TOC

0420413 Pasgen 2. PacyeTt pa3mepa coO6CTBeHHbIX cpeacTB npochecCuoHanbLHOro

y4YacTHUKA pbIHKa LleHHbIX 6ymar

http://www.cbr.ru/xbrl/nso/purcb/rep/2019-05-01/tab/SR_0420413/SR_0420413_r2

T= EMPTY_AXIS

Z= EMPTY_AXIS

HanmeHoBaHue noka3artens 31.12.2020
CtoumocTb
akTuBoB/06A3aTENbLCTB,
py6.
AKTUMBbI
PacueT paamepa cob6CTBEHHbIX CPeacTB NPOdeCCHOoHanbHOro y4acTHUKa
pblHKa LeHHbIX Bymar:
[eHexHble cpegcTBa NPOdeCcCUOHanbHOro y4acTHUKa, HaxoasLwwmecs B
Kacce
PacueT paamepa cobCTBEHHbIX CPeacTB NPOdeCCHOoHanbHOro y4acTHuUKa
pblHKa LeHHbIX Bymar:
[eHexHble cpefcTea NpodeccmoHansHOro y4acTHuKa U ero KIMeHToB, 7 258 383,1
HaxoAsLLUMecs Ha ero pacyeTHbIX cHeTax 1 cneumanbHbiX 6aHKOBCKUX cyeTax
B KPEAMTHBIX OpraHM3aumsx u MHOCTPaHHbIX BaHKax
PacueT paamepa cobCTBEHHbIX CPeacTB NPOdeCCHOoHanbHOro y4acTHuUKa
pblHKa LeHHbIX Bymar:
[eHexHble cpegcTBa NPodeccUoHanbHOro y4acTHUKa BO BKNagax 3001 897.3

(menosnTax) B KpeAUTHBIX OpraHM3aumMsix U MHOCTPaHHbIX 6aHkax (3a
NCKITIoUYeHEM CyBopavHUPOBAHHBIX OEeMN0o3UTOB), a Takke CyMMbI
MPOLEHTOB, NMPUYMTAIOLLMUXCS MO BKMagy (AenosuTy) Ha pacyeTHyto aaTty

Pacyet pasmepa coGCTBEHHbIX CPeACTB NPOdECCUMOHaNIbHOMO y4acTHUKa
PbIHKa LEHHbIX Bymar:

[paroueHHble MeTannbl NPodecCcMoHanbHOMo y4acTHUKa BO BKNagax
(oenosnTax) B KPEAMTHBLIX OpraHM3auUmnsax U MHOCTPaHHbIX BaHKaxX, a Takke
CYMMbI MPOLIEHTOB, NMPUYMTAIOLMXCS NO BKMNaZy (4erno3nTy) Ha pacyeTHyo
Aaty

PacueT paamepa coGCTBEHHBIX CPEACTB NPOMECCUOHANBLHOMO yY4acTHIUKA
pbiHKa LeHHbIX Gymar:

[paroLeHHble MeTanmnbl NPOdeCCUOHANBHOO Y4acTHUKa Ha ero cyetax B
KPEeOMUTHbIX OpraHn3aLmsix

Pacyet pasmepa coGCTBEHHbIX CPEeACTB NPOMECCMOHaNIbHOM y4acTHUKa
pbIHKa LleHHbIX Bymar:

[eHexHble cpeacTea NpodeccroHarnbHOro y4acTHUKa, nepeaaHHble no
[OrOBOPY AOBEPUTENBHOTO YNpaBneHus ynpaenstowemMy u (unm)
MHOCTPaHHOMY MULLY, MMeloLLIeMY NPaBo B COOTBETCTBUM C €ro NINYHbLIM
3aKOHOM OCYLLECTBNSAThL AeATENIbHOCTL MO YNPaBeHnio LeHHbIMY Bymaramu

PacyeT pasmepa coGCTBEHHbIX CPeACTB NPOdECCUMOHANIbHOMO y4acTHUKa
PbIHKA LEHHbIX Bymar:

[eHexHble cpeacTBa NpoeCccoHarnbHOrO y4aCcTHUKA U €ro KITMEHTOB,
nepefaHHble No goroBopy o Gpokepckom obcnyskmMBaHUM Gpokepy U (Mnn)
WHOCTPaHHOMY nuLy

PacyeT pasmepa coGCTBEHHbIX CPeACTB NPOdECCUMOHaNIbHOMO y4yacTHUKa
PbIHKa LEHHbIX Bymar:

[eHexHble cpeacTBa NpoeCcCoHarNbHOrO y4aCcTHUKA U €ro KITMEHTOB,
nepefaHHble B obecrieyeHne NCnonHeHnst 06s3aTensbCTB
NpPodeCcCMOoHanbHOTO Y4acTHMKa U (UNK) ero KNeHTOoB, BKIovast
MHOMBMAYanbHOE 1 KOMNeKTUBHOE KNpUHroBoe obecrnedeHune

62 412 746,16

PacueT paamepa coGCTBEHHBIX CPEACTB NPOMECCUOHANBLHOMO YY4acTHIUKA
pbiHKa LeHHbIX Gymar:

[paroLeHHble MeTanmnbl NPogheCCMOHANBHOIO YYacTHUKa, NepefaHHble B
obecneyeHne UcnonHeHus 0653aTenbLCTB NPOGECCUOHANBHOTO YYaCTHUKA,
BKMiOYas UHAMBUAYaNbHOE U KOMINEKTUBHOE KIIMPUHIOBOE obecneyeHne

PacueT paamepa coGCTBEHHBIX CPEACTB NPOMECCUOHANBLHOMO YY4acTHIUKA
pbiHKa LeHHbIX Gymar:

LieHHble Bymaru npoeccroHansHOro y4acTHuKa, nepefaHHele B
oGecneyeHne UcnonHeHus 06s3aTenbLCTB NPOGECCUOHANBHOTO Y4aCcTHUKA,
BKMiOYas UHAMBUAYaNbHOE U KOMINEKTUBHOE KIIMPUHIOBOE obecneyeHune

PacueT paamepa coGCTBEHHBIX CPEACTB NPOMECCUOHANBLHOMO yY4acTHIUKA
pbiHKa LeHHbIX Gymar:

[leGuTtopckas 3a40MmKeHHOCTb MO BbinnaTe NpodeccroHansHOMY Y4acTHUKY
BO3HArpaxxaeHuni 1 BO3MELLEHUI0 PacXofoB Mo AOroBOpam O BO3ME3LHOM
oKasaHum ycnyr

42 509,94
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Pacyet pasmepa coGCTBEHHbIX CPEeACTB NPOMECCHMOHANIbHOM y4acTHUKa
pbIHKa LIeHHbIX Bymar:

[ebutopckas 3a40MKEHHOCTb MO NnaTte, B3MMaeMol PermcTpaTopoM ¢
3aperncTpuMpoBaHHbIX ML, 3a NPOBEAEHME onepaLuii Mo NULEBLIM CHETAM U
3a npegocTaBneHne MHopMaumn U3 peecTpa Briagenbues LeHHbIX Bymar
(Bns npodbeccuoHarbHbIX Y4aCTHUKOB, SIBISIIOLLIMXCS perucTpaTtopamm)

PacyeT pasmepa coGCTBEHHbIX CPeCTB NPOodEeCCUMOHaNIbHOMO y4yacTHUKa
PbIHKa LEHHbIX Bymar:

MapuHanbHble 3aiMbl, NPeaoCcTaBlIeHHbIE KNMMeHTaM NpodecCMoHanbHOro
yYacTHVKa, UMEOLLLEro NMLEH3MIO Ha OCyLLEeCTBNeHne 6pokepcKoi
[esiTeNIbHOCTU, OTHECEHHBIM B COOTBETCTBUM C JOTOBOPOM O GPOKEPCKOM
o6CnyXMBaHUM K KaTeropun KNMeHToB ¢ 0COGbIM YPOBHEM pUcka

PacueT paamepa coGCTBEHHBIX CPEACTB NPOMECCUOHANBHOMO Y4acTHIUKA
pbiHKa LeHHbIX Gymar:

MapuHarnbHble 3aiiMbl, NPEAOCTABMNEHHbIE KNUMEHTAM NPOGECCUMOHANBHOMO
y4acTHUKa, MMEIOLLEro NULIEH3MI0 Ha OCYLLeCTBIIeHe GpokepcKoi
[eATenbHOCTW, OTHECEHHBIM B COOTBETCTBUM C JOFOBOPOM O GPOKEPCKOM
06CryXVMBaHWK K KAaTeropumn KMMEHTOB CO CTaHAaPTHLIM YPOBHEM pucka U
KaTeropum KrmeHTOB C NOBbILLIEHHbIM YPOBHEM pUCKa

PacueT paamepa coGCTBEHHBIX CPEACTB NPOMECCUOHANBHOMO Y4acTHIUKE
pbiHKa LeHHbIX Gymar:

AKUMU POCCUNCKUX IMUTEHTOB, ABMSIOLLMXCS MyBNUYHBIMUA aKLMOHEPHBIMU
06LLECTBAMU, U aKLMM MHOCTPaHHbIX SMUTEHTOB, @ TAaKKe Aeno3nTapHble
pacnucku Ha HUX

Pacyet pasmepa coGCTBEHHbIX CPEeACTB NPOMECCHMOHaNbHOM y4acTHUKa
pbIHKa LIEHHbIX Bymar:

O6nuraummn pocCUNCKUX U MHOCTPaHHBLIX AMUTEHTOB, 338 UCKIIOYEHUEM
CyGOPAVHUPOBAHHBIX U CTPYKTYPHBIX obnuraumm

23 350 621,08

PacueT paamepa coGCTBEHHBIX CPEACTB NPOMECCUOHANBLHOMO yY4acTHIUKA
pbiHKa LeHHbIX Gymar:

WHBECTULMOHHbIE Nau NaeBbIX MHBECTULIMOHHbIX (DOHAOB, a TAaKKe LEHHbIE
Gymarv MHOCTPaHHbIX 3MUTEHTOB, KOTOPbIE B COOTBETCTBUM C UX JINYHBIM
3aKOHOM OTHOCSTCS K CXeMaM KOJMNEeKTUBHOTO UHBECTUPOBAHUS! UM CXeMaMm
COBMECTHOTO MHBECTMPOBaHUS Kak ¢ 06pa3oBaHneM, Tak 1 6e3
06pasoBaHus IOPUONYECKOro Nuua

PacueT paamepa coGCTBEHHBIX CPEACTB NPOMECCUOHANBLHOMO YYacTHIUKA
pbiHKa LeHHbIX Gymar:
MnoTeyHble cepTudmKaTsl yyacTust

Pacuyet pasmepa cobCTBEHHbBIX CpeacTB NPodeCcCUOHanbHOro y4acTHUKa
pblHKa LEeHHbIX Bymar:

MHble bMHaHCOBbIE aKTUBbI, MPeayCMOTPEHHbIE NOAMYHKTOM 2.1.15
noanyHkta 2.1 YkasaHusi baHka Poccun

402 390 657,24

OTNoOXeHHbIE HaNoroBble akTBbI NPOMECCUOHANBHOTO Y4acTHIKa B CYyMME,
He NpeBbILLaloLLEeN OTNOXKEHHbIX HANoroBbIx 0653aTeNbLCTBR
NpPodeCcCcroHanbHOTo y4acTHUKa

2 030,76

PacueT paamepa coGCTBEHHBIX CPEACTB NPOMECCUOHANBHOMO Y4acTHIUKA
pbiHKa LeHHbIX Gymar:

HenBwxmmoe MMyLLECTBO NPOGECCMOHANBHOO YYacTHMKa, UCTIoNb3yeMoe
AnNsi OCyLLeCTBIeHUs NpoeCccnoHanbHON AEATENIBHOCTU Ha PbIHKE LIEHHbIX
Bymar 1 (Mnu) Ans ero ynpaBneHYecKUX HyXz, NpUHAToe
NpodeccroHarbHbIM YHaCTHUKOM K Gyxrantepckomy y4yeTy B KayecTBe
OCHOBHbIX CpefCTB

Obs3aTenbcTBa

durHaHcoBble 06513aTeNbCTBA, OLeHMBaeMble Mo CrpaBeanvBoi CTOUMOCTU
Yyepes NpuObINb UMK YBLITOK, B TOM YKCHE:

PacueT pasmepa cobCTBEHHbIX CPEACTB NPOdECCUOHANBHOIO y4acTHUKa
pblHKa LeHHbIX Bymar:

hrHaHcoBble 0bs3aTenbCTBa, B 06s3aTENLHOM Nopsiake
KnaccugpuumpyemMble Kak oLleHMBaeMble Mo CrnpaBeanMBoi CTOMMOCTHY Yepes
nNpuobINb UK YObITOK

hmHaHcoBble 006A3aTenbCTBa, knaccuduumpyemble kak oLeHuBaeMble Nno
cnpaBefIMBOM CTOMMOCTU Yepes NpubbINb UK YObITOK MO YCMOTPEHUIO
HeKpeanTHOM PMHaAHCOBOW opraHM3aLmm

PacueT paamepa coGCTBEHHBIX CPEACTB NPOMECCUOHANBLHOMO yYacTHIUKA
pbiHKa LeHHbIX Gymar:

durHaHcoBble 06A3aTeNnbCTBA, OLeHMBaeMble N0 aMOPTU3MPOBaHHOW
CTOVIMOCTH, B TOM YMCIE!

154 956 467,71
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PacueT paamepa coGCTBEHHBIX CPEACTB NPOMECCUOHANBHOMO YYacTHIUKA
pbiHKa LeHHbIX Gymar:
CPeAcTBa KMUEHTOB

151 688 306,93

PacyeT pasmepa coGCTBEHHbIX CPeACTB NPOdECCUMOHANIbHOMO y4acTHUKa
PbIHKa LEHHbIX Bymar:
KpeouTbl, 3aliMbl U NMPoYMe NPUBIIEYEHHbIE CPEaCcTBa

236 667

PacueT paamepa coGCTBEHHBIX CPEACTB NPOMECCUOHANBLHOMO Y4acTHIUKa
pbiHKa LeHHbIX Gymar:
BbiMyLLEeHHbIe JOoNroBble LieHHble Gymaru

PacyeT pasmepa coGCTBEHHbIX CPeACTB NPOdECCUMOHaNIbHOMO y4acTHUKa
PbIHKa LEHHbIX Bymar:
Kpeoutopckasi 3a40MmKeHHOCTb

3 031493,78

PacueT paamepa coGCTBEHHBIX CPEACTB NPOMECCUOHANBLHOMO Y4acTHIUKE
pbiHKa LeHHbIX Gymar:

Ob6s13aTenbCTBa BbIGbIBAOLLMX TPYNM, KNACCUULIMPOBAHHBIX Kak
npefHa3Ha4YeHHbIE A1 NpoAaxu

PacueT paamepa coGCTBEHHBIX CPEACTB NPOMECCUOHANBLHOMO YYacTHIUKE
pbiHKa LeHHbIX Gymar:

O6s13aTenbCTBa NO BO3HArpaXaeHUsiM paboTHUKaM Mo OKOHYaHWUU TPYOoBOM
[OESTENBHOCTMU, He OrpaHUYEeHHbIM (OUKCUPYEMBIMUW NiaTexamu

PacueT paamepa coGCTBEHHBIX CPEACTB NPOMECCUOHANBLHOMO yY4acTHIUKA
pbiHKa LeHHbIX Gymar:
O6s13aTenbLCTBO MO TEKYLLEMY Hanory Ha nputkinb

30 511,07

PacyeT pasmepa coGCTBEHHbIX CPeACTB NPOdECCUMOHaNIbHOMO y4yacTHUKa
PbIHKA LEHHbIX Bymar:
OTnoXeHHble Hanorosble obsizaTenbCcTea

2 030,76

PacueT paamepa coGCTBEHHBIX CPEACTB NPOMECCUOHANBLHOMO YYacTHIUKA
pbiHKa LeHHbIX Gymar:
Pe3epBbl - oLEeHOYHbIE 06sI3aTenbCTRa

PacyeT pasmepa coGCTBEHHbIX CPeACTB NPOdECCUMOHaNIbHOMO y4acTHUKa
PbIHKa LEHHbIX Bymar:
Mpoune obsizaTenbcTBa

9 065 789,24

PacueT paamepa coGCTBEHHBIX CPEACTB NPOMECCUOHANBLHOMO YYacTHIUKA
pbiHKa LleHHbIX Gymar:
CymMMapHasi CTOMMOCTb aKTUBOB

498 458 845,58

Pacyet pasmepa coGCTBEHHbIX CPeACTB NPOdECCUMOHaNIbHOMO y4yacTHUKa
PbIHKa LEHHbIX Bymar:
CyMmapHasi CTOUMOCTb MacCUBOB

164 054 798,78

PacueT paamepa coGCTBEHHBIX CPEACTB NPOMECCUOHANBLHOMO YYacTHIUKA
pbiHKa LeHHbIX Gymar:
Pa3smep cobCTBEHHbIX CPeaCcTB

334 404 046,8




