TOC

0420413 Pa3gen 2. PacyeT pasmepa cobCcTBEHHbIX CpeacTB NPodeCcCUOHaNbHOMO y4aCTHUKA

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

T= EMPTY_AXIS

Z= EMPTY_AXIS

HanmeHoBaHue nokasatens

2019-12-31

CTtonmocTb
aKTnBOB/00A3aTENBLCTB

AKTUBbI

PacueTt pa3amepa cOGCTBEHHbLIX CPEACTB NPOJECCMOHANLHOIO YYaCTHUKA PbiHKa
LieHHbIX Bymar-[leHexHble CpeacTBa NPodecCHOHanbHOrO YHacTHIKA, HAaX0AALWMECS B
kacce

PacyeT pa3amepa cob6CTBEHHbIX CPEACTB NPOGECCMOHANBHOIO YYacTHUKA PbiHKa
LieHHbIX Bymar-[leHexHble cpeAcTBa NPogeCcCcMOHarIbHOrO y4acTHMKA U ero KIMeHTOB,
HaxoAsLUMeCs Ha ero pacyeTHbIX cYeTax U crieuuanbHbIX 6aHKOBCKUX cYeTax B
KPEeANTHBIX OpPraHn3aLmsx U MHOCTPaHHbIX GaHkax

45530699,14

PacyeT pa3amepa coBGCTBEHHbIX CPEACTB NPOGECCMOHANBHOIO YYacTHUKA PbiHKa
LieHHbIX Bymar-[leHexHble cpeacTBa NPoeCcCHOHanbHOro y4acTHYKA BO BKIadax
(menosutax) B KpeAUTHbIX OpPraH13aLmsX U MHOCTPaHHbIX GaHkax (3a UCKIYEHEM
CcybopAMHMPOBAaHHBIX AEMNO3UTOB), @ TAKKE CyMMbI MPOLEHTOB, MPUYMUTAIOLLMXCS MO
BKNagy (AenosuTy) Ha pacyeTHyto gaty

3315328,68

Pacuet pa3mepa cobCTBEHHbIX CPeACTB NPOECCMOHANBHOIO YY4aCTHUKA PbiHKA
LeHHbIX bymar-[lparoueHHble MeTan bl NPoheCcCMOoHanbHOro y4acTHMKa BO BKagax
(menosuTax) B KpeAMTHBIX OpraHM3aumsIX 1 MHOCTPaHHbIX 6aHKax, a Takke CyMMbl
NPOLEHTOB, NPUYUTAIOLLMXCS MO BKNaay (4eno3nTy) Ha pacyeTHyto aaty

PacyeT pa3amepa coBGCTBEHHbIX CPEACTB NPOGECCMOHANBHOIO YYacTHUKA PbiHKa
LieHHbIX Bymar-[lparoLeHHble MeTansbl NPOMECCHOHANBHOMO Y4acTHIKA Ha ero cyeTax
B KPEAMTHbIX OpraHu3aumsax

PacyeT pa3avepa cobCcTBEHHbIX CPEACTB NPOPECCUOHANLHONO y4acTHNKA PbiHKa
LieHHbIX bymar-[leHexHble cpeacTea NpodeCCMOHaNbHOro y4acTHYKa, NepegaHHble No
[0roBopy AOBEPUTENBLHOTO YpaBneHns ynpasnsioLwemMy u (M) HOCTPaHHOMY NnLly,
UMeIoLLEMY NPaBO B COOTBETCTBMN C €r0 JINYHLIM 3aKOHOM OCYLLIECTBNSATh
[eATenbHOCTb NO YNPaBNeHNIo LEHHbIMK Bymaramum

PacueT pa3mepa cobCTBEHHbIX CPeACTB NPOECCUOHANBHOMO Y4aCTHUKA PbIHKA
LieHHbIX Bymar-JeHexHble cpeacTBa NPotheCCHOHANbHOMO Y4acTHMUKA U Ero KIMEHTOB,
nepeaaHHbIe Mo 4OroBopy 0 GpokepckoM obenymBaHUM Gpokepy 1 (Unn)
WHOCTPaHHOMY nuLly

30870,74

PacyeT pa3mepa cobGCTBEHHbIX CPEACTB NPOGEeCCMOHaNbHOTO YYacTHUKa PbiHKa
LieHHbIX Bymar-[leHexHble cpecTBa NPoeCcCcMOHarbHOrO y4acTHMKA U ero KIeHTOB,
nepeaaHHble B obecrneyeHne UCMONMHEHNS 06513aTeNIbCTB MPOgEeCCMOHaNIbHOTO
y4acTHUKa U (UNN) ero KIMEHTOB, BKIOYast UHAMBUAYaNbHOE U KOSMEKTUBHOE
KnupuHrosoe obecneyeHne

PacueT pa3amepa cob6CTBEHHbIX CPEACTB NPOGECCUMOHANBHOIO Y4aCTHUKA PbiHKa
LieHHbIX Oymar-[paroLueHHble MeTan bl NPOECCUOHANBHOMO YHaCTHUKA, NepeaaHHbIe
B 0becneyeHmne UCMonHeHUs 06s3aTeNnbCTB MPOECCUOHANBHOIO YYacTHYKA, BKIOYas
WHAMBUAYaNbHOE U KOMNMEKTUBHOE KMMPUHIOBOE obecneyeHne

PacyeT pa3amepa cob6CTBEHHbIX CPEACTB NPOGECCMOHANBHOIO YYacTHUKA PbiHKa
LieHHbIX Bymar-LleHHble Bymarv npogeccMoHasbHOro y4acTHUKa, nepeaaHHbIe B
obecrneyeHvie UCTIONTHEHUSI 06A3aTeNbCTB NPOdECCUOHANBHOMO YY4acTHUKA, BKITHYas
WHAMBMAYaNbHOE U KONMEKTUBHOE KIMMPUHIOBOE obecreyeHne

PacyeT pa3mepa coBGCTBEHHbIX CPEACTB NPOGECCMOHANBHOIO YYacTHUKA PbiHKa
LieHHbIX Bymar-[lebutopckasi 3a40/MKeHHOCTb Mo Bbinsate npogeccuoHansHoMy
YYaCTHUKY BO3HArpaXkaeHuii 1 BO3MELLEHNIO PacXofoB Mo JoroBopaM O BO3Me3aHOM
oKasaHuu ycnyr




PacyeT pa3amepa cob6CTBEHHbIX CPEACTB NPOGECCMOHANBHOIO YYacTHUKA PbiHKa
LieHHbIX Bymar-[lebutopckasi 3a40/MKeHHOCTb Mo naTe, B3MMaeMOon PerMcTpaTopoM ¢
3apEerMcTpMpPOBaHHbIX WL 3a NPOBeAEeHMe onepauyii Mo NMULEBLIM cHeTaM U 3a
npegocTaBneHne MHopMaLmum U3 peecTpa BragesbLeB LieHHbIX bymar (ans
NpoeccnoHanbHbIX y4aCTHUKOB, SIBISIOLLMXCS perMcTpaTtopamm)

PacyeT pa3amepa cobGCTBEHHbIX CPEACTB NPOGECCMOHANBHOIO YYacTHUKA PbiHKa
LieHHbIX Bymar-MapxuHasbHble 3aiiMbl, NPeaoCcTaBlIeHHbIE KITMEHTaM
NPOECCHOHANBHOMO Y4aCTHIKA, MMEIOLLETO JIMLIEH3MIO HA OCYLLECTBEHNE
BGpOoKepCKoV AeATENbHOCTM, OTHECEHHBIM B COOTBETCTBUM C JOFOBOPOM O GPOKEPCKOM
06CNy>KMBaHUU K KAaTErOPUK KIUEHTOB C 0COBLIM YPOBHEM puUcka

Pacuet pa3mepa cobCTBEHHbIX CPeACTB MPOECCUOHANBHOIO YY4aCTHUKA PblHKA
LeHHbIX byMar-Map>xuHanbHble 3aiMbl, NPegOCTaBNEHHbIE KIMEHTaM
npodeccrnoHarnbHOro y4acTHVKa, MMEOLLErO NMMLEH3UI0 HA OCYLLECTBMNEHNE
OpoKkepckon AeaTenbHOCTU, OTHECEHHBbIM B COOTBETCTBMU C JOFOBOPOM O BPOKEPCKOM
06Cny>KMBaHWM K KATEropUK KITMEHTOB CO CTaHAAPTHbLIM YPOBHEM pUCKa UMW KaTeropum
KIMMEHTOB C MOBBbILLIEHHBLIM YPOBHEM pUCKa

Pacuet pa3mepa cobCTBEHHbIX CPeACTB NPOECCUOHANBHOIO Y4aCTHUKA PbiHKA
LEeHHbIX OyMar-AKUMN POCCUNCKNX SMUTEHTOB, ABMSIOLLMXCA MYyOIUYHBIMMU
aKUMOHEpPHbIMU 06LLecTBaMu, U akLMM MHOCTPaAHHBIX SMUTEHTOB, a Takke
Oeno3vTapHble pacrnyckuy Ha HUX

Pacuet pa3mepa cobCTBEHHbIX CPeACTB NPOMECCUOHANBHOIO Y4aCTHUKA PblHKA
LEeHHbIX 6ymar-O6nuraumm poCCUNCKUX U UHOCTPAHHbIX SMUTEHTOB, 3a UCKITHOYEHNEM
CyOOPANHUPOBAHHbIX U CTPYKTYPHBIX 06nuraumia

PacyeT pa3amepa cob6CTBEHHbIX CPEACTB NPOGECCMOHANBHOIO YYacTHUKA PbiHKa
LieHHbIX Bymar-/IHBECTVLMOHHbIE Man NaeBbIX MHBECTULIMOHHBLIX (DOHAOB, a Takke
LieHHble GyMary MHOCTPaHHbLIX SMUTEHTOB, KOTOPbIE B COOTBETCTBUM C UX JINYHBLIM
3aKOHOM OTHOCSITCSI K CXEMaM KOJSNIEKTUBHOMO MHBECTVMPOBAHMUS UMW CXeMaMm
COBMECTHOIO MHBECTMPOBAHUS Kak C 0bpa3oBaHueM, Tak U 6e3 06pa3oBaHus
topuaMYECcKoro nuua

PacyeT pa3amepa cOBGCTBEHHbIX CPEACTB NPOGECCMOHANBHOIO YYacTHUKA PbiHKa
LieHHbIX Bymar-MnoTeyHble cepTudmKaTthl y4acTus

PacyeT pa3avepa cobCcTBEHHbIX CPEACTB NPOPECCUOHANLHOr0 y4acTHNKA PbiHKa
LieHHbIX 6ymar-WHble hrHaHCcoBbIE akTUBbI, MPEAYCMOTPEHHbIE NoanyHKTOM 2.1.15
nognyHkTta 2.1 Ykasanns banka Poccun

OTNOXEHHbIE HaMNOroBble aKTUBbI npodeccnoHanbHOro y4acTHuka B cymmMe, He
MpeBbILLAIOLLEN OTIIOXKEHHBIX HaNOroBbIX obsA3aTenscTB npodeccnoHanbHOro
y4acTHUKa

PacyeT pa3avepa cobCcTBEHHbIX CPEACTB NPOPECCUOHANLHOMO y4aCcTHNKA PbiHKa
LeHHbIX bymar-HeasmxrMmMoe nmyLLecTBo NpoecCMoHanbHOro y4acTHUKA,
UCMosb3yemoe ANs OCYLLECTBEHMS NPOeCCnoHanbLHOM AEeATENBHOCTN Ha PbIHKE
LieHHbIX Bymar v (unu) Ans ero ynpaBneH4YecKuX HyXz, NPUHATOE NPodeCcCMoHanbHbIM
YYaCTHMKOM K ByxranTepckomy y4eTy B Ka4eCTBE OCHOBHbIX CPEACTB

2551,61

Obsa3aTtenscTBa

durHaHcoBbIE 0653aTENbCTBA, OLIEHNBAEMbIE MO CNPaBeAIMBON CTOMMOCTH Yepes
npubbINb N yBLITOK, B TOM Yucne:

PacueT pa3mepa cobCcTBEHHbIX CPeACTB NPOECCUOHANBHOMO Y4aCTHUKA PbIHKA
LieHHbIX Bymar-comHaHcoBble 0653aTeNbCTBA, B 0683aTENLHOM NOPsiAKe
Knaccuduumpyemble Kak OLleHMBaEMbIe MO CNpaBeasIMBOA CTOMMOCTU Yepes Npubbinb
UNN yobITOK

drHaHcoBbIE 0653aTENbCTBA, KNnaccuguumpyemMble Kak OLeHMBaeMbIE MO
cnpaBeaBoN CTOMMOCTY Yepe3 NpubbInb UM YObITOK MO YCMOTPEHUIO HEKPEOAUTHON
¢MHAHCOBOW OpraHM3auum

Pacuet pa3mepa cobCTBEHHbIX CPeACTB MPOECCUOHANBHOIO YY4aCTHUKA PblHKA
LeHHbIX bymar-®uHaHcoBble 0683aTenbCTBa, OLIEHNBAEMbIE MO aMOPTU3MPOBAHHOW
CTOMMOCTU, B TOM YuCrie:

PacyeT pa3amepa cobGCTBEHHbIX CPEACTB NPOGECCMOHANBHOIO Y4acTHUKa PbiHKa
LieHHbIX Bymar-cpeactea KIMeHToB

PacueT pa3amepa cob6CTBEHHbIX CPEeACTB NPOGECCUMOHANBHOIO Y4aCcTHUKA PbiHKa
LieHHbIX Bymar-kpeauThl, 3aiMbl U MPOYKe NPUBMEYEHHbIE CPeaCcTBa

296661,53

3136,37



PacyeT pa3amepa cob6CTBEHHbIX CPEACTB NPOGECCMOHANBHOIO YYacTHUKA PbiHKa
LieHHbIX Bymar-BbinyLLieHHbIE AOMTOBbIE LIeHHbIe Gymaru

PacyeT pa3avepa cobCcTBEHHbIX CPEACTB NPOPECCUOHANLHOMO y4aCcTHNKA PbiHKa
LeHHbIx bymar-KpeguTtopckas 3agomkeHHOCTb

293525,16

PacyeT pasamepa cOBGCTBEHHbIX CPEACTB NPOGECCMOHANBHOMO Y4acTHUKA PbiHKa
LieHHbIX Bymar-O6si3aTenbCTBa BblObIBaOLLMX FPYNM, KNaccuduULmMpoBaHHbIX Kak
npeaHasHa4YeHHble 4ns Npodaxu

PacyeT pa3avepa cobCcTBEHHbIX CPEACTB NPOPECCUOHANLHOrO yHacTHNKA PbiHKa
LeHHbIX bymar-ObssaTenscTea Mo BO3HArPaXKAEHUSAM paboTHMKaM Mo OKOHYaHWUK
TPYAOBOW AEATENbHOCTU, HE OrPaHUYEHHbIM (PUKCMPYEMBIMW NNaTexamu

PacueT pa3mepa cobCTBEHHbIX CPeACTB NPOECCUOHANBHOMO Y4aCTHUKA PbIHKA
LieHHbIX ByMar-O6a3aTenbCTBO MO TEKYLLEMY HanMory Ha npubbinb

PacyeT pa3avepa cobCcTBEHHbIX CPEACTB NPOPECCUOHANbLHOr0 yHacTHNKA PbiHKa
LieHHbIX Oymar-OTnoXeHHble HanoroBble obs3aTtenscTea

2551,61

PacyeT pa3amepa cOBCTBEHHbIX CPEACTB NPOGECCMOHANBHOIO YYacTHUKA PbiHKa
LieHHbIX Bymar-PesepBbl - OLleHOYHbIe 0bA3aTensLCTBa

PacyeT pa3avepa cobCcTBEHHbIX CPEACTB NPOPECCUOHANLHOr0 y4acTHNKA PbiHKa
LieHHbIX bymar-lpoyve obsi3aTenscrea

4256213,46

PacyeT pa3amepa cob6CTBEHHbIX CPEACTB NPOGECCMOHANBHOIO YYacTHUKA PbiHKa
LieHHbIX Bymar-CymmapHasi CTOMMOCTb aKTUBOB

48 879 450,17

Pacuet pa3mepa cobCTBEHHbIX CPeACTB NPOECCMOHANBHOIO YY4aCTHUKA PblHKA
LeHHbIX bymar-CymmapHasi CTOMUMOCTb MacCMBOB

4 555 426,60

PacyeT pa3mepa coBGCTBEHHbIX CPEACTB NPOGECCMOHANBHOIO YYacTHUKA PbiHKa
LieHHbIX Bymar-Pasamep coGCTBEHHbIX CpeACcTB

44 324 023,57




