PacueT co6CcTBEHHbIX CPEACTB.
Paspen |. UHpopmauma o BeMUMHE MUHMMANBbHOTO pa3mepa co6CTBEHHbIX CPEACTB U HOPMATUBE AOCTAaTOYHOCTU
c06CTBEHHbIX CpeAcTB NPOPECCUOHANBHOIO YH4aCTHUKA PbiHKA LieHHbIX 6ymar

HanmeHoBaHue nokasatens MwuHMManbHbIN pasmep
COGCTBEHHbIX CpeacTB

3HayeHne BenMumHbl X

3HayeHne HopmaTtuBa
[0CTaTO4YHOCTN COBCTBEHHbIX
cpencTs

Ha koHeL, oT4yeTHOro nepmoga 15 000 000

2000 000

7.5

PacueT cob6CcTBEHHbIX CPEACTB.
Paspen Il. Pacuet pasamepa co6CTBEHHbIX CPEACTB NPodeccCMOHaNbHOro YYacTHUKA PbIHKA LeHHbIX 6ymar (AKTUBbI)

HanmeHoBaHue nokasatens

31.08.2018

CTonmocTb aKTMBOB/06S13aTENLCTB

Hepswxkumoe NMYLLECTBO, TPAHCMNOPTHbIE CPeaCTBa N BblHUCTTUTESIbHAA
TeXHUKa

PacyeT pa3amepa co6CTBEHHbIX CPeACTB NPOECCUOHANbHOr0O
y4YacCTHUKa pbiHKa LeHHbIX 6ymar-Heasuxvmoe nmyLLEecTBo,
1cnornb3yemoe AN OkasaHus yCryr, oka3blBaeMblX Ha OCHOBaHWUU
nvueHsun baxka Poccuu, n (unu) ans ynpaBneHYeckmux Hyxa, NPUHAToe
opraHu3aumen kK byxranTepckoMy y4eTy B Ka4eCTBe OCHOBHbIX CPeACTB

[ebuTtopckas 3agomkeHHOCTb

PacyeT pasamepa co6CTBEHHbIX CPeACTB NPOECCUOHANbHOro
y4YacCTHUKa pblHKa LieHHbIX Oymar-[leHexHble cpeacTBa opraHnsaumm u
€€ KINMEeHTOB, HaxoasLMecs No AoroBopy o Gpokepckom 06CnyxuBaHUM
y 6pokepa nnm MHoCTpaHHOro nuua

PacueT pasmepa co6CTBEHHbIX CPEICTB NPOodeccHoHanbHOro
YYaCTHYMKA PbIHKa LEHHbIX ByMar-3aimbl 451l COBEPLUEHNS
MapXXUHarnbHbIX CAErOK, MPeAoCTaBNeHHbIE KNMeHTaM opraHusaLmm

PacueT pasamepa co6CTBEHHbBIX CPEACTB NPOECCUOHANBHOTO
y4acTHMKA PbIHKA LEHHbIX Bymar-[eHexHble CpeacTsa opraHmsaumm u
(MnK) ee KNUEHTOB, SBNSAIOLNECS MHANBMAYANBHBIM U KONNEKTUBHBLIM
KMUPUHIOBLIM oBecneveHnem

5697799.3

PacueT pasmepa co6CTBEHHbIX CPEICTB NPOodeccHoHanbHOro
y4acTHMKa pbiHKa LieHHbIX Bymar-[leHexHble CpeacTsa opraHmsaumm,
HaxoZsLMecs B JOBEPUTENLHOM YNpaBiieHU No 4orosBopam
[OBEPUTENBHOTO YNpaBeHUs ¢ YNpasnsiowmMm Ui MHOCTPAHHbLIM
NULIOM

PacueT pasamepa cob6CTBEHHBIX CPEACTB NPOECCUOHANBHOTO
y4acTHUKA PbIHKA LeHHbIX ByMar-HauuncrieHHble, HO He yaepXKaHHbIe
opraHu3saumel AeHexHbIe CPeACcTBa Ans BO3MELLEHUs HEOBXOANMBIX

pacxofoB Mo AOroBOPY AOBEPUTENBHOTO YNpaBneHs

PacueT pasamepa co6CTBEHHbIX CPEACTB NPOECCUOHANBHOTO
YYaCTHUKA PbIHKa LEHHbIX ByMar-3afomkeHHOCTb KIMEHTOB
opraH1saumm no Aeno3nTapHbIM 40roBopaMm, 4OroBopaM Mo oKasaHuio
yCnyr creuuanuanpoBaHHOro Aeno3uTapusi, No 4OroBopam Ha BefeHue
peecTpa MNOTEYHOro MOKPLITUS 1 MO J4OroBOpam, Ha OCHOBaHUM KOTOPbIX

PacueT pa3mepa coGCTBEHHBLIX CPEACTB NPOECCHOHANLHOTO
YYaCTHYMKA PbIHKa LEHHbLIX ByMar-3a40MmKEeHHOCTb KIMEHTOB
opraHu3saumy no 4oroBopam Ha BefeHue peectpa UMEHHbIX

3MUCCHOHHBIX LIEHHbIX BymMar, peectpa BnagesibLes MHBECTULMOHHBIX
naes, peecTtpa BrafesbLeB UNoTeYHbIX CEPTUUKATOB yHacTus,

PacueT pasmepa co6CTBEHHbIX CPEACTB NPOECCUOHANBHOMO
y4yacTHUKa pblHKa LeHHbIX 6yMar-3a40MmKeHHOCTb KIIMEHTOB
opraH13auumn Mo BbinnaTe BO3HarpaxaeHus no 4oroBopy 0 GpokepckoM
obcnyxmBaHum




PacueT pa3mepa coGCTBEHHBIX CPEACTB NPOECCHOHANBHOTO
y4acTHMKa pbiHKa LieHHbIX Bymar-HaumcneHHoe, Ho He yaepxXaHHoe
BO3HArpaXKaeHve rno 4OroBopYy AOBEPUTENBHOO YpaBneHust

PacueT pasmepa coBCTBEHHbIX CPEACTB NPOdECCUOHANLHOTO
y4acTHUKA PbiHKA LIEHHbLIX ByMar-MHas 3a40mKeHHOCTb Mo BbinnaTte
OpraHu3aLmm Bo3HarpaxaeHuin 1 BO3MeLLEHNIO PacXooB Mo AoroBopamM
0 BO3ME3JHOM OKasaHWUW yCryr

PacueT pasmepa cobCcTBEHHbIX CPEACTB NPOECCUOHANBHOTO
y4YaCTHUKA pblHKa LIeHHbIX 6yMar-HakonneHHbIN NPOLEHTHbIN
(KynoHHbIN) goxod no obnuraumsm

58748.82

PacueT pasamepa co6CTBEHHBIX CPEACTB NPOECCUOHANBHOTO
y4acTHMKA pbiHKA LEeHHbIX Bymar-Cymma Tpe6oBaHuin no caenkam,
COBEpLUEHHBIM 33 CYET KITMEHTOB OpraHu13aLmum

PacueT pasmepa cobCcTBEHHbIX CPEACTB NPOECCUOHANBHOTO
y4YacTHUKa pblHKa LeHHbIX 6ymar-TpeboBaHusi no obsizatenscream,
npegMeToM KOTOPbIX SABMSOTCS AeHEXHbIe CpeacTBa (B TOM Yncne

MHOCTpaHHas BanoTa)

5155111.05

PacueT pa3mepa co6CTBEHHBIX CPEACTB NPOECCHOHATILHOTO
y4YacTHUKa pbiHKa LEeHHbIX 6ymar-TpeboBaHusi No o6si3aTenscTBam,
npeaMETOM KOTOPbIX SIBMSAKTCS LieHHbIe Gymaru

LleHHble Bymaru u puHaHCOBbIE BNOXEHUS

PacueT pasmepa cobCTBEHHbIX CPEACTB NPOdeCcCHoHarnbHOro
y4acTHMKa pblHKa LeHHbIX Bymar-Poccuiickue akumm nyonmyHbix
o6LwecTB (KoMNaHwmi)

60622796

PacueT pa3mepa coGCTBEHHBIX CPEACTB NPOECCHOHANBHOTO
YYaCTHUKA PbIHKA LEHHbIX ByMar-MHOCTpaHHbIE akLmm NyGRAndYHbIX
06LLecTB (KoMMaHui), a Takke Aeno3uTapHble PACTIUCKU Ha HUX

PacueT pasamepa co6CTBEHHbBIX CPEACTB NPOECCUOHANBHOTO
yYacTHUKA pbIHKa LEHHBLIX ByMmar-Poccuiickne obnuraumm

11751774

PacueT pasamepa cob6CTBEHHBIX CPEACTB NPOECCUOHANBHOTO
y4acCTHMKA PbIHKA LeHHbIX Bymar-MHocTpaHHble obnuraumm

PacueT pasamepa cob6CTBEHHBIX CPEACTB NPOECCUOHANBHOTO
YYacCTHMKA PbIHKA LEHHBLIX ByMar-VMIHBECTULIMOHHbIE Nav NaeBbIX
MHBECTULIMOHHBLIX (DOHA0B

PacuyeT pa3mepa coGCTBEHHbIX CPEACTB NPOECCUOHANBHOMO
y4acTHMKa pblHKa LIeHHbIX ByMmar-LleHHble Gymary MHOCTpaHHbIX
opraHv3aLmii, KOTopble B COOTBETCTBUM C UX NINYHBIM 3aKOHOM
OTHOCSITCS K CXEMaM KOJINTEKTUBHOTO MHBECTUPOBAHUSA UM CXEMaM
COBMECTHOIO MHBECTUPOBAHWS, Kak ¢ obpasoBaHuneM, Tak 1 6e3
obpas3oBaHUsa LPUANYECKOro nuua

PacueT pa3amepa co6CTBEHHbBIX CPeACTB NPOeCCUOHaNbHOTO
y4acTHUKA PbiHKA LIEHHbIX GyMar-VInoTeyHble cepTuduKkaThl yHacTms

PacueT pa3amepa co6CTBEHHbIX CPeACTB NPOECCUOHANbHOr0O
y4YacCTHUKa pblHKa LieHHbIX bymar-KnupuHroBbele ceptudmkaThl y4actus,
nonyyeHHble no caenke PENO (3a ncknioYeHnem KnMpuHroBbIX
cepTUdUKaTOB y4acTusl, yYUTbIBaEMbIX B COCTaBe akTUBOB)

PacueT pa3mepa coGCTBEHHBLIX CPEACTB NPOECCHOHANLHOTO
YYaCTHMKA pbIHKa LEHHbIX ByMar-KnupuHroBble cepTudmkaThl y4acTys,
Mosy4eHHbIE MPY NePBUYHOM BbiMyCKe




PacueT pasamepa co6CTBEHHbBIX CPEACTB NPOECCUOHANBHOTO
YYaCTHUKA pbIHKa LEHHbLIX ByMar-MapuHanbHble 3anMbl,
NpeaoCTaBrieHHbIE KNUEHTaM OpraHn3aLmnm 1 NpuHATLIE B KAa4ecTBe
PUHAHCOBBLIX BIIOXEHUN

[eHexHble cpeacTea

PacueT pasamepa co6CTBEHHbBIX CPEACTB NPOECCUOHANBHOTO
yYacTHMKA PbIHKA LEHHbIX Bymar-[eHexHble CpeacTsa, B TOM Ynucre
MHOCTpaHHasA BanioTa OpraHu3aLmnm 1 ee KNMEeHTOB, HaXoAsLWNECs Ha ee
pacyeTHbIX CYeTax 1 crneuuanbHbiX GaHKOBCKMX CYETax B KPeAUTHbIX

OpraHn3aLmsax 1 B UHOCTPaHHbIX GaHKax

3340885.06

PacueT pasamepa cob6CTBEHHbBIX CPEACTB NPOECCUOHANBHOTO
y4acTHMKA PbIHKA LieHHbIX Bymar-[eHexHble cpeacTsa opraHmsaumm,
HaxogsLMecs B kKacce

PacueT pasmepa cob6CTBEHHbLIX CPEACTB NPOGECCUOHANBHOTO
y4YacTHUKa pbiHKa LEHHbIX 6ymar-[eHexHble CpeacTBa opraHnsaumum B
Bantote Poccuickon degepaumm n MHOCTPaHHbIX BantoTax BO BKagax

(meno3uTax) B KPEAUTHbBIX OpraHM3aumax U MHOCTPaHHbIX GaHkax

PacueT pa3mepa coGCTBEHHBIX CPEACTB NPOECCHOHANIBHOTO
y4acTHMKa pbiHKa LieHHbIX Bymar-[eHexHble CpeacTBa opraHu3aumum Ha
ee cyeTe B KpeauTHbIX OpraHM3auusx, 0CTaToK Mo KOTOpbIM
onpefensieTca B o6beme npasa opraHusauum TpeboBaTtb OT KpeaAUTHOM
opraHv3aumm BbINMaTUTh AEHEXHbIN SKBUBANIEHT CTOMMOCTH
[AparoLeHHOro MeTanmna rno TeKyLieMy Kypcy

PacueT pasmepa cobCTBEHHbIX CpeAcTB MPOMECCUOHAMNBHOIO y4acTHMUKa
pblHKa LieHHbIX Oymar-LleneBoe cvHaHcupoBaHue

PacueTt paamepa cobCcTBEHHbBIX CPEACTB NPOECCUOHANBHOMO Y4acTHUKa
pbIHKa LieHHbIX Bymar-[lonrocpoyHble 0bs3aTenbCTBa (B TOM Yncne
NPOCPOYEHHbIE)

Pacuet pasamepa cob6CTBEHHbBIX CPEACTB NPO(ECCUOHANBHOTO YYacTHUKA
pbIHKa LEHHbIX ByMar-KpaTkocpoUHble KpeauTbl U 3aiMbl

Pacyet pasamepa cobCcTBEHHbIX CPEACTB NPOMECCUOHANBHOIO y4acTHUKA
pbIHKa LieHHbIX Bymar-Kpeantopckasi 3a4omKeHHOCTb (B TOM Yucrne
NpPOCPOYEHHAs)

11327033.57

Pacuet pasamepa cob6CTBEHHbBIX CPEACTB NPO(ECCUOHANBHONO YYacTHUKa
pbIHKa LEeHHbIX Bymar-[oxoabl 6yayLmx Nepuoaos, 3a UCKIoYeHneM
CPEACTB, NOMyYeHHbIX opraHu3auunen 6e3803Me3aHo

PacyeT pasmepa co6CTBEHHbLIX CPEACTB NPOGECCHOHANBHOMO YYacTHUKa
pbiHKa LeHHbIX 6ymar-Pe3epBbl NpeaCcTosLLMX PACXOL0B 1 NiaTexen, a
TaKke pesepsbl N0 COMHUTENbHBLIM Jorram

PacueTt pasmepa cob6CTBEHHbIX CPeACTB NPOMECCUOHANBHOIO Y4acTHUKa
pbIHKa LEeHHbIX 6yMar-CyMma OTNOXEHHbIX HaroroBbix 0683aTenLCTB 3a
BbIYETOM CYyMMbl OT/IOXKEHHbIX HAIIOrOBbIX aKTUBOB

Pacuet pasamepa cob6CTBEHHbBIX CPEACTB NPO(ECCUMOHANBHOTO YYacTHUKA
pbIHKa LeHHbIX Bymar-CyMma 3a0/HKeHHOCTU Nepes y4acTHUKamu
(yupeoutensmu) no Boinnare 4OXOAO0B




Pacuet pasamepa cob6CTBEHHbBIX CPEACTB NPO(ECCUMOHANBHONO YYacTHUKa
pbiHKa LeHHbIX Bymar-Mpoyne obs3aTenscTea opraH13aumm, B ToM
yncne cymma 0653aTenbCT, BO3HUKLIAA B Pe3yrnbTate JOBEPUTENbHOIO
ynpaBrieHNs UMYLLIECTBOM OpraHu3aLmm, CorfacHo oT4eTy
[1I0BEPUTESILHOTO YNPaBIsAIoLLEro

Pacuet pasamepa cob6CTBEHHbBIX CPEACTB NPO(ECCUOHANBHONO YYacTHUKa
pbIHKA LEeHHbIX 6ymar-Cymma nopyymTenseTs, BblaaHHbIX
opraH13aumaM, 3a UCKIYeHeM NopyYmnTenscTs Gpokepa,
o6ecrneunBaroLLMX UCTIONHEHNE 0BA3aTENLCTB Mo caerkaMm,
COBEpLUEHHBLIM Ha TOprax opraHusaTopa TOpProsn

Pacyet pa3mepa cobCcTBEHHbIX CPEACTB NPOMECCUMOHANBHOIO y4acTHUKA
pbIHKa LieHHbIX bymar-HomunHaneHas cCToumMocTb noanexatmx
noratueHuio no TpeboBaHuto opraHmsaumn KCY, ecnu oHY NpUHSITHI K
pacyeTy cOBCTBEHHbBIX CPEACTB B COCTaBE aKTUBOB OpraHu3auum

PacueTt pasmepa cob6CTBEHHbIX CPeACTB NPOdEeCCMOHaNbHOrO y4acTHUKa
pbIHKa LeHHbIX ByMar-CyMmapHasi CTOMMOCTb aKTUBOB

86627114.23

PacueTt pasmepa cob6CTBEHHbIX CPeACTB NPOdEeCcCMOHaNbHOr0 Y4acTHUKa
pbIHKa LeHHbIX ByMar-CyMmapHasi CTOMMOCTb MacCUBOB

11327033.57

PacueTt paamepa cobCTBEHHbIX CPEACTB NPOECCUOHANBHOMO Y4acTHUKa
pbIHKa LieHHbIX Bymar-Pa3mep cobCTBEHHbBIX CPEACTB

75300080.66




