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CTonMoCTb aKkTUBOB/0GS3aTENLCTB

AKTUBbI

PacueT pasmepa cobCTBEHHbIX CPEACTB NPOGECCMOHAIbHOMO YYACTHUKA PbIHKA
LeHHbIX 6ymar-leHexHble cpeacTa NpodeccroHaNbHOro y4acTHMKa, Haxoaalmecs
B Kacce

Pacyet paamepa cobCTBEHHbIX CPEACTB MPOGECcCUOHAIbHOO YHaCTHMKA PbIHKA
LeHHbIX 6ymar-fleHexkHble cpeAcTBa NPodeccUoHaibHOMo y4acTHUKA U ero
KNMEHTOB, HaXO4ALLMECA HA €ro PacyeTHbIX CYETaxX U CreLmaibHbIX 6aHKOBCKMX
CYeTax B KPeAUTHbIX OPraHU3aLMAX U MHOCTPAHHbIX GaHKax

7216 739,03

PacueT paamepa cobCTBEHHBIX CPEACTB NPOPECCMOHANBHOIO YYaCTHUKA PbIHKA
LeHHbIX 6ymar-leHexkHble cpeacTBa NpodeccroHaNnbHOro y4acTHMKA BO BKAAZaX
(ZenosuTax) B KpeAUTHbIX OPraHM3aLLMAX U MHOCTPaHHbIX 6aHKax (3a UCKIYEHNEM
cy60pAMHUPOBAHHbIX AEMO3UTOB), @ TaKKE CYMMbI MPOLEHTOB, MPUYMUTAIOLMXCA MO
BK/aZy (4EeN03nTy) Ha pacyeTHyto AaTy

8763042,74

PacueT pasmepa cob6CTBEHHbIX CPEACTB NPOPECCMOHAIbHOMO YYaCTHUKA PbIHKA
UeHHbIX bymar-paroueHHble MeTanbl NPodeccMoHaibHOro y4acTHWKa BO BK/1adax
(aenosuTax) B KpeAUTHbIX OPraHM3aLMAX U MHOCTPaHHbIX 6aHKax, a TakKe CYMMbI
NPOLEHTOB, MPUUYUTAIOLLMXCA NO BKAAAY (4EN03MTY) Ha pacyeTHyto AaTy

PacueT pasmepa cobCTBEHHbIX CPEACTB NPOPECCMOHAIbHOMO YYaCTHUKA PbIHKA
LeHHbIX 6ymar-lparoueHHble MeTasibl NPOhEeCCMOHaNbHOMO yYacTHUKA Ha ero
cyeTax B KPeAWTHbIX OpraHU3aumax

PacyeT pasmepa cobCTBEHHbIX CPEACTB NPOGECCUOHAIbHOO YHaCTHMKA PbIHKA
LleHHbIX Bymar-[leHexHble cpeacTBa NPodeCccMOHaNbHOMo YY4acTHUKA, NepeaHHble
Mo 4,0roBopy AOBEPUTE/ILHOIO YNPABAEHWA YNPABAAIOWEMY U (MAKN) MHOCTPAHHOMY
Ly, UMetoLLLeMy NPaBo B COOTBETCTBUM C €0 JIMYHbIM 3aKOHOM OCYLLECTBAATL
AeATeNIbHOCTb MO YNPaBAEHMIO LEeHHbIMM Bymaramm

121 816,82

PacueT pasmepa cob6CTBEHHbIX CPEACTB NPOGECCMOHAIbHOMO YYaCTHUKA PbIHKA
LeHHbIX 6ymar-leHexHble cpeacTBa NpodeccroHabHOro y4acTHUKa U ero
K/IMEHTOB, NepeAaHHble Mo A0roBopy 0 6poKepcKom 06CyKMBaHUKN BPoKepy U (Maun)
WHOCTPaHHOMY 1LYy

342 798,50

PacueT pasmepa cobCTBEHHbIX CPEACTB NPOGECCUOHAIbHOMO YHaCTHMKA PbIHKA
LleHHbIX Bymar-eHexHble cpeacTBa NPodeccMoHanbHOro yYacTHUKA U ero
KNMEHTOB, NepegaHHble B obecneyeHune MCNoHEHNUA 06A3aTeNbCTB
npodeccroHanbHOro yHacTHWKaA U (MK) ero KAMEHTOB, BKAOYas MHANBUAYANbHOE U
KOJINEKTUBHOE KAMPUHIOBOe obecrneyeHme

PacueT pasmepa cobCTBEHHBIX CPEACTB NPOGECCMOHANBHOMO YYaCTHUKA PbIHKA
LieHHbIX 6ymar-paroueHHble MeTanbl NPOdECCMOHANbHOIO YYaCTHUKA,
nepegaHHble B obecneyeHume UcnoHeHus 06s3aTenbeTB NPodeccMoHaNbHOro
YYaCTHWKA, BKAOYAA UHAMBUAYANBHOE U KONNEKTUBHOE KIMPUHTOBOE obecneyeHne

PacueT pasmepa cobCTBEHHBIX CPEACTB NPOGECCMOHANBHOMO YYaCTHUKA PbIHKA
LieHHbIX bymar-LieHHble 6ymary npodeccMoHasbHOro Y4acTHUKA, NepeaaHHbIe B
obecneyeHne UCNONHEHMA 06593aTeNbCTB NPOdECCUOHANBHOTO YY4aCTHMKA, BK/IOYasn
WHAMBUAYANbHOE U KOIIEKTUBHOE KIMPUHIOBOE obecneyeHne




PacueT paamepa cobCTBEHHBIX CPEACTB NPOPECCMOHAIBHOTO YYACTHUKA PbIHKA
LeHHbIX 6ymar-[e6butopckas 3a40MKEHHOCTb MO BbiNAaTe NpodeccnoHasbHOMY
YYaCTHWKY BO3HArpaxKAeHU U BO3MELLEHWIO PAacXoA0B Mo A0roBopam o
BO3ME34,HOM OKa3aHWu ycayr

16 396 864,93

PacueT pasmepa cobCTBEHHBIX CPEACTB NPOGECCMOHANbHOMO YYaCTHUKA PbIHKA
LeHHbIX 6ymar-[ebutopckasn 3a40/KEHHOCTb MO NAaTe, B3MMAEMOM perncTpaTopom
C 3aPErMCcTPMPOBAHHbIX /1ML, 33 NPOBEAEHME ONepaLMii No AULEBLIM CYETAM U 33
npeaocrasneHne nHbopmaumumn U3 peectpa BAageblies LeHHbIX Bymar (aaa
npodeccroHaibHbIX YHaCTHUKOB, ABNAIOLIMXCA PErMCTpaTopamm)

Pacyet paamepa cobCcTBEHHbIX CPEACTB MPOGECcCUOHAIbHOO YHaCTHMKA PbIHKA
LeHHbIX 6ymar-MapskuHasibHble 3aliMbl, NPEeA0CTaBEHHbIE KUEHTaM
npodeccroHanbHOro yHacTHWMKA, UMEIOLLEro NLEH3MIO HA OCYLLECTBEHME
6POKEPCKON A,eATeNIbHOCTU, OTHECEHHbIM B COOTBETCTBUU C 4OFOBOPOM O
6pOKepPCKOM 06CNYKMBAHUM K KAaTErOPUM KAMEHTOB C 0COBLIM YPOBHEM PUCKA

PacueT pasmepa cobCTBEHHbIX CPEACTB NPOGECCMOHAIbHOMO YYACTHUKA PbIHKA
LeHHbIX 6ymar-MapskuHasibHble 3aliMbl, NPeA0CTaBAeHHbIE KUeHTam
nNpodeccroHabHOrO YY4aCTHMKA, MMEIOLLETO JIMLEH3MIO HA OCYLLECTB/IEHME
6POKEPCKON AeATeNIbHOCTM, OTHECEHHbIM B COOTBETCTBUU C A4OFOBOPOM O
6pOKEPCKOM 06CAYKMBAHWUM K KaTErOPUN KIMEHTOB CO CTaHAAPTHLIM YPOBHEM pUCKa
WM KaTeropum KAMEHTOB C NOBbILIEHHbIM YPOBHEM PUCKa

PacueT pasmepa cobCTBEHHbIX CPEACTB NPOPECCMOHAIbHOMO YYaCTHUKA PbIHKA
LEeHHbIX 6yMar-AKLUN POCCUINCKUX SMUTEHTOB, ABNAIOLMXCA MYBANYHBIMM
aKUMOHEPHbIMM 061LecTBaMM, U aKLMU MHOCTPAHHbIX SMUTEHTOB, a TaKXe
[eno3nTapHble PacnmCKuM Ha HUX

PacueT paamepa cobCTBEHHBIX CPEACTB NPOPECCMOHANBHOIO YYACTHUKA PbIHKA
LeHHbIX 6ymar-O611Mraumm poccMMCcKUX U MHOCTPAHHbBIX SMUTEHTOB, 33 UCK/IIOYEHUEM
Cyb60pPANHNPOBAHHbIX U CTPYKTYPHbIX 06auraLmi

537136 020,17

PacueT pasmepa cob6CTBEHHbIX CPEACTB NPOPECCMOHAIbHOMO YYaCTHUKA PbIHKA
LEeHHbIX ByMar-MHBECTULMOHHbIE Mau NaeBbiX UHBECTULMOHHbIX GOH/O0B, a TaKKe
LeHHble 6ymary MUHOCTPAHHbIX SMUTEHTOB, KOTOPbIE B COOTBETCTBMM C UX JIMYHbBIM
3aKOHOM OTHOCATCA K CXeMaM KOJIIEKTUBHOFO MHBECTUPOBAHUA AN CXeMam
COBMECTHOTO MHBECTMPOBaHMA Kak c 06pa3oBaHneM, TaKk 1 6e3 o6pasoBaHuA
IOPUANYECKOro 1La

PacyeT pasmepa cobCTBEHHbIX CPEACTB NPOGECCUOHAIbHOO YHaCTHMKA PbIHKA
LleHHbIX Bymar-MnoTeyHble cepTUdMKaTbl y4acTus

PacueT pasmepa cobcTBEHHbIX CPeAcTB NPOdECCMOHANbHOIO YY4aCTHUKA PbIHKA
LeHHbIX 6ymar-UHble GUHaHCOBbIE aKTWBbI, MPeAyCMOTPEHHbIe NoAnyHKTom 2.1.15
noanyHkra 2.1 YkasaHua baHka Poccun

OTNnoXeHHble HaNOroBble aKTUBbI I'IpO(beCCMOHaJ'IbHOI'O Y4aCTHUKa B Cymme, He
I'IpEBbILLlaPOLLI,eVI OT/IO¥KEHHbIX HA/IOTOBbIX 06A3aTeNbCTB npod)eccvaaanoro
Y4aCTHUKa

PacueT pasmepa cobCTBEHHBIX CPEACTB NPOGECCMOHANBHOMO YYaCTHUKA PbIHKA
LleHHbIX Bymar-HeaBUKMMOE MMYLLLECTBO NPOGECCMOHAIBHOTO YYACTHUKA,
MCNONb3YEMOE A/ OCYLLECTBAEHUA NPOGECCMOHANbHON AEATENIbHOCTU HA PbIHKE
LieHHbIX Bymar v (nau) ans ero ynpaBAeHYECKUX HYKA, NPUHATOE
npodeccroHabHbIM Y4aCTHUKOM K ByXranTepcKomMy y4YeTy B Ka4ecTBe OCHOBHbIX
cpeacTs

0O6s3aTenbCTBa

duHaHcoBble 06A3aTeNbCTBA, OLEHMBAEMbIe NO CNpaBea/IMBOM CTOMMOCTM Yepes
npubbIab NAK YObITOK, B TOM YMCAE:

PacueT pasmepa cobCTBEHHBIX CPEACTB NPOGECCMOHANBHOMO YYaCTHUKA PbIHKA
LieHHbIX bymar-ouHaHcoBble 06A3aTeNbCTBa, B 06A3aTENBHOM NOPAAKE
KnaccuduLMpyemble KaK OLLeHMBaemMble Mo CrpaBesMBOI CTOMMOCTU Yepes
npubbIab AN YObITOK




dUrHaHCcoBble 0643aTeNbCTBA, KNAaccMPULMpPyeMbIe KaK OLeHMBAaEMbIE NO
CnpaBes/IBOM CTOMMOCTU Yepes NpubbLIb UK YOBITOK MO YCMOTPEHUIO
HeKpeaUTHOW GUHAHCOBOWM OpraHM3aLmm -

PacueT pasmepa CO6CTBEHHbIX CPEACTB NPOPECCMOHANbHOIO YHaCTHMKa PbIHKA
LleHHbIX Bymar-®rHaHcoBble 0693aTeNbCTBa, OLEHUBAEMbIE MO aMOPTU3MPOBAHHOM

CTOMMOCTH, B TOM YucCe: 7 600 389,90
Pacuet paamepa cobcTBEHHBIX CpeAcTB NPOGECCMOHANBbHOMO YHaCTHUKA PbiHKA
LEeHHbIX bymar-cpeficTBa KIMEHTOB 5793 206,47

PacueT paamepa cobCTBEHHBIX CPEACTB NPOPECCMOHANIBHOTO YYACTHUKA PbIHKA
LeHHbIX 6ymar-kpeguTbl, 3aiMbl U NPOYME NPUBIEYEHHbIE CPEACTBA -

PacueT paamepa cobCTBEHHBIX CPEACTB NPOPECCMOHANIBHOIO YYACTHUKA PbIHKA
LieHHbIX 6yMar-BbinyLleHHbIe 40/roBble LieHHble Bymaru -

PacueT pasmepa cobcTBEHHbIX CPeACTB NPODECCMOHANBHOIO Y4aCTHUKA PbIHKA
LeHHbIX bymar-KpeguTopcKkana 3a401KeHHOCTb 1807 183,43

PacueT paamepa cobCTBEHHBIX CPEACTB NPOPECCMOHANIBHOIO YYACTHUKA PbIHKA
ueHHbIX 6ymar-0653aTesIbcTBa BblBbIBAOLLMX FPYMM, KNAacCUOULMPOBAHHbIX KaK
npefHasHa4YeHHble A8 NPOAANKM -

PacueT pasmepa cobCTBEHHbIX CPEACTB NPOGECCUOHAIbHOO YHaCTHMKA PbIHKA
LeHHbIX 6ymar-06s3aTesIbCTBa MO BO3HArpaMAeHUAM paboTHUKaM MO OKOHYaHWUM
TPYAOBOM AEATENbHOCTM, HE OrpaHMYEHHbIM GUKCUPYEMbIMU MIaTeXamu

PacyeT pasmepa cobCTBEHHbIX CPEACTB NPOGECCUOHAIbHOO YHaCTHMKA PbIHKA

LeHHbIX 6ymar-0O653aTeNIbCTBO MO TEKYLLEMY Hanory Ha NpubbINb 197 805,00
PacueT pasmepa cobcTBEHHbIX CPeACTB NMPOdECCMOHANbHOIO YY4aCTHUKA PbIHKA
LeHHbIX 6ymar-OTn0KeHHble Hanorosble 06a3aTebcTBa 1247 160,00

PacyeT pasmepa cobCTBEHHbIX CPEACTB NPOGECCUOHAILHOO YHaCTHMKA PbIHKA
LeHHbIX 6ymar-Pe3epBbl - OLeHOYHble 06A3aTeNbCTBa -

PacyeT pasmepa cobCTBEHHbIX CPEACTB NPOGECCUOHAILHOO YHaCTHMKA PbIHKA

LeHHbIX 6ymar-Mpoyne obsA3aTenbCTBa 9433 616,69
MTOro akTMBOB 569 977 282,19
WToro naccusoB 18 478 971,59

Pasmep cobcTBEHHbIX CPeacTs 551498 310,60




