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CTOMMOCTb aKkTUBOB/OGSA3aTENLCTB

AKTUBbI

Pacyet paamepa cobCTBEHHbIX CPEACTB NPOPECCMOHANbHOMO
YYACTHUMKA PbIHKA LEeHHbIX bymar-[leHexHble cpeacrea
NpodeccroHaNbHOTO YY4aCTHWUKA, HAXOAALLMECS B Kacce

33135.49

Pacyet paamepa cobCTBEHHbIX CPEACTB NPOPECCMOHaNbHOMO
YYACTHUMKA PbIHKA LEeHHbIX bymar-[leHexHble cpeacrea
NpodeccMoHaNbHONo Y4acTHWKA U ero KIMEHTOB, HaxoAsLWMecsa Ha
€ro PacyeTHbIX CYETaX U creumanbHbix GaHKOBCKMX cyeTax B
KPeAUTHbIX OPraHU3aLmMAX U MHOCTPAHHbIX BaHKax

437290.87

Pacyet pasmepa cobCTBEHHBIX CPEACTB MPOPECCMOHANBHOMO
YYACTHUKA PbIHKA LEHHbIX bBymar-fleHexHble cpeacTsa
npodeccMoHanbHOro y4acTHUKA BO BK/IaAax (4enosuTax) B
KPeAUTHbIX OPraHU3aLMAX U MHOCTPaHHbIX BaHKax (3a UCK/ItoYeHeEM
cy60opAVHMPOBaHHBIX AEMNO3UTOB), @ TAKKE CYMMbI MPOLLEHTOB,
NPUYUTAIOLLMXCA MO BKAAAY (4EN03UTY) Ha pacyeTHyto AaTy

Pacyet pa3amepa cobCTBEHHbIX CPEACTB NPOdECccMoHaNbHOMO
YYaCTHMKA PbIHKA LLeHHbIX 6ymar-[paroLeHHble meTanbl
npodeccroHanbHOro y4acTHUKa BO BKNaZAX (4enosuTax) B
KpeaWTHbIX OPraHU3aLmaxX U MHOCTPaHHbIX 6aHKax, a TaKXKe CyMMbl
NPOLEHTOB, MPUYUTAIOLLMXCA MO BKAAAY (4eno3uTy) Ha pacyeTHyto
paty

Pacuet paamepa cobcTBeHHbIX CPeACTB NPOdeccMoHaibHOro
YYACTHUKA PbIHKA LEHHbIX Bymar-[paroueHHble MeTanibl
NpodeccMoHanbHOTo y4acTHMKA Ha ero cHeTax B KPeAMUTHbIX
OpraHu3aumax

Pacyet paamepa cobCTBEHHbIX CPEACTB NPOPEccMoHaNbHOMO
YYaCTHMKA pbIHKA LLeHHbIX bymar-leHexKHble cpeacTBa
npodeccMoHanbHOro y4acTHWKa, NepeaaHHble Mo 40roBopy
[,0BEPUTENIBHOTO YNPaBAEHWA YNPaBAAoLWEMY U (Mau)
MHOCTPaHHOMY JILLY, UMEIOLL,EMY NPaBo B COOTBETCTBUU C ero
JINYHBIM 3aKOHOM OCYLLECTBAATb AEATENIBHOCTb MO YNPABAEHUIO
LeHHbIMW Bymaramm

Pacyet pa3mepa cobCTBEHHbIX CPEACTB MPOPECCMOHANBHOMO
YYaCTHUMKA PbIHKA LeHHbIX 6ymar-[leHexHble cpeacTsa
NPopeCccUOHaNbHOTO YHacTHWKA U €ro KNIMEHTOB, NepeaHHbIe MO
[0roBopy 0 6pokepckom obcnyRuBaHUM 6pokepy u (nan)
MHOCTPaHHOMY /LYY

100691108.65

Pacyet pasmepa cobCTBEHHbIX CPEACTB MPOPECCMOHANBHOMO
YYaCTHUMKA PbIHKA LeHHbIX 6ymar-[leHexHble cpeacTsa
NPopeCccUOHaNbHOTO YHacTHWUKA U €ro KNIMEHTOB, NePeaHHbIE B
obecneyeHune UcnoHeHMsA 06A3aTenbeTB NPodeccMoHanbHOro
YYaCTHUKA U (MNW) ero KAMEHTOB, BKNKOYAA UHAMBUAYANbHOE U
KOIEKTUBHOE KNMPUHIOBOE obecneyeHune

833125.97

Pacyet pa3mepa cob6CTBEHHbIX CPEACTB NPOGECCMOHANbHOMO
YYaCTHUKA PbIHKA LIEHHbIX 6ymar-flparoLeHHble MeTan bl
npo¢deccMoHanbHOro Y4acTHUKA, NepedaHHble B obecneyeHmne
ncnonHeHna 06a3aTenbCTB NPOGECCHOHANIBHOTO YYACTHUKA,
BK/II0YAsA MHAMBUAYA/IbHOE U KOJIEKTUBHOE KUPUHTOBOE
obecneyeHne

Pacyet paamepa cobCTBEHHbIX CPEACTB MPOPECCMOHANBHOMO
YYaCTHUKA PbIHKA LEeHHbIX 6ymar-LieHHble 6ymaru
npogeccroHanbHOTo Y4acTHWKa, NepeaaHHble B obecneyeHne
ncnonHeHusa 06a3atenbcTB NPOGECCMOHANbHOIO YYaCTHMKA,
BK/IIO4AA MHAVBUAYANIbHOE U KONIEKTUBHOE KMPUHTOBOE
obecneyeHune

Pacyet pa3mepa cobCTBEHHbIX CPEACTB NPOPECCMOHaNbHOMO
YYaCTHUKA PbIHKA LIEHHbIX 6Bymar-lebutopckan 3al0N1KEHHOCTb NO
BbIM/1aTe NPObECcCUOHANIbHOMY YYaCTHUKY BO3HArPasKAEHWM 1
BO3MELLEHMWIO PAaCcX0A0B MO AOroBOPaM O BO3ME3LHOM OKa3aHWM
ycnyr

217600.00




Pacyet pa3mepa cobCTBEHHbIX CPEACTB NPOPECCMOHANLHOMO
YYaCTHUKA PbIHKA LEHHbIX 6Bymar-lebutopckan 3a0N1KEHHOCTb NO
nnarte, B3MMaemMom PErMCTPAaTOPOM C 3apPErMcTpUpOBaHHbIX KLY, 33
NpPOoBeAEHWNE ONepaLyii No AULEBLIM CYETAM U 3a NPEAOCTaBNEHNE
MHbOPMaLMKM U3 peecTpa BNaLeNbLeB LeHHbIX bymar (ans
npodeccroHanbHbIX YHaCTHUKOB, ABAAOLIMUXCA PErUCTPaTOpamu)

Pacyet pa3mepa cobCTBEHHbIX CPEACTB NPOPECCMOHANbHOMO
YY4aCTHUKA PbIHKA LEeHHbIX Bymar-MapuHasbHble 3aiimbl,
npesocTaBNeHHbIe KAMEHTaM NPOGECCMOHANbHOTO YHaCTHYKA,
MMEIOLLLETO JIMLIEH3UIO HA OCYLLeCTB/IeHNE BPOKepCcKom
[LeATeNbHOCTU, OTHECEHHbIM B COOTBETCTBMM C JOTOBOPOM O
6POKEPCKOM 0BCNYKMBAHWUM K KAaTErOPUM KIMEHTOB C 0COBbIM
YPOBHEM pUCKa

Pacyet paamepa cobCTBEHHbIX CPEACTB NPOPECCMOHANbHOMO
YYACTHUKA PbIHKA LeHHbIX Bymar-MapuHanbHble 3aimbl,
npeaocTaBAeHHble KAMEHTaM NPOGECCUOHANbHOTO YHaCTHMKA,
MMEIOLLEro IMLEH3UIO Ha OCYLLECTB/IEHUE BPOKEPCKO
[LeATeNbHOCTN, OTHECEHHbIM B COOTBETCTBMM C OTOBOPOM O
6pOKEPCKOM 06C/YKMBAHUM K KATETOPUU KIMEHTOB CO CTaHAAPTHbLIM
YPOBHEM PUCKA WU KaTErOPUM KIMEHTOB C MOBbILWEHHbIM YPOBHEM
puvcka

PacyeT pasmepa cobCTBEHHbIX CPeACTB NPOdeccMoHaNbHOro
YYACTHUKA PbIHKA LLEHHbIX 6yMar-AKLMN POCCUINCKUX SMUTEHTOB,
ABNAIOLMXCA NYBANUHBIMM aKLUMOHEPHbIMM 06LLECTBaMM, U aKLumK
MHOCTPaHHbIX SMUTEHTOB, a TaK}Ke 4,erno3nTapHble PacnMCKU Ha HUX

86058880.00

Pacyet paamepa cobCTBEHHbIX CPEACTB NPOdPEccMoHaNbHOMo
YYaCTHUKA PbIHKA LIEHHbIX 6ymar-06auraumm poccuinckux u
MHOCTPAHHbIX SMUTEHTOB, 32 UCK/IOYEHNEM CY6OPANHMPOBAHHBIX U
CTPYKTYPHbIX 06/11raumui

179841524.17

Pacuet paamepa cobcTBeHHbIX CPeACTB NPOdeccMoHaibHOMo
YYaCTHUKA PbIHKA LEHHbIX ByMar-MHBECTULMOHHbIE Maun naesblxX
MHBECTULMOHHbIX GOHAOB, a TaK¥Ke LieHHble ByMarn MHOCTPaHHbIX
3MWTEHTOB, KOTOPbIE B COOTBETCTBUM C UX JINYHBIM 3aKOHOM
OTHOCATCA K CXeMaM KOJIIEKTUBHOMO MHBECTUPOBAHMUA MU CXEMaM
COBMECTHOIO MHBECTMPOBAHUA KaK C 0bpa3oBaHuem, Tak 1 6e3
06pa3oBaHMA PUAUYECKOTO ANLA

Pacyet pa3mepa cobCTBEHHBIX CPEACTB MPOPECCMOHANBHOMO
YYaCTHUKA PbIHKA LeHHbIX Bymar-MnoTteyHble cepTuduKaThl ydactus

PacueT pasmepa cobCcTBEHHBIX CPeACTB NPOodeccUoHaNbHOTo
YYaCTHMKA PbIHKA LieHHbIX bymar-UHble prHaHCOBbIE aKTUBbI,
npeaycmoTpeHHble nognyHKTom 2.1.15 nognyHkTa 2.1 YKasaHua
baHka Poccuum

OTNOXEHHbIE HA/JI0rOBble aKTUBbI MPOGECCMOHANBHOIO Y4acTHMKA B
CyMMe, He MpeBbILLAOLLLEN OTNOMKEHHbIX HAIOroBbIX 06A3aTeNIbCTB
npodeccMoHanbHOro y4acTHUKa

Pacyet pa3mepa cobCTBEHHbIX CPEACTB MPOPECCMOHANBHOMO
YYaCTHUKA PbIHKA LEeHHbIX Bymar-HeABUKMMOE MMYLLECTBO
NpopeccMoHaNbHOIo Y4acTHWKA, UCMONb3YEMOE AR OCYLLECTBAEHUSA
npodeccroHanbHOM AeATENbHOCTU Ha PbIHKE LLeHHbIX Bymar v (1)
[NA ero yNpaBAeHYECKUX HYX A, NPUHATOE NPOdECCUOHANIbHBIM
YYACTHUKOM K ByXranTepcKomy y4YeTy B KaUecTBe OCHOBHbIX CPEACTB

UTtoro aKkTnBOB:

368 112 665,15

Ob6na3artenbcTa

®uHaHcoBble 065A3aTe/IbCTBA, OLLEHWBAEMbIe MO CNPaBeA/IMBOM
CTOMMOCTHM Yepes Npubbiab UK YOBITOK, B TOM YucAe:




Pacyet pa3mepa cobCTBEHHbIX CPEACTB NPOPECCMOHANLHOMO
YYaCTHUKA PbIHKA LIEHHbIX Bymar-¢puHaHcoBble 0683aTeNbCTBa, B
0653aTeNbHOM NopAAKE KNaccudULMpPyeMble Kak OLEHUBAEMbIE MO
CMpaBeAAVBOM CTOMMOCTU Yepes Npubbiab UK ybbITOK

¢durHaHcoBble 0653aTeNbCTBa, KAaccuduumpyemble Kak
OLEHMBAEeMble NO CNPaBeaANBOM CTOMMOCTM Yepes Npubbiab Uan
y6bITOK NO YCMOTPEHUIO HEKPeaUTHON GUHAHCOBOW OpraHM3aLmMm

Pacyet paamepa cobCTBEHHbIX CPEACTB NPOPECCMOHaNbHOMO
YYACTHUKA PbIHKA LEeHHbIX Bymar-OuHaHcoBble 065a3aTensCeTea,
OLIEHMBAEMbIE MO aMOPTU3UPOBAHHOW CTOUMOCTH, B TOM YUC/IE:

298518474.89

Pacuyet pa3mepa cobCTBEHHbIX CPEACTB NPOPECCMOHANbHOMO
YYaCTHUKA PbIHKa LLEHHbIX ByMar-cpeAcTsa KAMEHTOB

208731634.68

Pacyet pa3mepa cobCTBEHHbIX CPEACTB NPOPECCMOHANbHOMO
YYACTHUKA PbIHKa LEHHbIX ByMar-KpeamTsl, 3aimbl U npoune
npuB/ieYeHHbIe CPeACTBa

89560386.86

Pacuet pa3mepa cobcTBeHHbIX CPeACTB NPOdEeccMoHaIbHOMo
YYaCTHMKA PbIHKA LEHHbIX 6yMar-BbinyLeHHbIe 4ONMOBbIE LEeHHbIe
bymaru

Pacyet pa3mepa cobCTBEHHbIX CPEACTB NPOPECCMOHaNbHOMO
YYaCTHUKa PbIHKa LeHHbIX Bymar-Kpeautopckas 3a40/KeHHOCTb

226453.35

Pacuet paamepa cobcTBeHHbIX CPeACTB NPOdeccMoHanbHOro
YYaCTHUKA PbIHKA LEeHHbIX Bymar-O6s3aTenbCcTBa BbibbIBAKOLLMX
rpynn, KNaccMdULMPOBaHHbIX KaK NpeaHa3HauYeHHble 415 NPoaaXu

Pacuet pasmepa cobCTBEHHbIX CPEACTB NPOdECCMOHAILHOMO
YYaCTHUKA pbIHKA LleHHbIX 6ymar-Obsa3aTenscTea no
BO3HArpaXX4eHuAM paboTHUKAM MO OKOHYaHWUK TPYL,0BOM
[LeATeNbHOCTU, HE OrPaHMYEHHbIM GUKCUPYEMBIMM NAATENKAMM

Pacyet pa3amepa cobCTBEHHbIX CPEACTB NPOdPEccMoHaNbHOro
YYaCTHUKA PbIHKA LieHHbIX 6ymar-O643aTebCTBO MO TEKYLLEMY
Hanory Ha npubbinb

PacueT pasmepa cob6CTBEHHbIX CPeACTB NpodeccnoHanbHOro
YYaCTHMKA PbIHKA LeHHbIX 6ymar-OT/10}KeHHble HanoroBble
0653aTeNbCTBA

2248824.24

PacueT pasmepa cob6CTBEHHbIX CPeACTB NpodeccroHanbHOro
YYaCTHMKA PbIHKA LLeHHbIX 6ymar-Pe3epBbl - OLLeHOUHbIe
0653aTeNbCTBA

Pacuet pasmepa cobCTBEHHbIX CPEACTB NPOdECCMOHAILHOMO
YY4aCTHUKA PbIHKA LeHHbIX 6ymar-Npoyne 0bs3aTenscTea

856835.08

Wrtoro naccusoB:

301 624 134,21

Pa3mep co6CTBEHHbIX CPEACTB:

66 488 530,94




