PacueT co6CcTBEHHbIX CPEACTB.
Paspen |. UHpopmauma 0 BeNMUMHE MUHMMANBLHOTO pa3mepa co6CTBEHHbIX CPEACTB U HOPMATUBE AOCTAaTOYHOCTU
cob6cTBEHHbIX CpeacTB NPodecCUoHaIbHOTO YYaCTHMKA PbiHKa LLEeHHbIX 6ymar

HaumeHoBaHue nokasartens MuHMManbHbIN pa3mep 3HaueHne BenuinHbl X 3HayeHve HopmaTuea
COOCTBEHHbIX CpPeacTB [OCTaTOYHOCTU COBCTBEHHbIX
cpeacTs
Ha koHeu oTtyeTHoro nepuopa 15000000 2000000 7.5

Pacuet co6CTBEHHbIX CpeacTs.
Pasgen Il. PacueT pasmepa co6CTBEHHbIX CPEACTB NPOGECCMOHANbHONO YHaCTHMKA PbIHKA LieHHbIX 6ymar (AKTUBbI)

HanmeHoBaHue nokasarens

31.05.2019

CTOMMOCTb aKTMBOB/06S3aTENLCTB

Hepswxumoe MMYLLIECTBO, TPAHCNOPTHbIE CpeaAcTBa U BblHUCTUTENIbHAA
TeXHUKa

Pacuet pasmepa cobCTBEHHbIX CPEACTB MPOGECCUOHATNBHOMO
y4acTHMKa pbiHKa LEHHbIX Bymar-HeABMXMMOE UMyLLECTBO,
UCMOsIb3yeEMOe AJ1S OKasaHWsl YCIyr, OKasblBaEMbIX Ha OCHOBaHW
nvueHsun Banka Poccum, 1 (Mnu) AN ynpaeBneHYeckux Hyxa, NpUHAToe
opraHu3saumeii K Gyxrantepckomy y4eTy B KaYECTBE OCHOBHbIX CPEACTB

[ebuTopckas 3ag0mKeHHOCTb

PacyeT pasmepa co6CTBEHHbBIX CPEACTB NPOCECCUOHATBHOTO
y4acCTHMKa pbiHKa LEHHbIX Bymar-[eHexHble CpeacTBa opraHu3aumm u
€€ KIIMEeHTOB, HaxoAsLLmMecs Nno AoroBopy 0 GpokepcKoM 06CnyXUBaHUM
y 6pokepa 1M MHOCTpaHHOro nuua

PacyeT pasmepa co6CTBEHHbBIX CPEACTB NPOCECCUOHATBHOTO
y4acCTHMKa pbiHKa LEHHbIX Bymar-3aniMbl sl COBEPLLUEHNS
MapXXvMHanbHbIX COENOK, NPefoCcTaBneHHbIe KIIMeHTaM opraHu3aumum

PacueT pasmepa co6CTBEHHBIX CPEACTB NMPOdECCMOHANBHOMO
YYaCTHUKA PbIHKA LIEHHbLIX ByMar-[eHexHbIe cpeacTsa opraHmsaumum u
(MnK) ee KIMEHTOB, ABMALMECH UHAWBUOYASbHLIM UMW KOSINEKTUBHBLIM
KNMPUHIOBLIM 06ecneyeHnem

56408993.39

PacuyeT pasmepa co6CTBEHHbBIX CPEACTB NPOECCUOHATBHOTO
yYacTHUKA pbiHKa LEEHHbIX Bymar-[leHexHble CpeACcTBa opraHusaumm,
HaxoAsLuecs B JOBEPUTENBHOM yNpaBieHUn Mo JoroBopam
[AOBEPUTENBHOTO YNpaBieHUsl C YNpasnsiowyMm U UHOCTPaHHBIM
TMLOM

PacuyeT pasmepa co6CTBEHHbBIX CPEACTB NPOECCUOHAIBHOTO
y4acCTHMKa pbiHKa LeHHbIX Bymar-HauncneHHble, HO He yaepXaHHble
opraHusaumen AeHexHble CPeacTsa Ans BO3MELLEHWSI He06X0aUMbIX

pacxofoB MO JOroBOpY AOBEPUTENBHOTO YNpaBneHus

PacyeT pasmepa co6CTBEHHbBIX CPEACTB NPOGECCUOHANBHOTO
y4acTHMKA PbIHKA LEHHbIX Bymar-3aa0MmKeHHOCTb KINUEHTOB
opraH1saumy no Aeno3vTapHbIM 4OroBopaM, 4OroBopam Mo OKas3aHuo
yCryr crneuuanuaMpoBaHHOro Aeno3uTapus, No AoroBopam Ha BefeHne
peecTpa MNOTEYHOTO MOKPLITUS 1 MO 4OrOBOPaM, Ha OCHOBAHUW KOTOPbIX
[eno3anTapum OKasblBaKT YCMYr Mo y4eTy MHOCTPAHHbIX (DUHAHCOBbIX
VHCTPYMEHTOB, HE KBaNMULMPOBAHHLIX B KAYECTBE LieHHbIX Bymar




PacueT paamepa cobCTBEHHbIX CPEACTB NPOdECCUOHANBHOIO
y4yacTHUKa pblHKa LEHHbIX 6ymar-3a40mKeHHOCTb KITMEHTOB
opraHusauuy no 4oroBopam Ha BegeHue peectpa MMEHHbIX

3MUCCUOHHbIX LiEHHBIX Bymar, peecTpa BnagenbLeB NHBECTULMOHHbIX
naeBs, peecTpa BnagesnbLeB UNOTEYHbIX CEPTUDUKATOB Y4aCTUs,
3a[10IKEHHOCTb MO JOroBOpaM Ha okasaHWe YCIyr no opraHv3aumm,
CO3bIBY 1 NPOBEAEHMIO 0OLLMX cOOpaHuii BNagenbLeB LEHHbIX Bymar, no
BbIMOSTHEHMIO PYHKLNA CHETHON KOMUCCUW, @ TakKe 3a40IMKEHHOCTb Mo
[0roBopaM Ha okasaHue COAENCTBUS B OCYLLECTBMEHWUM NpaB Nno
LEHHbIM Gymaram

PacyeT pa3mepa co6CTBEHHbBIX CPEACTB MPOGECCUOHAIBHOTO
y4acTHUKa pblHKa LieHHbIX 6ymar-3agonmkeHHOCTb KNMUEHTOB
opraHusauuy Mo Bbinnate BO3HArpaXXaeHVs Mo JOroBOpY O GPOKepCcKoM
obcnyxuBaHum

PacyeT pasmepa co6CTBEHHbBIX CPEACTB NPOGECCUOHANBHOTO
YYaCTHUKA PbIHKA LIEHHbIX Gymar-HauncrneHHoe, Ho He yaepKaHHoe
BO3HarpaxaeHue no AoroBopy AOBEPUTENBLHOIO yNpasreHus

PacyeT pasmepa co6CTBEHHbBIX CPEACTB NPOGECCUOHATNBHOTO
y4acTHMKa pbiHKa LeHHbIX Bymar-VHasi 3a40mKeHHOCTb Mo BbinnaTe
opraH13aLmy BO3HarpaXKaeHwii 1 BO3MELLEHMIO PACX040B MO JOroBopam
0 BO3ME34HOM OKas3aHuu ycnyr

Pacyet pasmepa cobcTBEHHbIX CpeAcTB NPodeCCMoHanNbHOro
y4YaCTHUKa pblHKa LIeHHbIX Bymar-HakonneHHbI NpOLEHTHBbIN
(KymoHHBIN) AoXo4 No obnuraumsm

299258.77

PacyeT pasmepa co6CTBEHHbBIX CPEACTB MPOCECCUOHATBHOTO
y4acTHMKa pbiHKa LeHHbIX Bymar-Cymma TpeboBaHuii o caenkam,
COBEpLUEHHbLIM 3@ CHYET KIMEHTOB OpraHv3auum

PacueT paamepa cobCTBEHHbIX CpeAcTB MPOodeccMoHanbLHoro
y4YacCTHUKa pbIHKa LIeHHbIX Bymar-TpeboBaHus no obs3aTencTBam,
npeaMeToM KOTOPbIX SABNSIOTCA AEHEXHblE CPeAcTBa (B TOM yucne

WHOCTpaHHasi BanoTa)

13927078.30

PacuyeT pasmepa co6CTBEHHbBIX CPEACTB NPOECCUOHATBHOTO
yYacTHUKa pbiHKa LEeHHbIX Bymar-TpeGoBaHusi no obs3aTenscTeam,
npeaMETOM KOTOPbIX ABMSAOTCA LieHHble Gymaru

LieHHble Gymaru 1 (ovHaAHCOBbIE BIIOXEHUS

PacueT pasmepa cobCTBEHHbIX CpeAcTB NPodeccnoHanLHoro
y4YaCTHMKa pblHKa LieHHbIX Bymar-Poccuiickne akumm nyonmnyHbIx
obLLecTB (KoMNaHwWi)

85049172.00

PacueT pasmepa cobCTBEHHbBIX CpeacTB NPOdecCcMoHanbsHoro
yYacTHUKa pbiHKa LeHHbIX Oymar-VIHoCTpaHHbIe akummn NyenmyHbIX
obLecTB (komMnaHui), a Takke OEN03UTaPHbIE PACNMCKN Ha HUX

PacueT pasmepa cobCTBEHHbIX CpeAcTB NPOdeccMoHanbHOro
y4YacTHMKa pblHKa LeHHbIX 6ymMar-Poccuiickue obnuvraumm

11720247.00

PacuyeT pasmepa co6CTBEHHbBIX CPEACTB NPOECCUOHANBHOTO
y4acCTHVKa pblHKa LiEHHbIX Bymar-IHocTpaHHble o6nuraumm

PacyeT pasmepa co6CTBEHHbBIX CPEACTB NPOGECCUOHANBHOTO
YYaCTHMKA pbIHKa LEHHbIX ByMar-VIHBECTULIMOHHBIE Nan Naesbix
VHBECTULMOHHbBIX (POHA0B




Pacyet pasmepa cob6CcTBEHHbIX CpeAcTB NPodeCCMoHaNIbHOro
yYyacTHUKa pblHKA LieHHbIX 6ymar-LieHHble Gymaru MHOCTpaHHbIX
opraHM3auuii, KOTOpble B COOTBETCTBUM C UX SIMYHBIM 3aKOHOM
OTHOCSATCH K CXeMaM KOMMEKTUBHOrO MHBECTUPOBAHUS UMK CXemam
COBMECTHOFO MHBECTUPOBAHUS, Kak C 06pasoBaHueM, Tak 1 6e3
06pas3oBaHUs LPUAMYECKOTO NuLia

Pacuet pasmepa cobCTBEHHbIX CPEACTB MPOGECCUOHANBHOMO
y4acCTHVKa pbiHKa LieHHbIX Bymar-MnoTeyHble cepTuduKaThl y4acTms

PacueT pasmepa cobCTBEHHbIX CPeAcTB MPOdeCcCMoHanNbLHOro

y4YacTHUKa pblHKa LeHHbIX 6ymar-KnupuHroBble ceptudmkaThl yHactus,

nonyyeHHble no caenke PENMO (3a ncknioYyeHnem KImpyHroBbiX
cepTUUKaTOB y4acTusl, yYUTLIBAEMbIX B COCTaBE aKTUBOB)

Pacuet pasmepa cobCTBEHHbIX CPEACTB MPOGECCUOHANBHOMO
Y4aCTHMKa PbIHKA LEHHbLIX ByMar-KnupuHroBble cepTUduKaThl y4acTus,
NOMNyYeHHbIE MPU NEPBUYHOM BbIMyCKe

PacueT paamepa cobCTBEHHbIX CpeAcTB MPOdeccMoHanbLHoro
y4acTHUKa pbIHKa LeHHbIX 6ymar-MapuHanbHble 3aimbl,
npefocTaBneHHble KIMEHTaM OpraHn3aLmnm U NPUHATLIE B Ka4YecTBe
P1HAHCOBBIX BIIOXEHWUIA

,D,eHe)KHbIe cpeacrtea

PacyeT pasmepa co6CTBEHHbBIX CPEACTB MPOCECCUOHATBHOTO
y4acTHMKA pbiHKa LEHHbIX Bymar-[eHexHble CpeacTBa, B TOM Yuchne
VHOCTpaHHas BamnkoTa OpraH13aLmn U ee KIMEHTOB, HAXOASLIMECS Ha ee
pacyeTHbIX cYeTax 1 crneyyanbHbiX GaHKOBCKMX CYETax B KPEAUTHbBIX

OpraHu3aumsix U B MHOCTPaHHbIX 6aHkax

2322629.33

PacyeT pasmepa co6CTBEHHbBIX CPEACTB MPOCECCUOHATBHOTO
y4acTHUKA pbiHKa LEHHbIX Bymar-[eHexHble CpeAcTBa opraHu3aumm,
HaxogslLuecs B kacce

PacueT paamepa cob6CTBEHHbIX CPEACTB NPodeECCUOHANIbHOro
y4yacTHUKa pbiHKa LeHHbIX Bymar-[leHexHble cpeacTsa opraHv3aumm B
Bantote Poccunckon defepaunum n MHOCTPaHHbIX BantoTax BO BKIagax
(aenosnTax) B KpeAUTHbIX OpraHn3aLmnsix M MHOCTPaHHbIX GaHKkax

PacueT pasmepa co6CTBEHHBIX CPEACTB MPOdECCMOHANBHOMO
y4acTHMKA pbiHKa LEHHbIX Bymar-[leHexHble cpecTBa opraHnsaumm Ha
ee cyeTe B KPeAUTHLIX OPraHW3aLmsiX, OCTaToK MO KOTOPbIM
onpeaensieTca B o6beme npasa opraHuaaumnm Tpe6oBaTth OT KpeauTHOM
OpraH13aummn BbINNaTUTb AEHEXHbIN SKBUBANEHT CTOMMOCTM
[AparoLeHHOro MeTarsa o TekyLemy Kypcy

PacyeT pasmepa cobcTBEHHbIX CpeAcTB NPOECCMOHANBLHOMO y4acTHUKa
pblHKa LeHHbIX 6ymar-LleneBoe duHaHcupoBaHue

PacueT pasmepa cobCTBEHHbIX CPeAcTB MPOECCMOHaNBLHOrO y4acTHMUKa
pbIHKa LieHHbIX Bymar-[lonrocpoyHblie obs3aTenscTBa (B TOM Yncne
NMPOCPOYEHHbIE)

PacueTt pasmepa cobCTBEHHbIX CPEACTB MPOdECCMOHANBLHOIO y4YacTHUKa
PbIHKA LEHHbIX ByMar-KpaTkocpoUHble KpeanThl U 3aiMbl

PacueT pasmepa cobCTBEHHbIX CpeacTB NPOECCUMOHANBHOIO y4acTHMKa
pbIHKa LieHHbIX 6ymar-Kpeautopckas 3agomKkeHHOCTb (B TOM Yucne
NpOCPOYEHHas)

61818836.09




PacueT pasmepa cob6CTBEHHbIX CPeACTB NPOdECCHMOHANBHOIO YYacTHIKa
pbiHKa LEeHHbIX Bymar-[oxoabl 6yayLmx Neprmoaos, 3a UCKITYeHNeM
CpencTB, NoMyYeHHbIX opraHusaumei 6e3so3mesaHo

PacyeT pasamepa COBCTBEHHbIX CPEACTB NMPO(ECCHOHANBLHOTO Y4aCTHKa
pbiHKa LeHHbIX 6yMar-Pe3epBbl NPeACTOALMX PACXOA0B U NiaTexen, a
TakKe pe3epBbl MO COMHUTENBHLIM AOrram

PacyeT pasmepa COBCTBEHHbIX CPEACTB NMPO(ECCHOHANBLHOTO YYaCTHKa
PbIHKa LEHHbIX 6ymar-CyMma OTMNOXEHHbIX HAroroBbix 0643aTenLCTB 3a
BbIYETOM CyMMbI OTJIOKEHHBIX HASIOTOBLIX aKTUBOB

PacyeT pasmepa co6CTBEHHBIX CPEACTB NPOGECCUOHANBHOIO YYacTHMKA
pbiHKa LEHHbIX Gymar-CymMmma 3aj0MmKeHHOCTM Nepes y4acTHUKamm
(yupeauTensmMm) no Bbinnarte JOXOA0B

PacyeT pasmepa co6CTBEHHbBIX CPEACTB NPOCECCUOHANBHOIO y4YacTHMKA
pblHKa LeHHbIX Bymar-Mpoune 06s3aTensCTBa opraHmsaumm, B Tom
yucre cymma 0643aTenbCTB, BO3HUKLLAS B peayribTaTe [4OBEPUTENBHOMO
yNpaBrieHNs UMYLLIECTBOM OPraHu3aLmm, COrfacHo OT4eTy
[I0BEPUTENBHOTO YNPaBIISAOLLEro

PacyeT pasmepa coBCTBEHHBIX CPEACTB MPOECCUOHANBHOTO Y4YaCTHMKA
pbIHKa LeHHbIX Bymar-Cymma nopy4mTensCTs, BblaaHHbIX
opraHu3auusm, 3a UCKMIOYEHVEM NMOPYUUTENBLCTB Bpokepa,
o6ecneyvBaloLLMX UCMOSTHEHNE 0643aTENLCTB MO CAeNKaM,
COBEpLUEHHbIM Ha TOprax opraHM3aTopa TOproBIu

PacueTt pasmepa cobCTBEHHbIX CPEACTB NMPOdECCMOHANBLHOMO yYacTHIKA
PbiHKa LEHHbIX Bymar-HoMMHanbHas CTOMMOCTb MOAMeXaLmx
noratueHuio no Tpe6osannio opraHusauum KCY, ecnv oHn NpuHATHI K
pacyeTy COBCTBEHHbLIX CPEACTB B COCTABe aKTMBOB OpraHm3aumm

PacueT pasmepa cobCTBEHHBIX CPEACTB NPOdECCMOHANBLHOMO yYacTHUKA

pbIHKa LeHHbIX 6ymar-CyMmapHas CTOMMOCTb akTMBOB 169727378.79
PacyeT pasmepa cobCTBEHHBIX CPEACTB MPOECCUOHANBHOIO Y4YacTHMKa
pbIHKa LeHHbIX Bymar-CymMmMapHasi CTOMMOCTb NMaccMBOB 61818836.09

PacyeT pasmepa co6CTBEHHbBIX CPEACTB NPOGECCUOHANBHOIO Y4YacTHMKA
PbIHKA LieHHbIX Bymar-Pasmep Co6CTBEHHbIX CPEACTB

107908542.70




