PacueT paamepa co6CTBEHHbIX CPeACTB

Mepuoa;: 31.12.2020

CroumocTb
akTMBoB/06s13aTENLCTB
pyo6nu

AKTUBbI

166 902 151,08

PacyeT pa3vepa co6CTBEHHbIX CPEACTB
NpodeCCMOHanbHOr0O y4acTHMKa PbIHKa LieHHbIX Oymar:
[eHexHble cpeacTBa NPodeCCMOHanbLHOro y4yacTHuKa,
Haxoasuinecs B kacce

PacueT paamepa co6CTBEHHbIX CPEACTB
NPoEeCCMOHANBHOO y4acTHUKA PbiHKA LeHHbIX BGymar:
[leHexHble cpeAcTBa NPOECCUMOHANBHOMO yYaCTHUKA 1
€ro KIIMeHTOB, HaxXoAsLLMECs Ha ero pacHeTHbIX cHeTax u
cneupanbHbix 6aHKOBCKMX CHETax B KPEAUTHbIX
OpraHM3aumsax U MHOCTPaHHbIX GaHkax

1329 519,92

Pacuet pa3amepa cobCTBEHHbIX CPEACTB
NPOeCCMOHaNBHOMO YYacTHUKa PbiHKa LEHHbIX Bymar:
JeHexHble cpeacTea NPoMeccroHansHoro y4acTHuka Bo
BKnajax (4enoaunTax) B KpeAUTHbLIX OpraHM3aLmsx u
VHOCTPaHHbIX 6aHKax (3a UCKIoYeHnem
Cy6OpAMHMPOBaHHbIX AEMNO3NUTOB), @ TakKe CyMMbI
NPOLEHTOB, MPUYUTAIOLLMXCS MO BKMagy (4eno3uTy) Ha
[pacyeTHVIO AaTy

PacueT pasmepa cobCTBEHHbIX CPEACTB
npogeccmoHanbHOro y4acTHUKa pbiHKa LeHHbIX Bymar:
[paroueHHble MeTanmnbl NPOgeCcCMOoHanNbHOro y4acTHUKa
BO BKNnagax (genosutax) B KPeAUTHbIX OpraHnsaumsax un
MNHOCTpaHHbIX 6aHKax, a Takke CyMMbl NPOLEHTOB,
npuYMTaloLLMXCS No BKNaay (Aeno3nTy) Ha pacyeTHY
aaty

PacueT paamepa co6CTBEHHbLIX CPEACTB
NPoHeCCMOHANBHOO y4aCTHMKA PbiHKa LeHHbIX BGymar:
[paroueHHble MeTanmnbl NPOEeCCUOHANbLHOM y4acTHUKa
Ha ero cyeTax B KDEAWTHbIX OPraHn3aLmsax

PacueT paamepa co6CTBEHHbLIX CPEACTB
NPoHeCCMOHANBLHOMO y4aCTHUKA PbiHKa LEeHHbIX BGymar:
[leHexHble cpeacTBa NPOECCUMOHANBLHOMO yYacTHUKA,
nepegaHHble No A4OTOBOPY AOBEPUTENBHOTO YrpaBneHust
ynpaensowemy v (M) MHOCTPaHHOMY Ny,
MMeloLLEeMy NpaBo B COOTBETCTBUM C €r0 NIUYHBIM
32KOHOM OCYLLECTBIATL AEATENBHOCTb MO YNPaBIeHNo
LieHHbIMY Gymaramu

PacueT paamepa co6CTBEHHbIX CPeACTB
NpoecCcMoHanbLHOro y4acTHVKa pbiHKa LIeHHbIX Bymar:
[lleHexHble cpeAcTBa NPOEeCCMOHANBLHOMO YYacTHUKA U
€ro KIMeHTOB, nepefaHHbIe Mo A0roBopYy 0 GpokepckoM
o6cnyxvnBaHUM 6pokepy 1 (M) MHOCTPaHHOMY ULy

PacueT pasmepa cobCTBEHHbIX CPEACTB
NpodeCCMOHanbHOrO y4acTHMKa PbIHKA LIeHHbIX Oymar:
[leHexHble cpeacTBa NPOdEeCCHOHANbLHOIO y4acTHMKA U
€ro KnneHToB, nepenaHHble B obecneyeHne NcrnosHeHust
0653aTenbCTB NPOECCMOHANBHOTO yYacTHMKa U (Mnn)
€ro KNnMeHToB, BKN4Yasa nHamsmnayanbHoe U
KONEKTVBHOE KNMPUHroBoe obecneyeHne

41 510 724,55

PacueT pasamepa cobCTBEHHbIX CPEACTB
NpodeCCMOHanbHOrO y4acTHMKa PbIHKa LIeHHbIX Oymar:
[paroLeHHble MeTan bl NPodeCCMOHanLHOro
y4yacCTHuUKa, nepeaaHHble B obecne4veHne UCNOMHEHUs
0653aTenbCTB NPOPECCUOHANBHONO YYacTHMKA, BKI0Yas
nHaneuayanbHoOe N KONMeKTuBHOE KIMpUHroesoe
obecneyeHve

PacyeT pasvepa co6CTBEHHbIX CPEACTB
NpogeCCUOHaNbHOMO Y4aCTHMKA PbIHKA LieHHbIX Bymar:
LleHHble Bymary npoeccroHanbHOro y4acTHUKa,
nepenaHHble B obecrneveHne NCNonHeHns 06s3aTenbeTB
npogeccrMoHanbHOro y4acTHYKa, BKovast
VHOMBMAYaNbHOE U KOMMEKTUBHOE KIMPUHIOBOE
obecneyeHve




PacyeT pa3vepa co6CTBEHHbIX CPEACTB
NpodeCCMOHanNbHOrO y4acTHMKa PbIHKa LieHHbIX Oymar:
[ebrTopckas 3af0mKEHHOCTb MO BbiNnaTe
npodeccrMoHanbHOMY y4aCTHUKY BO3HarpaxaeHun un
BO3MELLEHNIO PacxXo40B MO AOrOBOpaM O BO3ME34HOM
okasaHuu yenyr

727 945,40

PacueT pasmepa co6CcTBEHHbIX CPEACTB
NpodeCcCMOHanNbHOrO y4acTHMKA PbIHKA LIeHHbIX Bymar:
[ebutopckas 3agonmKeHHOCTb Mo nnarte, B3MMaeMon
perncTpaTopom C 3aperMcTpMpoBaHHbIX NuL, 3a
npoBeAeHWe onepaumin no nNMueBbIM cHeTaM U 3a
npepocrasnexHne MHopMauum 3 peectpa BrnagenbLues
LeHHbIX Bymar (ans npoceccnoHanbHbIX YHacTHUKOB,
SABNALINXCA permcrpatopamu)

PacueT pasmepa cobCTBEHHbIX CPEACTB
npogeccmoHanbHOro y4acTHUKa pblHKa LeHHbIX Bymar:
MapxuHanbHble 3aiMbl, NPeAOoCTaBEHHbIE KMMEHTaM
npogeccMoHanbHOro y4acTHUKa, MMEIOLLLEro NMULEH3NI0
Ha ocyLecTBneHne 6poKepcKon AeATeNbHOCTH,
OTHECEHHbIM B COOTBETCTBUM C JOrOBOPOM O
BpokepckoM 06CNyKMBaHWUM K KAaTErOPUU KITMEHTOB C
0CcobbIM YPOBHEM puUcka

PacueT pa3mepa cobCcTBEHHbIX CPEACTB
npodpeccrMoHanbHOro y4acTHUKa pblHKa LieHHbIX Bymar:
MapxuHanbHble 3aiiMbl, TPeAoCTaBNeHHbIe KNneHTam
nNpodeCcCMOHanbHOro y4acTHVKa, UMEIOLLEro MNLEH3NI0
Ha ocyLecTBneHne bpokepckon AeATenbLHOCTH,
OTHECEeHHbIM B COOTBETCTBMM C JOFTOBOPOM O
OpokepCckoM 06CNyKMBaHWUM K KAaTErOPUUN KITMEHTOB CO
CTaHOapTHbLIM YPOBHEM pUCKa UMK KaTeropumn KNMeHToB C
foBbllliIeHHbIM VDOBHEM DUCKA

PacueT paamepa co6CTBEHHbLIX CPEACTB
NPoHeCCMOHANBHOMO y4aCTHUKA PbiHKa LeHHbIX BGymar:
AKLMWW POCCUIACKINX IMUTEHTOB, SIBMSIOLLIMXCS
ny6AMYHBIMU aKLMOHEPHBIMU 0BLLECTBAMU, U aKLMK
MNHOCTPaHHbIX SMUTEHTOB, a Takke Aeno3nTapHble
pacnmcKkn Ha HUX

PacueT pasmepa cobCTBEHHbIX CPEACTB
NpodeCCMOHanbHOrO y4acTHMKa PbIHKA LIeHHbIX Bymar:
Obnuraumm pocCUNCKMX N MHOCTPaHHbLIX SMUTEHTOB, 3a
MCKIIOYEHNeM Cy6opaAVHMPOBAHHBIX U CTPYKTYPHbIX
obnvraunm

PacueT pasmepa cobCTBEHHbIX CPEACTB
NpodeCCMOHanNbHOrO y4acTHMKa PbIHKA LIeHHbIX Oymar:
|/|HBeCTI/IL|I/IOHHbIe nav naeBbIX NHBECTULIMOHHbBIX
¢oHAO0B, a Takke LEeHHble ByMarn MHOCTPaHHbIX
OMUTEHTOB, KOTOpPbIEe B COOTBETCTBUN C UX NIUYHBIM
3aKOHOM OTHOCATCA K CXeMaM KOJITEKTUBHOIO
WHBECTUPOBAHUA UMK CXxemam COBMECTHOro
MHBECTMPOBAHUSA Kak ¢ 0bpasoBaHueMm, Tak u 6e3
|006Da30BaHNA ODNANYECKOrO NnLa

PacueT paamepa coBCTBEHHbIX CPEACTB
NPOHECCMOHANBHOO Y4aCTHUKA PbiHKa LeHHbIX Bymar:
MnoTeyHble cepTudmKaThl y4actms

PacueT pasmepa cobCTBEHHbIX CPEACTB
NpodeCCMOHanbHOrO y4acTHMKa PbIHKa LIeHHbIX Oymar:
VHble puHaHCcoOBbIE aKTUBbI, PeAyCMOTPEHHbIE
noanyHktom 2.1.15 nognyHkTa 2.1 Ykasanuna baxka
Poccum

123 329 343,24

OTnoXeHHble HAaNoroBble akTUBbI I'IpOCbeCCVIOHaI'IbHOFO
y4yaCTHuKa B Cymme, He I'IpeBbILLIa}OLLl,eVI OTINOXXEHHbIX
HanoroBbIx 06A3aTeNbCTB NPOeCCUOHanbLHOro
y4acTHUKa

4617,97

PacueT pasmepa cobCTBEHHbIX CPEACTB
NpodeCCMOHanbHOrO y4acTHMKa PbIHKa LIeHHbIX Oymar:
Hegswxrmoe nmyLectso npodecCcmoHanbHoOro
y4yacTHVKa, NCMOSb3yeMoe s OCyLLEeCTBNEeHNS
npogeccmoHanbHoON AeATENBHOCTU Ha PbIHKE LIEHHbIX
Oymar u (unu) Ana ero ynpaBneH4Yecknx Hyxa, NpuHaToe
npodeccnoHanbHbIM Y4aCTHUKOM K Byxrantepckomy
y4yeTy B Ka4yeCTBe OCHOBHbIX CPEACTB




Obs3aTenscrBa

33 896 298,90

duHaHcoBble 06513aTeNbCTBA, OLEHMBAEMbBIE MO
cnpaBeanuBoi CTOMMOCTY Yepes NpUGbLINb UK YObITOK,
B TOM Yucne:

PacueT pasmepa cOBCTBEHHbIX CPEACTB
NPOdEeCCMOHANBLHOO y4aCTHUKA PbiHKa LIeHHbIX BGymar:
mHaHcoBble 06513aTENbCTBA, B 0653aTENBHOM NOPsAKe
KnaccugpuumMpyemble Kak oLeHMBaeMble no
crnpaBeAnvBOi CTOMMOCTM Yepes Npubbiib MK y6bITOK

¢puHaHcoBbIE 06A3aTENbLCTBA, KNAacCUULIMPpYEMbIE Kak
OLEHMBaEMbIE MO CMPaBeAnNMBOK CTOUMOCTU Yepes
NpuBbIrb WU YBLITOK MO YCMOTPEHWIO HEKPEAWUTHOM
durHaHCcoBOW opraH1saumm

Pacuet pa3amepa cobCTBEHHbIX CPEACTB
NPOECCMOHANBHOMO YYacTHUKA PbiHKa LEHHbIX Bymar:
durHaHCOBbIE 06A3aTENbCTBA, OLEHMBAEMBIE MO
aMOPTM3MPOBAHHOW CTOMMOCTY, B TOM YuCre:

30 888 502,79

Pacuet pa3amepa cobCTBEHHbIX CPEACTB
NPO¢eCCMOHaNBHOMO YYacTHUKA PbiHKa LEHHbIX Bymar:
CPEeACTBa KNVEHTOB

30 356 339,74

PacueT paamepa co6CTBEHHbIX CPEACTB
NPoEeCCMOHANBHOO y4acTHUKA PbiHKA LeHHbIX BGymar:
KpeauThl, 3aiMbl U NpoYMe NpUBNeYeHHbIE cpeacTBa

214 390,00

PacueT paamepa coBCTBEHHbIX CPEACTB
NpoeCcCMOHanbLHOrO y4acTHVKa pbiHKa LLeHHbIX Bymar:
BbINYLLEHHbIE AONTOBbIE LIEHHbIE Bymaru

PacueT paamepa co6CTBEHHbLIX CPEACTB
NPoHeCCMOHANBHOMO y4aCcTHUKA PbiHKa LeHHbIX Gymar:
KpeauTopckas 3a40mKkeHHOCTb

317 773,05

PacueT pasmepa cobCTBEHHbIX CPEACTB
NpodeCCMOHanbHOrO y4acTHMKa PbIHKA LIeHHbIX Bymar:
ObsasaTenbcTBa BblbbIBAOLWMX rPyMM,
KJ'IaCCI/I(bI/ILWIpOBaHHbIX KaK npegHasHa4YeHHble aAna
npoaaxu

PacueT pasmepa cobCTBEHHbIX CPEACTB
NpodeCCMOHanbHOrO y4acTHMKa PbIHKA LIeHHbIX Bymar:
ObsaszaTenbcTBa No BO3HArpaxgeHusm paboTHuKam no
OKOH4YaHunn pr,D,OBOVI AeATeNbHOCTU, HE OrpaHUYeHHbIM
bUKCHpyeMbIMU NaTexamm

PacueT pasmepa cobCTBEHHbIX CPEACTB
NpodeCCMOHanbHOrO y4acTHMKa PbIHKA LIeHHbIX Oymar:
006a3aTenbCTBO Mo TEKYLLIEMY Hanory Ha npuodbiib

365 381,00

PacueT paamepa co6CTBEHHbIX CPEACTB
NPOHEeCCMOHANBHOO Y4aCTHUKA PbiHKA LIeHHbIX Bymar:
OTnoXeHHbIe Hanorosble 06sa3aTens-cTea

4617,97

PacueT pasmepa cobCTBEHHbIX CPEACTB
NpodeCCMOHanbHOrO y4acTHMKa PbIHKA LIeHHbIX Oymar:
Pe3eDBbI - OLIEeHO4HbIE obs3aTtenbcTBa

PacueT paamepa co6CTBEHHbLIX CPEACTB
NPOHECCMOHANBHOMO Y4aCTHUKA PbiHKA LeHHbIX Gymar:
Mpoune obssatenscrea

2637 797,14

NTOro:

133 005 852,18




