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HanmeHoBaHVe nokasatens 2019-11-30
CtoumocTb
aKTMBOB/0DA3aTENLCTB

AKTUBbI

PacuyeT pasamepa cobcTBEHHbIX CpeacTB NPOdEeCcCMOHANBHOIO Y4acTHUKA PbIHKA LLeHHbIX 6ymar-[leHeXHble cpencTea

npodeccnoHanbHOro y4acTHMKA, Haxo4ALULMEeCs B Kacce 92 329,68

Pacuet pasamepa cobcTBEHHbIX CPeacTB NPOPECCMOHANBHOMO YYaCTHMKA PbIHKA LeHHbIX bBymar-leHeKHble cpeacTsa

nNpodeccMoHaNbHOro Y4acTHUKA U ero KJIMEHTOB, HAXOAALLMECA Ha €ro PAcHeTHbIX CHETAX U CneunanbHbIX 6AHKOBCKUX

cYyeTax B KpeAUTHbIX OpraHM3aumMax U MHOCTPAHHbIX 6aHKax 1501 202,48

PacyeT pasamepa cob6CTBEHHbIX CPeACTB NPOPECCUOHANIBHOIO YYaCTHUKA PbIHKA LLEHHbIX Bymar-LleHeKHble cpeacTBa
npodeccMoHaibHOrO Y4aCTHMKA BO BKAaZAX (£eno3nTax) B KpeAUTHbLIX OPraHM3aLmMax U MHOCTPaHHbIX 6aHKax (3a
UCK/IlOYEHNEM CYy6OPANHUPOBAHHDBIX AEM0O3UTOB), @ TaKKe CyMMbl MPOLEHTOB, NPUUYUTAIOLMXCA NO BKAAAY (Aeno3uTy) Ha
pacyeTHyto gaty

PacyeT pasamepa cob6CTBEHHbIX CPeacTB NPOPECCUMOHANIBHOIO YHaCTHUKA PbIHKA LLEHHbIX 6ymar-paroLeHHble MeTaabl
npodeccMoHasibHOro y4aCTHMKA BO BKAaZAX (4eno3MTax) B KPEAUTHLIX OPraHM3aLMax U MHOCTPaHHbIX BaHKax, a TaKkKe
CYMMbI MPOLEHTOB, NPUUYUTAIOLLMXCA MO BKAAAY (Aeno3uMTy) Ha pacyeTHyto Aaty

PacyeT pasamepa cob6CTBEHHbIX CPeacTB NPOPECCUMOHANIBHOrO YH4aCTHUKA PbIHKA LLEHHbIX 6ymar-ZparoueHHble MeTaabl
npo¢deccMoHaIbHOro Y4aCTHMKA Ha ero cyeTax B KPeAUTHbIX OPraHmU3aLLmaAx

PacyeT pasamepa cob6CTBEHHbIX CPeACTB NPOPECCUOHANIBHOIO YYaCTHUKA PbIHKA LLEHHbIX Bymar-LleHeKHble cpeacTBa
npodeccMoHasbHOroO Y4aCTHMKA, NepeaaHHble Mo A0roBopy LOBEPUTE/ILHOTO YNPABAEHNA YNPaBAAOLEMY U (Man)
WMHOCTPaHHOMY ANLY, MMEIOLLEMY MPABO B COOTBETCTBMM C €r0 IMYHbIM 3aKOHOM OCYLLECTBAATb AEATE/NIbHOCTb MO
yNpaB/AeHUIO LEeHHbIMW Bymaramm

PacueT pasamepa cobCTBEHHbIX CPeaCcTB NPOGECCMOHANIBHOMO YYaCTHMKA PbIHKA LeHHbIX bymar-leHeKHble cpeacTsa
npodeccMoHabHOro Y4aCTHUKA U ero K/IMEHTOB, NepeaaHHble No A0roBopy 0 HpoKepcKkom obcayKMBaHUK BpoKepy u
(nnn) nHocTpaHHOMY AKULLY

110015 248,16




PacueT pasamepa cobCTBEHHbIX CPeaCcTB NPOdECCMOHANIbHOMO YYacTHMKA PbIHKA LeHHbIX bymar-leHerKHble cpeacTBa
npodeccMoHanbHOro y4acTHUKA U ero KAMEHTOB, NepeaaHHble B obecneyeHne UCnoaHeHMA 06A3aTenbCTs
npodeccrnoHanbHOro y4acTHMKa 1 (MAKN) ero KANEHTOB, BKAOYAA UHAMBUAYANbHOE U KOJIIEKTUBHOE KINUPUHTOBOE
obecneyeHune

15628 635,19

PacueT pasamepa cOBCTBEHHbIX CPeACTB NPOGECCUOHAIbHOIO YYaCTHUKA PbIHKA LIEHHbIX Bymar-lparoueHHble meTansbl
NPogecCMOHaIbHOro Y4acTHWMKa, NepeaaHHble B obecneyeHme ncnosiHeHnsa 0643aTesibeTs NPoPeccMoHaIbHOro
YYaCTHUKa, BK/OYaA UHAMBUAYANbHOE U KOIJIEKTUBHOE KIMPUHroBoe obecneyeHune

1618 934,00

PacueT pa3mepa cOBCTBEHHbIX CPEACTB NPOPECCUOHAIbHOIO YYaCTHUKA PbIHKA LLeHHbIX Bymar-LleHHble 6ymaru
NPogEeCcCMOHaNIbHOIo Y4acTHWKa, NepeJaHHble B obecneveHme ncnosiHeHnsa 06A3aTesibeTs NPoPeccMoHaIbHOro
YYaCTHMKA, BK/IOYaA UHAMBUAYANbHOE U KOJIJIEKTUBHOE KIMPUHroBoe obecneyeHune

31920 456,55

PacueT pasamepa cobCTBEHHbIX CPeACTB NPOodEeCCUOHAIbHOIO YY4aCTHUKA PbiHKA LieHHbIX bymar-[ebuTtopckasn
324,0/1KEHHOCTb MO BbinaaTe NPodeccMoHaNbHOMY YY4aCTHUKY BO3HArpaXkAeHU U BO3MELLEHWMIO PAacXO40B MO 4OroBOpam
0 BO3ME34HOM OKa3aHWW ycayr

23 854,00

PacueT pasamepa cobcTBEHHbIX CpeAcTB NPOdEeCcCMOHANbHOr0 Y4acTHUKA PbIHKA LLeHHbIX bymar-ebutopcKas
3a[0/1}KEHHOCTb MO NiaTe, B3MMAaeMOW PEFMCTPATOPOM C 3aPErMCTPUPOBAHHbIX /1ML, 32 NPOBEAEHWE onepaL it No
JIMLLEBbIM CYETAM M 33 NpeaocTaB/ieHne MHGopMaLUn U3 peecTpa BaLeIbLEB LEHHbIX Bymar (a1 npodeccnoHanbHbIX
YYaCTHUKOB, ABAAIOLMXCA PErMCTPaTOpamMm)

PacueT pasamepa cobCcTBEHHbIX CpeacTB NPOGEeCcCMOHANbHOr0 YYacTHUKA PbIHKA LLeHHbIX 6ymar-MaprKuHanbHble 3aiiMbl,
npeaocTaBNeHHble KANEHTamM NPOPECCUOHANBHOIO YYaCTHNKA, MMEIOLLLETO IMLLEH3MUIO Ha OCYLLECTBAEHNE BPOKEePCKoW
[eATeNbHOCTU, OTHECEHHbIM B COOTBETCTBUM C JOFOBOPOM O HPOKEPCKOM 06C/YKMBAHMM K KAaTEFOPUMN KIMEHTOB C
0CcobbIM YPOBHEM pPUCKa

PacueT pasamepa cobCcTBEHHbIX CpeacTB NPOGEeCcCMOHANbHOr0 YYacTHUKA PbIHKA LLeHHbIX 6ymar-MaprKuHanbHble 3aiiMbl,
npeaocTaBNeHHble KANEHTamM NPOPECCUOHANBHOIO YYaCTHNKA, MMEIOLLLETO IMLLEH3MUIO Ha OCYLLECTBAEHNE BPOKEePCKoW
[eATeNbHOCTN, OTHECEHHbIM B COOTBETCTBUM C LJOFOBOPOM O BPOKEPCKOM 06CNYKMBAHUM K KAaTEFOPUUN KIMEHTOB CO
CTaHAAPTHLIM YPOBHEM PUCKA UIM KAaTEFOPUM KIMEHTOB C NOBbLILIEHHbIM YPOBHEM PUCKA

PacyeT pasmepa co6CTBEHHbIX CPeACTB NPOPECCUMOHANBHOIO YYaCTHUKA PbIHKA LLEHHbIX ByMar-AKLUUN POCCUMCKMX
SMUTEHTOB, ABMAOLMXCA NYOJMYHBIMU aKLMOHEPHBIMM 06LLECTBAMM, U aKLMKN MHOCTPAHHbIX SMUTEHTOB, A TaK»Ke
[OEeN03UTapHble PACMMCKU Ha HUX

2282 409,83

PacueT pasamepa cobCcTBEHHbIX cpeacTB NPOdeccCMoHaNbHOro Y4acTHUKA PbIHKA LLeHHbIX 6ymar-O6anraumm poccuinckmnx m
WMHOCTPaHHbIX SMUTEHTOB, 32 UCKAOYEHMEM CYBOPAMHUPOBAHHbIX M CTRYKTYPHbIX 06AUraLmi




PacyeTt pasmepa co6CTBEHHbIX CPeAcTB NPOdECCUMOHANBHOIO YY4aCTHUKA PbIHKA LLEHHbIX Bymar-MIHBECTULMOHHbIE Nau
naeBbIX MHBECTULMOHHbIX GOHA0B, @ TaK¥Ke LLEeHHble ByMarn MHOCTPaHHbIX SMUTEHTOB, KOTOPbIE B COOTBETCTBUM C UX
JINYHbIM 3aKOHOM OTHOCATCA K CXEMaM KOIJIEKTUBHOFO MHBECTUPOBAHMA UAN CXEMAM COBMECTHOFO MHBECTMPOBAHMA Kak
c obpasoBaHMeM, Tak 1 6e3 06pa3oBaHKA LOPULMYECKOrO ML

PacyeT pasamepa cobCTBEHHbIX CPeAcTB NPOPECCUOHANIBHOIO YY4aCTHUKA PbIHKA LLEeHHbIX Bymar-MnoTeyHble cepTuduKaThbl
yyactua

PacueT pasamepa cobcTBEHHbIX CPeaCcTB NPOPECCMOHANBHOMO YYaCTHMKA PbIHKA LieHHbIX 6ymar-UHble ¢puHaHCOBbIE
AKTUBbI, NpeayCcMOTpPeHHble nognyHKTom 2.1.15 nognyHKTa 2.1 YKkasaHua baHka Poccum

37924 226,87

OTNI0XKEeHHble HaNoroBble akTUBbI MPOhEcCMOHaNbHOMO YYaCTHMKa B CYMME, He NPEBbILLAOLLEN OTN0MKEHHbIX Ha10TOBbIX
06s3aTenbCcTB NPodeCcCMOHaNbHOMO Y4aCTHUKA

6 358 700,31

PacyeTt pasamepa cob6CTBEHHbIX CPeacTB NPOPECCMOHANbHOIO YY4aCTHUKA PbIHKA LEHHbIX Bymar-HeaBuxKnmoe MMyLLECTBO
npodeccMoHanbHOro y4acTHUKA, UCMO/Ib3YEMOE A/ OCYLLECTBEHNA NPOPECcCUOHAbHOMN AEATENBHOCTU Ha PbIHKE
LEHHbIX Bymar u (Mnun) ans ero ynpaBaeHYeCKMX HYXA, NPUHATOE NPOdECCMOHANbHBIM YY4aCTHUKOM K Byxraatepckomy
YYeTy B KauecTBe OCHOBHbIX CPeacTB

16 127 366,58

O6a3aTenbcTea

®urHaHcoBble 0643aTeNbCTBA, OLLIEHWUBAEMbIE MO CNPaBea/IMBON CTOMMOCTU Yepes Npubbisib UK yObITOK, B TOM YnUCAe:

9733 656,02
PacueT pasmepa cobCcTBEHHbIX CPEACTB NPOdECCUOHANIBHOIO YYaCTHUKA PbIHKA LLeHHbIX bymar-¢ouHaHcoBsble
06a3aTenbcTBa, B 06A3aTeIbHOM MopaaKe KaaccuduLmpyemMble Kak OLEHMBAEMbIE MO CNPaBeANNBON CTOMMOCTM Yepes
nNpubbINb NN YObITOK 9733 656,02

¢dMHaHcoBble 06A3aTeNbCTBa, KAaccudULMPyEMbIE KaK OLLeHMBAEMbIe MO CrpaBeaMBOM CTOMMOCTM Yepe3 Npubbiib nau
yObITOK NO YCMOTPEHMUIO HEKPEeAUTHON PUHAHCOBOM OpPraHU3aLnm

PacyeT pasamepa cob6CTBEHHbIX CPeAcTB NPOPECCMOHANIBHOIO YHaCTHUKA PbIHKA LLEHHbIX Bymar-drMHaHCoBbIe
06a3aTeNbCTBa, OLEHNBAEMbIE MO aMOPTU3MPOBAHHOM CTOMMOCTH, B TOM YMCE:

35920 262,55

Pacuet pasmepa COBCTBEHHbIX cpencrs I'IpOd)eCCMOHaﬂbHOI'O Y4aCTHUKa pblHKa UEHHbIX 6ymar—cpep,CTBa KINEeHTOoB

35214 034,03

PacyeTt pasamepa co6CTBEHHbIX CpeacTB NPOdeCcCMOHaNbHOrO YHaCTHUKA PbIHKA LEHHbIX Bymar-KpeamuTbl, 3aliMbl M Npoyme

npuBaeYEeHHbIe CpeacTBa 123 750,00
PacueT pasamepa cobCTBEHHbIX CPeaCcTB NPOdECCMOHANBHOMO YYaCTHMKA PbIHKA LieHHbIX 6yMar-BbinyLLeHHble fOTOBble

LeHHble bymaru

PacueT pasamepa cobCTBEHHbIX CPeaCcTB NPOodECCMOHANBHOMO YYacTHMKA PbIHKA LieHHbIX bymar-KpeguTopcKas

3340/1)KeHHOCTb 582 478,52




PacueT pasamepa cobCTBEHHbIX CPeACTB NPOdECCUOHANbHOIO YY4aCTHUKA PbIHKA LieHHbIX Bymar-O6sa3aTenscrea
BbI6GbIBAIOLLMX FPYMM, KNACCMPULIMPOBAHHBIX KaK NMpeaHasHaueHHble A8 NPpoaaxu

PacueT pa3amepa cobCTBEHHbIX CPeACTB NPOGECCUOHAIbHOIO YY4aCTHUKA PbIHKA LieHHbIX Bymar-O65a3aTenbCTBa no
BO3HarpakaeHUAM paboTHNKaM NO OKOHYaHWU TPYA0BON AEATENIbHOCTU, HE OrpaHNUYEHHbIM GUKCUPYEMbIMU NAATEKaMU

Pacyet pa3amepa cobCTBEHHbIX CPeAcTB NPOPECCUOHANIbHOrO YH4aCTHUKA PbIHKA LLeHHbIX Bymar-O6s3aTe1bcTBo No
TeKyllemMy Hanory Ha npubbinb

Pacuer pa3mepa COBCTBEHHbIX cpencrts I'IpOd)ECCVIOHaanOI'O Y4aCTHUKa pblHKa UEHHbIX 6yMaI'-OTI10)'KeHHbIe Ha/orosbie

obAsaTenbcTBa 6 358 700,31
PacueT pasamepa cobcTBEHHbIX cpeacTB NPodheccMoHaNbHOro YYacTHUKA PbiHKA LLEeHHbIX 6ymar-Pe3epBbl - OLeHOYHbIEe
obAsaTenbCcTBa
PacueT pasamepa cobcTBEHHbIX cpeacTB NPOoheccMoHaNbHOro y4acTHUKA PbiHKA LLeHHbIX bymar-MNpoune obasatenbCcTBa

3218551,46
Utoro aktnesos 223 493 363,65

Utoro naccusos

55231 170,34

Paamep cobcTBEHHDbIX CpeacTB

168 262 193,31




