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Memoouxa onpedenenus KOHmMpoabLHbiX nokazamenei puck-annemuma IHAO Mockosckas bupoca

Oo0mue mMoJI0KEeHUud

Meroauka omnpeneneHus: KOHTPOJIBHBIX MOKa3areied puck-anmnetuTa (nanee — Meroauka) ITAO
MockoBckasi bupka paspaboraHa B pamMkax cucTeMbl yrnpaBieHus puckamu [TAO MockoBckas
bupka, coBMemIAIOMIEro MAEATENIbHOCTh OpraHu3aTopa TOPIOBIM M omeparopa (puHAHCOBOI
matdopmbl. MeToanka pa3paboTaHa B COOTBETCTBUU ¢ YKazaHueM banka Poccun ot 07 mas 2018
r. Ne 4791-V «O tpeboBaHUAX K OpraHU3alM{ OPraHU3aTOPOM TOPIOBIU CHUCTEMBI YIIPaBJICHUS
pUCKaMH, CBS3aHHBIMU C OpraHM3alME€l TOProB, a TAaKXE C OCYIIECTBICHUEM OIlepaluil c
COOCTBEHHBIM MMYIIECTBOM, M K JOKYMEHTaM OpraHH3aTOpa TOPTOBIIM, ONPEACISIONINM MEpHI,
HaIpaBJICHHbIE HAa CHIKEHUE YKA3aHHBIX PUCKOB U IMPEAOTBpallleHUuE KOH(IMKTAa UHTEPECOBY,
OenepanbubiM 3akoHOM 0T 20.07.2020 Ne 211-®3 «O coBepiieHHH (PUHAHCOBBIX CHEIOK C
MCTIOJIb30BaHNEM (PMHAHCOBOM MIaTHOPMBI» @ TAKKE CICAYIOUIMMUA BHYTPEHHUMH JIOKYMEHTAMHU:

e [lpaBunamu ynpaBiieHUSI PUCKaMH, CBSI3aHHBIMU C OCYILECTBICHHEM JESTEIbHOCTH

OpraHu3aTopa TOProBilH;
e [lpaBunamu ynpaBiieHUS PHUCKaMH, CBS3aHHBIMU C OCYIIECTBICHUEM JESTEIbHOCTH
Omneparopa prHaHCOBOU TUTAT(HOPMEI;

e [lonuTHkoii MO ynpaBiaeHno (GUHAHCOBBIMU PUCKAMH;

e [losmTHKON yIIpaBiIeHUs ONEPALMOHHBIM PUCKOM;

e [losMTHKON yIIpaBiIeHUs CTPATETUYECKUM PUCKOM,;

e [lonuTuKON ynpaBiaeHUs PETyISITOPHBIMU PUCKaMH,

e [lonuTHUKOM ynpaBIeHNs] pUCKOM IOTEPU JEIOBOM pEMyTaLlUY;

e [lonuTHKO¥ ynpaBIeHNs HAJOTOBBIM PUCKOM;

e  Crparerueil ynpasineHus puckamu ['pynmsr;

®  MHBIMHU BHYTPEHHUMHM JOKYMEHTaMU IO YIPABIECHUIO OTJEIbHBIMU BHUIaMU PUCKOB.
MeTtoauka ycTaHaBIMBaeT epeyeHb MoKa3aTeslel pUCK-aNleTruTa, paBuiia U apamMeTpbl pacuyera
UX TOPOTOBbIX U (PAaKTUYECKUX 3HAUYECHUH.
Metoauka oTpaxkaeT €OUHBIA TOAXOJ K OIpENeiIeHHI0 NpuemieMoctd puckos g [TAO
MockoBckas bupxka. Bee ynpasnendeckue pemenus IIAO MockoBckast bupska npunumMarores ¢
Y4E€TOM YCTAHOBJICHHBIX MOKa3aTellell pUCK-allleTHUTa U MX MOPOroBbIX 3HaueHUU. [loporosbie
3HAYEHUS MOKa3aTeseld pUCK-aNNeTUTa YUUTHIBAIOTCS HA BCEX YPOBHAX NMPUHSTHS PELICHUN MpH
OIIpEeAEIEHUH NOAX0a K KaCKaJUPOBaHHUIO PUCK-AIIIETUTa B paMKax [ pymisl.
ITokazarenn puck-anmneTUTa U UX MOPOTOBbIE 3HAUYEHUS MOAJIEKAT aKTyaJIU3aluy Ha €KEroJHOU

OCHOBC.
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TepMuHbI U onpeaeIeHUs

ba3a panHbIX 0 coObITHsIX omepanmuoHHOro pucka (BJACOP) — 3jeKTpoHHOE XPaHWUIIUIIE
uHpOpMaIMU O COOBITHSX ornepanuoHHOro pucka (maiee — COP) u umHIMIeHTaX (COOBITHSAX),
CBSI3aHHBIX C OIIEPALMOHHBIM PUCKOM, HO HE MMEBILHUX ITOCJIEICTBUI U HE OKA3aBILNX HEraTUBHOIO

BJIMSIHHUSA HA IMIPOICCChl KOMITAHUU.

I'pynna — ['pynna komnanuiit MockoBckast bupxa, cocrosias uz IIAO Mockosckas bupska, HKO
AO HP/J] (manee - HP/I), HKO HKII (AO) (nanee - HKL]), AO HTb (nanee - HTb) u «O0OO Mb

uanoBanumy.

Jerpaganms - HapylIeHUs TEXHOJOTHMYECKUX IpoLeccoB ['pynmbl W/MIM HCHONb3YIOUIMXCS
I'pynnoii, npuBoAsIIME K HEOKA3aHWIO WJIM HEHAJJIEXKAIEMy OKAa3aHUIO YCIYT, CBSA3aHHBIX C
oOecriedyeHneM BO3MOXKHOCTH —COBEpIICHHS (UHAHCOBBIX CAETOK Mexnay llomywaremsmu

(buHaHCOBBIX ycIyT 1 OUHAHCOBBIMH OPTaHU3ALUSIMHI U YMUTEHTAMHU.

JOPUBbuHB - JlemaptamMeHT OMNEpalMOHHBIX PHUCKOB, HMH(POPMAIMOHHON O€30MacHOCTH H

HENpephIBHOCTU OU3HECA, oipa3enieHue puck-Mmenemxkmenta IIAO MockoBckas bupxa.

Kapra puckoB - mpencraBieHue HISHTU(GUIIUPOBAHHBIX pPHCKOB. Kapra pHCKOB BKJIIOYaeT
KpUTEPUU OIICHKU PUCKOB: YPOBEHb yiiepOa OT peanu3aliu pUcKa U BEPOSITHOCTh HACTYIUICHUS

PUCKOBOT'O COOBITHS B TEUEHUE OIPENIEICHHOI0 IEPUOa BPEMEHH.

Kommepueckuii puck — puCK, CBA3aHHBIN C yIpaBleHUEM WM (PYHKIIMOHUPOBAHHEM KOMITAHUH
KaK KOMMEpYECKOHl opraHuM3aluy, B TOM YHCIIE€ BIMSIOUIMA Ha OCYyIIECTBIEHHE (QYHKIMIA
opraHusaTopa TOProB M oreparopa (uHaHcoBoi mnaTdopmel. [log KoMMepyecKUM pHCKOM
MIOHUMAaeTCd J000€ MOTEHLIHAIbHOE yXyAlleHHe (UHAHCOBOIO IIOJIOKEHUS BCJEICTBHE

MPEBLIMICHUA paCXO40B Hal 1OXO0JaMHU.

KomnuiaeHc-pucKk — pHUCK BO3HUKHOBEHHs YOBITKOB M3-3a HECOOIIOEHUS 3aKOHO/ATENIbCTBA,
BHYTPEHHUX JOKYMEHTOB, CTAHJIapTOB CAMOPETYJIUPYEMbIX OpraHu3aluil (€CIU TaKUe CTaHAapThI
WM TpaBUjia SBISIOTCSA 00sI3aTENbHBIMU), a TaKKe B pe3yJbTaTe MPUMEHEHUs! CaHKUMUNA U (WIIH)
UHBIX MEp BO3AECHUCTBHSA CO CTOPOHBI HAJ30pHBIX OpPraHoB. /[ ommMcaHMs KOMIUIA€HC-PHCKOB
UCIIOJIb3YETCSl TEPMUH «PETYJATOPHBIN PUCK», KOTOPBIH, SIBISETCS OJHON (HO HE €IMHCTBEHHOM)

N3 COCTABIAOUINX KOMITITIACHC-PHUCKOB.

erl]HTHblﬁ PHUCK — PHUCK BO3HUKHOBCHU A y6I)ITKOB BCJIICACTBHEC HCHUCIIOJIHCHN A,
HECBOCBPECMCHHOI'O au00 HEIMOJIHOTO HWCIIOJHEHHS KOHTpAarcHTOM CBOHUX 00s13aTeNLCTB B

COOTBCTCTBUHU C YCIIOBUAMU NOTOBOPOB.
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HaJgorosblid PHUCK - HCOIIPEACICHHOCTh OTHOCUTCIIBHO AOCTHXXCHUA 6H3H€C-I.[€JII/I B pC3yJIbTaTC
BO3ACHUCTBUS q)aKTOPOB, CBA3aHHLBIX C IPOLICCCOM HaJIOI‘006JIO)KeHI/ISI, KOTOpast MOXKCET MPOABUTHCA
B BHJC (1)I/IHaHCOBBIX IIOTECPb HJIM MHBIX HCTaTHBHBIX HOCJ'IGI[CTBPII’I B PE3YyJbTAaTC TCKYHIUX HIIH
6y,I[y1_I_II/IX COOBITHH H IMpoIecCCoOB B 00/1aCTH HAJIOTOBBIX HpaBOOTHOI_HeHI/Iﬁ M HAJIOTOBOI'O y4€Ta,

1100 cOOBITUI MITH TMPOLIECCOB, BIMSIOUINX Ha HAJIOTOBBIE MPABOOTHOIIECHUS M HAJIOTOBBIN yYeT.

HedunancoBble pucku (1ajiee — pUCKH) - ONEPAMOHHBIA PUCK (BKJIIOYAs PUCK HAPYIICHHS
MH(POPMALIMOHHON O€30MacHOCTH M HENPEephIBHOCTH OM3HECA), KOMIUIACHC-PHCK, BKIIOYAs
PEeryJsATOPHBINA, PHUCK IIOTEPU [EJIOBOM PEIYyTALMM, CTPATETMYECKUM PHUCK, IPOEKTHBIA PHCK,

MPaBOBOM PUCK, HAJIOTOBBIN PUCK

Onepanuonnbiii puck OpraHm3aropa TOProBJM — PHUCK BO3HUKHOBEHHUS IOCIIEJICTBHM,
BJIEKYIIUX 3a COOOM NPHUOCTAHOBICHHE WM MPEKpalleHWE OKa3aHWs YCIyr IO IPOBEIECHUIO
OpPraHM30BaHHBIX TOPIOB B IIOJIHOM HWJIM HENOJHOM OOBEME, a TaKK€ PUCK BO3HUKHOBEHUS
pacxoqioB (YOBITKOB) B pe3yibTaTe cO0eB U (WJK) OIMMOOK MPOrpPaMMHO-TEXHUYECKUX CPEICTB,
BKJIIOYAsl MPOTPAMMHO-TEXHUYECKUE CPEJICTBA U MH(POPMAIITMOHHO-KOMMYHHUKAIIMOHHBIE CPE/ICTBA
CBSI3H, C MMOMOIIBI0 KOTOPBHIX 00ecreunBaeTcs MpoBeIeHNe OPraHU30BaHHBIX TOProB, U (WUJIH) BO
BHYTPEHHUX OM3HEc-Ipoleccax, OIMOOK paOOTHUKOB U (MJIM) B pe3yJbTaTe BHEIIHUX COOBITUH,

OKa3bIBaIOIINX HEIraTUBHOC BOSI[CfICTBI/IC Ha OCATCIBbHOCTh KOMIIAaHHUMH.

Onepanuonnbiii puck Omneparopa ¢uHancoBoii Iliargopmbl - pHUCK BO3HUKHOBEHMS
MOCJIEACTBHH, BIEKYIIIUX 32 COOOM MPUOCTaHOBJICHNE WU NTPEKPaIlleHNe OKa3aHUs YCIYT B TIOJTHOM
WIA HEMOJHOM o0beMe, a Takke PHCKOM BO3HMKHOBEHHs pacxoloB (yObITKOB) OmepaTopa
¢unancooii Ilmargopmel B pesynbTare cOoeB M (UIM) OMIMOOK MPOTrPAMMHO-TEXHUYECKUX
CpencTB, U (WIM) BO BHYTPEHHUX OM3HEC-TIpoIeccax, OmMMUOOK pabOTHUKOB U (MJIHM) B pe3yibTaTe
BHEUIHUX COOBITHH, OKa3bIBAaIOIIMX HEraTuBHOE Bo3jaelcTBUe Ha Oneparopa (UHAHCOBOU

[Tnardopmsr.

Jlnia ueneit HacTosel MeToAMKU B TEPMUH ONEPALIMOHHBINA PUCK BKIIOYAIOTCS 00a ONpeIeeHUs
ornepaioHHblil puck OpraHusaTopa TOPrOBIM U ONepanuoHHbIN puck OnepaTopa (puHaHCOBOM

[Tnatpopmsr.

IIpenenbHbId YPOBeHb PUCKA (PUCK-ANNETUT) — 3TO MAKCUMAJIbHBIA YPOBEHb PUCKA, KOTOPHIN

ITAO MockoBckas bupska roroBa NpuHATH JUIsl JOCTUKEHUS CTPATETUYECKUX LETEH.

CoBOKYNHBII NpeejbHbIH YPOBEHb PUCKOB — 3TO MaKCUMAallbHAsl BEJIMYMHA MOTEHIUAIBHBIX
yobITKOB, KOoTOophle IIAO MockoBckas bupka MokeT MOHECTH B Cilydyae peaju3alud PUCKOB,

MIPEAYCMOTPEHHBIX €€ PUCK-AIIIETUTOM.
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IIpaBoBoO#i pUCK — PUCK BOZHUKHOBEHHS YOBITKOB B pe3yjbTare HedI(PPEKTHBHON OpraHu3aIliu
MPaBOBOM pabOTHI, MPUBOIAIIEH K TPaBOBBIM ornOKaMm B AestenbHocTu [TAO MockoBckast bupxa
BCJIE/ICTBUE JIEUCTBUN paOOTHUKOB WJIM OPTraHOB yIpaBlieHUs; HapyuieHus [pynmoid, a Takxke
kiveHTaMu W KoHTpareHtamMu I[IAO MockoBckas bupka ycimoBuil 10OroBOpOB; Hajauyus B
JIOTOBOpAxX IMOJOXKEHUM, HE oTBevaromux mpaBaMm u uHTepecam I[IAO MockoBckas bupixka,
HECOBEPIICHCTBA MPaBOBOM cucteMbl; HaxoxaeHus [TAO MockoBckas bupxka, ee KIMEHTOB U

KOHTPArcHToB 11O IOpPIC,Z[HKHHCI;'I Pa3JINYIHBIX I'OCYAapCTB.

Peryasitopublii puck — puck BosHukHOBeHHs Y IIAO MockoBckas bupxka pacxonoB (yObITKOB) U
(umM) WHBIX HEOJIArONPUATHBIX IOCIEACTBUM B pe3yJjbTaTe HECOOTBETCTBUS JESATEIbHOCTH,
ocyuecTBisieMol bupxkell Ha OCHOBaHUU JMILIEH3UU OUPKHU HA OCYILECTBIICHUE AEATEIbHOCTU 110
MIPOBE/ICHUIO OPraHM30BAHHBIX TOPIOB, ICSATEIBHOCTH oOreparopa (HUHAHCOBOW IUIAT(HOPMEI,
ocyuiecTBiasieMoil Ha ocHoBaHuu BkmoueHuss IIAO MockoBckas bupxka B peectp omepaTtopoB
¢uHaHCcOBBIX  TuIaTGoOpM, TpeOOBaHMAM  3aKOHojaaTenbcTBAa  Poccumiickoit  denepanmm,
perynupytomero aesreabHocts [TAO MockoBckas bupika, mpaBuiiaM OpraHU30BaHHBIX TOPIOB,
npaBuiaaM (UHAHCOBOW MIAT(GOPMBI, YUPEAUTEIbHBIM U MHBIM BHYTPEHHUM JokyMeHTaM [TAO
MockoBckas bupra 1o ynpasieHHUIO peryIsITOPHbIMU PUCKaMU, U (W) B PE3YJIbTAaTE IPUMEHEHUS

Mep B otHoeHuu [TAO MockoBckas bupika co CTOpOHBI HaJ30PHBIX OPTaHOB.

Puck — 5T0 cOOBITHE WM YCJIOBHE, KOTOPOE B Cilydyae BO3HMKHOBEHHS HMEET HEraTUBHOE
BO3JICMCTBUE Ha OM3HEC-TIPOLIECCHI, YCIYTU U KIIMEHTOB, a TAaK)Ke€ KOTOPOE MPUBOAUT HIIA MOXKET
MPUBECTU K MOTECHIUAIBHBIM ITOTEPSAM, KOTOPBIE MOTYT BBIPAXaTbCsl B HEJAOMOJIYYEHUH JT0XOJIOB,

MOABJICHUHA OOIMOJIHUTCIIBHBIX PACXOA0B UJIKM B OTPULATCIIbHOM BJIMSIHUHN HA ACJIOBYHO PCIIyTAllUTO.

Puck-anmeruTr — mnpenenpHbI pa3sMep PUCKOB, KOTOPBIM KOMIAHUS T'OTOBA IPHUHATH JUIS
JOCTHIKEHMSI CTPAaTETMYECKUX 3a]ay, BBIPAKECHHBIM B BHUAEC CHUCTEMBI KOJIMUYECTBEHHBIX W

KauCCTBCHHBIX HOKa3aTeJ'IeI71, OrpaHHU4YMBAOIINX YPOBCHb IIPUHHUMACMBIX PUCKOB.

Puck undopmannonnoii 6ezonacioctu (UB) — puck, cBSI3aHHBII ¢ BO3MOXXHOCTBIO yTpPAaThI
cBoiicTB b (koH(}UIEHIINAIBHOCTH, LIETOCTHOCTH U JOCTYITHOCTH) HH(POPMAIIMOHHBIX aKTUBOB B

pesyabrare peanusanuu yrpos Ub.

Puck JIMKBUAHOCTU — PUCK BO3HWKHOBCHUA y6I)ITKOB BCJIICACTBHEC HECITOCOOHOCTH 00€ECITeUHTh

HCIIOJTHEHHE CBOUX 00513aTEIHLCTB CBOCBPEMEHHO M B ITIOJTHOM o0BeMe.

Puck norepu n1esioBoii penmyTanMu — pUCK BOSHUKHOBEHMsS MOCJIEACTBUHN, BIEKYLIMX 3a COOOi
pacxonbl (YOBITKHM) WM WHbIE HETaTUBHBIE MOCIEACTBHS B pe3yJIbTaTe HEraTUBHOI'O BOCHPUSTHUS

opranusaTtopa TOPToOBJIHX CO CTOPOHBI KOHTPAr€HTOB OpraHu3aropa TOpProBJIM, YYHaCTHUKOB TOPIroB
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U UX KIIMEHTOB, akiioHepoB ITAO MockoBckast bup:xa, banka Poccuu 1 HHBIX 111, KOTOPBIE MOTYT
HETaTHUBHO MOBJIHATH HAa CIIOCOOHOCTh OPraHM3aTOpa TOPTOBIIU MOAJEPKUBATh CYHIECTBYIOIIUE U
(uM) ycTaHaBIMBATh HOBBIE JIEJIOBbIE OTHOILIECHHS ¥ OAEP>KUBATh HA IOCTOSHHOW OCHOBE JJOCTYII

K HICTOYHHUKaAM (bI/IHaHCI/IpOBaHI/IH.

PBbIHOYHBIN PHCK — PUCK BO3HUKHOBEHMS YOBITKOB B CBSI3M C OCYLIECTBIEHHEM OIlEpaluil c
0aJaHCOBBIMM UM BHEOAJaHCOBBIMM MHCTPYMEHTAMH BCIEACTBUE U3MEHEHUS PBIHOYHBIX
napamMeTpoB (IIPOICHTHBIE CTABKH, LIEHBl Ha (PUHAHCOBBIE WHCTPYMEHTHI, BAJIIOTHBIE KYpCHI), a

TaK)Ke HU3KOW JINKBUJIHOCTH PBIHKA C YUETOM H3ACPIKECK TUKBUIAIIUH/PECTPYKTYPH3AIUH TTO3UITHIHA.

Curnan pannero mnpeaynpexaenuss (EWS - Early Warning Signal) - 3nauenue
MMPOMCIKYTOYHOI'O YPOBHSA IMOKA3aTCJIA ITPU OCYIICCTBIICHUU MOHUTOPHHT'A (C LCJIBKO HEAOITYIICHHA
HapYIICHHUS] PUCK-ANTIETHTA), MPU JOCTIKCHUU KOTOPOTO MPOUCXOIUT dCKaarus HH(POpMaIin

OopraHaM YIIpaBJICHUA.

Cucrema ynpasienus puckamu (CYP) — komiuiekc npaBuil, JOKYMEHTOB U MEPOIIPUATHI 1O
UACHTU(UKAIINH U OLIEHKE PUCKOB, BO3JICHCTBUIO HA PUCKH, a TAK)KE KOHTPOJIIO 32 HX COCTOSTHUEM
C 11eJIb}0 MUHMMM3aLUU (PMHAHCOBBIX IOTEPh BCIIEICTBUE HEOIArONPUATHOIO U3MEHEHUS (PaKTOPOB

pucCKa.

CoObITHE pHCKa — COOBITHE, CUTYALUs], 00CTOSITEILCTBO, KOTOPbIE XapaKTEPU3YIOTCS peain3anuen
(mposiBIEHMEM) pHUCKAa M MOTYT CONPOBOXKIATbCS MPUYMHEHHEM KOMIIAHUU  YOBITKOB

(BOBHI/IKHOBGHI/ICM paCXOZLOB).

Crparernyeckuii pucKk — pUCK BO3HHUKHOBEHHUS pacxo/oB (YOBITKOB) B pe3yjbTaTe MPUHATHA
OLIMOOYHBIX PEIIEHUH B MpOLECCe YNpaBICHUs KOMIIAaHWEH, B TOM YHWCJIE HpHU pa3paboOTKe,
YTBEP)KJICHUM W MCIOJHEHWU JIOKYMEHTOB, OIpEeNeNsIoIMUX HampaBieHus pasButus I[1AO
MockoBckas bupka, HeHauIekKalleM HUCIOJHEHUN NPUHATHIX PEIICHUN B IIPOLIECCE YIPaBICHUS
ITAO Mockosckas bupika, He yuere opranamu ynpasieHus IIAO MockoBckas bupxka usmeHenuit
BHEIIHUX (DaKTOPOB, BIUSIOMIMX WM CIOCOOHBIX MOBJIHMATH Ha Tmporecc ympasieHuss [TAO

MockoBckas bupxa.

Crpecc-TecTupoBaHue He(pMHAHCOBBIX PHCKOB — 3TO MOJEIMPOBAHNE PA3JINYHBIX HETaTUBHBIX
CIIEHapueB peaju3aluid HE(PUHAHCOBBIX PHUCKOB, BIIEKYHIIMX (UHAHCOBbIE U HE(PUHAHCOBBIE
nocnenctsus. OIHUM U3 cTpecc-clieHapueB onepanuoHHbIX puckoB [TAO MockoBckas bupixka
ABJIAETCS HArpy304HOE TecTupoBaHue. OLleHKa yCTOMYMBOCTHU MPOrPaMMHO-TEXHUYECKUX CPEJICTB,

HCIOJIb3YCMBIX JJISI OCYHICCTBIICHUA ACATCIBHOCTH IO OpraHU3allui TOPTOBJIA ITAO MockoBckas
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BI/Ip)Ka, K CYHCCTBCHHBIM HU3MCHCHUSAM: UCKIIHOUUTCIIbHBIM, HO HpaB,Z[OHOI[O6HBIM CO6BITPI$IM,

CBSI3aHHBIM C HapyIIeHHEeM OM3HEC-TIPOIIECCOB U BHEIIHEH Cpeoi.

CuenapHblii aHaJu3 He(UHAHCOBBIX PHCKOB (CHEHAPHBIN aHAJIW3) — 3TO CIELUAIbHBIM
00pa3oM CTPYKTYPUPOBAHHBIA MPOTHO3 MOTEPh W HACTYIUICHUS COOBITHH ONEpariMOHHOTO W/WIIN
MHOT'0 HE()MHAHCOBOI'O PUCKA, KOTOPBIE €T0 BBI3bIBAIOT, OCHOBAHHBIN Ha 3HAHUAX HKCHIEPTOB B TOM
o0y1acTH, PUCKM KOTOpoW mojyiexkar oneHke. ClieHapHble aHAIU3 BKIOYAaeT B cedsl MPOTHO3
BO3HUKHOBEHHUSI COOBITHS ONEPAllMOHHOTO PHUCKA, BEPOATHOCTh €ro BO3HUKHOBEHHS, OLECHKY
pa3Mepa BO3MOXKHBIX IIOTEPh B paMKaxX aHaIU3UpyeMoro cueHapus. CLieHapHbI aHaIU3 MOXKET
IIPOBOJIUTHCS HA OCHOBE COOPAaHHBIX JAHHBIX O BHYTPEHHUX U BHEIIHUX COOBITUSAX ONEPALMOHHOTO
PHUCKa, HA OCHOBE JKCIIEPTHBIX OLIEHOK PE3YJIbTaTOB KOJIMYECTBEHHOIO U KaUECTBEHHOTO aHAJIN3a,
a TaKKe pe3ysJbTaTOB CAaMOOLICHKHM PUCKOB U KOHTPOJIBHBIX IPOLENYp, HOCTOSIHHOIO
OIEPAIMOHHOTO KOHTPOJIS, 3HAUEHUMN KJIIOYEBBIX MHIUKATOPOB PUCKA, BHYTPEHHUX M BHEUIHUX

AyJUTOB U MPOBCPOK BHCHIHMUX HAA30PHBIX OPTaHOB.

Y®P - Ynpasienue pUHAHCOBBIX PHCKOB, MOIpa3aeieHne puck-menemxkmenta [IIAO MockoBckast

bupxa.

DuHAHCOBbIE PUCKHM — KPEIUTHBIA PHUCK, PUCK JHMKBUIHOCTH U PHIHOYHBIM PHUCK, BKIIIOYas
BAJIOTHBIM PHUCK, MPOLIEHTHBIM PHUCK OalaHCOBOM MO3MIMHM W MPOLEHTHBIA PUCK TOPTOBOTO

noptdens.

TepMI/IHI)I, CIICOHUAJIBHO HE ONPCACICHHLBIC B AaHHOM pa3aciic, HUCIOJB3YIOTCA B 3HAYCHHUAX,
OIMPCACIICHHBIX 3aKOHAMU U NTHBIMH HOPMATUBHLIMU IIPABOBBIMH dAKTaMH Poccuiickoit CDe):[epauI/m,

a Takke BHyTpeHHUMHU JokymMeHTamu [TAO MockoBckas bupaxa.

HeJII/I n 3a1a94i YCTAHOBJICHUSI TIPEACJIBbHOI0O M COBOKYIIHOIO IIpPEaACJIbHOI0

YPOBHEIi PHCKA Yepe3 YCTAHOBJIEeHHEe PHCK-ANINEeTHTA

OcHOBHas 1e7h YCTAaHOBJICHUS PUCK-ANIETUTa — OOECIeYeHHe KOHTPOJIA 32 YPOBHEM DHCKa,
npuauMaeMoro ITAO MockoBckas bupxka nnst mocTmxkeHust ee OusHec-1eneit, GopmMupoBaHue
€IMHOTO0 TIOHMMaHMs NPUEMIIEMBIX PHCKOB Ha BceX ypoBHsX ympasieHus I[TAO MockoBckas
bupka, JIOCTM)KEHHE CTpAaTeTHYeCKMX W OINEPallMOHHBIX LeNed, a Takke IOCTPOeHHE
3¢ (HeKTUBHOIO MpolLiecca pearnpoBaHus Ha PHUCK.

Puck-anmeTuT yuuTeIBaeTcsl MpH MIIAHKPOBAHUU PECYPCOB, COCTABIICHUN OIOKETA, pa3paboTKe
aKTyaJIM3alluyd CTpaTeruH pa3BuUTHs U (yHKUMOHANBbHBIX cTpateruii IIAO MockoBckas bupika,

yIpaBIE€HUHN PUCKaMU B paMKaxX OCHOBHOM nestenbHocTd ITAO MockoBckas bupxa.
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4.2.

4.3.

4.4,

Memoouxa onpedenenus KOHmMpoabLHbiX nokazamenei puck-annemuma IHAO Mockosckas bupoca

Puck-annerut ITAO MockoBckast bupska 3akpensen B kapte puckoB [TAO Mockosckas bupxa,
coJiepKallel COBOKYIHBIM (MHTETpaJbHBIM) TOKA3aTellb PHUCK-aIETUTa, IO0Ka3aTellb PHUCK-

aIIneTruTa B pa3pe€3€ BUAOB pUCKA U UX YTBCPKIACHHBIC 3HAUYCHUA.

OnpenesneHue nepevynsi NokKasaresieil pUCK-aNMeTHTAa U METOANKA ONMpeiesIeHUsI

UX MOPoroBbIxX M pakTnuecknx 3HadeHuit [IAO MockoBckas bup:ka

B pamkax CYP ITAO MockoBckast bupxa ocymiecTBiseT HIeHTH(PUKALNIO PUCKOB, UX aHATU3 U
OLICHKY, ONpEEseT 3HAYUMbIE PUCKU, YCTAHABIMBAET CUCTEMY IIapaMETPOB MX HU3MEPEHUN U
MOHUTOPHUHIA, BBIMOJHAET KOHTPOJIb 32 MX 3HAYEHUAMH M OOECIeyMBaeT BBIIOJHEHHE
MEPOIPUATHH 110 CHUKEHUIO PUCKOB.
Jia xaxnporo Buaa cyuiecTBeHHbIX puckoB [TAO MockoBckas bupka ycraHaBiuBaeT pHCK-
anmeTuT.
C nenbro onpeneneHns nNepeys puckoB, peannszanuio Kotopbix ITAO Mockosckast bupxa cunraer
HEZIOIyCTUMOM B CBOEH JESTEIBbHOCTH, BBINOIHIIOTCS CIEAYIOIUE 3a0a4u:
olpesie/ieHUe MaKCUMaJIbHO BO3MOXHBIX IOTE€Ph WJIM MHBIX HETAaTUBHBIX IOCIEACTBUM OT
pean3any BCeX BUAOB PUCKOB, Ipucymux aesteapbHoctd [ITAO MockoBckas bupixka;
BBISIBJICHHE O)KMJIAHUN PYKOBOAMTEJEH CTPYKTYPHBIX MOJPA3ACICHUI M OPraHoB YIIpaBJICHUS
ITAO MockoBckas bupska B OTHOIIEHUH NIEPEYHS HENPUEMIIEMbBIX PUCKOB;
(dbopmMHpoBaHKe U yCTaHOBIIEHHE pUCK-anmneTnTa, EWS u mepedns: HenpreMiIeMbIX pUCKOB;
IIOCTPOCHHE CHCTEMbl MOHHUTOPHHIA COOJIIOJIEHUS PHUCK-alllleTUTa M KOHTPOJS CIOCOOOB
pearupoBaHMs Ha HEIPUEMIIEMbBIE PUCKH;
peryJsipHOe MpeACTaBICHUE OTYETHOCTH 110 UTOIaM MOHUTOPHHTA U KOHTPOJIS;
PEryJISIpHBIM TEepecMOTp PHUCK-alIEeTHTa W paHee YCTAaHOBJIECHHOIO MEpPedHs] HEeNpUeMIIEMbIX
PHUCKOB.

Jlnia onpenenenus puck-anneruta IIAO MockoBckas bupxka ncnonb3yer cieayromnue MeTOJUKU:

4.4.1. OcyuiecTBiaeHUE OLICHKU pa3Mepa MOCIeACTBUN peaanu3alii pucka Ha UCTOPHUUECKHUX JTAHHBIX

U YCTAHOBJICHUC IPCACIBbHBIX 3HAYEHMH IIOKazarTeileld Ha YPOBHE CpCIHUX 3Ha4YEHUH 3a

HCCKOJBKO BLI6paHHBIX JICT,

4.4.2. TIpoBeneHue CIICHAPHOTO aHAIIN3a MO HAHOOJIee BEPOSTHBIM CIICHAPHUSAM pean3allii pucka u

YCTaHOBJIEHUE TIOPOTOBBIX 3HAYEHUH MOKA3aTeNIel Ha YPOBHE MOJIYYEHHBIX 3HAYCHU;

4.4.3. TlpoBeneHue OLEHKU BIUSHUS NOTEHIMAIBHBIX YOBITKOB Ha (pMHAHCOBBIE pe3yibTaThl [TAO

MockoBcKas BI/Ip)Ka " YCTAHOBJICHUC pUCKA-AIIIICTUTA, UCXOAd U3 pa3Mepa NMOTCHIIUAJIILHOTO
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4.6.
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yGBITKa, Ipu KOTOPOM OTCYTCTBYCT BJIMSAHHUC Ha pCain3allui0 CTPATCTUYCCKUX HWHUIIUATHUB

ITAO Mockosckas bupixka;

4.4.4. TlpoBeneHue CTpECC-TECTUPOBAHMM pHCKAa IO OTIACIbHBIM BHAAM pPHCKA, C LEJIbIO

YCTaHOBJICHUS MPEENIbHBIX 0’KUAEMbIX YOBITKOB OT pealli3allii PUCKa;
Puck-anmerur ITAO MockoBckast bupka ycranaBmuBaercst HaGmromatensHbiM coBetoM I[TAO
MockoBckass bupka Ha ouyepemHOW KaJCHAAPHBIM IOJ B OTHOLICHUU DPHUCKOB, INPU3HAHHBIX
3HauuMbIiMu 1714 [IAO MockoBckas bupixka.
[Ipu ycranoBinenun puck-annerura I[IAO MockoBckas bupka HCXOIUT M3 KOHIEHIUU
MIPOJIOJKCHHSI JICSTSIIbHOCTA B HEOJIArOMPHUSATHBIX YCIOBUSAX, a4 TAK)KE YUUTHIBAET PE3YJIbTATHI
CLICHAPHOT'O aHAJIN3a U MOXET YUUTHIBATh PE3YJIbTaThl CTPECC-TECTUPOBAHHUS.
[ToporoBeie 3HaueHus mnokazarened puck-annerura IIAO MockoBckas bupxka umeroT
KaueCTBEHHOE M KOJUYECTBEHHOE BbIpakeHHE. KauecTBEHHOE BBIPAKEHUE PUCK-ANIEeTUTa
M0/IPa3yMEBAET, YTO PUCK-ANIETUT HE MMEET YETKMX KOJIMYECTBEHHBIX IOKa3aTelei, TO ecTb
npecTaBisieT co0o0il ob11iee 3asBICHUE O TOM, YTO J0IYCTUMO, IPUEMIIEMO HUIIH HEITPUEMIIEMO IS
ITAO MockoBckas buprxka B mpouecce peajiu3aluu CBOEH MUCCUU U JTIOCTHXKEHHS MOCTABICHHBIX
neneu.
OO6mmit nepeuens nokazaresneit puck-ammnerura s [TAO MockoBckast bupxa, a Takke MeToauKa
OTIpe/ICTICHUS MX MTOPOTOBBIX M (PAKTUIECCKUX 3HAYCHUH mpeacTaBiieHbl B [Ipmioxkennn 1.
B nensx ycranosnenus puck-amnmneruta [IAO MockoBckas bupxa onpenensier cneayromuii Habop

okKasaTreliei:

KpeauTHsblii puck:

1. Pesepsbl noa OXKuAaeMble KpEIUTHBIE TOTEPH MO LIEHHBIM OyMaram;
2. PesepBbl mojx oOXuJaeMble KpeAWTHBIE MOTEPU IO NPOYUM akTHBaM (1geOuTOpcKast

3aJI0JDKEHHOCTD, K/c, MBK, neno3utsr).

PbIHOYHBIN pHUCK:

1. VaR 99% 10D toprosoro nopt¢ens — KopnopaTuBHblEe OyMary;
2. VaR 99% 10D ToproBoro noptdens — CyBepeHHbIe Oymaru;

3. VaR 99% 10D BaiOTHOTO pHCKa.

Kommepueckuii puck:

1. HenosslnonHeHue miaHa 1o KOMUCCHOHHOMY JOXOY;

2. HenoBrinoHeHNE Mi1aHa 1o YUCTOMY HNPOUCHTHOMY JOXOI4Y.
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Memoouxa onpedenenus KOHmMpoabLHbiX nokazamenei puck-annemuma IHAO Mockosckas bupoca

Crparernyeckuii puck:

1. Cumxenue NPV 11060r0 U3 MIPUOPUTETHBIX JOXOIHBIX MPOEKTOB;

2. VYBenuueHue OrojkeTa J000ro U3 MPUOPUTETHBIX MHPPACTPYKTYPHBIX MIPOEKTOB C JaThl
IPU3HAHUSA MHQPACTPYKTYpHOI'O MPOEKTa MPUOPUTETHBIM (¢ OropkeroM Oosiee 300 miH
py0. nns ITAO Mockosckas bupxa, 100 muta s HKI, HP/I, HTB);

3. OrcraBaHue MO CPOKY pealu3aluy JI0OOr0 W3 NPUOPUTETHBIX HH(PPACTPYKTYPHBIX
IIPOEKTOB MJIM IIOJIHOE 3aKpbITHE C YKa3aHHbIM HEraTUBHBIM (PUHAHCOBBIM 3((eKToM

(KpoMe CIBHT'OB B CBSI3H C 33JIep>KKaMU U3MEHEHUN 3aKOHO/IaTEIbCTBA).
IIpaBoBoii puck:
1. Tlorepu B ciydae peanu3anuy MpaBoBOIO PUCKa.
HaJsioroblii puck!:
1. Tlotepu B ciydae peanu3aluy HAJIOTOBOTO PUCKA.
KommnuiaeHnc (peryJISTOpHbIi) pUCK:

1. KonuuecTBO ciydaeB peanu3aiii KOMIUIACHC (PEryJISTOPHOTO) PUCKA, B COOTBETCTBUU C
KPUTEPUSIMH CYIIECTBEHHOCTH IOCIEICTBUI, K KOTOPHIM MOXET MPHUBECTH peaTu3alus
KOMIUTACHC PUCKOB, B LIEJSIX MPU3HAHUS TAKUX PUCKOB MMEIOUIMMH BJIHMSHHE HAa PUCK-
armeTnT;

2. Tlorepu B ciy4ae peaym3ariiii KOMITIACHC (PETyJISTOPHOTO) PUCKA.

OnepanuoHHBIN PUCK:
JIOCTYIHOCTH CHCTEM PeabHOTO BPEMEHH?,

JIOCTYITHOCTB CHCTEM, 00ECTIeYMBAONINX POYHE KITHEHTCKUE CEPBUCHS;

Yuciao I/IT'I/IHI_II/IJICHTOB, MNPUBOAAIINX K HCAOCTYITHOCTHU CUCTEM PCAJIbHOTO BpeMeHI/I4.

1.
2.
3. Tlorepwu B ciydae peanm3anuy ONepariioHHOTO PUCKa;
4.
Puck undopmannonHoii 6e3onacHocTH:

1. Ywucno cymecTBeHHBIX (kputnyeckux) HbBb-MHIUAEHTOB, MOBIEKUIMX pEMyTallHOHHBIE

PHUCKU;

! Vismenenue ¢ 2022 roja u panee ajis ['pyrst

2 Usmenenue GopMynupoBKH mokasartens ¢ 2022 roaa u ganee mis ['pynnel. Panee - JIocTymHOCTh MPOYMX KIHEHTCKHX
CEPBHCOB

% 11pu pacueTe yUHTBIBAIMCH NOKA3aTeNH JoCcTynHOCTH st ITAO: JTuunbix KaGunetos, caiita MockoBckoit Bupsu, cuctembl
310, MOEX Treasury, MapkeTjieic pH yCIOBUH, YTO HETOCTYITHOCTH CUCTEMBI BJICUET 32 COOOM MOJHYIO MPHOCTAHOBKY
cepBHUCa U HEBO3MOXKHOCTb €0 OKa3aHUs aJbTEPHATUBHBIM ITyTEM

4 3meHeHue (dhopmynupoBku mokaszatens ¢ 2022 rona u nanee s ['pymmsl. Panee - Uncno U T-uHIMICHTOB, MPUBOASAIINX K
HEJIOCTYITHOCTH CHCTEM PEalIbHOTO BPEMEHH W/WIIA CHCTEM MPOYHNX KIHECHTCKUX CEPBUCOB
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Memoouxa onpedenenus KOHmMpoabLHbiX nokazamenei puck-annemuma IHAO Mockosckas bupoca

2. Ywucno HecymecTBeHHBIX MB-UHIIMACHTOB.
PenyraniuoHHbIN PUCK:

1. Bcmneck HeratuBHBIX myOnukanuii o [IAO MockoBckas bupxa 8 CMU;

2. Orrok CYIECCTBYIOIIUX KIIMECHTOB, KaK CJICACTBUEC PCIIYTAIMOHHOI'O pHUCKa.

5. Onpenesienne TmepeyHsl TMOKa3aTejeidl PHUCK-aNNeTHTa HW  METOAMKA
omnpeaesieHUs1 UX MOPOrOBbIX U (PAKTHYECKHUX 3HAYeHUH ['pynnbl

5.1. Ha6monatensusiii coBer IIAO MockoBckas bupka pexomenmyer HabmiomarenbHbIM coBeTam
KOMIaHu# ['pynmbl ycTaHaBIMBATh IOKa3aTesy, ykasaHHble B [Ipunoxenun 1.

5.2. Puck-anmerut ['pynmbl ycraHaBiuBaeTcss Ha ropu3onte 10 2024 roja B OTHOUIEHHWU PHUCKOB,
MIPU3HAHHBIX 3HAYMMbIMU Ha YpOBHE [ pymnmbl, IpUCyIIMX BCEM KOMIaHUsAM ['pynmbl U 0JMHAKOBO
U3MEPSEMBIM.

5.3. B memsx ycraHoBieHus pucK-anneTuta ['pynimbsl peKoOMeH1yeTcsl MCII0Ib30BaTh ClIEAYOLINi Habop

IIOKa3aTesel, OTpaXkarollUX YPOBEHb PUCKA:
KpeauTHsblii puck:

1. Pe3sepBbl noja 0kuAaEMbIe KPEIUTHBIE TIOTEPH IO LICHHBIM Oymaram;
2. PesepBpl moj OXuJaeMble KpPEAWTHBIE MNOTEPH MO TNPOYMM aKTHBaM (IeOuTOpCcKas

3aJI0JDKEHHOCTD, K/c, MBK, neno3utsr).
PbIHOYHBIN pHUCK:

1. VaR 99% 10D toprosoro nopt¢ens — KopnopaTuBHbIE OyMary;
2. VaR 99% 10D Toprosoro noptdens — CyBepeHHble Oymaru;

3. VaR 99% 10D BamtoTHOro pHcKa.
KomMmmepueckuii puck:

1. HenoBblNoHEHHUE TUIAHA 10 KOMUCCUOHHOMY JTOXO/Y;

2. HepoBelnonHeHMe M1aHa 10 YUCTOMY MPOILIEHTHOMY JTOXOY.
Crparernyeckuii puck:

1. Camxenue NPV m000ro u3 npuOpUTETHBIX JOXOAHBIX POEKTOB;
2. YBenuyeHne OrO/DKETa JHOOOTO M3 MPHOPUTETHBIX WHPPACTPYKTYPHBIX MPOEKTOB C AT
NpU3HAHUS MHOPACTPYKTYpHOIO MPOEKTa MPUOPUTETHBIM (¢ OropkeroM Oosiee 300 miH

py0. nns ITAO Mockosckas bupxa, 100 mnn s HKL, HP/I, HTB);
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3. OrcraBaHue MO CPOKY pealu3aluy JII0OOr0 W3 NPUOPUTETHBIX HMHOPACTPYKTYPHBIX
MPOEKTOB WJIM TIOJIHOE 3aKPbITHE C YKa3aHHbIM HETaTUBHBIM (pUHAHCOBBIM 3¢ (deKTom

(KpoMe CIBHT'OB B CBSI3H C 33JIep>KKaMU U3MEHEHUN 3aKOHO/IaTEIbCTBA).
IIpaBoBoii puck:
1. Tlorepu B ciydae peann3anuy IpaBoBOIO PUCKa.
HaJjiorosblii puck:
1. Tlotepu B ciydae peanu3aluy HAJIOTOBOTO PUCKA.
KommnuiaeHnc (peryJiiTOpHbIi) pUCK:

1. KonuuecTBO ciydaeB peanu3aiii KOMILUIACHC (PEryJISTOPHOTO) PUCKA, B COOTBETCTBUU C
KPUTEpUSAMH CYIIECTBEHHOCTH ITOCIIEICTBHM, K KOTOPBIM MOKET IPUBECTH peau3aius
KOMIUIACHC PUCKOB, B LIEJSIX MPU3HAHUSA TAKUX PUCKOB MMEIONIMMH BIHMSHHUE Ha PHUCK-
anrmeTur;

2. Tlorepu B ciydae peayM3aiii KOMIDIACHC (PETyJISTOPHOTO) PUCKA.
OnepanuoHHBIi PUCK:
JIOCTYITHOCTh CHCTEM PEabHOTO BPEMEHH;

HOCTyHHOCTb CHCTEM, O6€CH€‘II/IBaIOIJ_[I/IX IIpO4YHEC KIIMCHTCKUC CepBI/ICbIS;

1.
2.
3. Tlorepu B ciydae peann3amny ONeparoOHHOTO PUCKa;
4.

Yucno UT-uHIMAEHTOB, MPUBOIAIIUX K HEAOCTYITHOCTH CUCTEM PEAJIbHOIO BPEMEHH.
Puck undopmannonHoii 6e3onacHocTH:

1. Ywucno cymiecTBeHHBIX (kpuTtuyeckux) HB-WHIUACHTOB, MOBIEKIINX pEMyTallMOHHBIC
PHUCKH;

2. Ywucno HecymecTBeHHBIX MB-UHIIMACHTOB.
KacroanajabHblii puck:

1. Tlorepu B ciryuyae peaqu3aniyi KacTOUAILHOTO PUCKA.
PenyranuoHHbIN pUCK:

1. Bcmneck HeratuBHbIx nmyonukanuit o [IAO Mockosckas bupxxa 8 CMU;

® 1Ipu pacueTe yUUTBIBAIMCH MIOKA3aTeNH JOCTynHOCTH st ITAO: JTuunbix KaGunetos, caiita Mockosckoit Bupsu, cucteMbl
310, MOEX Treasury, Mapxkermeiic; g HKII-cepBucoB B3anmoneiictus ¢ knuerTamu (Knupuarossiii Tepmuaan, WEB-
Kmupunr, 9710, SWIFT, Kimenr-ximpunr 6ank), TKC CII®U Hasuratop, caiira HKL]; s HPL - TlnatexxHolt cuctemsl,
Penosurapuii, Be6-kadunerst, SWIFT u caiitr HP/I, s HTB — caldT v sinuHbIil KaOMHET NP yCIOBHUHM, YTO HEJAOCTYITHOCTD
CHCTEMBI BJI€UET 3a COOO0I1 MOJTHYIO MPUOCTAHOBKY CEPBHCA M HEBO3MOXXHOCTh €TI0 OKa3aHUs aJbTePHATUBHBIM ITyTEM
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Memoouxa onpedenenus KOHmMpoabLHbiX nokazamenei puck-annemuma IHAO Mockosckas bupoca

2. OTTOK CyIIECTBYIOIIMX KJIMEHTOB, KaK CJIEJACTBUE PEMYyTAIIHOHHOTO PUCKA.

6. MoOHUTOPHHI cO0/I0AeHHs PUCK-anneTuTa U oT4eTHOCTH ITAO MockoBckas

bupxa

6.1. MOHMTOPUHT COOJIIOICHUS YCTAaHOBJIEHHBIX KOJMUYECTBEHHBIX U KAUECTBEHHbIX IIOKa3aTelel pUcK-
anneTuTa OCYIIECTBIIAETCS Ha IOCTOSHHONW OCHOBE.

6.2. Tlopsmok KOHTpOJIS TOKa3aTelell pPUCK-aNIMeTUTa BKIOYAeT MEPOIPHUATHS 1O COMOCTaBJICHUIO
pe3yJIbTaTOB MOHUTOPUHIA YPOBHS PUCKA C YCTAaHOBJIEHHBIMHM IIOPOIOBBIMH 3HAYEHUSIMH PHUCK-
anmneTuTa Ha exeIHeBHOM ocHoBe. [lo pe3yiabTaTaM MOHHMTOpPUHIA OIpENENseTcs JUHAMUKA
noKaszaTesieif, NpPOM3BOIUTCS WHHULIMALMUSA COOTBETCTBYIOIIMX MEp B Cilydyae OOHapy>KeHMs
JOCTIDKEHUS W/WJIM HApYIISHHsI TOPOTOBBIX 3HAYCHUH, a TaKke (POPMUPOBAHHE OTYETHOCTH.

6.3. Monutopunr cobmromeHusi puck-anmeruta u - oTdeTHOCTH IIAO MockoBckas bupxka
OCYILECTBIISICTCS B COOTBETCTBUU C TAabIuLen 1:

Tabdauua 1. 30Ha 0TBEeTCTBEHHOCTH B PaMKax pa3pa00TKH U MOHHUTOPHHIA NMOKAa3aTeseidl PHCK-
annerura I'pynnsl.

Opraw/crpyktypHoe 30Ha OTBETCTBEHHOCTH
noapazejieHue

HabmonarensHsrii coser [TAO VYcTaHaBAMBaeT COCTaB IOKa3aTeNed U TOPOTOBBIE 3HAYEHHS PHCK-alIETHTa

MockoBckast bupxa I'pymmer u [TAO MockoBekas bupika, KOHTpOTUpPYET COONIOICHUE PUCK-AIIIETUTA
Ha ypoBHe I'pynnsl u [TAO MockoBckas bupxka, pekoMeHIyeT moka3aTeau U UxX
MOPOTOBbIe 3HaueHUA KoMnaHusaM ['pynmel. B ciydae HapymieHus pucK-ammeTuTa
IIpencenarens HaGmonatensHoro coBera IIAO MockoBckas bupxa coBMeCTHO ¢
IIpencenatenem Komuccum mo ympaBieHHIO pPHUCKaMU COOMpaeT BHEOYEpeIHOe
3ace/laHue.
Wndopmupyrores B ciydae noctmwkeHus / HapyuieHus EWS nnm neiictByroero
nopora nHGOPMHUPOBAHUS — TOTEPH B pazMepe 300 MitH py0. U OTydaroT JaHHBIE O
NPUYMHAX HAPYIICHHS W TPEIPUHATHIC U IUTAHUPYEMbIE MEpPHI 110 PeryJIMPOBaHUIO.
HudopmupoBanne ocymecTBiIsieTcsl He MO3/JHEE OIHOTO JIHSI C 1Tl BBISBICHHUSL.

Komuccens no ynpasnenunio WNudopmupytotes B ciydae noctmwxeHus / Hapymenuss EWS nnm neiictByromero

puckamu [TAO Mockosckas bupxa | mopora napopMupoBanus — moteps B pazmepe 300 MITH py0. U MOTyYalOT TaHHBIE O

Komurer no puckam HKO HKI] MpUYMHAX HAPYIICHHS W TPEOIPUHATHIC W IUIAHUPYeMble ICHCTBUSI/MEPHI IO

(AO) peryimpoBanuto. Ilpencenarens Komuccnn MOXXeT MHHIMHPOBATh BHEOUYEPEIHOE
cobpanre KoMUCCHH 10 PEKOMEH IAINH JIF060TO0 ee uneHa’.

IIpaBnenue [IAO MockoBckas KonTtpommpyer cobmoaeHne TeKOMITO3UINH MToKa3areield puck-anmneruta [ pymisr

bupxa 1o JouepHuM opranuzanusm. MHadopmupyercs o goctmwkennn EWS u Hapymenuu
pHUCK-allneTuTa

— HaGmogarensusiii coper HKL | YcTaHaBIMBAIOT COCTAaB IOKAa3aTelIed M IOPOrOBbIE 3HAYEHMs PHUCK-AIIETUTa Ha

— Ha6n}0HaTen])H],]f/'] COBET HP}I COJIO-YPOBHE€ C YYC€TOM pPCEKOMCHAAIWU HAa OCHOBAHMU JOCKOMIIO3MIIMH PHUCK-

— Hab6monarensasiii coer HTh annernta ['pynmsL.

— Kowmwuret no ayauty HKI] HNudopmupyrorcst B ciydae gocTkenns EWS u mony4aroT maHHbIe O MPUYHHAX

—  Kowmuccns o aymuty HPJJ HapyuieHus EWS u puck-anmernTa M Mepax 10 peryJMpOBaHUIO HApyUICHH.

— Kommcenst no ayaury HTB IMpencenarens Komurera MoXxeT HHUIIMMPOBATh BHEOUEpeaHOE coOpanne Komurera
10 PEKOMEH,TAIIMH JIOOTO U3 €r0 YIeHOB!

6 JuIst PUHATHS COOTBETCTBYIOIIMX PENIEHUH JUIs PETYIMPOBAHUS TIOKA3ATENS PUCK-AIETUTA W HEIOTYIIIEHHS ETO
HapyLIeHUs.
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Memoouxa onpedenenus KOHmMpoabLHbiX nokazamenei puck-annemuma IHAO Mockosckas bupoca

— IIpasmenne HKI] Hudopmupyrorcst B citydae moctmwxkennss EWS u mapyiieHne puck-ammerura Imo
— TIIpaenenne HPJ] KOMMaHuu ['pynmbl.

— IlpaBnenune HTh

— Puck-menemxment HKIL] KonTtpommpyer cobmrogeHne piucK-ammeTnTa i JAMATOB Ha COJIO-YPOBHE.

Puck-menemxment HPJ|
Puck-menemxment HTh

Puck-menemxment [TAO KoHTponupyer coOmoJieHue pHUCK-allieTHTa ¥ JIMMHUTOB Ha YypoBHe ['pynmsl,
MockoBcKas BI/Ip)Ka obecreunBaeT (l)OpMI/IpOBaHI/Ie OTYCTHOCTHU O CO6J'IIOL[€HI/II/I PUCK-AINIICTUTA.
6.4. [Ilpu ycranoBinenuu puck-anmneruta [IAO MockoBckas bupxa onenuBaer Biusaue puckos [TAO

6.5.

6.6.

6.7.

MockoBckasi bupxka Ha (UHAHCOBYIO YCTOMYMBOCTH TOCPEICTBOM OICHKH IOTCHIHAIBHOTO
coObITHs (COOBITHI) pHCKA, HACTYIUICHUE KOTOPOTO (KOTOPHIX), B TOM YHCJIE C YYETOM BEPOSITHOCTH
ero (Mx) HAcTyIJICHMs M CTENEHM BIMAHUA, IOBJIEYET 3a co0oil Bo3HMKHOBeHue y IIAO
MockoBckasi bupxa yObITKOB.

ITAO MockoBckast bupka BbISBIS€T HapylIEHUs OTPaHUYEHUN PUCKOB IyTEM OCYIIECTBIICHUS
MOHMTOPHHIA [10KA3aTeJEH PUCK-ANIETUTa, 3HAYE€HUS 111 KOTOPBIX PACCYUTHIBAIOTCS €KEMECAYHO
MOPA3JECIICHUAMH, OTBETCTBEHHBIMH 3a YIPABICHHE OTAEIbHBIMA BUIAMH PHCKOB H
koHcommaupytoTes JJOPUBbuHB. PaGoTHHK CTpyKTypHOTO MOApa3feiieHHs, OTBETCTBEHHOTO 3a
yrpasieHue puckom coBmectHo ¢ JJOPUBbuHB, npoBoaut ananus ciydaeB peanu3aluud pUCKa,
OLICHUBAET YPOBEHb PHUCKA, BBISBIISIET HAJIMYME HAPYLIEHUH MOPOTOBBIX 3HAYEHUH, MPUUYUHBI
HapyUICHUH U NIOCIIEACTBHUS.

B cnyuae BoIsiBIeHHS (pakTa pean3alui COOBITHH, MOBIEKIINX 3a COOOM JOCTH)KEHUS / HapyIIeHue
EWS, He mo3anee mHs, crnemyromero 3a JHEM BbIsiBIeHUs ¢akrta Hapymenus EWS, JIOPbuHb
dhopmupyer nuHGpopMaMOHHYI0 pacchuiky wieHaM [Ipasnenus [IAO MockoBckast bupxa, uwieHam
Komuccun o ynpasnenuto puckamu HabmronarensHoro coBeta [TAO MockoBckast bupika, uieHam
Habmonarensnoro Cosera ITAO MockoBckast bupxa. MHpopmanoHHas pacchliika BKIIOYAET B
ce0st ”HPOPMAIUIO O IPEINPUHSTHIX U IUTAHUPYEMBIX MepaX MUHUMM3AIMK. B ciyyae 1ocTHXKeHUs
nokazatenst EWS mo I'pymnme, xorma ogHOBpEeMEHHO HE HApyIIEH IOKa3aTellb MO OJHOW U3
KOMMaHu#, ocyecTBisercss uHpopmupoBanue KomuteroB/Komuccuit npu HabmronarenbHbIX
Coserax, yka3anHbix B Tabmuue 1, u Habmogarensubie CoBeThl ydacTHUKOB [ pymimbl.

B ciyuae BoisiBieHHS (DakTa peann3anuu COOBITHI, TOBJICKIITNX 32 COO0I HapyIIeHNUE / TOCTHKECHHS
pHUCK-alIeTuTa, HEe MO3/Hee IIHS, CIEAYIOLIEro 3a JHEM BBISBICHHS (DakTa HapyIIEHHUS PHUCK-
anmneruta, JJOPUBuHbB ¢opmupyer undpopmannonnyio paccbuiky uieHam IlpaBnenus ITAO
MockogBckas bupika, unenam Komuccun no ynpasnenuto puckamu Habmogarensnoro cosera [TAO
MockoBckass bupxa u unenam HabGmonarensnoro coseta ITAO MockoBckas bupxa o
peann3zoBaBmuXcst coObITHsAX. MHbOpManmonHas pacchlika BKIIIOYaeT B ceOsi MH(OPMALUIO O

NPpCANPUHATHIX U MIIAHUPYEMBIX MCPax MHUHUMH3AIUU. B CJIydac NOCTHIKCHUA ITOKA3aTCIIA Puck-

15



6.8.

6.9.

Memoouxa onpedenenus KOHmMpoabLHbiX nokazamenei puck-annemuma IHAO Mockosckas bupoca

anmnerurta no ['pymnme, Kkorna OAHOBPEMEHHO HE HaApYIIEH IIOKA3aTeslb 110 OJHOM M3 KOMIIAHW,
ocymectBisiercss uHpopmupoanne KommreroB/Komuccuit npu HabGnromarensubix CoBerax,
yka3aHHbIX B Tab6nune 1, u Habmogatenbapie COBETH y4aCTHUKOB [ pymimebl.

ITo pesynbraram MoHuTOpuMHTra puck-ammeruta [TAO MockoBckas bupxka dopMupyeTcss oTyer,
npencrasiasiemslii  JJIOPMBbuHB nHa paccmorpenue IlpaBnenus IIAO MockoBckas bupika
exemecssuHo, Komuccnu o ynpasiennro puckamu HaGmromarensHoro coBera [IAO MockoBckas
bupyxa n HabnronatenpHoMy coBety IIAO MockoBckas bupika - exxekBapTanbHO. OTYET COACPKUT
nH(pOpMaLIMI0O O TEepeyHe IOKaszaTejeil pHUCK-alleTuTa, ypoBHE pHUCKAa HAa OTYETHYIO Jary,
MH(OPMALIMIO O BBHISBICHHBIX HAPYIICHUSX OrPAHUYCHUH pHUCKA M MEPOIPHUATHSIX IO UX
YCTPAHEHUIO M CHIDKEHUIO YPOBHS pUCKa (TIPH HEOOXOAUMOCTH).

[Ipu BbBaenun Hapymenus EWS u puck-anmerurta, a Takke B paMKax CHUXKCHHS WIH
uckimouyeHuss  puckoB, JOPHUBbuHB coBMecTHO ¢  OTBETCTBEHHBIMU MOAPA3ACICHUIMHU

MPpUACPKUBACTCA CICAYIOLICTO MOPAaKa:

6.9.1. Ompenensor NpPUYMHY HAPYUICHUS WJIA ONpenenseT (GakTopbl, KOTOpPBIE MOTYT

cImoco0CTBOBATh pcalin3alilii BbISIBJICHHOI'O PHCKaA.

6.9.2. OHpeI[eJ'IHI-OT BO3MOJXKHBIC ITOCJICACTBUA, KOTOPBIC MOT'YT BOBHUKHYTBH BCJICACTBUC pCaIn3alliu

TaKOI'0 PUCKA.

6.9.3. Ompenensitor pabotHukoB I[IAO MockoBckas bupxka, OTBETCTBEHHBIX 3a 00JIaCTh

BO3HHUKHOBCHUS CI)aKTOPOB pUCKa 1 3a o0acThb MOCIEACTBUI peaj3aniu pucka

6.9.4. Ilo daxTy peanuszanuu pucka IPUHUMAIOTCS PELICHUS B OTHOILIEHHH Mep, HEOOXOIUMBIX JUIS

CHMIXCHHUA OTACIBHBIX PUCKOB, OKA3BIBAIOIIUX BJIIMAHUC HAa YPOBCHb NPHUHUMACMBIX ITAO

MockoBckast buprxka pucKoB.

6.9.5. PaspabarbiBatoT ¢ paOOTHMKaMH, yKa3aHHbIMH B NyHKTe 6.9.3, Habop MeponpHsTHH,

HampaBJICHHBIX Ha ycTpaHeHHe (PaKTOPOB PUCKA, JMOO MEpONpPHUATHM, HANpaBICHHBIX Ha
CHIDKEHHUE TSKECTH MOCIEACTBUM peain3alluy pucka, 1100 MEepOnpUsITHM, HallpaBJIEHHBIX Ha

HCKIIIOYCHHEC PUCKA.

6.9.6. CoryiacoBbIBalOT C pyKOBOJUTEISIMH CTPYKTYpHBIX noapazaenenuit [IAO Mockosckas bupxa

OTBCTCTBCHHBIX U CPOKHU pCaIn3allui YKA3aHHBIX MCpOHpHHTHﬁ.

6.9.7. JIOPHMbuHbB ocymiecTBISIOT PEryJspHBIA KOHTPOJb 32 CPOKAMHU H (DAaKTOM BBITOITHEHHSI

Ha3HA4YECHHBIX MEPOIIPUATHHN.

6.9.8. JIOPMbuHb npu HeoOxoauMocTu (HOPMHUPYIOT OTYETHOCTh IO CTAaTyCy BBITOJHEHHS

MEPONPUATHH I KOJUIETHabHBIX opraHoB yrpasieHus [IAO Mockockas bupixka.

6.10. B ciryuae peanu3auu COMyTCTBYIOIIMX PUCKOB (KOTJIa peaji3aiysi OJTHOTO COOBITHS TPHBOTUT K

peain3allii HECKOJbKHUX PHCKOB), (paKTUYECKHI pa3mep MoTepb WIH CHOPMHUPOBAHHBIX 0]
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6.11.

6.12.

6.13.

6.14.

6.15.

6.16.

7.1.

Memoouxa onpedenenus KOHmMpoabLHbiX nokazamenei puck-annemuma IHAO Mockosckas bupoca

OKH/IaeMble TIOTEPU PE3EPBOB OTpaXKaeTcs KakK (pakT MO BCEM BHJIAM COITyTCTBYIOIIUX PUCKOB C
COOTBETCTBYIOIIMM IMPUMEYaHUEM U JETAIM3aLUEH, KAKOW PUCK SBWICS IEPBOUCTOYHUKOM, a
KAKHUE CTaJIu COIyTCTBYIOLIMMH.
B cityuae BbIsSIBIIEHHS BBICOKOM BEPOSTHOCTH peaIU3allii pyCcKa ¢ IOCIeIy0IINUM (popMUPOBaHUEM
PE3EpBOB MO 0KUIAEMbIE TOTEPH, TAKHE PE3EPBI OTPAKAIOTCS KaK (PaKTHUECKOE 3HAYECHUE PUCK-
anmeTuTa B TOM TEpPHOZAE, B KOTOPOM OHHM C(OPMHUPOBAHBI, @ HE HAKAIUIMBAEMBIM HTOTOM.
HakomieHHbIM UTOroM OTOOpa)KarOTCsl 3HAYEHUS PE3EPBOB O]l OXKUIAEMbIE MOTEPU IO TONY.
JIONOJMHUTENBHO B OTYETe (UKCHPYETCS CTaTyc MO BCeM COOPMHUPOBAHHBIM pe3epBaM IO
OXKHU/IaeMble TOTEPH, KOTOpBIE paHee ObUIM OTpakeHbl B OTYETE O COOJIOACHUM MOPOTOBBIX
3HAQ4YECHUM KOHTPOJIbHBIX IIOKA3aTeJIed PUCK-AIIIIETUTA.
ITAO MockoBckass bupka B OTHOIIEHUM DPHUCKOB, NMPU3HAHHBIX 3HAYMMBIMHU, pa3padarbIBaeT
BHYTPEHHHUE JIOKYMEHTBHI, [IJIaH MEPOIPHUATHI 110 CHUKEHHUIO TAKUX PUCKOB WIHA MX UCKIHOYECHHIO
(manee - mIaH MEPONPUATHI), a TAK)KE 00ECIIEUMBAET JOBEICHUE IIJIaHA MEPOIIPUITUN U MOPsIIKA
€ro MCIOJIHEHUS 10 CBEJICHUS YIIOJIHOMOUYEHHBIX opranoB ynpasieHus [IAO MockoBsckas bupixka.
ITAO MockoBckast bupxa oCyIECTBIISIET PEryJIIpHBIA IEPECMOTP MOKA3aTeNIed U UX IMOPOrOBbIX
YPOBHEH C IEPUOJUYHOCTBIO HE PEXKE OAHOIO pasza B FOJ.
BHeouepenHoii mepecMOTp OTAEIBHBIX IMOKa3aTesell, METOIMKA HMX pacdyera W/WIN TOPOTOBBIX
YPOBHEH MOKa3aTeseld BO3MOXKEH B CIEAYIOIINX CIIydasax:

— TIpU BO3HUKHOBEHUH OOBEKTHBHBIX NMPHUYMH HApyIIEHHUs MOKa3aTels PHUCK-aIIeTHTa,

HaIrpuMep, IPU U3MEHEHUU PBIHOYHBIX YCIOBUM;
— IIpU BHECEHUU M3MEHEHMH B CTPATETHIO pa3BUTHs KommaHui I'pynnsl uinm Ctpareruto
YIPaBIEHUS PUCKAMH;

— 1o pexomeHganuu wieHoB HabmonatensHoro Cosera [TAO MockoBckas bupika.
IIpu onenke >(QEeKTUBHOCTH YNPABICHUS PHCKAMU MPOBOJUTCS AaHAJIM3 pPE3yIbTaTUBHOCTH
JeSITeIbHOCTH MO BBISBICHUIO HApyIICHWH OTpaHWYEHUN PHUCKOB, HUX YCTPAaHEHUIO U (WJIH)
OCYIIECTBJIEHUIO HHBIX MEPOIIPUATUI B PAMKAX CHUKEHUS ITUX PUCKOB WM UX UCKIFOYEHUS.
[Topsaox KOHTpoJIA 3a COOJIOJEHUEM TMOpPSAKA BBISBICHUS HapyLIEHWH OrpaHUYEHUH PHCKOB

BKJIFOYACT HE3aBUCHUMBIC ITIPOBCPKU CBA ¢ NEPpUOANYIHOCTD HC PCIKC, UEM pa3 B TpHU roJia.

MOHMTOPHHT COOIIOIEHUS PUCK-ANINIETUTA U OTYETHOCTH ['pynnbl

Kaxxnas komnanus ['pyninel ycTraHaBIMBaeT CBOM IMOPOTOBbIE TOKA3aTENH PUCK-ANIETUTa, KOTOPhIE
onobpsoTcs HaGmonaTenbHBIM COBETOM COOTBeTCTBYMomIed kommanuu ['pynmel. Iloporossie
3Ha4yeHus puck-annerura I pynnsl yreepkaatorcest HabmonatensueiM coBetoM ITAO MockoBckas

bupxa.
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7.2. Tlpouemypa yCTaHOBICHHS PHCK-alETUTa [ pyMIIbI BKIIIOUAET CIIEAYIONINE STAlbI:
7.2.1. Wnentudukanus prCKOB, 3HAYMMBIX HA YPOBHE KaKIOW KOMIIAHWU B OTIIEIBHOCTU W BCEH
['pynmsr,
7.2.2. Ormpenenenue coctaBa U IMOPOrOB MOKa3zaTesed, KOTOpble BOWIYT B COCTaB PUCK-alIETUTa
['pynmsr;
7.2.3. Jlexommo3uiys mokasaTeneil puck-anmneruta [pynmbl Ha OTIENbHBIE KOMIIAHUM B COCTaBe
['pynmsi;
7.2.4. Ormpenenenue coctaBa U NOPOrOB MOKa3zaTesed, KOTOpble BOWIYT B COCTaB PUCK-alIeTUTa
KOMITaHWM ['pynisl B JONOJHEHUE K JEKOMIIO3UPOBAaHHOM 4acTU pUCK-anneTuTa I pynmsl.
7.3. Cxema 3ckananuy HHPOPMAILIMU O PUCK-ANIETUTE oTpaskeHa B Tabmure 1.
7.4. TIAO MockoBckas bupka arperupyer OTYETHOCTb 10 PUCK-ANNETUTy KoMmMmaHui I'pynmsl s
LieJel IPeIOCTaBIICHNs YIIOJTHOMOYEHHBIM opradaM ynpasieHus [TAO Mockosckas bupika.
7.5. PerynspHast 0OTU€THOCTb O COOJIOJEHUM PUCK-almeTuTa npeacrasiusercs [IpaBienusM komnaHuii
I'pynmer — exxemecsiano, Komuccun mo ympasnenuto puckamu HabmomarensHoro cosera [TAO
Mockosckas bupxa /Komurtety no puckam HKO HKI] (AO) Habmronatensuoro coBera HKO HKI]

(AO) u HabmronaTenbHbIM coBeTaM KOMMIaHui ['pynibl — ekeKBapTaIbHO.
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Ipuio:xkenne 1

O0mmii nepeyeHb MoKa3zarTesieil PpUCK-aNNeTUTA U METOAMKA oNpe/eseHUs] X MOPOroBbIX M (PAKTHYECKUX 3HAYEHHH.

JOCTyIIHOCTM  CHCTEeM  IPHHUMAIOTCS  BCE
IPUOCTAHOBKM  TOProB,  IPOM3OIIEAIIME  3a
OTYETHBIN IepHo, 3aperucTpupobanHbix B BJICOP.

3apeructpupoBanHbix B BIICOP.

BHJI PHCKA MOKA3ATETH METOAUKA PACYETA ®PAKTHYECKOI'O TOPOT'OBBIE YPOBHI
3HAYEHUA CUI'HAJI PAHHET' O PUCK-ATIIIETUT
HNPEAYTIPEXXKJIEHUSA
OIIEPAIIMOHH | [loctynHocts  cucteM | dakTHdeckoe 3HAUEHHE IOKa3aTels JocTymHOCTH | CHrHaJ paHHero mnpeaynpe:kaeHusi | 3HaueHHe PHCK-aNIeTHTa OIpeselsieTcs Ha Oase
bIiA peanbHOTO0 BpEMEH! CHCTEM pPACCUUTHIBACTCS B COOTBETCTBHM C | yCTaHABIMBAETCA Ha 0aze | Hamxyamiero cueHapus — (Habopa  COOBITHIR),
Meroaukoii  mpeacTaBieHHMs HMHGOPMAIMH O | HCTOPUYECKHUX COOBITHH, CBSI3aHHBIX C | CBS3aHHOTO C HApyIICHHEM IOCTYIHOCTH CHCTEM
HEMITaTHBIX CUTYaIUsX. HapyIIeHUeM JOCTYIMHOCTH CHCTEM | PeaJbHOrO BPEMEHH B COOTBETCTBHM ¢ MeToaukon
B pacdyer (akTHYECKOro 3HAUCHHs IIOKA3aTeNs | PeabHOTO BPEMEHH, | NpECTaBICHUs HMHGOPMAmMM O  HEIUTaTHBIX

CHUTyalusX Ha TOPU30HTE 5 JeT (MCTOpUYIECKHUit
MUHHMYM).

OIIEPAIIMOHHBIM PUCKOM KaK COBOKYITHAsI BEIHYMHA
(hUHAHCOBBIX MOCIIEACTBUI (IpsAMBIX u
MOTEHIHAIBHBIX [IOTEPh) B PE3yJIbTATE Pealnu3aliiu
COOBITHH OIEpalMOHHOTO PHCKA, OTPa)KCHHas Ha
cueTax pe3epBOB H YOBITKOB OyXTaJITEPCKOTO yderTa.

3apeructpupoBaiHelx B BJICOP, u
OLIEHKH TMOTEHIHATIbHBIX YOBITKOB IO
COOBITHSIM, 3apETHCTPHUPOBAHHBIM B
BJICOP, B coorBeTcTBUM ¢ [lomuTHkoin
YIPaBJICHHS ONIEPAIIMOHHBIM PUCKOM.

HocrynHocts  cucteM, | dakTHUYeckoe 3HAYEHHeE TI0Ka3aTelsl BKIoYaeT Bce | CHrHAJA paHHero mpeaynpexienusi | 3HaUYeHHe PHCK-aNINeTHTa OIpenensiercs Ha 6ase
obecreunBaromux npepbIBaHus B paboTe cucTeM, 00eCHEeUYMBAIOMINX | YCTaHABIMBACTCS Ha 0ase | Hamxynamero creHapus  (Habopa  coObITHiN),
mpoune KIIMEHTCKHE | MPOYNe KIUEHTCKUE CEPBUCHI 32 OTUETHBIN IEPUOA, | UCTOPUIECKHX COOBITHH, CBS3aHHBIX | CBS3aHHOTO C MPEPHIBAHHEM B pPabOTE CHCTEM,
CepBUCHI’ 3apeructpupoBanHbix B B/ICOP. mpepblBaHMEM B paboTe  cucTeM, | OOCCHEYMBAIOUINX IPOYME KIHECHTCKHE CEPBHCHI,

obecreunBaOIUX MpoYyne KIMEHTCKUue | 3apeructpuposaHHoro B BIICOP.

CEpPBHUCHI,  3apPETHCTPHPOBAHHBIX B

bCOP.
IMotepu B  ciyuae | DakTHYecKoe 3HAYEHHE pacCUMTHIBaeTCs ucxons | CHrHaj paHHero mnpeaynpexieHusi | 3HaYeHHe  PHCK-aNNeTHTa  yCTaHABIUBACTCS
peanuzanuu n3 akrraeckn 3aperucTpupoBaHHbX B BJICOP | ycranaBmmBaeTcs Ha 6aze | mcxons m3 Hamxyamero cueHapus Ha 2020 r. (mpu
OIIEPaIMOHHOTO PUCKA yOBITKOB B cOOTBETCTBHUH ¢ [lonmmTHKOH yrpaBneHus | HCTOPUYECKHX YOBITKOB, | KOTOPOM KaIlWTal yMEHBIINTCS MAaKCHMalbHO B

CBA3H c BBIITATAMA JIMBHJICH/IOB) "
paccuyMThIBaeTCs KaK MaKCHMalbHOE 3HAuCHHE
MPEIIOJIATaeMOT0 YOBITKA OT PEeATU3aIHU COOBITHI
OIEPAIlMOHHOTO PHCKa, MPU KOTOPOM 3HAYCHHE
HACCOT (HOpMaTHBa JIOCTaTOYHOCTH
COOCTBEHHBIX CpPEACTB OpPraHM3aTOpa TOPTOBIH),
ONpPEETIEeMOr0 B COOTBETCTBUH C YKa3aHHEM
Banka Poccmm ot 18.06.2018 Ne 4824-Y «O
BEIMYMHE U METOJIHMKE OMNPEIEICHUS HOPMaTHBA
JOCTaTOYHOCTH COOCTBEHHBIX CpelcTB
OpraHu3aToOpa TOPrOBINY», OKakercst Hike 110%.

Yucno UT-unnmzaentos, | dakTnyeckoe 3HaYeHNe paccuuThiBaeTcs ucxods | CHIrHaJl paHHero mpeaynpe:kaeHdsi | 3HaueHHe PHCK-aNIeTHTa ONpeselsieTcss Ha Oase
HPUBOIAIIUX K | u3 Qakruyecku 3apeructpupoBanHbix B BJICOP | ycranaBnmBaercs Ha 0aze | Hamxyaulero cueHapus (Habopa  COOBITHIA),
COP no kateropun «C6ou 10 1 060pym0BaHUE», | HCTOPUUCCKUX COOBITHH, | PUBEIIICTO K MPHOCTAHOBKE TMPEAOCTABJICHUS

7 1Ipu pacyeTe yYMTBIBAIMCH MOKa3aTeu gocTynHocTh it ITAO: Jnunbix Kabuneros, caiita Mockosekoii Bupxu, cuctemsr 910, MOEX Treasury, Mapkermneiic; s HKII-
cepBUCOB B3aumMozeicTBus ¢ kimeHTamMu (Knupunarossiii Tepmunan, WEB-Kimmpunar, 9J10, SWIFT, Knuent-kmupunr 6ank), TKC CII®U Hasurarop, caiita HKILI; nns HP/ -
ITnatexnoit cucremsr, Penosurtapuii, Be6-xkadbunerst, SWIFT u caiit HP/I, nnist HTB — caliT u nudaHbIi KaOWHET TPH yCIIOBUH, YTO HEJAOCTYITHOCTh CHCTEMBI BIIEUYET 32 COOOH MOITHYIO
MIPHOCTAHOBKY CEPBUCA U HEBO3MOXKHOCTH €TI0 OKAa3aHUS aJIbTePHATHBHBIM ITyTeM/
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NPV Ilpoekra 110 COCTOSHHUIO HA HAYaJIO rOf1a,

COOTBETCTBYIOLIECTO IMOKa3aTeJIA.

BHJI PHCKA MMOKA3ATETH METOAUKA PACYETA ®AKTUYECKOI'O TTOPOT'OBBLIE YPOBHH
3HAYEHUSA CUI'HAJI PAHHET' O PUCK-ATIIETUT
NPEAYIPEXIEHUA
HEJOCTYNHOCTU CHCTEM | NPHUBEIIINMU K MPHOCTAHOBKE mpenocTaBieHust | 3apeructpuposaHHsix B BJJCOP COP | ycmyr kimeHTam, cuUCTeM Ha TOPH30HTE 5 IeT
peanbHOTO BpeMEHH! YCIYT KIMCHTaM. mo kareropun «CbObom IO wu | (McTopuyeckuii MHHUMYM) C Y4ETOM HOIpPaBKU Ha
00opy0BaHUEY, TIPUBEIIIHX K | peamm3anuio  nporpammbl  Crabwimmsanust ¢
HNPUOCTAHOBKE IIPEIOCTAaBICHHS YCIYyT | HameKHOCTB.
KIIMCHTaM
PUCK UB Yucno dakTHYeCKOe 3HAYEHHe PacCUuThIBacTcA ucxoAsd | CHIHal paHHero mnpeaynpexkaeHHsi | 3HayeHHe PUCK-aNIIeTHTA ompeserseTcs Ha Oase
HecymecTBeHHbIX® MB- | u3 ¢aktuuecku 3apeructpupoBanHeix B BJICOP | ycranaBmuBaeTcs SKCNEPTHO Ha 0ase | HauXyaulero  cueHapus  (Habopa  cOOBITHIA),
HWHIIUJIEHTOB. COP no kareropuu «Hapymenue by, MOBIEKIINX | HCTOPUIECKUX 3HAYCHHUH | CBA3AHHOTO C HapylICeHHEM HHGOPMAIMOHHOM
yT€UKH JaHHBIX MeHee 2% KIHEHTOB, MO0 | COOTBETCTBYIOLIETO IOKA3aTelsl. 0€3011aCHOCTH, MOBJIEKIINX yTEUKH JAHHBIX MCHEe
COTPYJHUKOB; pEalIN30BaBIINECS aTaKh, KOTOPHIC 2% KJIMEHTOB, mbo COTPYIHUKOB;
HE TpHBENM K IPHOCTAaHOBKE OKA3bIBAEMBIX peann30BaBIINeECs] aTaKd, KOTOPbIE HE IPHBEIN K
KIIMEHTCKHX CEPBHCOB. NIPUOCTAHOBKE OKa3bIBaeMBIX KIIMEHTCKHUX
CEPBHCOB.
CTPATEI'HYE CHuxeHne NPV | ®dakTuuyeckoe 3HauyeHue ompenensercss 1o | CHrHaJd paHHero mnpeaynpexaeHuss | 3HayeHHe PUCK-ANINETHTA ONpeneisieTcs Ha Oaze
CKHI m000T0 u3 | popmyine: (NPVt-NPV0)/NPVo, YCTaHaBIMBAETCS 9KCTIEPTHO | HAMXYIIIETO 3HAYCHUS COOTBETCTBYIOILIETO
HPUOPUTETHBIX® rae NPVt ve pasao NPVo, npu stom: OunancoBelM  biokom  Ha  0ase | mokaszarens.
JIOXOIHBIX TPOeKTOB NPVO — »T10 panee ytBepkaeHHoe I[lpaBieHMEeM | MCTOPHUYECKHX 3HAYCHUH

NPVt — 93T0 akTyanpHOE  YTBEp)KICHHOE

IIpaBnenuem NPV IIpoekra.
VBenuyeHue Oromkera | PakTHYecKoe 3HadeHWe ompenensercs Kak | CHrHaJ paHHero mnpeaynpexaeHusi | 3HaYeHHe PHCK-aNIeTHTA OIpeselsiercs Ha Oaze
nro60ro U3 | OTHOIICHHUE OTKJIOHEHUS YTBEPXKICHHOTO | YCTAHABIMBACTCS 9KCHEPTHO | HaMXYJUIEr0 3HAYCHHs OTHOIICHHE OTKIOHEHHS
npuoputeTHbix’uHpac | [IpaBnennem  Oromkera  MHPpacTpykTypHoro | ®MHAHCOBRIM  BIOKOM  Ha  0ase | yTBEPKIEHHOIO [IpaBnennem OromKera
TPYKTYpPHBIX TpoekToB ¢ | Ilpoekta ¢ marel  npu3HaHMsA — [IpoekTa | HCTOPHYECKUX 3HAYEHHH OTHOMIEHHs | HHPacTpyKTypHOro IIpoekTa ¢ HaThl MpPH3HAHHS
JIaThl NpU3HAHKS | MHQPACTPYKTYPHBIM OT Orojpketa [IpoekTa Ha aTy, | OTKIOHEHHs yrBepxkaeHHoro | IIpoekra mHGpacTpyKTypHBIM OT OropkeTa [IpoekTa
nHppacTpyKTYpHOro CIIENYIOIYyI0 32 OTYETHBIM  KBapTaimoM, K | IlpaBineHuem Oro/pKeTa | Ha JaTy, CIEAYIOIIyI0 32 OTYETHBIM KBapTaJoM, K
MIPOEKTA IPHOPUTETHBIM | YTBEP)KIACHHOMY IpaBnenuem Oromkery | mHGpacTpykTypHOro IIpoekta ¢ HaThl | yTBepKICHHOMY [paBnenuem OroKeTy

(c 6romxerom 6osee 300 | nHppacTpykTypHOro IIpoekra ¢ maThl MpHU3HAHUS | MPU3HAHHS Ipoekra | mHOpacTpykTypHOro IIpoekTa ¢ naThl MPH3HAHUS
miH. py6 mms ITAO | mpoekTa HHPpacTPyKTYpHBIM. WHQPACTPYKTYpHBIM ~ OT  OomKera | IMpoekTa HHPPacTPyKTYpHBIM. (Ha TOPH30HTE 3-eX
MockoBckass ~ bupxa, [lpoekra Ha pgary, CIEAyIONIYIO 3a | JIET).
100 mma  mns  HKII, OTYETHBIM KBapTaJIOM, K
HPJ, HTB) YTBEPKACHHOMY [IpaBnenuem

Oro[KeTy nH(}pPaCTPyKTypHOrO

[IpoekTta ¢ naThl NpPH3HAHMS MPOEKTA

HHPPACTPYKTYPHBIM.

8

peIyTanoHHbIE PHICKH M HE MPUBO/SIINE K HAPYILICHUIO KPUTHYHBIX OM3HEC-TIPOIIECCOB
® TIpHOpUTETHBIH NPOEKT - MPOEKT, BKIKOYEHHBIH B IepeuyeHb MPMOPMTETHBIX IPOEKTOB, KOHTponupyembix HabmopatensabiM coeeToM ITAO Mockosekas Bupsxa. IlepedeHs
yTBepxkaaercss HabmromaTenbHbIM COBETOM €KETOIHO B ieKaope.
10 Ha nepBM4HOM TOpHM30HTE IIAHMPOBaHUSA, PH 3ToM, NPV (akTHuecKuii CpaBHMBAETCS C YTBEPKICHHBIM 3HAYEHMEM Ha HAYAJIO TOJIa.

HCCYHICCTBCHHBIC I/IB'I/IHIIPI,HGHTLIZ HWHIUACHTBI, HE OTHOCAIIMUECSI K CYHICCTBEHHBIM U IMPUBOJAMINEC K BpeMeHHOﬁ JAcrpajganun / HEAOCTYITHOCTH CEPBUCOB, HE IIOBJICKIIUEC
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Memoouxa onpedenenus KOHmMpoIbLHbIX nokazamenei puck-annemuma IHAO Mockosckas bupoca

BHJI PHCKA MMOKA3ATETH METOJIUKA PACYETA ®AKTUYECKOI'O TTOPOT'OBBLIE YPOBHH
3HAYEHUSA CUI'HAJI PAHHET' O PUCK-ATIIETUT
NPEAYIPEXIEHUA
OtcraBanne mo cpoky | DakTuyeckoe 3Ha4eHHe  ompenensercss B | CHrHal paHHero mnpeaynpexieHusi | 3HAYeHHe  PUCK-aNNeTHTAa  PacCUUTHIBACTCS
peanuzanun n060ro u3 | coorBerctBuM ¢ IlomuTukolt  ympaBieHMs | ONpedenseTcs COBMECTHO C | KCIIEpTHO  COBMECTHO ¢  JlemapTameHTOM
MPUOPHTETHBIX MH(PAC | CTPATETHYECKHM PHCKOM. PacCUMTHIBACTCS CPOK | MOApPa3/IeCHUSMH, OTBCTCTBEHHBIMH 32 | YIPABJICHHUS TIPOCKTAMH U ONITHMH3AIIAH MPOIIECCOB
TPYKTYPHBIX TPOEKTOB | OTKJIIOHEHWS OT  YCTaHOBJEHHBIX B  IUIAHE | 0OJIACTh BOSHHKHOBEHUS PHCKA. 1 C IOZIpa3IeIeHUsIMH, OTBETCTBEHHBIMH 32 00J1aCTh
WY HNOJHOE 3aKPhITUE C | KOHTPOJBHBIX  KJIIOYEBBIX TOYEK  peanu3aluu BO3HMKHOBEHHS pHCKa, Ha 0a3e HauXyALIero
YKa3aHHbIM CTPATErMYECKUX MPOEKTOB CO CPOKOM peaau3allui CLICHapus Ha TOPU30HTE 5 JIET.
HETaTUBHBIM Goree 6 MecsILEB.
(pUHAHCOBBIM
s dexTom (xpome
CABUTOB B CB3U C
3aJepKKaMu
U3MEHEHUI
3aKOHOJATENILCTBA)
KACTOIUAJIb | Ilotepu B ciydyae | DakTHyeckoe 3HaveHHe: B ciydae yTpathl | CHrHaJl paHHero mnpeaynpexkiaeHusi | 3HauyeHHe PHUCK-aNNeTHTa YCTaHABIMBAIOTCS Ha
HbI peanu3anun aKTHBOB  ompegensiercss (6e3 ydera paHee | yCTaHAaBIMBAIOTCSI ~ HAa  OCHOBAaHMHM | OCHOBaHWH pemeHust HaGmoxarensHoro coBera
KacTOJHAIFHOTO PUCKAa | IIOHECEHHBIX MOTEePh /C(OPMHUPOBAHHBIX pe3epBoB | pemreHus HabmomaTensHOTo coBeTa
10 TOBAPHOMY DPBIHKY) C HCIONB30BaHHEM IIEH,
JICMCTBYIOIIMX HA JIaTy, 10 COCTOSHUIO Ha KOTOPYIO
¢dopmMupyercst oT4erT.
KOMILTAEHC KomuuectBo  cityuaes | dakTHyeckoe 3HaYeHHue: paccuuteiBactcs | CHrHajl paHHero npeaynpe:xiaeHusi | 3HayeHMe  PHUCK-alleTUTA  PacCUUTHIBACTCS
(PETYJIAATOPH | peanu3aiuy KOMIUIACHC | KOJHYECTBO COOBITH 3a OTYCTHBIM MEPHOJA, B | PACCUUTHIBACTCS 3KCIEPTHO COBMECTHO | 3KCHEPTHO COBMECTHO co Ciy:k00il BHYTpEHHETO
bIiT) PUCK! (perynsTopHOTO) COOTBETCTBUH C KPHUTEpUSAMH CcyniecTBeHHOCTH | co Ciry:x00i BHYTpEHHETO KOHTPOJIS M | KOHTpoisi M JlemapraMeHTOM IO BHYTPEHHEMY
puckal? TOCNIEICTBUM, K KOTOPBIM MOXKET TpHBecTH | JlemapTaMeHTOM 10  BHYTPEHHEMY | KOHTPOIIO M KOMIUTAEHCY.

peanu3anusi KOMIUIACHC PUCKOB, B IIENSAX MPU3HAHUS
TaKHX PHUCKOB HMEIOIIMMHU BIMSHHE Ha PHUCK-
anmeTtut cormacHo OCHOBHBIM — HOAXOJaM K
YIPaBJIEHHUIO KOMIUIACHC-PUCKAMU, & UMEHHO:

1) Hapymenus TpeGoBaHuit 3akoHoaTenscTBa PO ¢
NpUMEHEeHHeM IITpadHBIX CaHKIMH HaJ30PHBIMH
opraHamu,;

2) mony4enus npeanucanus LIb P® o6 ycrpanennn
HapyLIeHHiT 3aKOHO/IATENbCTBA;

3) monydenus pekomeHmauuii LIb P® B pamkax

OCYILICCTBICHHSI HAI30PHON JAEATENBHOCTH  3a
cobr0IeHIEM Bupxeii TpeboBaHHi
3aKOHOATEIbCTBA,  COACPIKAIIMX  CCHUIKH  HA

KOHTPOJIO ¥ KOMIIIACHCY.

' B cuny cnenuuKM KOMIUIAEHC-PHCKA TIAPAMETPhl PUCK-AINETHTa YCTAHABJIMBAIOTCSA MO OONACTAM KOMIUIAEHC: JIMIEH3Upyemas jestensHocTh, 110JI/®T, FATCA/CRS,
NPOTUBOACHCTBUE MHCANIY U MaHHUITYJIMPOBAHHUIO, STHKA/KOHMIUKT HHTEpecOoB. [Ipn 3TOM BBIIEISIOTCS 30HBI C HYJIEBOW TOJIEPAHTHOCTBIO K PUCKY: CAHKIMU M KOPPYIILIHSL.
y Y > Y, y y

1

BJIMIHUEC HA PUCK-AIIIIETUT

2 B COOTBETCTBUM C KPUTEPHUAMHU CYHICCTBECHHOCTHU HOCHGHCTBHﬁ, K KOTOPBIM MOXKET MPUBECTU pCain3aliud KOMIUIACHC PUCKOB, B ICJIAX IIPU3HAHUA TAKUX PUCKOB UMCIOITMHU
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Memoouxa onpedenenus KOHmMpoIbLHbIX nokazamenei puck-annemuma IHAO Mockosckas bupoca

BHJI PHCKA MMOKA3ATETH METOAUKA PACYETA ®AKTUYECKOI'O TTOPOT'OBBLIE YPOBHH
3HAYEHUSA CUI'HAJI PAHHET' O PUCK-ATIIETUT
NPEAYIPEXIEHUA
KOHKPETHbIE ~HOPMAaTHUBHBIC IPABOBbIE  aKTHI B
ciydae ogopmieHus bupxeld MOTHBHPOBaHHOTO
CYXKIEHHS 00 OIICHKE CYIIECTBYIOINX PHCKOB.
Ilorepu B cioydae | PakTH4YecKoe 3Ha4YeHHe: CcyMMa BblIUIaThl | CHrHAJ paHHero MpeAynpexIeHdus | 3HaAYyeHHE  PHCK-ANNETUTA  PacCUUTHIBAETCA
peann3anuy KOMIUIAGHC | AEHEXKHBIX CPEICTB IO PEIICHHI0 HAI30PHBIX | PAaCCUUTHIBACTCS] SKCIIEPTHO COBMECTHO | AKCHEPTHO coBMecTHO co Ciyx00ii BHYTpEHHEro
(perynsaTopHOro) OpTaHOB 3a OTYETHBIN NMEPHOA. co Cmyx00lf BHYTPEHHETO KOHTPOJIS M | KOHTPOJII M JlemapTaMeHTOM II0 BHYTPEHHEMY
puckal® JlemapraMeHTOM 10  BHYTPEHHEMY | KOHTPOJIIO M KOMIUIaeHCy. PaccumTeiBaeTcs cymma
KOHTPOJIO ¥ KOMIIIACHCY. BBIIUIAT ~ AEHEXHBIX CPEACTB IO  PEIICHUIO
HaJ30pHBIX OPraHoB 3a NPOILEAIINN OTYETHBIN
NIEPUOJ] UCXOIS U3 MAKCUMAIIbHOTO pa3Mepa CyMMBbI
mrpada U C JOomymeHHeM mTpadoB B KOINIECTBE
He Gosiee 3 (B 3aBUCUMOCTH OT 00JIACTH KOMIIIIaeHC-
pHCKa).

IIPABOBOM [orepu B  ciyuae | DakTHYeckoe 3HAYeHHe paccUMThIBacTcs Kak | CHrHajq paHHero mnpeaynpe:xaenusi | 3HaYeHHe  PUCK-aNNeTHTAa  PACCUUTHIBACTCS
peanu3anuy IPaBOBOTO | CyMMa HCKOBBIX TPEOOBAHHUH IO MCKaM, IPHHATHEIM | PACCUUTHIBACTCS] SKCIIEPTHO COBMECTHO | HKCHEPTHO COBMECTHO c Jupextopom
pHcka CyAaMH K HPOU3BOACTBY 3a HPOINEIIINHA MEepHoj, | ¢ Jupextopom IOpunnueckoro | FOpuandeckoro memaprameHTa.

OLICHMBAEMBIX  C  BBICOKOM  BEpOATHOCTBIO | AEMapTaMeHTa.
HEraTHBHOTO HMCX0Ja CyJeOHOro pa3dmparesbCTBa,

U BBIUIAT JICHEXKHBIX CPEACTB 10 PEIICHHIO

CyZAeOHBIX OpPraHoB.

HAJIOT'OBBI I[lorepu B  ciyuae | DakTHYecKoe 3HAYEHHE pacCUUTHIBaeTCsS Ucxolsd | CHrHaja paHHero mnpeaynpe:kaeHusi | 3HaYeHHe  PUCK-aNNeETHTAa  PACCUUTHIBACTCS
peanr3anny HaToTOBOTO | M3 CyMMBI BbICTaBieHHBIX reHH oT ®HC P® MB, | paccumteiBaeTcs COBMECTHO ¢ | coBMecTHO ¢ JIMPEKTOPOM MO HAJIOTOOOIOKECHHIO
pucka HKL, HPA wu cymmer mrpadoB HP/l. Cymma | [lupektopoM 1o Hanoroobnoxenuro | bimoka ®uHaHCOB.

HeouMKH B PA He BKiIIOdaeTcs. bnoka dunaHCcoB.

PENNYTAIIMOH | Bemeck  HeratuBHbiX | DakTHyeckoe  3HayeHwe  onpenensercss B | CHIHajJl paHHero mnpeaynpe:xkaeHusi | 3HayeHHe PHCK-aNNETHTA PACCUUTHIBAETCS Kak

HBINI nyomukanmii o IIAO | coorBercTBuM C IlOMMTHKON ympaBieHHsT PUCKOM | PacCUMTBIBAETCS HKCIHEPTHO COBMECTHO | MaKCHMalbHOE HUCTOPUYECKOE OTKJIOHEHHE
MockoBckas bupxka B | morepu AenoBOH permyTaluu. ¢ JlenapraMeHTOM 110 KOMMYHHKAIMsAM. | (BCILIECK) HEeTraTUBHBIX Iy OnuKaun oT

cMn4

PaccuutbiBaeTcs OTKIOHEHHE 3a MpeAbLAYIIMH
OTYETHBI NepHO]] B OONBIIYIO0 CTOPOHY KOJIMYECTBA
HeraTHBHBIX myOnmukanuit B CMU ¢ npeBbimennemM
6onee yem Ha 70% cpeHETO 3HAYCHUS KOJIHMIECTBA
myOJIMKaMi 32 IPEIbIIY A TO/1.

MPEIBIIYIEr0 OTYETHOTO 3HAYECHUS HAa TOPU30HTE 5
JIET.

OTTOK CYIIECTBYIOLIMX
KJIHEHTOB, KaK
CIIEJICTBUE

PENyTaHOHHOTO PHCKa

dakTHYecKoe 3HAYEHWE PACCUMTHIBACTCS Kak
nonst kmueHtoB w3 TOII 500, xotopele He
COBEpIIMIM HH OJHOW CHEJKU 3a aHAJIM3UPYEeMBIi
nepuon’ B o0meM 00beMe KIMEHTOB Bupku B

CurHajl paHHero mnpeaynpexIeHus
paccUMUTHIBAETCS KaK YBEIWYEHUE NOJIU
kirertoB u3 TOIT 500, xoTtopsie He
COBEpINMIIM HHM OJHOW CHENKH 32

3HayeHHe PHCK-ANNETHTAa PACCYMTBHIBACTCS Kak
yBenuueHue ponu knueHtoB u3 TOII 500, kotopsie
HE  COBepUIMIM HHM  OJHOH  CHENKH  3a
AHAJIM3UPYEMBIil HepUO B CpaBHEHHH

1

BJIMSIHUEC HA PUCK-AIIIICTUT
1 PaccuuTheiBaeTCs OTKIOHEHHUE 3HAUCHUS 3a TeKyIL[PIﬁ KBapTalJl B CpPaBHCHUN C MAKCUMAJIBHBIM U3 CPECTHUX 3HAYCHHH 3a mpEeAbIAYIIIUE 4 KBapTaJia Ha TOPU30HTE 3 ner

8 B COOTBETCTBUU C KPUTCPUAMU CYHICCTBCHHOCTHU HOCJ'IGJICTBI/Iﬁ, K KOTOPBIM MOXET MPUBECTU pCain3daliud KOMIUIACHC PUCKOB, B HEIAX NPU3HAHUA TAKUX PUCKOB MMCIOINIMMH
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Memoouxa onpedenenus KOHmMpoIbLHbIX nokazamenei puck-annemuma IHAO Mockosckas bupoca

BHII PUCKA MMOKA3ATETH METOAUKA PACYETA ®AKTUYECKOI'O TTOPOT'OBBLIE YPOBHH
A 3HAYEHUSA CUI'HAJI PAHHET' O PUCK-ATIIETUT
NPEAYIPEXIEHUA
CPaBHEHMH C AaHAIIOTUYHBIM 3HAYEHHEM MPONUIOTO | AHAIM3UPYEMBIi IepHOAL® B CPaBHEHNH | aHAJIOTMYHBIM 3HAYEHHEM MPOIUIONO OTYETHOTO
OTYETHOTO Iepuosa (MecsI) AQHAJIOTHYHBIM 3HA4YEHHEM MPOIUIOro | mepuoga (Mecsan) Ha %, yCTaHABIMBAEGMBIH
oT4eTHOro mnepuonma (Mmecs) Ha %, | OTAENbHBIM penieHneM HabmromarenpHOTo coBera
YCTaHaBIMBAEMBbII otnenpHbM | ITAO MockoBckas bupka B paMKax yCTaHOBICHUS
pemenneM HabGmromatenbHOro coBeTa | 3HAYEHHI pHUCK-alNeTuTa o NIpUYNHE
ITAO MockoBckas bupxa B paMkax | permyTalMOHHOIO PUCKa
YCTaHOBJICHHS 3HAUCHUH pHCK-
anmneTuTa Mo MPUYKNHE PeIyTallMOHHOTO
pHCcKa
KOMMEPYEC Henossimonnenue dakTHUYeCKOE 3HAaYeHHue nokaszarenss | CMrHajq paHHero npeaynpe:aeHusi | 3Ha4YeHMe  PUCK-aNIeTHTa  PACCUUTHIBAETCS
KA I1aHa no | «HenoBelmonHeHne IUIaHA 10 KOMHCCHOHHOMY | IMokasarenst «HenoBBIONHEHWe IUIaHa | SKCIEePTHO Ha 0a3e CTATHCTUKH MO BBISBICHHBIM
KOMHCCHOHHOMY JIOXOJly» PaBHO OTPULATENBbHONW pasHULE MEXAy | 0 KOMHCCHOHHOMY JIOXOAy» PAaBHO | pasHHIAM  MEXIY  aKTyaJbHBIM  IIPOTHO30M
noxoy® (axTuaecKkuM 3Ha4eHHEM TroJOBOrO | OTPULATEIBHOM  pasHUIE  MEXIy | T'OJOBOr0O KOMMCCHOHHOIO J0XOJa IO JaHHBIM
KOMHCCHOHHOTO Joxona 1o JaHHBIM | aKTyalbHBIM  IIPOTHO30M  TOJOBOTO | YNPAaBICHYECKOH  OTYETHOCTHM W  IUIAHOBBIM
yIpaBIEHYECKOH OTYETHOCTH 3a KBapTal M | KOMHCCHOHHOTO JOXOJa IO IaHHBIM | 3HAa4€HHEM TIOJI0BOrO KOMHCCHOHHOTO AOXOAa Ha
TIAHOBBIM 3HAYEHHEM KOMHCCHOHHOTO JOXOJa 3a | YIPaBIeHYECKON OTYETHOCTH U | TOPU3OHTE 3-€X JIeT.
QHAJIOTHYHBIN KBapTal. IUIAHOBBIM ~ 3HA4€HHEM  TOJOBOTO
KOMMCCHOHHOTO JJOXO/a.
Henossimonunenue dakTHYECKOE 3HaYeHHUe nokaszarens | CUrHajq paHHero mnpeaynpe:aeHusi | 3HaYeHHMe  PUCK-aNIIeTHTa  PAaCCUUTHIBAETCS
mwaHa 1o uucroMy | «HenoelmonHeHue IU1aHa 1o yucToMy | mokasarens «HenoBblmonHeHHWe IUlaHa | SKCIIEpTHO Ha 0a3e CTAaTUCTHKH 110 BBISIBICHHBIM
MIPOLICHTHOMY J1OXOIY IPOLIEHTHOMY JOXOLy» PaBHO OTPHLATEIbHOM | MO YHUCTOMY MPOLEHTHOMY JAOXOHYy» | pasHHLAM  MEXIy  akTyaJbHbIM  IIPOTHO30M
pa3HUIEe MeXAy (aKTHIECKHIM 3HAU€HHEM YHCTOTO | PABHO OTPHUIATENBHOH pa3HUIE MEXIY | FOJZOBOTO YHCTOTO MPOIEHTHOTO JOXOMA MO JaHHBIM
MIPOLEHTHOTO JIOXO0J[a TI0 AAHHBIM YIPAaBIEHYECKOH | aKTyaJdbHBIM  IIPOTHO30M  TOJIOBOTO | YNPABIEHYECKOH  OTYETHOCTH M IUIAHOBBIM
OTYETHOCTH 3a KBApTal M IUIAHOBEIM 3HAYEHHWEM | YHCTOTO IIPOIEHTHOTO JOXOAa II0 | 3HAYCHHEM JHCTOTO MPOIEHTHOrO J0XOJa Ha
YHCTOTO IPOLEHTHOTO IOXOAa 3a AHAJOTWYHBIM | JAHHBIM yIPABICHYECKON OTYETHOCTH H | TOPH3OHTE 3-€X JIeT.
KBapTal. IUIAHOBBIM ~ 3HAa4€HHEM  TOJ0BOTO
YHCTOTO MPOLEHTHOTO I0X0a.
KPEJUTHBIA PesepBbr non | MakTHyeckoe 3HaYeHWe paccuuTbiBaeTcss B | CHrHaJl paHHero mnpeaynpe:kaeHusi | 3HaYeHHe PUCK-aNMeTHTAa pacCUMUTHIBAIOTCS Ha
OKHJaeMble KPEUTHBIE | COOTBETCTBHHU C METOMOJIOTHEH, yCTAHOBICHHO! B: | PacCUUTHIBAIOTCS Ha  OCHOBAaHMH | OCHOBAaHMHM IIPOTHO3HOTO o00ObeMa  mHOpTdens
moTtepy Mo  HEHHBIM | —[lomoxennn «O  mopsigke  GopMupoBaHHs | MPOTHO3HOTO o0OBeMa noprdens | HeHHBIX OyMar, MaKkCHMaibHBIX 3HadeHHH PD m
Oymaram OLIEHOYHBIX  PE3EPBOB  IOJ  OXKHIAeMble | IEHHBIX Oymar, MakcuManbHbIX | LGD, cooTrBeTcTBYyromux peiituary BB-, a Taxke ¢
kpeautbie yobiTkn B HKO HKII (AO) (B mensx | 3HaUYeHUH PD u LGD, | yueroM cTpeccoBoii OIIeHKH Makpo-(akTopa.
MC®O 9)» COOTBETCTBYIOIMX pedTuHry BB, a
—Tlonoxkennn o Tonosxenne «O  mopsjke | TAKXKE € YYETOM CTPECCOBOH OLCHKH
(OPMHPOBAHMS  ONEHOUHBIX pE3epBOB T0j | MaKpo-(akTopa.
oXHgaeMble  KpeauTHele — yObritkm  [TAO
MockoBsckas bupxa (B emsix MCOO 9)»

15 Eciii Ha TIpOTssKeHUU NpeablayIux 12 MecsleB y JaHHBIX KJIMEHTOB HaOJ0/aiach HENPEphIBHAS aKTUBHOCTH (T.€. B KaXJIOM Mecslle (PUKCHPOBAJIUCh clieku). B pacuere He
YYUTBIBACTCS IPyMIa KIMEHTOB € AMNU30AMYECKIMH, HO OYCHb KPYTTHBIMHU OTIEPallUsIMU (HAIIpUMep, pa30BOE YUacTHE B OIIEPAIUAX BBIKYTIa/Pa3MENIeHHs), a TAKXKe OTTOK KIHMEHTOB B
CBSA3U C OT3bIBOM JIMLIEH3UH
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BHJI PHCKA MMOKA3ATETH METOAUKA PACYETA ®AKTUYECKOI'O TTOPOT'OBBLIE YPOBHH
3HAYEHUSA CUI'HAJI PAHHET' O PUCK-ATIIETUT
NPEAYIPEXIEHUA
Pe3zepsbl noj | dakTHYecKoe 3HAYeHHMe paccuuThiBaeTcsi B | CHIHaJ paHHero npeaynpesxkaeHHsi | 3HayeHHe PHCK-aNNeTHTAa pPacCUUTHIBAIOTCA Ha
OKHJaeMble KPEJUTHbIE | COOTBETCTBHU C METOAOJIOTUEH, yCTAHOBIEHHON B: | PACCUUTHIBAIOTCS Ha OCHOBAaHMM | OCHOBAaHMH MAaKCHMAIbHBIX HaOIIOZAaeMbIX Ha
norepu 1o npounM | —I[lonoxennmn «O  mopsake  (GOpPMHMPOBaHMS | MAaKCHMAalbHBIX — HAONIOJaeMbIX  HAa | HCTOPHH 00BbEMOB, MaKCUMAbHBIX 3HaueHUH PD n
aKkTHUBaM (IeOMTOpCKast OLEHOYHBIX  DPE3EPBOB  MOJ  OXKHUIAaeMble | UCTOpUM  00BeMOB, MakcuMmanbHelX | LGD, cooTsercTByromux peiitunry BB-, a Takxe ¢
3aJ10JIKEHHOCTb, K/c, kpeautabie yobiTkn B HKO HKIT (AO) (B mensx | 3Ha4YeHUH PD u LGD, | yueroM cTpeccoBoOii OIICHKH Makpo-(akTopa.
MBK, nemo3ursr) MC®O 9)» COOTBETCTBYIOIMX pediTnary BB, a
—Ionoxxenun o Ilonmoxenne «O mopsake | TAKKE C yICTOM CTPECCOBOM OLIEHKH
(OpMHPOBaHHS  OIICHOYHBIX  PE3EPBOB  IOJ Maxpo-pakTopa
OKHJaeMble  KPEIHUTHBIE  YOBITKH IMTAO
MockoBckast bupxa (B riensix MCPO 9)»
PBIHOYHBIN VaR 99% 10D | dakTuyeckoe 3HaveHHe paccunThiBaercs ¢ | CHrHajd paHHero mpeaynpexiaeHusi = 3HauYeHHe PHCK-ANNETHTA YCTAHABIHBACTCS Ha
ToproBoro moptdenst — | momompio MeTpukn VAR 99% nHa 10-mHEBHOM | yCTaHaBIMBaeTCs Kak IOKaszaTenb VaR | ocHOBe moTepw mo MOpT¢Enro LEeHHBIX Oymar B
KOpIOpaTUBHbIE OyMaru | TOPU30HTE OIEHKH PHCKa IO BeIOOpKe mepeorieHkd | 10D, paccunTaHHBINA U MPOTHO3HOTO | CLEHAPUH €IMHO-MOMEHTHOTO JBIKEHHS
mopTdenss  KOPIOPAaTHBHBIX  IEHHBIX  Oymar, | o0beMa mopTdens HeHHBIX Oymar c | moxomHoctd Oymar Ha 200-550 6.m. Ha cpoke ot 1
MEepPEeoleHKa  PacCUUTHIBACTCS Ha  OCHOBE | MaKCHMaJbHO JIOCTYTTHOM st | 1o 3 et (B 3aBHCHMOCTH OT CPOYHOCTH U BATIOTEI
HCTOPHYECKUX W3MEHEHUH HPOIEHTHBIX CTABOK Ha | BIOXKGHHH MAropamnueil ¢ jobaBieHHeM | HOMHHAA).
OCHOBE NOCIEeHUX  JOCTYIHBIX  JaHHBEIX, | IIepPHOJa IOBBINIEHHON BONaTHIEHOCTH. | JIBrokeHme coorBercTByeT cueHapuio OIIC crpecc-
JIOTIOJTHEHHBIX JAHHBIMH CTPECCOBOTO ITEPHO/A. tectupoBanust HKI]
VaR 99% 10D | dakTHYecKOoe 3HAYEHHE PACCUNTHIBAECTCS C 3HavyeHHe PHCK-aNNeTHTA YCTaHABIMBACTCA Ha
TOproBoro moprdensi — | momompio Merpukn VAR 99% Ha 10-mHEeBHOM OCHOBE TMOTEepPh N0 MOPT(ENno MmEeHHBIX OyMar B
CyBepeHHBbIe Oymaru TOPU30HTE OLIEHKH PHCKA TI0 BHIOOPKE IEePEOIICHKH CIEHAPHM  €OWHO  MOMEHTHOTO  JBIDKCHUS
mopTdens CyBepeHHBIX IIEHHBIX OyMar, mepeomneHKa noxomgaoctd Oymar Ha 200-550 6.m. Ha cpoke ot 1
paccuuThIBa€TCS ~Ha  OCHOBE  HCTOPHYECKHX 10 3 et (B 3aBHCHMOCTH OT CPOYHOCTH U BAJTIOTHI
W3MEHEHUH TPOIEHTHBIX CTAaBOK HAa OCHOBE HOMHHAJIA).
MOCHEHUX JIOCTYIHBIX JaHHBIX, JOTOJIHEHHBIX JBmxenue coorBercTByeT cuenaputo OIIC crpecc-
JIaHHBIMU CTPECCOBOTO NEPHOJA. tectupoBanus HKI{
VaR 99% 10D | ddakTHueckoe 3HaYeHHe paccunThiBaeTcss ¢ | CHrHan paHHero mnpeaynpe:kaeHusi | 3HadYeHHe PHCK-aNNeTHTa oONpeieNnsieTcs Ha
BaJIIOTHOTO PUCKA nomommpio MeTpukn VAR 99% na 10-mHeBHOM | Ilokasarems VaR 10D, paccumranHbli | ocHOBe mokasarenst VaR 10D, paccunrtaHHbBIM Ha
TOPU30HTE OLIEHKU PHCKA II0 BHIOOPKE MEPEOIeHKH | Ha OCHOBE MaKCHMaJbHBIX | OCHOBE MAaKCHMalbHO BO3MOXHBIX  00BEMOB
OTKPBITOH  BaIIOTHOW  IO3MILMH, MEpeoleHKa | HaOJIIoJaeMbIX HAa HCTOPHHM OOBEMOB | OTKPHITOH  BaIIOTHOW MO3MIMH C  Y4ETOM
paccuuThIBa€TCS ~Ha ~ OCHOBE  HCTOPHYECKHMX | OTKPBHITOW BAIIOTHOM MO3WLHUH C yYETOM | MOTEHIMAIBHOTO  pOCTa  Kypca BTl |
W3MEHEHUH KypCOB HHOCTPAHHOMN BAJIFOTHI K pyOJTI0. | MOTEHIMAIBHOTO POCTa Kypca BAJIIOTHI M | MOBBIIICHUS BOJIATHIIBHOCTH KYPCOB
MOBBIIICHHUS BOJATHIIBHOCTH KYPCOB.
HOKA3ATEJH C HYJEBOM TOJEPAHTHOCTbIO
PUCK UB Yucno CymecTBEHHBIX VB-nHIMICHTH, TOBJISKIINE YTEUKH TaHHEIX Oonee 2% KIMEHTOB MO0 COTpyAHHKOB KoMmmaHuy; peann3oBaBIIecs aTakd, KOTOPHIE PHUBEIH K
VB-nHIuneHToB, MIPUOCTAHOBKE OKA3bIBAEMBIX KIMEHTCKHX CEPBHCOB, HHIIMJCHTH B OTHOIICHWH JAHHBIX TyBCTBHTEIBHBIX MEPCOH, MOBJIEKIINE PEITyTalHOHHEIE
MOBJICKIINX PHUCKH.

penyTalMOHHbIE PUCKU
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