TOC

0420413 Pa3gen 2. PacyeT pasamepa cOb6CTBEHHbIX CPeACTB NPOodEeCcCUOHANIbHOMO y4aCcTHUKA

PbIHKa LleHHbIX 6ymar (AKTUBbI)

http://www.cbr.ru/xbrl/nso/purcb/rep/2019-05-01/tab/SR_0420413/SR_0420413 r2

T= EMPTY_AXIS

Z= EMPTY_AXIS

HanmeHoBaHue nokasatens

2020-05-31

CTOoMMOCTb aKTUBOB/06A3aTENLCTB

AKTUBbI

PacueT paamepa cobCTBEHHbIX CPEACTB NPOPECCUOHAIbHOIO YYaCTHMKA PbIHKa
LeHHbIX 6ymar-[leHexHble cpeacTBa NnpodeccoHaibHOro YY4acTHUKA,

HaxoaAlwmecs B Kacce 65907.54
PacyeT pasmepa cobCTBEHHbIX CPeACTB MPOdECCMOHANBHOTO YYaCTHUKA PbIHKA

LeHHbIX bymar-[eHexHble cpeacTea NpodpeccMoHaibHOro y4acTHUKa U ero

KNNEHTOB, HAXOAALMECA HA EFO PACYETHbIX CYETAX M CMeumanbHbiXx OaHKOBCKUX  |629822.89

PacueT paamepa cob6CTBEHHbIX CPEACTB NPOPECCMOHANIbHOIO YYaCTHMKA PbIHKa
LeHHbIx 6ymar-ZleHexHble cpeacTa NpodeccroHaibHOro y4acTHMKA BO BKAAZaX
(menosuTax) B KpeAUTHBIX OPraHM3aLMAX M MHOCTPAHHbIX 6aHKax (3a

PacueT pasmepa cobCTBEHHbIX CPEACTB NPOPECCMOHAIbHOIO YYaCTHMKA PbIHKa
LeHHbIX Bymar-JparoueHHble MeTanibl NPopeccUoHaNbHOO YYaCTHMKA BO
BK/1a4ax (4enosuTax) B KPeAWUTHbIX OPraHM3aLMAX U MHOCTPaHHbIX 6aHKax, a

PacueT pasmepa cobCTBEHHbIX CPEACTB NPOPECCMOHAIbHOIO YYaCTHMKA PbIHKa
LeHHbIX 6ymar-JparoueHHble MeTaaibl NPOGeccCUoHabHOrO YYacTHUKA Ha ero
cyeTax B KPeAMTHbIX OpraHM3aumax

PacueT paamepa cobCTBEHHbIX CPEACTB NPOPECCMOHANIbHOIO YYaCTHMKA PbIHKa
LeHHbIX Bymar-eHexHble cpeacTBa NPodpeccMoHaNIbHOTO YYacTHUKA,
nepegaHHbIe Mo AOroBOpY AOBEPUTE/ILHOMO YNPABAEHWA YNpaBAsoWwemy v (nam)

PacueT pasmepa cobCTBEHHbIX CPEACTB NPOPECCMOHAIbHOIO YYaCTHMKA PbIHKa
LeHHbIX 6ymar-LeHexHble cpeacTBa NPodeccMoHaNIbHOTO YYacTHMKA U ero
K/IMEHTOB, MepesaHHble Mo 40roBopy 0 6poKepckom o6CnyKunBaHUM 6pokepy K

105944562.26

PacueT pasmepa cobCTBEHHbIX CPEACTB NPOPECCUOHAIbHOIO YYaCTHMKA PbIHKa
LieHHbIX Bymar-LeHexHble cpeacTBa NPodeccMoHaibHOrO yYacTHMKA U ero
K/IMEHTOB, NepegaHHble B obecneyeHmne ncnosHeHns 06sa3aTensers

6602169.58

PacueT pasmepa cobCTBEHHbIX CPEACTB NPOPECCMOHAIbHOrO YYaCTHMKA PbIHKa
LeHHbIX Bymar-JparoLeHHble MmeTanibl NPopeccoHanbHOO YHaCTHWKA,
nepegaHHble B obecrneyeHmne ucnosHeHns 06s3aTenbeTs NPodeccmoHanbHoro

PacueT pasmepa cobCTBEHHbIX CPEACTB NPOPECCUOHAIbHOIO YYaCTHMKA PbIHKa
LeHHbIX 6ymar-LieHHble 6ymaru npodeccMoHanbHOro yyacTHUKa, nepesaHHble B
obecneyeHune ncnonHeHMs 0643aTeNbCTB NPOPECCUOHAIBHOO YYACTHMKA,

PacueT pasmepa cobCTBEHHbIX CPEACTB NPOPECCUOHAIbHOrO YYaCTHMKA PbIHKa
LieHHbIX 6ymar-[ebuTopcKan 3a40/1KeHHOCTb NOo BbinaaTe NPodeccuoHasbHOMY
YYaCTHUKY BO3HArpasK4eHWM 1 BO3MELLEHWIO PAaCXOA0B MO AOroBOPamM O

217380.70

PacueT pasmepa cobCTBEHHbIX CPEACTB NPOPECCMOHAIbHOIO YYaCTHMKA PbIHKa
LeHHbIX 6ymar-febutopckan 3a40/1XKeHHOCTb Mo naaTe, B3MMaeMoi
PEerMcTpaTopoMm C 3aperncTpPMpoBaHHbIX /1ML, 33 NPoBeAeHME onepauuii no

PacueTt pasmepa cobCTBEHHbIX CPEACTB NPOPECCMOHANIbHOTO YYACTHUKA PbIHKA
LeHHbIX 6yMar-MapKuHabHble 3aliMbl, TPEA0CTAaBAEHHbIE KMEHTAM
NpodeccroHaIbHOro YYaCTHUKA, UMEIOLLErO JINLEH3UIO HA OCYLLLECTBAEHUE

Pacuet pasmepa cobCTBEHHbIX CPEACTB NPOPECCMOHANILHOTO YYACTHUKA PbIHKA
LEHHbIX ByMar-MapKuHabHble 3aliMbl, TPEA0CTAaBAEHHbIE KIWEHTAM
NpodeccroHaIbHOro YYaCTHUKA, MUMEIOLLErO JINLEH3UIO HA OCYLLLECTBAEHUE

Pacuet pa3smepa cob6CTBEHHbIX CPeACcTB NPodecCMoHaNbHOMo yHacTHUKa PbiHKa
LeHHbIX ByMmar-AKL1N POCCUMNCKUX IMUTEHTOB, ABAAOLLMXCA NYBANYHBLIMU
aKUMOHEPHbIMU 06LLEeCTBaMU, U aKLMN MHOCTPAHHbIX SMUTEHTOB, a TaKXKe

19670357.50

Pacuet pasmepa cobCTBEHHbIX CPEACTB NPOPECCMOHANIbHOTO YYACTHUKA PbIHKA
LeHHbIX 6ymar-O6auraumuy poccuncKMx U MHOCTPAHHbIX SMUTEHTOB, 33
WUCKNOYEHNEM CYDOPANHUPOBAHHbIX U CTPYKTYPHbIX 06auraLmi

188543590.35




Pacuet pasmepa cobCTBEHHbIX CPEACTB NPOPECCUOHAIBHOTO YYACTHUKA PbIHKA
LieHHbIX 6yMar-MHBECTULIMOHHbIE Nau NaeBbIX MHBECTULMOHHbIX GOHAOB, a TaKKe
LeHHble 6ymarn MHOCTPAHHbIX SMUTEHTOB, KOTOPbIE B COOTBETCTBUM C UX JINYHBIM

PacueTt pasmepa cobCTBEHHbIX CPEACTB NPOPECCUOHAIBHOTO YYACTHUKA PbIHKA
LeHHbIX 6ymar-MnoTteyHble cepTdUKaThl yyactus

Pacuet pasmepa cobcTBEHHbIX CpeAcTB NPOdECcCMOHANbHOM0 YHaCTHUKA PbiHKa
LeHHbIX 6ymar-MHble prHaAHCOBbLIE aKTWBbI, NPeAYyCMOTPEHHbIE MOAMYHKTOM
2.1.15 nognyHKTa 2.1 YKkasaHua baHka Poccum

15035179.23

OTNOXEHHbIE HaN0roBble akTUBbI NPOdECCUOHANbHOrO Y4acTHMKA B CYMME, He
NPEBbILWAIOLLEN OTI0XKEHHbIX HAOroBbIX 0653aTENbCTB MPOdECCUOHANBHOIO
YYacTHUKa

PacueT paamepa cobCTBEHHbIX CPEACTB NPOPECCMOHANIbHOIO YYaCTHMKA PbIHKa
LeHHbIX 6ymar-HeaBMKMMOE MMYLLECTBO NPOGECCMOHA/IBHOIO YYaCTHUKA,
MCMOoJIb3yeMoe ANA OCyLLeCTBAEeHUA MPOdECcCHOHANbHOW AEATENbHOCTU Ha PbIHKE

UTOro akTMBOB:

336 708 970,05

Ob6s3aTenbcTBa

®uHaHcoBble 0653aTe/IbCTBA, OLEHWBAEMbIE MO CNPABEANNBOM CTOMMOCTU YepEes
nNpunbbINbL UK YObITOK, B TOM YMCAE:

Pacuet pasmepa cob6CTBEHHbIX CPEACTB NPOGECcCMOHAIbHOTO YYACTHWUKA PbIHKA
LeHHbIX 6ymar-buHaHcoBble 06A3aTeNbCTBa, B 06A3aTeNbHOM NopaaKe
Knaccuouumpyemblie Kak OLLeHMBaeMble MO CNPaBeaanBO CTOMMOCTH Yepes

¢durHaHcoBble 0653aTeNbCTBa, KAaccudmumpyemble Kak oLeHMBaeMble Mo
cnpaBeaAnBoOM CTOMMOCTM Yepes Npubblib UK YBbITOK MO YCMOTPEHWIO
HeKpeauTHOM PUHAHCOBOM OpraHM3auun

Pacuet pasmepa cob6CTBEHHbIX CPEACTB NPOPECcCMOHAIbHOTO YYaCTHUKA PbIHKa
LeHHbIX 6ymar-®uHaHcoBble 06A3aTeNbCTBa, OLEHNBaeMble Mo
aMOpPTU3MPOBAHHOI CTOMMOCTH, B TOM YMCAE:

276417526.40

Pacuet pasmepa cob6CTBEHHbIX CPEACTB NPOPECcCMOHAIbHOTO YYACTHUKA PbIHKA
LeHHbIX Bymar-cpecTsa KAMeHTOB

275033618.73

Pacuet pasmepa cob6CTBEHHbIX CPEACTB NPOPECcCMOHAIbHOTO YYAaCTHMKA PbIHKa
LEeHHbIX ByMar-KkpeamThl, 3aiiMbl M NPOYME NPUBNEYEHHbIE CPeACTBa

1099349.07
Pacuert pasmepa cobCTBEHHbIX CPEACTB NPOPECcCMOHAIbHOTO YYACTHUKA PbIHKa
LeHHbIX 6yMar-BbinyLeHHblIe A0/roBble LieHHble Bymarm
Pacuet pasmepa cob6CTBEHHbIX CPEACTB NPOPECcCMOHAIbHOTO YYaCTHUKA PbIHKa
LeHHbIX Bymar-KpeauTopcKas 3a10/KEHHOCTb
284558.60

Pacuet pasmepa cobCTBEHHbIX CPEACTB NPOPECCMOHAIBHOTO YYACTHUKA PbIHKA
LeHHbIX 6ymar-0O653aTeNbCTBa BblObIBAOLMX FPYNN, KNACCUPULMPOBAHHbBIX KaK
npeaHasHauYeHHble A NPOAAKM

Pacuet pasmepa cobCTBEHHbIX CPEACTB NPOPECCMOHAIBHOTO YYACTHUKA PbIHKA
LLeHHbIX 6ymar-0653aTenbCTBa NO BO3HArPaXKAEHMAM PabOTHMKAM MO OKOHYaHMMU
TPYA0BOM AeATENbHOCTU, HE OFrPaHUYEHHBIM GUKCUPYEMBIMU NAATEKAMMU

Pacuet pasmepa cobCTBEHHbIX CPEACTB NPOPECCMOHAIBHOTO YYACTHWUKA PbIHKA
LeHHbIX 6ymar-0653aTenbCTBO MO TEKYLLEMY HANory Ha NPUbLINb




8753343.47

1220043.75

286 390 913,62

50 318 056,43




