PACYHET COBCTBEHHbLIX CPEOCTB
No coctosaHuo Ha 30.09.2018

lMonHoe/cokpalleHHoe PMPMEHHbIE HAMMEHOBAHNS MPOGECCUOHANBHOMO y4acTHUKA
AkumoHepHoe obuecTso «Peectp»
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COOGCTBEHHbIX CpPeaACTB M HOpMaTuBe [OOCTAaTOYHOCTUM COOCTBEHHbIX cpeacTB npodecCUOHaNbLHOro
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CpeacTB M HopmaTtmee
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[0CTaTO4YHOCTUN COOCTBEHHbIX
cpencTs
npodeccnoHanbHoro
y4acTHMKA pbiHKA LIEHHbIX
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Ha koHey oT4yeTHOroO 100000000 2000000 50
nepuoga
0420413. Pacuer cobcTBeHHbIx cpeacTB. Paspgen Il. Pacuer pasmepa CcOOGCTBeHHbIX CpeacTB

npod)ecCUOHaNbLHOro y4acTHMUKa pbIHKa LleHHbIX 6ymar (AKTUBbI)

HanmeHoBaHue nokasatensa

2018-09-30

CTonmocTb akTuBOB/0OSA3aTENBCTB

Heoewkumoe  MmyLlecTBo,
BblYMCIUTENbHASA TEXHUKA

TPpaHCNOpPTHbIE cpencrtea n

Pacuet pasMepa cobCTBEHHbIX CPeAcTB MPOdeCcCUOHansHOro
y4acTHMKa pblHKa LeHHbIX 6ymar-HeaBwkumoe WMyLLECTBO,

ucrnonb3yemoe [AOns  OKasaHWs  YCryr, OKa3blBaeMblX Ha
OCHOBaHuM  nuueH3un banka Poccun, u  (um) gnsd
ynpaBneH4yecKmx HYXQ, NPUHATOE  opraHu3auuven K

6yxranTepCKomy y4eTy B Ka4eCTBe OCHOBHbIX CpeaCcTB

117067941.35

[ebutopckasi 3a00IMKEHHOCTb

PacyeT pasmepa COGCTBEHHbLIX CpPeACcTB NpPodecCHOHAarnbLHOro
yyacTHMKA pblHKA LeHHbIX 6ymar-[eHexHble cpeacTsa
opraHvMsaLmMn U eé KNWeHTOB, HaxodsAwuecs Mo [OoroBopy O
BGpokepckoM oBCcnyxusaHun y Gpokepa Un MHOCTPaHHOTO NuLia

PacueT pasmepa COGCTBEHHbLIX cpeacTB NpodeccuoHarnbHOro
yyacTHMKA pblHKa LeHHbIX 6ymar-3aiimbl Ans coBepLUeHus
MapXuHamnbHbIX ~ COENOK,  MNpedoCTaBfeHHble  KIeHTam
opraHusaumm

PacueT pasmepa COGCTBEHHbIX CPeACcTB MPOdECcCMOHarIbHOro

yyacTHMKa pblHKA UeHHbIXx 6Gymar-[leHexHble  cpeacTea
opraHmsaumm 1M (Mn)  ee  KIIMEHTOB,  SBMsOLMECS
UHAUBMAYanbHbIM unu KOMNNEKTUBHbLIM KNUPUHIOBLIM

obecrneyeHnem




PacyeT pasmepa COGCTBEHHbLIX CPeACTB MPOdECCUOHANLHOo
ydyacTHMKa pblHKa LUEHHbIX Bymar-[leHexHble  cpencTsa
opraHusaummn, HaxodaLMeca B JOBEPUTENbHOM yrpaBrneHnm no
[I0roBOpaM [0BEPUTENBHOO YNpaBreHns ¢ ynpasnaowmmM nunm
MNHOCTPaHHbIM NULIOM

PacueTt pasmepa cOOCTBEHHbIX CpeacTB NpodecCUoHarbHOro
y4yacCTHUKa PbIHKa LieHHbIX 6yMaF-HaLWICJ'IeHHbIe, HO He
yOepXaHHble  OpraHusauuen OeHexHble cpeactBa  Ans
BO3MELLUEHUST  HeobXoOAMMbIX  pacxXogoB MO JOroBoOpy
[0BEPUTENBHOIO yrnpaerneHus

PacueT pasmepa coGCTBEHHbLIX CPeacTB NPodeCcCUOHaNbHOro
y4aCTHMKaA pPblHKa UEeHHbIX 6yMaF-33,EI,OJ'I>KeHHOCTb KINMMEeHToB
opraHusaumMmM no [Oeno3uTapHbiM [OroBopamM, [OroBopam no
OKasaHuWlo yCcnyr chneuuManuanpoBaHHOrO Aenos3uTtapus, Mo
[oroBopamM Ha BefeHWe peecTpa MMNOTEeYHOro MOKPLITUS M Mo
[OoroBopaM, Ha OCHOBaHMM KOTOPbIX AENO3UTapuM OKasbiBaloT
YCINyrn Mo y4eTy MHOCTPaHHbIX (PUHAHCOBBLIX UHCTPYMEHTOB, He
KBannunUMpoBaHHbIX B KAYeCTBe LieHHbIX bymar

PacueT pa3smepa cobCTBEHHLIX CpeAcTB MPOdEeCCUOHarbHOro
y4yacTHMKa pblHKA UEeHHbIX Oymar-3agoimkeHHOCTb KITMEHTOB
opraHusaumMmM no [OoroBopaM Ha BedeHWe peecTpa WMEHHbIX
3MMUCCUOHHBIX  LIEHHbIX  Bymar, peectpa  BnagenbLeB
WHBECTULIMOHHbLIX MNaeB, peecTpa BnagenbLeB UMNOTEYHbIX
CepTMdUKaTOB YyyacTusi, 3a[0IPKEHHOCTb MO [OroBopam Ha
oKasaHue ycnyr no opraHv3aLmu, Co3biBY U MPOBEOEHUIO 0BLLMX
cobpaHunii Bnagenbues LeHHbIX Gymar, o BbINOMHEHWIO (DYHKLMIA
CYETHOWM KOMWUCCUM, a Takke 3a40fKEeHHOCTb MO AOroBopam Ha
oKaszaHuWe COAEWCTBMS B OCYLLECTBNIEHMM MpaB MO LEHHbIM
Symaram

9699921.49

Pacuet pasmepa coGCTBEHHbIX CpeacTB NPOdECCMOHaNbHOro
yyacTHMKa pblHKa UeHHbIX 6ymar-3agomkeHHOCTb KIMeHTOB
opraHuM3auMu Mo BbinNnate BO3HArpaXxaeHusl no AOroBopy O
©pokepckoM ob6cnyXnBaHum

PacueT pasmepa cOGCTBEHHbIX CpeAcTB MNpodeccroHarnsHOro
yyacTHMKaA pblHKa UEHHbIX Oymar-HauncneHHoe, HO He
yaepxaHHoe BoO3HarpaxgeHue no [OroBopy [OOBEPUTENBHOIO
ynpaBsreHus

PacyeT pasmepa cCOGCTBEHHbIX CpPeACcTB NPOdecCHOHAaNbHOIo
yJyacTHMKa pblHKa LEHHbIX Gymar-MHas 3agomkeHHOCTb Mo
BbiNnaTe oOpraHMsauuMy BO3HArpaXaeHWin U  BO3MELLEHMIO
pacxodoB Mo [4oroBopamM 0 BO3Me34HOM OKasaHWUK yCryr

28537.28

PacueT pasmepa COGCTBEHHbIX CpPeAcTB MpodecCMOHarbHOro
yyacTHMKa pblHKA LEHHbIX Oymar-HakonneHHbIi NpoLeHTHbIN
(KynoHHbIV) goxod no obnuraunsam

Pacyet pasmepa cobCTBEHHbIX CpeAcTB MNPOdeccMoHanbHOro
yyacTHVMKa pblHKa LUeHHbIX 6ymar-Cymma TpeboBaHui Mo
cAernkam, COBEpLUEHHbIM 3a CYET KITMEHTOB OpraHv3auunm

Pacuet pasmepa coBCTBEHHbIX CPeAcTB NPodeCCMOHanbHOro
y4yacTHuKa pblHKa LeHHbIX bymar-TpeboBaHus no
obs3aTenbcTBam, NpegMeToM KOTOPbIX SBMSIOTCH AEHEXHble
cpeacTea (B TOM YMCe MHOCTPaHHas BarnTa)

PacueT pasmepa coGCTBEHHbLIX CpeAcTB MpPodeCCMOHANbLHOMO
yJyacTHUKa pbIHKa LieHHbIX 6ymar-TpeboBaHust no
obs3atenbcTBam, NpeaMeTOM KOTOPbIX SBMSIOTCA LEHHble
Bymaru

LleHHble 6ymaru n domHaHCOBLIE BIOXEHWS




Pacuet pasmepa coOGCTBEHHbIX CpeaCTB NPOdEeCCUMOHarnbHOro
yyYacTHUKA pblHKa LeHHbIX Bymar-Poccuiickme akumm nyonmnyHbIx
obuwecTB (KomMnaHui)

PacueTt pasmepa cOOCTBEHHbIX CpeacTB NpodecCUoHarbHOro
y4yaCTHMKA pblHKa UeHHbIXx  Oymar-MHocTpaHHble — akumm
ny6bnuyHelx obwecTs (koMnaHumn), a TaKke AenosvTapHble
pacnuckn Ha HUX

PacueT pasmepa coOGCTBEHHbIX CpPeAcTB MNpodeccroHarnbHOro
yyacTHUKa pbiHKa LieHHbIX Bymar-Poccuiickne obnuraumm

Pacuet pasmepa coOBCTBEHHbIX CPeAcTB NPOdEeCCMOHaNbHOro
y4yacTHMKa pblHKa LieHHbIX Bymar-UHocTpaHHble obnvraumm

PacueTt pasmepa cOOCTBEHHbIX CpeacTB NpodecCUoHarbHOro
y4aCTHUKa pPbliHKa LEeHHbIX 6yMaF-V|HBeCTI/ILLI/IOHHbIe nan naesBbiX
WHBECTULIMOHHBLIX (DOHA0B

Pacuet pasmepa cOGCTBEHHbIX CpeacTB MpodheCcCMOHANbHOro
y4yacCTHUKa pblHKa LeHHbIX Bymar-LleHHble GyMary MHOCTpaHHbIX
opraHu3aumi, KoTopble B COOTBETCTBUM C UX FIMYHbIM 3AKOHOM
OTHOCHATCA K CXEeMaM KOJIEKTUBHOTO WHBECTUPOBAHMS WK
CXeMam COBMECTHOIO WMHBECTUPOBAHWSA, Kak ¢ obpasoBaHMeEM,
Tak n 6e3 o6pasoBaHusa pPUANYECKOro nuua

PacueT pasmepa COGCTBEHHbIX CPEACTB MPOdECCMOHANbLHOMO
y4yacTHMKa pblHKa LUeHHbIX Oymar-MnoTeyHble cepTudukaThbl
yyacTtusi

Pacuet pasmepa cOGCTBEHHbIX CpeacTB MpodheCcCMOHArNbHOro
y4yacTHMKa pblHKa UeHHbIX Bymar-KnupuHroBble ceptudukaTbl
yyactusa, nonydveHHole no cpenke PENMO (3a wcknouveHnem
KIMMPUHIOBBIX CEPTUMMKATOB y4acTusl, y4MTbiBaeMbIX B COCTaBe
aKTMBOB)

PacueT pasmepa coGCTBEHHbIX CpeAcTB MNpodeccroHarnsHOro
y4yacTHMKa pblHKa LEHHbIX Gymar-KnupuHroeble cepTudUKaThl
y4acTus, NofyYeHHble Npy NepBUYHOM BbIMyCKe

PacueT pasmepa coGCTBEHHbIX CPeAcTB npodeccnoHansHoro
yyacTHMKa pblHKa LeHHbIX 6Gymar-MapxuHanbHble  3anmbl,
npefoCcTaBneHHble KNMeHTaM opraHu3aumm u npuHATble B
KavyecTBe (PMHAHCOBLIX BIIOXEHWI

[eHexHble cpeacTea

Pacuet pasmepa cobGCTBEHHbIX CpeACTB MNpogeccMoHanbHOro
y4aCTHUKa pblHKa LeHHbIX Oymar-[leHexHble cpefcTBa, B TOM
yucne WHOCTpaHHas BamnTa OpraHu3auum M ee KIMEHTOB,
HaxodslWmMecss Ha ee pacyeTHbIX CcYyeTax W  chneuunanbHbIX
DaHKOBCKMX CcyeTax B KPEeAMTHbIX oOpraHuM3aumsx W B
MHOCTpaHHbIX BaHkax

37396071.78

PacyeT pasmepa COGCTBEHHbLIX CPeACTB NPOdECCUMOHanNbLHOro
yyacTHMKA pblHKA@ LeHHbIX Bymar-[eHexHble cpencTea
opraHv3aumu, Haxoasumecs B kKacce

238094.15

PacyeT pasmepa cOGCTBEHHbIX CpeAcTB MpodeccuoHarnbHOro
yyacTHMKa pblHKa LUeHHbIX Oymar-[leHexHble  cpefcTBa
opraHmsauum B Bantote Poccuinckon degepaunmn n MHOCTPaHHbIX
BanTax BO BKNajax (4enosmTax) B KpeAMTHBIX OpraHmM3aumsx u
MHOCTPaHHbIX BaHKax

365962200.09

PacyeT pasmepa COGCTBEHHbIX CPeACTB MPOdECCMOHarIbHOro
ydacTHVMKA pblHKA  UeHHbIX 6ymar-[eHexHble cpeacTsa
opraHu3aLMu Ha ee cyeTe B KpeaWTHbIX OpraHu3aLmax, OCTaTok
Mo KOTOpbIM ornpeaenseTca B of6beme npasBa opraHusaLum
TpeboBaTh OT KPeAUTHOW OpraHv3aLMy BbINNaTUTb OEHEXHbIi
9KBMBAIEHT CTOMMOCTY [AparoLeHHOro Mertanna fno TeKyliemy

Kypcy




PacyeT pasmepa COGCTBEHHbLIX CPeACTB MPOdECCUOHANLHOo
yJyacTHUKa pbiHKa LeHHbIX Bymar-Llenesoe duHaHcuposaHune

PacueTt pasmepa cOOCTBEHHbIX CpeacTB NpodecCUoHarbHOro
y4yacTHMKa pblHKa LeHHbIX 6Gymar-[lonrocpoyHblie 06s13aTensCcTBa
(B TOM Yncne NpoCpPOYEHHbIE)

PacueTt pasmepa cOOCTBEHHbIX CpeacTB NpodecCUoHarbHOro
yyacTHMKa pblHKa LeHHbIX Gymar-KpaTKoCcpouHble KkpeauTbl U
3aMbl

PacueTt pasmepa coGCTBEHHbIX CpeacTB MNPOgeCCMOHaNbHOro
yyacTHUKa pblHKa LieHHbIX 6ymar-Kpegutopckasi 3a0omKkeHHOCTb
(B TOM uncne NpocpoYveHHas)

36604473.24

PacueTt pasmepa cOOCTBEHHbIX CpeacTB NpodecCUoHarbHOro
y4yacTHMKa pblHKa LieHHbIX 6ymar-Joxoabl 6yayLimx nepnoaos, 3a
WCKINIOYEHNEM CcpeacTs, NOny4YeHHbIX opraHusaumemn
©6e3B03Me3gHO

Pacuet pasmepa cOGCTBEHHbIX CpeacTB MpodheCcCMOHArNbHOro
yyacTHVMKa pblHKA UeHHbIX Oymar-PesepBbl npeacTosawmx
pacxofoB W MnaTexen, a Takke pesepBbl MO COMHUTENbHbIM
gonram

21124321.10

PacueT pasmepa coGCTBEHHbIX CpeacTB npodeccumoHanbHoro | 118777.36
yyaCTHMKa  pblHKAa  LeHHbIXx Bymar-Cymma  OTNOXEHHbIX

HanoroBblX 06513aTENbCTB 33 BbLIMETOM CYMMbl OTIOXEHHbIX

HanoroBbIX akTUBOB

Pacuet pasmepa coGCTBEHHbIX CpeacTB npodeccroHaneHoro | 319252.00

yyYaCTHUKA pbiHKa LieHHbIX 6ymar-CymMmMa 3ajormkeHHOCTM nepeq
yyacTHUKamMu (yupeamTensimu) no BbinnaTte JOXOA0B

Pacuet pasmepa cOGCTBEHHbIX CpeacTB MpodheCcCMOHANbHOro
yyacTHMKa pblHKa UeHHbIX 6ymar-lpoune obasatenscrea
opraHu3aumu, B TOM Yncrne cymMmma obss3aTenbCcTB, BO3HUKLLAS B
pesynbTate  [OBEPUTENbHOIO  YMNpaBMleHWs  MMYLLECTBOM
opraHv3aumu, CorfacHo oTYeTy AOBEPUTENBHOrO yNpaBnsoLLero

PacueT pasmepa coGCTBEHHbIX CpeAcTB MNpodeccroHarnsHOro
y4acTHMKa pblHKa LEeHHbIX Gymar-CymMMa nopyyYnTenbCTs,
BblJaHHbIX OpraHM3auusM, 3a WCKIOYEHWEM TMOpPYUYUTENLCTB
Gpokepa, obecrneunBaloWNX WCMONHeHWe 06A3aTeNnsLCTB Mo
caenkam, CoBepLUEHHbIM Ha Toprax opraHusaTopa TOprossm

PacueT pasmepa coOGCTBEHHbIX CpedcTB NpodeccroHarnsHOro
y4acTHMKa pblHKA UeHHbIX Gymar-HoMuHanbHasi CTOMMOCTb
noasiexallmx noraweHuto no TpeGoeaHuio opraHusauum KCY,
€CNM OHW MPUHATBI K pacyeTy coBCTBEHHbIX CPEACTB B COCTaBe
aKT1BOB opraHusaumm

PacueT pasmepa COGCTBEHHbIX CpeacTB MpPodeCcCMOHarIbHOro
y4acTHMKa pblHKA LUeHHbIX Oymar-CymMmmMapHasi CTOMMOCTb
aKT1BOB

530392766.14

PacueT pasmepa COGCTBEHHbIX CpeacTB MpPodeCcCMOHarbHOro
y4acTHMKa pblHKA LUeHHbIX Oymar-CymmapHasi CTOMMOCTb
naccuBoB

58166823.70

PacueT pasmepa COGCTBEHHbIX CpedcTB NpodeccroHarnsHoro
y4yacTHUKa pbiHKa LeHHbIX ByMar-Pasmep coGCTBEHHbIX CPEACTB

472225942.44




