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IX CPeACTB NPOGECCHOHANLHOTO YHACTHUKA

T= EMPTY_AXIS

Z= EMPTY_AXIS

HaumeHoBaHue nokasartens Paspen 1. UHdopmauums o Pasgen 1. UHdopmauus o  |Pasgen 1.
BeNIMYMHe MUHMMarNbHOro anbHoro |MHdor s o
pa3mepa COOGCTBEHHbIX CPEACTB |pa3mepa COOGCTBEHHbIX Benu4uHe
npoceccmoHanbHOro y4acTHuKa, |CpeacTs MUHUManbHOro
MuHMManbHbIW pasmep npod HOro F pa cobeT 1X
CODOCTBEHHbIX CPeACTB y4acTHuKa, 3HaueHune cpeAcTB
BennyuHbl X npoceccmoHanbHOro
y4acTHUKa, 3HaYeHune
[ob6aso4HoOro
KoachuumeHTa
1 2
Ha korew otyeTHoro nepuopa 15000000 2000000|7.5
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HavmeHoBaHue nokasatens

2020-06-30

CroumocTb akTnBOB/06GsI3aTENLCTB

AKTUBBI

PacueT pasamepa co6CTBEHHbIX CPEACTB MPOECCUOHANBHOTO YHACTHUKA PbIHKA
LIEHHbIX ByMar-leHexHble CPeAcTBa MPOECCUOHANLHOTO YHACTHIKA, HAXOASALMECS B
Kacce

PacuyeT paamepa co6CTBEHHbIX CPEACTB MPO(ECCHOHANBHOTO YHaCcTHMKa pbiHKa
LieHHbIX Bymar-[leHexHble cpeAcTBa NPOECCMOHANBHOO Y4aCTHUKA U €ro KIMEHTOB,
HaxoAsLLMeCs Ha ero pacyeTHbIX cYeTaXx U creLuanbHbiIX 6aHKOBCKUX cyeTax B
KPeAUTHBIX OpraHn3auusix U MHOCTPaHHbIX GaHkax

PacyeT pa3amepa cobCTBEHHbIX CPeACTB NPOECCMOHANBHOTO YHacTHMKA PbiHKa
LEHHbIX 6yMaI’-ﬂeHe)KHble cpeacrtea npocbeccwouaanoro y4acTHuMKa BO BKnagax
(,qenosMTax) B KpeAUTHbIX OpraHn3aumax 1 MHOCTPaHHbIX BHaHkax (38 WUCKNKYeHnem
CyGODAMHI/IpOEaHHbIX ,CleI'IOSVITOB), a Takke CyMMbl MPOLIEHTOB, Npu4nTaroLnxea no
BKNaay (AenosnTy) Ha pacyeTHyto aaty

PacueT pasmepa co6CTBEHHbIX CPEACTB MPOECCUOHANBHOTO YHACTHIKA PbIHKA
LieHHbIX Bymar-[lparoLieHHble MeTanbl NPOheCCUOHANBHOTO y4acTHUKa BO BKNadax
(penosuTax) B KpeAUTHbIX OPraHU3aLMAX U MHOCTPaHHbIX GaHKax, a Takke CyMMbl
NPOLIEHTOB, NPUYUTAIOLLMXCA MO BKNAAY (AENO3UTY) Ha pacyeTHyto AaTy

PacuyeT paamepa co6CTBEHHbIX CPEACTB MPOMECCHOHANBHOTO YHaCTHMKa pbiHKa
LieHHbIX Bymar-[lparoLieHHble MeTansbl NPodeCcCHOHaNLHOro y4acTHUKa Ha ero cyeTax
B KPEAUTHBIX OpraHn3aumsx

Pacuet pasamepa co6CTBEHHbIX CPEACTB MPOECCUOHANBHOTO YHACTHIKA PbIHKA
LIEHHBIX ByMar-JeHexHble CPeACcTBa NPOECCUOHAMNBHOTO YHaCTHIKA, NepeAaHHbIe no
[I0r0BOPY AOBEPUTENLHOTO YNPABEHUS YNPABASIOWEMY W (UNI1) MHOCTPAHHOMY nuLly,
VIMELOLLIEMY MPABO B COOTBETCTBUM C €r0 NIMYHBIM 3aKOHOM OCYLLECTBISATH
[EATENbLHOCTb MO YNpaBeHuto LeHHbIMY Bymaramu

PacueT pasamepa co6CTBEHHbIX CPEACTB MPOECCUOHAMNBHOTO YHACTHUKA PbIHKA
LieHHbIX Bymar-[leHexHble cpeCTBa NPOEeCCUMOHANBLHOMO YHacTHUKA U €0 KIIMEHTOB,
nepeaaHHbIe No JOroBOpY 0 GPOKEPCKOM 0BCnyKMBaHUM Gpokepy U (unu)
WHOCTPaHHOMY nuuy

Pacuet pasamepa co6CTBEHHbIX CPEACTB MPOECCUOHAMBHOTO YHACTHIKA PbIHKA
LieHHbIX Bymar-[leHexHble cpeCTBa NPOEeCCUMOHANBLHOTO YHacTHUKA U €0 KIIMEHTOB,
nepefaHHbie B obecneyeHne UCNoNHEHNs 0683aTeNbCTB NPOEeCcCMOHaNsLHOTo
y4acTHuKa 1 (VIHVI) €ro KNMeHTOoB, BKI4Yasa nHaAnBuAyanbHOE U KONEKTUBHOE
KIMpWHroBoe obecneyeHne

96 442 691,46

Pacuet pasamepa co6CTBEHHbIX CPEACTB MPOECCUOHAMBHOTO YHACTHUKA PbIHKA
LIEHHBIX ByMar-[paroLeHHble MeTanbl NPOECCHOHANBHOTO Y4HacTHUKa, NepeaaHHble
B obecneyeHune NCMonHeHns 0653aTenLCTB MPOECCUOHANBHOTO YHaCTHIKA, BKIHOYas
VHAVBUAYaNbHOE W KOMNEKTUBHOE KIMPUHIOBOE obecrneyeHmne

Pacuet pasamepa co6CTBEHHbIX CPEACTB MPOECCUOHAMBHOTO YHACTHIKA PbIHKA
LieHHBIX Bymar-LieHHble Gymaru npodeccroHanbHOro yHacTHWKa, NepeaaHHbIe B
o6ecneyeHe UCMONHEHUs 06513aTENLCTB NPOJECCUOHANBHOM YHACTHUKA, BKIIOYAs
VHAVBUAYaNbHOE W KOMNEKTUBHOE KIMPUHIOBOE obecrneyeHmne

Pacuet pasamepa co6CTBEHHbIX CPEACTB MPOECCUOHAMBHOTO YHACTHIKA PbIHKA
LieHHBIX Bymar-lebutopckas 3aA0MmKEHHOCTL MO BbinnaTte NpogeccuoHan-HoOMy
Y4aCTHUKY BO3HArpaXKAeHU 1 BO3MELLEHWNIO PACXOAOB MO [OrOBOPaM O BO3ME3AHOM
oKasaHuu yenyr

PacueT paamepa cob6CTBEHHbIX CPEACTB NPOGECCHOHANBHOTO YHacTHIUKA pbiHKa
LieHHbIX Gymar-flebutopckasi 3aA0MKeHHOCTb MO nnaTe, B3MMaeMol PercTpaTopom ¢
3aperncTpupoBaHHbIX MWLl 3a NPOBEAEHe OnepaLyii Mo NULIEBbIM CYETaM 1 3a
npeaocTaBsneHve MHopMaLmMKM U3 peecTpa BriaaerbLes LeHHbIX Gymar (ans
NpodeccuoHarbHbIX Y4aCTHUKOB, ABIISILOLMXCS perucTpatopamm)

PacueT paamepa cob6CTBEHHbIX CPEACTB NPOGECCHOHANBHOTO YHacTHIUKA pbiHKa
LieHHbIX Gymar-MapxuHanbHble 3aiMbl, NPeAoCTaBEeHHbIE KNMeHTaM
NpodeccroHanbHOro yHacTHIKA, MMEIOLLENo NIMLEH3MIO Ha OCYLLECTBIEHVE
6pOKepCKOV AEATENbHOCTH, OTHECEHHBIM B COOTBETCTBUM C AOTOBOPOM O GPOKEPCKOM
06CnyX1BaHUM K KATErOPUM KIIMEHTOB C 0COGbIM YPOBHEM pucKa




Pacuet pasamepa co6CTBEHHbIX CPEACTB MPOECCUOHAMNBHOTO YHACTHUKA PbIHKA
LieHHbIX Gymar-MapuHanbHble 3aiMbl, MPEAOCTABMEHHbIE KIUEHTaM
NpPOECCHOHANBHOTO Y4YaCTHUKA, UMEIOLLETO fIMLIEH3NIO Ha OCYLLECTBIIEHUE
6POKEPCKON [EATENBHOCTH, OTHECEHHBLIM B COOTBETCTBUM C AOTOBOPOM O GPOKEPCKOM
06CIyXMBaHWUN K KAaTErOPUM KIMWEHTOB CO CTaHAAPTHLIM YPOBHEM PUCKa UMW KaTeropuu
KIMEHTOB C MOBbILLEHHBIM YPOBHEM pUCKa

PacuyeT pasmepa co6CTBEHHbIX CPEACTB MPO(ECCHOHANBHOTO YHaCTHMKA pblHKa
LieHHbIX GyMar-AKLIMM POCCUICKUX AMUTEHTOB, ABMASIIOLLMXCS MYBIMYHBIMU
aKUMOHEPHBLIMU OBLLECTBaMM, U aKLWM MHOCTPaHHbIX SMUTEHTOB, @ Takke
[eno3nTapHble Pacmuckn Ha HUX

71083 800,00

PacueT paamepa co6CTBEHHbIX CPEACTB NPOGECCHOHANBHOTO YHacTHIKa pbiHKa
LieHHbIX 6ymar-O6uraumm poCCUMCKUX U MHOCTPaHHbLIX SMUTEHTOB, 3@ UCKITIOYEHNEM
CyGOPAVHUPOBAHHBIX U CTPYKTYPHBIX 0BMMraumi

12 178 540,23

PacyeT pa3amepa cobCTBEHHbIX CpeACTB NPOECCMOHANBHOTO YHaCTHMKA PbiHKa
LUEHHbIX 6yMaI’-|/|HBeCTI/IL|VIOHHbIe nauv naeBblX NHBECTULMOHHbIX d)OH,ElOE, a TaKkxe
UEeHHble 6ymarv| WHOCTPAHHbIX SMUTEHTOB, KOTOPbIE B COOTBETCTBUU C NX JIMYHBIM
3aKOHOM OTHOCATCSH K CXeMaM KOJNEKTUBHOIoO MHBECTUPOBAHUA UITU CXeMam
COBMECTHOrO MHBECTVUPOBaHUA Kak ¢ obpasoBaHvem, Tak u 6e3 obpasoBaHus
ropugnyeckoro nuua

PacuyeT pasmepa co6CTBEHHbIX CPEACTB MPO(ECCUOHANBHOTO YHaCTHMKA pbiHKa
LieHHbIX Bymar-MinoTeyHble cepTutukaTbl y4actus

PacueT pasmepa co6CTBEHHbIX CPEACTB MPOECCUOHANBHOTO YHACTHUKA PbIHKA
LieHHbIX Gymar-MHble (DMHaHCOBbIE aKTUBbI, NPEAYCMOTPEHHbIE NoANYyHKTOM 2.1.15
noanyHkta 2.1 YkasaHusi Banka Poccumn

16 531 066,64

OTNOXEHHbIE HanoroBble akTUBbI I'Ide)eCCVIOHaJ'IbHOFO y4acTHuKa B CymMMe, He
ﬂpeBbILLIaIOLLLeIZ OTNOXEHHbIX HAMOroBbIX 06513aTEeNbLCTB I'IpOd)eCCVIOHaﬂI:HOrO
YyYacTHUKa

PacueT pasamepa co6CTBEHHbIX CPEACTB MPOECCUOHANBHOTO YHACTHUKA PbIHKA
LieHHbIX Gymar-HeaBWKMMOe UMYLLECTBO NPOECCHOHANBHOTO Y4acTHUKA,
1Cnonb3yeMoe Ans OCyLLECTBNEHUs NPOdeCCoHanbHON AEATENBHOCTU Ha PbiHKe
LieHHbIX Bymar 1 (Unu) Ans ero ynpaBneHYeckuUx Hyx/, NPUHATOE NPOdECCMOHaNbHLIM
Y4aCTHUKOM K ByXrantepckomy y4eTy B Ka4eCTBe OCHOBHbIX CPEACTB

Ob6nA3aTenbcTBa

DduHaHcoBblE OﬁﬂaaTel’leTBa, oueHnBaemMble Nno cnpaBe,qnleon CTOMMOCTU Yepe3
npubbinb nnu y6bLITOK, B TOM YnCnE:

PacueT pasamepa co6CTBEHHbIX CPEACTB MPOECCUOHANBHOTO YHACTHUKA PbIHKA
LEHHbIX Bymar-crHaHcoBbIe 06si3aTenbCTBa, B 0653aTENLHOM Nopsiake
KnaccuuLmpyeMble Kak OLeHUBaEMbIE MO CrpaBeAnvBoi CTOUMOCTY Yepes npubbinb
WM yBbITOK

qJVIHaHCOBbIe 06ﬂ33TeJ’IbCTEa, KJ'IaCCVId)VILLVIpyeMbIe KakK oueHuBaemble rno
CI'IpaBeﬂﬂI/IBOIZ CTOUMOCTU Yepe3 I'IpVIsbIJ'Ib nwnun yabITOK no YCMOTPEeHWo Here,qVITHOIZ
rHaHCOBOW opraHu3aumm

PacueT pasamepa co6CTBEHHbIX CPEACTB MPOECCUOHANBHOTO YHACTHUKA PbIHKA
LEHHbIX Bymar-®uHaHcoBble 0683aTenbCTBa, OLEHMBAEMBIE N0 aMOPTU3UPOBAHHO
CTOUMOCTW, B TOM YUCIIE:

98 169 032,25

PacuyeT paamepa co6CTBEHHbIX CPEACTB MPO(ECCHOHANBHOTO YHaCcTHMKa pbiHKa
LieHHbIX ByMar-cpefcTBa KNMeHToB

97 642 822,23

Pacuet pasamepa co6CTBEHHbIX CPEACTB MPOECCUOHAMBHOTO YHACTHIKA PbIHKA
LieHHbIX Bymar-kpeauTsl, 3aiMbl U NPOYME NPUBMEYEHHBIE CPEACTBA

223 241,29

PacueT pasmepa co6CTBEHHbIX CPEACTB MPOECCUOHANBHOTO YHaCTHUKA PbiHKa
LieHHbIX GyMar-binyLUEHHbIE JONTOBbIE LieHHbIE Gymaru

PacueT paamepa co6CTBEHHbIX CPEACTB NPOECCUOHANBHOTO YHacTHIKA PbiHKa
LieHHbIX 6ymar-Kpeautopekas 3a[0MmKeHHOCTb

302 968,73

PacueT pasmepa co6CTBEHHbIX CPeACTB MPOMECCUOHANLHOTO Y4aCTHMKA pbiHKa
LeHHbIX 6ymar-O6s3aTenbcTBa BblObIBAIOLMX FPYNM, KNAaccuULMpOBaHHbIX Kak
npeaHasHaveHHbIe AN NPoAaXu

Pacuet pasamepa co6CTBEHHbIX CPEACTB MPOECCUOHANBHOTO YHACTHUKA PbIHKA
LEeHHbIX 6ymar-ObsizaTenbCTBa No BO3HArpaXaeHUsaM paboTHUKam Mo OKOHYaHUU
TPyAOBOW AEATENBHOCTU, HE OrPaHNYEHHBIM (OUKCMPYEMBIMU NaTexamu

PacueT pasmepa co6CTBEHHbIX CPeACTB MPOMECCUOHANLHOTO YHaCTHMKA pbiHKa
LeHHbIX 6ymar-O653aTenbCTBO MO TEKyLLEeMy Hanory Ha npubbinb

1330086,34

PacueT pasamepa co6CTBEHHbIX CPEACTB MPOECCUOHAMNBHOTO YHACTHUKA PbIHKA
LieHHbIX 6ymar-OTnoxeHHble Harnorosble 0bs3aTenbcTBa

PacyeT pa3amepa cobCTBEHHbIX CpeACTB NPOECCMOHANBHOTO YHacTHMKA PbiHKa
LieHHbIX Bymar-Pe3epBbl - oLeHo4YHble 06si3aTenbCcTBa

Pacuet pasamepa co6CTBEHHbIX CPEACTB MPOECCUOHANBHOTO YHACTHUKA PbIHKA
LieHHbIX 6ymar-lpoyne obs3atenscrea

3357155,25

WToro aktmBbl

196 236 098,33

Wroro obsasatenscTea

102 856 273,84

Co6CcTBEHHbIE CpeacTsa

93 379 824,49




