUKA PbIHKA
LeHHbIX 6ymar-paroLeHHble MeTasbl NPObECCMOHANbHOIO YYaCTHUKA, MepedaHHble
B obecneyeHme ncnosHeHUsa 06sa3aTenbCTB NPodeccMoHaNbHOro YYacTHUKA, BKAKOYAs
WHAMBUAYANbHOE U KONIEKTUBHOE KIMPUHIOBOE obecneyeHne

PacueT pasmepa cobCTBEHHbIX CPEACTB NPOPECCMOHAIbHOrO YYaCTHMKA PbIHKa
LeHHbIX 6ymar-LieHHble 6ymaru npodeccMoHanbHOro yyacTHUKa, nepesaHHble B
obecneyeHne UcnonHeHUsa 06583aTeIbCTB NPOHECCMOHANBHOIO YHacTHUKA, BK/IKOYan
WHAMBUAYaANbHOE U KOINIEKTUBHOE KAMPUHTOBOE obecneyeHne

Pacuet pasmepa cob6CTBEHHbIX CPEACTB NPOPECCMOHANIbHOTO YYACTHUKA PbIHKA
LeHHbIX 6ymar-febutopckan 3a40/1KeHHOCTb MO BbinaaTe NPodeccuoHasbHOMY
YYaCTHWUKY BO3HArpasK4eHMi 1 BO3MELLEHWNIO PaCcXOA,0B MO AOr0BOpPamM O BO3ME3AHOM
OKasaHuW ycayr

532600.00




Pacuet pasmepa cobCTBEHHbIX CPeACTB NPOdECCMOHANLHOTO YHaCTHUKA PbiHKA
LeHHbIX bymar-ebuTtopcKasn 3a40/1KEHHOCTb MO MNJ1aTe, B3MMaeMOM PErMcTpaTopom C
3aperncTpMpoBaHHbIX L, 32 NPOBEAEHME onepaLuii No ANLEBbIM CHETam U 3a
npeaocTasneHve nHGopMaLUmn U3 peectpa BAaLeNbLEB LEeHHbIX bymar (ans
npodeccroHanbHbIX Y4aCTHUKOB, ABAAIOLWMXCA perncTpatopamm)

Pacuet pasmepa cob6CTBEHHbIX CPEACTB NPOGECCMOHAIbHOTO YYACTHUKA PbIHKA
LeHHbIX 6ymar-MapskuHaibHble 3aliMbl, NPeA0CTaBAEHHbIE KANeHTam
NpodeccroHaIbHOTO YYaCTHUKA, UMEIOLLErO JINLEH3UIO HA OCYLLLECTBAEHNE
6pOKepPCKOI AeATeIbHOCTM, OTHECEHHbIM B COOTBETCTBMU C AOTOBOPOM 0 6pOKepCcKom
06CYKMBAHMMN K KAaTErOPUM KNNEHTOB C 0COBbIM YPOBHEM PUCKa

PacueT paamepa cobCTBEHHbIX CPEACTB NPOPECCMOHAIbHOIO YYaCTHMKA PbIHKa
LeHHbIx 6ymar-MapkuHaibHble 3aliMbl, TPeA0CTaBAEHHbIE KAVEeHTaM
nNpodeccMoHaNbHOTO YHaCTHUKA, MMEIOLLEro IMLLEH3MIO Ha OCYLLEeCTBAEHNE
6pOKepCKOI AeATeNbHOCTU, OTHECEHHBIM B COOTBETCTBUM C JOFOBOPOM O 6poKepcKom
06CNYKMBAHUM K KAaTErOPUM KAMEHTOB CO CTaHAAPTHLIM YPOBHEM PUCKA AU
KaTeropuu KJAMEHTOB C NOBbILWEHHbIM YPOBHEM PUCKA

Pacuet pasmepa cobCTBEHHbIX CPEACTB NPOPECCUOHANIbHOTO YYACTHUKA PbIHKA
LieHHbIX 6yMar-AKLMN POCCUINCKUX SMUTEHTOB, ABAAIOLWMXCA MYBAUYHBIMM
aKLUMOHEPHbIMW 06LLLECTBAMM, U aKLLMN MHOCTPAHHBIX SMUTEHTOB, a TaK¥Ke
[AEeno3uTapHble PaCMMCKU Ha HUX

26112665.00

Pacuet pasmepa cob6CTBEHHbIX CPEACTB NPOPECcCMOHAIbHOTO YYaCTHUKA PbIHKa
LeHHbIX 6ymar-O6auraumm poCCUMCKUX U MHOCTPAHHbIX SMUTEHTOB, 3@ UCKOYEHMEM
cy60pAMHUPOBAHHbIX U CTPYKTYPHbIX 06.AM1raLmii

148878940.39

PacueT pasmepa cobCTBEHHbIX CPEACTB NPOPECCUOHAIbHOIO YYaCTHMKA PbIHKa
LeHHbIX 6ymar-MHBECTULMOHHbIE Naun NaeBbiX MHBECTULIMOHHbIX GOHAOB, a TaKKe
LieHHble 6ymarm MHOCTPaHHbIX SMUTEHTOB, KOTOPbIE B COOTBETCTBUM C UX JIMYHBIM
3aKOHOM OTHOCATCA K CXEMaM KOIJIEKTUBHOTO MHBECTUPOBAHMWA MU CXEMaM
COBMECTHOIO MHBECTMPOBAHUA KaK C 0bpasoBaHMeMm, Tak U 6e3 obpasoBaHuA
IOpUAMYECKOro AnLa

Pacuet pasmepa cob6CTBEHHbIX CPEACTB NPOPECcCMOHAIbHOTO YYACTHUKA PbIHKa
LEeHHbIX Bymar-MnoTedxble cepTUdUKaThl yyacTus

Pacuet pasmepa cobcTBEHHbIX CpeAcTB NPOGECCMOHANBHOTO YHaCTHUKA PbiHKA
LeHHbIX 6ymar-MHble GMHAHCOBbIE aKTUBbI, NPeayCMOTPEHHbIe NoANYHKTOM 2.1.15
noanyHkTa 2.1 Ykasanua baHka Poccumn

32487135.64

OT/I0KeHHble Ha/I0roBble aKTUBbI NPOGECCUOHANBHONO YHaCTHUKA B CYMME, He
NpeBbILIAOLLIEN OT/IOXKEHHbIX HaNOrOBbIX 06A3aTeNbCTB NPOdECCMOHANBHOTO
y4YacTHUKA

Pacuet pasmepa cobCTBEHHbIX CPEACTB NPOPECCMOHAIBHOTO YYACTHUKA PbIHKA
LeHHbIX 6ymar-HeABMKMMOE MMYLLECTBO NPOGECCMOHAIBHOIO YYaCTHUKA,
MCNO/Ib3YEMOE A/1A OCYLLECTBEHUA NPODECCMOHANBHOMN AEATENIBHOCTU HA PbIHKE
LLeHHbIX Bymar v (Mnu) AnA ero ynpaBaeHYECKUX HYKA, NPUHATOE NPOdPECCUMOHANBbHBIM
YYaCTHUKOM K ByxranTepckomy y4eTy B Ka4ecTBe OCHOBHbIX CPeACTB

UTOro aktMBOB:

497 926 892,70

0Ob6s3aTenbCcTBa

duHaHcoBble 0653aTeIbCTBA, OLEHVWBAaEMbIe MO CNPABEANNBON CTOMMOCTU Yepes
nNpubbINb AU YObITOK, B TOM YUC/E:

27906383.50

Pacuet pasmepa cobCTBEHHbIX CPEACTB NPOPECCMOHANIHOTO YYACTHUKA PbIHKA
LeHHbIX 6ymar-b1HaHcoBble 0643aTeNbCTBa, B 0643aTeNbHOM NopaaKe
Knaccupuumpyemble Kak OLEeHMBaeMble Mo CnpaBeaMBON CTOMMOCTY Yepes Npubbiib
NN YO bITOK

27906383.50

buHaHcoBble 0643aTENBCTBA, KNAacCMPULMPYEMBIE KaK OLLEHUBAEMbIE MO
CrnpaBesAnBoOM CTOMMOCTM Yepes Npubblib UK YOBITOK NO YCMOTPEHWUIO HEKPEAUTHOM
¢$MHAHCOBOM OpraHn3auum




PacueT paamepa cob6CTBEHHbIX CPEACTB NPOPECCMOHAIbHOIO YYaCTHMKA PbIHKa
LeHHbIx 6ymar-®uHaHcoBble 0653aTe/1bCTBa, OLEHWBAEMbIE MO AMOPTU3UPOBAHHOM
CTOMMOCTH, B TOM YucAe:

347727170.51

PacueTt pasmepa cO6CTBEHHbIX CPEACTB NPOPECCHOHANIbHOMO YHaCTHUKA PbIHKA
LieHHbIX Bymar-cpeAcTsa KAMEeHTOB

341434847.49

PacueTt pasmepa cO6CTBEHHbIX CPEACTB NPOPECCHMOHANIbHOMO YHaCTHUKA PbIHKA
LieHHbIX ByMar-KpeauThl, 3aiiMbl U NPOYME NPUBIEYEHHbIE CPpeACTBa

6002947.55

PacueTt pasmepa cO6CTBEHHbIX CPEACTB NPOPECCHMOHANILHOMO YHaCTHUKA PbIHKA
LieHHbIX ByMar-sbinyLLEeHHbIE [0Ar0Bble LieHHble 6ymarn

Pacuet pasmepa cob6CTBEHHbIX CPEACTB NPOGECcCMOHAIbHOTO YYACTHUKA PbIHKA
LeHHbIX Bymar-KpeauTopcKas 3a0/KEHHOCTb

289375.47

Pacuet pasmepa cob6CTBEHHbIX CPEACTB NPOGECcCMOHAIbHOTO YYACTHWUKA PbIHKA
LeHHbIX 6ymar-0653aTenbCTBa BbibbIBAOLLMX rPYNM, KNacCUGULMPOBaAHHbIX KaK
npeAHasHauYeHHble 4 NPoAANKM

PacueT paamepa cobCTBEHHbIX CPEACTB NPOPECCMOHAIbHOIO YYaCTHMKA PbIHKa
LeHHbIx 6ymar-0653aTebcTBa MO BO3HArPaXKAEHUAM PabOTHMKAM MO OKOHYaHWUM
TPYZOBOM AEATENbHOCTH, HE OrPaHNYEHHbIM GUKCUPYEMbIMU MIaTEXaMMU

Pacuet pasmepa cob6CTBEHHbIX CPEACTB NPOGECCMOHAIbHOTO YYACTHUKA PbIHKA
LeHHbIX 6ymar-0653aTeIbCTBO MO TEKYLWEMY Hanory Ha npubbib

186643.26

Pacuet pasmepa cob6CTBEHHbIX CPEACTB NPOPECCMOHAIbHOTO YYACTHUKA PbIHKA
LEeHHbIX 6ymar-OTN0XeHHble Hanorosble 0b6a3aTeNbCTBa

4198956.11

Pacuet pasmepa cob6CTBEHHbIX CPEACTB NPOPECCMOHAIbHOTO YYACTHUKA PbIHKA
LeHHbIX 6ymar-Pe3epBbl - oLleHO4YHble 06s3aTeIbCTBa

Pacuet pasmepa cob6CTBEHHbIX CPEACTB NPOPECcCMOHAIbHOTO YYaCTHUKA PbIHKa
LeHHbIX 6ymar-Npoune obs3atenbCTBa

890267.15

UTtoro naccueos:

380909 420,53

Paszmep co6CTBEHHbIX CPeACTs:

117 017 472,17




