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CTOMMOCTb aKTUBOB/06S3aTENLCTB

AKTUBbI

Pacuer paamepa co6CTBEHHbIX CPEACTB NMPOGECCMOHANBHOIO YY4aCTHUKA PbIHKA LeHHbIX Bymar-
[eHexHble cpeacTea NpodeccMoHaibHOro yYacTHMKa, Haxo4AaLmMecs B Kacce

33135.49

Pacuer paamepa cO6CTBEHHbIX CPEACTB NPOGECCMOHANBHOIO YY4aCTHUKA PbIHKA LeHHbIX Bymar-
[eHexHble cpeacTBa NpodeccMoHaibHOro yYacTHMKa M ero KAMEeHTOB, HaXo4ALMEC Ha ero
pacyeTHbIX CYETax U CreLmasbHbIX 6BaHKOBCKMX cueTax B KPeAUTHbIX OpraHM3aumsax 1
MHOCTPaHHbIX 6aHKax

266989.27

Pacyet pazmepa cob6CTBEHHbIX CPEACTB NPOGECCMOHANBHOMO YYaCTHMKA PbIHKA LeHHbIX 6ymard
[eHexHble cpeacTsa NpoheccMoHaNbHOro YY4acTHMKA BO BKAa4axX (Aeno3uTax) B KpeaUTHbIX
OopraHM3aLmMaX U MHOCTPaHHbIX 6aHKax (3a MCKAoYeHeM cy6OpAMHMPOBAHHbIX 4EMN03UTOB), a
TaK¥Ke CYMMbl NPOLEHTOB, NPUUUTAIOLMXCA MO BKAAAY (4en03uTy) Ha pacyeTHyo AaTy

Pacyet pasmepa cob6CTBEHHbIX CPEACTB NPOGECCMOHANbHOMO YYAaCTHMKA PbIHKA LEeHHbIX 6ymar
[paroueHHble MeTanbl NPopeccMoHaNbHOro Y4acTHUKA BO BKIaAax (AenosuTtax) B
KPeAMTHbIX OpraHM3aLuaX U MHOCTPaHHbIX 6aHKaxX, a TakKe CYMMbl MPOLLEHTOB,
NPUYUTAIOLLMXCA NO BKAAAY (AenN03nTy) Ha pacyeTHyto aaTy

Pacyet pasmepa cob6CTBEHHbIX CPEACTB NPOGECCMOHANBHOMO YYAaCTHMKA PbIHKA LEeHHbIX 6ymar
[JparoueHHble MeTanibl NPOGECCMOHANbHOIO YY4aCTHUKA Ha ero cYeTax B KPeAWUTHbIX
opraHu3aLmax

PacueT paamepa cobcTBEHHbIX CPeacTB NPodpeccMoHaNbHOMO YHacTHMKA PbiHKA LieHHbIX 6ymar-
[JeHexHble cpeactsa NpodeccMoHaNbHOro YY4acTHWUKA, NepeaaHHble No J0roBopy
[,0BEepUTENbHOTO YNpaBAeHUA ynpasaaiowemy 1 (Mam) MHOCTPaHHOMY AnLY, UMEtoLLEMY
NPaBo B COOTBETCTBMM C €F0 IMYHBIM 3aKOHOM OCYLLIECTBNATb AeATENbHOCTb MO YNPaBAeHUIO
LeHHbIMW Bymaramm

PacueT pa3amepa cobCTBEHHbIX CpeacTB NpodeccnoHabHOro Y4acTHMKA PbIHKA LEeHHbIX Bymar-
[JeHexHble cpeactsa NPodheccMoHaNbHOrO YYaCTHWUKA U ero KAWEHTOB, NepegaHHble No
[,0roBopy 0 6pPOKepCcKoM 06CyKUBaHUM BPOKepy U (MaK) MHOCTPaHHOMY ULy

105594873.81

Pacyet pazmepa cobCTBEHHbIX CPeACTB NPOdECCMOHANbHOTO YYAaCTHMKA PbIHKA LeHHbIX 6ymard
[eHexHble cpeacTBa NPpodeCccMOHaIbHOTO y4acTHMKA M ero KAMEHTOB, NepeaaHHblie B
obecneyeHune NcnoaHeHUs 0653aTeNbCTB MPOGEeCcCOHaNbHOMO YHacTHUKA v (Maun) ero
K/NIMEHTOB, BKNOYaA UHAMBMAYANbHOE M KO/IIEKTUBHOE KAMPUHTOBOe obecrneyeHne

3825086.64

Pacyet pazmepa cob6CTBEHHBIX CPeACTB NPOdECCMOHANbHOMO YYAaCTHMKA PbIHKA LeHHbIX 6ymard
[paroueHHble MeTansibl TPOpECCHOHANbHOTO YHaCTHUKA, NepesaHHble B obecriedeHme
MCMoJ/IHeHWA 061a3aTeIbCTB NPOdECCMOHANbHOTO YYaCTHUKA, BKAOYAA MHAWBUAYAAbHOE U
KOJINEKTUBHOE K/IMPUHIroBoe obecrnedeHve

Pacyet pasmepa cob6CTBEHHbIX CPEACTB NPOPECCMOHANBHOTO YHAaCTHMKA PbIHKA LieHHbIX 6ymar
LleHHble bymaru npodeccMoHabHOrO y4acTHUKa, NepeaaHHble B 06ecneyeHne UCNoHEHMA
06A3aTe/1bCTB NPOdECCMOHANIBbHOTO YYAaCTHMKA, BKAIOYAA UHAMBUAYANbHOE U KONEKTUBHOE
K/MPUHToBOe obecneyeHne

PacyeT pasmepa cob6CTBEHHbIX CPEACTB NPOGECCMOHANBHOMO YYaCTHMKA PbIHKA LEHHbIX 6ymar
[ebutopckan 3a40/1KeHHOCTb Mo BbiniaTe NPodeccMoHaNbHOMY YHACTHUKY BO3HArpaXKaeHuit
1 BO3MELLEHMIO PAacX040B MO 40rOBOPam O BO3ME3AHOM OKasaHWUM ycayr

217600.00

Pacyet pazmepa cob6CTBEHHbIX CPEACTB NPOHECCMOHANBHOMO YYAaCTHMKA PbIHKA LEeHHbIX 6ymard
[ebutopckan 3a40/KEHHOCTb MO naTe, B3NMaeMOoM PErMCTPATOPOM C 3aPErMcTPUPOBaHHbIX
UL, 33 NPOBEAEHME ONepaLnii Mo JIMLEBLIM CHETAM M 33 MPeaoCcTaBieHne MHOPMALLIUK U3
peecTpa BNagesbLeB LeHHbIX Bymar (419 NpodeccnoHasIbHbIX Y4aCTHUKOB, ABAIOLLMXCA
pernctpatopamm)




Pacyet pazmepa cobCTBEHHbIX CPEACTB NPOGECCMOHANBHOMO YYAaCTHMKA PbIHKA LeHHbIX 6ymard
Map3K1HanbHble 3aMMbl, NPEAO0CTaBNEHHbIE KINEHTaM NPOPECCUOHAbHOIO YHaCTHMKA,
MMEIOLLLErO INLLEH3MIO Ha OCYLLLECTB/IEHME BPOKEPCKOMN AEeATEIbHOCTU, OTHECEHHBLIM B
COOTBETCTBUM C AOrOBOPOM O 6POKEPCKOM OBCAYKMBAHWUM K KaTErOPUM KIMEHTOB C 0COBbIM
YPOBHEM puCKa

Pacyet pazmepa cob6CTBEHHbIX CPEACTB NPOGECCMOHANBHOMO YYAaCTHMKA PbIHKA LeHHbIX 6ymard
MapsKuHabHble 3aliMbl, MPEAOCTAB/IEHHbIE KIMEHTAM NPOGECCMOHANbHOIO YY4aCcTHUKaA,
MMEIOLLLEro INLLEH3MIO Ha OCYLLLECTB/IEHME BPOKEPCKOMN AEeATEIbHOCTU, OTHECEHHBIM B
COOTBETCTBUM C AOrOBOPOM O BPOKEPCKOM OBCAYKMBAHWUM K KaTErOPUU KAUEHTOB CO
CTaHAAPTHbLIM YPOBHEM PUCKA WJIM KaTErOPMMU KIMEHTOB C MOBbILWEHHbLIM YPOBHEM PUCKa

Pacuer paamepa cO6CTBEHHbIX CPEACTB NMPOGECCMOHANBHOIO YY4aCTHUKA PbIHKA LeHHbIX Bymar-
AKLMW POCCUICKMX SMUTEHTOB, ABAAIOLLMXCA NYBAMYHBIMM aKLMOHEPHbIMK 06LLecTBaMm, 1
aKLMM MHOCTPAHHbIX SMUTEHTOB, a TaK}Ke Aeno3nTapHble PacrMCKM Ha HUX

117124720.00
Pacyet pasmepa cobcTBEHHbIX CpeAcTB NPOdEecCMOoHaIbHOrO YYaCcTHUKA PbIHKA LEHHbIX Bymar
Obauraumm poccUMCKMUX U MHOCTPAHHbIX SMUTEHTOB, 33 UCKIHOYEHMEM CYOOPANHUPOBAHHbIX
N CTPYKTYPHbIX 061MraLmit 176836444.99

PacueT paamepa cobcTBEHHbIX CPeacTB NPodpeccMoHaNbHOMO YHacTHMKA PbiHKA LieHHbIX 6ymar-
MNHBECTULMOHHbIE Naun NaeBbIX MHBECTULLMOHHbIX POHAO0B, a TaK¥Ke LLeHHble bymaru
MHOCTPAHHbIX SMUTEHTOB, KOTOPbIE B COOTBETCTBUM C UX JIMYHbIM 3aKOHOM OTHOCATCA K
CXeMaM KONIJIeKTUBHOTO MHBECTUPOBAHMWA UK CXEMAM COBMECTHOIO MHBECTUPOBAHUA KaK C
obpasoBaHMeM, TaK 1 6e3 0b6pa3oBaHMA IOPUANYECKOTO NLA

Pacyet pazmepa cobCTBEHHbIX CPeACTB NPOhECCMOHANbHOTO YYAaCTHMKA PbIHKA LeHHbIX 6ymard
MnoTeyHble cepTdUKaTbl y4acTus

Pacyet pazamepa cobCcTBEHHbIX CPeACcTB NPOdECcCMOHaIbHOTO YYaCTHUKA PbIHKA LEeHHbIX Bymar
MHble pUHaAHCOBbIE aKTUBbI, NPeAyCMOTPEHHble noanyHKTomM 2.1.15 nognyHKTa 2.1 YKasaHusa
baHka Poccuun

OT/I0XKEHHbIE HA/IOrOBbIE aKTUBbI MPOGECCUOHANBHOO YYaCTHUKA B CyMME, He
MPEeBbILAIOLWEN OTNIOXKEHHbIX HaI0roBbiX 06A3aTesIbCTB NPOGECCMOHANBHOTO YY4aCTHUKA

Pacyet pazmepa cobCTBEHHbIX CPeACTB NPOhECCMOHANbHOTO YYAaCTHMKA PbIHKA LeHHbIX 6ymard
HeZBsusKknMmoe mMyLL,ecTso npodeccMoHaibHOro y4acTHUKa, UCMOoib3yeMoe 414
OCYLLECTBNEHWA NPOGECCUOHAIbHOM AeATENbHOCTU Ha PbIHKE LLeHHbIX Bymar v (uau) ans ero
YNpaB/IEHYECKUX HY¥K A, MPUHATOE NPOdECCMOHANbHBIM YHaCTHUKOM K ByXrantepckomy yyery
B KQUecTBe OCHOBHbIX CPeACTB

UTOro aKTMBoB:

403 898 850,20

PurHaHcoBblE 06H3aTel1bCTBa, oueHuBaemble No CI'IpaBe,D,I'IVIBOl"‘i CTOMMOCTU Yepes I'IpM6bIl'Ib
nan y6bITOK, B TOM 4Yucne:

PacueT pazmepa cobcTBEHHbIX CPeAcTB NPOPEecCMOHaIbHOMO YHaCTHMKA PbIHKA LIEHHbIX 6ymar-
$uHaHcoBble 06s3aTeNbCTBa, B 06A3aTe/IbHOM NopAgKe Kaaccuduumpyemble Kak
oLEeHMBaeMble NO CNpaBes/IMBOIN CTOMMOCTU Yepes NPUbbIIb UK YOBITOK

$uHaHcoBble 06s3aTeNbCTBa, KNaccubmLmMpyemMble Kak OLLeHMBaeMble No crpaBeganBom
CTOMMOCTM Yepes NPUBbIIb UNW YOBITOK MO YCMOTPEHUIO HEKPEAUTHOW GpUHAHCOBOW
opraH13aumm

PacueT pa3amepa cobCTBEHHbIX CpeacTB NpodeccnoHabHOro Y4acTHMKA PbiHKA LEeHHbIX Bymar-
duHaHcoBble 0653aTeNIbCTBA, OLEHNBAEMble N0 aMOPTU3UPOBAHHON CTOMMOCTH, B TOM
yucne:

328007013.37

Pacuet pasmepa cobCTBEHHBIX CPEACTB NPODECCMOHANBHOIO YYAaCTHMKA PbIHKA LEHHbIX 6ymar
CPefCTBa KAUEHTOB

212341768.80

Pacuet paamepa cobCTBEHHBIX CPEACTB NPODECCMOHANBHOTO YYAaCTHMKA PbIHKA LEHHbIX 6ymar
KPeAuTbI, 3alMbl 1 NMPoYMeE NPUBJIEYEHHbIE CPEACTBA

115402595.45

Pacuet paamepa cobCTBEHHBIX CPEACTB NPODECCMOHANBHOTO YYAaCTHMKA PbIHKA LEHHbIX 6ymar
BbIMYLLEHHbIE A0/IrOBble LieHHble Bymaru

Pacuet paamepa cobCTBEHHBIX CPEACTB NPODECCMOHANBHOTO YYAaCTHMKA PbIHKA LEHHbIX 6ymar
Kpeautopckan 3a40/1KeHHOCTb

262649.12

Pacuet paamepa cobCTBEHHBIX CPEACTB NPODECCMOHANBHOIO YYAaCTHMKA PbIHKA LEHHbIX 6ymar
06A3aTe/IbCTBA BbIObIBAOLLMX FPYNM, KAACCMPULMPOBAHHbBIX KaK NpefHasHayYeHHble AnA
npoAaxu

Pacyet pasmepa cobCTBEHHBIX CPEACTB NPODECCMOHANBHOIO YYAaCTHMKA PbIHKA LEHHbIX 6ymar
06A3aTe/IbCTBa MO BO3HArPaKAEHNAM PabOTHMKaM MO OKOHYAHMW TPYAOBOW AEATENbHOCTY,

HE OrpaHN4YeHHbIM d)VIKCVIpyeMbIMVI naaTexamu




Pacyet pazmepa cobCTBEHHbIX CPEACTB NPOGECCMOHANBHOMO YYAaCTHMKA PbIHKA LeHHbIX 6ymard
0653aTe/bCTBO MO TEKYLLEeMY Hasory Ha Npubbiib

30958.00

Pacyet pazmepa cob6CTBEHHbIX CPEACTB NPOdECCMOHANBHOMO YYAaCTHMKA PbIHKA LeHHbIX 6ymard
OT/10’KeHHbIE Haorosble 06A3aTeNbCTBa

2258705.88

Pacyet pazmepa cob6CTBEHHbIX CPEACTB NPOGECCMOHANBHOMO YYaCTHMKA PbIHKA LeHHbIX 6ymard
Pe3epBbl - OLLEHOYHblE 065A3aTeNbCTBa

Pacyet pazmepa cob6CTBEHHbIX CPEACTB NPOGECCMOHANBHOMO YYaCTHMKA PbIHKA LeHHbIX 6ymard
Mpouve obs3aTenbCTBa

780533.71

WUtoro naccueos:

331 077 210,96

Pa3mep co6CTBEHHbIX CPEACTB:

72 821 639,24




