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HanmeHoBaHue nokasarens

2019-09-30

CtoumocTb

akTuBoB/0bs13aTENLCTB

AKTUBbI

Pacuet pasmepa cobBCTBEHHbIX cpeAcTB NpodeCccnoHanbLHoro yHacCTHUKa pbiHKa
LleHHbIX 6yMaF-,D,eHe)KHbIe cpefcTea NpogeccrmoHanbHoro y4acTHUKa, Haxogdlwmeca B
Kacce

62,480.71

PacueT pa3mepa cob6CTBEHHBIX CPeACcTB NPOECCMOHANBHOIO YYacTHUKA pbiHKa
LieHHbIX Bymar-[leHexHble cpeacTBa NpodeCccnoHanbHOro y4acTHUKa U ero KIMEHTOB,
HaxoAsLUMEeCs: Ha ero pacYeTHbIX CYeTax U creumanbHbiX 6aHKOBCKMX CHETAX B
KPEAUTHBLIX OPraHU3aumMsiX U MHOCTPaHHbIX BaHKax

3,730,552.91

PacueT pa3amepa cob6CcTBEHHBIX CPeACTB NPOMECCMOHANBHOIO YHaCTHUKA PbiHKa
LieHHbIx Bymar-[leHexHble cpeacTBa NpoeccnoHanbHOro y4acTH1Ka BO BKNaaax
(menosuTax) B KpeaAUTHbIX OpraHM3aumsx 1 MHOCTPaHHbIX BaHkax (3a UCKITIoYEeHEM
CybopAVHMPOBaHHbIX AEMNO3NTOB), @ TakKe CYMMbl MPOLEHTOB, MPUYUTAIOLLMXCS MO
BKMagy (4eno3nTy) Ha pacyeTHyo AaTy

0.00

PacueT pa3mepa co6CTBEHHBIX CPeACTB NPOMECCMOHANBHOIO YYacTHUKA pbiHKa
LieHHbIX Bymar-[paroueHHble MeTanbl NPOeCCMOHaNbLHOMO y4acTHUKa BO BKMagax
(menosuTtax) B KpeOMTHbIX OpraHn3aLusix U MHOCTPaHHbIX 6aHKax, a TakKke CyMMbI
NPOLIEHTOB, NMPUYUTAIOLLMXCS NO BKIaAy (BENO3UTY) Ha pacyeTHYo AaTty

0.00

Pacuet pasmepa cobcTBEHHbIX CpeacTB MPOECCUOHANBHOrO y4acTHUKA PbIHKa
LieHHbIX Bymar-[iparoLieHHble MeTannbl NPodheCCMOHanbHOro y4acTHUKa Ha ero cyeTax
B KpeOMTHbIX OpraHn3aLusax

0.00

PacueT pasmepa co6CTBEHHbBIX CPEACTB NPO(ECCMOHANBHONO YYaCTHUKA PbiHKa
LieHHbIX ByMmar-[leHexHble cpeacTBa NpodecCcMoHarnbHOMO y4acTHUKa, NepeaaHHble no
[10roBOPY [OBEPUTESNILHOO YNPaBReHUs yNpaensiolemy v (M) MHOCTpaHHOMY Ny,
VIMEIOLLIEMY MPABO B COOTBETCTBUM C €0 JINYHBIM 3aKOHOM OCYLLIECTBIIATH
[IEATENLHOCTb M0 YNPAaBMNEHNIo LeHHbIMK GyMaramm

0.00

PacueT pa3amepa cob6cTBEHHBIX CPeACTB NPOMECCMOHANBHOIO YHacTHUKA PblHKa
LieHHbIXx Bymar-[leHexHble cpeacTBa NpoeCccoHanbHOro Y4acTHUKA U €ro KIIMEHTOB,
nepefaHHbIe NO JOroBopy 0 Bpokepckom obcnyxmBaHum Gpokepy v (1nu)
WHOCTPaHHOMY nuuy

5,090,828.86

PacyeTt pasmepa cobCTBEHHbIX CpeAcTB MPOMECCHOHANBHOMO YYaCTHUKA PbiHKa
LieHHbIX Bymar-[leHexHble cpeAcTBa NPogeccnoHanbHOro y4acTHUKA U ero KIUEHTOB,
nepefaHHble B 0b6ecrnevyeHne NcnonHeHnst 0ba3arenscTB NPodeccnoHanbHOro
y4acCTHUKa W (MnK) ero KMMEeHTOB, BKIOYas MHAMBUAYaNbHOE 1 KOMNEKTUBHOE
KnMpuHroBoe obecneyeHne

12,938,789.18

PacyeTt pasmepa cobCTBEHHbIX CpeACcTB NPOMECCHOHANBHOMO YYaCTHUKA PbIHKa
LieHHbIX Bymar-[iparoLeHHble MeTanmnbl NPoheCcCcMoHanbHOro y4acTHuKa, nepeaaHHble
B obecneyeHne UCrNonHeHns obsa3aTenbCTB NPOECCMOHANbHOIO y4acTHMKA, BKoYas
VHAMBKAYanNbHOE N KONNEKTUBHOE KIMPUHroBoe obecrnevyeHve

0.00,

PacueT pa3mepa cob6CcTBEHHBIX CPeACTB NPOMECCUOHANBHOIO YHacTHUKA PbiHKa
LieHHbIX 6ymar-LieHHble 6ymary npodeccnoHanbHOro y4acTHuKa, nepegaHHble B
obecneyeHve ncnonHeHns 0653aTenbCTB NPOdECCMOHANLHOTO Y4acTHUKA, BKIOYas
VHAMBKAYanNbHOE W KONMEKTUBHOE KIMPUHroBoe obecneyeHve

0.00

PacuyeT pa3mepa cob6CTBEHHbIX CPEACTB NPOECCUOHANBHOIO YYaCTHUKa pbiHKa
LieHHbIX Bymar-[ebutopckasi 3a40/MKEHHOCTb MO BbiNfiate NpodeccroHanbHoMy
Y4aCTHUKY BO3HArpaXKaeHUin 1 BO3MELLIEHWIO PacXoA0B Mo AOrOBOPaM O BO3ME3AHOM
oKasaHuu ycnyr

856,194.09

PacuyeTt pa3mepa cobCTBEHHbIX CpeACcTB NPOtECCHOHANBHOMO YYacTHUKA pPbiHKa
LieHHbIX Bymar-[lebutopckasi 3agomkeHHOCTb Mo nnarte, B3MMaeMON perncTpatopom ¢
3aperncTpMpoBaHHbIX 1L, 3a NPOBEAEHNE OnepaLyii Mo NULEBLIM CHeTaM U 3a
npefocTaBrieHve MHOPMaLMn M3 peectpa BrnagenbLeB LieHHbIX bymar (ans
NPOodECCUOHAIbHBIX Y4aCTHUKOB, SBMAIOLWMNXCA pernctpatopamm)

0.00

PacueT pasmepa co6CTBEHHbIX CPeACTB NPOECCUOHANBHOMO Y4aCTHUKA PhIHKa
LieHHbIXx Bymar-MapuHanbHble 3aliMbl, NPEAOCTaBNEHHbIE KIIMEHTaM
npogeccnoHanbHOro y4acTHUKa, MMEIOLLEro NMLIEH3NI0 Ha OCYLLECTBIIEHNe
BpoKePCKON AeATENBHOCTU, OTHECEHHBIM B COOTBETCTBUM C JOTOBOPOM O GPOKEPCKOM
06CnyXunBaHUK K KaTeropum KIMEHTOB € 0COBLIM YPOBHEM puUcka

0.00

Pacuet pasmepa cobCcTBEHHbIX CPeACTB MPOECCUOHANBHOIO y4aCTHUKA PbIHKa
LeHHbIX Bymar-MapxuHanbHble 3aiMbl, NPe4OCTaBMNEHHbIE KIMeHTam
NpodEeCCUOHANBHOTO Y4aCTHUKA, UMEIOLLIETO NLIEH3UIO Ha OCYLLECTBEHNE
BpokepcKkor AeATENbHOCTU, OTHECEHHbIM B COOTBETCTBMWN C JOFOBOPOM O Gpokepckom
0o6CnyXnBaHUM K KaTeropun KNMEHTOB CO CTaHAAPTHLIM YPOBHEM pUCKa U KaTeropum
KIMEHTOB C MOBbILLEHHBLIM YPOBHEM pUcka

0.00




Pacuet pasmepa CcoBCTBEHHbIX cpeAcTB NpodeCcCcroHanbLHOro yYacCTHUKa pblHKa
LleHHbIX 6yMaF-AKLl,VII/1 POCCUNCKMX SMUTEHTOB, SBNSIOLLNXCH I'Iy6]'IW-IHbIMVI
aKLUMOHEPHbIMU obLecTBamu, U akumm WHOCTPAHHbIX SMUTEHTOB, a TakKXe
Aeno3nTapHble Pacnucku Ha HUX

7,786,158.63

PacyeT pa3mepa cobCTBEHHbIX CPEACTB NPOECCUOHANBHOIO yYacTHUKa pbiHKa
LieHHbIX Bymar-Obnuraumm pocCUNCKUX U MHOCTPAHHbIX SMUTEHTOB, 3@ UCKIYEHUEM
Ccy60OpANHMPOBAHHBIX U CTPYKTYPHbIX 0bnurauumi

0.00

PacueT pa3amepa cob6CcTBEHHBIX CPeACTB NPOMECCMOHANBHOIO YHaCTHUKA PbiHKa
LieHHbIX Bymar-MHBeCTULIMOHHBIE Nan NaeBbiX MHBECTULIMOHHBIX (DOHAOB, @ Takke
LieHHble ByMary MHOCTPaHHbIX SMUTEHTOB, KOTOPbIE B COOTBETCTBUM C UX JIMYHBIM
3aKOHOM OTHOCSITCSl K CXeMaM KOJIEKTVBHOIO MHBECTMPOBaHWS UMK CXxemam
COBMECTHOIO MHBECTMPOBAHNS Kak ¢ obpa3oBaHuneM, Tak u 6e3 obpasoBaHus
topuAanYecKoro nuua

0.00

PacuyeTt pasmepa cobCTBEHHbIX CpeACTB MPOMECCHOHANBHOMO YHaCTHUKA PblHKa
LieHHbIX Bymar-MnoTeyHble ceptudmkaTbl y4acTms

0.00

PacyeTt pasmepa cobCTBEHHbIX CpeACcTB MPOECCHOHANBHOMO YYaCTHUKA PbIHKa
LieHHbIX Bymar-UHble dMHaHCoBbIE akTUBLI, NPedyCMOTPEHHbIE NOANYHKTOM 2.1.15
nognyHkTa 2.1 Ykasanusa baHka Poccumn

123,451,481.87

OTNOXEHHbIE HAMOroBble aKTMBbI MPOECCHOHANILHOMO Y4acTHUKA B CyMME, He 708,535.18
MPEBbILLAIOLLEl OTIOKEHHbIX HANOroBbIX 06513aTENLCTB NPOECCUOHANBHOMO

y4acTHuKa

Pacuet pasmepa cobcTBEHHbIX CpeaCcTB MPOECCUOHANBHOIO y4acTHUKA PbIHKa 0.00

LleHHbIX 6yMar-He,D,BM)KVIMoe NMyLLIECTBO npodeccnoHansHoro y4acTHUKa,
ncnonb3yemoe Ana oCyLleCTBleHnA npogeccroHanbHON AeATenNbHOCTU Ha pbiHKe
LIeHHbIX 6ymar n (VIJ'II/I) AnAa ero ynpaeneH4YeCcKnux HyXxa, NpuHaToe I'IpO(*)eCCI/IOHaJ'IbeIM
YYaCTHUKOM K 6yxranTepCKomy y4yeTy B Ka4yeCTBe OCHOBHbIX CpeaCTB

O6szaTenbcTBa

duHaHcoBbIe 0653aTENLCTBA, OLIEHMBaEMbIE MO cnpaBeannBon CTOMMOCTM Yepes
I'Ipl/l6bl]'|b nnu y6bITOK, B TOM Hucne:

23,517,208.10

Pacuet pasmepa cobcTBEHHbIX CpeacTB MPOECCUOHANBHOIO y4acTHUKA PbIHKa
LieHHbIX Bymar-rHaHcoBble 06a3aTensCcTBa, B 06513aT€NbHOM Nopsake
knaccuduumpyemble Kak oLleH1BaeMble MO CNpaBeAnMBOM CTOMMOCTY Yepes Npubbisb
nnm ybbITok

0.00

(h1HaHcoBbIE 06513aTeNbCTBA, KnaccuduumpyemMble Kak OLEHNBaEMbIE MO
cnpaBeAnnBo CTOMMOCTH Yepes Npubbinb 1nm y6eITOK N0 YCMOTPEHUIO HEKPEANTHOW
UHaHCOBOW opraHu3aumm

23,517,208.10

Pacuert pasmepa COGCTBEHHbIX cpencTs I'IpO(beCCVIOHaJ'IbHOFO Yy4acCTHUKa pbiHKa
LIeHHbIX 6yMaF—¢VIHaHCOBI:Ie 06513aTenbCTBa, OLeHMBaeMble Mo aMOpTI/IaI/IpOBaHHOVI
CTOUMOCTHU, B TOM YuUcne:

27,365,262.78

Pacuet pasmepa CcoBCTBEHHbIX cpeAcTB NpodeCcCcnoHanbLHoro y4acCTHUKa pbiHKa
LeHHbIX 6ymar-cpe,qcnaa KITMEeHTOB

23,354,341.22

PacueT pasmepa co6CTBEHHbIX CPeACTB NPOECCUOHANBHOMO YYaCTHUKA PhIHKa
LiEHHbIX ByMar-kpeauThl, 3aiiMbl Y MPOYME NPUBIIEYEHHbIE CPeaCcTBa

1,343,306.58

Pacuet pasmepa cobcTBEHHbIX CpeaCcTB MPOECCUOHANBHOIO y4aCTHUKA PbIHKA
LieHHbIX Bymar-BbinyLLUEeHHbIE AOMTOBbIE LieHHblE Bymaru

Pacuet pasmepa cobCcTBEHHbIX CPeACTB MPOECCUOHANBHOIO y4aCTHUKA PbIHKA
LieHHbIX Bymar-Kpeautopckasi 3agomKeHHOCTb

2,667,614.98

PacueT pa3mepa cob6cTBEHHBIX CPeACTB NPOMECCMOHANBHOIO YHacTHUKA PbiHKa
LieHHbIX Bymar-Obs3aTenscTBa BblObIBaAOLLMX FPYMM, KNaccMULIMPOBAHHBIX Kak
npeaHa3HayYeHHble ANs NPoaaxu

0.00

Pacuet pasmepa CcOoBCTBEHHbIX cpeAcTB NpodeCcCoHanbLHOro YyYacCTHUKa pblHKa
LeHHbIX 6ymar-06ﬂ3aTeanTBa no BoO3HarpaxgeHnam paGOTHMKaM Mo OKOHYaHUn
TPYAOBOW AEATENBLHOCTU, HE OrPaHNYEHHBIM PUKCUPYEMbIMU NnaTexamm

0.00

PacyeT pa3mepa cobCTBEHHbIX CPEACTB NPOECCUOHANBHOIO yYacTHUKa pbiHKa
LieHHbIX Bymar-O6583aTenbCTBO N0 TeKyLLUeMy Hanory Ha npubbinb

0.00

Pacuet pasmepa CcOBCTBEHHbIX cpeacTB NpodeCcCcnoHanbLHOro YyYacCTHUKa pblHKa
LleHHbIX 6yMaF—OTJ'IO)KeHHbIe HanoroBble obs3aTenscrTea

708,535.18

PacueT pa3amepa cob6CcTBEHHBIX CPeACTB NPOMECCMOHANBHOIO YHaCTHUKA PbiHKa
LieHHbIX Bymar-Pe3epBbl - oLleHOYHble 0bs3aTenLcTBa

PacyeTt pasmepa cobCTBEHHbIX CpeACcTB MPOMECCHOHANBHOMO YYaCTHUKA PbiHKa
LieHHbIX Bymar-Ipoyne obsasatenscTea

5,043,901.17

CnpaBoyHo.

NToro aktmeos

154,625,021.43

NToro 06s3aTenbCTB

56,634,907.23

Pasmepa CcobCTBEHHBIX cpeacTB NPodeCcCroHanbLHOro y4acTHUKa pbiHKa LUEeHHbIX 6ymar

97,990,114.20
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