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HavnmeHoBaHwue nokasatens

2020-04-30

CroumocTb
akTBoB/0bsA3aTenscTB

AKTVBbI

Pacuet pasamepa co6CTBEHHbIX CPEACTB NMPOECCHOHANBHOTO Y4aCTHUKa PhiHKa LEeHHbIX Gymar-
[leHexHble CpeacTBa NPOECCHOHANBHOTO YYaCTHIKA, HAXOAALWMECS B Kacce

PacyeT paamepa cobCTBEHHbIX CPEACTB NPOMECCUMOHANBLHOMO YHacTHUKA PbiHKa LIEHHbIX Bymar-
[eHexHble cpeacTea NPoMeCccHoHanbHOro Y4acTHUKA U €ro KNMEHTOB, HaxoAsALMECs Ha ero
pacHeTHbIX cHeTax U cneumarnbHbIX 6aHKOBCKUX cHeTax B KpeauTHbIX opraHM3auumsax un
MNHOCTPaHHbIX 6aHkax

PacuyeT paamepa co6CTBEHHbIX CPEACTB MPO(ECCHOHANBHOTO YHacTHMKa pblHKa LIeHHbIX Gymar-
[leHexHble cpeacTBa NPoeccMoHanbHOTO y4acTHUKa BO BKNaaax (Aeno3utax) B KPeAUTHBIX
opraHu3aLysx ¥ MHOCTPaHHbIX GaHKax (3a UCKIIYEHUEM CyGOPANHUPOBAHHBIX AENO3UTOB), @
Talke CyMMbl NPOLIEHTOB, MPUYUTAIOLLMXCS MO BKNaAy (Aeno3nTy) Ha pacyeTHyto AaTy

PacuyeT paamepa co6CTBEHHbIX CPEACTB MPOECCHOHANBHOTO YHaCTHMKA pblHKa LIeHHbIX Gymar-
[iparoLieHHble MeTansbl NPOECCMOHANBLHOrO y4acTHYKa BO BKaAax (4enoaunTax) B KpeauTHbIX
opraHu3aLysx U MHOCTPaHHbIX 6aHKax, a Takke CyMMbl MPOLIEHTOB, MPUYMTAIOLLMXCS MO BKNagy
(nenosunTy) Ha pacyeTHyIo Aaty

PacueT pasamepa Co6CTBEHHbIX CPEACTB NMPOECCHOHANBHOTO YHaCTHIUKA PbiHKA LEHHbIX Gymar-
[paroueHHble MeTanmbl NPOECCHOHANBHOTO Y4YaCTHUKA Ha ero CHeTax B KPEAUTHbIX
opraHusaumsx

PacyeT pa3amepa cobCTBEHHbIX CPeACTB NPOECCMOHANBHOTO YHaCTHMKA PbiHKa LiEHHbIX Bymar-
[leHexHble cpeacTBa NPodeccMoHanbHOroO y4acTHUKa, NepeaaHHbIe Mo J0roBopy
AOBEPUTENIbHOIO YNpaBrieHnsa ynpasnsdoLwemy n (I/IJ'WI) WHOCTpaHHOMY nuuy, MMetoLieMy npaso B
COOTBETCTBUM C €ro NIMYHbIM 3aKOHOM OCYLLECTBIIATE AEATENbHOCTL MO YyNpaBleHUo LeHHbIMU
6ymaramm

PacyeT pa3amepa cobCcTBEHHbIX CpeACTB NPOECCMOHANBHOMO YHaCcTHMKA PbiHKa LiEHHbIX Bymar-
[leHexHble cpeacTBa NPodeccMoHanbHOTO Y4acTHUKA U ero KNWEeHTOB, NepeAaHHbIe Mo
[n0roBopy o 6pokepckoM 06cnyx1BaHUM Gpokepy W (MNK) MHOCTPAHHOMY NnLY

PacyeT paamepa cobCTBEHHbIX CPEACTB NPOECCUMOHANBLHOMO YHaCTHUKA PbiHKa LIEHHBIX Bymar-
[eHexHble cpeacTa NPOeCcCHOHaNbHOro Y4acTHUKA U €ro KNMEHTOB, NepeAaHHbIe B
obecneyeHne UCMONMHEHUS 0653aTENBCTB NPOMECCUOHANBHOO YHaCTHUKA U (UMW) ET0 KITMEHTOB,
BKIKoYasa nHanBuayanbHOE U KONNEKTUBHOE KNUPUHITOBOe obecneyeHve

61571 746,89

Pacuet pasamepa co6CTBEHHbIX CPEACTB NMPOECCHOHANBHOTO YHaCTHIUKA PhiHKA LEHHbIX Bymar-
[paroueHHbIe MeTanbl NPOECCHOHANBHOTO y4acTHUKa, NepeaaHHble B 0GecneyeHe
MCMonHeHust 06513aTenLCTB NPOGECCOHANLHOMO YHaCTHUKA, BKIOYAs MHABUAYANbLHOE 1
KOMNMEKTUBHOE KIMPUHIOBOE 0GecneyeHne

PacueT paamepa co6CTBEHHbIX CPEACTB MPOMECCUOHANBHOTO YHaCTHMKA pbiHKa LIeHHbIX Gymar-
LieHHble Gymarv NnpodeccroHanbHoro yyacTHuka, nepeaaHHbie B 06ecneyeHne UCnonHeHns
06513aTeNbCTB NPOECCMOHANBHOO YYaCTHWKA, BKIIOYas MHAUBUAYaNbHOE W KONMEKTUBHOE
KNMPUHIoBOoe obecneyeHue

Pacuet pasamepa co6CTBEHHbIX CPEACTB NMPOECCHOHANBHOTO YHaCTHIUKA PhiHKA LEHHbIX Bymar-
[lebuTopckas 3aA0MKEHHOCTL MO BhinnaTte NPOeCCUOHANBLHOMY YHaCTHUKY BO3HArpaXaeH!n n
BO3MELLIEHMIO PACXOA0B MO AOrOBOPAM O BO3ME3AHOM OKa3aHWM yCIyr

PacyeT pa3amepa cobcTBEHHbIX CpeACTB NPOECCMOHANBLHOTO YHacTHMKA PbiHKa LiEHHbIX Bymar-
[lebutopckas 3aA0IMKEeHHOCTb N0 Nnate, B3MMAeMOol PerncTpaTopoM C 3aperncTpupoBaHHbIX
N1 33 NPOBEAEHME ONepaLyi Mo NNLEBbIM CHETaM 1 3a NPeAOCTaBNeHe UHPOPMaLKY 13
peecTpa BnafenbLes LeHHbIX Bymar (4ns NpotheccoHanbHBIX YHACTHUKOB, SIBMSHOLLMXCS
perucTpaTopamm)

PacueT paamepa cob6CTBEHHbIX CPEACTB NPOhECCMOHANBHOTO Y4aCTHUKA PbiHKA LieHHbIX Gymar-
MapxuHasbHble 3aliMbl, NPEAOCTABIEHHbIE KITMEHTaM NPO(ECCUOHANBHOMO Y4acTHUKa,
MMEIOLLIETO NULIEH3NIO Ha OCYLLECTBIEHWe BPOKEPCKON AEATENbHOCTU, OTHECEHHBIM B
COOTBETCTBUM C [I0FOBOPOM O GPOKEPCKOM OBCIY)XMBAHUN K KATEFOPUM KITMEHTOB C 0COBLIM
YPOBHEM pucka

PacueT paamepa cob6CTBEHHbIX CPEACTB NPOECCMOHANBHOTO YYaCTHUKA PbiHKA LieHHbIX Gymar-
MapxuHasbHble 3aliMbl, NPEAOCTABIEHHbIE KITMEHTaM NPOdECCUOHANBHOMO y4acTHUKa,
MMEIOLLIETO NULIEH3NIO Ha OCYLLECTBIEHWe GPOKEPCKON AEATENbHOCTU, OTHECEHHBIM B
COOTBETCTBUM C JOTOBOPOM O GPOKEPCKOM 0BCIY)XMBAHUM K KATEFOPUM KIMEHTOB CO
CTaHAapPTHLIM YPOBHEM pUCKa WUITW KAaTEropUM KITMEHTOB C NOBbILLIEHHbIM YPOBHEM pucka

PacueT paamepa cob6CTBEHHbIX CPEACTB NPOhECCMOHANBHOTO Y4aCTHUKA PbiHKA LieHHbIX Gymar-
AKLMM POCCUICKIUX SMUTEHTOB, SIBMSIOLLMXCA MYBNUYHBIMU aKLMOHEPHbIMU OBLUecTBamMu, 1
aKLMW MHOCTPaHHbIX SMUTEHTOB, @ Takke Aeno3nUTapHbIe PacTIUCKW Ha HUX

69 993 000,00




Pacuet pasamepa co6CTBEHHbIX CPEACTB NMPODECCUOHANBHOTO Y4aCTHUKA PhiHKA LeHHbIX Gymar-
O6nuraLmm poCCUNCKUX N UHOCTPAHHbBIX SMUTEHTOB, 3a UCKIIOYEHVEM CyBGOPANHUPOBAHHLIX U
CTPYKTYPHbIX o6nurauuit

12 076 605,54

PacueT pa3amepa cob6CTBEHHbIX CPEACTB NPOECCMOHANBHOMO Y4aCTHUKA PbiHKa LEHHBIX BGymar-
MHBeCTI/ILlVIOHHbIe nau naeBbiX NHBECTULUMOHHbIX C‘JOH,EIOB, a TakkKe LeHHble 6ymam
WHOCTPaHHbIX 3MUTEHTOB, KOTOPbIe B COOTBETCTBUU C UX NIMYHBbIM 3aKOHOM OTHOCATCH K CXemMam
KONNEeKTMBHOro MHBECTUPOBAHMA UITM CXeMaM COBMECTHOINO NHBECTUPOBaHWUA Kak C
obpa3zoBaHuem, Tak n 6e3 obpa3oBaHusA IOPMANYECKOrO NULa

PacuyeT pasmepa co6CTBEHHbIX CPEACTB MPOMECCHOHANBHOTO YHaCTHMKA pblHKa LIEHHbIX Bymar-
MnoTteyHble cepTUdUKaThl y4acTus

PacueT pasmepa co6CTBEHHbIX CPEACTB NPOECCHOHANBHOTO YHaCTHUKA PbiHKA LeHHbIX Gymar-
WHble domHaHCOBbIE aKTVBbI, NPeAyCMOTPEHHbIE MoANyHKTOM 2.1.15 nognyHkTa 2.1 YkasaHus
Banka Poccum

14774 167,31

OTNOXEHHbIE HanoroBble akTUBbI I'IpOd)eCCVIOHaJ'IbHOFO y4acTHuKa B CymMMe, He I'IpeBbILLIaIOLLleIZ
OTMNOXEHHbIX HAMOroBbIX 06513aTENLCTB I'IpOd)eCCI/IOHaJ'IbHOFO y4acTHuKa

PacueT paamepa co6CTBEHHbIX CPEACTB NPOECCMOHANBHOTO YYaCTHUKA PbiHKA LEHHbIX Gymar-
Hepsvx1Moe NMyLLECTBO NPOGECCUOHANBHOTO YHaCTHUKA, UCMOSb3YEMOe Arsi OCYLLECTBIIEHNS
npodeccuoHarnbHoOM ASTENBHOCTY Ha PbIHKE LieHHbIX Gymar u (Unu) Ans ero ynpaBneHYeckux
HY)XA, NPUHATOE NPOdheCCUOHamNbHLIM YHaCTHUKOM K GyXrantepckoMy yUeTy B kayecTse
OCHOBHbIX CPEACTB

ObsizaTenscTBa

DuHaHcoBbIE OﬁﬂSaTel’leTBa, oueHnBaemMble Nno CI'IpEBe,CU'IVIBOVI CTOMMOCTU Yepe3 I'IpVI6bIJ'Ib nnun
yBbITOK, B TOM Ymncne:

PacueT paamepa cobCTBEHHbIX CPEACTB NPOECCMOHANBHOTO YYaCTHUKA PbiHKA LEHHbIX Gymar-
¢uHaHcoBble 06si3aTensCTBa, B 06si3aTenbHOM NOpsiAKke KraccuduuypyeMble kak oLieH1Baemble
0 CrpaBeAnvBoi CTOUMOCTU Yepes NpuBbINb UK yEbITOK

hrHaHcoBble 0653aTeNnbCTBa, Knaccudrumpyemble Kak oLeHBaemble Mo cnpaBeasiMBoii
CTOMMOCTY Yepe3 Npubbifb UM YObITOK N0 YCMOTPEHMIO HEKPEAUTHOWM (hMHAaHCOBOW
opraHusauumn

Pacuet pasamepa co6CTBEHHbIX CPEACTB NMPOECCHOHANBHOTO YHaCTHIUKA PbiHKA LEHHbIX Gymar-
duHaHcoBble 06513aTeNbLCTBA, OLIEHUBAEMBIE MO aMOPTU3UPOBAHHO CTOUMOCTH, B TOM YUCHE:

63212 370,69

PacuyeT paamepa co6CTBEHHbIX CPEACTB MPO(ECCHOHANBHOTO YHacTHMKa pblHKa LIeHHbIX Gymar-
CDEeACTBa KIMEHTOB

62 613 344,97

PacueT pasamepa co6CTBEHHbIX CPEACTB NMPOECCHOHANBHOTO YHaCTHIUKA PbiHKA LEHHbIX Gymar-
KPEAUTbI, 3aiMbl U NPOYME NPUBIIEYEHHbIE CPEACTBA

231 402,64

PacuyeT paamepa co6CTBEHHbIX CPEACTB MPO(ECCHOHANBHOTO YHaCcTHMKA pblHKa LIeHHbIX Gymar-
BbIMYLLEHHbIE AONTOBbIE LIeHHble Bymarn

PacyeT pa3amepa cobCTBEHHbBIX CPEACTB NPOECCUMOHANBLHOMO YHacTHUKA PbiHKa LIEHHBIX Bymar-
KpeanTopckas 3a00/mKEHHOCTL

367 623,08

PacuyeT paamepa co6CTBEHHbIX CPEACTB MPOdECCHOHANBHOTO YHacTHMKa pblHKa LIeHHbIX Gymar-
0O6s13aTeNbLCTBA BbIOLIBAIOLLMX IPYNM, KNACcCUPULMPOBaHHbIX Kak NpeAHasHauYeHHbIe ANs
npoaaxu

PacueT pa3mepa co6CTBEHHbIX CPEACTB NMPOECCHOHANBHOTO YHaCTHIUKA PbiHKA LeHHbIX Gymar-
0O6s3aTenLCTBA MO BO3HArPAXKAEHUSM PaBGOTHUKAM MO OKOHYAHWUM TPYAOBOMN AEATENLHOCTY, HE
OrpaHNYEHHbLIM PUKCUPYEMBIMU NIaTEXaM1

PacyeT pa3amepa cobcTBEHHbIX CPeACTB NPOECCMOHANBHOTO YHaCTHMKA PbiHKa LiEHHbIX Bymar-
0O653aTenbCTBO MO TEKYLLEMY Hanory Ha npubbinb

8293,34

PacyeT paamepa cobCTBEHHbIX CPEACTB NPOECCUMOHANBLHOMO YHaCTHUKA PbiHKa LEHHBIX Bymar-
OTroXeHHble HanoroBble 06513aTenLCTBa

PacueT paamepa co6CTBEHHbIX CPEACTB MPOMECCHOHANBHOTO YHaCTHMKA pblHKa LIeHHbIX Gymar-
Pe3sepBbl - OLEHOYHble 06si3aTenbeTBa

PacyeT paamepa cobCTBEHHbIX CPEACTB NPOECCUMOHANBHOMO YHaCTHUKA PbiHKa LEHHBIX Bymar-
Mpoune obsizaTenscTBa

2620783,14

WToro aktmBebl

158 415 519,74

WToro obasatenscrea

65 841 447,17

Co6cTBeHHble cpeacTBa

92574 072,57




