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O6wunin 06 bEM pbiHKa 1

OCHOBHbIE OAKTbI

PbIHOK Nnpon3BoOAHbIX d)I/IHaHCOBbIX MHCTPYMEHTOB CTa6I/IJ'II/I3VIpOBaJ'ICF|Z

TPAH py6. pacnpeaeneHne no NpoRyKTam e HeOGaHKOBCKM (peanbHbll) CEKTOP NPUOOPEN MHOCTPaHHYKO BantoTy
3KB. , B CPOYHbIX CAeNKax Ha pekopaHyto cymmy 57 mnpg gonnapos CLUA 3kB.,
(nokasaHbl notional amounts caenok) . N
55 B TO BPeMs Kak 6aHKOBCKUI CEKTOP NPUOBPEN B CPOUHbIX CAENKAX MHOC-
TPaHHYI0 BantoTy y Hepe3naeHToB B 06béme 100 mnpa pgonnapos CLUA
3KB. (cTpaHuya 2);
Mpou. e OOBEMbBI HOBbIX OMepaunin cnerka pPacTyT, MUHUMYMbl MPONAEHbI, HO
20 6a3uCHble Ha ¢oHe 06bEMOB, KOTOPbIE OblfIM HA PbIHKE PaHblle, 3STOT POCT BbIMNA-
aKTUBDI ANT KaK HE3HAUNTEeNbHOE OTKIOHEHME (CTpaHuLbl 6—7).
(ocTanbHble, “C"CUT AOnQBBEM CAENOK KYMAW/NPOOAMM BANKOTbI B ONEPALIMAX
15 WH. BanioTa, 7 NOW C HEBAHKOBCKMM CEKTOPOM
pyo6nn) 100 M
-100
10 WH.
AJIIOTA ~200
BAN 300 Mokynka BantoTbl 3a pyoni® -254
5 "C"“LUT Aon- OBbEM COENOK KYMIN/MPOOAXM BAKOTbI B OMEPALINAX
e MNOW C HEPE3UAEHTAMM
PYBNU O
-100
0 -200
TpeboBaHuA Ob6s3aTenbcTBa -300.
-400 Mokynka BantoTbl 3a py6nu
=00 470
M Pe3naeHTbl HepesnaeHTbl -600
O61BbEMbI CieNnoK Kyniv/nofau BantoTel B onepayusx MO 2012 2013 2014 2015 2016

oLieHeHbl Ha OCHOBe Moaenein, paspaboTaHHbix BSC.
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Tpe6oBaHus O6A3aTenbcTBa
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Tpe6oBaHus O6A3aTenbcTBa
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Tpe6oBaHuns
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Tpe6oBaHuns
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OBbEM HOBbIX CIENOK NV (wn. Baniota) (7)
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O KOMINAHUW

OO0 «busHec Cucrembl KoHcanT» NnpegocTaBnaeT MHGOPMALMOHHbIE N KOHCY/bTa-
LIMOHHbIE YCIYTY B CieAyowmx obnacTax:

® aHanuTuKa noptdenen 3aéMNKOB — GU3NYECKNX NTNL, Ha OCHOBE COOCTBEHHOM
IT-pa3paboTkm Roll Rate Analytic System®;

® aHanu3 KoprnopaTUBHbIX 3aEMLLUNKOB 1 NOCTPOEHNE CKOPUHTOBbIX KapT Af1A Kop-
NOPATUBHbIX KIINEHTOB;

e meToposnorus, aBTomatusauma n peannsauyma MCOO 9;

® PUCK-MEHEKMEHT;

e peanusauyus TpeboBaHui bazenbckoro kKommuteTa no 6aHKOBCKOMY HaA30pY;

® ynpasneHue akTuBamm 1 naccnsamm (ALM);

® CTAaTUCTUYECKNIN aHaNN3 KINEHTCKNX JaHHbIX.

Mpo6bHbin goctyn K Roll Rate Analytic System® n noanucka Ha paccbinky nHopma-
LIMOHHO-aHaNUTUYECKNX MaTepuranoB NPeaoCTaBaAlnTCA No 3anpocy.

B HacToAwWwee BpemAa KoMNaHnA pa3pabaTbiBaeT CUCTEMY aHANIUTUKN OaH-
KOBCKOW CUCTEMDI. Flpocvuvl HanpaBnATb NPEIOKEHUA MO PA3BUTUIO 3TON
CUCTEMbI 1 MOXKefaHua No GopmaTam 1 coaepaHuno oTYETOB. Mbl 065-

3aTesNibHO NX peannsyem ana Bac.

HacToswwmit JOKYMEHT CO3AaH UCKIOYMTENbHO B MHAOPMALIMOHHDIX LIENsAX U He ABNAETCA MPe/JIOKEHNeM WM PeKoMeHIaLMedi 0 Kymne Wn MPoAaKe LieHHbIX Gymar, yyactuv B TOi Wil MHoiA
TOProBoii CTpaternu, TpeboBaHueM Ui NPeanoxKeHnemM 06 opraHu3aLuy GU3HEC-NPOLECca NPUHATA PeLweHnii onpeaenéHHbIM 06pa3om 1 Np. HacToALMIA JOKYMEHT He 0TpaXaeT cuTyauuio,
GM3HEC-NPOLIECCHI M LIENN KOHKPETHDIX ML W He ABNAETCA peKOMeHALMeit K NPUHATIIO ONPeenéHHbIX pelenuii. lpu NoAroToBKe JOKYMeHTa UCMoNb30BANACh TONBKO AAHHblE U3 My6anYHbIX
ICTOUHUKOB MH(OPMALWK, @ TaKKe Pe3yNbTaTbl 06paboTky STUX AaHHbIX. HecMOTpA Ha To, uTo Npy 0T60pe 1 06paboTKe STUX JAHHBIX NPUNOXKEHBI 3HAUUTENbHbIE YCUANA K TOMY, YT0BbI pe3ynb-
TaTbl 6biY NOAYYEHbI CO BCeii BO3MOXHOI CTENeHbH0 TOYHOCTU 1 aKKYPaTHOCTH, @ UCXOHbIE aHHble GPaniich U3 UCTOUHUKOB, ABNAIOLMXCA, 110 MHeHMI0 KoMNaHuK, 3a01yuBalolMmu JoBepHs,
B NPUBEAEHHDIX Pe3yNbTaTax BO3MOXHbI OLUMOKM. Bee pewwieHus, npuHuMaemble IMLaMu, UCNoNb3yHLLMMI HACTOALLYI0 AOKYMEHT, MPUHIMAIOTCA MU Ha CBOIA CTPaX U PHUCK.



