bank Poccum

B3anmogeucteme ®epepanbHOro
KasHa4yencrtBa n baHka Poccuum npum
OoCyLUeCTBJIeHMM onepaunin No yrnpasrieHUIO
nukBngHoctTbio Ha ECPB
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3aMecTuTenb AnpekTopa
[enapTameHTa AeHEXHO-KPeAUTHOW MONUTUKN

BaHka Poccun



[na noctukeHna uenu no nHdpnaunmn bank Poccum ynpaengaer
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YctaHoBneHue kntodeBon ctasku (KC) dopmMmnpoBaHMe B 3KOHOMMKE CTaBOK,
CNOCOBCTBYIOLMX AOCTUXKEHMIO LIENN NO UHANAUMN
YctaHoBneHne ob6bemoB onepaunn banka Poccun MpunbnmxeHne ogHOAHEBHOM CTaBku pbiHka MBK
no npegocTtasneHuto / abcopbmpoBaHuto k KC (onepauuoHHas uenb [KIT)

JINMKBUWOHOCTH



KpaTKoCpo4YHble pbIHOYHbIE CTaBKM CcoxpaHsitoTcs Bonuan KC

20

17

14

11

2

01.2015 03.2015 05.2015 07.2015 09.2015 11.2015 01.2016 03.2016 05.2016 07.2016 09.2016 11.2016 01.2017 03.2017

+= = ['paHuLEbI IIp
——KuoueBas ¢

= CTaBka MIA(

OLIEHTH
TaBKa ba

CR o o

DT'O KOPY
\HKa Poc

HO/JHEBHI

110pa
cuu

1bIM pPy0

B

JIEBBIM KpeAWTa

M

20

17

14

2



baHkoBckun cektop B 2017 rogy nepeLwlen K CTPYKTYpHOMY
4 NpoULMTY NMUKBUOHOCTU
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Onepaunun no npeaoCcTaBAEHUIO NMKBUAHOCTU KoppecnoHaeHTCKMe cyeTa B baHKe Poccuun
i O6a3aTenbHble pe3epBbl Ha cneycyeTax I leno3unTtbl B baHKe Poccuun

mm dakTopbl GOPMUPOBAHUA IMKBUAHOCTH —— CTPYKTYpHbI Aednunt/npodmumT TMKBUAHOCTH



Onepaunn PegepanbHoOro kasHa4yemcTsa No3BonsoT
5 | crna)uBaTb BrUsiHWE OIOMKETHbIX MOTOKOB Ha NMUKBUAHOCTb

BnusHune nameHeHUA oCTaTKOB CPeACTB Ha cyeTax pacLUMPEeHHOro npaBuUTenbLCTBA
B BaHke Poccum Ha NMKBUAHOCTb GAHKOBCKOro CeKkTopa

("+" NpUTOK NNMKBMAHOCTK, "-" ee OTTOK, HAaKONSIEHHLIM UTOFOM C Hayarna roga)

MIpA pyo.
300 2014 rog MnpA pyo6. 2016 ropn,
3500
1200
1000 3000 1
800 1 2500 |
600
400 - 2 000 -
200 1500 |
0 n
-200 1000 -
-400 +% 500 4
-600
-800 - 0 -
-1 000 1 500 |
-1 200 1
-1400 - -1 000
-1600 -1 500

AHB (peB Map anp Mal MIOH Wion aBr CEH OKT HOR Aek sHB (peB Map anp Mail WIOH WIoN aBr CeH OKT Hosl [ek

===C y4eTomM geno3nTton CDeuepaanoro KasHayencTBa
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Onepauun PegepanbHOro KasHadencTBa KOMMNEHCUPYIOT

6 | NOTPEeOHOCTb OTAENbHbIX ODAHKOB B NTMKBUAHOCTU
MJTPO PYB.
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3agomkeHHOCTb BaHKOB No onepaunsam CDe,qepaanoro KasHa4encTea

—— CTpYKTYpHbIN aedpunumt (+)/ npodomumnT (-) IMKBUOHOCTU



B3anmopaencreme ¢ PegeparbHbIM Ka3HAa4YeENCTBOM MpU
7 | ynpaBneHun NMMKBNOHOCTbLIO DAaHKOBCKOro cekTopa

baHk Poccun Hanpasnser dPegepanbHOMY KasHayYeWUcTBy
pekoMmeHaaumMnm OTHOCUTENbHO MapaMeTpoB pa3MelleHus
cpencTB Ha HaHKOBCKME Oeno3nTbl U MO0 4OroBopam perno:

 0ObEeMOB 3aJ0JIKEHHOCTU;

CPOKOB onepaLuu;

MUHNUMAaIbHOW NPOLIEHTHOW CTaBKW;

LeHHbIX Bymar, npMHMMaeMsbIxX B obecrneyeHmne (ons

COENIoK peno).



OcHOBHbIE NpUHUMNbI pekomeHaauun baHka Poccum no
8 | napameTpam onepaunmn deagepanbHOro KasHa4encTea

* Jlumntbl No onepaunam baHka Poccuu yctaHaBnuBatoTcs ncxoasa m3
npeanonoXXeHns o pasmelleHmnn dPegepanbHbIM Ka3HA4YeNCTBOM CPeACTB B
MOJIHOM oObeme.

« baHk Poccun gomxeH KOHTponupoBaTb 00beM NpeanoXXeHNsa NUMKBUOAHOCTU
Ha KpPaTKOCPOYHOM CerMeHTe OeHeXHOoro poiHka. lNoatomy OK
NpeanoYTUTENBHO pasMeLLaTb cpeacTBa Ha cpoku cebllwe 1 Hegenn. Obbem
OOHOAHEBHLIX onepauun OormkeH 6biTb HEDONbLUUM.

Y 6aHkoB U baHka Poccumn gormkHa ObITb onpeaeneHHOCTb OTHOCUTESTbHO
OXUOaeMbIX OeHEXHbIX NOTOKOB. [103TOMY 06beMbI CpeacTB, pa3MeLLaemMble
c pacyetamm T+0, Takke OOMKHbI ObITb OrpaHNUYEHHbI.

« CraBka no onepauuam OK gomkHa 6bITb ONKM3Ka K KnoveBon ctaBke baHka
Poccuu, 4ToObl HE co3aaBaTb KOHKYPEHTHbLIX MPEUMYLLECTB A9 Y3KOro Kpyra
GaHKOB, ONYWEHHbIX K 3TUM ornepaumsam.
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BbiBOOb!:

®* Onepaunn ®denepanbHOro KasHadewuctBa Mo YyrnpaslieHUIO
cpegcreamMmu deneparnbHoro bromxeTa NoBbILLIAKOT
adpdpeKkTUBHOCTL peanusaunn OKI1

® baHk Poccun  npumBeTCTBYET  paclIMpeHue - NUHEWUKK
MHCTPYMeHTOB DK no ynpaBneHuUto BPEMEHHO CBOOOAHLIMU
cpeacrteamu



baHk Poccum

LleHTpaabHbiin

Poccuinckon Meaepaumn

CINACMBO 3A BHUMAHUE!



