cobeT!

0420413 Paspen 1. Undc

NbHOrO

CpeAcTB NPOdECCUOHANBHOrO y4acTHUKA

T= EMPTY_AXIS

Z= EMPTY_AXIS

HaumeHoBaHue nokasatens Paspen 1. Wndopmaumsi o |Pasgen 1. Pasgen 1.
Benn4nMHe MmHumansHoro |MHdopmaums o |MHdbopmauus o
pa3mepa Co6CTBEHHBIX BENINYMHE BENINYMHE
cpeacTs MWHAMAnbHOTO | MUHUMAIbHOTO
NpotheccoHanbLHOro pasvepa pasvepa
y4acTHuka, MUHUManbHbIA |COBCTBEHHbIX COBCTBEHHbIX
pa3mep CoBCTBEHHbIX cpefcTB cpefcTB
cpencTs npocdeccroHans |npodeccuoHarnkH

HOTO y4aCTHUKa, |Oro y4acTHUKa,
3HaueHve 3HaueHve
BENMYUHBI X no6aBoyHoro
KoadhuumeHTa
1 2 B
Ha KoHeL| oT4eTHOro nepuoga 15 000 000,00 2 000 000,00 7,50

0420413 Pa3pen 2. Pacuer cobcr cpeacTs npogdecc

NbHOrO y4aCTHUKa

T= EMPTY_AXIS

Z= EMPTY_AXIS

HaumeHoBaHwue nokasatens

2020-05-31

CroumocTb
aKTnBoB/0bsa3aTensCTB

AKTUBbI

Pacuet paamepa COGCTBEHHbIX CPEACTB NPO(ECCMOHANBHOIO y4acTHWKA pbiHKa LieHHbIX Bymar-feHexHble cpeacTsa
NPOdECCHOHANLHOTO YHACTHUKA, HAXOASLUNECS B KAcce

Pacyet pasmepa COBCTBEHHbIX CpeAacTts npocbeccwouaanoro Y4aCTHMKa pblHKa LLEHHbIX 6ymar-,EleHe)KHb|e cpencrtea
npod)eCCVIOHaanOro Yy4acTHMKa 1 ero KNneHToB, HaxoAswmnecsa Ha ero pacHeTHbIX cHeTax v cneumanbHbIX 6aHKOBCKUX
cyeTax B KPEAUTHbIX OPraHW3aLmsx U UHOCTPaHHbBIX 6aHkax

PacueT paamepa coGCTBEHHbIX CPEACTB NMPO(ECCMOHANBHOIO y4acTHUKa pbiHka LieHHbIX Bymar-feHexHble cpeacTsa
NpoheccHoHansHOro y4acTHUKa BO BKIagax (4enosntax) B KpeAUTHbIX OpraHu3aLmsix U MHOCTPaHHbIX GaHkax (3a
VCKIIOYEHNEM CYGOpAUHUPOBaHHbBIX AENO3NUTOB), @ Takke CYMMbl MPOLIEHTOB, MPUYUTAIOLLMXCA MO BKNaZy (4enosnTy) Ha
pacyeTHYIO AaTy

PacuyeT pasmepa cobCcTBEHHbIX CPeACTB MPOECCMOHANBbHOIO yHacTHMKA PbiHKa LieHHbIX Bymar-[iparoLeHHble MeTansbl
npocheccnoHanbLHOro YHacTHUKa BO BKNadax (Aenosntax) B KpeAUTHbIX OpraHU3aLmsx U MHOCTPaHHbIX 6aHKax, a Takke
CYMMbI NPOLIEHTOB, MPUYNTAIOLIMXCS NO BKIaAy (Aeno3nTy) Ha pacyeTHYIo AaTy.

Pacyet pasmepa COBCTBEHHbIX CpeAacTts npocbeccwouaanoro Y4aCTHMKa pblHKa LLEHHbIX 6ymar-ﬂparoueHHb|e MeTannbl
NpoheCcCUOHANbHOrO YHaCTHUKA Ha ero cyeTax B KDeAWUTHbIX OPraHn3aumnsax

Pacuet paamepa COGCTBEHHbIX CPEACTB NPOdECCMOHANBHOIO y4acTHWKa pbiHKa LieHHbIX Bymar-feHexHble cpeacTsa
NpOohEeCCHOHANBHOTO YHacTHUKA, NepeAaHHbIe Mo [OroBopy JOBEPUTENLHOIO YrpaBreHus ynpasnsioLemy 1 (1nm)
MHOCTPaHHOMY MLy, UMEOLLEMY MPaBO B COOTBETCTBUM C €70 NMNYHBIM 3aKOHOM OCYLUECTBISATH AeSATeNbHOCTb M0
YMPaBAEHUIO LIeHHbIMU Bymaramu

PacuyeT pasamepa co6CTBEHHbIX CPEACTB NPOECCUOHANBHOO YHaCcTHUKA PbiHKA LIeHHbIX Bymar-fleHexHble cpeacTsa
npocheccnoHanbLHOro YHacTHIUKa M ero KITMEHTOB, NepeaaHHbIe Mo AoroBopy o 6pokepckom obcnyxuBaHny Gpokepy 1
(Unn) NHOCTPaHHOMY NULY

PacueT paamepa cob6CTBEHHbIX CPEACTB NPOECCHOHANBHOIO Y4acTHUKA pbiHKa LieHHbIX Bymar-LeHexHble cpeacTea
NpOhECCHOHANBHOTO YHaCTHUKA U €ro KITMEHTOB, NepeAaHHble B 0GecneyeHne UCMomnHeHs 06513aTensCTB
nNpoeCccHoHanbHOro y4acTHUKa 1 (MNK) ero KNMEHTOB, BKMOYas MHAUBMAYaNbHOE U KONMEKTUBHOE KIMPUHIOBOE
obecneyenune

325934 010,84

PacueT pa3mepa cob6cTBEHHbIX CPeACTB NPOMECCHOHaNbHOro y4acTHIUKA pbiHKa LeHHbIX 6ymar-[iparoueHHble meTannb!
NpohEeCcCHOHANLHOTO YHacTHUKa, NepeaaHHble B obecneyeHne NCNonHeHns 06s3aTensCTB NpothecCcUoHaNbLHOTo
YYaCTHUMKA, BKNKYasa nHAMBMAyanbHOE N KONNEKTUBHOE KIMPUHIOBOE obecneyexne

PacueT pa3mepa cobcTBEHHbIX CPeAcTB NPOMECCHOHANbHOrO YHacTHIUKa pbiHKa LeHHbIX 6ymar-LieHHble Bymaru
NpohEeCcCHOHANLHOTO YHacTHUKa, NepeaaHHble B obecneyeHrne NCronHeHns 06s3aTensCcTB NpotheccUoHansLHoro
YYaCTHUMKA, BKNKYasa nHAMBMAyanbHOE N KONNEKTUBHOE KNMPUHIOBOE obecneyexne

PacueT pa3mepa cob6cTBEHHbIX CPeACcTB NPOMECCHOHANbHOMO Y4acTHMKa pblHKa LeHHbIX 6ymar-[ebutopckas
3a0/MKEHHOCTb MO BbINNaTte npocbeccmHaanomy Y4aCTHUKY BOSHBI’pa)K,CleHMVI W BO3MELLEHNIO pacxo4oB No Jorosopam
0 BO3ME31HOM OKa3aH1M1 YCnyr

PacueT pa3mepa cob6cTBEHHbIX CPeACTB NPOMECCHOHANBbHOMO Y4acTHMKa pblHKa LieHHbIX 6ymar-[ebutopckas
3a0/KEHHOCTb MO MNiaTe, B3MMaeMoii PErMcTpaTopoM C 3aperncTpupoBaHHbIX ML, 3a NPOBEAEHUE onepaLuii no
JNMLEBBLIM CHETaM U 3a NpeaocTaBrieHne MHgopMaLumn n3 peectpa Bnagenbues LeHHbIX 6ymar (ans npodeccmoHanbHbIX
V4aCTHUKOB, SBNSAIOLMXCSH PerncrpaTopamm)

PacueT pa3mepa cob6cTBEHHbIX CPeACcTB NPOMECCHOHANbHOrO YHacTHMUKA pbiHKa LeHHbIX 6ymar-MapxuHanbHble 3aimbl,
npefoCTaBEHHbIE KIMEHTaM NPOECCUOHANBHOMO Y4aCcTHUKA, MMEIOLLETO NMULIEH3MIO Ha OCYLLECTBIIEHUE GPOKepCKoi
AESATENbHOCTU, OTHECEHHbIM B COOTBETCTBUM C [JOrOBOPOM O 6pOKEPCKOM 06CNyXMBaHUM K KATEFOPUMN KITMEHTOB C
0Co6bIM YPOBHEM pUCKA

PacueT pa3mepa cob6cTBEHHbIX CPeACTB NPOMECCHOHANBbHOMO YHacTHIUKA pbiHKa LeHHbIX 6ymar-MapuHanbHble 3aimbl,
npefoCTaBEHHbIE KIMEHTaM NPOECCUOHANBHOMO Y4aCcTHUKA, MMEIOLLETO NULIEH3MIO Ha OCYLLECTBIIEHUE GPOKepCKoi
AESATENbHOCTU, OTHECEHHbIM B COOTBETCTBUM C [JOFOBOPOM O 6pOKEPCKOM 0BCNYXMBaHUM K KATETOPUM KITMEHTOB CO
CTaHAapTHbIM YDOBHEM PUCKA UM KAaTErOPMM KIIMEHTOB C NOBbILIEHHbLIM YDOBHEM pUCKa

PacueT pa3mepa cob6cTBEHHbIX CPeACTB NPOMECCHOHANbHOrO YHaCTHUKA PbiHKa LIEHHbIX Bymar-AKLUN pOCCUICKUX
3IMUTEHTOB, SBMAIOLMXCS MNYBINYHBIMA aKLMOHEPHBIMU O6LLECTBAMMU, W aKLUWN MHOCTPAHHbLIX AMUTEHTOB, a Takke
[EeNo3NTapHbIE PACTINCKN Ha HUX

72 061 884,00

PacuyeT pasmepa cOGCTBEHHbIX CPEACTB MPOMECCUOHANBHOTO YHACTHUKA PbiHKA LieHHbIX Gymar-O6nuraLumy poccuinckux un
MHOCTPaHHbIX AMUTEHTOB, 33 UCKMIOYEHNEM CYBOPANHMPOBAHHbIX U CTPYKTYPHLIX 0BIuraumi

12 126 681,92

Pacuer pasmepa COBCTBEHHbIX CpeacTts npod)eccmouaanoro Y4YaCTHMKaA pblHKa LLEHHbIX 6yMaI’-V|HBSCTI/1L[VIOHHbIe nav
naeBblX MHBECTULIMOHHbIX d)OHFlOB, a Takke LieHHble 6ymarm WHOCTPaHHbIX 3MUTEHTOB, KOTOPbIE B COOTBETCTBUMN C UX
JNINYHBIM 3aKOHOM OTHOCATCA K CXeMaM KOINEeKTUBHOro UHBECTUPOBaHUA UM CXeMaM COBMECTHOro MHBECTUPOBaHUA Kak
¢ obpasosaHuem, Tak 1 6e3 06pa3oBaHNS PUANYECKOrO LA

PacueT pasamepa co6CTBEHHbIX CPEACTB NPO(ECCUOHANBHOTO YHaCTHUKA PbiHKa LieHHbIX Bymar-MnoTeyHble ceptudukaTbl
yyactus

PacueT paamepa cOGCTBEHHbIX CPEACTB MPO(ECCMOHANBHOTO YYaCTHIKA PbiHKa LieHHbIX Gymar-MHble (huHaHcoBbIe
aKTUBbI, NPEAYCMOTPeHHbIe noanyHkTom 2.1.15 noanyHkTta 2.1 YkasaHua baHka Poccun

16 965 474,56

OTrnoXeHHbIEe HanoroBble akTVBb! npod)eccmouaanoro Yy4yacCTHMKa B CymMMe, He I'IpeBbILIJaIOI.IJ,el;I OTMOXEHHbIX HarnoroBbIx
06a3aTens-CcTB NPOdeCCHoHanbHOIo Y4acTHUKa

Pacyet pasmepa COBCTBEHHbIX cpeacTts npOd)eCCVIOHEJ'IbHOI'O Yy4acCTHMKa pbIHKa LIeHHbIX 6yMa|’>He,ClBVI)KVIMOE nmMyLecTBo
I'Iqu)eCCMOHaJ'IbHOFO y4acTHuKa, ucrnonb3yemoe A5 OCyLecTBNneHns npocbeccwouaanoﬁ AeATeNbHOCTN Ha PbIHKe
LieHHbIX GyM:ar n (VIJ'IVI) ANS ero ynpaeBneH4Yeckux HyXxa, NpUHAToe I'Iqu)eCCVIOHaJ'IbeIM Y4aCTHUKOM K 6yxranTepCKomy
YYeTy B Ka4eCTBe OCHOBHbIX COEACTB

Ob6sasarenscrea

PuHaHCOBbIE 06S13aTENbCTBRA, oueHvBaemMble No cnpaeennueoﬁ CTOUMOCTU Yepes I'IpMGbInb wnn beITOK, B TOM 4vucne:

Pacyet pasmepa COBCTBEHHbIX cpeacTts I'IpOd)eCCVIOHEJ'IbHOI'O Yy4acCTHMKa pbIHKa LIeHHbIX 6ymar»dJV|Hchoab|e
obs3aTenscTBa, B 0653aTeNIbHOM nopsigke KJ'IaCCMCbMLlVIpyeMbIe Kak oLueHuBaemble rno cnpaaep,nwsoﬂ CTOMMOCTHU Yepe3
npubbinb unum yobuITok

¢prHaHCOBbIE 06513aTENBCTBA, KNAacCUULMPYEMBIE KaK OLIEHWBAEMbIE MO CPaBEANMNBOI CTOMMOCTU Yepe3 Npubbinb Unn
Y6bITOK M0 YCMOTPEHWIO HEKPEAUTHOM (DUHAHCOBOM OpraHnu3aLumm




PacueT pasmepa co6CTBEHHbIX CPEACTB MPO(ECCUOHANBHOTO YHaCTHUKA PbiHKA LieHHbIX Bymar-OuHaHcoBble
0653aTenbCTBa, OLEHNBAEMbIE N0 aMOPTU3NPOBAHHOW CTOUMOCTY, B TOM Y1cne:

334224 703,98

Pacyet pasmepa COBCTBEHHbIX CpeacTts npod)eccmouaanoro Yy4acCTHMKa pbIHKa LIeHHbIX 6yMar-cpeqcha KIMeHToB

333518 146,39

PacueT pasamepa co6CTBEHHbIX CPEACTB NPOMECCMOHANBHOTO YHaCTHUKA PbiHKA LEHHbIX ByMar-kpeauTs!, 3aimbl 1
NpoyMe NPUBMEYEHHbIE CPEACTBA

227 839,39

PacueT paamepa cOGCTBEHHbIX CPEACTB MPO(ECCMOHANBHOTO Y4aCTHNKA PbiHKa LIEHHbIX Gymar-BbiMyLUeHHbIE JOITOBbIE
LEHHble Bymarun

PacueT paamepa cOGCTBEHHbIX CPEACTB NPOdEeCCMOHANbHOrO y4acTHIKa pbiHKa LieHHbIX Bymar-Kpeautopckast
3a00MKEHHOCTb

478 718,20

PacuyeT pasamepa co6CTBEHHbIX CPEACTB NPOMECCUOHANBHOTO YHaCTHUKA pbiHKa LieHHbIX Gymar-Obsaatensbcrea
BbIGbIBAOLLMX PYNM, KNaccuULIMPOBaHHBIX Kak NpeAHa3HaYeHHbIe Anst NpoAaXKM

PacuyeT pasamepa coBCTBEHHbIX CPEACTB NPOMECCUOHANBHOTO YHaCTHUKA PbiHKa LieHHbIX Bymar-Obsaatenscrea no
BO3HArpaXxaeHusiM paboTHUKaM No OKOHYAHUM TPYAOBOW AEATENBHOCTY, HE OrpaHNYeHHbLIM (PUKCUPYEMbIMYA MTaTexamm

PacuyeT paamepa coBCTBEHHbIX CPEACTB NMPOMECCUOHANBHOTO YHAaCTHUKA PbiHKa LieHHbIX 6ymar-O6s3aTenscTeo no
TekyLemy Harory Ha npubbinib

7 287,34

PacuyeT pasmepa co6CTBEHHbIX CPEACTB NPOECCUOHANBHOMO YHaCTHUKA PbiHKA LIeHHbIX ByMar-OTNoXeHHbIe HanoroBble
obszarenscrea

PacyeT pasmepa co6CcTBEHHbIX CPEACTB NPOECCHOHANBHOIO Y4acTHMKa pbiHKa LieHHbIX Gymar-Pe3epBbl - OLeHOYHbIe
obszaTenscrea

Pacuet paamepa cOGCTBEHHbIX CPEACTB NPOdECCUOHANBHOrO y4acTHIKa pbiHka LieHHbIX Bymar-MNpoune obsizatenscrea

4540 710,70

WToro aktuBbl

427 088 051,32

Wroro obsizatenscrea

338 772 702,02

CobcTBEHHbIE CpeacTBa

88 315 349,30




