Pacuet co6CcTBEHHbIX CpeacTs.
Pasgen |. Unpopmaums o BeIMUMHE MUMHMMANbHOFO pasmepa CO6CTBEHHBIX CPeACTB U HOPMATMBE A,0CTaTOYHOCTU
co6CTBEHHDIX CpeacTe NPodecCMOHaNbHOTO YYACTHMKA PbIHKA LIeHHbIX Gymar

HaumeHoBaHue nokasartens MuHVUManbHbIN pasmep 3HaueHne BenuunHbl X 3HayeHve HopMaTmBa
COBCTBEHHBIX CPEeACTB [OCTaTOMHOCTU COBCTBEHHbIX
cpeacTts
Ha koHeu oTyeTHOro nepuoga 15000000 2000000 7.5

PacueT co6CcTBEHHbIX CPEACTB.
Pasgen Il. Pacuet pasmepa co6CTBEHHbIX CPEACTB NPodeCcCUMOHANbHOro YYaCTHUKA PbIHKA LeHHbIX 6ymar (AKTUBbI)

HanmeHoBaHue nokasarens

2018-05-31

CTOMMOCTb aKTMBOB/06SA3aTENbLCTB

Hepgwxkumoe UMYLLIECTBO, TPAHCMOPTHbLIE CpeacTBa U BblYUCTIUTENbHAA
TEeXHUKa

PacueT pa3mepa co6CTBEHHbBIX CPEACTB NPOECCUOHANBHOTO
y4acCTHVKa pbiHKa LeHHbIX Bymar-HeABuxrMoe UMyLLECTBO,
UCTONb3yeMOE ANl OKa3aHWs YCryr, Oka3blBaeMblX Ha OCHOBaHUM
nuueHsun Barka Poccuu, 1 (Mnun) ans ynpaBneHYeckux Hyxa, NPUHATOe
opraHusauven k ByxranTepckomy y4eTy B Ka4eCTBE OCHOBHbIX CPECTB

[ebuTtopckas 3af0mKEHHOCTb

PacueT pa3amepa co6CTBEHHBIX CPEACTB NPOECCUMOHANBHOTO
yYacCTHMKA pbiHKa LEHHbIX Bymar-[eHexHble CpeacTBa opraHusaumm n
€€ KIIMEHTOB, HaxoAsLIMecs Mo JoroBopy 0 6pokepckom 06CyKMBaHUM
y 6pokepa WM MHOCTpaHHOro nuua

PacueT pa3amepa co6CTBEHHBIX CPEACTB NPOECCUMOHANBHOTO
y4acTHMKA pbiHKa LEHHbIX Bymar-3arimbl A5si COBEPLUEHUS]
MapXXMHamnbHbIX COETIOK, NpeAoCTaBNeHHbIe KNMeHTaM opraHu3aumum

PacueT pasamepa cob6CTBEHHbIX CPEACTB NPOdECCMOHANLHOMO
YYaCTHUKA PbIHKA LeHHbIX ByMar-eHexHbIe cpecTBa opraHuaaumum u
(MnK) ee KIMeHTOB, ABNAIOLWMECA UHAVBUAYANbHBIM UMK KOSMEKTUBHBLIM
KMUPUHIOBLIM oBecneveHnem

6092372.48

PacueT pa3amepa co6CTBEHHBIX CPEACTB NPOECCUOHANBHOTO
y4acTHMKa pbiHKa LeHHbIX Bymar-[leHexHble CPeAcTBa opraHu3auum,
HaxoZsLiMecs B JOBEPUTENBHOM yNpaBreHuy No JOoroBopam
[OBEPUTENLHOIO YNpaBieHus! ¢ YNpasnsiowyM UM MHOCTPaHHbLIM
nvuom

PacueT pa3amepa co6CTBEHHBIX CPEACTB NPOECCUOHANBHOTO
yYacTHUKa pbiHKa LEHHbIX Bymar-HauvucneHHble, HO He yaepXKaHHble
opraHu3sauven eHexHble CPEACTBa AN BO3MELLEHNUS HEOOX0AUMBbIX

pacxooB Mo [OroBOPY AOBEPUTENILHOTO YNpaBneHus

PacueT pa3mepa co6CTBEHHbBIX CPEACTB NPOGECCHMOHANBHOIO
YYacCTHUKA pbIHKa LEHHbIX ByMar-3a0/mKeHHOCTb KIMEHTOB
opraHusaLmu rno A4enosvTapHbIM 4OroBopamM, 4OroBopam Mo okasaHuio
yCnyr cneuuanuanpoBaHHoro AenosuTapus, no 4orosopamM Ha BeeHve
peecTpa MMNOTEYHOro MOKPLITHS 1 MO AOrOBOPaM, Ha OCHOBAHWUMN KOTOPbIX

da

PacueT pa3mepa co6CTBEHHBIX CPEACTB NPOECCMOHANBHOTO
y4acCTHMKa pbiHKa LIEHHbIX Bymar-3af0mKeHHOCTb KIMEHTOB
opraHusauuy no JOroBopam Ha BefjeHue peecTpa UMeHHbIX

3MUCCHOHHBIX LieHHbIX Bymar, peectpa BnagenbLeB UHBECTULIMOHHBIX
naeB, peecTpa BrnagerbLeB UNOTEYHbIX CEPTUCMKATOB y4acTus,

PacueT pa3amepa cobCTBEHHbBIX CPEACTB NPOECCMOHANBHOTO
y4acTHMKa pbiHKa LEHHBIX BymMar-3a0MmKeHHOCTb KIMEHTOB
opraHusaLmu no BbinnaTe BO3HArpaxmneHus no JoroBopy o 6pokepckoM
obcnyxusaHnm




PacueT pa3mepa co6CTBEHHBIX CPEACTB NPOGECCUOHANBHOTO
Y4aCTHMKA pblHKA LEHHbIX BymMar-HauncneHHoe, Ho He yaepxaHHoe
BO3HArpaXXaeHve no AOroBopy AOBEPUTENBHOTO YNpaBrieHus

PacueT pasmepa cob6CTBEHHbIX CPeACTB NPOdECCMOHaNbHOM
y4acTHUKA pbiHKa LEeHHbIX Bymar-MHas 3agomkeHHOCTb Mo Bbinnare
OpraH13aLmm Bo3HarpaxmaeHuil 1 BO3MELLEHMI0 PAcX00B Mo [oroBopam
0 BO3ME3HOM OKasaHun ycryr

PacyeT paamepa cobCTBEHHbIX CpeAcTB NPOMECCUOHANBLHOIO
y4YacTHUKA pblHKa LEHHbIX 6ymar-HakonneHHbI NPOLEHTHbIN
(KynoHHbIN) Aoxo4 no obnuraumam 403797.43

PacyeT pasamepa COBCTBEHHbIX CPEACTB MPO(ECCHOHATTLHOTO
y4acTHUKa pblHKa LeHHbIX Bymar-Cymma TpeboBaHuii Mo caenkam,
COBEPLUEHHBIM 32 CHET KIIMEHTOB OpraHn3aumm

PacueT pasmepa cobCTBEHHBIX CPEACTB NPOECCMOHANBHOrO
y4yacTHUKa pbiHKa LeHHbIX 6ymar-TpeboBaHus no oba3aTenscream,
NpegmMeToM KOTOPbIX SIBRSIIOTCS AEHEXHbIE CPeacTBa (B TOM Yncne 4380847.28

VHOCTpaHHasi BastoTa)

PacueT pa3amepa co6CTBEHHBIX CPEACTB NPOECCUMOHANBHOTO
y4acTHVKa pbiHKa LeHHbIX Bymar-Tpe6oBaHus no oba3aTenscTeam,
NpeaMETOM KOTOPbIX SABNSATCS LEHHbIe Gymaru

LieHHble 6ymary u ovHaHCOBbIE BIIOXEHWS

PacyeT pa3amepa cobCTBEHHbIX CpeAcTB NPOdECCUOHANBLHOIO
y4YaCTHUKa pblIHKa LIeHHbIX Bymar-Poccuiickue akumm ny6nmnyHbIx

06LecTB (KoMnaHuit) 56217873.90

PacueT pasmepa cob6CTBEHHbIX CpeacTB NPOodeCCUOHaNbLHOro
y4yacTHUKa pblHKa LEeHHbIX 6ymar-VIHocTpaHHbIe akumm nyennyHbIX
obLecTB (KoMMNaHui), a Takke OEN03UTapHbIE PACMNCKN Ha HUX

PacyeT pa3mepa cobCTBEHHbIX CpeAcTB NPOdECCUOHANLHOIO0
y4YacTHUKa pbIHKa LieHHbIX Bymar-Poccuiickue obnuraumm 12084671.00

PacueT pa3amepa co6CTBEHHBIX CPEACTB NPOECCUOHANBHOTO
y4acCTHMKa pbiHKa LeHHbIX Bymar-MIHocTpaHHble oGnuraumum

PacueT pasmepa cob6CTBEHHbIX CPEACTB NPOdECCMOHANLHOM
YHaCTHUKA PbIHKA LEEHHbIX BymMar-MIHBECTULIMOHHbBIE Nay NaeBbIX
MHBECTULIMOHHBIX (DOH0B

PacueT pa3amepa co6CTBEHHBIX CPEACTB NPOECCUOHANBHOTO
yYacTHUKA pbiHKa LEeHHbIX Bymar-LieHHble Gymary MHOCTPaHHbIX
opraHusaumii, KoTopble B COOTBETCTBUN C UX NIMYHBIM 3aKOHOM
OTHOCATCS K CXeMaM KOMIEKTUBHOIO MHBECTUPOBaHUS UM CXeMaMm
COBMECTHOTO MHBECTMPOBAHWS, Kak ¢ 06pa3oBaHueM, Tak 1 6e3
06pa3oBaHus lopuanMYecKoro nuua

PacueT pa3amepa co6CTBEHHbIX CPeACTB NPOdeCcCcMoHanbsHoro
y4acTHUKA pbIHKa LIEHHbIX Gymar-MnoTeyHble cepTudukaTthl y4acTums

PacyeT pa3mepa cobCTBEHHbIX CpeAcTB NPOdECCUOHANBLHOIO
y4yacTHUMKa pblHKa LeHHbIX Bymar-KnupuHroBble cepTudukaThl yHacTus,
nonyyeHHble no caenke PEMO (3a nckntoveHneM KIMpUHroBbIX
cepTMdUKaTOB y4acTUsi, yYUTbIBAEMbIX B COCTaBE aKTMBOB)




PacueT pa3mepa co6CTBEHHBIX CPEACTB NPOGECCUOHANBHOTO
yYacTHMKA pbiHKa LEHHbIX Bymar-KnupuHrosble cepTudmkaThl y4acTus,
Nosly4eHHbIE MPY NEPBUYHOM BbIMYCKe

PacueT pa3mepa co6CTBEHHbBIX CPEACTB NPOGECCHMOHaNbHOro
YYaCTHMKA pbIHKa LEHHbIX ByMar-MapxuHanbHble 3aiMbl,
npeaocTaBrieHHbIe KIMeHTaM OpraHM3auumn 1 NpUHSATLIE B KaYecTBe
PMHAHCOBLIX BIIOXEHMI

[eHexHble cpeacTea

PacueT pa3mepa co6CTBEHHBIX CPEACTB NPOGECCUOHANBHOTO
y4acCTHMKa pbiHKa LEHHbIX Bymar-[eHexHble CpeacTBa, B TOM Yuche
MHOCTpaHHas BarioTa opraHU3aLmny 1 ee KNUEHTOB, HaXOASALMECS Ha ee
pacyeTHbIX CYETax U crieumanbHbiXx GaHKOBCKMX cHETax B KPEAUTHBIX

OpraHM3aumsax n B UHOCTPaHHbIX 6aHKax

PacueT pa3mepa co6CTBEHHBIX CPEACTB NPOGECCUMOHANBHOTO
y4acCTHMKa pbiHKa LEHHbIX Bymar-[JeHexHble CPeacTBa opraHusauum,
HaxogsLMecs B Kacce

Pacuet pasmepa cobcTBEHHbIX CpeacTB NPodeCCMOHaNbLHOro
y4YacTHUKa pblHKa LieHHbIX ByMar-leHexHble cpeacTBa opraHmM3auum B
BantoTe Poccuiickon ®egepaumm n MHOCTPaHHbIX BankoTax BO BKNagax

(aenosnTax) B KpeAUTHBIX OpraHU3aumsx U MHOCTPaHHbIX BaHkax

4562031.47

PacueT pa3mepa co6CTBEHHBIX CPEACTB NPOECCUMOHANBHOTO
y4acCTHMKa pbiHKa LeHHbIX Bymar-[eHexHble CpeAcTBa OpraHu3aumm Ha
ee cyeTe B KpeAWUTHbIX OpraHM3auusix, 0OCTaToK Mo KOTOPbIM
onpegensieTcs B o6beme npaea opraHusaumy Tpe6oBaTth OT KPeAUTHOM
OpraH13aLmy BbINaTUTb AEHEXHBIN SKBUBANIEHT CTOMMOCTM
[AparoLeHHOro MeTansa no TekyLlemy Kypcy

PacyeT pa3amepa cobCTBEHHbIX CpeAcTB NPOMECCUOHANBHOIO y4acTHMKa
pbIHKa LieHHbIx bymar-LieneBoe dpumHaHcMpoBaHve

PacueT pa3mepa co6CTBEHHBIX CPEACTB MPOECCUOHANBHOTO YYaCTHUKA
pbIHKa LeHHbIX Bymar-[onrocpoyHbie ob6s3aTenscTea (B TOM yucne
NPOCPOYEHHbIE)

PacueT pa3mepa co6CTBEHHBIX CPEACTB NPOGECCUOHANBHOTO YYacTHUKa
pbIHKa LeHHbIX BymMar-KpaTkocpouHble KpeauThl U 3aiMbl

PacueTt pa3amepa cobCTBEHHbIX CPEACTB NPOECCMOHANBHOIO yYacTHUKA
pbIHKa LeHHbIX 6ymar-Kpegutopckasi 3afoSkeHHOCTb (B TOM Yucre
NpPOCpPOYEHHas)

14871143.72

PacueT pa3mepa co6CTBEHHbBIX CPEACTB NMPOGECCUOHANBHOIO YYacTHMKa
pbIHKa LeHHbIX Bymar-[oxoabl 6yayLumMx NepUoaoB, 3a UCKIHYEeHEeM
CPEeACTB, NOMyYeHHbIX opraHu3aumneil 6e3so3mesgHo

PacueT pa3mepa co6CTBEHHBIX CPEACTB NPOECCUOHANBHOTO YYaCTHUKA
pbiHKa LIeHHbIX Bymar-Pe3epBbl NPEACTOSILLMX PACXO40B M NnaTexei, a
TakKe pe3epBbl N0 COMHUTEMNBHBIM AOMraMm

PacueT pa3mepa co6CTBEHHbBIX CPEACTB NPOECCUOHANBHOTO YYaCTHUKA
pbIHKa LieHHbIX Bymar-CymmMa OTIIOXKEHHbIX HanoroBbix 0653aTeNbCTB 3a
BbIYETOM CyMMbI OTIIOXXEHHbIX HANOrOBbIX AKTUBOB

Pacuet pasmepa cobCcTBEHHbIX CPEACTB NPOECCMOHANBHOIO yYacTHUKA
pbIHKa LieHHbIX 6ymar-Cymma 3aormkeHHOCTU nepes y4acTHUKaMm
(yypeanTensmu) no BeinnaTe 4OXOA0B




Pacuet pasamepa cobCTBEHHbBIX CPEACTB NPOMECCMOHANBHONO YY4acTHUKa
pbiHKa LEeHHbIX Bymar-Mpoyne obs3atensCTea opraHmsaumm, B Tom
uncne cymma o0653aTenbCT, BO3HUKLLIASA B pedyrnbTate 40BEepUTENbHOro
yrNpaBrieHUs UMYLLECTBOM OpraH13aLmm, CorfiacHo oT4eTy
[10BEPUTENBHOTO YNpaBnsaioLwero

Pacuet pa3amepa cobCTBEHHbIX CPEACTB NPOMECCMOHANBHOTO y4acTHUKa
PbIHKA LeHHbIX 6ymar-CyMma nopyunTensCTB, BblgaHHbIX
OpraH13aumsiM, 3a UCKIYEHWEM NOPYYUTENLCTB BpoKepa,
obecneyrBaloLLMX UCMOSTHEHNE 06A3aTENLCTB MO CAeNKaM,
COBEPLLEHHBIM Ha TOprax opraHM3aTopa TOpProBmnu

PacueT pa3mepa co6CTBEHHbBIX CPEACTB NPOJECCUOHANBHOTO YYaCTHUKA
pbiHKa LEHHbIX Gymar-HoMuHanbHas CTOMMOCTb MoAneXallmx
noraleHuio no Tpe6oBaHuto opraHusaumm KCY, ecniv oHW NpUHATHI K
pacyeTy COBCTBEHHbIX CPEACTB B COCTaBE aKTUBOB OpraHW3aLmm

Pacuet pasamepa cobCTBEHHbBIX CPEACTB NPOMECCMOHANLHONO YY4acTHUKA
pbiHKa LEHHbIX Bymar-CymMapHasi CTOMMOCTb akTUBOB

83741294.56

PacueT pa3amepa co6CTBEHHbBIX CPEACTB MPOGECCUOHANBHOTO YYacTHUKa
pbiHKa LeHHbIX Bymar-CymMapHasi CTOMMOCTb NacCcUBOB

14871143.72

PacyeT pa3amepa cobCTBEHHbIX CpeAcTB NPOMECCUOHANBHOIO y4acTHMKa
pbIHKa LeHHbIX 6ymar-Pa3mep cobcTBeHHbIX CpeacTs

68870150.84




