12/31/2019

CTOoMMOCTb akTMBOB/06S3aTENBLCTB

PacyeT paamepa cobCTBEHHbBIX CpeACcTB MPOGECCUOHANBHOO y4acTHYKa PblHKa LEHHbIX 19.69
bymar: [leHexxHble cpeacTBa NpohecCMoHanbHOro y4acTHIKa, HaXo4siLmMecs: B kacce
PacyeT paamepa cobCTBEHHbBIX CpeACcTB MPOGECCMOHANbHOM0 y4acTHYKa PbiHKa LEHHbIX 812,869,770.26

6ymar: [leHexHble cpeAcTBa NPodeCcCOHaNbHOIO y4acTHUKA U €ro KIMEHTOB, HaXoAsLmMecs
Ha ero pacyeTHbIX cHeTax ¥ cneumarnbHbIX GaHKOBCKMX cHETaX B KPeAUTHbIX OpraHn3aLmsix 1
MHOCTPaHHbIX 6aHkax

PacueT pasmepa cob6CTBEHHbIX CPeACcTB NPOdECCHOHANbHOMO YHacTHUKA PbIHKA LIEHHbIX
6ymar: [leHexHble cpefcTBa NPpodheCcCoHanbHOro y4acTHUKa Bo BKnadax (aenosuntax) B
KPeOMTHBIX OpraHn3aLmsix U MHOCTPaHHbIX BaHkax (3a UCKMoYEHEM CYyBOpOMHUPOBAHHbIX
[€eno3nToB), a Takke CyMMbl MPOLEHTOB, NPUYUTAIOLLIMXCS MO BKNagy (AenosnTy) Ha
pacyeTHyto aaty

PacueT pasmepa cobCTBEHHbIX CPeACTB NPOdECCHOHANBHOMO YHaCTHUKA PbIHKA LIEHHbBIX
6ymar: [iparoueHHble MeTanmnbl NPodeccMoHanbHOro y4acTHUKa BO BKafax (aenosurax) B
KPEANUTHBIX OPraHn3aLmax N MHOCTPaHHbIX BaHKax, a Takke CyMMbl NPOLIEHTOB,
npuunTaloLLMXcs No BKNagy (4eno3nTy) Ha pacyeTHyto daTy

PacyeT pasmepa COBCTBEHHbIX CPEACTB NMPOGECCMOHANBHOMO YHACTHMKA PbIHKA LIEHHBIX
Gymar: [lparoueHHble MeTanbl NPOgECCUOHANBHOIO y4acTHUKa Ha ero cyeTax B KpeAUTHbBIX
opraHusaumsax

PacuyeT pasmepa CO6CTBEHHbLIX CPEACTB NMPOECCMOHANBHOMO YYaCTHMKA PbIHKA LIEHHBIX
6ymar: [leHexHble cpefcTBa NPodeCccnoHanbHOro y4acTHuKa, nepeaaHHble no 4oroBopy
[OBEPUTENLHOIO YNpaBneHnsi yNpasnsolemy 1 (M) MHOCTPaHHOMY UL, UMELOLLIEMY
NpaBo B COOTBETCTBUM C €70 MUYHLIM 3aKOHOM OCYLLECTBNATb AeSTeNbHOCTb MO
yNpaBIieHUto LieHHbIMK Bymaramu

PacyeT pasmepa cob6CTBEHHbLIX CPEACTB NMPOMECCUOHANBHOMO YHaCTHMKA PbIHKa LIEHHbBIX
6ymar: [leHexHble cpeAcTBa NPoeCCUOHANbHOIO y4acTHUKA U €ro KIIMEHTOB, NepeAaHHble
no goroBopy o 6pokepckoM obcnyxuBaHUmM Gpokepy 1 (M) MHOCTPaHHOMY NULY

PacueT pa3mepa cobCTBEHHbIX CpeacTB NPOECCUOHANbHOIO y4acTHMKA pbiHKa LEHHbIX
Oymar: [leHexHble cpeacTBa NpohecCMoHanbHOro y4acTHIKa U ero KIMEHTOB, NepeaaHHble
B obecneyeHmne UCnonHeHns 0ba3aTenscTB NPOECCUOHANBHOIO y4acTHMKA U (Mnu) ero
KIMWEHTOB, BKIOYas MHAMBUOYaNbHOE U KONINEKTUBHOE KIMPUHTOBOE obecneyeHne

9,723,464,847.44

Pacuet pasmepa COBCTBEHHbIX cpencrts I'IpOd)eCCVIOHaJ'IbHOI'O YYacCTHUKA pblHKa LUEHHbIX
6ymar: ,D,paFOLI,eHHbIe MeTannbl npocbeccvaaanoro yYacTHuUKa, nepeaaHHble B
obecneyeHre NCNonHeHNs 0653aTenbLCTB I'IpOd)eCCVIOHaJ'IbHOI'O YyYacTHUKa, BKIo4as
nHaonBmayanbHoOe U KONNekTUBHOE KINpuHrosoe obecneveHne

PacyeT pasmepa CO6CTBEHHbLIX CPEACTB NMPOECCMOHANBHOMO YY4aCTHMKA PbIHKa LIEHHBIX
6ymar: LleHHble Gymaru npodeccroHanbHOro ydacTHuka, nepeaaHHble B obecneyeHue
UCTIONHeHUs 0653aTeNbCTB NPOMECCUOHANBHOMO YYaCTHIKA, BKMOYas UHAMBUAYANbHOE U
KOMNEKTUBHOE KIMPUHIOBOe obecneveHune

1,360,821,563.49

PacyeT pasmepa cob6CTBEHHbLIX CPEACTB NMPOECCUOHANBHOMO YHaCTHMKA PbiHKa LIEHHbBIX
6ymar: [lebrTopckasi 3a40MmKeHHOCTb MO BbiNmaTe NpodeccroHanbHOMY YHaCTHUKY
BO3HarpaxaeHuin 1 BO3MELLEHWIO PacXo40B MO JOroBOpaM O BO3ME3AHOM OKa3aHWM YCryr

37,140,955.32

PacyeT pasmepa COGCTBEHHbLIX CPEACTB NMPOECCMOHANBHOMO YY4aCTHUKA PbIHKa LIEHHBIX
Gymar: [Jlebutopckasi 3a40IKeHHOCTb Mo nnaTe, B3MMaeMoii perucTpaTtopom ¢
3aperucTpUpOBaHHLIX MWL 3a NPOBEAEHVE ONepaLmii Mo NMLEBLIM cYeTaM U 3a
npefocTaBneHne UHGOPMaLIMM U3 peecTpa BragerbLes LeHHbIx Bymar (ans
NpOECCHOHASBbHBIX Y4aCTHUKOB, SBIISIOLLMXCA peructTpatopamm)

PacyeT pasamepa coGCTBEHHbIX CPeACTB NMPOGECCUMOHANBbHOMO Y4aCTHMKa pbiHKa LEHHbIX
6ymar: MapxuHasbHble 3aiMbl, NPeAOCTaBMEHHbIE KIMEHTaM NpodeccroHanbHOro
y4yacTHMKa, MMEeIOLLEro MULIEH3NIO Ha OCYLLECTBIIEHWE BPOKEPCKON AeATENBHOCTY,
OTHECEHHbIM B COOTBETCTBMM C [JOFOBOPOM O BpOKepCkoM 0BCHy>XMBaHUM K KaTeropmm
KIMEHTOB C 0COObIM YPOBHEM pUCKa

586,138,866.00

PacyeT pasmepa co6CTBEHHbLIX CPEACTB NMPOMECCUOHANBHOMO YHaCTHMKA PbiHKa LIEHHbBIX
Gymar: MapuHarbHble 3aiiMbl, MPEAOCTaBNEHHbIE KNMEHTAM NPOGECCUOHANBHOTO
y4acTHUKa, UMEIOLLIETO JNIMLIEH3UIO Ha OCYLLIeCTBIEHUe GPOKepCKON AeATENBHOCTH,
OTHECEHHbIM B COOTBETCTBUM C JOTOBOPOM O BPOKEPCKOM OGCIY>KMBAHWM K KaTeropum
KMMEHTOB CO CTaHAapPTHLIM YPOBHEM pUCKa UMW KaTEropyun KIMEHTOB C MOBbILLEHHbLIM
ypOBHEM pucka

739,912,346.80




PacuyeT pasmepa cOGCTBEHHbLIX CPEACTB NMPOMECCUOHANBHOMO YHaCTHMKA PbIHKa LIEHHBIX
Gymar: AKLMW POCCUINCKMX AMUTEHTOB, SBNSIOLLMXCA NYGNUYHBIMU aKLMOHEPHBIMU
06LLEeCTBaMK, 1 aKLUW MHOCTPaHHbIX AMUTEHTOB, @ TAKKE AEeMNO3UTapHbIE PACAMCKU Ha HUX

1,594,576,993.78

PacyeT pasmepa COBGCTBEHHbLIX CPEACTB MPOECCMOHANBHOMO YY4aCTHMKA PbIHKa LIEHHBIX
6ymar: OBnuraumm poccUncKUX 1 MHOCTPaHHBIX SMUTEHTOB, 3a UCKITOYEHUEM
Cy6opaMHUPOBAHHbIX U CTPYKTYPHBIX 06nvrauui

6,632,028,310.00

PacueT paamepa co6CTBEHHbIX CPeAcTB NPOGEeCCHOHANbHOMO YHacTHUKA PbiHKA LEHHbIX
6ymar: MIHBECTULMOHHbIE Naun NaeBbIX MHBECTULMOHHBLIX (POHAOB, a TakKe LieHHble Gymaru
MHOCTPaHHbIX 3MUTEHTOB, KOTOPbIE B COOTBETCTBUM C UX JINYHBIM 3aKOHOM OTHOCSITCS K
CXeMaM KOSNEKTUBHOIO MHBECTUPOBAHUS UM CXeMaM COBMECTHOrO MHBECTUPOBAHMS KaK C
obpa3zoBaHMeM, Tak 1 6e3 0Gpa3oBaHKsa PUONYECKOTO NnLa

PacueT pasmepa cob6CTBEHHbIX CPeACTB NPOdECCHOHANBHOMO YHaCTHUKA PbIHKA LIEHHbIX
Bymar: MinoteyHble cepTudmkaTel y4acTms

PacueT pasmepa cob6CTBEHHbIX CPeACTB NPOdECCHOHANbHOMO YHacTHUKA PbIHKA LIEHHbIX
Bymar: VHble drHaHCcoBbIE aKTUBbI, MPeAYCMOTPEHHbIE NognyHkToM 2.1.15 nognyHkTa 2.1
Yka3aHua baHka Poccun

5,375,946,558.83

OTNOXEHHbIE HAMOrOBbIE aKTVBbI MPOMECCMOHANBHOMO YYaCTHWKA B CyMME, He
NpeBbILIAOLLEN OTIIOKEHHbBIX HANOroBbIX 0653aTeNbLCTB NPOECCUOHANBHOIO y4acTHUKa

42,084,179.00

PacyeT paamepa cobCTBEHHbBIX CpeACcTB MPOGPECCMOHANBLHOIO YHaCTHYKa PblHKa LIEHHbIX
Oymar: Hegsmkmmoe MMyLLEECTBO NPOMECCUOHANBHOIO y4acTHUKa, UCNoNb3yeMoe Ans
OCYLLIeCTBINEHNS MPOdECCMOHANbHOM AEATENbHOCTU Ha PbIHKE LieHHbIX Bymar n (unun) ans
€ro ynpaBfieH4YeCKUX HYXz, NPUHATOE NPOeCcCMoHanbHbIM YHaCTHUKOM K Byxrantepckomy
y4eTy B Ka4yeCcTBe OCHOBHbIX CPEeCTB

Obsi3aTtenscTBa

PuHaHcoBble 06s3aTeNbCTBA, OLEHNBAEMble MO crnpaBeannMBon CTOUMOCTU Yepes I'IpM6bIJ'|b
mnn y6bITOK, B TOM 4ucne:

3,773,881,884.66

PacyeT pasmepa cobCTBEHHbBIX CpeACTB MPOGPECCMOHANBHOIO Y4aCTHYKa PblHKa LIEHHbIX
Oymar: puHaHcoBble 06s3aTenbLCTBa, B 06A3aTensHOM nopsake Knaccmduuypyemble kak
OLeHMBaemble No cnpaBeanMBON CTOMMOCTUN Yepes Npubbinb Unn yobITOK

3,773,881,884.66

hrHaHCcoBble 06583aTenbCTBa, KnaccurumpyemMble kak oLleHBaeMble No CrpaBeanvBon
CTOMMOCTM Yepes Npubbinb UK YOLITOK MO YCMOTPEHUIO HEKPEANTHOW PMHAHCOBOWM
opraHv3aumm

Pacuet pasmepa COBCTBEHHbIX cpencrts I'IpOd)eCCVIOHaJ'IbHOI'O YYacCTHUKA pblHKa LUEHHbIX
6ymar: durHaHcoBble 0683aTENLCTBA, OLLEHUBAEMbIE MO aMOpTI/ISI/IpOBaHHOVI CTOMMOCTH, B
TOM 4ucne:

18,948,125,300.87

PacueT paamepa coGCTBEHHbIX CPeacTB NPOGEeCCUOHANBHOMO YHacTHUKA PbiHKA LEHHbIX
Bymar: cpeacTea KIMeHTOB

9,140,465,981.86

PacuyeT pasmepa coGCTBEHHbIX CPeACTB NPOGECCUOHANBHOMO y4acTHYKa pblHKa LIEHHbIX
Bymar: KpeauTbl, 3aiMbl U NPOYME NPUBIIEYEHHbIE CPEACTBa

9,134,422,236.42

Pacuet pasmepa COBCTBEHHbIX cpencrts I'IpOd)eCCVIOHaJ'IbHOI'O YYacCTHUKA pblHKa LUEHHbIX
6ymar: BbiNyLlEeHHble O0NToBble LEeHHbIe 6ymarv|

PacyeT pasmepa COGCTBEHHbLIX CPEACTB NMPOMECCMOHANBHOMO YY4aCTHMKA PbIHKa LIEHHBIX
6ymar: Kpeamtopckasi 3a40/HKEHHOCTb

673,237,082.59

PacueT pasmepa cobCTBEHHbIX CPeACTB NPOdECCHOHANbHOMO YHaCTHUKA PbIHKA LIEHHbIX
oymar: Obs3aTenbcTBa BbIObIBAKOLLMX MPYNM, KNaccuULMPOBaHHBIX Kak NpeHa3HaYeHHble
ANS NpoAaxmu

PacyeT pasmepa co6CTBEHHbLIX CPEACTB NMPOMECCUOHANBHOMO YHaCTHMKA PbiHKa LIEHHbBIX
6ymar: ObsasaTenbCTBa Mo Bo3HarpaXaeHUsaM paboTHUKaM MO OKOHYaHWUK TPyL0BOM
[eATENbHOCTH, HE OrpaHNYEeHHbIM UKCUPYEMbBIMU NaTexamm

PacueT paamepa co6CTBEHHbIX CPeACTB NPOGEeCCHOHANbHOMO YHacTHUKA PbiHKA LEHHbIX
6ymar: O6a3aTenbCTBO MO TEKYLLUEMY Harory Ha npubbinb

PacuyeT paamepa coGCTBEHHbIX CpeAcTB NPOGECCUOHANBHOMO YHaCTHYKa PblHKa LIEHHbIX
Oymar: OTnoxeHHble HarnoroBble 06s13aTenbLCTBA

42,084,179.00

PacyeT paamepa coGCTBEHHbIX CPeACTB NMPOGECCUMOHANbHOMO Y4aCTHMKa pbiHKa LEHHbIX
Oymar: Pe3epBhbl - oLleHOYHbIe 06a3aTenbLCTBa

PacuyeT paamepa coGCTBEHHbIX CpeAcTB NPOGECCUOHANBHOIO YHaCTHYKa PblHKa LIEHHbIX
6ymar: MNpoune obsi3aTenLCcTBa

805,526,076.68

CyMMapHaﬂ CTOMMOCTb akKTUBOB

26,904,984,410.61

CyMMapHaﬂ CTOMMOCTb 06513aTENbLCTB

23,569,617,441.21

Pa3mep cobcTBEHHbIX cpeacTB

3,335,366,969.40




