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HavnmeHoBaHve nokasaTtens

2019-09-30

CTonMOCTb akTMBoB/06A3aTeNnLCTB

AKTUBbI

PacyeT pasmepa cobCTBEHHbBIX CPEACTB NPOGECCUOHANBHOTO YHACTHUKA PbIHKA LLEHHbIX Bymar-
[leHexHble cpeAcTBa NPOPeccMOHANIbHOTO YHaCTHUKA, HAXOAALLMECA B Kacce

PacyeT pasmepa cobCTBEHHbBIX CPEACTB NPOGECCUOHANBHOTO YHACTHUKA PbIHKA LiEHHbIX Bymar-
[eHexHble cpeacTBa NPodpeccoHaNbHOTO YHaCTHMKA U ero KIMEHTOB, HAXOAALLMECA HA Er0 PACYETHBIX
CYeTax 1 cneumanbHbiXx 6aHKOBCKMX CYETAX B KPEAWUTHbIX OPraHU3aLMAX U MHOCTPAHHbIX 6aHKax

1226 408 669,41

PacyeT pasmepa cobCTBEHHbBIX CPEACTB NPOGECCUOHANBHOTO YYACTHUKA PbIHKA LiEHHbIX Bymar-
[eHexHble cpeacTBa NPopeccoHaNbHOTO YHaCTHMKA BO BK/IaAAX (4eno3uTax) B KpeanuTHbIX
OpraHu3aumMaAX U MHOCTPaHHbIX 6aHKax (3a UCKNOYEHMEM CY6OPAMHMPOBAHHbIX AENO3UTOB), @ TAKKe
CYMMbl NPOLLEHTOB, NPUYUTAIOLLMXCA NO BKNAAY (AENO3UTY) HA pacyeTHyto AaTy

Pacuet pazmepa cobCTBEHHbIX CPEACTB NPOPECCUOHANIbHOTO YHaCTHMKA PbIHKA LEeHHbIX Bymar-
L paroueHHble MeTasiibl MPOGECcCMOHaIbHONO YHaCTHWKA BO BKIaAaX (4eno3uTtax) B KpeauTHbIX
OpraHM3aumsax U MHOCTPAHHbIX GaHKaXx, @ TaKKe CYMMbl MPOLIEHTOB, MPUYNTAIOLLMXCA MO BKAALY
(aeno3uty) Ha pacyeTHyto aaty

Pacyet pasmepa cobCTBEHHbBIX CPEACTB NPOGECCUOHANBHOTO YYACTHUKA PbIHKA LiEHHbIX Bymar-
[paroueHHble MeTanbl NPOPECCMOHANBHOTO YH4aCTHUKA HA €ro CYeTax B KPEAWUTHbIX OPraHU3aLmMAX

PacyeT pasmepa cobCTBEHHbBIX CPEACTB NPOGECCUOHANBHOTO YHACTHUKA PbIHKA LLEHHbIX Bymar-
[eHexHble cpeacTBa NPodeccoHanbHOro Y4acTHUKA, NepeaaHHble Mo A0roBOpPY JOBEPUTENBHOTO
YNpaBAeHWA YNPaBAAOLEMY U (MM) MHOCTPAHHOMY /IULLY, UMEIOLLLEMY NPABO B COOTBETCTBUM C €r0
JINYHBIM 3aKOHOM OCYLLECTBAATD AEATENIbHOCTb NO YNPaBAEHMUIO LLEHHbIMW ByMaramm

0,00
PacyeT pasmepa cobCTBEHHbBIX CPEACTB NPOGECCUOHANBHOTO YHACTHUKA PbIHKA LLEHHbIX Bymar-
[leHexHble cpeacTBa NPOPecCOHANbHOTO YHaCTHMKA U €ro KNIMEHTOB, NepeAaHHbIE NO AOrOBOPY O
6pokepckom ob6cay>K1BaHUM BPoKepy U (MAKM) MHOCTPAHHOMY ULy 30942 60
,

PacyeT pasmepa cobCTBEHHDBIX CPEACTB NPOGECCUOHANBHOTO YYACTHUKA PbIHKA LiEHHbIX Bymar-
[eHexHble cpeacTBa NPOPeCcCcMOHANIbHOIO YHaCTHUKA U ero KIMEHTOB, NepeaaHHble B obecneyeHne
MCNONHEHUA 06A3aTeNbCTB NPOPECCMOHANBHOIO YHaCTHUKA U (MAIN) Er0 KIMEHTOB, BK/IHOYAA
VHAMBUAYANbHOE 1 KONNEKTUBHOE KAMPUHIOBOE obecneveHne

1202 608 269,76

Pacyet pasmepa cobCTBEHHbBIX CPEACTB NPOGECCUOHANBHOTO YYACTHUKA PbIHKA LiEHHbIX Bymar-
[paroueHHble MeTanbl NPOPECCMOHANBbHOTO YHacTHUKA, NepeaaHHble B o6ecneyeHne CNoNHeHUs
0653aTeNbCTB NPOPECCHOHANBHOTO YHACTHUKA, BKNIOYAA MHAMBUAYANIbHOE U KONNEKTUBHOE
KAMPUHroBoe obecneyeHmne

Pacyet pasmepa cobCTBEHHbIX CPEACTB NPOGECCHOHANTBHOTO YHACTHUKA PbIHKA LieHHbIX 6ymar-LieHHble
b6ymaru npodeccroHanbHOro y4acTHUKA, NepeaHHble B obecneyeHne UCNONHEHUA 06A3aTeNbCTB
NPo¢eccMoHanbHOTO YHacTHUKA, BKIKOYAA MHANBUAYANbHOE U KONIEKTUBHOE KAUPUHIOBOE
obecneyeHve

PacyeT pasmepa cobCTBEHHbBIX CPEACTB NPOGECCUOHANBHOTO YYACTHUKA PbIHKA LiEHHbIX Bymar-
[ebutopcKas 3af0M1KEHHOCTb MO BbINIATE NPOGECCUOHANBHOMY YHACTHUKY BO3HArPaXKAEHUM 1
BO3MELLIEHWNIO PACXOA0B MO AOTOBOPAaM O BO3ME3AHOM OKA3aHWUM yCyr

146 544 788,89

PacyeT pasmepa cobCTBEHHbBIX CPEACTB NPOGECCUOHANBHOTO YYACTHUKA PbIHKA LLEHHbIX Bymar-
[ebutopcKas 3af0M1KEHHOCTb MO NAATe, B3UMAEMOM PEFUCTPATOPOM C 3apPEFUCTPUPOBAHHbIX UL, 3@
npoBeAeHWE onepaumii No IMLEBLIM CHETAM U 33 NPEA0CTaBAEHNE MHPOPMALLMM U3 peecTpa
B/IAAENbLEB LEHHBIX Bymar (413 NpodeccoHanbHbIX YHaCTHUKOB, ABNAOLLMXCA PErMcTpaTopamm)

0,00




PacyeT pasmepa cobCTBEHHbBIX CPEACTB NPOGECCUOHANBHOTO YYACTHUKA PbIHKA LiEHHbIX Bymar-
Map:K1HanbHble 3aiiMbl, NPEAOCTABNEHHbBIE KIMEHTaM NPOGECCHOHANBHOTO YHACTHUKA, MMEIOLLEro
JIMLLEH3MIO HA OCYLLECTBIEHNE BPOKEPCKOW AEATENBHOCTU, OTHECEHHBIM B COOTBETCTBUM C SOTOBOPOM O
6pOoKepCcKOM 06CNYKMBAHUM K KAaTEFOPUM KIMEHTOB C 0CO6bIM YPOBHEM PUCKA

0,00

PacyeT pasmepa cobCTBEHHbBIX CPEACTB NPOGECCUOHANBHOTO YHACTHUKA PbIHKA LiEHHbIX Bymar-
Map:K1HanbHble 3aiiMbl, NPEAOCTABNEHHbBIE KAMEHTaM NPOGECCHOHANBHOTO YHACTHUKA, MMEIOLLEro
JIMLLEH3MIO HA OCYLLECTBIEHNE BPOKEPCKOW AEATENBHOCTU, OTHECEHHBIM B COOTBETCTBUM C SOTOBOPOM O
6poKepcKoM 06CNYKMBAHUM K KAaTEFOPUM KIMEHTOB CO CTAHAAPTHBIM YPOBHEM PUCKa MU KaTeropum
K/IMEHTOB C NOBbILWEHHbIM YPOBHEM PUCKA

PacyeT pasmepa cobCTBEHHbIX CPEACTB NPOGECCHOHANIBHOTO YHACTHUKA PbIHKA LieHHbIX Bymar-Akumum
POCCUICKMUX SMUTEHTOB, ABNAOLLMXCA MYBANYHBIMM aKLIMOHEPHBIMU OBLLECTBAMM, U AKLUK
MHOCTPAHHbIX 3SMUTEHTOB, A TaK¥Ke AEN03UTaPHbIE PACMMCKU Ha HUX

4 062 699,90

PacyeT pasmepa cobCTBEHHbIX CPEACTB NPOGECCUOHANLHOMO YYACTHUKA PbIHKA LieHHbIX bymar-
06AMraLmMm POCCUMCKMX U MHOCTPAHHbIX SMUTEHTOB, 32 UCKNOYEHWUEM CY6OPANHUPOBAHHbIX U
CTPYKTYPHbIX 061uraumi

22013 411 969,51

PacyeT pasmepa cobCTBEHHbBIX CPEACTB NPOGECCUOHANBHOTO YYACTHUKA PbIHKA LiEHHbIX Bymar-
MHBECTULMOHHbIE Nau NAEBbIX MHBECTULMOHHBIX GOHAOB, 3 TAK¥KE LiEHHbIE ByMaru MHOCTPaHHbIX
3MWTEHTOB, KOTOPbIE B COOTBETCTBUM C UX INYHBIM 3aKOHOM OTHOCATCA K CXEMaM KOIEKTUBHOTO
MHBECTUPOBAHUA UMW CXEMaM COBMECTHOTO MHBECTMPOBAHNA KaK € 06pa3oBaHneEM, TaK 1 6e3
06pa30BaHMA LOPUANYECKOTO ML

PacyeT pasmepa cobCTBEHHbIX CPEACTB NPOGECCUOHANLHOMO YYACTHUKA PbIHKA LieHHbIX bymar-
MnoTeuHble cepTUdMKaThbl yyacTus

Pacuet pasamepa cobCcTBEHHbIX CPEACTB NPOdECCMOHANBHOTO YYACTHUKA PbIHKA LieHHbIX bymar-UHble
dUHaHCOBbIE aKTUBbI, NPEAYCMOTPEHHbIe nognyHKTom 2.1.15 noanyHKTa 2.1 YKasaHua baHka Poccum

27 615 582 266,78

OTNOXEeHHble HaNIoroBble aKTUBbI I'IpOd)eCCMOHaﬂbHOI’O Y4YacCTHUKa B Cymme, He I'IpeBbILLIalOLIJ,eﬁ
OT/IOMKEHHbIX HaNOroBbix 06A3aTeNbCTB I'IpOd)eCCMOHaﬂbHOI’O y4acCTHUKa

0,00

PacyeT pasmepa cobCTBEHHbBIX CPEACTB NPOGECCUOHANBHOTO YHACTHUKA PbIHKA LIEHHbIX Bymar-
Hepnsuxrmoe nmyLecTBo NpodeccUoHaIbHOTO YHACTHUKA, UCMO/b3YEMOE AJ1A OCYLLECTBEHUA
npodeccMoHanbHOM AEATENbHOCTU HA PbIHKE LEHHbIX Bymar 1 (M) Ans ero ynpaBaeHUYeCcKUX Hyxa,
NpUHATOE NPOGECCUOHANbHBIM YHaCTHUKOM K ByXranTepckomMy yUeTy B KQUECTBE OCHOBHbIX CPEACTB

0,00

Ob6n3aTenbCcTBa

®uHaHcoBble 06A3aTeNbCTBa, oueHunBaemble No CI'IpaBe,D,ﬂVIBOI’I CTOMMOCTHU Yepes I'IpMGbIﬂb nnn y6bITOK,
B TOM 4uncne:

PacyeT pasmepa cobCTBEHHbIX CPEACTB NPOGECCUOHANLHOMO YYACTHUKA PbIHKA LieHHbIX bymar-
¢duHaHcoBble 06s3aTeNbCTBA, B 0653aTEIbHOM MOPAAKE Knaccuduumpyemble Kak oLeHMBaeMble No
CNpaBes/IMBOM CTOMMOCTM Yepes Npubbinb Uau yobITOK

durHaHcoBble 0643aTeNIbCTBA, KNaccubULMpyeMble Kak OLLeHNBaeMbIe MO CNpaBes/IMBOI CTOUMOCTU
yepes NpubbINb UK YOBITOK NO YCMOTPEHUIO HEKPEANUTHOM GUHAHCOBOW OpraHM3aumm

PacyeT pasmepa cobCTBEHHbIX CPEACTB NPOGECCUOHANLHOMO YYACTHUKA PbIHKA LieHHbIX bymar-
®urHaHcoBble 063aTeNbCTBa, OLLEHMBAEMbIE MO aMOPTU3MPOBAHHOM CTOMMOCTH, B TOM YMC/E:

45 526 787 654,05

Pacyet pasmepa cobCTBEHHbIX CPEACTB NPOGECCHOHANIBHOTO YHACTHUKA PbIHKA LieHHbIX Bymar-cpeacTsa
K/NNEHTOB

39 277397 731,06

Pacyet pasmepa cobCcTBEHHbIX CPEACTB NPOGECCHOHANIBHOTO YHACTHUKA PbIHKA LieHHbIX Bymar-kpeauTsl,
3aliMbl U NPOYUE MPUBIEYEHHbBIE CPEACTBA

6 249 389 922,99

Pacyet pasmepa cobCTBEHHbBIX CPEACTB NPOGECCUOHANIBHOMO YYACTHUKA PbIHKA LLEHHbIX Bymar-
BbINYLLEHHbIE JO/NTOBbIE LIEHHbIE Bymarn

0,00

PacyeT pasmepa cobCTBEHHbBIX CPEACTB NPOGECCUOHANIBHOTO YHACTHUKA PbIHKA LiEHHbIX Bymar-
KpeanTopckas 3af,01KeHHOCTb

291 221 774,49

Pacuer pasamepa cob6CTBEHHbIX CPEACTB NPOdECCMOHAIbHOIO YYaCTHUKA PbiHKA LLeHHbIX 6ymar-
06s3aTenbCcTBa BbIObLIBAKOLWMX FPYNM, KNaccULMPOBAHHbIX KaK NpeAHa3HauYeHHble 414 NPOoaaXKu

0,00
PacyeT pasmepa cobCTBEHHbBIX CPEACTB NPOGECCUOHANIBHOTO YYACTHUKA PbIHKA LLEHHbIX Bymar-
06s3aTenbcTBa N0 BO3HATPaXKAEHUAM PabOTHWKaM NO OKOHYAHWUW TPYA0BON AEATENBHOCTH, He
OrpaHUYeHHbIM GUKCUPYEMBIMM NIATENKAMU 0,00

PacyeT pasmepa cobCTBEHHbIX CPEACTB NPOGECCUOHANLHOMO YYACTHUKA PbIHKA LieHHbIX bymar-
0653aTeNbCTBO MO TEKYLLEMY HAory Ha NpWBbIab

22 726 166,00

PacyeT pasmepa cobCTBEHHbBIX CPEACTB NPOGECCUOHANBHOTO YHACTHUKA PbIHKA LLEHHbIX Bymar-
OTNI0XKeHHble Hanorosble 065A3aTeNbCTBA

PacyeT pasmepa cobCTBEHHbIX CPEACTB NPOGECCUOHANBHOMO YYACTHUKA PbIHKA LieHHbIX bymar-Pesepsbl -
OLLeHOYHble 06sA3aTeNbCTBa

PacyeT pasmepa cobCTBEHHbIX CPEACTB NPOGECCUOHANILHOTO YYACTHUKA PbIHKA LieHHbIX bymar-TMpoune
obA3aTenbcTBa

11 680 206,31

Yimoao akmueos*

52 208 649 606,85

Wmoeo naccusos*

45 852 415 800,85

Pasmep cobcmeeHHbix cpedcme*

6 356 233 806,00

* [Tokazamenu pekomeHoyemsble K packpbimuro baHkom Poccuu, nucemo ucx. Ne55-5-3-2/3308 om 21.11.2019 a.




