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Memoouxa onpedenenus KOHmMpoIbLHbIX nokazamenei puck-annemuma IHAO Mockosckas bupoca

Oo0mue mMoJI0KEeHUud

Meroauka omnpeneneHus: KOHTPOJIBHBIX MOKa3areied puck-anmnetuTa (nanee — Meroauka) ITAO
MockoBckasi bupxka paspaboTana B pamkax cuctembl ynpasieHus puckamu [TAO MockoBckas
bupka, coBMemIalomero AEATeNbHOCTh OpraHM3aTopa TOPTOBIM W omepatopa (prHAHCOBOI
matdopmel. MeTtoauka pazpaboTaHa B COOTBETCTBUU ¢ Yka3zanueMm banka Poccuun ot 07.05.2018
Ne 4791-Y «O TtpeOoBaHMAX K OpraHu3allMd OPraHU3aTOPOM TOPrOBIM CHUCTEMbI YIPABICHUS
pUCKaMH, CBS3aHHBIMU C OpraHM3alME€l TOProB, a TAaKXE C OCYIIECTBICHUEM OIlepaluil c
COOCTBEHHBIM MMYIIECTBOM, M K JOKYMEHTaM OpraHH3aTOpa TOPTOBIIM, ONPEACISIONINM MEpHI,
HalpaBJICHHbIE HAa CHI)KEHHE YKa3aHHBIX PUCKOB M IPEAOTBPALICHHE KOH(IJIUKTA UHTEPECOBY,
®enepanpubiM 3akoHOM OT 20.07.2020 Ne 211-d3 «O coBeprieHUH (PUHAHCOBBIX CHEIOK C
MCTOJIb30BaHNEM (PMHAHCOBOM MIaT(HOPMBI», a TAKKE CICAYIONIMMHA BHYTPEHHUMH JIOKYMEHTAMHU:

e [lpaBunamu ynpaBi€HUS PUCKAMM, CBS3aHHBIMU C OCYILIECTBICHUEM JESITEIbHOCTU

OpraHu3aTopa TOProBilH;
e [lpaBunamu ynpaBiieHUS PHUCKaMM, CBS3aHHBIMHU C OCYILIECTBICHHUEM JESTEIbHOCTH
Omneparopa prHaHCOBOU TUTAT(HOPMEI;

e [lonuTHKoi# MO ynpaBiaeHno (GPUHAHCOBBIMU PUCKAMH,

e [losmTHKON yIIpaBiIeHUs ONEPALMOHHBIM PUCKOM;

e [losmTHKON yIIpaBiIeHUsl CTPATETUYECKUM PUCKOM,;

e [lonuTHUKON ynpaBiaeHUs PEryJISITOPHBIMU PUCKAMU,

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
Mockosckas bupxa. Bee ynpasnendeckue pemenus IIAO Mockosckast bupska npuHuMarores ¢
Y4E€TOM YCTAHOBJICHHBIX MOKa3aTelled PUCK-allleTUTa M MX MOPOroBbIX 3HaueHuil. [loporosbie
3HAYEHUS MOKa3aTeseld pUCK-aNNeTUTa YUUTHIBAIOTCS HA BCEX YPOBHAX NMPUHSTHS PELICHUN MpH
OIIpEeAEIEHUH MOAX0a K KaCKaJUPOBaHHUIO PUCK-AIIIETUTa B paMKax [ pymnmsl.
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 HPJI (nanee - HP/]), HKO HKII (AO) (nanee - HKL), AO HTb (nanee - HTh), «OOO Mb

NunoBamm» u ap.

Jerpagaums - HapylIeHUS TEXHOJOTMYECKUX MpolieccoB [pynmbl W/MIU HCHOJIB3YIOLIUXCS
['pynmoii, npuBoAsiiNe K HEOKAa3aHUIO WM HEHAJUIeKAIIEMy OKa3aHUIO YCIYT, CBS3aHHBIX C
oOecrieYeHreM BO3MOXKHOCTH COBEpIICHUS (MHAHCOBBIX CHCIOK MEXIY MOJydYaTelsIMH

(UHAHCOBBIX YCIYT ¥ (PUHAHCOBBIMU OPTaHU3ALUSAMH U IMUTECHTAMHU.

JAOPUBbuHB - JlemaptamMeHT OMNEpalMOHHBIX PHUCKOB, HH()OPMAIMOHHOW OE30MacHOCTH H

HENpephIBHOCTU OMU3HECA, oipa3esieHue puck-MmeHemxkmenta IIAO MockoBckas bupxa.

Kapra puckoB - mpencraBieHue HISHTU(GUIIUPOBAHHBIX pPHCKOB. Kapra pHCKOB BKJIIOYaeT
KpUTEPUU OIICHKU PUCKOB: YPOBEHb yIIepda OT peaju3aliu pUcKa U BEpOSTHOCTh HACTYIUICHHUS

PHUCKOBOTO COOBITHS B TEUEHHE ONPEICICHHOTO MEPUO0Ia BPEMEHH.

Kommepueckuii puck — puCK, CBA3aHHBIN C yIpaBleHUEM WM (PYHKIIMOHUPOBAHHEM KOMITAHUH
KaK KOMMEpYECKOHl OpraHu3alnuy, B TOM YHCIIE BIMSIOLIMA Ha OCYyIIECTBIEHHE (QYyHKIHI
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 HECOONIIO/IEHUS 3aKOHO/ATENIbCTBA,
BHYTPEHHUX JOKYMEHTOB, CTAHJIapTOB CAMOPETYJIUPYEMbIX OpraHu3aluil (€CIU TaKUe CTaHAapThI
WIM TpaBUjia SBISIOTCSA 00s3aTENbHBIMU), a TAK)KE B Pe3yJbTaTe NPUMEHEHUs! CaHKUMUNA U (WIIH)
UHBIX MEp BO3ACHUCTBHSA CO CTOPOHBI HAJ30PHBIX OpPraHoB. /[ omucaHMs KOMIUIA€HC-PUCKOB
UCIOJIb3YETCs] TEPMUH «PETYJIATOPHBIA PUCK», KOTOPBIH ABISIETCS OAHOM (HO HE €TMHCTBEHHOW) U3

COCTAaBJIAOIINX KOMIIJIACHC-PHUCKOB.

erl]HTHblﬁ PHUCK — PHUCK BO3HUKHOBCHU A y6I)ITKOB BCJIICACTBHEC HCHUCIIOJIHCHN A,
HECBOCBPECMCHHOI'O a100 HEIMOJIHOTO HCIIOJHEHHS KOHTpPAarcHTOM CBOHUX 00s13aTeNbCTB 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)KCHI/ISI, KOTOpas MOXCT ITPOABUTHCA
B BHJC Q)HHaHCOBBIX IIOTECPb HJIM MHBIX HCTaTHBHBIX HOCJ'IGI[CTBI/Iﬁ 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, BIUSIOUINX Ha HAJIOTOBBIE PABOOTHOIIECHUS M HAJIOTOBBIN yYerT.

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.

OnepaunonHslii puck OpraHu3aTopa TOProBJM — PUCK BO3HUKHOBEHHUS MOCIEICTBUH,
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 M (WJIM) OMIKUOOK MPOrpaMMHO-TEXHUUYECKUX CPEJICTB,
BKJIIOYAsl MPOTPAMMHO-TEXHUYECKUE CPEJICTBA U MH(POPMAITMOHHO-KOMMYHHUKAIIMOHHBIE CPE/ICTBA
CBSI3H, C MMOMOIIBI0 KOTOPBHIX 00ecreunBaeTcs MpoBeIeHNe OPraHU30BaHHBIX TOProB, U (WUJIH) BO
BHYTPEHHUX OH3HEC-Ipoleccax, OIMOOK paOOTHUKOB U (WJIK) B pPe3yJbTaTe BHEIIHUX COOBITUH,

OKa3bIBaIOIINX HEIraTUBHOC BOSI[CfICTBI/IC Ha OCATCIBbHOCTh KOMIIAaHHUMH.

Onepanuonnbiii puck Omneparopa ¢uHaHcoBoi Iliargopmbl - pHUCK BO3HUKHOBEHMS
MIOCJIEACTBHH, BIEKYIIIUX 32 COOOMN PUOCTAHOBJICHUE UJIU NTPEKPAIllEHUE OKAa3aHUs YCIYT B IIOJTHOM
WIM HENoJHOM oObeMe, a TaKKe pPHUCK BO3HHMKHOBEHMsI pacxoloB (yObiTkoB) OmnepaTopa
¢bunancooir Ilmargopmel B pesynbpTare cO0oeB M (WIM) OMIMOOK MPOrPaMMHO-TEXHUYECKHX
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

[Tnardopmsl.

CoBOKyNHBIN NpeAebHbI YPOBEHb PUCKOB — 3TO MaKCHMAJIbHAsI BEIMYHMHA MOTEHIMAIBHBIX
yobITKOB, KOoTOophle IIAO MockoBckast bupika roToBa MOHECTH B ciyyae peaju3alliid pPHUCKOB,

NpeaAYCMOTPCHHBIX €€ PUCK-AIIIICTUTOM.

IIpaBoBoii puck — pUCK BO3HUKHOBEHHS YOBITKOB B pe3yjbTaTe HE3(PPEKTUBHON OpraHu3aluu

MPaBOBOI pabOTHI, MPUBOIAIIEH K TPAaBOBBIM oInOKaM B AesTenbHocTH [TAO MockoBckast bupxa
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BCJIEJICTBHE JICHCTBHI paOOTHMKOB MJIM OPIraHOB YIIpaBJICHHs;, HapyleHus ['pynmoi, a Takxe
kiueHTamMu u KoHTpareHtamMu IIAO MockoBckas bupka ycnoBuil J0roBOpoB; HaJlW4Msl B
JIOTOBOpAx IMOJIOKEHUM, He oTBeuvaronux mnpaBam U uHTepecam I[IAO MockoBckas bupixka;
HECOBEPIICHCTBA MPaBOBOM cucteMbl; HaxoxaeHus [TAO MockoBckas bupixka, ee KIMEHTOB U

KOHTPAreHTOB MO/ IOPUCAUKIMEN pa3INYHbIX FOCYJapCTB.

PeryasitTopublii puck — puck Bo3uukHoBeHus1 y IIAO MockoBckas bupxka pacxomoB (yOBITKOB)
(unmM) WHBIX HEOJATONPUATHBIX TOCIEACTBHA B pe3yJbTaTeé HECOOTBETCTBUS IESTEIBHOCTH,
ocyuiecTBiIsieMoil bup)keil Ha OCHOBaHMH JIMLIEH3UU OUPKU HA OCYILIECTBIICHUE JIEATEIBHOCTH 10
MIPOBEJICHUIO OPTraHHU30BAHHBIX TOPIOB, JEATEIBHOCTH omneparopa (UHAHCOBOM IIIATGOPMBI,
ocylecTBiIsieMol Ha ocHoBaHuM BkJtO4UeHUs: [IAO MockoBckass bupka B peecTp omnepaTopoB
¢uHaHCOBBIX  ImatgopM, TpeOOoBaHUSAM  3aKOHOJaTeNnbcTBa  Poccuiickort — denepanuu,
perynupytomero aesrenbHoctb [IAO MockoBckast bupxka, nmpaBuiiaMm OpraHu30BaHHBIX TOPIrOB,
mpaBwiIaM (UHAHCOBOHM IIAT(OPMBI, YUPESIUTEIBHBIM H WHBIM BHYTPpEHHUM JokymMeHTam [TAO
MockoBckas buprka o ynpaBieHHUIO peryIsITOPHBIMU PUCKaMU, U (WJIH) B pe3yJIbTaTe IPUMEHEHHUS

Mmep B otHoeHun [TAO MockoBckast bupika co cTOpOHBI HAJ30PHBIX OPTaHOB.

Puck — 310 COOBITHE HIU YCJI0BUE, KOTOpPOC B CJIy4daC BO3HHUKHOBCHUA HNMECT HETATUBHOC
BO3,I[€I‘/‘ICTBI/IG Ha 6I/I3H6C'Hp0LICCCBI, YCIYyIru 1 KIIMCHTOB, @ TAKIKEC KOTOPOC IMPUBOAUT UIJIIN MOXKET
IMPUBCCTU K MOTCHUUAJIBHBIM IMOTCPAM, KOTOPBIC MOT'YT BbIPpaKaTbCA B HECAOIMOJIYUCHHUH 10XOO0B,

IMOABJICHUHA OOMMOJHHUTCIIBHBIX PaCX0A0B UJIK B OTPULATCIIbHOM BJIMSAHUHW HA ACJIOBYIO PCIIyTAallUIO.

Puck-anmerur — Hpe,I[CJ'ILHHﬁ pa3Mep PUCKOB, KOTOpBIfI KOMIIaHUS TOTOBa IIPHUHATH JIA
AOCTHIXKCHUA CTPATCIrMYCCKUX 3alady, BI)Ipa)I(eHHBIfI B BHJIC CHCTEMblI KOJIHMYCCTBCHHBIX U

KauCCTBCHHBIX HOKaSaTeHeﬁ, OrpaHHU4YrBarOInX YPOBCHb IIPUHHUMACMBIX PUCKOB.

Puck undopmanuonnoii 6esonacHoctn (UbB) — puck, cBA3aHHBI ¢ BO3MOYKHOCTBIO YTpAThl
coiicTB Ub (KoHGHUIEHIINATBHOCTH, LIETOCTHOCTH U IOCTYITHOCTH) HH(OPMALIMOHHBIX aKTUBOB B

pe3yJiibTaTte peanusamnuu yrpo3 Mb.

Puck JTMKBHIHOCTH — PUCK BO3HHUKHOBCHUS Y6LITKOB BCJIICACTBHUC HECIOCOOHOCTH OOCCIICUUTH

HCIIOJIHEHUE CBOUX 0013aTEIIbCTB CBOCBPEMCHHO U B IIOJIHOM o0BeMe.

Puck norepu aenoBoii penyTrauMy — pUCK BOSHMKHOBEHMS MOCJEICTBUMN, BIEKYIIMX 3a COOOM
pacxo/bl (YOBITKM) WM WHBIE HETaTHUBHBIE MOCIEACTBUS B Pe3yJIbTaTe HEraTUBHOTO BOCTIPUSATHS
OpraHu3aTropa TOProBIU CO CTOPOHBI KOHTPAr€HTOB OPraHU3aToOpa TOPrOBIM, YYACTHUKOB TOPIOB
1 UX KIMEHTOB, akinoHepoB [TAO MockoBckast buprka, banka Poccuy 1 HHBIX JIHII, KOTOPBIE MOTYT

HETaTUBHO TIOBJIMSITh Ha CITIOCOOHOCTh OPraHU3aTOpa TOPTOBIIH MOJACPKUBATH CYIIECTBYIOIINE U
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(I/IJII/I) YCTaHaBJIMBATh HOBLIC JCJIOBBIC OTHOMICHUA U MTOAACPKUBATH HA IIOCTOSIHHOM OCHOBE A0CTyII

K HCTOYHHUKaAM (1)I/IHaHCI/IpOBaHI/ISI.

PbIHOYHBIH PHCK — PUCK BO3HUKHOBEHHs YOBITKOB B CBSI3M C OCYIIECTBICHHEM OIEpaIfid C
0aJaHCOBHIMM ¥ BHEOAJIAaHCOBBIMH HMHCTPYMEHTAMH BCIICACTBUE W3MEHEHUS PBIHOYHBIX
napaMeTpoB (IIPOLIEHTHBIE CTaBKH, LIEHbI Ha (DPMHAHCOBBIE WHCTPYMEHTHI, BaJIIOTHBIE KYpChl), a

TaKXe HU3KOM JIMKBUJHOCTH PbIHKA C YUCTOM U3JICPIKECK J'II/IKBI/I,Z[aI_II/II/I/ PECTPYKTYPHU3ALUN TTO3HITHH.

Curnan pansero mnpeaynpexnenuss (EWS - Early Warning Signal) - 3nadenue
HPOMEKYTOYHOT'O YPOBHSI IOKA3aTelIs IPY OCYILECTBICHUY MOHHUTOPHHTA (C LEIBbI0 HEOIYILCHUSI
HapYIICHUSI PHUCK-AMIETHTA), IPU JOCTH)KEHUU KOTOPOTO IPOUCXOAUT dCKANIAlUs WHPOpMALUH

OpraHam yInpaBJICHUS.

Cucrema ynpasJjeHusi puckamu (CYP) — xoMIuiekc npaBuil, TOKYMEHTOB U MEPONPUATHIA 1O
UICHTU()UKAIIUN U OIIEHKE PUCKOB, BO3JICHCTBUIO HA PUCKH, & TAKKE KOHTPOIIIO 32 UX COCTOSIHHEM
C LIEJIbI0 MUHUMU3AITUN (DUHAHCOBBIX MTOTEPH BCIEACTBUE HEOIArONMPHUSATHOTO U3MEHEHHUS (PaKTOPOB

pucCKa.

Co0bITHE pHCKa — COOBITHE, CUTYALs], 00CTOSTEILCTBO, KOTOPbIE XapaKTEPU3YIOTCS peau3anuen
(mposiBieHMEM) pHCKA M MOTYT CONPOBOXKJIAThCA INPUUMHEHUEM KOMIIAHUM  YOBITKOB

(BO3HUKHOBEHUEM PACXOIOB).

Crparermyeckuii pMcK — PUCK BO3HUKHOBEHHUS PAacxoJo0B (YOBITKOB) B pe3yJsibTaTe NPUHSTUA
OIMOOYHBIX pPELIEHUH B Tpollecce YIMpaBlIeHUs KOMIIaHWEH, B TOM YHUCIE TNpH pa3paboTke,
YTBEPKACHUM M HCIIOJHEHUU JOKYMEHTOB, ONPENEIAIOIIMX HampasieHus pas3sutus [IAO
MockoBckas bupka, HeHaIexKalleM HMCIOJHEHUU NPUHATHIX PEIICHUH B MPOLIECCEe YIPaBICHUS
ITAO Mockosckas bupka, He yuere opranamu ynpasieHust IIAO MockoBckas bupxa nusmeHenuit
BHEIIHUX (DaKTOPOB, BIMSIOIIMX HWJIM CIIOCOOHBIX MHOBIUATH Ha mpouecc ympasieHus I[1AO

MockoBckas bupxa.

Ctpecc-TecTupoBanue He)MHAHCOBBIX PUCKOB — 3TO MOJICIIMPOBAHUE PA3TUYHBIX HETATHBHBIX
CIIEHapueB peajn3aluid He()PUHAHCOBBIX PHUCKOB, BIEKYIIMX (UHAHCOBBbIE U HE(PUHAHCOBHIE
nocnencteus. OgHUM U3 CTpecc-clieHapueB omnepauuoHHbIX puckoB [TAO MockoBckas bupxka
SIBJISIETCSI HATPY304HOE TeCTUpOBaHKe. OlleHKa YCTOMYMBOCTH MPOrPAMMHO-TEXHUYECKUX CPEJICTB,
HCMOJIB3YEMBIX ISl OCYIIECTBICHUS IEITENBbHOCTH MO opranu3anuu Toproein [TAO MockoBckas
bupxa, K CyIIecTBEeHHBIM H3MEHEHHUSM: HCKIIOYUTENHHBIM, HO MPaBAONOJO0OHBIM COOBITHSIM,

CBSI3aHHBIM C HapyIllIeHHEeM OM3HEC-TIPOLIECCOB U BHEIIHEH Cpe1oii.
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CuenapHblii aHaJu3 He(UHAHCOBBLIX PHCKOB (CHEHAPHBIN aHAJW3) — 3TO CIELHUAIbHBIM
00pa3oM CTPYKTYpPUPOBAHHBIN MPOTHO3 MOTEPh U HACTYIUICHUS COOBITUI OMEPAIlMOHHOTO /WK
MHOT'0 HE()MHAHCOBOI'O PUCKA, KOTOPBIE €T0 BBI3bIBAIOT, OCHOBAHHBIN Ha 3HAHUAX IKCIEPTOB B TOU
o0y1acTH, pUCKM KOTOpod mnojyuiexar oneHke. CleHapHble aHaIU3 BKIOYaeT B ce0s IPOTrHO3
BO3HUKHOBEHUS COOBLITHS OIICpallMOHHOI'0 pPUCKA, BCPOATHOCTH €TI0 BO3HUKHOBCHUSA, OLCHKY
pa3Mepa BO3MOXKHBIX IIOTEPh B paMKaxX aHaIUM3UpyeMoro cueHapus. ClieHapHbI aHaIU3 MOXKET
IIPOBOJIUTHCS HA OCHOBE COOPAaHHBIX JAHHBIX O BHYTPEHHUX U BHEHIIHUX COOBITUSAX ONEPALUOHHOTO
PHUCKa, HA OCHOBE JKCIIEPTHBIX OLICHOK PE3YJIbTaTOB KOJIMYECTBEHHOTO U KaYECTBEHHOIO aHAJIN3a,
a TaKXKe pe3yJbTaTOB CaMOOLICHKM PHUCKOB M KOHTPOJBHBIX IPOLEAYP, IOCTOSHHOIO
OICPallMOHHOI'O0 KOHTPOJIA, 3HAUCHHUH KIIFOYEBBIX HHJIUKATOPOB PHCKA, BHYTPCHHUX W BHCUIHHUX

AyJIUTOB MU IMMPOBEPOK BHCHIHMUX HAA30PHBIX OPTaHOB.

Y®P - Ynpasienue pUHAHCOBBIX PHCKOB, MoIpa3zeieHne puck-menemxkmenta [IIAO MockoBckast

bupxa.

DuHAHCOBbIE PUCKM — KPEIUTHBIA PHUCK, PUCK JIMKBUAHOCTH M PBIHOYHBIA PHUCK, BKIIOYas
BAJIOTHBIM PHUCK, MPOLIEHTHBIM PHUCK OalaHCOBOM MO3MIMHM W MPOLEHTHBIA PUCK TOPTOBOTO

nopTderns.

TepMI/IHBI, CIICOHUAJIBHO HC OINPCACICHHLIC B JaHHOM pas3aciic, HCIIOJIBb3YIOTCA B 3HAUYCHUIX,
OIIpCACIICHHBIX 3dKOHAMH U NHBIMH HOPMATHBHBIMU IIPABOBBIMU dKTaAMH Poccuiickoi CDez[epauI/H/I,

a Takke BHyTpeHHUMHU JokymMeHTamu [TAO MockoBckas bupaxa.

HeJII/I n 3a1a94i YCTAHOBJICHUSI TIPEACJIBbHOI0O M COBOKYIIHOIO IIpPEaACJIbHOI0

YPOBHeEI PHCKA Yepe3 YCTAHOBJIEeHHEe PHCK-ANNEeTHTA

OcHoOBHasl 11eJIb YCTAHOBJIEHUSI PUCK-aIllleTUTa — OOEeCHeuyeHrue KOHTPOJS 3a YPOBHEM DPHCKOB,
npunumaeMbix ITAO MockoBckass bupka niast noctikeHust ee OusHec-Lenei, popMmupoBaHue
€IMHOI0 TIOHMMaHUsl NPUEMJIEMBIX PUCKOB Ha Bcex YpoBHsX ympasieHus IIAO Mockosckas
bupka, pocTWKEHHE CTpaTEerMY4EeCKMX M OINEpPalMOHHBIX €€, a TakXke IOCTPOCHUE
3¢ (HeKTUBHOIO MpoLecca pearnpoBaHus Ha PUCKHU.

Puck-anmeTuT y4uThIBaeTCs MpH IUIAHUPOBAHMM JIOXOJOB M PAcXoJi0B, COCTABJIECHUHU OOKETa,
pa3paboTKe M aKTyalu3alul CTpaTerud pa3BUTUS M (QyHKOHOHANBHBIX cTpareruit [TAO
MockoBckas bupika, ynpaBineHuu puckamu B paMkax ocHOBHOM AesitenbHOocTH [TAO MockoBckas

bupxa.



3.3.

4.1.

4.2.

4.3.

4.4.

Memoouxa onpedenenus KOHmMpoIbLHbIX 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-

AIIeTruTa 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, ONpEIENsIeT 3HAYMMbIE PUCKH, YCTAHABJIMBACT CUCTEMY IIapAMETPOB MX HM3MEPEHUHN U
MOHUTOPHUHIA, OCYILECTBJIAET KOHTPOJIb 3a MX 3HAYEHUAMU M, B clydyae HEOOXOJIUMOCTH,
o0ecreyrBaeT BbIIOJIHEHUE MEPONPUATHIA IO CHHKEHHIO 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:
BbIsIBJIEHME NpUcyluX AestenbHocTd [TAO MockoBckas bupika puckos;
OIIpEEIICHUE BO3MOXKHBIX IIOTEPh MM UHBIX HETAaTUBHBIX IOCIEACTBUN OT PEAIM3ALUUA PUCKOB,
npucymux gestenbHoctu [TAO MockoBckas bupixka;
BBISIBJICHHE OXUIAHUN PYKOBOJIWTENEH CTPYKTYPHBIX IOAPA3IAECICHUM M OpPraHOB YIIPABIICHUS
ITAO MockoBckas bupska B OTHOILIEHUH NIEPEYHS HEIPUEMIIEMBIX PUCKOB;
(hopMHpOBaHHE U YCTAaHOBJICHUE pUCK-ameTuTa, EWS u rnepedns HenmpueMIeMbIX pUCKOB;
MIOCTPOEHHE CHUCTEMbl MOHUTOpPHHIa COONIOEHUS] DPUCK-AallIeTUTa U KOHTPOJS CHOcoOOB
pearupoBaHMs Ha HEIPUEMIIEMbBIE PUCKH;
pEryJsipHOE NMPEACTABIECHNE OTYETHOCTH 110 UTOIaM MOHUTOPUHIA U KOHTPOJIS;
PETYJISIPHBIM TIEPECMOTpP PHUCK-AaNIETUTa W PaHEE YCTAHOBIEHHOIO INEPEYHsI HEMPUEMIIEMBIX
PHUCKOB.

Jlia onpenenenus puck-anneruta IIAO MockoBckas bupxka ucronb3yer ciieyromnue METOUKH:

4.4.1. OueHka TOTEHIIMAIBLHOTO pa3Mepa TOCJIEICTBUI B Cllydae peaju3alid pHUCKa Ha

HUCTOPUYCCKHUX OAHHBIX W YCTAHOBJICHUC HNPCACIbHBIX 3HAUYCHHUH IIOKa3aTeey Ha YPOBHE

CpeaHux 3HA4YEHMI 32 HECKOJIBKO BBI6paHHBIX JECT,

4.4.2. OHpe,Z[CJ'ICHI/IC HanOoJee BCPOATHBIX CHCHAPHUCB pCAIM3allud PHUCKA, UX aHAJIN3, a TaKKC

YCTaHOBJIEHUE TIOPOTOBBIX 3HAYEHUH MOKA3aTeNIell Ha YPOBHE MTOJIyYEHHBIX 3HAYCHU;

4.4.3. TlpoBemeHue OLEHKH BIUSHUS NOTEHIIMATIBHBIX YOBITKOB Ha (PMHAHCOBBIE pe3ynbTaThl [IAO

MockoBcKas BI/Ip)Ka 1 YCTAHOBJICHUC pUCKA-AIIIICTUTA, UCXOAd U3 pa3sMepa IMOTCHIHUAILHOTO



4.5.

4.6.

4.7.

4.8.

4.9.

Memoouxa onpedenenus KOHmMpoIbLHbIX nokazamenei puck-annemuma IHAO Mockosckas bupoca

yGBITKa, Ipru KOTOPOM OTCYTCTBYCT BJIMSIHHUC Ha pCAIM3alUI0 CTPATCTUYCCKUX HWHUIIUATHB

ITAO Mockosckas bupixka;

4.4.4. TlpoBeneHue CTpECC-TECTUPOBAHUN IO OTAEIBHBIM BUAAM PHUCKA C LIEIBI0 yCTaHOBJICHUSA

Mpe/iebHBIX 0XKUIaeMbIX YOBITKOB B CIIyyae UX pealu3aluu.
Puck-anmerur ITAO MockoBckast bupka ycranaBmuBaercst HaGmromatensHbiM coBetoM I[TAO
MockoBckass bupka Ha ouepenHOW KaJCHAAPHBIM IOJ B OTHOLICHUU DPHUCKOB, INPU3HAHHBIX
3HauuMbiMu 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
CLIEHAPHOT'0 aHAJIN3a U Pe3yJbTaThl CTPECC-TECTUPOBAHUS.
[ToporoBeie 3HaueHus mokazarenei puck-anmerura I[IAO MockoBckas bupxa umeror
KaueCTBEHHOE M KOJUYECTBEHHOE BbIpakeHHE. KauecTBEHHOE BBIPAXKEHUE PHUCK-alIeTUTa
[I0/IPa3yMEBAET, YTO PUCK-ANINETUT HE MMEET YETKUX KOJIMYECTBEHHBIX IOKa3aTelei, TO ecTb
npecTaBisieT co0o0il ob11iee 3asBICHUE O TOM, YTO J0IYCTUMO, IPUEMIIEMO HUIIH HEITPUEMIIEMO IS
ITAO MockoBckas bupika B mpoliecce peajin3aluu CBO€ CTpaTernuy U JOCTUKEHUS TOCTABICHHBIX
neneu.
OO6mmit nepeuens nokazaresneit puck-ammnerurta s [IAO MockoBckast bupxa, a Takke METoIuKa
OTIpe/ICTICHUS MX MTOPOTOBBIX M (PAKTUIECCKUX 3HAYCHUH mpeacTaBiieHbl B [Ipmioxkennn 1.
B uensix ycranosnenus puck-amnmeruta [IAO MockoBckas bupxa onpenenser cneayromuii Habop

OKa3aTelieu:

KpeauTHsblii puck:

1. Pesepsbl noa OXKugaeMble KpeIUTHBIE TOTEPH 10 LIECHHBIM OyMaram;
2. PesepBbl mojx oOXuJaeMble KpeAWTHBIE MOTEPU IO NPOYUM akTHBaM (1geOuTOpcKast

3aJI0JDKEHHOCTD, K/c, MBK, nemo3utsr).

PbIHOYHBIN pHUCK:

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

3. VaR 99% 10D BamtoTHOro pHcKa.

Kommepueckuii puck:

1. HenosslnonHeHue miaHa 1o KOMUCCHOHHOMY JOXOY;

2. HenoBrinoHeHNE Mi1aHa 1o YUCTOMY HNPOUCHTHOMY JOXOI4Y.

Crparernyeckuii puck:
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Memoouxa onpedenenus KOHmMpoIbLHbIX nokazamenei puck-annemuma IHAO Mockosckas bupoca

1. YBenuueHue GrojKeTa IF0OOTO U3 CTPATErHuecKUX HAIPaBIECHHIA
2. OrtcraBaHue IO CPOKy pealu3aluy JTI000ro U3 CTPATETMYECKUX HaNpaBiIeHUil (Kpome

C/IBUT'OB B CBSI3U C 33JIep>KKaMH U3MEHEHUI 3aKOHOAATEIBCTBA).
IIpaBoBoii puck:

1. Ilorepu B cityyae peanu3aluy IPaBOBOro PUCKa.

HaJtoroBblii puck?:

1. Tlotepu B ciydae peanu3aluy HAJIOTOBOTO PUCKA.
KommnuiaeHnc (peryJiiTOpHbIi) pUCK:

1. KonuuecTBo ciydaeB peanu3aiii KOMILUIACHC (PEryJISTOPHOTO) PUCKA, B COOTBETCTBUU C
KPUTEpUSAMH CYIIECTBEHHOCTH ITOCJIEICTBHM, K KOTOPBIM MOKET IPUBECTH peau3arus
KOMIUIACHC PUCKOB, B LIEJSIX MPU3HAHUSA TAKUX PUCKOB MMEIONIMMH BIHMSHHUE Ha PHUCK-
anrmeTur;

2. Tlorepu B ciydae peayM3aiii KOMIDIACHC (PETyJISTOPHOTO) PUCKA.

OnepauuoHHBIH PUCK:
1. JIOCTYHHOCTb CHCTEM PealbHOTO BpEeMeHK®,
2. TlonHas DOCTYMHOCTH CUCTEM, 0OECIEUMBAIOIIMX POYHE KIUEHTCKUE CEPBHCHI®;
3. Tlorepu B ciryyae peain3aliiy ONEPALIMOHHOTO PUCKa,
4.

Yucno UT-UHIMAEHTOB, IPHBOIANINX K HETOCTYMHOCTH CHCTEM PEalbHOTO BPEMEHH .

Puck undopmannonHoii 6e3onacHocTH:

1. Yucno cymecTBeHHBIX (KpuTHyecknx) HWB-MHIMIEHTOB, MOBJIEKUIMX peMyTallMOHHbIE
PHUCKU;

2. Ywucno HecymecTBeHHBIX MB-UHIIMACHTOB.
PenyraniuoHHbIN PUCK:

1. Bcmueck HeratuBHbIX myOnukanuit o [IAO MockoBckast bupxka B CMU;

! Crparernueckoe HampaBIeHHE - KIFOYEBOE HANPABICHUE PA3BUTHS, BKIIOUAIOLIEE B CE0Sl COBOKYITHOCTh MPOEKTOB, 33144 U
OpraHU3alMOHHBIX U3MEHEHHH.

2 Msmenenue ¢ 2022 roja u nanee s [pyImbl.

3 Nsmenenue GopMynupoBkH nokasaTens ¢ 2022 roxa u ganee mia Ipynmsl. Panee — «JlocTymHOCTh IPOYMX KIHEHTCKHX
CEPBHCOBY.

* IIpu pacueTe yYUTHIBANIMCEH HOKA3aTENIHN JOCTYHHOCTH Ayis Bupsku: JInaHbix kabuHETOB, caiita MockoBckoi Bupiku, cucteMsl
310, MOEX Treasury, MapkeTIjielic mpy yCIOBHH, YTO HEJOCTYITHOCTh CHCTEMBI BJIeUeT 3a COOOH MOJHYIO MTPHOCTAHOBKY
CepBHCAa U HEBO3MOXKHOCTb €r0 OKa3aHHsI aIbTEPHATUBHBIM IIyTEM.

® Usmenenue popmynnpoBku nokasatens ¢ 2022 roja u nanee juis ['pynnel. Panee — «Uucino U T-MHIMAEHTOB, NPUBOAAIINX
K HEJJOCTYITHOCTH CHCTEM PELHOT0 BPEMEHH M/MJIM CHCTEM IPOYHX KIMEHTCKUX CEPBHCOBY.
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Memoouxa onpedenenus KOHmMpoIbLHbIX nokazamenei puck-annemuma IHAO Mockosckas bupoca

2. OTTOK CyIIECTBYIOIIMX KJIIMEHTOB, KaK CJICACTBUE PEMyTAIMOHHOTO PUCKA.

5. OnpenesieHne mepeyHsi MOKa3aTejJed  PHCK-aNINeTHTa W METOAMKA
onpejiesieHUus1 HX NOPOTroBbIX U pakTHUeCKUX 3HaYeHmil ['pynnbl

5.1. Habmonmarensubiii copetr [TAO MockoBckas bupxka pexomenmyer HaOmrogaTenbHBIM cCOBETaM
KOMITaHHW# ['pymmbl ycTaHaBIMBaTh MTOKa3aTeNH, yKkasaHHbie B [Ipunoxennn 1.

5.2. Puck-anmerut ['pynmsl ycraHaBiwBaeTrcss Ha ropu3oHte 10 2024 roga B OTHOIICHUU PHUCKOB,
MPU3HAHHBIX 3HAYMMBIMHU Ha YPOBHE [ 'pymniibl, MPUCYIIMX BCEM KOMIAHUAM ['pymnibl U OAMHAKOBO
HU3MEPSIEMBIM.

5.3. B memsix ycTaHOBJICHHs pUCK-aIIIeTUTa [ pynIibl peKOMEHIyeTCsl UCTIOIb30BaTh CIACAYIOIMINI Habop

IIOKAa3aTeseH, OTPaXKaroIIUX YPOBEHb PUCKA:
KpeauTHsblii puck:

1. PesepBbl n0J OKUAAEMbIE KPETUTHBIE TOTEPH MO IICHHBIM OyMaram;
2. PesepBpl moj oOXuJaeMmble KpPEAWTHBIE MOTEPH MO TNPOYMM aKTHBaM (aeOuTOpcKas

3aJI0JDKEHHOCTS, K/c, MBK, nemo3utsr).
PbIHOYHBIN pUCK:

1. VaR 99% 10D toprosoro nopt¢ens — KopnopaTuBHbIe OyMaru;
2. VaR 99% 10D toproBoro noptdens — cyBepeHHble Oymaru;

3. VaR 99% 10D BaifoTHOTO pHICKa.
KomMmmepueckuii puck:

1. HenoBeinonHeHne miaHa mo KOMHUCCUOHHOMY JOXOOY,

2. HenoBelnosnHeHMe M1aHa 110 YUCTOMY MPOLEHTHOMY JIOXOTY.
Crparernyeckmii puckKk:

1. VBenuuenue Orogkera 10000 U3 CTPATErMUECKUX HAlpPaBICHU;
2. OrcraBaHue MO CPOKY peaju3aliy J00ro M3 CTPATeTHUYECKUX HAIMpaBIeHUHA (Kpome

C/IBUTOB B CBSI3U C 3aJIep’KKaMU U3MEHEHUH 3aKOHO1aTeNIbCTBA).
IIpaBoBoii puck:
1. Tlotepu B ciydae peanu3anuy MpaBoOBOIO PHUCKA.
HaJjiorosslii puck:

1. HOTepI/I B CJIy4dac pcaJin3alilu HAJIOTOBOI'O pHUCKa.

12



Memoouxa onpedenenus KOHmMpoIbLHbIX nokazamenei puck-annemuma IHAO Mockosckas bupoca

Komniaenc (pery/isiTOpHblii) puck:

1. KonuuecTBo ciydaeB peanu3aiii KOMIUIACHC (PEryJISTOPHOTO) PUCKA, B COOTBETCTBUU C
KPUTEPUSIMHU CYLIECTBEHHOCTH IOCIEACTBHI, K KOTOPHIM MOXET MPHUBECTH peaTu3alus
KOMIUIACHC PUCKOB, B LIEJISX NMPU3HAHUSA TAKUX PUCKOB MMEIONIMMH BIHMSHHUE Ha PHUCK-
armeTuT;

2. Tlorepu B cayyae peann3aiii KOMILIACHC (PETyISTOPHOTO) PUCKA.
OnepauuoHHbII PUCK:

1. JIoCTynHOCTb CUCTEM PEAIbHOIO BPEMEHH;

2. TlonHas DOCTYMHOCTH CUCTEM, 0OECIEUHBAIOIIMX POUHE KIHEHTCKUE CEPBHCHI’;
3. Tlotepu B ciydae peanm3anuy ONEepariiOHHOTO PUCKA;
4

Yucno UT-MHIMIEHTOB, MIPUBOAAIIUX K HEJOCTYITHOCTH CUCTEM PEaIbHOTO BPEMEHHU.
Puck nadpopmannonHoii 6e30nacHoCTH:

1. Yucno cymectBeHHBIX (kputnyeckux) HbB-MHIUAEHTOB, MOBIEKUIMX pENyTallMOHHBIE
PHUCKH;

2. Ywucno HecymectBeHHbIX b-uHIIUAEHTOB.
KacroauajabHblil puck:

1. Tlorepu B ciayuae peaiu3aliuy KaCTOIUAIBHOTO PUCKa.
PenyraniuoHHbIN pUCK:

1. Bcmueck HeratuBHbIX myOnukanuit o [IAO MockoBckast bupxka B CMU;

2. Orrok CYHICCTBYIOIIUX KIIMCHTOB, KaK CJICACTBUC PCIIYTALIUOHHOI'O pUCKaA.

6. MoHUTOPHHI cOO/I0AeHHs PUCK-anneTuTa U oT4eTHOCcTh ITAO MockoBckas

bup:xa

6.1. MOHI/ITOpI/IHF CO6J'IIO)1€HI/I$I YCTAHOBJICHHBIX KOJIMYCCTBCHHBIX U KAYCCTBCHHBIX mokasarelei PpHUCK-
aIllICTUTa OCYHICCTBIIACTCA Ha MMOCTOSSHHOM OCHOBE.
6.2. HOpH,Z[OI( KOHTPOJIA IoKa3aTesei PUCK-AIICTUTA BKIIIOYACT MCPOIIPUATHA IO COIOCTABJICHHUIO

PE3YIbTATOB MOHHUTOPHHI'Aa YPOBHA pHCKa C YCTAHOBJICHHBIMH IOPOrOBBIMH 3HAYCHHAMHU PHUCK-

b 11pu pacuere y4UTBIBAIMCH MOKA3aTeNH JOCcTynHOCTH st ITAO: JTuunbix KaGunetos, caiita Mockosckoit Bupsu, cuctembl
310, MOEX Treasury, Mapxkermeiic; s HKL[-cepBucoB B3anmoneiictus ¢ knuerTamu (Knupuarossiit tepmunain, WEB-
Kmupunr, 9710, SWIFT, Kimenr-ximpunr 6ank), TKC CII®U Hasuratop, caiita HKL]; s HPL - TnatexxHolt cuctemsl,
Penosurapuii, Beo-xabunersr, SWIFT u caiit HPJl, s HTB — caiit u muaHbId KaOWHET NP yCIOBUU, YTO HEOCTYITHOCTh
CHCTEMBI BJI€UeT 3a CO0O0I1 MOIHYI0 NPUOCTAHOBKY CEpBUCA M HEBO3MOXHOCTh €r'0 OKa3aHUs AIbTePHATUBHBIM Ty TeM
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6.3.

Memoouxa onpedenenus KOHmMpoIbLHbIX nokazamenei puck-annemuma IHAO Mockosckas bupoca

anmeTuTa Ha EXEIHEBHOM ocHoBe. IIo pe3ynpraraM MOHUTOPHMHIA ONPENEISACTCS AWMHAMHUKA
MoKa3aTesyiei, MPOM3BOMUTCS WHHUIMALUS COOTBETCTBYIOIIMX MEp B CiIy4ae OOHApyKEHHS
JOCTHKEHUS U/NIM HAapyLLIEHHsI TIOPOTOBbIX 3HAYEHUH, a TaKkxke (POPMUPOBAHUE OTYETHOCTH.

MonuTopuHr CcOOMIOAeHUsT puck-anmeTuTta W ortdyeTHOCTh I[IAO MockoBckas bupxka

OCYIIECTBIISICTCS B COOTBETCTBUH C TaOyuiei 1:

Taﬁmma 1. 3oHa OTBETCTBEHHOCTH B paMKax pa3pa60TKn U MOHUTOpPHHIA nokasarejen PHUCK-

annerura I'pynnbl.

Opran/cTpyKTypHOE
P PYKTYP 30Ha 0TBETCTBEHHOCTH
nojapasjejieHue
HabmronarensHelit coBeT VYcraHaBnMBaeT COCTaB IIOKa3aTeled M IIOPOrOBbIE 3HAYCHHS PUCK-AIIETUTA
ITAO MockoBckas bupxka I'pynmer u [TAO MockoBckast bupska, KOHTpOJIHMPYET COOJIOICHHE PUCK-AIIIETHTa

Ha yposHe ['pynnel u ITAO MockoBckas bupika, pekoMeHIyeT mokasaTelad ¥ UX
MOPOroBbIe 3HaueHUd KoMmnaHuaM ['pynmel. B cioydae HapylueHus puck-amnmeTura
Ipencenatens HabmromatensHoro coBera IIAO MockoBckas bupxa coBMecTHO ¢
IMpencenatenem Komuccnu 1o yIpaBIEHHIO PHCKaMH COOMpAacT BHEOYEPETHOE
3acellaHue.

Nudpopmupyercs JOPUBuHB B ciydae nmoctikenws / HapymeHws EWS wmm
JICHCTBYIOIIEro Topora WHGOPMHUPOBAaHUSI — MOTeph B pasMepe 300 muH pyd. u
MOJTyYaroT JaHHBIE O NMPHYMHAX HapyLICHUS W O MPEANPHUHSTHIX U IUIAHUPYEMBIX
Mepax M0 YperyJupoBaHHioo. MH(pOpMUpOBaHHE OCYIIECTBISIETCS HE II03/HEe
OJIHOTO JHS C JIaTHI BBIBICHUS.

Komuccus no ynpasieHHIo
puckamu npu HC [TAO
MockoBckas bupixka,
Komuret no puckam HC HKO
HKII (AO)

Wndopmupyrores B ciydae noctwxkenus / Hapymenus EWS nnm neiictyromero
mopora uHGOPMHUPOBAHUS — OTEPh B pazMepe 300 MiIH pyO. U MOJYYArOT JaHHBIC O
NpPUYMHAX HApyIICHUS M MPEINPHHATHIE W IUIAHUpyEeMble AEHCTBUS/MEpBI IO
perymupoBanuto. Ilpencemarens Komwuccun/KoMurera MOXKET WHHIIMHPOBATH
BHeouepeaHoe cobpanne Komuccun/KomuTera mo pekoMeHIaluu JI0O0OTO ee/ero
wieHa'.

IIpaBnenue [IAO MockoBckas
Bbupxa

KoHTponmupyer cobmoeHne I1eKOMIIO3HLINN TT0Ka3aTeseil puck-amnmneTuta [ pymmsl
o oYepHUM opranuzanmsaM. Uapopmupyercs o noctmwkennn EWS u HapymeHun
PHCK-aIeTHTa.

Hao6mronarensueiii coBet HKII,
Ha6monarensnbiii coer HP/I,
Haomromarensusiit coser HTh

YcTaHaBNMBAIOT COCTaB IOKa3aTeNiell W IMOpOTOBhIE 3HAYCHMS PUCK-alIeTHTa Ha
COJIO-ypOBHE C YYETOM pPEKOMEHAAIMM Ha OCHOBAHWH JCKOMITO3HMIUH PHUCK-
anmneTtura ['pynmsl.

Komurer no aynuty HKII,
Kommuccus no ayauty HPJI,
Kommuccus no ayaury HTb

HNudopmupytores B cinydae noctmwkenuss EWS n momydaror naHHBIE 0 mpHYMHAX
HapymieHus EWS u puck-anmernTa u Mepax 10 yperyJinpOBaHUIO HapyUICHHH.
IIpencenatens Komurera/Komuccun MOXET WHHIHMHUPOBATH BHEOYEPETHOE
cobpanue Komutera/Komuccuy 1o pekoMeHaalnuy 1o60ro u3 ero/ee uneHos.”

IIpasnenne HKI], Wundopmupyrorcs B ciiydae poctikenuss EWS u HapylieHne puck-amnmeTura 1o
IIpaBnenue HPJI, KoMIaHuy ['pynmel.
IIpaBnenne HTh

Puck-menemxment [TAO
MockoBckast bupxa

Kontponupyer coOmiojieHHe pHCK-aNmeTHTa W JUMHTOB Ha ypoBHe ['pymisl,
obecrieunBaeT HOPMHUPOBAHIE OTYETHOCTH O COOJIOACHHU PHUCK-AMIETUTA.

Puck-menemxment HKII,
Puck-menemxment HPJI,
Puck-menemxment HTh

KoHTponupyer cobiroieHne piucK-anmeTuTa 1 JIUMHUTOB Ha COJIO-ypPOBHE.

6.4. Ilpu ycranoBienuu puck-annerura [IAO MockoBckas bupska onenuBaet Biusaue puckos [TAO

MockoBcKas BI/Ip)Ka Ha (bl/IHaHCOBYIO YCTOIZHHBOCTB NoCpECACTBOM OHLCHKH IMOTCHUIHUAJIBHOI'O

7 JJIA IPUHATHA COOTBETCTBYIOIIUX peIHeHI/Iﬁ JUIA peTyJIMPOBAHNA TOKA3aTCII pPUCK-AIIIIETUTA U HEAOMMYIICHUA €0

HapyLIeHUs.
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6.5.

6.6.

6.7.

6.8.

Memoouxa onpedenenus KOHmMpoIbLHbIX nokazamenei puck-annemuma IHAO Mockosckas bupoca

COOBITHS (COOBITHI) PUCKA, HACTYIUIEHUE KOTOPOTO (KOTOPBIX), B TOM YHCIIE C YIETOM BEPOSITHOCTH
ero (MX) HACTYIUICHHS M CTCICHH BIUSHHS, TMOBJIEUET 3a Cco0o0il Bo3HWMKHOBeHHe y I[TAO
MockoBckasi bupxa yObITKOB.

ITAO MockoBckass bupka BBISBISET clydaud peaiu3allMd PUCKOB MYTEM OCYILIECTBICHUS
MOHMUTOPHMHIA IOKa3aTesied pPUCK-aNIeTUTa, 3HAYEHUsS I KOTOPBIX Ha €XKEMECSYHOM OCHOBE
paccunTBIBAIOTCS NOJPA3IE/ICHUSIMU, OTBETCTBEHHBIMU 3a YIPABJIEHUE OTIEIbHBIMU BHIAMHU
puckoB u koHcomumupyrotcs JIOPUBbuHB. PaGoTHuk cTpykTypHOrO moOApasaeieHusd,
OTBETCTBEHHOI'0 3a yIrpaBiieHue puckoMm, coBMectHo ¢ JJOPUBbuHbB npoBomut ananu3 ciydaes
peai3allui PHUCKA, OLEHUBAET YPOBEHb DPHCKA, BBIABISAET HAJMYME HAPYLIECHUH MOPOrOBBIX
3HA4YEHM, IPUYUHBI HAPYIICHUN U ITOCIEACTBUS.

B ciiydae BoisiBneHus (paxkTa peaau3anuu cOOBITHIA, OBIEKIINX 32 CO00H JOCTHXKEHUS / HApYyILLIEHUE
EWS, ne nmo3anee nus, cnemyromiero 3a AHeM BbisBleHUs ¢dakra Hapymenus EWS, JIOPUbuHb
dbopmupyer nHpopManoHHYO pacchuiky wieHaM [Ipasnenust [IAO MockoBckast bupika, dwieHam
Komuccun no ynpasnenuto puckamu npu HabmromarensHom coBere ITAO Mockockas bupxa,
yenam HaOmronatensHoro coBera IIAO MockoBekas bupka. MubopmannoHHas pacchuika
BKJIIOYAET B ce0s1 MH(GOPMAILIMIO O MPEANPUHATHIX U IUIAHUPYEMbIX Mepax MO yperyiupoBaHuio. B
ciydae JocTrkeHus nokasarenst EWS no I'pynne, koria oqHOBpEMEHHO HE HapylLIeH OKa3aTellb
0 OJHOM W3 KOMIIaHWH, ocymecTBisercss uHpopmupoBanne Komwureros/Komuccuit mpu
HabmonarenbHbix coBeTax, yka3aHHbIX B Tabmume 1, u HabGnrogarenbHble COBETHl YYaCTHHUKOB
['pynmer.

B ciyuae BrisiBiieHus (akTa peanu3andu COOBITH, TOBJICKIITNX 32 COO0M HapyIIeHNE / TOCTHKEHUS
pHUCK-aleTuTa, HEe MO3/HEEe IHS, CIEAYIOLIEro 3a JHEM BBbISBICHHS (DakTa HapyIIEHHUS PUCK-
anneruta, JJOPUBbuHbB ¢opmupyer undpopmannonnyto paccbuiky uieHam IlpaBnenus ITAO
MockogBckas bupika, unenam Komuccun no ynpasnenuto puckamu npu HabGmromarensHoM coBeTe
ITAO Mockosckast bupxa u wienam HaOmonatensHoro cosera ITAO Mockosckas bupxka o
peann3oBaBmIuXcsl coObITHAX. MHpOpManmoHHas pacchlika BKIIIOYaeT B ceOsi MH(OPMALUIO O
MPEANPHUHATHIX U IUIAHUPYEMBIX MEpax M0 YPETryJIMpOBaHUIO. B cilydae TOCTHKEHUS NOKa3aTels
Puck-anmnerura no I'pyniie, Korna ofTHOBpEMEHHO HE HapyIIEH IIOKa3aTellb 10 OAHON U3 KOMIIaHUH,
ocymectBisiercss uHpopmupoBanue KomureroB/Komuccuit npu HaOmromarenbHbIX cOBeTax,
ykazaHHbIX B Tabnuue 1, u HaOnrogarenbHble COBETH YYaCTHUKOB [ 'pyIIIIbL.

ITo pe3ynbratam MoHuTOpHHTra puck-ammetutra ITAO MockoBckast bupxxa gopmupyercst oTuer,
npencrasiasiemsli  JJIOPMBbuHBb nHa paccmorpenne IlpaBnenus ITAO MockoBckas bupika
exeMmecayHo, Komuccum mno ympaBiaenuto puckamu mpu HaGmomarensHom cosere [TAO

Mockosckas bupxa u HabmonarensHomy coBety [TAO MockoBckas bupka - exexkBapTalbHO.
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6.9.

Memoouxa onpedenenus KOHmMpoIbLHbIX nokazamenei puck-annemuma IHAO Mockosckas bupoca

Otuer comepkuT WH(MOPMALUIO O TEpPEeYHE TOKa3aTelied pPHCK-alleThTa, YpOBHE pHUCKAa Ha
OTUETHYIO J1aTy, WH()OPMAIMIO O BBISBICHHBIX CIIy4asX PeaU3allid PUCKA, MEPONPHUITHUSX IO
YCTpPaHEHUIO HAPYIICHUH U CHIDKCHHUIO YPOBHS pUCKa (TIPH HEOOXOIUMOCTH ).

[Ipu BesIBIeHWMM Hapymenus EWS wu puck-anmetuTa, a Takke B paMKaxX CHIDKEHUS WU
uckmouenuss puckoB, JOPUBbuHB coBMecTHO ¢  OTBETCTBEHHBIMU MOAPA3ACICHUSIMU

MPpUACPKUBACTCA CICAYIOLICTO MOPAaKa:

6.9.1. OmpenensioT NPUUMHY HApYLIEHUS WIM ompenenser (akTopbl, KOTOpPbIE MOTYT

cImoco0CTBOBATh peajin3aluy BBIIBICHHOI'O PHCKA,

6.9.2. OmpenensroT BO3MOXKHBIE IOCIIEACTBUS, KOTOPHIE MOT'YT BO3HUKHYTh BCJICCTBHE peaTu3aIluu

TaKOI'0 PUCKa,

6.9.3. Ompenensaror pabotHukoB IIAO MockoBckas bupka, OTBETCTBEHHBIX 3a 00JacTh

BO3HHMKHOBCHHA (I)aKTOPOB pHUCKa " 3a 0051acThb HOCHG,Z[CTBHI;'I pcain3anuu pUCKa,

6.9.4. Tlo dakry peanu3anuu pucka MIPUHAUMAIOTCS PEIICHUS B OTHOIIEHUH MEp, HEOOXOAMMBIX IS

CHMIXCHUA OTACJIBbHBIX PUCKOB, OKA3BIBAIOIIUX BJIMAHUC HAa YPOBCHb INPHUHUMACMBIX ITAO

MockoBckas bupxka puckos;

6.9.5. Pa3zpabatpiBaloT ¢ paOOTHHKAMH, yKa3aHHbBIMH B MyHKTe 6.9.3, HaOop MeponmpusTHii,

HaNpaBJICHHBIX HA yCTpaHeHHEe (HaKTOPOB PHCKaA, JHOO MEpONPHUSATHI, HANpaBICHHBIX Ha
CHIDKEHHE TIOCIEACTBUN peaju3alud pucka, JUOO MEepONpHUsSTHH, HaIlpaBIECHHbIX Ha

HCKIIIOYCHHUE PUCKA,

6.9.6. CoryacoBbIBalOT C PYKOBOAUTENSIMU CTPYKTYpHbIX moapasaeneHuit [IAO Mockosckas bupxa

OTBETCTBEHHBIX M CPOKH PEAIH3ALNN YKAa3aHHBIX MEPONPUATHH;

6.9.7. JIOPUBbuHb ocymecTBisieT KOHTPOJIb 32 CPOKAMHU W XOJOM BBINTOJHEHHS Ha3HAYEHHBIX

MEpPOINPUATHH;

6.9.8. JIOPMbuHb mnpu HeoOxoauMocTu QGOPMHPYET OTUETHOCTb IO CTaTyCy BBIMOJHEHUS

6.10.

6.11.

MEpPOIPUATHH I KOJUIeTHaJIbHBIX opraHoB ynpasieHus IIAO MockoBckas bupxa.

B ciyuae peanuzanuu comyTCTBYIOIIMX PUCKOB (KOTa peain3aliis OJTHOTO COOBITHS MPUBOJIUT K
peanu3aiy HECKOJNbKMX PHUCKOB), (akTHUECKUH pa3Mep MOTepbh WMIM CHOPMUPOBAHHBIX MOJ
OKH/IaeMble TIOTEPU PE3EPBOB OTpaXKaeTcs Kak (pakT MO BCEM BHJIaM COIyTCTBYIOIUX PUCKOB C
COOTBETCTBYIOIIMM NpPHUMEYaHHEM WU JAeTaju3alueil, Kakol pHUCK SIBIICS NEPBOMCTOYHUKOM, a
KaKHe CTaJl COMYTCTBYIOIINMH.

B ciryuae BbIsIBIIEHHS BBICOKOM BEPOSITHOCTH peIM3alMU PUCKa C MOCIEAYIONM (pOopMUpPOBaHUEM
PE3EpPBOB MO O’KUAEMbIE TOTEPH, TAKHE PE3EPBBI OTPAXKAIOTCS KaK (PaKTHUECKOE 3HAUEHUE PUCK-
anmneTuTa B TOM IEPHOJE, B KOTOPOM OHHU C(OPMHpPOBAHBI, a HE HAKAIJIMBAEMBIM HTOTOM.

HakormieHHBIM HTOTOM OTOOpaKaroTCs 3HAYEHHUsS PE3EPBOB IMOJ OXKHAAEMBIC MOTEPH IO TOIY.
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6.12.

6.13.

6.14.

6.15.

6.16.

7.1.

7.2.

Memoouxa onpedenenus KOHmMpoIbLHbIX nokazamenei puck-annemuma IHAO Mockosckas bupoca

JIONOJTHUTENBHO B OTYETe (PHUKCHPYETCS CTAaTyc MO BCeM CQOPMHUPOBAHHBIM pe3epBaM IOA
OXKHUJIaeMble TOTEPH, KOTOpBIE paHee ObUIM OTpakeHbl B OTYETE O COOJIOACHUU MOPOTOBBIX
3HaYEHUI KOHTPOJBHBIX MOKa3aTellel PUCK-alIeTUTa.
ITAO MockoBckass bupxa B OTHOIICHWU PUCKOB, NMPU3HAHHBIX 3HAYUMBIMH, pa3padaThIBacT
BHYTPEHHHUE JIOKYMEHTBI, TUIAH MEPOINPHUATUN MO CHIXKCHHUIO WM HCKJIIOYEHUIO TaKUX PUCKOB
(manee - IIaH MEPONPUATHI), @ TAK)KE 00ECIIEUMBAET JOBEICHHUE IIJIaHA MEPOIIPUITUN U MOPsIIKA
€ro MCIOJIHEHHUS 10 CBEJICHUS YIIOJIHOMOUYEHHBIX opranoB ynpasienus [IAO Mockosckas bupika.
ITAO MockoBckast bupka oCyIecTBISIET peryJIsipHbIN MEPECMOTP MOKa3aTesied pucK-anmneTuTa u
UX MOPOTrOBBIX YPOBHEHN C IEPUOJUYHOCTBIO HE PEXE OJHOIO pas3a B roJl.
BHeouepeaHoii mepecMOTp OTAEIBHBIX IMOKa3aTeliel, METOJMKHA MX pacdera W/WIK MOpPOTOBBIX
ypOBHEH MoKa3aTesell BO3MOXKEH B CIEIYIOIINX CIIyqasX:

— TpU BO3HUKHOBEHUU OOBEKTHBHBIX MPHUUYMH HAPYIICHHUS IOKa3aTelsl PUCK-alIeTHTa,

HampuMep, Py U3MEHEHUH PHIHOYHBIX YCIOBUI;
— 1pu BHeceHuu usmeHenuil B Crtpareruto paszputus [IAO MockoBckas bupxka w/unm
koMmnanuit ['pynnel unu B CTpaTeruio yrnpaBieHUs PUCKaMU;

— 1o pexomeHanuu wieHoB HabmonarensHoro coseta [IAO MockoBsckas bupixka.
IIpu ouenke 3(pGEKTUBHOCTH YNpaBICHHUS PHUCKAMH MPOBOAUTCS aHAIN3 PE3yJbTaTUBHOCTH
JESTEIbHOCTH IO BBISBICHUIO CIIyyae peain3allii PUCKOB, YCTPAHEHHWIO HApYyLIEHUH U (WIn)
OCYIIECTBJICHUIO UHBIX MEPOIIPUSATUN B paMKaX CHUKEHUS ITUX PUCKOB WM UX UCKIIOYCHUSI.
[Topsmox KOHTpOJIA 3a COONIOJEHHUEM MOPSAKA BBIABICHUS HAPYIICHUNA OTPaAaHUYEHUN PHUCKOB

BKJIFOYACT HE3aBUCHUMBIC ITIPOBCPKU CBA ¢ NEpUOANYIHOCTD HE PCIKC, UEM pa3 B TpHU IoJa.

MoOHMTOPHHT COOIIOCHUSA PUCK-ANIIETUTA U OTYETHOCTH ['pynnbI

Kaxxnas koMmnanus ['pynmel ycTaHaBIMBAET CBOM ITOPOTOBBIE TOKA3ATEIN PUCK-ANIIETUTA, KOTOPBIE
onobpsoTcs HaGmonaTenbHbIM COBETOM COOTBeTCTBYomIel kommanuu ['pymmel. Iloporossie
3HaueHus puck-annerurta ['pynnsl yrBepxaatorcss Habmonatensubim coetoM [TAO MockoBckas
bupxa.

Hpoueﬂypa YCTAHOBJICHUS PUCK-AIIIICTUTA prnnbl BKJIFOYACT CICAYIOIINEC STAaIlbl:

7.2.1. Wnentudukanus puCKOB, 3HAYMMbIX HA YPOBHE Ka)KIOW KOMIIAHWU B OTJIEIBHOCTU U BCEH

['pynmsr,

7.2.2. OrmpeneneHue cocTaBa M TOPOTOB IMOKAa3aTese, KOTOPbIe BOWIAYT B COCTAaB PUCK-AIIIETHUTA

['pynmsr;

7.2.3. HGKOMHOBI/II_[I/ISI IoKa3aTesei pUCK-alIIeTUuTa prnr[LI Ha OTACIIBHBIC KOMIIAaHHH B COCTAaBC

['pynmsi;
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Memoouxa onpedenenus KOHmMpoIbLHbIX nokazamenei puck-annemuma IHAO Mockosckas bupoca

7.2.4. Ormpenenenue coctaBa U MOPOrOB IMOKa3aTesiel, KOTOpble BOWIYT B COCTaB PUCK-ANIETUTA
KOMITaHUM ['pynisl B JOMOJHEHUE K JEKOMIIO3UPOBAaHHOM 4acTU PUCK-anneTuTa I pymmsl.
7.3. Cxema ackananuu uH(popmaimy o puck-anmneTuTe orpaxena B Tabmume 1.
7.4. TIAO MockoBckass bupka arperupyeT OTYETHOCTH IO PUCK-ANMMNETHTy KommaHui ['pynmbl mjis
LieJel MpeloCTaBIEHNsl YIIOJHOMOYEHHBIM opradaM ynpasieHust [TAO MockoBsckas bupika.
7.5. PerynsipHasi OTYETHOCTh O COOJIOJCHUN PUCK-AINIETHTA MpeAcTaBisercs [IpaBieHussM KoMIaHun
['pynmer — exxemecssuno, Komuccuu no ynpasienuto puckamu npu Habmronareasnom copete [TAO
MockoBckass bupxa /Komurery mo puckam Habmromarensnoro coera HKO HKI[ (AO) u

HabnrogarenbHbIM coBeTaM KOMITaHUH [ pymibl — exxeKBapTaibHO.
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Ipuio:xkenne 1

O0mmii nepeyeHb MoKa3zaresieil pUCK-aNneTUTA U METOAUKA OlpeeIeHUs] MX MOPOroBbIX U (paKTHUECKUX 3HAYEHUI.

JOCTyIIHOCTM  CHCTEeM  IPHHUMAIOTCS  BCE
IPUOCTAHOBKH  TOProB,  IPOM3OILEALIME  3a
OTYETHBIN IepHo, 3aperucTpupoBanHbix B BJICOP.

3apeructpupoBanHbix B BIICOP.

BUJI PUCKA MOKA3ZATE.TH METOJAUKA PACYETA ®AKTUYECKOI'O TTOPOTOBBIE YPOBHU
3HAUYEHUA CUT'HAJI PAHHET'O PUCK-ANIMETHUT
HNPEAYIPEXIEHUSA

ONEPAIMOHHBIA | Jlocrymuocts  cucTeM | dPaKTHYECKOe 3HAYEHHE [IOKAa3aTels JOCTYIHOCTH | CHIHAIl PaHHEro HpeXynpe;ieHusi | 3HAYCHHe PHCK-AIIIETHTA ONpenesercs Ha 6ase
PCATbHOTO BPEMEHH CHCTEM pAaCcCUHTBIBACTCS B COOTBETCTBHHM C | YCTAaHABIHBACTCS Ha 6asze | Hamxynmero cueHapus (HaGopa  COOBITHIA),

Meroaukoii  mpeacTaBieHHs ~HMHGOPMALMM O | HMCTOPHYECKHX COOBITHIA, CBSI3aHHBIX C | CBS3aHHOTO C HapyLICHHEM IOCTYIHOCTH CHCTEM

HEILITaTHBIX CHTYALHsIX. HapyIIeHHeM JOCTYIHOCTH CHCTEM | PEalbHOTO BPEMEHH B COOTBETCTBHH ¢ MeTomuKOi

B pacuer (akTHUeCKOro 3HAUCHMSI MOKA3aTens | peaabHOro BPEMCHH, | HPEACTAaBICHHUS HMHADOPMANMK O  HELITATHBIX

CHUTyalusX Ha TOPU30HTE 5 JeT (MCTOpUYIECKHUit
MUHHMYM).

COBOKYITHasi BEIMYHMHA (DPMHAHCOBBIX IMOCIEICTBUH
(IpSIMBIX ¥ MOTEHIMAIBHEIX IIOTEPH) B PE3yJIbTATe
peanu3ald  COOBITUH  ONEPALMOHHOTO  PHCKA,

OLIEHKH TMOTEHIHATIbHBIX YOBITKOB IO
COOBITHSIM, 3apETHCTPHUPOBAHHBIM B
BJICOP, B coorBercTBUM ¢ [lomuTrkoi
YIPaBJICHHS ONIEPAIIMOHHBIM PHUCKOM.

IMonnas  nmoctymHocTh | daKkTHYecKoe 3HAYEHHE TI0Ka3aTels BKIoYaeT Bce | CHrHAJA paHHero mpeaynpexieHusi | 3HaUYeHHe PHCK-aNINeTHUTAa ONpenersiercs Ha 6ase
cuctem®, npepbIBaHus B paboTe cucTeM, 00eCHEeUYMBAIOMINX | YCTaHABIMBACTCS Ha 0ase | Hamxynamero creHapus  (Habopa  coObITHiN),
00ecreunBaKOIINX HpOYHEe KIIMEHTCKUE CEPBHCHI 32 OTYETHBIH MEPUOJI, | UCTOPUYECKUX COOBITHIl, CBA3aHHBIX | CBS3aHHOTO C IIpEpBIBAHMEM B pPabOTe CHCTEM,
poyue KJIMEHTCKHE | 3apeructpupoBaHHbIX B BJICOP. npepbiBaHHeM B paboTe  cucTeM, | 00eCIeYMBAOIIMX IPOYHE KIHCHTCKHE CEPBHCHI,
CEpPBHUCHI obecreunBaOIUX MpoYyne KIMEHTCKUue | 3apeructpuposaHHoro B BIICOP.

CEpPBHCHI,  3apPETHCTPHPOBAHHBIX B

bCOP.
Iotepu B  ciyuae | DakTHYecKoe 3HAYEHHE paccUMTHIBaeTCs ucxonsd | CHrHag paHHero mnpeaynpexieHusi | 3HaYeHHe  PHCK-aNIeTHTa  yCTaHABIUBACTCS
peanu3anuu n3 dakrruyeckn 3apeructpupoBaHHbX B BJICOP | ycranaBmmBaeTcs Ha 6aze | mcxons m3 Hamxyamero cueHapus Ha 2021 r. (mpu
OIEePAIMOHHOTO PUCKA yobrrkoB!® B cootBercTBuM ¢ [IONHTHKOW | HCTOPUYECKUX YOBITKOB, | KOTOPOM KamuTajl yMEHBUIUTCS MaKCHMaJbHO B

YIOpaBICHHS  ONEPAlMOHHBIM  PHUCKOM  Kak | 3apeructpupoBanHbix B BJICOP, wu | cBsizu c BBIITATAMA JIMBHJICH/IOB) "

paccuyMThIBaeTCs KaK MaKCHMalbHOE 3HAuCHHE
MPEIIOJIATaeMOT0 YOBITKA OT PEeAM3aIHU COOBITHI
OIEPAIlMOHHOTO PHCKa, MPU KOTOPOM 3HAYCHHE
HACCOT (HOpMaTHBa JIOCTaTOYHOCTH

8 Kpurepusimu BEIGOpA CHCTEM, yIACTBYIONMINX B pacuéTe mokasatens PA «J{0CTYIIHOCTL MPOYMX KJIMEHTCKUX CEPBUCOBY SBISIIOTCSL:

1) Cucremsl, 0OecrieynBarOIMe KIMEHTCKHE CEPBUCHI, 3HAYUMBIE JUISl KIIMEHTOB-(QU3-THL /y4aCTHUKOB TOPTrOB/ SMUTECHTOB

2) Cuctembl, 0OecrieYHBarONINE KIMSHTCKUE CEPBHCHI, IPEPhIBAHNE KOTOPBIX MOXKET ITOBJIEYb 33 COOOH penyTallMOHHbIE PHCKH BCIIEICTBHE BOCTPEOOBAHHOCTH KIIMEHTaMHU-()U3-
JWMIAMH /y9acTHUKaMH TOPTOB/ SMHUTEHTaMH.

° Ipu pacueTe y4uTHIBAIUCH IOKa3aTenu pocTymHocT ans ITAO Mockosckas Bupsxa: JIuHbIX kaOuHeToB, caiita Mockosckoit Bupsku, cuctembl 310, MOEX Treasury,
Mapxkermureiic; nist HKI[-cepucos B3aunmoneiictus ¢ kimentamu (Kimpunarossiii repmunan, WEB-Kmupunr, 310, SWIFT, Knuent-knmupunr 6ank), TKC CI1®U Hasurarop, caiita
HKII; o HPJL - [Tnarexnoit cuctemsl, Penosurapuii, Be6-kadunets, SWIFT u caiit HP/I, mnst HTB — caliT u Tn4HBI KaOWHET IPU YCIOBUH, YTO HEJOCTYITHOCTh CHCTEMEI BIICUET
3a co00ii OTHYIO MPHOCTAHOBKY CEPBHCA M HEBO3MOXXHOCTD €r0 OKa3aHUs aJbTePHATUBHBIM ITyTEM.
10 Y ObiTKH, 3a)MKCHUPOBAHHbIE HA CUETAX OYXTAITEPCKOro yuera B TeKyeM nepuoje 1m0 COP, oTHOCAIMECS K MPOILIOMY OTYETHOMY MEPUOLY, YUMTHIBAETCSA B IIOKA3ATENAX PUCK-
amnmeTuTa TOTO OTYETHOrO mepuojaa, kK koropomy otHocutcs COP. Ilpm stom OtTder mpemplayIiero OTYETHOTO MepHojaa He mepeyTBepkmaercs. MHpopmanus 00 M3MEHEHHSX,
OKa3aBIIMX BIIMSHHE HA PUCK-AMIETHT MPOIIJIOr0 OTYETHOTO MEepPHOJa, BKIIOYACTCS B OTYET TEKYLIETO MEPHOAA W YTBEPIKIACTCS YIOTHOMOYECHHBIM KOJUIETHANBHBIX OPTaHOM B

TEKyIIEM OTUeTe.




Memoouxa onpedenenus KOHMpoIbLHbIX nokazamenei puck-annemuma I1AO Mockosckas bupoca

KaCcTOQUAJIbHOTO pHCKa

TIOHECEHHBIX MOTEph /CPOPMHUPOBAHHEIX PE3EPBOB
10 TOBAPHOMY PBIHKY) C HCIOJNB30BaHHEM IIEH,

peumeHus Ha6J'IIO,I[aTeJII)HOI‘O COBCTa

BHJI PHCKA MMOKA3ATETH METOAUKA PACYETA ®AKTUYECKOI'O TTOPOT'OBBLIE YPOBHH
3HAYEHUSA CUI'HAJI PAHHET O PUCK-ATINETUT
NPEAYIPEXIEHUA
OTpaXKCHHAsi Ha CYETax pPE3epBOB U YOBITKOB COOCTBEHHBIX CpPEICTB OpPraHM3aTOpa TOPTOBIIH),
OyXranTepckoro ydera. OINPEENAEMOT0 B COOTBETCTBUH C YKa3aHHEM
banka Poccunm or 18.06.2018 Ne 4824-Y «O
BEJIMYMHE W METOJHKE OIpeleleHHs HOpMaTHBa
JOCTaTOYHOCTH COOCTBEHHBIX CpeIncTB
OpraHu3aToOpa TOProBIINY, OKaxeTcs Hike 110%.
UYucno UT-unmuaenTos, | PakTHyeckoe 3HaAYeHHe pacCUMThIBaeTCs McxoAs | CHrHajl paHHero mnpeaynpesxkieHHsi | 3HaueHHe PHCK-aNIIeTHTA ompesernseTcs Ha Oase
MIPUBOIAIINAX K | u3 ¢axrudyecku 3apeructpupoBaHHblx B BJICOP | ycranaBnmBaeTcs Ha 0a3e | Hamxynamero croeHapus  (Habopa  coObITHii),
HepoctynHocTH cucteM | COP mo kareropum «Coou I1O u oGopynoBaHue», | HCTOPHYECKUX COOBITHH, | MPHUBEIIIET0 K NPHOCTAHOBKE MNPENOCTABICHUS
peaJIbHOTO BpeMEHHU IpUBEAUIMMU K IIPUOCTAHOBKE mpefocTaBieHus | 3apeructpupoBaHHblXx B BJICOP COP | yciayr knmeHTaMm, CUCTEM Ha TOPU30HTE 5 JIeT
YCIYT KJIHEHTaM. no kareropun «C6om IO wu | (ucropuyeckuii MHHHMYM) C Y4€TOM IOIpaBKU Ha
00opyI0BaHUEY, TIPUBEIIINX K | peamm3anuio  nporpammbl  Crabwimsanmst U
NPUOCTAHOBKE IPEIOCTAaBICHHS YCIYyT | HamZeKHOCTb.
KIIMeHTaM
PUCK UBb Yucno dakTHYeCKOe 3HAYEHHME PAacCUMThIBaeTCA McXxonsd | CHrHajJl paHHero mnpeaynpexkaeHusi | 3HauyeHHe PUCK-ANIeTHTA ONpeaessieTcs Ha 0ase
HecymecTBeHHbIX! UB- | u3 ¢aktuuecku 3aperucrpupoBanHeix B BJICOP | ycraHaBmuBaeTcs 3KCIEPTHO Ha 0ase | HauXy[uiero  cueHapus  (Habopa  cOOBITHIA),
HHIU/IEHTOB. COP no kareropnu «Hapymenue by, NOBIEKIINX | HCTOPHYECKUAX 3HAYEHUH | CBA3aHHOTO C HapylmIeHHeM HH(POPMAIHOHHOH
YTEUKH JaHHBIX MeHee 2% KIMCHTOB, JHOO | COOTBETCTBYIOLIETO IOKA3aTels. 0€30MacHOCTH, MOBJIEKIINX yYTEYKU JAHHBIX MCHee
COTPYJHUKOB; pEalTn30BaBIINECS aTaKu, KOTOPHIC 2% KJIMCHTOB, mbo COTPYIHUKOB;
HE TpUBENM K IPHOCTAHOBKE OKAa3bIBAGMBIX peann30BaBIINeECs] aTaKd, KOTOPbIe HE IPHBEIN K
KIIMEHTCKHX CEPBHCOB. MIPUOCTAHOBKE OKa3bIBaeMBIX KIIMEHTCKHUX
CEPBHCOB.
CTPATEI'HYE VYBenmuuenne Oromkera | MakTHyeckoe 3HaveHHe omnpeaensercs kKak | CUrHajl paHHero mnpenynpe:xaeHusi | 3HauyeHHe pHMCK-anmneTura onpezensercs
CKUI moboro U3 | OTHOIIECHHE OTKJIOHEHHUS YTBEpKICHHOTO | YCTaHABIMUBACTCS 9KCIIEpTHO | 3KcmepTHO [IpoekTHBIM o¢dHCOM COBMECTHO C
CTpaTerHYecKuxX [TpaBneHnem Oro/KeTa crparermyeckoro | IIpoektHeiM Oducom coBmectHo ¢ | @uHaHCcOBBIM Biiokom
HarpaBJIeHHI HaITpaBJICHUS] U TPOTHO3HPYEMOT0 3HAUCHUSI. ®dunancoBbM briokom
OtcraBanne 1o cpoky | dakTHdyeckoe 3HadeHHWe onpenemsiercs kak | CHrHaad paHHero mpeaynpexieHusi | 3HadyeHHe pHCK-anmeTHTa OIpeeNseTCs
peanu3anuu JT0O0r0 U3 | OTHOIICHHUE OTKJIOHEHUS YTBEPXKICHHBIX | YCTaHABINBACTCS 9KCIIEPTHO | 3KcnepTHO IIpoekTHBIM oducom
CTpPaTeTHYECKUX IIpaBnennem CPOKOB cTparermdeckoro | IIpoexkTHBIM oducoMm.
HampaBleHWH  (KpoMe | HampaBJIEeHHS M NPOTHO3HMPYEMBIX 3HAUCHHH.
CHABUTOB B CBS3H C
3aIepKKaAMHI
HU3MEHEeHUul
3aKOHOJATENILCTBA)
KACTOJUAJIb | Ilotepu B ciyuae | DakTHyeckoe 3HayeHHe: B ciydae yTpaThl | CHrHajq paHHero npeaynpexaeHusi | 3HayYeHMe PHCK-aNIeTHTAa YCTaHABIMBAIOTCA Ha
HbI1 peanm3anuu aKTHBOB  ompepemnsiercss (0e3 ydera paHee | yCTaHAaBIMBAIOTCS ~ HAa  OCHOBAaHMM | OCHOBaHWH pemeHus HaGmoparensHOro coBera

11

penyTalnoOHHBIE PUCKU M HE TPUBOIINE K HAPYIICHUIO KPUTHYHBIX OM3HEC-TIPOIIECCOB

HECYHICCTBCHHBIC I/IB-HHHH}IGHTH: WHIUACHTBI, HC OTHOCAINUECA K CYIIECTBEHHBIM W NPUBOAAIIHNEC K BpeMeHHOﬁ A€rpaganun / HEAOCTYIMTHOCTH CEPBHUCOB, HE ITOBJICKIIUEC
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Memoouxa onpedenenus KOHMpoIbLHbIX nokazamenei puck-annemuma I1AO Mockosckas bupoca

peanu3anysi KOMITaeHC PUCKOB, B LEISIX MPU3HAHUS
TaKUX PHUCKOB HMEIONIMMH BIMSHHE HAa PHCK-
ammetuT  corimacHo  OCHOBHEIM — HOAXOZaM K
YIIPaBJICHHUIO KOMIUIACHC-PUCKaMH, a HMEHHO:

1) HapymeHwus TpeboBaHumit 3aKoHOAaTeNbCTBA PO C
NpUMEHEeHHeM INTpadHBIX CaHKIMH HaJ30pPHBIMH
OpraHaMmy,

2) nony4enus npeanucanus 1Ib P® 06 ycrpaneHun
HapyIIeHUH 3aKOHOIATEIbCTBA;

3) momyueHus pekomeHmauuii LIb P® B pamkax
OCYILIECTBJICHHS] HAJ30pHOH JEATENFHOCTH 3a
COOIFOIeHIEM Bupxeit TpeboBaHu
3aKOHOJATENbCTBA, COJAEPIKAIMMX  CCBUIKM  Ha
KOHKPETHBIC ~HOPMATHBHBIC IIPABOBEIE  aKTHl B
cinydae odopmiieHuss bupxkeid MOTHBHPOBAHHOTO
CYKIEHHS 00 OIICHKE CYNIECTBYIOIINX PHCKOB.

BHJI PHCKA MMOKA3ATETH METOJAUKA PACUETA ®AKTUYECKOI'O TTOPOT'OBBLIE YPOBHH
3HAYEHUSA CUI'HAJI PAHHET' O PUCK-ATINETUT
HNPEAYNPEXIEHUSA

JIEHCTBYIOMIMX HA ATy, [I0 COCTOSHUIO Ha KOTOPYIO

(dopmMupyercst oT4eT.
KOMILTAEHC KomuuectBo  cityuaes | dakTHyeckoe 3HaYeHHue: paccuuteiBactcs | CHrHajl paHHero npeaynpe:xiaeHusi | 3HayYeHMe  PHCK-allleTUTA  PacCUUTBIBACTCS
(PETYJIAATOPH | peaim3anid KOMIUIACHC | KOJHYECTBO COOBITHA 3a OTYCTHBIM MEPHOMA, B | PACCUHUTHIBACTCS 3KCIEPTHO COBMECTHO | 3KCHEPTHO COBMECTHO co Ciry:k00if BHYTpPEHHETO
bIN) PUCK"Y? (peryssITopHOTO) COOTBETCTBUH C KPHUTEPUAMH CyInecTBeHHOCTH | co Ciry:k00if BHYTPEHHET0 KOHTPOJIS M | KOHTpoJs H JlemapTaMeHTOM II0 BHYTPEHHEMY

pucka®d MOCIEACTBUM, K KOTOPBIM MOXET MNpHBeCTH | /lemapTaMeHTOM 1O  BHYTPEHHEMY | KOHTPOJIIO M KOMIUIACHCY.

KOHTPOJIIO ¥ KOMIIJIACHCY .

[Totepu B cilydae
peaM3anuy KOMILIaeHC
(perynsTopHOTro)
puckal4

PakTHUYECKOE 3HAYCHHE: cymma BBITIIIATHI
JCHCKHBIX CPEACTB MO PCIICHUIO HaA30PHBIX
OpraHoB 3a OTYCTHBIN nepruoa.

CHMrHaja paHHero mnpexynpexIeHust
PacCUUTBHIBAETCS IKCIIEPTHO COBMECTHO
co Cmyx00if BHyTPEHHETO KOHTPOJS U
JlenapraMeHTOM 10  BHYTPEHHEMY
KOHTPOITFO ¥ KOMILIACHCY.

3HayeHHe  PUCK-ANNETHTA  PACCUUTHIBACTCS
9KCHepTHO coBMecTHO co Ciyx00ii BHyTpeHHEro
KOHTpOJsI ¥ JlemapTaMeHTOM 10 BHYTPEHHEMY
KOHTpOJIIO U KOMIUTaeHCY. PaccunThIBaeTcsi cymMma
BBIIUIAT ~ JICHEKHBIX CPEACTB IO  PELICHHIO
HaJI30pPHBIX OPraHOB 3a MPOIISAININA OTYETHBII
TIEPUO UCXOAS U3 MAKCHMAJIBHOTO pa3Mepa CyMMBI
mrpada u C momymeHneM mrpadoB B KOJTHIECTBE
He 6oJee 3 (B 3aBHCHMOCTH OT 00JIaCTH KOMIUIACHC-
pHcKa).

12 B cuny cnenuukM KOMIUIAEHC-pHMCKAa TapaMeTphl PUCK-AINETHTa YCTAHABJIMBAIOTCSA MO OONACTAM KOMIUIAEHC: JIMIEH3Upyemas jestensHocTh, 110JI/®T, FATCA/CRS,
NPOTUBOAEHCTBUE NHCANTYy U MaHHITYJIMPOBAHMUIO, STHKA/KOHMIMKT HHTEpPEcOB. [Ipy 3TOM BBIAEIAIOTCS 30HBI C HYJIEBOIM TOJIEPAHTHOCTBIO K PUCKY: CAHKIIMH M KOPPYIILIHSL.

13 B cooTBETCTBYY ¢ KPUTEPHAMH CYIIECTBEHHOCTH TIOCIIEICTBHIA, K KOTOPBIM MOKET MPMBECTH PEATM3AINS KOMILIAEHC PUCKOB, B IIEISX NPU3HAHUS TAKMX PUCKOB HMEIOIIUMU
BIIMSTHUE HA PUCK-ATIIETHT.

1 B cooTtBeTcTBHH C KPUTCPUAMHU CYHICCTBECHHOCTHU HOCHeHCTBHﬁ, K KOTOPBIM MOKET NPUBECTHU pEaIN3alvsd KOMIUIACHC PUCKOB, B HEIAX MPU3HAHUA TaAKUX PHUCKOB HMCIOUIMMU
BJIMSIHUEC HA PUCK-AIIICTHUT.
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BHJI PHCKA MMOKA3ATETH METOAUKA PACYETA ®AKTUYECKOI'O TTOPOT'OBBLIE YPOBHH
3HAYEHUSA CUI'HAJI PAHHET' O PUCK-ATINETUT
HNPEAYNPEXIEHUSA

IPABOBOW [lorepu B  ciyuae | DakTHYeckoe 3HAYeHHe pacCcUUThIBaeTcs Kak | CHMrHaja paHHero mnpeaynpe:aeHusi | 3HaYeHHe  PUCK-ANNeETHTAa  PACCUUTHIBAETCS
peanu3anuy MPaBOBOTO | CyMMa MCKOBBIX TPeOOBAaHHMHU MO MCKaM, IPHUHATHIM | PACCUUTHIBAETCS SKCIEPTHO COBMECTHO | 3KCIEPTHO COBMECTHO ® Jupexropom
pucka CyJaMd K IPOM3BOACTBY 3a IPOLICAIINM mepuon, | ¢ Jupexropom IOpunuueckoro | FOpunuueckoro nenapraMmenra.

OLICHMBAEMBIX ~ C  BBICOKOM  BEpOSTHOCTBIO | JleMapTaMEHTa.
HETaTUBHOTO MCXO/a CyneOHOro pa3OoHpaTenbCeTBa,

M BBIUIAT JEHEXKHBIX CPEACTB II0 PEHICHHIO

Cy1eOHBIX OPTaHOB.

HAJIOT'OBBI [lorepu B ciyuae | DakTHYecKoe 3HAYEHHME pacCUUTHIBaeTcsS Ucxols | CHrHaja paHHero mnpeaynpe:aeHusi | 3HaYeHHe  PUCK-aNNeTHTa  PACCUUTHIBAETCS
peanu3anuy HaTorOBOrO | M3 CyMMBI BhICTaBieHHBIX neHn oT ®HC PO MB, | paccuutbiBaeTcs COBMECTHO ¢ | coBMecTHO ¢ JIMPEKTOPOM MO HaJOr000JI0KEHUIO
pucka HKII, HP u cymmer mrpadoB HP/l. Cymma | JlupektopoM 1o Hanoroobmoxenur | bioka dunaHCOB.

HelouMKU B PA He BKIItO4aeTcs.. bnoka dunancos.

PEIIYTAIUOH | Bemneck HeratuBHbIX | DakTH4yeckoe  3HaueHMe  omperernsercss B | CHTHaJ paHHero mnpeaynpexIeHus | 3HaueHHE PHCK-aNNETUTA pPacCUMTBHIBaeTCA Kak

HBIA nyonukammii o ITAO | coorBercTBHM ¢ I[TOMUTHKOW YIpaBICHHS PHCKOM | PAaCCUMTHIBAETCS SKCIIEPTHO COBMECTHO | MAaKCHMAaJbHOE HACTOPUYECKOE OTKJIOHCHHE
MockoBckasi bupka B | moTepu AE€TOBOM permyTarliH. ¢ JlemapTaMeHTOM IO KOMMYHHUKALUSAM. | (BCIUIECK) HETaTUBHBIX Iy OJTUKAIII oT
cMu® PaccunteiBaeTCs OTKJIOHEHHWE 3a MPEIbLAYIIHI MPEBITYIIEr0 OTYCTHOTO 3HAYEHHUS HA TOPU30HTE 5

OTYETHBI NEepHOA B OONBIIYID CTOPOHY JOIH JIeT.
HeraTuBHBIX myOunnkaruid B CMU ¢ npeBslmeHneM
6osee ueM Ha 70% cpemHEero 3HAUCHHS KOJIUICCTBA
My OJIMKAIUH 32 MPEIBLTYIIHA TOI.
Otrok cymecTBytommx | DakTuyeckoe 3HAYeHHe pacCUMThIBaeTcs Kak | CHrHaja paHHero mnpeaynpesxaeHusi | 3HauYeHHe PUCK-aNNeTHTA PACCUUTHIBACTCS Kak
KITHEHTOB, kak | monst kimmeHntoB w3 TOIT 500, koTopele HE | pacCUMTHIBAaeTCs Kak yBEIHUYCHHE oMM | yBenmdeHue moiu kmmeHtoB u3 TOII 500, kotopsie
CJe/ICTBUE COBEPIIVIIN HHU OJHOM CHENKU 3a aHanm3upyemblii | kmueHtoB m3 TOIl 500, xoTopple HEe | HE  COBEPIIMIM HH  OJHOW  CHENKH 34
PpENyTaMOHHOrO pucka | nmepuoa'® B obmeM o6beMe KIMEHTOB BHMpKHM B | COBEPIUMIM HU ONHOH CHENKHM 33 | aHAIU3UPyeMBIH Tepuo.T B CpaBHCHUH
CPaBHEHMHU C aHAIOTUYHBIM 3HAYEHHEM MPONLIOTO | aHANM3UPYEMBIit eproa'® B cpaBHEHNH | aHAJIOTMYHBIM 3HAYEHHEM MPOILIONO OTYETHOTO
OTYETHOTO Ieproa (Mecsiir) AQHAJIOTMYHBIM 3HA4YeHUWEM Ipouuioro | mepuoja (Mmecaun) Ha %, YCTaHaBIUBaeMbIH
OTYETHOro nepuoja (Mecsl) Ha %, | OTAENbHBIM pelleHueM HalOmromaTenbHOro coseTa
YCTaHaBIMBaeMbIi otaenbHbIM | [TAO MockoBckas bupika B paMkax yCTaHOBJICHUS
pemernem HaOiromarenbHOro coBeTa | 3HAUEHHN pUCK-amIeTHTa o TIpUYHHE
ITAO MockoBckass bupka B pamkax | pemyTanHOHHOTO pHUCKa
YCTaHOBJICHUS 3HAYECHUH pUCK-
anreTHTa M0 MPUYUHE PEIyTAIIHOHHOTO
pHucKa
KOMMEPYEC HenoBeimonuenue dakTHyecKoe 3HAYEeHHe nokazatenss | CHrHaJl paHHero mnpeaynpe:xaeHusi | 3HayeHHMe  PUCK-aNNEeTHTAa  PACCUUTHIBACTCS
Kl/lﬁ Ij1aHa mo ((He}lOBbIl’[OJ’IHCHHe IU1aHa 110 KOMHUCCHOHHOMY TIoKa3aTeirs ((HCHOBBIHOHHBHHC Ij1aHa OKCIEPTHO Ha 63.36 CTaTUCTUKH II0 BBIABJICHHBIM
JIOXOJly» PaBHO OTPHULATENbHONW pasHHIEC MEXKAY | IO KOMHCCHOHHOMY JOXOAY» PaBHO | pasHHLAM  MEXKIYy  aKTYaJbHbIM  IIPOTHO30M

15 PaccumnthiBaeTCs OTKIOHEHNE 3HAYEHUS 3 TEKYIMH KBAPTAll B CPABHEHUH C MAKCHMAJILHBIM U3 CPEJHUX 3HAYEHHUH 3a Mpeby e 4 KBapTajia Ha TOPH30HTE 3 JIET

16 Ecii Ha IIPOTSKEHUU MpeablAyIuX 12 MecsleB y JaHHBIX KJIMEHTOB HaOJI0/agach HENPEphIBHAS aKTUBHOCTH (T.€. B KaXIOM Mecslle (PUKCHPOBAJIUCh clieKu). B pacuere He
YYUTBIBACTCS IPyMIa KIMEHTOB € AMNU30ANYECKIMH, HO OYSHb KPYITHBIMHU OIIEpaIlisIMH (HaIIpuMep, pa3oBO€ yJacTHe B ONEPAIHIX BRIKyIa/pa3MeIIeHus ), a TAKKE OTTOK KIIMEHTOB B
CBSA3U C OT3bIBOM JIMLIEH3UH
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BHJI PHCKA MMOKA3ATETH METOJAUKA PACUETA ®AKTUYECKOI'O MTOPOTOBBIE YPOBHH
3HAYEHUSA CUI'HAJI PAHHET' O PUCK-ATINETUT
HNPEAYNPEXIEHUSA
KOMHCCHOHHOMY (baxTuueckum 3HaYEeHHEM TOJOBOTO | OTPHLATEIBHOM pasHHLe MEXIy | TOJOBOrO KOMHCCHOHHOTO JOXOJa MO JaHHBIM
JIOXOIY KOMHCCHOHHOTO Joxoza o JAHHBIM | aKTyaJbHBIM  [POTHO30M  TOJOBOTO | YIPABIEHUYECKOH  OTYETHOCTH U  IUIAHOBBIM
VIPABICHYECKON OTYETHOCTH 3a KBapTal ¥ | KOMHCCHOHHOTO J0XOJa IO JaHHBIM | 3HaY€HHEM TOJIOBOTO KOMHCCHOHHOTO JOXOJa Ha
IUTAHOBBIM 3HAYEHHEM KOMHUCCHOHHOTO JOXOJa 32 | YIpPaBICHYCCKON OTYETHOCTH U | TOpU3OHTE 3 JET.
aHAJIOTMYHBIA KBapTall. TUIAHOBBIM 3HaYCHUEM TOJIOBOTO
KOMMCCHOHHOTO JOXOJa.
Henossimonnenue dakTHYeCKOE 3HaYeHue nokazarenss | CUrHajq paHHero mnpeaynpe:aeHusi | 3HaYeHHMe  PUCK-ANNeTHTAa  PACCUUTHIBAETCS
wiaHa 1o uucroMmy | «HemoBeimonHeHne IU1aHa o yrcTOMy | mokaszarensi «HenoBbIONHEHHE IUTaHA | AKCIEPTHO Ha 0a3e CTATUCTUKU IO BBISBICHHBIM
MIPOLICHTHOMY JOXOIY MPOIIEHTHOMY JOXOLy» PaBHO OTPHLATEIbHOM | MO YHCTOMY MPOLEHTHOMY JAOXOAYy» | PasHHMIAM  MEXIYy  akTyaJbHbIM  IIPOTHO30M
pasHuIe MEXAY (paKTHUCCKHM 3HAYCHUEM YUCTOTO | PAaBHO OTPHIATEIBHOW pasHHIE MEXIY | TOJO0BOTO YHCTOTO MPOLEHTHOTO J0XO0/1a IO JaHHBIM
MPOIICHTHOTO JOXO/a TI0 JAHHBIM yNPABICHYCCKOW | aKTyaJdbHBIM  IPOTHO30M  TOJOBOTO | YNPABICHYCCKOW  OTYCTHOCTH W IUIAHOBBIM
OTUETHOCTH 3a KBapTaJl W IUIAHOBBIM 3HAYEHHEM | YUCTOTO IMPOLEHTHOTO JOXOJa IO | 3HAUY€HHMEM YUCTOro IMPOLEHTHOIO J0XoJa Ha
YUCTOTO MPOLIEHTHOTO J0XO0Jla 3a AaHAJIOTMYHBIA | JaHHBIM YIPABJICHUECKOW OTYETHOCTH U | TOPU30HTE 3 JIET.
KBapTal. IUTAHOBBIM 3HaYeHHEM TOJJOBOTO
YUCTOTO MPOLIEHTHOTO JOXO0/A.

KPEJIATHBINA PesepBrr nox | dakTuyeckoe 3HAYeHHe paccuuThiBaeTcsi B | CHrHaJ paHHero mnpeaynpexaeHusi | 3HaYeHUe PHUCK-ANNEeTUTA pPACCUUTHIBAIOTCS Ha
OXXKU/IaeMbIe KPEAWTHBIE | COOTBETCTBHU C METOAOJIOTHEH, YCTAHOBICHHOW B: | PacCUUTHIBAIOTCS Ha OCHOBAaHHH | OCHOBAHHH IPOTHO3HOTO 0O0BeMa  MmOpTQems
NOTepH 1O LEeHHbIM | —I[lonoxennn «O  mopsake  (GOPMHPOBaHHUS | IPOTHO3HOTO obbeMa nmopTdenst | MEHHBIX Oymar, MakCHMaJbHBIX 3HaueHWd PD u
Oymaram OIICHOYHBIX  pPE3EepPBOB  IOA  OXHIAeMble | LEHHBIX Oymar, MakcuManbHbIX | LGD, cooTrBercTByromux pedtunry BB-, a Taxke ¢

kpeautabie yobiTkn B HKO HKII (AO) (B mensx | 3HauYeHUH PD u LGD, | yueroM cTpeccoBoii OIICHKH Makpo-(akTopa.
MC®O 9)» COOTBETCTBYIOIIMX pedTuHry BB, a
—Ionoxeuuun o Ilomoxenue «O IOpsIIKE TAKXKE€ C Yy4YE€TOM CTpeCCOBOﬁ OLICHKH
(hOopMHpOBaHHS  OIICHOYHBIX  PE3EPBOB  MOJ Makpo-(hakTopa.
OKHJaeMble  KPEIHWTHBIE  YOBITKH IMTAO
MockoBckast bupxa (B remsix MCPO 9)»
PezepBot mon | dPakTHYecKoe 3HAYeHMe paccunThiBaeTcs B | CHrHaJ paHHero mnpeaynpexaeHdss | 3HayeHHe PHCK-ANNeTHTA PACCUUTHIBAIOTCS Ha
OXKU/IaeMble KPEAUTHBIE | COOTBETCTBHU C METOAOJIOTHEH, YCTAHOBICHHOM B: | PacCYUTHIBAIOTCS Ha OCHOBAaHWM | OCHOBAaHHHM MAaKCHMaJbHBIX HAOJIONaeMbIX Ha
norepu 1o mpouuM | —[lonoxkennn «O  mopsake  (GOPMUPOBaHMs | MAKCHMAIbHBIX — HAOMIOJAEMBIX  HA | UCTOPUHM 00BEMOB, MAKCUMANbHBIX 3HaueHuil PD u
aKTHUBaM (IeOMTOpCKas OIEHOYHBIX  PE3EPBOB  MOJ  OXKHMIaeMble | UCTOpUM  00beMOB, MakcuManbHeIX | LGD, cooTsercTByromux peiitunry BB-, a Takxe ¢
3a8JI0JDKEHHOCTh,  K/C, kpenutabie yobiTkn B HKO HKIT (AO) (B mensix | 3HaueHHUH PD u LGD, | yueroM CTpeccoBOii OIICHKH Makpo-(akTopa.
MBK, nenosutsr) MC®O 9)» COOTBETCTBYIOIMX peiituary BB, a
—Ilonoxxennn o Ilomoxxkerne «O mopsake | TAKKE C yUETOM CTPECCOBOH OLIEHKU
(GOPMHPOBAHHSA ONEHOYHBIX pE3epBOB T0f | MaKpo-(akTopa.
OKUJaeMBbIE KpEIUTHBIC YOBITKH TTAO
MockoBckast bupixka (B ueiasix MCPO 9)»
PBIHOYHBIN VaR 99% 10D | ddakTHyeckoe 3HaYeHHWe paccunThiBaeTcss ¢ | CHrHaJd paHHero mpeaynpe:xaeHusi | 3HaUYeHHe PHUCK-aNNeTHTAa YCTAHABIMBACTCA Ha

TOProBoro moptdens —
KOPIIOpaTHBHBIE OymMaru

nomotibio MeTpukd VAR 99% na 10-mHEBHOM
TOPHU30HTE OIIEHKH PHCKA MO BHIOOPKE MEPEOICHKH
moprdenst  KOPIOPAaTUBHBIX  ILEHHBIX  OyMar,
MepeoIeHKa PacCUUTHIBACTCSI Ha OCHOBE
HCTOPHYECKUX M3MEHEHHH MPOLEHTHBIX CTABOK HA

YCTaHaBIMBAeTCA Kak Mokas3arenb VaR
10D, paccuuTaHHBIA U1 IPOrHO3HOTO
oObeMa TOpTQens MEeHHBIX Oymar c
MaKCHMaJIbHO JIOCTYTIHOM UL

OCHOBE TIOTepH IO MOPT(eENto IEeHHBIX Oymar B
CIIEHAPHUH €IMHO-MOMEHTHOT'O JIBUKEHHUS
noxomgHoctd Oymar Ha 200-550 6.m. Ha cpoke ot 1
10 3 5eT (B 3aBUCHMOCTH OT CPOYHOCTH W BAJIFOTHI
HOMUHAJA).
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Memoouxa onpedenenus KOHMpoIbLHbIX nokazamenei puck-annemuma I1AO Mockosckas bupoca

BHJI PHCKA MMOKA3ATETH METOAUKA PACYETA ®AKTUYECKOI'O TTOPOT'OBBLIE YPOBHH
3HAYEHUSA CUI'HAJI PAHHET O PUCK-ATINETUT
NPEAYIPEXIEHUA

OCHOBE TIOCTIETHUX JOCTYITHBIX JaHHBIX, | BIOXKCHUH Iropanuei ¢ noGasnenueM | J[BmwxkeHue coorBercTByeT creHaputo OIIC crpecce-
JIONIOJIHEHHBIX JAHHBIMHU CTPECCOBOTO MEPHOA. MepHo/ia MOBBIIEHHOH BoMaTHIbHOCTH. | TectupoBaHust HKI{

VaR 99% 10D | dakTnyeckoe 3HaAYeHHe PACCUUTHIBACTCS C 3HayeHHe PHCK-aNNeTUTA YCTaHABIMBACTCA Ha

ToproBoro moptdens — | nomompio Merpukn VAR 99% na 10-mHeBHOM OCHOBE IIOTEph IO NOPT(ENo IEeHHBIX OyMmar B

CyBepeHHBbIe Oymaru TOPU30HTE OLIEHKH PHCKA II0 BBIOOPKE IEPEOICHKI CICHAapUM  €IUHO  MOMEHTHOIO  JIBHXKEHHS
nopTdens CyBepeHHbIX LIEHHBIX OyMar, epeoLeHKa noxoxHoctd Oymar Ha 200-550 6.m. Ha cpoke ot 1
paccuuThIBa€TCd Ha  OCHOBE  HCTOPHYECKHX 10 3 neT (B 3aBUCHMOCTH OT CPOUYHOCTH U BaIIFOTHI
U3MEHEHUH TPOIEHTHBIX CTaBOK HAa OCHOBE HOMHHAIIA).
MOCIEIHUX MAOCTYHHBIX JAHHBIX, JOMOIHEHHBIX Hemxenne cootBercTByeT ciieHapuio OIIC crpecc-
JIaHHBIMH CTPECCOBOTO NEPHOJA. tectrpoBanus HKI{

VaR 99% 10D | ddakTHyeckoe 3HaYeHHe paccuuThiBacTcss ¢ | CHrHaJd paHHero mnpeaynpe:xaeHusi | 3HaUYeHHe PHCK-aNNeTHTa ONpeaeisieTcs Ha

BAJIFOTHOTO pPUCKa nomouibto MeTpuku VAR 99% na 10-gHeBHOM | [lokazatens VaR 10D, paccuutannbiii | ocHoBe mokaszarenst VaR 10D, paccuutaHHBI Ha
TOPU30HTE OLIEHKU PHCKA II0 BHIOOPKE NEPEOIeHKH | Ha OCHOBE MaKCUMaJBHBIX | OCHOBE MAaKCUMAalIbHO BO3MOXKHBIX  00BEMOB
OTKPBITOM  BAJIIOTHOMW  IO3WIMH, IEPEOlcHKa | HAOMI0JaeMbIX Ha HCTOPHH OOBEMOB | OTKPBITOM  BATIOTHOW  IO3UIUH C  yYETOM
paccCUuThIBA€TCI HAa  OCHOBE  HCTOPHYECKHX | OTKPHITON BAMOTHOH MO3ULHUH C yYETOM | NMOTEHIMAIBHOTO  POCTa  Kypca  BallOTBI U
HU3MEHEHUH KypCcOB HHOCTPAHHOM BAIIFOTHI K PyOIII0. | MOTEHIMAIBHOTO POCTa Kypca BAIOTEI M | MOBBIIICHUS BOJIATHIIBHOCTH KyPCOB

MOBBIIICHNUS BOJATHIBHOCTH KYPCOB.
MOKA3ATEJM C HYJEBOU TOJEPAHTHOCTHIO
PUCK UB Yucno cymecTBEHHBIX VB-nHIMIeHTHI, TOBJIEKIINE YTEUKU TaHHBIX Ooiiee 2% KIMEHTOB MO0 COTpyAHHKOB KoMmaHuy; pearn3oBaBIIecs aTaku, KOTOPbHIE MPUBEIH K
Wb-nHIuIeHTOB, IIPUOCTAHOBKE OKA3bIBAEGMBIX KIMEHTCKHX CEPBHCOB, HHI[HICHTHI B OTHOIICHWH AAHHBIX TyBCTBHTEIBHBIX MEPCOH, MOBIEKIINE PEIyTaluOHHbIE
MOBJIEKIINX PHCKH.

peTyTanuOHHbIE PHCKI
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