Npwnosenne 2.1

k Monoxedunio banka Poccun

ot 3 cheBpans 2016 roga N 532-1

OTpacrneson cTannapT DyxlanTepcxoro yyeTa

MopsA0k cocTasnenun ByxianTepckon ((PUHAHCOBOR)
OTYETHOCTU NPOhecCHOHANbHbIX YYACTHUKOB PhiHKa
LeHHbIX Bymar, aki|MOHEepHbIX UHEECTULMOHHBIX (hOHA 0B,
OpraHn3aTopos TOPTOBNW, UEHTPANbHbLIX KOHTPAMEHTOB,
KIMUPWHIOBKIX OPraHn3aunii, Cneunanin3npoBansix

AENCGINTAPUEE UHBECTULUMOHHOIO thoHAa, NaeBoro UHBSCTULMOHHOTO

dhoHAR U HETOCYARCTBEHHOIO NEHCHOHHOMO (POHAA,
YNPaBnsioLmx KOMNaHWA MHBECTULINOHHGIO (POHAA,
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Pazgen |. Npubbinun v y6LITKK

ToproBble N UHBECTULMOHHbBIE AO0X0AbI, B TOM YUCNE:

2 503 1412

[AOX0fbl 32 BbIMETOM PACX0/ 0B (PACX0/bl 3@ BEIYETOM
L0X0/10B) OT OnepaLinii C PUHEHCOBBIMIA MHCTPYMEHTaMM, B
06A3aTENLHOM NOPAAKe KNnaccuthuynpyemsivmmu Kak
OUeHUBAEMbIE NO CNPABSANNBOA CTOUMOCTY Yepes npubeins
unu yBblToK

32

(1682)

A0X0Abl 32 BbIYETOM PACcx00B (PAacxobl 32 BbIYETOM
AOX0A0B) OT ONEPALUA C (PMHAHCOBLIMW AKTUBAMM,
knaccnduunpyemsiMy KAk OUSHUBAEMbIE M0 CNpaseNnBon
CTOUMOCTU Yepes npubeink uny yObITOK N0 YCMOTPEHNIO
HEKpEANTHOW hUHaHCOBON OpraHn3auum

33

NpoUeHTHbIe A0xX0A4 bl

34 4184 1574

AVBUAGHAbLI U A0X0AbI 38 BLIMETOM Pacxo/10B (pACX0Ab! 38
BLIYETOM AOXOL0R) OT y4ACTUA

A0X0/1bl 33 BLIYETOM PACX0A08 (PACX0abl 32 BbIHETOM
L0X0[,0B) OT onepauunii C 4ONroBLIMY MHCTPYMEeHTamMN,
QUEHBARMLIMY N0 CNPABSANWBOR CTOWMOCTIN Yepes npouni
COBOKYMHBIA fox0]

(]
o

AOXO/bl 38 BbIYETOM pacxoaos (Pacxo/bl 38 BbIUETOM
AOXOA08) OT onepauni C AONSRLIMY VHCTRYMERTaMY,
OLEeHNBAEMbIMW NO CAPABEANNBON CTOUMOCTI YEPE3 NpOYMI
COROKYMHBIA A0X0J,

w
a

ADXOAL! 32 BbIMETOM PACXOAOB (PECXOAB! 33 BbIMETOM
ACXO/108), BOIHWKAKLNE B PE3YNLTATE NPEKPALEHNS
NpU3HaHWa (hHAHCOBLIX aKTUBOE, OLEHUBAEMbIX M0
amMopTU3NPOBaKHON CTOUMOCTI




9 AOXOALI 33 BBIMETOM Pacx0A0B (PACX0/ bl 338 BbIMETOM
AOX0A0B), cBA3aHHbE ¢ pexnaccadukaynei duHarcosbix
aKTVBOR, OLEHWBAEMbIX M0 aMOPTU3NPOBAHHOW CTOUMOCTY, B
KaTeropu MHAKHCOBLIX aKTUBOB, OLEHUBAEMbIX MO
CrpABSANUMBOA CTOUMOCTI YEpEas Npubhinb unu youIToK 0 0
10 A0X04bl 33 BLIMETOM PACcX0A0B (PACX0Abl 33 BblMETOM
A0X0A0B) N0 BOCCTAHOBMEHMIO (CO3LaHNI0) OLEHOUHKIX
pE3epBOoB MOj CxUAAEMbIE KPEAUTHbIE YObITKM N0 37
VHAHCOBLIM a8KTUBAM, OLIEHUBAEMbIM NO
aMOpTU3MPOBAHHON CTOMMOCTY 0 0
11 AOXOAbl 33 BIMETOM PACXOL0B (PACXO/LI 38 BLIHETOM
AOXOA0B) N0 BOCCTAHOBNEHUIO (CO3/1AHNI0) OLUEHOYHBIX
pPe3EPBOB NO4 OXUAAEMbIE KpeaUTHbIE yObITKY N0 4ONTOBLIM
WHCTPYMEHTEM, OLIEHWEASMbIM M0 CMPABEANUBONA CTOUMOCTH
Yepes npounih cosoKynHbIh foX0z 0 0
12 [OX0Abl 32 BEIYETOM PACXOA0B (PACKO/bl 33 BLIYETOM
AOX0A0B) OT ONEPAUNI C UHBECTULMOHHBIM UMYLLECTBOM 1 38
KanuTanbHbIMU BrICHEHUAMY B HEMO 0 0
13 AOX0Abl 328 BbIYETOM PACXOA0B (PACX0Abl 38 BbIYETOM
[AOX0A0B) OT Onepaunii ¢ MHOCTPAHHOR BAMKATONR a4 Q Q
14 npo4ue MHBECTULUNOHHbIE A0X0A4LI 3a BLIMETOM pacxoioB
(pacxosbl 38 BLIYETOM J0X0O/0R) 40 0 0
15 BbipyuKa o7 O¥a3anua YCNnyr U KOMUCCUOHHBLIE J0X0Abl 41 28 597 18 728
16 Pacxoabl HA nepcodan 42 (8611) (7 449)
17 [psiMble onepaynoHHbIE pacxo bl 43 0 0
18 [poUeHTHbIE pacxoabl 44 0 0
19 [oxonbl 38 BLIMETOM PACX0A0B (Pacxoabl 32 BbIYETOM A0X010B)
0T Qnepaunii ¢ PuHakcossiMu 0BR2aTENLCTEAMY,
KNaccuuumpyembiMmu Kax oUeHMBaEMble N0 CNpagelnusoi 45
CTONMOCTYU Yepe3 NpuBhink unn yobITOK NO YyEMOTpEHN0
HekpeLUTHOW IMHAHCOBOW Oprasniaynu 0 0
20  |OBwme n aaMUHUCTPaTUBHbIE PACXObI 46 (2042) {1 758)
21
[Joxonbl 32 BBIYETOM PACX00B (PACXO/bI 32 BLIYETOM [0X0/08)
OT nepeoUeHky U BelBbITHA akTMBOE (BbIBbIBAOWMAX rpynn), 12
KNBCCHDVUMPOBARHBIX KK NPEAHAZHAYEHHLIE ANS NPOJAMA 0
22 Mpouve goxoasl 47 51
23 |Mpoune pacxoabl 47 (13)
24 [Mpubbins (yBeITOK) 40 HAanorooGnoxeHNs 20 486
25 [oxaon (pacxoa) No HAaNory Ha Npubeinb, B TOM YNCNE: 48 (3 950)
26 AO%04 (pacxop) no TekyweMmy Hanory Ha npubsins 48 (2 207)
27 Aoxof (PAacxod) N0 OTNOxeHHOMY Hanory Ha npubbinb 48 (1 643)
28 Mpubeink (YBbITCK) OT NpekpalyeHHoN ASSTENLHOCTY,
NEPEDUEHKN U BLIDBITUA akTUBOB (BbIDLIBAKLMX rpynn),
KNaccuprunMpoBaHHbIX Kak NpedHasHaueHHbie ANa npoaaxu, 16
COCTaBNALINX NPEKPALEHHYIO AERATENbHOCTh, NOCHe
HanoroobnoxeHns 0 0
29 [Mpubkine (yObiToK) nocne HanoroabnoxeHns 16 536 9 408
Pazpen L. NMpoywh coBokynHbIn noxon
30 [Mpovnia cCoBOKYNHLIA A0xX04 (pAcx0a), He nopnNexawni [
nepeknaccudukaguu B coctas Npubsinn unm youiTka B
NOCAeayLWMX NEPUOAZAX, B TOM YUCTIE: 0 0
31 YWCTOE W3MEBHEHUE pPe3epBa NepeOLeHKkN OCHOBHbBIX CHeACTR
1 HeMaTeEpWANbHLIX aKTUEOB, B TOM YWCnE: Q Q
32 M3MEHEHWE Pe3epBa NepeaueHkn B peiynbrare BbliBbiTus
OCHOBHbIX CPEACTE 1 HEMaTEPUATbHbLIX AKTUBOB 0 0
23 WAMEHEHWE PE3EPBA NEPEOUSHRI B PE3YNLTATE
nepeaUeHkn U 8 pe3ynbTaTe obecLeHeRNA OCHOBHLIX 19
CPe/CTB U HemaTepuanbHhiX aKkTUBOR 0 0
34 HAMNOr Ha NPWBbINb, CBA3aHHbIA C M3MEHEHVEM pe3epBa
NepPeoUeHkn DCHOBHbLIX CPeacTB U HeMaTepunanbHbIx 48
aKTUBOB Q 0
35 HUCTOE N3MEeHEHWE CNpaseANnsol CTOMMOCT ACNEBK!X
UHCTPYMEHTOB, OLeHUEaeMbIX No Chpasa/iNuEon CTOUMOCTH
MEpes NPOuUA COBOKYNHLIN A0X04, B TOM HUcne: 0 0
36 M3MEHEHWE CAPABEANNBON CTONMOCTI JOMEBKIX
MHCTPYMEHTOB, OLEHUBAEMbIX NO CRPABE/ NMUBORA
CTOUMOCTY YSpE3 MPOoYNil COBOKYNHBIA Aaxog 0 0
37 BNURHWE Hanora Ha npubbinb, CEA3aHHOMO ¢ U3MEeHeHUEM
crpaseNUBQiA CTOUMOCTY LOMEBLIX WHCTRYMEHTOR,
OLEHUBAEMBIX 110 CNIPABEANVBOA CTOUMOCTIA YEPES
NPOYMA COBOKYNHBIA A0X04 0 0
38 YUCTOE UIMEHEHWE NEPEOLeHK 0DS3ATENLCTB (AKTUBOB) MO
BOaHArpamAeHnsm paGoTHNKaMm No OKOHYaHUK TPYAOBOMR
ABSTENLHOCTY, HE OTPaHUYEHHbIM (BUKCUpYEMbIMY
| nnare~amu, B TOM yuene: 0 0




nameHeklne nepeoleHky 0Ga3aT@NbLCTB (AKTUBOB) NO
Bo3HarpaxgeHnsm paboTHYKaM Mo OKOHYaHUM TPYAOBON
[LESTENbHOCTU, HE OrpaHUYEHHbBIM hukcupyembimu
nnaTexami

40

BAUAHKE HANora Ha Npudbink, CRA3AHHOIO C U3MEHSHWEM
nepeoleHkn 0bA3aTENbCTE (aKTUBOB) Mo
BO3HarpaxgeHuamM paboTHMKaM MO OKOHYEHWNM TPYAOBOR
AESTENBHOCTY, HE OrPaHnYeHHbIM UkCUpyemMbIMu
nnaTe=amu

41

YUCTOE N3MEHEHWE CNPaBEANNBON CTOMMOCTIA (DHAHCOBBIX
0BR3aTENLCTB, YYNTLIBAEMbIX N0 CrPaBe/MBON CTONMOCTIA
yepes npwbbinb Mnu yBeITOK, CRA3aHHOE C NIMEHEHUEM
KPeAUTHOrO pUcka, B TOM Hucne:

42

WIMEHEHWE CNPABSANWBON CTONMOCTY (PMHARCOBRX
0653aTENLCTB, YYUTLIBAEMbIX MO CNpaseMBOiA
cTonmocTu yepes npubbink unm yBbIToK, CBI3aHHOE C
W3MEHEHVEM KPELWTHOTO PUCKa

43

BNVSHYUE HAanora Ha npubbinb, CBS3aHHOID C U3MEHEHNEM
CnpaBefnuBoi CTOAMOCTY (hnHAKCOBLIX 06R3aTenbeTs,
YYUTBIBAEMbIX 110 CPABENUBOA CTOMMOCTY Yepes
npuBeine unn YBLITOK, CEBA3AHHBIM C UBMEHEHUEM
KpeauTHOro pucka

44

UYACTOE UBMEHEHWE CTONMOCTU UHCTPYMEHTOB
XEKUPOBAHNS, C NOMOLLBLIO KOTOPKIX XE4MUPYIOTCH ONEBble
VHCTPYMEHTbI, OLIEHWBAEMbIE N0 CNPaBefNMB0A CTONMOCTI
Yepes NpoYni CoBOKYNHLIA 40X04, B TOM Yucne:

45

V3MEHEHWUE CTOUMOCTI UHCTRYMEHRTOR Xe 4 wupOBaHAS, ©
NOMOLLBIO KOTOPKIX X&/KUPYIOTCH A0NEBbIe
MHCTPYMEHTLI, OLEHUBAEMbIE NO CMpaBeANUBOl
CTOWMOCTU YERE3 NPOUUIA COBOKYMHBIN 40X0A

48

BNUSHWE Ranora Ha npubbinb, obycnosneHHoro
M3MEHEHUEM CTOUMOCTU MHCTPYMEHTOR X4 MUpoBaHns, ¢
NOMOLLBIO KOTOPKIX XEAKUPYKOTCH A0S1EBbIE
UHCTPYMEHTSI, OLeHMBaAEMbIE N0 CrpaseainBoi
CTONMOCTI YEPE3 NPodUiA COBOKYINHBIN AoxX0a

47

NPoHi COBOKYNHBIA 0xX04 (pacxon) OT NpoYvX onepalni

48

HANOr Ha NPWBLINL, OTHOCALMACS K NPOYEMY COBOKYHOMY
Aoxony (pacxoay) OT NPoYUX onepauni

49

Mpounit COBOKYNHBLIA A0X0A (PACX0A), NOANEXALUA
nepeknaccudukayun B coctas npubeinm unu ybuitka B
NoCHeayoWrX NEPUOAAX, B TOM YNCTE:

50

HYUCTOR U3MEHERWVE OLEHOMHOTO PE3EPBA Moj OXKUAAEMbIe
KpeauTHbIE yBLITKM NO LONTOBLIM UHCTPYMEHTAM,
OLEeHNBASMbIM N0 CNPABRELNNBON CTOUMOCTY YEPE3 NPOYNii
COBOKYIIHbIA AOX0/, B TOM YUCNE:

51

BOCCTAHOBNEHUE (CO34aHue) OLEHOYHOrD pE3epBa noj
GHRUAIEMbIE KDEAUTHLIC YBLITKA NO AONTOBLIN
VHCTPYMEHTaM, OLEHUBAEMbIM NO CNPaBSANUB0i
CTOWMOCTH YERE3 NPOYA COBOKYMHBIN f0X04

52

BNUAHWE HANOra Ha Npubbink, CRA3aHHOTO C
BOCCTAHOBNEHUEM (CO3AaHUEM) OLIEHOYHOTO pesepBa
noj OXUAAEMBLIE KPEAUTHBIE YBBITKU NO AONTOBLIM
VHCTPYMEHTaM, OLEHMBASMbIM 110 CPARESANBON
CTOUMOCTI YePEe3 MPOYNi COBOKYMHBIN 40X

53

nepexknaccuhukayna OUEHOYHOro pe3epsaa noj
CHUAAEMbIE KPeAUTHbIE YBLITKA N0 4ONTOBLIM
WHCTPYMEHTAM, OUSHWBASMbIM N0 CNPaBSANVBON
CTOVMOCTY YEPE3 NPOoYMil COBOKYNHBIR 40X04

54

Hanor Ha npubbink, CRA3AHHLIA C NEREKNACCHpnkaLNEn
OLIEHOYHOrO pE3epBa NOJA OXUAIEMbIE KREAUTHbIE YOBITKY
no AONrOBbIM UHCTPYMEHTaM, OLUEHUEAEMbIM N0
cnpasefnuBoi CTOMMOCTI Yepes NPoYni COBOKYNHbIA
LOXO4,

55

YACTOE M3MEHEHUE CrpaBeiNUBoli GTOMMOCTI [ONrOBbIX
WHCTPYMEHTOB, OLEHWBAEMbIX 10 CAPABEANVACH CTOMMOCTY
YEPes NPoYMi CoBOKYNHBLIR LOX0A, B TOM Yncre:

UIMEHEHWE CTIPABEANUBONH CTOWMOCTTI AONTOBYIX
UHCTPYMEHTOB, OLEHUBARMbIX NO CNPasesnuBon
CTOMMOCTH YEPE3 NPOYUA COBOKYMHBIR A0X04

57

BAusiHWE Hanora Ha npnbkinb, CBA3aHHOTO C U3MEHEHNEM
CNpaBefNUBONA CTOMMOCTW LOMTOBbLIX UHCTPYMEHTOB,
OLIEHUBAEMbIX MO CPABEANNBOA CTOUMOCTY Yepes
NpoYuii COBOKYNHLIN A0X04,

58

nepexnaccuchukauns B cocTas npubsinu unu yéeiTka




59 Hanor Ha Npubkink, CEBA3aHHBIA C Nnepeknaccudinkaiinei
A0X0A08 (PACXOA0B) OT NEPEOLEHKN LOATOBLIX
MHCTPYMEHTOB, OLEHUBAEMbIX NO CNpaBejNnsoi
CTOMMOCTI YEPE3 MPOMNA COBOKYNHBIA A0X0M, B COCTEB
npubsinn unu ybuITka 0 0
60 YNCTBIE A0X0Abl (PACXOAbI) OT X&KUDOBAHUA JEeHEMHbIX
NOTOKOB, B TOM Ynche: 0 0
61 A0x0Abl (PAcX0bl) OT XenxUPOBAHUA AEHERHLIX NOTOKOB 0 0
62 Hanor Ha Npubbink, CBE3aHHbIA C Aoxoaamn (pacxofamu)
OT XS/ KUPOBAHUR fEHEMHBIX NOTOKOB 0 0
63 nepexnaccndinkalua B cocTas npubbiny nnu ybumka 0 0
64 Hanor Ha Npnbbine, CBA3aHHbIN C nepeknaccuduyaumen
ACXOA0B (PACXOA0B) OT XeMNPOBaHNS ABHEMHKIX
NOTOKOB B COCTAB NPWBbLINK unw yobITka 0 0
65 npoYniA COBOKYNHEIA A0X04 (pacxod) OT NpoYnX onepauwi 0 0
86 HAMNOT Ha NPWELING, OTHOCAWMACS K NPOYEMY COBOKYTIHOMY
AOX0AY (pacxofy) OT npovux onepayunin 0 0
WToro npoyuii COBOKYMHbIA 40X ; ‘ 0 0
68 \ 16 536 9 406

(MHuumanel, camunus)




