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0420413 Pazgen 2. Pacuer pa3mepa coBCTBEHHbIX CPEACTB NPOPECcCUOHANLHOIO
YYaCTHWKA PbIHKA UeHHbIX Bymar
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HaumeHoBaHwWe nokKasartena 31.10.2021
CroumocTb
aKTMBOB/

obazatenbcTe (pyb)

AKTUBBGI

PacueT pa3mepa coBCTBEHHbIX CPeACTB NPOdECcCMOHaNLHOTO YHACTHUKA PbiHKA LEHHbIX
Bymar-fleHexHble CpeacTBa MPOPECcCMOHANLHOTO YHaCTHUKE, HaXoAAIWecs B Kacce

Pacyet pasmepa coBCTBEHHbIX CPeacTs NPodEeccMOHaNILHOTO YHACTHUKA PbiHKa LIEHHbIX
Bymar-fleHexHble cpeacTBa NPodEeccMOHaNEHOMO YHaCTHUKE W M0 KIMEHTOB,
HaXOAALLMECA Ha Er0 pacHeTHbIX CYETaxX M creLuanbHblx BaHKOBCKUX cyeTax B
KPEANTHbIX OPraHW3almMax U WHOCTPaHHbIX BaHKax

794699,17

Pacyer pasmepa coBCTBEHHbIX CPEACTB NPOPECCHOHANBHOIO YHaCTHWKA PbIHKA LEHHbIX
Bymar-fleHexHble cpeacTsa NpodeccMoHaNbHOTO y4acTHUKa BO BKnadax (aenosuTtax) B
KpeaMTHbIX OpraHu3aLmuax U MHOCTPaHHbIX 6aHKax (3a UCKAHYeHnem
cyb0pARHUPOBAHHLIX AEMO3UTOB), 8 TAKHE CYMMb! MPOLEHTOB, NPUYUTAIOWKXCA NO
BKNaay (4eno3nTy) Ha pacyeTHYIo AaTy

PacueT pa3mepa COBCTBEHHbIX CPEACTB NPOPECcCUOHAbHOTO YHaCTHUKA PhiHKA LEHHbIX
Gymar-[lparoLeHHble MeTasibl NPOGECcCHOHANBHOTO YHaCTHWKA BO BKNaaax (Aeno3uTax)
B KPeAWTHbIX OPraHW3aLuax ¥ MHOCTPaHHbIX BaHKaX, a TaKKe CyMMbl MPOLEHTOB,
NPUYUTAIOLMXCA MO BKAAAY (LEN03UTY) Ha pacHeTHyIo AaTy

Pacuer pasmepa coBCTBEHHbIX CPeACTB NPOdECCHOHANBHOTO YHACTHUKA PhiHKA LeHHbIX
Bymar-JparoLugHHble MeTanbl NPoPECcCUOHANbHONO YHaCTHUKE Ha ero cyeTax B
KpeAWUTHBLIX OpraHU3aLuax

PacyeT pasmepa coOBCTBEHHbIX CPEACTB NPOGECCHMOHANbHOMO YHACTHUKE PhIHKE LeHHbIX
Bymar-[eHexHble CpeacTBa NPodeCcCMOHANBHOTO YYaCTHUKE, NepeaaHHbie No 40roBopy
[L0BEPUTENbHOTO yrpasAeH!a YNpasAaoLLEMY U (MaK) MHOCTPaHHOMY inLy,
MMEIOLLEMY MPaBO B COOTBETCTBMM C €r0 IMHHBIM 3aKOHOM OCYLIECTBATL AEATENbHOCTb
Mo YyNPaBAeHUIO LeHHbIMU ByMaramu

PacyeT pazmepa CoBCTBEHHbIX CPeACTs NPOdECcCMOHANBHOND YHaCTHMKA PbiHKA LEHHbIX
Bymar-ZleHexHble cpeAcTea NpodeccuoHaibHOTO YHaCTHUKa U ero KAUEHTOB,
nepeaaHHbIe No A0r0BOPY 0 BPOKEPCKOM 0BCIYKUBaHUK BpoKepy U (1)
WHOCTPaHHOMY JIULLY

Pacyet pasmepa coBCTBEHHbIX CPEaCTB NPOGeccuoHaNbHONO YHaCTHMKE PbiHKA LIeHHbIX
6ymar-eHexHble cpeacTea NpodeccUoHaILHOTO YHaCTHIKA U 0 KANEHTOB,
nepegaHHbie B ofecneyeHne UCNoaHeHWsa 06a3aTenbeTs NpodeccuoHanbHoro
y4acTHUKa U (U/K) ero KAWEHTOB, BKIOYAA MHANBUAY3NLHOE U KONNEKTUBHOE
KaupuHroeoe obecrneyeHuve

31989287,93

PacueT pa3mepa cob6CTBEHHbIX COSACTB NPOYECcCMOHanbHOTO YHaCTHUKA PhiHKa LiIEHHbIX
Bymar-flparoleHHble MeTa/ibl TPOGECCHOHaNbHOrO Y4acTHUKE, MepesaHHble B
obecrneyeHue ucnonHenus obasarenscTs NpodeccUOHaNEHOTO yHacTHUKA, BKAOYaA
WHOMBUAYANbHOE U KOJIJIEKTUBHOE KNMpUHIrosoe obecneyeHune

0
PacueT pasmepa COBCTBEHHbIX CpefcTs NPodeccoHafbHOro Y4acTHUKA PbiHKA LEHHbIX
Bymar-LieHHble Bymaru NpodeccuoHanbHOTO YHacTHUKA, MepeaaHHble B obecneyeHne
McnonHeHua 06a3aTenbeTs NPodeccMOHaNLHOro y4acTHKKa, BKAKOYaA UHAUBMOYaNnbHOe
1 KONJEeKTMBHOE KNMPUHTOBOe obecneyerune 0




Pacuer pasmepa cobcTBeHHbIX CpeAcTB NPOPeccMoHaIbHOMO YYaCTHUKA PhIHKA LLeHHbIX
bymar-[lebutopcKan 3a40MKEHHOCTb N0 BbiniaTe NpodeccHoHanbHOMY YHaCTHUKY
BO3HArpa)}KaeHui U BO3MELLEHMIO PaCXOL0B MO 4OTOBOPaM O BO3ME3HOM OKa3aHuM
yenyr

PacueT pasmepa co6CTBEHHbIX CPEACTB NPOPECCUOHANBHONO YYaCTHWUKA PhIHKA LLEHHbIX
bymar-AebuTopcKas 3a40MKEHHOCTb IO NAATE, B3UMAeMOi PErucTpaTopom C
3aperncTPUPOBaHHbIX NWLL 33 NPOBEAEHWUE OMepalivii Mo NMLLEBLIM CYETaM W 33
npesocTasneHne MHOOPMALMK U3 peecTpa BAajesbLes UeHHbIX bymar (ana
npodeccuoHanbHbIX YYaCTHNUKOB, ABAAILLMXCS PErMCTPaTOpamm)

Pacuer pasmepa CoB6CTBEHHbIX CPEACTB NPOdeccMOHaNbHOMO YYacTHWKA PhiHKA LLeHHbIX
Bymar-MapuHabHble 3aiMMbl, NPEAOCTaBNEHHbIE KAMEHTaM NPOdECCUOHANBHOrO
YYaCTHMKA, UMEIOLLETO MLEH3UIO Ha OCYLLecTBIeHME BPOKePCKOU 4eATeNbHOCTH,
‘OTHECEHHbIM B COOTBETCTBUM C A0TOBOPOM O BpOKepCKOM OBCAYIKUBAHUM K KaTeropuu
KNUEHTOB ¢ 0cobbiM YpOBHEM pUCKa

Pacyer pasmepa CoBCTBEHHbIX CPEACTB NPOdECCUOHANLHOTO YHaCTHMKA PbiHKA LEHHbIX
Bymar-MapuHabHbie 3aiMbl, NPEAOCTaBNEHHbIE KNUEHTAM NPOdECCUOHANBHOIO
Y4aCTHWKA, UMEIOLLEro NMLEH3HIO Ha OCyLLecTBaAeHUe BPOKEPCKOM AEATEIbHOCTH,
OTHECEHHbIM B COOTBETCTBMM € 4Or0BOPOM O BPOKEPCKOM OBCNYKUBAHUM K KaTErOpUn
KNMEHTOB €O CTaHAapPTHbLIM YPOBHEM PUCKA MW KaTErOPUK KAMEHTOB C NOBbILUEHHbBIM
YpPOBHEM pUcka

PacueT pa3mepa cobCTBEHHbIX CPEACTB NPOPECCMOHANBHOTO YHaCTHMKA PhiHKA LEHHbIX
Bymar-AKLUM POCCUNCKUX IMUTEHTOB, ABNAIOLLMXCA NYBAUYHLIMU AKLUOHEPHBIMU
06LECTBAMM, U BKLMK MHOCTPAHHbIX SMUTEHTOB, 3 TAKXKE AEM03MTaPHbIe PACMUCKM Ha
HUX

PacueT pasmepa coBCTBEHHbIX CPeacTe NpodeccuoHaNbHOTO YHaCTHUKA PbiHKA LieHHbIX
Bymar-0bauratimm POCCHIMCKMX U MHOCTPaHHbIX SMUTEHTOB, 33 UCK/IOMEHUEM
CybOpPANHUPOBAHHbLIX U CTRYKTYPHbIX 00aMraLun

208682428,20

Pacyer pasmepa cCoBCTBEHHbIX CPEACTB NPodPecCUOHaNbHOTO YYaCTHMKA PhIHKA LeHHbIX
6ymar-MHBECTULMOHHbIE Nau NaeBblX MHBECTULIMOHHbIX GOHAOB, @ TAKKE LeHHble
Bymary MHOCTPaHHbIX SMUTEHTOB, KOTOPbIE B COOTBETCTBMM € UX IM4HBLIM 3aKOHOM
OTHOCATCA K CXEMaM KOMIIEKTUEHOTO MHBECTUPOBAHUA MM CXEMAM COBMECTHOTO
WHBECTUPOBAHUA KaK ¢ 06pazoBaHuMem, Tak 1 6e3 06pazoBaHuA OPUANYECKOTO AULLA

PacueT pasmepa COOCTBEHHbIX CPeacTs npodeccuoHanLHOro Y4acTHUKA PbiHKa LeHHbIX
bymar-MnoTeyHble cepTUPUKATI Y4acTUA

Pacuet pa3mepa coB6CTBEHHbIX CpeacTB NMPOPecCUOHaNbHOIO YHaCTHIUKA PhIHKa LIEHHbIX
bymar-UHble PUHAHCOBbLIE aKTUBLI, MPeAYCMOTPEHHbIE NoANYHKTOM 2.1.15 nognyHKTa
2.1 YKasaHua baHKa Poccum

OTNOMEHHbIE HaIOTOBbIE aKTUBbI NPOGECCMOHANBHOTO YHaCTHUKA B CYMME, He
NPEeBbILAKOULEN OTNOMKEHHbIX HAA0roBbIX 06A3aTeNtLCTE NPOPECCUOHANBHOIO YHaCTHUKA

Pacuer pasmepa coBCTBEHHbIX CPEACTE NPOPECCUOHANBHOND YYaCTHWKA PhIHKA LEHHbIX
Bymar-HeABMXMMOE UMYLLECTBO NPOdECCHOHANLHOTO YHACTHUKA, UCMOAb3YEMOE AR
ocyLUecTBNeHMA NpodeccuoHanbHOM SeATENLHOCTU Ha PhIHKE LeHHbix bymar 1 (Mnu)
[ANA ero ynpasneHYeckUX HYa, NPUHATOE NPodeccuoHanbHbIM YHaCTHUKOM K
6YyXranTepCKOMY YYETY B Ka4eCTBe OCHOBHbIX CPeACTs

ObasarenbcTea

duHaHcoBble 0643aTeNbCTRa, OLEHMBAEMbIE N0 CAPaBeaAUBON CTOMMOCTY Yepes
npubbinb UK YBbITOK, B TOM YUCAE!

PacueT pasmepa cobCTBEHHbIX CPeacTs NpodeccHoHaNbHON0 yHacTHWKA PbiHKA LLEHHbIX
bymar-QuHaHcoBble 06/3aTeNbLCTRA, B 06583aTeNbHOM NOPAAKE KNacCuPULMPYEMbIE Kak
OLEHWBAEeMbIe MO CNPaBea/IMBOoM CTOMMOCTH Yepes ApUbbLIL UK yBbITOK




(bUHaHCOBble 06A3aTeNbCTBA, KAACCUPULIMPYEMbIE KaK OLEHUBAEMbIE MO CNPaseaIMBoN
CTOVMMOCTY Yepes Npubbiib MK YOLITOK MO YCMOTPEHMIO HEKPeAUTHON GUHAHCOBON
opraH13aLmm

Pacyer pasmepa co6CTBEHHbIX CPefiCTB NPOMeccMoHanbHOTD YHaCTHUKA PbiHKA LLEEHHBIX
Bymar-OuHaHCoBbIe 06A3aTeNbCTBA, OLLEHMBAEMbIE MO aMOPTU3UPOBAHHON CTOMMOCTH,
B TOM Yucne:

45580238,00

Pacuet pazmepa cobCcTBEHHbIX CpeacTs NPodeccMoHanbHOro YHacTHUKE PbiHKa LeHHbIX
b6ymar-cpencrea KIMEHTOB

31548899,96

PacyeT pasmepa coBCTBEHHbIX CPEACTB NPOPECcCUOHANbHOTO YHaCTHUKA PbIHKA LiEHHbIX

6ymar-kpeauThbl, 3alMbl U NPOYME NPUBAEUYEHHbIE CPEACTBA 60344,15
PacuyeT pasmepa CobCTBEHHbIX CPEACTB NPoPeccOoHaNBEHOTO YHaCTHUKA PbiHKA LIEHHbIX
6ymar-sbinyLieHHbIe 40NTrOBbIe LUeHHbie Bymaru 0

Pacuer pasmepa COBCTBEHHbIX CPEACTB NMPOGECCHOHANBHOTO YHACTHUKA PbIHKA LEHHbIX
Bymar-KpeauTopcKas 3a40/MKEHHOCTb

13570993,89

PacueT pasmepa coBCTBEHHbIX CPEACTB IPOPecCOHaNbHOI0 YHaCTHWKA PbiHKa LLEHHbIX
Bymar-06a3aTensCTBa BblBLIBIIOLIMX FPYMN, KNACCUPULIMPOBAHHbIX Kak
npegHa3Ha4YeHHbIe A8 NPOAAHM

Pacuer pasmepa cobCTBEHHbIX CPeACTs NPOdECCMOHANBHOTO YHACTHWKA PbiHKA LLEHHBIX
Bymar-O6s3aTeNbCTBa N0 BO3HArpaMAeHUAM paboTHMKaM No OKOHYaHWK TPYA0BO
[OEeATenbHOCTH, He OrpaHUYeHHbLIM GUKCUPYEMBIMK AaTEeXKamMu

PacueT pazmepa cobcTBEHHbIX CPEACTB NPOdeccMoHanbHORO YHaCTHWUKA PbiHKA LEHHbBIX
6ymar-O6s3aTebCTBO N0 TeKyLUeMy Hanory Ha npubbiib

Pacuer pa3mepa coBCTBEHHbIX CPeCcTB NPOPeccMOHaNnbLHONO YHaCTHUKA PbiHKA LEeHHbIX
Bymar-OT/10MeHHble Hanorosble 0bAsaTenbCTsa

Pacyet paamepa COBCTBEHHbIX CPEACTB NPOPECCUOHANBHOTO YHACTHUKE PbIHKA LEHHbIX
6ymar-Pe3epsbi - OUEHO4YHbIE 06A3aTeNbCTBE

Pacyet pasmepa COBCTBEHHbIX CPEACTE NPOdECCHOHANBHOTO YUACTHUKA PbIHKA LIEHHbBIX
bymar-Tpoune obasaTenscrsa

1830652,78

CymmapHas CTOMMOCTb aKTUBOB

241466415,30

CymmapHaa CTOMMOCTb NacCMBOB -

47410890,78

194055524,52

Pasmep coOCTBEHHBIX cpeacrs //
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