Nudopmauusa o npuanMmaeMbix AO «I'YTA-BAHK>» (aanee - baHk) puckax,
npoueaypax ux oueHKM, ynpaBiieHUss pUCKaMM U KanuTasioM Mo COCTOAHUIO
Ha 01.07.2021

Paspen 1. UHcdopmMauma O CTPYKType cO6CTBEeHHbIX cpeacTs (KanuTtasa)

NHdopMaums o CTpykType Cob6CTBEHHbIX cpeacTB (kanutana) baHka npeactaBneHa B pasaenax 1
n 5 ¢opmbl otyeTHocTM N2 0409808 «OT4yeT 06 YpoBHE AOCTAaTOMHOCTU Kanutana Ansl NOKPbITUS PUCKOB
(nybnukyemast ¢opma)» (mnanee — dopma 0409808), ycTtaHoBneHHolM YkasaHueM baHka Poccum ot
13.12.2018 N24927-Y «O nepeuHe, hopMax 1 Nopsake COCTaB/EHUS U NPeACTaBieHnst GopM OTYETHOCTU
KpeAUTHbIX OopraHusaumii B LleHTpanbHbit 6aHk Poccuiickoin ®enepaunn» (ganee - YkasaHue baHka
Poccun N24927-Y), packpbiBaeMoit BaHkoM B cocTaBe ¢hopM rofioBoi (NMPOMEXYTOYHOMN) ByXranTepckon
(dbmHaHcoBoM) oTyeTHOCTM Ha 01.04.2021 1 01.07.2021.

Hwxe B Tabnvue 1.1 npeagctasneHa nHdopmauus o pesynbTaTtax conocTaBneHus AaHHbIX OpMbl
otyeTHoCcTM Ne 0409806 «Byxrantepckuin 6anaHc (nybnvkyemas oopma)y», yCTaHOBNEHHON YKasaHuem
BaHka Poccum Ned4927-Y, aBnsowmxca UCTOYHMKaMU s cocTaBneHus pasgena 1 otyeta o6 yposHe
AOCTaTOYHOCTY KanuTana, ¢ anemMeHTamm cobCTBeHHbIX cpeacTB (kanvuTtana):

Ta6bnuua 1.1

ConocraBneHue AAHHbIX 6yxranTepCKoro 6ancha, ABAOWNXCA NCTOYHUKaMN ONna COCTaBNIEHUA pa3aena
1 oTyeTa 06 ypoBHE AOCTAaTOYHOCTU KanuTasa, C 3/IeMEHTaMN COBCTBEHHbIX cpeacTB (kanutana) Ha

01.07.2021:
Homep Bbyxrantepckuii 6anaHc OTyeT 06 ypoBHe AOCTAaTOYHOCTM KanuTana (pa3gen 1
c¢opmbl 0409808)
HanmeHoBaHue cTaTbu Homep | [laHHble Ha | HaumeHoBaHue nokasatenst | Homep [aHHble Ha
CTPOKM | OTYETHYIO CTPOKM | OTYETHYIO AaTy,
Aaty, TbiC. ThiC. py6.
pyb.
1 2 3 4 5 6 7
1 «CpepncrBa akUMOHEPOB 24,26 |2 628 000 | X X X
(Y4acTHMKOB)», «IMUCCUOHHBI
[oxoa», BCEro,
B TOM ymucne:
1.1 |oTHeceHHble B 6a30BbIi KanuTan X 2 628 000 | «YcTaBHbIN KanuTan u 1
3MMUCCUOHHBIV 10X0f, BCETO, 2 628 000
B TOM uucne
cchopMUpPOBaHHbIN:»
1.2 | oTHeceHHble B 406aBOYHbIN X 0 «MNHCTpyMeHTbI 106aBOYHOMO 31 2 628 000
Kanutan KanuTtana u 3MUCCUOHHBIN
[oxog, Knaccmduumpyemble
KaK Kanutan»
1.3 | OTHeCeHHble B AOMOSTHUTESNbHBIN X 0 «NHCTpYyMEHTbI 46 0
KanuTan [OOMONIHUTENbHOMO KanuTana u
3MUCCUOHHBIV A0XO0»
2 «Cpencrea KpeanTHbIX 15, 16 | 3 496 998 X X X
opraHuzaumin», «Cpeacrtsa
K/IMEHTOB, HE SIBNSIOLLUMXCS
KpPeauTHbIMM OpraHn3aumnsaMm»,
BCEro,




B TOM Yucne:

2.1 | cybopavHMpOBaHHbIE KPeauTbl, X 0 «MHCcTpyMeHTbl Ao6aBOYHOro 32
OTHeCeHHble B 06aBOYHBIN KanuTana u SMUCCUOHHBIN
KanuTan aoxoa, Knaccuduumpyemble

Kak obszaTenncrea»

2.2 | cybopaMHNpPOBaHHbIE KPeanTh, X X «UHCTPYMEHTbI 46
OTHECEHHbIE B AOMNONHUTESNbHBIN [OMNOSTHUTENBHOrO KanuTana u
KanuTan 3MWUCCMOHHBIN JOX0A», BCEro

2.2.1 X 0 U3 HUX: CybopaAVHMPOBAHHbIE X

KpeauTbl
3 «OCHOBHbIE CpeacTBa, 10 162 066 |X X
HemaTepwuasbHble aKTUBbI U
MaTtepuasbHble 3anacbl», BCero,
B TOM umucne:

3.1 | HeMaTepuanbHble aKTuBbI, X 0 X X
yMeHbLatowwme 6a30Bbli kKanuTan
BCEro, U3 HuX:

3.1.1 | penoas penytauus (ryasun) 3a X 0 «[lenosas penyTtauns 8
BbIYETOM OT/IOXKEHHbIX HasIoroBbIX (ryoswn) 3a BblHETOM
obsizaTenbcTs (cTpoka 5.1 OT/IOXKEHHBIX HAI0roBbIX
HacTosLei Tabnumubl) obsazatenbcTe» (cTpoka 5.1

HacTosLeln Tabnuubl)

3.1.2 | vHble HeMaTepuasbHble aKTUBbI X «HemaTepuanbHble aKTVBbI 9
(KpoMe AenoBov penyTauun) 3a (kpoMe aenoBoW penyTaumu u
BbIYETOM OT/IOXKEHHbIX HasIoroBbIX CyMM npaB Mo 06Cy>XMBaHuo
obszaTtenbcTs (CTpoka 5.2 MMOTEYHBIX KpeauToB) 3a
HacTosLeN Tabnuubl) BbIYETOM OT/IOXKEHHbBIX

HanoroBbIx 0653aTenLCTB»
(cTpoka 5.2 HacTosiLien
Tabnuupl)

3.2 | HemaTepuanbHble aKTUBbI, X 0 «HemaTepuanbHble akTuebl», | 41.1.
yMeHbLaowwme A06aBOYHBbIN noanexawyme nosTanHoMy
KanuTan UCKITOYEHNIO

4 «OTNOXEHHbIN HANOroBbIN aKTUB, 9 0 X X
BCero,
B TOM umncne:

4.1 | OTNOXEHHbIE HANOroBble aKTUBbI, X 0 «OTNOXeHHble Hanorosble 10
3aBucsLWMe OT byayluei npubsinm aKTMBbI, 3aBUCALLME OT

6yayLien npubbinm»

4.2 | OTNIOXKEHHbIE HANOroBble aKTUBSI, X 0 «OTNOXEHHbIE HANOroBble 21
He 3aBucslme oT Byayuien aKTMBbI, He 3aBucawwme oT
npubbIIn 6yayLuien npubbinn»

5 «OTNOXEHHbIE HANoroBble 20 0 X X
obs3aTenbCcTBa», BCEro,
U3 HUX:

5.1 |yMeHbLWaoWwwme AenoBsyto X 0 X X
penyTaumio (cTpoka 3.1.1
HacToALEeN TabnuLpbl)

5.2 | yMeHbLaoLWue nHble X 0 X X

HeMaTepuasnbHble akTuBbl (CTpoKa
3.1.2 HacTosiLwen Tabnuubl)




6 «CobcTBeHHbIe akumn (aonu), 25 0 X X
BbIKYM/IEHHbIE Y aKLMOHEPOB
(yyacTHuKOB)», BCEro,
B TOM uucne:

6.1 | yMeHblUIatoLWMe 6a30BbIN KanuTan X 0 «Bno)eHus B cO6CTBEHHbIE 16

akumm (ponm)»

6.2 |yMeHblualoWwme 106aBOYHBIN X 0 «BnoxeHus B cCOGCTBEHHbIE 37,
KanuTan WHCTPYMEHTbI 06aBOYHOro 41.1.2

KanuTana», «CcobCTBeHHbIe
akuwm (ponm),
npuobpeTeHHbIe
(BbIKYN/IEHHbIE) Y
aKUMOHEpPOB (Y4aCTHMKOB)»,
noanexatyne nostanHomy
UCKJTIOYEHUIO

6.3 | yMeHbLUaloLWme AONOSTHUTEbHbIN X 0 «BnoxeHus B cO6CTBEHHbIE 52

Kanutan WHCTPYMEHTbI

[OMOSTHUTENBHOrO KanuTana»

7 «CpeacTtea B KpeanUTHbIX 3,5 | 5178682 |X X

opraHmsaumax», «4ucras ccyaHas 6,7

3a[0/DKEHHOCTb», «4ucTble

BMOXEHWUS B LieHHble Bymaru u

Apyrne bvHaHCoBble aKTUBbI,

UMeroLwmecs B HanMummn ans

npoaaxm», «4nucTole BOXEHNS B

LeHHble bymaru, yaep>xmeaemble Ao

rnorawieHuns», BCero,

B TOM umncne:

7.1 HeCyLeCTBEHHbIE BNOXEHNS B X 0 «HecyLlecTBeHHbIe BNOXeHUs 18
6a30Bblii KanuTan GUHAHCOBbIX B MHCTPYMEHTbI 6a30B0ro
opraHvsaumm Kanutana GuHaHCOBbIX

opraHusauuin»

7.2 | CyLLECTBEHHbIE BIOXEHNS B X «CyLleCcTBEeHHbIE BIOXEHNS B 19
6a30BblIli kanuTan GpUHaHCOBbIX MHCTpyMeHTbl 6230BOro
opraHvsaumm KanuTtana GuHaHCOBbIX

opraHusaumn»

7.3 | HECYLLECTBEHHbIE B/IOXEHUS B X «HecyLecTBeHHbIEe BOXEHUS 39
[06aBOYHbIN KanuTan GrHaHCOBbIX B MHCTPYMEHTbI 406aBOYHOrO
opraHvsaumm KanuTana GuHaHCOBbIX

opraHusauuin»

7.4 | cywwecTBeHHbIE BIOXEHMUS B X 0 «CyLLeCTBeHHble BTOXEHUS B 40
[06aBOYHbIN KanuTan GrHaHCOBbIX WHCTPYMeHTbl 406aBOYHOMO
opraHvaumm Kanutana (GuHaHCOBbIX

opraHusauuin»

7.5 HECYLLLEeCTBEHHbIE B/IOXEHWS B X 0 «HecyLecTBeHHbIEe BOXEHUS 54
[OMOMHUTENbHDBIN KanuTan B MHCTPYMEHTBI
(p1HaHCOBbIX OpraHM3auuii [OOMNOMHUTENBHOMO Kanutana

(UHAHCOBBIX OpraHM3aLmnin»
7.6 | CylleCcTBEHHbIE BNOXEHUS B X 0 «CyLLeCcTBEHHbIE BITOXEHUS B 55

[OMNOTHUTENbHBIN KanuTan
(bMHaHCOBbIX OpraHu3auui

WHCTPYMEHTHI
[OMNOMHATENBHOrO KanuTasna
(bMHaHCOBBIX OpraHu3aumii»




ConocraBneHune aaHHbIX 6yxrantepckoro 6anaHca, SBASOWMXCS UCTOYHMKAMM AN COCTaBeHns pasaena
1 oTyeTa 06 ypoBHE AOCTAaTOYHOCTU KanuTana, C 31eMeHTaMn COBCTBEHHbIX CpeacTB (KanvTana) Ha

01.04.2021:
Homep ByxranTtepckui 6anaHc Otyet 06 ypoBHe gocTaToyHOCTM KanuTana (pasaen 1
dopmbl 0409808)
HanmeHoBaHwue cTtaTbu Homep | JaHHble Ha | HauMmeHoBaHue nokasatens | Homep | [laHHble Ha
CTPOKW | OTYETHYIO CTPOKM | OTYETHYIO AaTy,
farty, TbiC. ThiC. pyb6.
pyb.
1 2 3 4 5 6 7
1 «CpepcTBa akUMoHepoB 24,26 | 2628 000 (X X X
(y4acTHMKOB)», «IMUCCUOHHBI
Joxog», BCero,
B TOM uucne:
1.1 | oTHeceHHble B 6a30BbIM KanuTasn X 2 628 000 | «YCTaBHbI/ KanuTan u 1 2 628 000
3MUCCHMOHHBIV A0X0/1, BCEro,
B TOM umncne
chopMMPOBaHHBINA:»
1.2 | oTHeceHHble B 406aBOYHbIN X 0 «MHCTpyMeHTbI 106aBOYHOMO 31 2 628 000
KanuTan KanuTana 1 3MUCCUMOHHBIV
noxog, Knaccuduumpyemble
KaK Kkanutan»
1.3 | OTHeceHHble B AOMOHUTESbHbIV X 0 «UHCTPYMEHTbI 46 0
KanuTan [OMNOSHUTENBHOrO KanuTana u
3MMUCCUOHHBIN AoX0a»
2 «CpeacTea KpeauTHbIX 15,16 | 2113489 |X X X
opraHuzaumin», «CpeacTtsa
K/IMEHTOB, HE SBMSIOLMXCS
KpPeaWTHbIMW OpraHn3aumsaMm»,
BCero,
B TOM uucre:
2.1 | cybopavMHMpoBaHHbIE KPeanThI, X 15 000 «MHCTpyMeHTbI 106aBOYHOMO 32 0
OTHECEHHbIE B 106aBOYHbIN KanuTana 1 3MUCCUMOHHBI
Kanutan [oxog, Knaccmduumpyemble
Kak obs3aTenncrea»
2.2 | cybopanHUPOBaHHbIE KpeauThl, X X «MHCTpyMeHTI 46 86 085
OTHECEHHbIE B JOMOMHUTENbHbIN [OMNOMHUTENBHOrO KanuTana u
Kanutan 3MMUCCUOHHBIV 10X0A», BCErO
2.2.1 X 0 U3 HUX: CybopAMHUPOBaHHbIE X 15 000
KpeauTbl
3 «OCHOBHbIE CpeacTBsa, 10 178171 |X X X
HeMaTepuasibHble aKTUBbI U
MaTepuanbHbIe 3anachl», BCEro,
B TOM umncne:
3.1 | HeMaTepuanbHble aKTuBbI, X 24143 |X X X
yMeHblUatoLme 6a30Bblii kKanuTan
BCEro, M3 HuX:
3.1.1 | penosas penyTtauwus (ryaswn) 3a X 0 «[lenosas penytaums 8 0

BbIYETOM OT/IOXKEHHbIX HANIOroBbIX
obsazatenbcTB (cTpoka 5.1

(ryaswn) 3a BbIYETOM
OT/IOXKEHHBIX HaNOroBbIX




HacTosLei Tabnuubl)

obsazatenbcTs» (cTpoka 5.1
HacTosILLEN Tabnuubl)

3.1.2 | vHble HeMaTepuasbHble aKTUBbI X 24 143 | «HemaTtepuasnbHble akTuBbI 9 24 143
(KpoMe AenoBov penyTauun) 3a (KpoMe AenoBow penyTaumu u
BbIYETOM OT/IOXKEHHbIX HasIoroBbIX CYMM npaB Mo 06Cy>XMBaHuo
obs3atenbcTB (CTpoka 5.2 UMOTEYHbIX KpeauToB) 3a
HacTosLei Tabnuubl) BbIYETOM OT/IOXKEHHbIX
HanoroBbIx 0653aTenbCTB»
(cTpoka 5.2 HacTosiLen
Tabnuubl)
4 «OTNOXEHHbIN HANOroBbIN aKTUB», 9 0 X X X
BCero,
B TOM umncne:
4.1 | OTNOXEHHbIE HANOroBbIE aKTMBbI, X 0 «OTNOXEHHbIE Hanorosble 10 0
3aBucsILLMeE OT byayLuein npubbinm aKTMBbI, 3aBUCALLME OT
6yayuieit npubblIn»
4.2 | OTNIOXEHHbIE HANOroBble akTUBbI, X 0 «OTNOXeHHble Hanorosble 21 0
He 3aBucsLme oT Byayuiei aKTMBbI, He 3aBucawwme oT
npunbbinn 6yayLiein npubbinu»
5 «OTNOXEHHbIE HANOroBble 20 0 X X X
obsa3aTenbCcTBa», BCEro,
N3 HUX:
5.1 |yMeHbLliaoWwme AenoByto X 0 X X 0
penytaumio (cTpoka 3.1.1
HacTosILeN Tabnuubl)
5.2 |yMeHbWwawowWwme nHble X 0 X X 0
HemaTepuasbHble akTuBbl (CTpOKa
3.1.2 HacToswe Tabnuubl)
6 «CobcTBeHHble akuuu (gonu), 25 0 X X X
BbIKYM/IEHHbIE Y aKLMOHEPOB
(yyacTHuKOB)», BCEro,
B TOM uucre:
6.1 |yMeHblialowme 6a30BbIi KanuTan X 0 «BnoxeHus B coO6CTBEHHbIE 16 0
akumm (ponm)»
6.2 |yMeHblualowme A06aBOYHBIN X 0 «BnoxeHus B cO6CTBEHHbIE 37, 0
Kanutan WHCTPYMEeHTbl 406aBOYHOMO 41.1.2
KanuTana», «CobCTBeHHble
akumm (ponu),
npuobpeTeHHble
(BbIKyNnnEHHbIE) Y
aKLUMOHepPOB (y4aCTHMKOB)»,
noanexawyme nosaTanHoMy
UCKITIOYEHUIO
6.3 | yMeHbLUAOLWME AONOSTHATESbHbIN X 0 «Bno)eHust B CO6CTBEHHbIE 52 0
KanuTan WHCTPYMEHTbI
[OMNOJSTHUTE/ILHOIO KanuTtana»
7 «CpeacTtea B KpeanUTHbIX 3,5 12749350 | X X X
opraHusaumax», «4ucras ccyaHas 6,7

3310/DKEHHOCTb», «HunCTble
B/IOXXEHUS B LIEHHbIE ByMaru u
apyrve h1HaHCoBble aKTUBbI,
VMEIOLMECS B HANWMYUU ANs
NPOAaXmM», «YUCTble BNOXKEHUS B




LieHHble 6yMaru, yaep>XuBaeMole 4o
noralieHuns», BCero,
B TOM ymucne:
7.1 HeCyLeCTBEHHbIE BNOXEHNS B «HecyLecTBeHHbIe BNOXeEHUS 18 0
6a30Bbli KanuTan GUHAHCOBbLIX B MHCTPYMeHTHI 6a30B0ro
opraHvsaumm Kanutana GuHaHCOBbIX
opraHusaumin»
7.2 | CyLLEeCTBEHHbIE B/IOXEHNS B «CyLLeCcTBEeHHbIE B/IOXEHNS B 19 0
6a30BbIi kKanuTan GUHAHCOBbLIX WHCTPYMeHTbI 6a30B0ro
opraHusaumm Kanutana (GuHaHCOBbIX
opraHusaumin»
7.3 | HecywecTBeHHble BNOXEHNS B «HecyLecTBeHHbIe BNOXeEHUS 39 0
[106aBOYHbIN KanuTan hUHaHCOBbIX B MHCTPYMEHTbI A06aBOYHOIO
opraHusaumm Kanutana (GuHaHCOBbIX
opraHusaumin»
7.4 | cyleCcTBeHHbIE BIOXXEHUS B «CyLLeCTBEeHHble BTOXEHUS B 40 0
[1106aBOYHbIN KanuTan hVMHaHCOBbIX WHCTPYMEHTbI 406aBOYHOro
opraHvsaumm Kanutana GuHaHCOBbIX
opraHusaumn»
7.5 | HecywwecTBEeHHbIE BNOXEHUS B «HecyLecTBeHHbIE BNOXEHUS 54 0
JIOMNOSTHUTESbHBIN KanuTan B MHCTPYMEHTbI
(1HAHCOBLIX OpraHM3aumi NOMONHUTENBHOMO KanuTana
(PMHAHCOBBIX OpraHu3aLuin»
7.6 | CyllecTBeHHbIE BIOXXEHMUS B «CyLLeCTBeHHble BIOXEHUS B 55 0
JOMNONTHUTESbHBIN KanuTan WHCTPYMEHTbI
(p1HaAHCOBbIX OpraHM3aUuii OOMONHUTENBHOMO KanuTana
(MHAHCOBBIX OpraHu3aLuin»

HOpMaTuBax,

B oTtuyeTHoM nepuoge BaHk BbIMOMHSAN TpeboBaHWs K kanuTany. CBeaeHus O hakTUyeckux

3HaYeHnsX HOpMaTMBOB AOCTAaTOYMHOCTM COBCTBEHHbIX cpeacTB (kanuTtana) baHka Ha 01.07.2021 w Ha
01.04.2021 npusegeHbl B rpadax 5 n 6 otyetHocTn no ¢opme N2 0409813 «CBepeHust 06 oba3aTenbHbIX
rnokasatene ((PUHAHCOBOrO pbl4ara M  HOpMaTuBe
(ny6bnukyemas ¢opma) (aanee - popma 0409813), ycTaHoBNEHHOMN YkasaHueM baHka Poccum N24927-Y.

KPaTKOCPOYHON  NIUKBUAHOCTU»

NHdopMaums 0 akTUUeCKUX U HOPMATUBHBLIX 3HAYeHUsX A0CTaTOYMHOCTM 6a30BOro Kanutana,

cobcTBeHHbIX cpeacTB (kanuTana) baHka Ha 01.07.2021 n Ha 01.04.2021 npeacraBneHa B Tabnuue:

Tabnuua 1.2
Mo coctosiHmio Ha 01.07.2021 Mo coctosiHmio Ha 01.04.2021
MNokazaTtenb ®akTnyeckoe HopmaTueHoe ®akTnyeckoe HopmaTneHoe
3HayeHne, % 3Ha4yeHne, % 3HayeHne, % 3Ha4eHne, %
basoBblit kanutan, H1.1. 80.690 4.5 60.275 4.5
OcHoBHol kanuTtan, H1.2 80.690 6.0 60.275 6.0
CobcTBeHHbIE  CpeacTBa 82.251 8.0 61.229 8.0
(kanuTan), H1.0

CooTHOLWeHe OCHOBHOMO kanuTana baHka w cobcTBeHHbIX cpeactB (kanuTtana) baHka

npeacTtaBneHo HUXe:

Ta6bnuua 1.3
ThiC. pyb.
MokasaTtenb Mo coctosiHmo Ha 01.07.2021 Mo coctosiHmio Ha 01.04.2021
OcCHOBHOW KanuTan, ThiC.py6. 3120690 3119220
CobcTBEHHbIE  CpeacTBa (kanuTan), 3224617 3 205 305
ThiC.py6.
COoOTHOLWIEHME OCHOBHOMO KanuTana u 96.8 97.3

cobCTBEHHbIX cpeacTB (kanuTana), %




Pacuer cobcTBeHHbIX cpeacTB (kanuTtana) baHka, BkovawoWwMin  3neMeHTbl  6a30BoOro,
[OMOSMIHMTENbHOr0 M A06aBOYHOrO Kanutana OCyWecCTB/SeTCS B COOTBETCTBUM C  TpeboBaHMsSMU
MonoxeHuns baHka Poccun ot 04.07.2018 N2646-I1 «O MeToamke onpepeneHns BenMumnHbl COBCTBEHHbIX
cpencTs (kanuTana) KpeauTHbIX opraHusaumnin («basenb II1»)».

MNHHOBAUMOHHbIE, CNOXHbIE MW TMOPUAHBIE WHCTPYMEHTbI B CTPYKTYpe COBCTBEHHbIX CpeacTB
(kanuTane) baHka OTCyTCTBYIOT.

NHdopMaums o ccyHOM U NMPUPABHEHHOM K HEN 33[I0/IKEHHOCTM, @ UMEHHO pacrpeaesieHue rno
TMNAM KOHTPAreHToB (topuanyeckue nuua, guanyeckne nvua, KpeamTHbIE OpraHu3aumm) NpeacTaBieHa B
noapasaene 3.3 «CcyaHas M NpuUpaBHEHHAs K Hel 33[10/HKEHHOCTb» [losiCHUTENBHOW WMHGOpMaUmMM K
6yxrantepckoi (dbuHaHcoBol) oTyeTHOCTM AO «YTA-BAHK» 3a 2 kBapTtan 2021 roaa, pasMeLleHHOW Ha
caiite www.gutabank.ru

Paspen 2. UHdopmaums 0 cucTteme ynpaB/ieHUsi pUCKaMm

2.1 OpraHu3auusi CUCTEMbl YNpaBJIEHU PpUCKaMU U onpegenieHne TpeboBaHMW K
Kanutany

NHdopmaums 06 0CHOBHbIX NoKasaTensix AesTenbHOCT baHka npeacTaBneHa B pasaena 1 ¢hopmbl
0409813, ycTtaHoBneHHON YkasaHueM BaHka Poccum N24927-Y, packpbiBaemol B coctaBe (popM rofoBoi
(NpoMexyTouHOI) 6yxrantepckoi (hMHaHCOBOM) OTYETHOCTMY.

CyLLecTBEHHbIX M3MEHEHWIN 3HAYEHWUI OCHOBHBIX MoKa3laTenen AesaTenbHoCTM baHka B OTYETHOM
nepuoge He 6b110.

AO «I'YTA-BAHK» siBnsieTcst 6aHKOM C YHMBEPCabHOW JIMLEH3UEN, HE BXOAMT B COCTaB 6aHKOBCKOM
rpynnbl, W, COOTBETCTBEHHO, HE SBMSETCS TOMIOBHOW OpraHusauueid 6aHKOBCKOM rpynnbl. Pacyet
rnokasaTesieil, yka3aHHbIX B cTpokax 21 — 38 pasgena 1 ¢dopmbl 0409813, ocyulecTBnsieTcss 6aHKOM B
COOTBETCTBUM C MOPSAKOM, NPeAyCMOTPEHHbIM UHCTpyKumMeln BaHka Poccum ot 29.11.2019 N2199-U «0O6
obs3aTenbHbIX HOpPMaTMBaxX W HagbaBkax K HOpMaTvBaM [AOCTAaTOYHOCTM kanuTana 6aHkoB C
YHVBEpCanbHON nuueHsunein» (aanee — MHcTpykummn banka Poccum N2199-U).

Ta6bnuua 2.1

NHdopmauns o TpeboBaHusx (06s3aTenbCTBax), B3BELEHHbIX MO YPOBHIO pUCKa, U O MUHUMAsbHOM
pa3Mmepe KanuTtana, HeobxoANUMOM ANs NOKPbLITUS PUCKOB

TbIC. pyb.
Homep HanmeHoBaHWe nokasartens TpeboBaHus (0bs3aTenscTea), MUHUManbHBbIN
B3BELLUEHHbIE M0 YPOBHIO pUCKa pa3mep kanuTana,
Heob6xoauMbIN Ans
MOKPbITUS PUCKOB
JaHHbIE Ha JaHHbIE Ha [aHHblE Ha
01.07.2021 01.04.2021 01.07.2021
1 2 3 4 5
1 [KpeauTHbIii puck (3a UCKOYEHEM 1581 391 1911 652 126 511
KpeauTHOrO pUcKa KOHTpareHTa), BCero,
B TOM ymncne:
2 |Npy NpUMEHEHWN CTaHAAPTU3MPOBAHHOIO 1581 391 1911 652 126 511
noaxopa
3  |npu npumeHeHnn 6a3osoro MNBP 0 He MPUMEHUMO He NpUMEHMMO
4  |npu NpUMEHEHNM NOAXOAa Ha OCHOBE 0 He NPUMEHNMO He NPUMEHUMO
B3BELUMBaHWA NO YPOBHIO pyUcKa Mo
TpeboBaHuAM Mo cneunanm3vpoBaHHOMY
KpeauTOBaHWUIO U BNOXEHUSM B 0NN y4acTus
(MBP)
5 npv npvMeHeHnn npoasuHyToro MNBP He NPUMEHUMO He MPUMEHUMO He NpUMEHMMO
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KpeauTHbIN pUCK KOHTpAreHTa, BCEro,
B TOM yucrnie:

Npy NPUMEHEHUM CTaHAAPTU3POBAHHOMO
nozxoaa

NpY NPUMEHEHNN MEeTOAA, OCHOBAHHOMO Ha
BHYTPEHHMX MOAEeNsX

npu NpUMEHEHUN NHbIX NOAXOA0B

HE NPpUMEHNMO

HE NpUMEHNnMOo

HE NpUMEHNMO

10

PycK M3MeHEHMs CTOMMOCTM KpeaUTHbIX
TpeboBaHUi B pe3ynbTaTe YXYALIeHNs
KpeaWTHOro KayecTBa KOHTpareHTa no
BHEOGUPYXeBbIM caenkam MNoU

11

HBecTMUMK B foNEBbIE LieHHble Bymaru
(akumm, nav B NaeBbIX MHBECTULMOHHbIX
boHAax) v AONM y4acTus B YCTaBHOM KanuTane
OpUANYECKMX UL, HE BXOASILUME B TOProBbIi
nopTdens, Npy NPUMEHEHUN YNPOLLEHHOIO
noaxoAa Ha OCHOBE B3BELUVBaHMSA MO YPOBHIO
pucka B MNBP

12

BnoxeHusi B akuMm, Nau MHBECTULIMOHHBIX U
MHbIX (DOHZOB - CKBO3HOM MOAXO0A,

13

BnoxxeHuns B akunu, nan MHBECTULMOHHBIX U1
NHbIX (bOH,El,OB - MaHZaTHbIN noaxoa

14

BnoXxeHns B akLuum, Nanm MHBECTULIMOHHBIX U
MHbIX (DOH/IOB - PE3ePBHbI NOAXOA

15

Puck pacyetoB

HE NPpUMEHNMO

HE NpUMEHNMOo

HE NpUMEHNMO

16

PUCK cekblopuTM3aLmm (3a UCKIIIOYEHUEM PUCKA
CEKbIOPUTM3aLMM TOProBOro nopTdens), BCero,
B TOM umcrne:

17

npu npumeHeHun NBP, ocHoBaHHOro Ha
penTUHrax

He NpUMEeHnMo

He npuMeHnMo

He NpuMeHnMo

18

NP1 NpUMEHEHWM NOAX0AA Ha OCHOBE
PENTUHIOB KpeaUTHbLIX PEMTUHIOBBIX areHTCTB,
BK/110Yas MOAXO/, OCHOBaHHbIV Ha BHYTPEHHUX
oLieHKax

He NpUMEeHnMo

He npuMeHnMo

He NpuMeHnMo

19

NpV NMPUMEHEHNN CTaHAAPTU31POBAHHOMO
noaxoaa

20

PbIHOYHBIV PUCK, BCETO,
B TOM yuCne:

1 050 230

2 062 640

84 018

21

Npv NPUMEHEHUM CTaHAAPTU31POBAHHOMO
noaxoaa

1 050 230

2 062 640

84 018

22

NpY NPUMEHEHUN METOAA, OCHOBAHHOMO Ha
BHYTPEHHVX MOAENSX

He NpUMEHNMO

He NnpuMeHnMo

He NpUuMeHnMo

23

KoppekTupoBka kanuTana B CBsI3u C
NepeBoAOM LIEHHbIX ByMar U3 TOproBoro
noptdens B HETOProBbIvi NOpTheEsb

HE NpUMEHNMO

He NnpuMeHnMo

He NpUuMeHnMo

24

OnepaumoHHbIN pUcK

1 288 886

1239271

103 111

25

IAKTVBBI (TpeboBaHMs) HMXKe nopora
CYLLLECTBEHHOCTM ANS BblueTa M3 CO6CTBEHHbIX
CpeacTB (KanuTana), B3BeLUEeHHbIE C
kosddurumeHTom 250 NnpoueHToB

26

MUHUManbHLIA pa3Mep KOPPEKTUPOBKM Ha
NpeaenbHbIN pasMep CHUXKEHUS KPEAUTHOIO U
onepauroHHOro pucka npuv npuMeHeHuu MNBP n
NpOABUHYTOro (YCOBEPLUEHCTBOBAHHOIO)
noaxoaa

HE NpUMEHNMO

HE NpUMEeHnMo

HE NpUMEHNMO

27

MToro

(cymma ctpok 1 + 6 + 10
+ 15+ 16 + 20 + 23 +

11

+11+
24 + 25 + 26)

12+13+ 14

3920 507

5213 563

313 641




[Ons ueneit hopMmMpoBaHus rpadbl 5 Tabnmupl 2.1. «MUHMMANbHBIN pa3Mep KanuTana, Heo6XoaAMMbIN
[ANS NOKPbITUS PUCKOB>» UCMOSb3YETCS 3HaYeHNe A0CTaTOYHOCTM KanuTana B pa3mepe 8% B COOTBETCTBUM
¢ WHcTpykumen baHka Poccumn N2199-U,

Paspen 3. ConoctaBsieHMe AaHHbIX rogoBoi 6yxrantepckoi ((hpMHaAHCOBOI) OTYETHOCTHU
BaHka M AaHHbIX OTYETHOCTHU, NnpeacTaBnsieMoii baHkoM B BaHk Poccum B Lensix Hag3opa

Mog 06p6MeHeHHbIMI/I akKThBaMu NOHNMAKTCA aKTUBbI, NpenocTaBJ/ieHHblE B Ka4eCTBe 3ariora
unn obecneyeHusi, B TOM Yncne npun coBepLueHnn COENOK No yCTynke npas TpeGOBaHMﬂ.

Tabnuua 3.3
CeeneHusa obpemeHeHHbIX 1 HeobpeMeHeHHbIx akTueax Ha 01.07.2021
ThIC. py6.
Homep HanmeHoBaHWe nokasaTens BanaHcoBas cToMMocTb BanaHcoBasi cToMMOCTb
obpeMeHeHHbIX aKTMBOB HeobpeMeHeHHbIX aKTMBOB
BCEro B TOM YmuCe no BCEro B TOM 4ucne
ob6s3aTenbCTBaM NpUroAHbIX ANns
nepen baHkoM npeaocTaBeHmns
Poccum B Ka4yecTBe
obecneyeHus

baHky Poccun

1 2 3 4 5 6
1 Bcero akTnBosB, 31 468 0 6956 119 1831 653
B TOM uucne:
2 JoneBble LUeHHble bymaru, Bcero, 0 0
B TOM Yyucne:
2.1 KpeaUTHbIX OpraHn3aLmi 0 0 0 0
2.2 IOpUANYECKMX NULL, HE SIBNSHOLLMXCS 0 0

KpeanTHbIMU OpraHn3aunamun

3 [onrosble LeHHbIe Bymaru, Bcero, 31486 0 954 338 954 338
B TOM YuCne:
3.1 KpeauTHbIX OpraHu3aLinii, BCero, 0 0 1 058 671 1 058 671
B TOM YuCne:
3.1.1 UMEIOLLIUX PENTUHIU [ONITOCPOYHOM 0 0 1 058 671 1 058 671
KpeanTocnocobHoCTH
3.1.2 HE UMEtOLMX PENTUHIOB 0 0 0

[0oNnrocpoy HoW er,ClMTOCﬂOCO6HOCTVI

3.2 IOpPUAMYECKUX NNLL, HE ABNAIOLLMXCS 0 0

700 438 700 438
KpeaUTHbIMU OpraH13aLusiMm1, BCero,
B TOM YuCre:
3.2.1 UMEIOLLIMX PEUTUHIN JONTOCPOYHOM 0 0 700 438 700 438
KpeanTocnocobHoCTH




3.2.2 HEe UMEetoLUMX pPeNTUHIOB 0 0 0 0
[OITOCPOYHON KPeaUToCnoco6HOCTH
4 CpeacTBa Ha KOppeCnoHAEHTCKUX cyeTax B 0 0 646 315 646 315
KpeauTHbIX OpraHn3aumnsx
5 Mex6aHKOBCKMe KpeanThl (Aeno3unTbl) 0 0 231 000 231 000
6 Ccyabl, NpeaoCTaBneHHbIE IOPUANYECKUM 0 570 374 0
MuUaM, He SBASIOWMMCS KpeaUTHbIMK
opraHusaumsMm
7 Ccyabl, NpegocTaBneHHble QU3NYECKUM 0 0 82 879 0
nmuam
8 OcHoOBHble cpeacTea 0 0 167 970 0
9 MNpoune aKkTuBbI 0 0 14 152 0
CeepeHuns 06 0b6peMeHeHHbIX U HeobpeMeHeHHbIX akTMBax Ha 01.04.2021
ThiC. py6.
Homep HavnmMeHoBaHuWe nokasatens banaHcoBas cToMMOCTb banaHcoBas CTOMMOCTb
obpeMeHEeHHbIX akTUBOB HeobpeMeHeHHbIX aKTMBOB
BCEro B TOM 4ymucne no Bcero B TOM yucne
obs3aTenbcTBam NPUroaHbIX AN
nepes baHkoMm npeaocTaseHns
Poccuu B KayecTse
obecneyeHuns
baHky Poccum
1 2 3 4 5 6
1 Bcero akTnBoB, 31519 0 5536 200 3 034 840
B TOM umncne:
2 [loNeBble LEHHbIE Bymaru, BCero, 0 0 0 0
B TOM umncne:
2.1 KpeaUTHbIX OpraHn3aLmit 0 0 0 0
2.2 IopuanMYECKUX Nnu, He 0 0 0 0
ABNAIOLWMXCA KPeANTHBIMU
opraHusaumsMmn
3 [ONroBble LieHHbIE ByMary, 31519 0 1826 781 1 826 781
BCero,
B TOM umncne:
3.1 KpeauTHbIX OpraHv3auui, BCero, 0 0 1058 671 1058 671
B TOM umncne:
3.1.1 UMEIOLLIMX PENTUHIU 0 0 1058 671 1058 671
[LONroCpOYHOM
KpeanTocnocobHoCTH
3.1.2 HEe UMetoLLMX peNTUHIOB 0 0 0 0
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LLONrocpoYHoM
KpeanMToCcrnocobHOCTH

3.2

IOpUANYECKMX NUL, He 0 0
ABNAIOLWMXCA KPEANTHBIMU
opraHusaumsiMi, BCEro,

B TOM YmnCne:

700 438

700 438

3.2.1

UMEIOLLMX PENTUHIU 0 0
[LONrOCpOYHOM
KpeauTocnoco6HOCTH

700 438

700 438

3.2.2

HEe UMetoLLMX peNTUHIOB 0 0
[0/ITOCPOYHOM
KpeamuTocnoco6HOCTH

Cpeactea Ha KOppeCcnoHAEHTCKUX 0 0
cyeTax B KpeauTHbIX OpraHu3aumnsx

977 059

977 059

Mexx6aHKOBCKME KpeauTsl 0 0
(nenosuthbl)

231 000

231 000

Ccyabl, NnpenocTaBneHHbIe 0 0
IOPUANYECKUM NNLLAM, He
ABNAOLWMMCS KpeAUTHLIMU
opraHusaumsMm

570 374

Ccyabl, NpeaocTaBneHHble 0 0
pusmyecknum nuuam

82 879

OcHoOBHble cpeacTea 0 0

184 075

Mpoune akTmBbI 0 0

15 805

banaHcoBasi CTOMMOCTb O6peMeHEHHbIX n HEOGpGMEHEHHbIX dKTMBOB PACCUYMNTbIBAETCA KaK cpeaHee
apVIdJMETVILIECKOG 3Ha4YEHNE COOTBETCTBYIOLWNX AaHHbIX Ha KOHEL KaXXA0ro Mecsdla OTY4ETHOro KBapTana.

Ta6bnuua 3.4
NHdopmaumst 06 onepaumax C KOHTpareHTaMu-HepesnaeHTaMu
TbiC. pyb.
Homep HammeHoBaHWe nokasatens [JaHHble Ha [aHHble Ha
01.07.2021 01.04.2021
1 2 3 4
1 CpeacrBa Ha KOPPECNOHAEHTCKUX CYETaxX B BaHKax-Hepe3naeHTax 0 0
2 Ccyabl, NpegocTaBneHHble KOHTpareHTaM-HepesnaeHTaMm, BCero, 0 0
B TOM umncne:
2.1 6aHkaM-Hepe3naeHTam 0 0
2.2 IOPUAMYECKUM NULLAM-HEPE3UAEHTAM, HE SBNAIOLMMCS KpeanTHbIMU 0 0
opraHnsaumsMm
2.3 dU3NYECKUM NTMLAM-HEpPE3MAEHTaM 0 0
3 Jonrosbie LeHHble HyMarn aMMTEHTOB-HEPE3MAEHTOB, BCEro, 0 0

B TOM Yyucne:
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3.1 UMEIOLLIMX PEUTUHIM AONTOCPOHHON KPeaUTOCNOCOBHOCTH 0 0
3.2 HE MMEIOLLMX PEUTUHIOB A0SITOCPOYHON KPeaUTOCNOoCOBHOCTH 0 0
4 Cpencrsa Hepe3naeHToB, BCEro, 32 650 52 614
B TOM umncne:
4.1 6aHKOB-Hepe3naeHTOoB 0 0
4.2 IOpPUANYECKUX UL - HEPE3UAEHTOB, HEe SIBNSIIOLLMXCS KpeaUTHbIMK 30 778 51 043
opraHusaumsMm
4.3 bur3nyeckux nuu - Hepe3MaeHToB 1782 1571
CyLIECTBEHHBIX U3MEHEHUI B TEYEHWE OTYETHOIO NEpMoaa He NPOU3OLLIO.
Paspen 4. KpeauTHbIA puUcK
Ta6bnuua 4.1
MHdopmaumsa 06 akTneax baHka, noaBepXKeHHbIX KpeanTHOMY pucky Ha 01.07.2021
TbiC. pyb.
Home HavmMeHoBaHue banaHcoBa | banaHcoeas | BbanaHcoBasi | BanaHcoBas | Pe3epBbl Yncras
p nokasaTens o CTOMMOCTb CTOMMOCTb CTOMMOCTb Ha 6anaHcoBast
CTOMMOCTb | KpeaWUTHbIX KPeAUTHbIX | KPeAWUTHbIX |BO3MOXH | CTOMMOCTb
KpeauTHblX | TpebosaHuit | TpeboBaHuii | TpeboBaHM ble aKTUBOB
TpeboBaHu | (0bsi3aTenbcT | (0bsi3aTenscT | (obs3aTensc | notepu
n B), B), HE TB), (rp. 3(4) +
(obsi3aTenb | NPOCPOYEHHDI | HAXOAALWMXCS | MPOCPOYEHH rp. 5(6) -
cTB), x bonee yueM | B COCTOSHMM | bIX He Bonee rp. 7)
Haxopawmx | Ha 90 aHeln nedonta yem Ha 90
caB OHen
COCTOSIHUM
gedonta
1 2 3 4 5 6 7 8
1 KpeaunTbl He 235 181 He 5620963 | 1323777 4 532 367
NPUMEHNMO NPUMEHUMO
2 | donroBble LeHHble He 9 026 He 954 338 9026 954 338
6ymaru NPUMEHNMO NPUMEHUMO
3 BHebanaHcoBble He 0 He 0 0 0
nosuuum NPUMEHNMO NPUMEHUMO
4 | Wtoro He 244 207 He 6 575301 | 1332803 5486 705
NPUMEHNMO NPUMEHUMO
NHudopmauns 06 akTneax baHka, NoaBep)XeHHbIX KpeanTHOMY pucky Ha 01.01.2021
ThIC. pyb.
Home HavnmMeHoBaHue banaHcosa | banaHcoeass | banaHcoBas | banaHcosas | Pe3epsbl Yucras
p nokasaTens o CTOMMOCTb CTOMMOCTb CTOMMOCTb Ha 6anaHcoB
CTOMMOCTb | KpeaMTHbIX KPeAUTHBIX | KPeAWUTHbIX | BO3MOXHbI as
KpeauTHbIX | TpeboBaHuii | TpeboBaHWI | TpeboBaHMi1 | € noTepu | CTOMMOCT
TpeboBaHu | (0bsi3aTenbcT | (0bsizaTenscT | (0bs3aTensc b aKTUBOB
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n B), B), He TB), (rp. 3(4)
(obs13aTenb | MPOCPOYEHHDI | HAXOASLWMXCS | MPOCPOYEHH + rp. 5(6)
cTB), x bonee yeM | B coCTOSIHMM | bIX He Bonee -rp. 7)
HaxoAswwmx | Ha 90 aHedn nedonTa yeM Ha 90
caB [Hel
COCTOSIHUM
gedonta
1 2 3 4 5 6 7 8
1 | KpeauTbl He 265 324 He 4025862 | 1360948 |2 930238
NPUMEHNMO NPUMEHUMO
2 [onrosble LEeHHbIE He 9026 He 1 302 009 9026 1 302 009
6ymaru npuUMeHNMo NpuUMeHNMo
3 | BHebanaHcoBble He 0 He 0 0 0
nosvunmn npuMeHnMo NnpuMeHUMo
4 | Wtoro He 274 350 He 5327871 | 1369974 |4 232 247
NPUMEHNMO NPUMEHUMO

Ta6bnuua 4.1.1

NHdbopmMaums o ueHHbIx bymarax, npaBa Ha KOTOpble yAOCTOBEPAIOTCS AeN03UTapMsSIMKU, pe3epBbl Ha
BO3MOXHbIE MOTEpPU MO KOTOPbIM (POPMUPYHOTCSH B COOTBETCTBMU C YKasaHneM baHka Poccum ot 17

Hos6ps 2011 roga N2 2732-Y «06 ocobeHHOCTSAX (hOPMUPOBAHUS KPeaAUTHbIMM OpraHn3aumMsiMn pesepsa

Ha BO3MOXXHbIE MOTEPU MO onepaumsiM C LeHHbIMIU ByMaramu, npaBa Ha KOTOPbIE YAOCTOBEPSIOTCA

aenosuTtapusMn» Ha 01.07.2021

TbiC. py6.
Homep HanmeHoBaHMe nokasatenst banaHcoBasi | CnpaBeanueas CcopMMpOoBaHHbIi pe3epB Ha BO3MOXHbIE
CTOMMOCTb CTOMMOCTb noTepu
LieHHbIX LieHHbIX Bymar
6ymar B B UTOro
COOTBETCTBMM C | COOTBETCTBUM
MonoxxeHnem C YkazaHvneM
baHka Poccum baHka Poccum
N2611-M NQ 2732-Y
1 2 3 4 5 6
1 LleHHble 6ymarn, Bcero, 0 0 0 0
B TOM umncne:
1.1 npasa Ha KoTopble 0 0 0 0
YAOCTOBEPSAOTCA
NHOCTPaHHbIMK
[Aeno3uTapusmMm
2 [onesble LeHHblEe ByMaru, Bcero, 0 0 0 0
B TOM 4uncne:
2.1 npasa Ha KoTopble 0 0 0 0
YAOCTOBEPSIOTCA
MHOCTPaHHbIMU
[eno3utapusmm
3 [Jonrosble LeHHble bymaru, 0 0 0 0
BCero,
B TOM umncne:
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3.1 npasa Ha KoTopble 0 0 0 0 0
YAOCTOBEpSoTCA
WNHOCTPaHHbIMK
[eno3utapusmMm
NHbopMauus 0 LieHHbIX 6yMarax, npaBa Ha KOTOpbIE YAOCTOBEPSIOTCA AENO3UTAPUAMU, PE3EPBbI Ha
BO3MOXXHbIE MOTEPM MO KOTOPbIM POPMMPYHOTCSH B COOTBETCTBMU C YKasaHueM baHka Poccum ot 17
HOos6ps 2011 roga N2 2732-Y «06 ocobeHHOCTSAX (hOPMUPOBAHMS KPeaAUTHBIMM OpraHn3aumsiMmn pesepsa
Ha BO3MOXHbIE MOTEPW NO OMEpPaLUSAM C LEHHbIMKM ByMaramu, npaBa Ha KOTOPbIE YAOCTOBEPAOTCS
aenosnTtapusMu» Ha 01.04.2021
ThiC. py6.
Homep HanmeHoBaHMe nokasatens banaHcosasi | CnpaBeanusas CcopMrpoBaHHbI pe3epB Ha BO3MOXHbIe
CTOMMOCTb CTOMMOCTb noTtepu
LieHHbIX LieHHbIX bymar
6ymar B B NTOro
COOTBETCTBUM C | COOTBETCTBUM
MNonoxeHvem C YKazaHvem
BaHka Poccuu BbaHka Poccum
N2611-M Ne 2732-Y
1 2 3 4 5 6 7
1 LleHHble 6ymaru, Bcero, 0 0 0 0 0
B TOM umncne:
1.1 npasa Ha KOTopble 0 0 0 0 0
YAOCTOBEpAoTCA
MHOCTPaHHbLIMK
[Aeno3utapusmm
2 [onesble LeHHble Bymaru, Bcero, 0 0 0 0 0
B TOM umncne:
2.1 npasa Ha KoTopble 0 0 0 0 0
YAOCTOBEpSIOTCS
WNHOCTPaHHbIMK
[Aeno3uTapusmMm
3 [onroBble LieHHbIE ByMary, 0 0 0 0 0
BCEro,
B TOM umncne:
3.1 npasa Ha KoTopble 0 0 0 0 0
YAOCTOBEpSIOTCS
WNHOCTPaHHbIMU
[Aeno3uTapusmMm

Ha 6anaHce BaHka no coctosHuio Ha 01.07.2021 n 01.04.2021 OTCyTCTBYIOT LeHHble bymarn,
npasa Ha KOTOpble YAOCTOBEPSIOTCA AENO3UTapusMu, He YAOBETBOPSAIOLLME KPUTEPUSIM, YCTAaHOBIEHHBIM
n. 1.2 YkasaHus baHka Poccum ot 17.11.2011 N92732-Y «0O6 ocobeHHOCTSX (hopMMpOBaHMS pe3epBa No
onepaumsaM C UeHHbIMM 6GyMmaramy, npaBa Ha KOTOpble YAOCTOBEPSIOTCS Aeno3utapusmu» (panee —
YkazaHue baHka Poccum N22732-Y), u, COOTBETCTBEHHO, OTCYTCTBYIOT pe3epBbl Ha BO3MOXHbIE MOTEPU MO
HUM, cOPMMPOBAHHbIE B COOTBETCTBUM C [lonoxeHneMm baHka Poccum ot 23.10.2017 r. N2611-M
«MonoxxeHune o nopsake hopMMPOBAHNS KPeaUTHLIMU OpraHu3aumsMn pe3epBoB Ha BO3MOXHbIE NOTEPU»
(nanee — MonoxeHue baHka Poccumn N2611-1) u YkazaHneM BaHka Poccum N22732-Y.

B oTyeTHOM nepuoge aKTMBbl W YCNOBHble 06s3aTenbCTBa KpeaMTHOro  XapakTepa,
KnaccuduumpoBaHHble B 60nee BbICOKYIO KaTEropuilo KayecTBa, YeM 3TO MpeayCMOTPEHO KpuUTepusiMu
OLIEHKM KpeanTHOro pucka MonoxeHns baHka Poccum oT 28.06.2017 N2590-1 «O nopsiake ¢hopMmpoBaHus
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KPeauTHbIMM OpraHM3aunsiMM Pe3epBOB Ha BO3MOXHbIE MOTEPU MO CCyAaM, CCYAHOM WM NPUPABHEHHOW K
Hel 3agomkeHHoCcTU» (aanee - MonoxeHne BaHka Poccumn N2590-11) u MonoxxeHnem baHka Poccun N2611-
M, Ha 6anaHce baHka oTCyTCTBOBaNM.

Tabnuua 4.1.2

AKTVBbI 1 YCNOBHblE 0653aTeNbCTBa KPeAUTHOro XapakTepa, KiaccuduumpoBaHHbie B 60/1ee BbICOKYIO

KaTeropuio Ka4yecTsa, YeM 3TO NpeayCMOTPEHO KPUTEPUSIMU OLIEHKN KpeanTHOro pucka MonoxeHus
BaHka Poccnn NC 590-IT n MonoxxeHnem banka Poccum N@ 611-1 Ha 01.07.2021

TbiC. pyb.
Homep | HammeHoBaHwe nokasatens Cymma CchopMUpoBaHHbIN pe3epB Ha BO3MOXHblE | M3MeHeHue 06beMoB
TpeboBaHuiA, noTepu cpOpMUpPOBaHHbIX
TbIC. pyb. pe3epBoB
B COOTBETCTBUM C no peLleHuio
MWHMMa/TbHBIMM YMO/THOMOYEHHOr0
TpeboBaHuAMY, opraHa
YCT@HOB/EHHbIMU
MonoxxeHusamu baHka
Poccumn N2 590-M n
N2 611-M (283-)
NpoueHT | TbiC. pyb. | MpOUEHT | TbhIC. |NpPOUEHT | ToiC. pyb.
pyb.
1 2 3 4 5 6 7 8 9
1 TpeboBaHMsl K KOHTpareHTam, 0 0 0 0 0 0 0
UMEIOLLMM MPU3HAKY,
CBMAETENbCTBYIOLWME O
BO3MOXXHOM OTCYTCTBUM Y HUX
peanbHOW AeSTeNbHOCTH,
BCero,
B TOM umncne:

1.1 ccyabl 0 0 0 0 0 0 0
2 PecTpykTypupoBaHHble ccyabl 0 0 0 0 0 0 0
3 Ccyabl, NpegocTaBneHHbIe 0 0 0 0 0 0 0

3aeMLUMKaM Ans norawleHus
Jonra no paHee
npeaocTaB/ieHHbIM CCyaaMm

4 Ccyabl, UCNOAb30BaHHbIE Ans 0 0 0 0 0 0 0

npeaocTaBeHns 3aliMoB
TPeTbMM IMLUAM M NnoralueHust
paHee NUMeoLLMXCS
0643aTenbCTB Apyrunx
3aEMLUMKOB, BCEro,
B TOM uuncne:
4.1 nepes OT4YUTbLIBAIOLLENCS] 0 0 0 0 0 0 0
KpeauTHOW opraHu3aumen
5 Ccyabl, UCNOMb30BaHHble Ans 0 0 0 0 0 0 0
npuobpeTteHns u (nnm)
noralieHnsl SMMCCUOHHbIX
LieHHbIX 6ymar
6 Ccyabl, UCNONb30BaHHbIE AN 0 0 0 0 0 0 0
OCYLLIECTB/IEHUS BNIOXEHWI B
yCTaBHble KanuTanbl Apyrux
IOpUANYECKNX 1L,
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7 Ccyabl, BO3HUKLLIKE B 0 0 0 0 0 0 0
pesynbTaTe npekpaLeHus
paHee CyLIeCTBYHOLMX
0653aTenbCTB 3aeMLumKa
HOBaLMEN UNW OTCTYMHbLIM
8 YcnoBHble 0bsi3aTenbCTBa 0 0 0 0 0 0 0
KpeauTHOro xapakTtepa nepeg
KOHTpareHTamu, MMetoLLMMm
MpU3HaKu,
CBMAETENbCTBYIOLWME O
BO3MOXXHOM OTCYTCTBUM Y HUX
peanbHOW AeATEeNbHOCTH
AKTUBbI 1 YCIIOBHblE 06513aTeNbCTBa KPEAUTHOrO XapakTepa, Klaccu@uunpoBaHHbie B 60nee BbICOKYHO
KaTeropuio Ka4yecrtsa, YeM 3TO NpefyCMOTPEHO KPUTEPUAMWN OLIEHKN KPeaUTHOro pucka MNonoxeHuns
baHka Poccumn N2 590-11 v MonoxxeHnem baHka Poccumn NC 611-M1 Ha 01.04.2021
TbiC. pyb.
Homep | HaumeHoBaHue nokasatens Cymma CcopMmpoBaHHbI pe3epB Ha BO3MOXHble | V3MeHeHMe o6beMoB
TpeboBaHui, notepu CpOpMUPOBaAHHbIX
TbIC. pyb. pe3epsoB
B COOTBETCTBUM C no peLueHuio
MWHMMaSTbHBIMM YMOJIHOMOYEHHOI0
TpeboBaHusaMH, opraHa
YCTaHOB/EHHbIMU
MonoxeHusamu baHka
Poccumn N2 590-M n
N2 611-M (283-M)
NpoueHT | TbiC. pyb. | MpOUEHT | TbiC. |NpPOUEHT | ToiC. pyb.
py6.
1 2 3 4 5 6 7 8 9
1 TpeboBaHMs K KOHTpareHTam, 0 0 0 0 0 0 0
NMEIOLLIMM MPU3HaKK,
CBMAETENbCTBYIOLME O
BO3MOXHOM OTCYTCTBUM Y HUX
peanbHOW AeATeNbHOCTH,
BCero,
B TOM umncne:

1.1 ccyabl 0 0 0 0 0 0 0
2 PecTpykTypupoBaHHble ccyapl 0 0 0 0 0 0 0
3 Ccyabl, NpegocTaBneHHbIe 0 0 0 0 0 0 0

3aeMLmKkam Ans norawleHms
Jonra no paHee
NpeaocTaBieHHbIM CCyaaMm
4 Ccyabl, UCNOb30BaHHble Ans 0 0 0 0 0 0 0
npeaocTaBfieHns 3aliMOB
TpeTbMM MLUaM 1 noratueHus
paHee NUMEeoLLMXCS
06sa3aTenbCTB ApYyrmx
33EMLLUMKOB, BCErO,
B TOM umncne:
4.1 nepes OT4YUTbLIBAIOLLENCS] 0 0 0 0 0 0 0
KpeauTHOW opraHu3aumein
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Ccyabl, UCNONb30BaHHbIE AN 0 0 0 0 0 0 0
npuobpetexus u (unn)
MoraleHnst SMUCCUOHHBIX
LieHHbIX 6yMar

Ccyabl, UCNOb30BaHHble Ans 0 0 0 0 0 0 0
OCYLLECTB/IEHUS BMIOXEHUI B
yCTaBHble KanuTasnbl Apyrux
IOpUANYECKMX NNLL

Ccyabl, BO3HMKLIME B 0 0 0 0 0 0 0
pe3ynbTaTe NpeKpaLleHunst
paHee CyLeCTBYHOLLMX
06513aTeNbCTB 3aeMLLMKA
HoBaLMEN NN OTCTYMHbIM

YcnoBHble 06513aTENbCTBA 0 0 0 0 0 0 0
KpeauTHOro xapakTepa nepes
KOHTpareHTamu, UMeloLwmmMn
NPU3HAaKK,
CBUAETENLCTBYHOLLME O
BO3MOXXHOM OTCYTCTBUM Y HUX
peanbHOW AeATEeNbHOCTU

Ta6bnuua 4.2

M3meHeHUsi 6anaHCOBOM CTOMMOCTUN CCYAHOW 3a[0/MKEHHOCTM
W OONTOBbIX LEHHBIX ByMar, Haxoaswmxcs B coctosHum aedonta Ha 01.07.2021

TbIC. py6.

Homep HauMeHoBaHwe cTaTby BanaHcoBas cTOMMOCTb
CCYAHOW 3a[I0/IXEHHOCTU U
OONTroBbIX LIEHHbIX 6ymar

1 2 3

1 CcyaHas 3a0/MKEHHOCTb M JONTOBbIE LieHHbIe ByMaru, Haxoaswmecs B 274 350
COCTOsIHUM AedonTa Ha KOHeL npeaplayLiero OTYETHOMo nepuoaa
(ccyaHas 3a40/MKEHHOCTb M AONTrOBble LeHHble 6yMaru, MpocpoyeHHbIe
6onee yem Ha 90 AHeN Ha KOHeL, NpeapblayLLero OTYETHOro nepuoza)

2 CcyaHast 3a10/MKEHHOCTb M A0/ITOBbIE LIEHHbIE ByMaru, NpuaHaHHble 25 495
HaxoAAWMMUNCS B COCTOSIHMM AedonTa B TeYEHNe OTYETHOrO Nepuoaa
(ccymHas 3ag0mKeHHOCTb M AONToBble LieHHbIE ByMarn, MpoCpoYeHHbIe
6onee yeM Ha 90 iHel B TeUEHME OTUETHOIO Nepuoaa)

3 CcyaHas 3af0/MKEHHOCTb M AONTOBbIE LieHHbIe 6yMary, MpUsHaHHbIe He 0
HaxoAsLWMMKCS B COCTOSIHUM AecdonTa B TEYEHME OTYETHOrO Neproaa,
YMCNIALWMECS HA HaYano OTYETHOrO Nepuoja akTMBaMu, HaxoAsLMMUCS B
cocTosiHum gecdonTa

(ccyoHast 3a40/MKEHHOCTb M AONTOBbIE LeHHble 6yMaru, npu3HaHHble He
MPOCPOYEHHBIMK B TEYEHME OTHETHOrO NEPUOAA, YNCASLIMECS Ha Havano
OTYETHOrO Nepuoga akTMBaMu, NPOCPOYEHHBIMK Bornee yeM Ha 90 AHeil)

4 CcyaHas 3aj0/HKEHHOCTb U JONToBble LieHHbIe ByMaru, cnmcaHHble ¢ -55 638
6anaHca
5 Mpoyne nsmMeHeHns 6anaHcoBOM CTOMMOCTM CCYAHOM 3aA0/HKEHHOCTM U 0

JIONrOBbIX LIEHHbIX 6yMar B OTYETHOM nepuoae
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CcyaHas 3aj0/MKEHHOCTb M JONToBblE LieHHbIe ByMaru, Haxoasmecs B
COCTOsIHMM AecdonTa Ha KOHEL, OTYETHOrO nNepuoaa
(ccyaHast 3a10/MKEHHOCTb M AONTOBbIE LeHHbIe 6yMaru, MpoCpOYeHHbIe
6onee yeM Ha 90 AHeN Ha KOHEL, OTYETHOrO nepuoaa)

(ct.1+4+cr.2-cr.3-cr. 4 * cT. 5)

244 207

MeToabl CHUXeHMsa KpeanTHoro pmucka Ha 01.07.2021

Tabnuua 4.3

ThiC. py6.
Home | HaumeHoOBaHue CcTaTbu banaHcoBas banaHcoBas banaHcoBas banaHcoBas
p CTOMMOCTb CTOMMOCTb CTOMMOCTb CTOMMOCTb
HeobecneyeHHbl obecneyeHHbIX KpeanTHbIX KPeANTHbIX
X KpeanTHbIX KpPEeAUTHbIX TpeboBaHuUi, TpeboBaHWiA,
TpeboBaHui TpeboBaHui obecneyeHHbIX obecneyeHHbIX
(punHaHCcoBbIMU KpeauTHbiMu NOU
rapaHTusiMm
BCEro B TOM BCEro B TOM BCEro B TOM
yucne uncne uncne
obecneue obecneve obecnieye
HHast HHas HHas
yacTb yacTb yacTb
1 2 3 4 5 6 7 8 9
1 | Kpeantbl 4 532 367 890 175 | 712 140 0 0 0 0
2 | JonroBble LEHHbIE 954 338 0 0 0 0 0 0
6ymaru
3 | Bcero, 5486 705 890175 | 712 140 0 0 0 0
U3 HUX:
4 | Haxopsawwuxcs B 244 207 0 0 0 0 0 0
COCTOSiHUM aedonTa
(npocpoyeHHble 6onee
yeM Ha 90 gHen)
MeToabl CHUXeHM KpeanTHOoro pmucka Ha 01.01.2021
ThIC. py6.
Homep | HanmeHoBaHue ctaTbi | BanaHcoBasi | banaHcoBasi cTouMocTb | banaHcoBas CTOMMOCTb banaHcoBas
CTOMMOCTb obecneyeHHbIX KpPeaUTHbIX CTOMMOCTb
HeobecrneyeH | KpeauTHbIX TpeboBaHWM TpeboBaHMuiA, KpeaUTHbIX
HbIX obecneyeHHbIX TpeboBaHui,
KpeanTHbIX (1HaAHCOBbIMU obecneyeHHbIX
TpeboBaHWi rapaHTusiMm KpeanTHbeiMu MNOU
BCEro B TOM BCEro | B TOM uyMcC/le | BCero B TOM
yucne obecrneyeHHa uncne
obecnieyeH S 4acTb obecneyeH
Hasl YacTb Hasl YacTb
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2 3 4 5 6 7 8 9
KpeauTbl 2930 238 2401459 |1921167 0 0 0 0
[onroBble UeHHble 1302 009 0 0 0 0 0 0
bymaru
Bcero, 4232 247 2401459 | 1921167 0 0 0 0
U3 HUX:
Haxopaswuxcsa B 0 0 0 0
cocTtosiHum fecdonTa
(npocpoyeHHble bonee 274 350 5695 3987
yeM Ha 90 aHeNn)

KpeauTHbIA pUCK B COOTBETCTBUM CO CTAaHAAPTU3UPOBAHHbIM NOAX0OA0OM
Ta6bnuua 4.4
KpeauTHbIN pucK Npy NPUMEHEHUU CTAHAAPTU3MPOBAHHOMO

noaxoaa v 3deKTUBHOCTb OT NPUMEHEHNSI MHCTPYMEHTOB CHUXKEHUS
KpeAMTHOrO puUcKa B LENSX onpeaeneHns TpeboBaHnini K kanuTany Ha 01.07.2021

Home | HanmeHoBaHue nopTtdens CTOMMOCTb KpeauUTHbIX TpeboBaHWUi TpeboBaH | KoadduumeHT
p KpeauTHbIX TpeboBaHuMi (obsazatenbcTB), ThiC. pyb. ns KOHUEeHTpaumm
(06s13aTensCTB) (obsizaten | (yaenbHbin Bec)
6e3 yyeta C y4eToM bCTBa), KpeauTHOro
NpUMeHEeHUs NpUMEHeHNs B3BELUEHH | pUCKa B pa3pese
KOHBEPCUOHHOIO KOHBEPCMOHHOIO ble no nopTcenei
Ko3duumeHTa n KoapdumumeHTa 1 YPOBHIO TpeboBaHuit
WHCTPYMEHTOB WHCTPYMEHTOB pucKa, (0bsizaTenscTB),
CHUXKEHMSI CHVXKEHMSI TbIC. pYb. NpoUEeHT
KPeaMTHOro pucka KpPeaMTHOro pucka
6anaHcoBas | BHeban | 6anaHcoBas | BHeban
aHcoBa aHcoBa
o o
1 2 3 4 5 6 7 8
1 LleHTpanbHble 6aHKKn nnu 3181177 0 3181177 0 0 0,0%
npaBuTeNbCTBa CTpaH, B
TOM ymncne obecneyeHHble
rapaHTMsIMM 3TUX CTpaH
2 | CybbekTbl Poccuiickoii 31487 0 31 487 0 0 0,0%
QOegepaummy,
MYHULMNANbHblE
06pa3oBaHusi, NHbIE
opraHusaumm
3 BaHkn pa3suTus 0 0 0 0 0 0,0%
4 KpeauTtHble opraHusauum 1129 005 0 1129 005 0 567 827 50,3%
(kpome 6aHKOB pa3BUTUS)
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5 | NpodeccroHanbHbie 157 780 0 157 780 0 34 494 21.9%
YYaCTHUKM pbIHKa LIEHHbIX
6ymar, ocyliecTensitowme
6poKepCKyto 1 ANIEPCKYIO
LesATeNbHOCTb
6 Opuanyeckme nuua 1230 175|113 582 557 414 | 48 776 573 848 94.7%
7 Po3HMYHbIE 3aeMLUNKK 388 853| 1781 33882 | 1407 73711 208.9%
(KOHTpareHTbl)
8 | TpeboBaHusi 43 593 0 42 197 0 51 414 121.8%
(obsizaTenbcTBa),
obecrneyeHHbIe XXMNoM
HEeABMXUMOCTbIO
9 | TpeboBaHus 0 0 0 0 0 0,0%
(obsizaTenbcTBa),
obecneyeHHble
KOMMEpPYECKOoM
HEeABMXUMOCTbIO
10 | BnoxeHust B akumu 0 0 0 0 0 0,0%
11 | lMpocpoyeHHble 244 207 0 0 0 0 100.0%
TpeboBaHus
(obsi3aTenbcTBa)
12 | TpeboBaHus 45673 0 6195 0 9293 150.0%
(obsizaTenbcTBa) C
MOBbILIEHHBLIMM
K03 dpuUmMeHTaMmn pucka
13 | Mpouve 861 709 203 620 0| 270798 133.0%
14 | Bcero 7313659|115363| §5342757| 50 183| 1581 391 29.3%
KpeauTHbIN pyck Npy NPUMEHEHUU CTAHAAPTU3MPOBAHHOIO
noaxona v 3 EKTUBHOCTb OT NPUMEHEHNSI MHCTPYMEHTOB CHUXEHMS
KpPeAUTHOrO puUcka B Liensx onpeaeneHus TpeboBaHuin k kanutany Ha 01.01.2021
Home | HaumeHoBaHue noptdens CTOMMOCTb KpeauUTHbIX TpeboBaHWi TpeboBaH | KoadduumeHT
p KpeauTHbIX TpeboBaHuii (obsi3aTenbcTB), ThiC. pY6. ns KOHLeHTpauuu
(06s13aTenbCTB) (obsizaten | (yaenbHbIn BeC)
6e3 yyeta C y4eTOM bCTBA), KpeauTHOro
NpUMEHEHNS NpUMeHeHUs B3BELUEHH | pUCKa B pa3pese
KOHBEPCUOHHOTO KOHBEPCUOHHOTO ble no noptdeneii
koadbduumeHTa u koadduumeHTa u YPOBHIO TpeboBaHuii
WHCTPYMEHTOB WHCTPYMEHTOB pvcKa, (obsi3aTenbcTB),
CHVKEHMS CHVXKEHMSI ThiC. py6. npoLeHT

KpeamuTHOro pucka

KpeamuTHOro pucka

BHeban
aHcoBa
o

6anaHcoBas

BHeban
aHcoBa
a

6anaHcoBas
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2

3

5

LieHTpanbHble 6aHKK Uu
npaBuUTeNbCTBa CTpaH, B
TOM umcne obecreyeHHble
rapaHTUAMU 3TUX CTPaH

2 342 045

2 342 045

0,0%

Cy6bekTbl Poccuiickoi
®epepaumu,
MYHUUMMNASbHbIE
06pasoBaHusl, UHble
opraHusaummu

33 292

33292

0,0%

BaHkn pa3BuTus

0,0%

KpeauTHble opraHusaumm
(kpome 6aHKOB pa3BUTUS)

1499 709

1499 709

669 061

44.6%

MpodeccnoHanbHble
YYaCTHVKM PbIHKa LiEHHbIX
6ymar, ocyliecTsnsiolme
6poKepcKyto 1 AnIepcKyo
neAaATeIbHOCTb

6 807

6 807

1214

17.8%

Opuanueckme nuua

1280 527

43 061

583 361

19726

591 243

98.0%

PO3HMYHbIE 3aeMLUMKK
(KOHTpareHTbl)

396 476

1960

46 074

1548

69 747

146.5%

TpeboBaHusi
(obsizaTenbcTBa),
obecrneyeHHble Xnnomn
HEeABMXUMOCTbIO

41 892

39174

39174

100.0%

TpeboBaHus
(obsizaTenbcTBa),
obecneyeHHble
KOMMEpPYECKoMn
HEeABMXUMOCTbIO

0,0%

10

BnoxeHns B akumm

0,0%

11

MpocpoyeHHble
TpeboBaHus
(obsizaTenbcTBa)

274 350

100.0%

12

TpeboBaHus
(obsizaTenbcTBa) €
MOBbILIEHHBLIMM

K03 puumMeHTaMmn pucka

56506

6333

9 500

150.0%

13

Mpoune

538 075

250 812

303 447

121.0%

14

Bcero

6 469 679

45 021

4 807 607

21 274

1644 212

34.0%
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KpeanTHble TpeboBaHus (0bsi3atenbcTBa) baHka, oueHnBaeMble

Mo CTaHAApTM3MPOBAHHOMY MOAXOAY, B pa3pese noptdenei, koadduuneHToB pucka Ha 01.07.2021

Tabnuua 4.5

ThiC. pyb.

Ho
me

HavmMeHoBaHue
noptdens
KpeanTHbIX
TpeboBaHUit
(obsi3aTenbcTB)

banaHcoBasi CTOMMOCTb KpeauTHbIX TpeboBaHMit (06513aTenbCTB)

U3 HUX C KO3 DMLMEHTOM purCKa:

0%

20% | 35% | 50% | 70% | 75% 100% | 110% | 130% | 140% | 150% | 170% | 200%

250%

300%

600%

1250
%

npouve

BCero

4 5 6 7 8 9 10 11 12 13 14 15

16

17

18

19

20

21

LleHTpanbHble 6aHku
WK NpaBUTeNbCTBA
CTpaH, B TOM unucne
obecneyeHHble
rapaHTUsIMM 3TUX
CTpaH

3181177

3181177

CybbexTbl
Poccuiickoi
®egepauun,
MYHULMMNASbHbIE
ob6pa3oBaHusl, NHbIE
opraHusaumm

31487

31487

BaHkn pa3BuTus

KpeanTHble
opraHmsaumm (kpome
6aHKoB pa3BuUTKS)

455 838

5723 0 0 0 0 667444 O 0 0 0 0 0

1129 005

MpodeccnoHanbHble
YYaCTHUKM pbIHKa

151739

4594 0 0 0 0 0 0 0 0 0 0 0

1447

157 780
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LieHHbIX 6yMmar,
ocyLecTsasoWwme
6poKepCKyto U
ANNEPCKYIO
LesITeNIbHOCTb

Opuanyeckme nuua

557 414

48 776

606 190

Po3HWYHbIE
33EMLLMKK
(KOHTpareHTbl)

33 882

1407

35289

TpebosaHus
(obsa3aTenbcrea),
obecrneyeHHble
KUII0M
HeaBMXMMOCTbIO

42 197

42 197

TpeboBaHus
(obs3aTenbcrea),
obecneyeHHble
KOMMep4ecKomn
HeABMXMMOCTbIO

10

BnoxeHuns B akuum

11

MpocpoyeHHble
TpeboBaHus
(obsizaTenbcrea)

12

TpeboBaHus
(obsi3aTensbcTBa) €
MOBbILLEHHBIMM
koadduumeHTamm
pucka

203 620

6 195

209 815
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13 | Mpouve 0 o| O 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
14 | Bcero 3820240 10317 O 0 0 0 1504 0 0 0 6 195 0 0 0 0 0 0 51630 | 5392940
557
KpeaunTHble TpeboBaHus (06si3aTenbcTBa) baHka, oueHMBaeMble
Mo CTaHAApTM3MPOBAHHOMY MOAXO/Y, B pa3pese noptdenei, koadduumeHToB pucka Ha 01.01.2021
ThiC. pyb.
Ho HanmeHoBaHne banaHcoBasi CTOMMOCTb KpeanTHbIX TpeboBaHmMin (06513aTenbCTB)
me noptdens
p KpeanTHbIX U3 HMX C KO3 DULMEHTOM pUcKa: BCEro
TpeboBaHuit
(obsi3aTenbcTB) 0% 20% | 35% | 50% | 70% | 75% 100% | 110% | 130% | 140% | 150% | 170% | 200% | 250% |300% | 600% | 1250 | npouune
%
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21
1 |UeHTpanbHble 6aHkn | 2 342 045 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 2 342 045
WK NpaBUTENbCTBA
CTpaH, B TOM uncne
obecneyeHHble
rapaHTUSIMK 3TUX
CTpaH
2 | CybbekTbl 33292 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 33292
Poccuitckon
®epepauun,
MYHULMMNASbHbIE
06pa3oBaHusl, UHbIE
opraHvaumm
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BaHku pa3suTua

KpeauTHble
opraHusaumn (kpome
6aHKOB pa3BuTHS)

632 227

6 297

314 047

547 138

1499 709

MpodeccnoHanbHble
YYaCTHUKM pblHKa
LEHHbIX 6yMar,
ocyLlecTsasowme
6poKepcKyto U
LNNEPCKYIO
[esITeNIbHOCTb

4722

2 085

6 807

IOpuanyeckune nuua

583 361

19 726

603 087

Po3HWYHbIE
3aeMLUMKHK
(KOHTpareHTbI)

46 074

1548

47 622

TpebosaHus
(obsizaTenbcrBa),
obecneyeHHble
XKUnom
HeABWMXXMMOCTbIO

39174

39174

TpebosaHus
(obs3aTenbcrea),
obecneyeHHble
KOMMep4ecKomn
HEeBMKNMOCTbIO

10

BnoxxeHns B akummn

11

MpocpoyeHHble
TpeboBaHus
(obsizaTenbcTBa)
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12 | TpeboBaHus 0 0 0 0 0 0 0 0 0 0
(obsizaTenbcTBa) C
MOBbILIEHHBLIMM

KoauumeHTamm

pucka

6 333 0 0 0 0 0 0 0

6 333

13 |Mpoune 0 0 0 0 0 0 250 812 0 0 0 0 0 0 0 0 0 0

250 812

14 | Bcero 3007564 11019 0 (314047 0 0 1 466 559 0 0 0 6 333 0 0 0 0 0 0 23 359

4 828 881

erﬂMTHblﬁ PUCK B COOTBETCTBMM C NOAXOAOM HAa OCHOBE BHYTPEHHUX peﬁTMHrOB.

BaHKk He npuMeHsieT Ans onpeaeneHust TpeboBaHWi K COBCTBEHHBIM CpeACcTBaM (KanuTany) B OTHOLWEHWW KPEAUTHOMO PUCKa NOAXOA HAa OCHOBE BHYTPEHHUX
penTuHros (aanee - MNBP) B Lensix perynsTopHON OUEHKM AOCTaTOMHOCTU KanuTana.

Ta6bnuua 4.6
KpeanTHble TpeboBaHus (0ba3atenbcrea) baHka, oueHuaemsble no lMBP,
B pa3pese KNaccoB KpeauTHbIX TpeboBaHui (0653aTenbCTB) U BeiMuMHe BeposTHOCTU fedonTa Ha 01.07.2021

Home | HanmeHoBaHU LLkana banaHcoB | HoMuHanbHas | CpeaH BennuunHa Cpen | Konn | CpenHe | CpeaHeB3B | KpeanTH | Koadhdwm | Benn | Peseps
p e knacca BEPOSITHOCTYH as CTOMMOCTb | eB3Be KPeANTHbIX HEB3B | YECTB | B3BeLUE | ELUEeHHOE ble UMEHT | YMHa | bl Ha
KpPeaMTHbIX fedonTta (PD), | ctoumocTb | BHe6anaHCoBbI | LIEHHO TpeboBaHui eleH o] HHOEe 3HayeHne | TpeboBaH | KOHUEHT | OXKua | BO3MO
TpeboBaHuiA npoueHT KPeauTHbl | X KpeaWUTHbIX e (obs3aTenbCTB), | HOE | 3aeM |3HayeHu | Cpoka Ao ns pauuu | aembl | XHble
(obszaTensct X TpeboBaHUi | 3Haye | MOABEPXKEHHas | 3Haye | WMKO e noraweHus | (obssate | (yaenbH | x| notepu

B) TpeboBaH | (06s3aTenbCTB | HUE pucky aedonta Hue B YPOBHS | KpeAMTHOrO | NbCTBA), | biii BeC) | noTe | , ThIC.

un ) 6e3 yueta | KOHBe (EAD), nocne | Bepos | (KOHT | noTepb | TpeboBaHW | B3BELWIEH | KpeauTH | pb py6.

(obszaten | npuMeHeHus | pCMOH NpUMeHeHus THOCT npu b Hble Mo oro (EL)
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bCTB), KOHBEPCMOHHO | HOro WHCTPYMEHTOB " pareH | gecdonT | (0bsi3aTeNb | YPOBHIO | puCKa,
TbIC. pyb. ro K03 CHWXEHMS aedo | ToB) | e (LGD) | cTBa) (M) pucka, | MpOUEHT
KO3(PULNEHT | MUMEH KpPeanUTHOro nTa TbiC. pyb.
a, TbiC. pyb. Ta pucka u (PD)
KOHBEPCUOHHOIO
ko3 dpuumeHTa,
TbiC. pyb.
2 3 4 5 6 7 8 9 10 11 12 13 14 15
Knacc (X) He He NMpUMEeHUMO |  He He NPUMEHUMO He He He He He He He He
NpUMeEHNM npume NpuM | MPUM | MPUMEH | MPUMEHMMO | MPUMEHN | MPUMEHU | NpUM | NpuMe
o HUMO €HUM | eHUM Mo MO MO €HUM | HUMO
o] o] o}
0.00 go < 0.15 He He NMPpUMEHUMO |  He He NpUMEHUMO He He He He He He He He
NpUMeHnM npume NpuM | NpUM | NPUMEH | NPUMEHMMO | MPUMEHW | MPUMEHW | NPUM | NpuMe
0 HUMO €HUM | eHUM nMo MO MO €HUM | HUMO
o] o] o]
0.15 go < 0.25 He He NpYMEHUMOo | He He NpuMeHMMo He He He He He He He He
NpUMeEHUM npume NpuM | MPUM | MPUMEH | MPUMEHMMO | MPUMEHUN | MPUMEHU | NPUM | NpuMe
o] HUMO €HUM | eHUM nMO MO MO €HUM | HUMO
o] o] o}
0.25 po < 0.50 He He MPUMEHMMO | He He NPUMEHMMO He He He He He He He He
NpUMeHNM npume NpuM | NpUM | NPUMEH | MPUMEHUMO | MPUMEHW | MPUMEHW | NPUM | NpUMe
o HUMO €HUM | eHUM Mo MO MO €HUM | HUMO
o] o] o}
0.50 o < 0.75 He He NMPUMEHUMO |  He He NPUMEHUMO He He He He He He He He
NpUMeHnM npume nNpuM | NpUM | NPUMEH | NPUMEHUMO | MPUMEHW | MPUMEHW | NPUM | NpuMe
o HUMO €HUM | eHUM Mo MO MO €HUM | HUMO
o] o] o}
0.75 po < 2.50 He He NpUMEHUMO | He He npuMeHMMo He He He He He He He He
NpUMEHUM npume NpuM | MPUM | MPUMEH | MPUMEHMMO | MPUMEHUN | MPUMEHU | NPUM | NpuMe
o HUMO €HUM | eHUM Mo MO MO €HUM | HUMO
o] o] o
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7 2.50 go < 10.00 He He NpUMEeHUMo |  He He NpUMEeHUMO He He He He He He He He
NpUMEHUM npume NpuM | NPUM | MPUMEH | NPUMEHMMO | MPUMEHN | MPUMEHU | NPUM | NpUMe
o HWUMO €HUM | eHUM Z1%e] MO MO €HUM | HUMO
o} o] o
8 10.00 go < 100.00 He He NpYMEHUMO | He He nNpuMeHMMo He He He He He He He He
NpUMEHUM npume NpuM | MPUM | MPUMEH | NPUMEHMMO | MPUMEHN | MPUMEHU | NPpUM | NpuMe
o HWUMO €HUM | eHUM Z1%¢] MO MO €HUM | HUMO
o} o} o
9 100.00 (nedonT) He He MPUMEHMMO | He He NPUMEHMMO He He He He He He He He
NpUMEHUM npume NpuM | MPUM | MPUMEH | MPUMEHMMO | MPUMEHN | MPUMEHU | NpUM | NpuMe
o HUMO €HUM | eHUM Mo MO MO €HUM | HUMO
o} o} o
10 Moa utor no He He MpYMeHUMO |  He He MpYMeHUMOo He He He He He He He He
knaccy X NpUMEHUM npume NpuUM | NPUM | MPUMEH | NPUMEHMMO | MPUMEHN | MPUMEHU | NPUM | NpUMe
o HUMO €HUM | eHUM Z1%e] MO MO €HUM | HUMO
o} o} o
11 | Wroro (no ecem knaccam) He He MPUMEHMMO | He He MpUMEHUMOo He He He He He He He He
NpUMEHUM npume npuM |NpvM | NPUMEH | NMPUMEHUMO | MPUMEHW | MPUMEHU | MPUM | MpUMe
0 HMMO €HUM |EHVUM | MMO MO MO €HUM | HUMO
0 0 o}
KpeaunTHble TpeboBaHus (0bsizaTenscrsa) baHka, oueHmBaeMble no MNBP,
B pa3pe3e KIaccoB KpeanTHbIX TpeboBaHWi (0693aTeNbCTB) U BENNYMHE BeposiTHOCTU AedonTta Ha 01.01.2021
Home | HaumeHoBaHM Llkana banaHcos | HomnHanbHas | CpegH BennuuHa Cpen | Konn | CpeaHe | CpegHeB3B | KpeauTtH | Koadpdwm | Benun | Peseps
p e Knacca BEPOSITHOCTYH as CTOMMOCTb | eB3Be KpeaWTHbIX HEB3B | YECTB | B3BeLUe | ELUEHHOE ble UMEHT | YMHa | bl Ha
KpeauTHbIX pedonta (PD), | cToumocTb | BHeHanaHCoBbI | WEHHO TpeboBaHuii eLleH o} HHOe | 3HauyeHue |TpeboBaH | KOHUEHT | OXuA | BO3MO
TpeboBaHuii npoueHT KPeaWTHbI | X KpeaWUTHbIX e (obs3aTenbCTB), | HOE | 3aeM |3HayeHu | Cpoka Ao ns pauuu | aembl | XHble
(obszaTensct X TpeboBaHUi | 3Haye | MOABEPXKEHHas | 3Haye | WMKO e noraweHus | (obssate | (yaenbH | x| notepu
B) TpeboBaH | (06s3aTenbCTB| HUE pucky gedonTa Hue B YPOBHSI | KpeAUTHOrO | NbCTBA), | bl BeC) | noTe | , TbIC.
un ) 6e3 yueta | KOHBe (EAD), nocne | Bepos | (KOHT | noTepb | TpeboBaHW | B3BELWIEH | KpeauTH | pb py6.
(obsizaTen | MpUMeHeHus1 | PCUOH NpUMEHEHNS THOCT | pareH npuv A Hble 1o oro (EL)
KOHBEPCUOHHO | HOro MHCTPYMEHTOB n TOB) YPOBHIO
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bCTB), ro K03 CHUXEHUSA nedo nedont | (obs3aTenb | pucka, pucka,
TbIC. py6. | KO3(pDUUMEHT | numeH KpPeanUTHOro nTa e (LGD) | ctBa) (M) | TbiC. pyb. | npoueHT
a, TbiC. pyb. Ta pucka un (PD)
KOHBEPCUOHHOIO
ko3 dpuumeHTa,
TbIC. pyb.
2 3 4 5 6 7 8 9 10 11 12 13 14 15
Knacc (X) He He NpYMEHUMOo | He He NpuMeHMMo He He He He He He He He
NpUMeHNM npume NpuM | NpUM | NPUMEH | NPUMEHMMO | MPUMEHW | MPUMEHW | NPUM | NpuMe
o HUMO €HUM | eHUM Mo MO MO €HUM | HUMO
o] o] o]
0.00 go < 0.15 He He NMpUMEHUMO |  He He NpUMEHUMO He He He He He He He He
NpUMEHUM npume NpuM | MPUM | MPUMEH | NPUMEHMMO | MPUMEHUN | MPUMEHU | NpUM | NpuMe
0 HUMO €HUM | eHUM MmO MO MO €HUM | HUMO
o] o] o}
0.15 no < 0.25 He He MPUMEHMMO | He He NPUMEHMMO He He He He He He He He
NpUMEHUM npume NpuM | MPUM | MPUMEH | NPUMEHMMO | MPUMEHN | MPUMEHU | NpUM | NpuMe
o HUMO €HUM | eHUM Mo MO MO €HUM | HUMO
o] o] o}
0.25 po < 0.50 He He NMPUMEHUMO |  He He NpUMEHUMO He He He He He He He He
NpUMeHnM npume NpuM | NpUM | NPUMEH | NPUMEHUMO | MPUMEHW | MPUMEHW | NPUM | NpUMe
o] HUMO €HUM | eHUM MmO MO MO €HUM | HUMO
o] o] o}
0.50 o < 0.75 He He NMPUMEHUMO |  He He NPUMEHUMO He He He He He He He He
NpUMEHUM npume NpuM | MPUM | MPUMEH | NPUMEHMMO | MPUMEHUN | MPUMEHU | NpUM | NpuMe
o] HUMO €HUM | eHUM MmO MO MO €HUM | HUMO
o] o] o
0.75 po < 2.50 He He NpUMEHUMO | He He npyuMeHMMo He He He He He He He He
NpUMeHnM npume NpuM | NpUM | NPUMEH | NPUMEHUMO | MPUMEHN | MPUMEHW | NPUM | NpUMe
o HUMO €HUM | eHUM Mo MO MO €HUM | HUMO
o] o] o}
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7 2.50 go < 10.00 He He NpUMEeHUMo |  He He NpUMEeHUMO He He He He He He He He
NPUMEHNM npume MpUM | NPUM | NPUMEH | MPUMEHNMO | MPUMEHW | MPUMEHU | NPUM | MpUMe
o HUMO €HUM | eHUM nMo MO MO €HUM | HUMO
o o o
8 10.00 go < 100.00 He He NpYMEHUMO | He He nNpuMeHMMo He He He He He He He He
NpUMEHNM npume NpUM | NPUM | NPUMEH | MPUMEHWUMO | MPUMEHW | MPUMEHW | NPUM | MpUMe
o HUMO €HUM | eHUM nMo MO MO €HUM | HUMO
o o o
9 100.00 (nedonT) He He MPUMEHMMO | He He NPUMEHMMO He He He He He He He He
NpUMeEHNM npume NpUM | NpUM | NPUMEH | MPUMEHUMO | MPUMEHW | MPUMEHW | NPUM | MpUMe
o] HUMO €HUM | eHUM nMo MO MO €HWUM | HUMO
(o] (o] o
10 Mog wtor no He He NMPpUMEHUMO |  He He NpUMEeHUMO He He He He He He He He
Knaccy X NPUMEHNM npume NpuM | NPUM | NPUMEH | MPUMEHNMO | MPUMEHW | MPUMEHW | NPUM | NpUMe
o HUMO €HUM | eHUM MmO MO MO €HUM | HUMO
o o o
11 | Wroro (no ecem knaccam) He He MPUMEHMMO | He He MpUMEHUMOo He He He He He He He He
npuMeHuM npume nNpuM | NpUM | MPUMEH | MPUMEHUMO | NPUMEHW | MPUMEHWU | NPUM | NpuMe
o HUMO €HUM |EHUM |UMO MO MO €HUM | HUMO
o} o} o]

BaHK He NpUMeHsieT MoAXOA4 Ha OCHOBE BHYTPEHHMX penTuHroB (aanee - MBP) B uensix OLeHKM

TpeboBaHuit (0653aTENBLCTB) U BETMUMHE BEPOATHOCTM aAedonTa.

KpeauTHbIX TpeboBaHWi B pa3pes3e KMacCcoB KpeauTHbIX
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Tabnuua 4.7

BnusiHne Ha BennunHy TpeboBaHui (0653aTeNbCTB), B3BELLIEHHBIX MO YPOBHIO pUCKa,
npuMeHsieMblx baHkoM KpeauTHblX MNOU, B kKauecTBe MHCTPYMEHTa
CHWXeHUS KpeanTHoro pucka Ha 01.07.2021

ThiC. py6.
Home HammeHoBaHWe Kkacca KpeanTHbIX TpeboBaHui BenuunHa TpeboBaHuin | BenuunHa TpeboBaHuii
p (obs3aTenscTB) (obsizaTenscTB), (obs13aTenbcTB),
B3BELUEHHbIX MO YPOBHIO B3BELLUEHHbIX MO
pvcKa, paccynTaHHas YPOBHIO p1cKa, nocne
6e3 ncnonb3oBaHUs NpUMeHeHus
KpeauTHbIX MO KpeauTHbIx MO
1 2 3 4
1 CyBepeHHble 3aemMwwmku - BIBP He NpUMEHUMO He NMpUMEHMMO
2 CyBepeHHble 3aeMimkmn - MrNBP He NPUMeHUMOo He NpUMeHNMOo
3 ®urHaHcoBble opraHu3aumn - bINBP He NpUMEHNMOo He NpUMEHNMOo
4 | ®uHaHcoBble opraHu3aumm - MNNBP He MPUMEHUMO He MPUMEHMMO
5 KopnopaTtuBHble 3aeMLmkn - BIBP He MPUMEHUMO He MPUMEHMMO
6 KopnopaTtueHble 3aeMwumku - MNMNBP He MPUMEHUMO He MPUMEHMMO
7 | KopnopaTuBHOE cneumanv3npoBaHHoe He NpPUMEHNMO He NpUMEHMMO
KpeauToBaHue - BIBP
8 | KopnopaTusHoe cneunanu3npoBaHHoe He NpUMEeHUMOo He NpUMeHMMOo
KpeauToBaHue - MMNBP
9 | PO3HUYHbIE 3aeMLMKM - BO306HOBNSIEMbIE He NpUMEeHUMOo He NpUMeHMMOo
KpeanTHble TpeboBaHus
10 | PO3HWYHbIE 3aeMLUMKK - KpeanTHble TpeboBaHus, He NpUMEHUMOo He NpUMeHMMOo
obecneyeHHble 3a/10roM XXUI0ro NoMeLLeHUs
11 | PO3HUYHbIE 3aeMLUMKK - CYEBEKTbI Manoro u He NpYUMEHUMO He NpUMeHMMOo
cpeaHero npeanpyHMMaTenbCTBa
12 |Mpoymne po3HUYHbIE 3aEMLLUNKK He NpUMEHUMOo He NpUMeHMMOo
13 | Jonu yyactus B kanutane - bINBP He MPUMEHUMO He MPUMEHMMO
14 | Jonu yyactus B kanutane - MNrNBP He MPUMEHUMO He MPUMEHMMO
15 | MNpunobpeTteHHas aebuTopckas 3a40/mMKEHHOCTb - He NpUMEHUMOo He NpUMeHMMOo
BMNBP
16 | MNpunobpeTeHHas aebuTopckas 3a40/MKEHHOCTD - He NpYUMEHUMO He NpUMeHMMOo
nnBepP
17 | Wtoro He NpUMEHUMO He NpUMeHMMOo
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BnusiHne Ha BennunHy TpeboBaHui (0653aTeNbCTB), B3BELLEHHbIX MO YPOBHIO PUCK3,
npuMeHsieMblx baHkoM kpeanTHbIX MNOU, B KavecTBe MHCTPYMEHTa
CHWXeHWs KpeauTHoro pucka Ha 01.01.2021

ThiC. pyb6.
Home HanMeHoBaHMe Knacca KpeauTHbIX TpeboBaHMiA BennunHa TpeboBaHuin | BennunHa TpeboBaHuii
p (obsi3aTenbCTB) (obsi3aTenbCTB), (obsi3aTenbCTB),
B3BELUEHHbIX M0 YPOBHIO B3BELLEHHbIX MO
pvcKa, paccynTaHHas YPOBHIO puUCKa, nocne
6e3 ncnonb3oBaHus NpUMEHeHUs
KpeauTHbIX NN KpeauTHbIX MO
1 2 3 4
1 CyBepeHHble 3aeMwmkn - BrBP He MPUMEHUMO He MPUMEHMMO
2 CyBepeHHble 3aeMimkun - MNrNBP He MPUMEHUMO He MPUMEHMMO
3 ®uHaHcoBble opraHn3aumm - BIBP He NpUMEHUMO He NMpUMEHMMO
4 | ®uHaHcoBble opraHu3aumu - MIMBP He NMpUMEHUMO He MpUMEHUMO
5 KopnopaTtueHble 3aeMwmkn - BIBP He NPUMEHUMO HEe NPUMEHUMO
6 KopnopaTtusHble 3aemMiumku - MNMNBP He NPUMEHUMO HEe NPUMEHUMO
7 | KopnopaTuBHoOe crneumanm3npoBaHHoe He NpUMEeHUMOo He NpUMeHMMOo
KpeautoBaHue - bINBP
8 | KopnopaTusHoe cneunanu3npoBaHHoe He NpUMEeHUMOo He NpUMeHMMOo
KpeauToBaHue - [MNBP
9 | PO3HUYHbIE 3aeMLWMKN - BO306HOBNSIEMbIE He NMPUMEHNMO He NpUMEHNMO
KpeauTHble TpeboBaHus
10 | PO3HMYHbIE 3aeMLUMKN - KpeanTHble TpeboBaHus, He NMPUMEHNMO He NpUMEHNMO
obecneyeHHble 3a510roM XXMoro NoMeLLeHnst
11 | PO3HUYHbIE 3aeMLUMKN - CYEBEKTbI Manoro u He MPUMEHUMO He MpUMEHMMO
cpefHero npeanpvHUMaTensbCcTBa
12 | lNpoune po3HUYHbIE 3aEMLLMKK He NMPUMEHNMO He NMpUMEHNMO
13 | donwu yyactus B kanutane - brNBP He MPUMEHUMO He MpUMEHMMO
14 | Jonw yyactusa B kanutane - MMBP He MpUMEHUMO He MpUMEHMMO
15 | MNpunobpeTteHHas aebuTopckas 3aa40/MKEHHOCTD - He NpYUMEHUMO He NpUMeHMMOo
BMNBP
16 |MpuobpeTeHHas gebuTopckas 3a40/MKEHHOCTD - He NpPUMEHNMO He NpUMEHMMO
MnnBP
17 | Wroro He MpUMEHUMO He MpUMEHMMO

BaHk He npumeHseT kpeauTHble NOU B KauecTBe MHCTPYMEHTA CHUXEHUS KPEAUTHOro puckKa.
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Tabnuua 4.8

M3MeHeHUs1 BeIMUMHbI TpeboBaHUin (0643aTENbCTB), B3BELIEHHbIX

No YPOBHIO pUcKa, npu npumeHeHmu MNBP Ha 01.07.2021

ThiC. py6.
Homep HavMeHoBaHWe cTaTbu BennunHa TpeboBaHui
(0bs13aTeNbCTB), B3BELLEHHDBIX
Nno YPOBHIO p1cka
1 2 3
1 TpeboBaHus (06s13aTeNbCTBA), B3BELEHHbIE MO YPOBHIO pUCKa, Ha He MpUMEHMMO
KOHeL, npeapblayLiero oTYETHOro nepuoga
2 CroumocTb TpeboBaHuin (06513aTeNbCTB) He NpUMEHNMO
3 KauecTBo TpeboBaHuit (0693aTeNbCTB) He NpUMEHMMO
4 O6HOBNEHUSA MOAENUN He MPUMEHMMO
5 MeToponorus u perynmposaHune He NMpUMEHNMO
6 MpnobpeTeHne n npoaaxa He NMPUMEHUMO
7 M3ameHeHnst BantoTHbIX KypcoB He NpUMEHUMO
8 Mpoyee He NpUMEHMMO
9 TpeboBaHus (0653aTENbCTBA), B3BELIEHHLIE MO YPOBHIO PUCKa, Ha He NpUMEHMMO
KOHeL, OTYETHOro nepuoaa
M3MeHeHUs1 BeNMUmMHbI TpeboBaHUii (0643aTENbCTB), B3BELIEHHbIX
No YPOBHIO pucka, npu npumeHeHum MNBP Ha 01.04.2021
ThiC. py6.
Homep HanMeHoBaHWe cTaTbu BennunHa TpeboBaHui
(06a3aTenbCTB), B3BELEHHbIX
Nno YPOBHIO p1cka
1 2 3
1 TpeboaHus (06s3aTenbCTBa), B3BELWEHHbIE MO YPOBHIO pUCKa, Ha He NpYMEeHMMOo
KOHeL, npeapblayLiero 0TYETHOro nepuoaa
2 CrounmocTb TpeboBaHuin (06513aTeNbCTB) He NpYMEeHMMOo
3 KauecTBo TpeboBaHuit (06513aTeNbCTB) He NpUMEHMMO
4 O6HOoBNEHUSA MoJenNun He MPUMEHMMO
5 MeTtoponorus u perynmposaHue He NPUMEHUMO
6 MpnobpeTeHne n npoaaxa He NPUMEHUMO
7 N3MeHeHns BanioTHbIX KypcoB He MpUMEHMMO
8 Mpouee He NpUMEHMMO
9 TpeboaHuns (06s3aTenbCTBa), B3BELWEHHbIE MO YPOBHIO pUCKa, Ha He NMPUMEHNMO

KOHeL OTYETHOro nepuoaa

BaHk He npumeHseT MNBP B Lensx OLUEeHKN KpeauTHOro pucka.
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CneunanusanpoBaHHOE KpeamMToBaHWE U A0MM YHACTMSl B akLUMOHEPHOM KanuTasne, OueHMBaeMble B COOTBETCTBUM
C YNpOLLEHHbIM MOAXOA0M Ha OCHOBE B3BELLUMBAHUS Mo ypoBHI0 puckos (MBP) Ha 01.07.2021

Tabnuua 4.10

Pasgen 1. CneumanuamMpoBaHHoe KpeamToBaHue (KpoMe (hUHAHCMPOBAHMS 06bEKTOB HEABMKUMOCTU HEXWUIOrO POHAA C HECTABUNbHLIMM LIEHOBLIMW NMapaMeTpamMi)

Home YpoBeHb OcTaBLmiica cpok | BanaHcoBas | BHebanaHcos | Koaddu BenuuuHa kpeautHoro TpeboBaHus (0bs3aTenbcTea), TpeboBaHus | BenuuuHa
p | KpeaMTocnocobHo roraweHus CTOMMOCTb | @5t CTOUMOCTb | LMEHT noABepXXeHHasi KpeaMTHOMY pUCKY, TbiC. pyb. (obs13aTenbCT | OXMaaeMbIx
ctm pucka Ba), notepb (EL)
B TOM umncne: Bcero | B3BelleHHble
Mo YPOBHIO
NnpoeKkTHoe obbekTHOe TOBapHO- | (PMHaHCMpoBa pucka
(vHaHcupoBa |  (ueneBoe) CblpbeBOE Hue
HVe ($unHaHcmpoBa npuHocsaLen
Hue aoxon
HeABWMXMMOCT
n
1 2 3 4 5 6 7 8 9 10 11 12 13
1 | Bbicokui MeHee 2,5 net He He He He He He He He He
NPUMEHUMO NPUMEHNMO NPUMEHUMO NPUMEHUMO | MPUMEHWUM | MPUMEHUMO | MpUME | MPUMEHUMO | MPUMEHUMO
o] HUMO
2 Ot 2,5 net n 6onee He He 70% He He He He He He He
NPUMEHUMO NpUMEHUMO NpUMEHUMO NMPUMEHUMO | MPUMEHWUM | MPUMEHUMO | MpPUME | MPUMEHMMO | MPUMEHMMO
o] HUMO
3 | JocTaTouHbIN MeHee 2,5 net He He He He He He He He He
NPUMEHUMO NpUMEHUMO NpUMEHUMO NMPUMEHUMO | MPUMEHUM | MPUMEHUMO | MpPUME | MPUMEHUMO | MPUMEHMMO
o] HUMO
4 Ot 2,5 net v bonee He He 90% He He He He He He He
NPUMEHUMO NPUMEHNMO NPUMEHNMO NPUMEHUMO | MPUMEHWUM | MPUMEHUMO | MpUME | MPUMEHUMO | MPUMEHMMO
o] HUMO
5 | YnooBnetsoputen X He He 115% He He He He He He He
bHbIN NPUMEHUMO NPUMEHUMO NPUMEHUMO NMPUMEHUMO | MPUMEHUM | MPUMEHUMO | MpPUME | MPUMEHMMO | MPUMEHMMO
o] HUMO
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6 | Cnabbiin X He He 250% He He He He He He He
NpUMEHNMMO NpUMEHUMO NpUMEHUMO NPUMEHNUMO | NPUMEHWUM | MNPUMEHWUMO | MPUME | MNPUMEHUMO | MPUMEHMMO
o} HWUMO
7 | Oedont X He He - He He He He He He He
NpUMEHUMO NPUMEHUMO NPUMEHUMO NPUMEHUMO | MPUMEHWUM | MPUMEHUMO | MPUME | MPUMEHUMO | MPUMEHUMO
o] HUMO
8 |WToro X He He X He He He He He He He
NPUMEHUMO NPUMEHUMO NPUMEHUMO NMPUMEHUMO | MPUMEHWUM | MPUMEHUMO | MPUME | MPUMEHUMO | MPUMEHUMO
o} HWUMO
Pazgen 2. ®uHaHcvpoBaHWe 06bEKTOB HEABMXXMMOCTH HeXUIoro doHaa ¢ HeCTabubHbIMKU LIEHOBLIMY MapaMeTpamMu
Home YpoBeHb OcTaBLumiics banaHcoBasi | BHebanaHcoB | Koaddwm | BennunHa kpeautHoro TpebosaHus TpebosaHus BenuumHa oxunpaembix notepb (EL)
p |KpeanTocnocobHo CpoK CTOMMOCTb | @sl CTOMMOCTb | LMEHT (obsi3aTenbCcTBa), NOABEPXKEHHAS (obsizaTenbcTBa),
cTH noratueHus pucka KpeauTHOMY pUCKY, TbIC. pyb. B3BeLUEHHbIE MO
YPOBHIO puCKa
1 2 3 4 5 6 7 8 9
1 | Bbicokui MeHee 2,5 net He He He MPUMEHUMO He NPUMEHMMO He MPUMEHMMO
NPUMEHUMO NPUMEHUMO
2 Ot 2,5neTn He He 95% He NPYMEHUMO He NpuMeHnMo He NpYMEeHMMOo
6onee NPUMEHUMO NPUMEHUMO
3 | JdocTaTouHblii MeHee 2,5 net He He He NMpUMEHUMOo He NpUMEHMMO He MpUMEHMMO
NPUMEHUMO NPUMEHUMO
4 Ot 2,5neTn He He 120% He NPYMEHUMO He NpuMeHnMo He NpYMEeHMMOo
6onee NpUMEHUMO NpUMEHUMO
5 |YnosnetBoputen X He He 140% He NpUMEHUMO He NpUMEHMMO He MpUMEHMMO
bHbIA NpUMEHUMO NPUMEHNMO
6 | Cnabbin X He He 250% He NpYMEHUMO He NpuMeHnMo He NpYMeHMMOo
NpUMEHUMO NPUMEHNMO
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7 | Dedont X He He - He NpUMEeHUMOo He NpUMEHMMO He NMpUMEHMMO
NPUMEHNMO NPUMEHNMO
8 |WTtoro X He He X He MPUMEHUMO He NPUMEHMMO He MPUMEHMMO

npuMeHnMo npuMeHnMo

Pazgen 3. [lonu yyactus B KanuTane

Home KaTteropusi BnoxeHui banaHcoBasi | BHebanaHcoBas | KoadduumeHT BenuuuHa kpeauTHOro TpeboBaHus (06g3aTenbCTBa), B3BELIEHHbIE MO
p CTOMMOCTb CTOMMOCTb pvcka TpeboBaHusa (06a3aTenLcTea), YPOBHIO puUCKa
NoABEPXKEHHAs KpeaUTHOMY
p1CKY, TbIC. pyb.
1 2 3 4 5 6 7
1 | BnoxeHus B GupxeBble akumm He He NpPYMEHUMO 300% He NpuMeHnMo He NpuMeHnMo
NPUMEHUMO
2 | BnoxeHus B aKUMW YaCTHbIX KOMMaHWM He He MPUMEHUMO 300 - 400% He NpUMEHMMO He NpUMEHUMO
(ropuamnyeckmx nuu) NPUMEHNMO
3 | Mpoune BNOXeHUS B akunm He He NPYMEHUMO 400% He NpuMeHnMo He MpuMeHnMo
NPUMEHNMO
4 | Wtoro He He NpUMEHUMOo He NpUMEHMMO He NpUMEHMMO
NPUMEHNMO

Cneunann3vpoBaHHOe KpeauToBaHNE U 0NN yHaCTUS B aKLUMOHEPHOM KanuTtane, OLeHWBaeMble B COOTBETCTBUM
C YNpOLLEHHbIM NOAXOAOM Ha OCHOBE B3BeLUMBaHUSA Mo ypoBHIO puckos (MBP) Ha 01.01.2021

Pazgen 1. CneunannsvpoBaHHoe KpeauToBaHue (Kpome (huHaHCMPOBaHUS 06BbEKTOB HEABMXXMMOCTU HEXMAOrO oHAA C HECTabnNbHBIMU LIEHOBLIMW NMapaMeTpaMu)

Home
p

YpoBeHb OcTaBLmiica cpok | banaHcoBas | BHebanaHcos | Koaddu BenuuuHa kpeautHoro TpeboBaHus (0bs3aTenbcTea), TpeboBaHus | BenuuuHa
KpeanuToCcnocobHO noratueHus CTOMMOCTb | ast CTOMMOCTb | LIMEHT noABEPXXEeHHas KpeAUTHOMY PUCKY, ThiC. pyb. (obsizaTensCT | 0XKMAaeMbIx
ctH pucka Ba), notepsb (EL)
B TOM Yuncne: Bcero
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NpoeKkTHoe obbekTHOe | TOBapHO- | (MHAHCKMpoBa B3BELUEHHbIE
(uHaHcupoBa |  (ueneBoe) CbipbeBOE Hue Mo YPOBHIO
Hune ¢puHaHcmpoBa npuHocsaLen pucka
Hue noxop,
HeABMKUMOCT
"
2 3 4 5 6 7 8 9 10 11 12 13
BbIcokui MeHee 2,5 net He He He He He He He He He
NPUMEHNMO NPUMEHNMO NPUMEHNMO NPUMEHNUMO | MPUMEHUM | MPUMEHUMO | NPUME | MPUMEHUMO | NPUMEHUMO
o] HUMO
Ot 2,5 net n 6onee He He 70% He He He He He He He
NPUMEHNMO NPUMEHNMO NPUMEHNMO NPUMEHUMO | MPUMEHUM | MPUMEHMMO | NpUME | MPUMEHMMO | NPUMEHUMO
o] HUMO
JlocTaTouHbIN MeHee 2,5 net He He He He He He He He He
NPUMEHNMO NPUMEHNMO NPUMEHNMO NPUMEHUMO | MPUMEHUM | MPUMEHMMO | NpUME | MPUMEHMMO | NPUMEHUMO
o] HUMO
Ot 2,5 net n 6onee He He 90% He He He He He He He
NPUMEHNMO NPUMEHNMO NPUMEHNMO NPUMEHUMO | MPUMEHUM | MPUMEHUMO | NPUME | MPUMEHUMO | NPUMEHUMO
o] HUMO
YposneTtsoputen X He He 115% He He He He He He He
bHbIN NPUMEHNMO NPUMEHNMO NPUMEHNMO NPUMEHUMO | MPUMEHUM | MPUMEHMMO | NMPUME | MPUMEHMMO | MPUMEHUMO
o] HUMO
Cnabebiit X He He 250% He He He He He He He
NPUMEHNMO NPUMEHNMO NPUMEHNMO NPUMEHNUMO | MPUMEHUM | MPUMEHWMO | NPUME | MPUMEHUMO | NPUMEHUMO
o] HUMO
Jedont X He He - He He He He He He He
NPUMEHNMO NPUMEHNMO NPUMEHNMO NPUMEHUMO | MPUMEHUM | MPUMEHMMO | NPUME | MPUMEHMMO | NPUMEHUMO
o] HUMO
NToro X He He X He He He He He He He
NPUMEHNMO NPUMEHNMO NPUMEHNMO NPUMEHUMO | MPUMEHUM | MPUMEHMMO | NMpUME | MPUMEHMMO | NMPUMEHUMO
o] HUMO
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Paspen 2. ®uHaHcMpoBaHWe 06BEKTOB HEABMXXMMOCTY HEXMMIOro hoHAA C HeCTabunbHbIMK LIEHOBLIMU NapamMeTpamu

Home YpoBeHb OcTaBLumiics banaHcoBasi | BHebanaHcoB | Koadbdu | BenuunHa kpeautHoro TpeboBaHus TpeboBaHus BenuunHa oxunpaemsix notepb (EL)
p |KpeauTocnocobHo CpoK CTOMMOCTb | asl CTOUMOCTb | LMEHT (obs13aTenbcTBa), NOABEPXKEHHAS (obsi3aTensCTBa),
ctn roraweHus pvcka KpPeaMTHOMY pUCKY, TbiC. pyb. B3BELLEHHbIE MO
YPOBHIO puCKa
1 2 3 4 5 6 7 8 9
1 | Bbicokui MeHee 2,5 net He He He MPUMEHUMOo He NPUMEHMMO He MPUMEHMMO
NPUMEHUMO NPUMEHUMO
2 OT2,5nertun He He 95% He MPUMEHUMOo He NPUMEHMMO He MPUMEHMMO
6onee NPUMEHNMO NPUMEHNMO
3 | JocTaTouHblii MeHee 2,5 net He He He MpUMEHUMOo He NpUMEHMMO He MpUMEHUMO
NPUMEHUMO NPUMEHUMO
4 Ot 2,5 neTn He He 120% He NpYMEHUMO He NpuMeHnMo He NpYMeHMMOo
6onee NPUMEHUMO NPUMEHUMO
5 |YnosnetBoputen X He He 140% He NMpUMEHUMOo He NpUMEHMMO He MpUMEHMMO
bHbIN NPUMEHNMO NPUMEHUMO
6 | Cnabubin X He He 250% He NMPUMEHNMO He NPUMEHUMO He NMpUMEHNMO
NPUMEHNMO NPUMEHUMO
7 | Qedont X He He - He NMpUMEHUMOo He NpUMEHMMO He MpUMEHMMO
NPUMEHNMO NPUMEHUMO
8 |Wrtoro X He He X He MPUMEHUMO He NPUMEHMMO He MPUMEHMMO
NPUMEHNMO NPUMEHNMO
Pasgen 3. [lonu yyactus B KanuTane
Home KaTteropusi BnoxeHui banaHcoBasi | BHebanaHcoBas | KoadduumeHt BenuunHa kpeauTHOro TpeboBaHus (06s3aTenbCTBa), B3BELIEHHbIE MO
p CTOMMOCTb CTOMMOCTb pucka TpeboBaHusa (0bd3aTenbcTea), YPOBHIO puUCKa

NnoABEPXKEHHAs KpeaUTHOMY
pVCKY, TbIC. pyb.
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1 2 3 4 5 6 7
1 | BnoxeHus B bupxeBble akumn He He NpYMEHUMO 300% He nNpuMeHMMo He npuMeHMMo
NPUMEHNMO
2 | BnoxeHus B aKUMM YacCTHbIX KOMMaHWM He He MpUMEHUMO 300 - 400% He NpUMEHMMO He NpUMEHMMO
(ropnanyeckmx nmu) NPUMEHNMO
3 | Mpoyne BNOXeHUs B aKuuu He He MPUMEHUMO 400% He NPUMEHMMO He NpUMEHMMO
NPUMEHNMO
4 |Wtoro He He NpUMEHNMO He NPUMEHUMO He NPUMEHUMO
NPUMEHNMO

BaHK He MpUMEHSIET YNpOLLEHHbIV MOAXOA HAa OCHOBE B3BELUMBaHMSA MO ypoBHIO puckoB (MBP) Ans oUeHKM crneuranuanpoBaHHOMO KpeaMTOBaHUS M Aonen

y4yacCTusa B aKUMOHEPHOM KanuTane.
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Pasgen 5. KpeauTHbIA pUCK KOHTpareHTa

Ta6bnuua 5.1
NHdopMauust 0 nogxodax, MPUMEHSIEMBIX B LIENSIX OLIEHKM
KpeaMTHOro pucka KoHTpareHTa Ha 01.07.2021
TbiC. py6.
Home | HanmeHoBaHue noaxopa | Tekywwm | MoTeHy | Sddektus | KoadduumeH BennuuHa, BennuuHa
p n MasnbHbI Has T, NoABEPXXEHHAs | KPEAUTHOrO
KpeauT n oXwaaema | Ucnosb3yeMm | pucky, nocne pucka
HblIl KpeauT a bl Ans NMPUMEHEHUS | KOHTpareHT
pyCK HbIl nosioxmTe pacyeTa WHCTPYMEHTOB a,
pUCK NbHas BEJINYMHDI, CHUDKEHWSI B3BELUEHHa
BE/IMYMHA | MOABEPXKEHH |  KpeaWUTHOro Mo
pucka OV pUCKY pucka YPOBHIO
pu1cka

1 2 3 4 5 6 7 8

1 | CTaHoapTU3VMpOBaHHbIN 0 0 X 1.4 0 0
noaxoa (ans NMon)

2 MeToa, OCHOBaHHbI Ha X X He He He NPUMEHUMO He
BHYTPEHHMX Moaensax NPUMEHUM | MPUMEHUMO NpUMEHNMO
(ans NMOUN n onepaumi o)

(prHaHCMpoBaHus,
obecneyeHHbIX LeHHbIMK
6ymaramm)

3 | YnpoleHHbIi X X X X 0 0
CTaHAAPTU3MPOBaHHBLIV
noaxog Npu NpUMeHeHUn
WHCTPYMEHTOB CHWXEHUS
KpeauTHoro pucka (ans
onepauuii
(bvHaHCpoBaHus,
obecneyeHHbIX LeHHbIMK
6ymaramm)

4 | BceobbeMnoLwmii X X X X 0 0
CTaHAAPTU3MPOBaHHBIV
noaxog Npu NpUMeHeHUn
WHCTPYMEHTOB CHWXXEHWUS
KpeauTHoro pucka (ans
onepauuii
(bvHaHCpoBaHus,
obecneyeHHbIX LeHHbIMK
6ymaramm)

5 |CroumoCcTb Mo puUCKOM X X X X 0 0
(VaR) (ans onepaumi
(bvHaHCpoBaHus,
obecneyeHHbIX LeHHbIMK
6ymaramm)

6 NToro X X X X X 0

NHdopMaums o0 nogxodax, MPUMEHSIEMbIX B LiENsIX OLIEHKK
KpeaMTHOro pucka KoHTpareHTa Ha 01.01.2021

TbIC. pyb.




Home | HanmeHoBaHue noaxopa | Tekywwm | MoTeHy | Sddektus | KoadduumeH BennuuHa, BennuuHa

p 7 nasnbHbl Has T, NoABEPXEHHas | KpeauTHOro

Kpeaut 7 oXugaema | UCMosb3yem | puUCKy, nocne puvcka
HblIl KpeauT o bl Ans NPUMEHEHUS | KOHTpareHT
pucK HbIl nonoxure pacyeTta WHCTPYMEHTOB a,

pUCK nbHas BENNYUHBI, CHWXKEHMSI B3BeELLEHHA
BE/IMYMHA | NOABEPXKEHH |  KPeaUTHOro g no
pucka OV pUCKY pucka YPOBHIO
pucka

1 2 3 4 5 6 7 8

1 | CTaHhapTU3VMpOoBaHHbIN 0 0 X 1.4 0 0
noaxoa (ans NMoun)

2 MeToa, OCHOBaHHbI Ha X X He He He NpUMEHUMOo He
BHYTPEHHMX Moaensx NPUMEHUM | MPUMEHUMO NPUMEHUMO
(ans NMOUN »n onepaumi o)

(prHaHcMpoBaHus,
obecneyeHHbIX LEeHHbIMU
6ymaramm)

3 | YnpoleHHbIi X X X X 0 0
CTaHAAPTU3MPOBaHHBIV
noaxoA Npu NpUMeHeHun
WHCTPYMEHTOB CHWXXEHUS
KpeauTHoro pucka (ans
onepauuii
(unHaHcpoBaHus,
obecneyeHHbIX LeHHbIMK
6ymaramm)

4 | BceobbeMmnoLwmii X X X X 0 0
CTaHAAPTM3MPOBaHHLIV
noaxoA Npu NpUMeHeHun
WHCTPYMEHTOB CHWXXEHUS
KpeauMTHoro pucka (ans
onepauuii
(punHaHcMpoBaHus,
obecneyeHHbIX LeHHbIMK
6ymaramm)

5 |CroumoCcTb Mo puUCKOM X X X X 0 0
(VaR) (ans onepaumi
(unHaHcpoBaHus,
obecneyeHHbIX LeHHbIMK
6ymaramm)

6 |Wtoro X X X X X 0

Ta6bnuua 5.2
PUCK M3MEHEHMS CTOMMOCTUN KpeanTHbLIX TpeboBaHMWii B pesynbTaTe yXyaLleHus!
KpPeaMTHOro KayecTBa KOHTpareHTa no BHebupxesbiM caenkam MU Ha 01.07.2021
TbIC. pYb.
Home HanmMeHoBaHuWe cTaTbu BennuuHa, BennuunHa pucka
p noasep>XeHHas YXyZALEeHns
pucky, nocne KpeauTHOro KadecTsa
NpUMeHeHNs KOHTpareHTa,
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WHCTPYMEHTOB B3BELUEHHas Mo
CHUXKEHMS YPOBHIO p1CKa
KpeanTHOro pucka
1 2 3 4
1 | TpeboBaHus k KanuTany B COOTBETCTBMU C NPOABUHYTbIM 0 0
MoaxoA0M K OLiEHKe pucka, BCero,
B TOM uucne:
2 croumocTb nog puckom (VaR) X 0
(c yuetom koadbduumenTa 3,0)
3 CTOMMOCTb NOJ, PUCKOM, OLIEHEHHAs NO aHHbIM 33 X 0
Kpu3ucHbIl nepuopa (Stressed VaR)
(c yyetom koadpduumeHTa 3,0)
4 | TpeboBaHus K KanuTany B COOTBETCTBUM CO 0 0
CTaHAApPTM3MPOBaHHLIM MOAXOAOM K OLEHKe pucka
5 | WToro TpeboBaHui1 K KanuTany B OTHOLIEHUN 0 0
TpeboBaHWUiA, NOABEPXKEHHBIX PUCKY YXYZLLEHWS
KpeaMTHOro KayecTBa KOHTpareHTa no BHebUpXxeBbiM
caenkam MNou
PUCK M3MEHEHMS CTOMMOCTU KpeaUTHbIX TPeEOOBaHMWA B pe3yribTaTe YXyALeHUs!
KpPeaAMTHOrO KayecTBa KOHTpareHTa no BHebupxesbiM caenkam MNOU Ha 01.01.2021
ThIC. py6.
Home HammeHoBaHwue cTaTbn BenuuuHa, BennuuHa pucka
p noaBepXXeHHas YXyALeHns
puCKy, nocne KpeauTHOro KadecTsa
NpUMeHeHNs KOHTpareHTa,
WHCTPYMEHTOB B3BeLLEHHas no
CHVXKEHMSI YPOBHIO pucka
KpPeanTHOro p1cKa
1 2 3 4
1 | TpeboBaHus K KanuTany B COOTBETCTBUM C NPOABUHYTbIM 0 0
NOAXOAOM K OLIEHKE pucCKa, BCEro,
B TOM umncne:
2 ctoumocTb nog puckom (VaR) X 0
(c yueTtom koadduumeHTa 3,0)
3 CTOMMOCTb MOJ PUCKOM, OLeHEHHas! NO AaHHbIM 3a X 0
Kpu3uCHbI nepuoa (Stressed VaR)
(c yueTtom koapdpuumenTa 3,0)
4 | TpeboBaHus K KanuTany B COOTBETCTBMU CO 0 0
CTaHAAPTM3UPOBAHHLIM NMOAXOAOM K OLIEHKE pucKa
5 | WToro TpeboBaHmii K KanuTasny B OTHOLLEHMUM 0 0

TpeboBaHWIA, NOABEPXKEHHBIX PUCKY YXY/LLEHUSI
KPeAMTHOro Ka4vecTBa KOHTpareHTa no BHeOMpXKeBbIM
caenkam MNou

Tabnuuya 5.3
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BennunHa, noaBepxeHHas KPEAUTHOMY PUCKY KOHTpareHTa, B paspese noptdenen
(BMAOB KOHTpAreHToB), KO3(hMULUMEHTOB pUCKa, NPU NMPUMEHEHUN CTAaHAAPTU3MPOBAHHOIo Noaxoaa
B LleNnsX OLEeHKM KpeaMTHOro pucka KoHTpareHTa Ha 01.07.2021

ThiC. py6.
Home HavnmeHoBaHKWe nopTdenein BenuunHa, noasep)keHHas KpeanTHOMY PUCKY KOHTpareHTa
p (BMOOB KOHTpAreHToB)
M3 HUX C KOI(DULMEHTOM pUCKa: BCEro
0% | 20% | 50% | 100% | 130% | 150% | npouune
1 2 3 4 5 6 7 8 9 10
1 | LeHTpanbHble 6aHku unm 0 0 0 0 0 0 0 0
npaBuUTENbCTBa CTPaH
2 | CybbekTbl Poccuiickoi 0 0 0 0 0 0 0 0
®egepaumu, MyHUUMNAAbHblE
06pazoBaHus
3 | baHkn pa3BuTus 0 0 0 0 0 0 0 0
4 | KpeauTHble opraHusauum (kpome 0 0 0 0 0 0 0 0
6aHKoB pa3BuTHS)
5 | MNpodeccnoHanbHble yH4aCcTHUKK 0 0 0 0 0 0 0 0
pblHKa LieHHbIX 6ymar,
ocyLulecTensiowme 6pokepckyto n
LVNEePCKY0 AesTeNbHOCTb
6 |HOpuaunyeckne nuua 0 0 0 0 0 0 0 0
7 | PO3HNYHbIE 3aeMLLmMKn 0 0 0 0 0 0 0 0
(KOHTpareHTbI)
8 | MNpouve 0 0 0 0 0 0 0 0
9 |Wtoro 0 0 0 0 0 0 0 0
Tabnuua 5.4
BenuunHa, noasep)xeHHas KpeANTHOMY PUCKY KOHTPareHTa,
onpegensiemMas no MBP, B pa3pe3e K1accoB KpeauTHbIX TpeboBaHuMi
N BENWYMH BepoaTHOCTU fedonTa Ha 01.07.2021
Home | HanmeHoB LLkana BennuuHa, CpegHe Konunuec | CpegHeB | CpeaHeB3Bew | BennunHa, | Koadbduume
p aHue BEPOSITHOCTYH NnoABEPXXEHHas | B3BELIEHHOE TBO 3BELLEHH €HHoe B3BeLUeHHas HT
Knacca fedonTa, pucky aedonTa, 3HayeHne | KOHTpar oe 3HaueHve MO YPOBHIO | KOHLEHTpaL
KpeauTHbIX npoueHT nocne NpUMEHEHNS | BEPOSITHOCT | EHTOB | 3HAYeHu Cpoka [0 pucKa, TbIC. um
TpeboBaHm WHCTPYMEHTOB n pedonta e noraweHus py6. (ynenbHbin
n CHWDKEHWSI YPOBHSI | KpeaUTHOro BeC)
KPEAWTHOrO p1cka notepb | TpeboBaHus KpeauTHOro
npu puvcka,
pedonte NpoLueHT
1 2 3 4 5 6 7 8 9 10
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2 Knacc X He NPUMEHNMO He He He He He He
NPUMEHUMO | MPUMEHU | NPUMEHU | MPUMEHUMO | MPUMEHUMO | MPUMEHUMO
MO MO
3 0.00 po < 0.15 He MPUMEHUMO He He He He He He
NMPUMEHUMO | MPUMEHW | NPUMEHMN | MPUMEHUMO | MPUMEHUMO | MPUMEHUMO
MO MO
4 0.15 go < 0.25 He NPUMEHNMO He He He He He He
NPUMEHUMO | MPUMEHU | NPUMEHU | MPUMEHUMO | MPUMEHUMO | MPUMEHUMO
MO MO
5 0.25 po < 0.50 He MPUMEHUMO He He He He He He
NMPUMEHUMO | MPUMEHW | NPUMEHMN | MPUMEHUMO | MPUMEHMMO | MPUMEHUMO
MO MO
6 0.50 po < 0.75 He MPUMEHUMOo He He He He He He
NMPUMEHUMO | MPUMEHU | NPUMEHU | MPUMEHUMO | MPUMEHUMO | MPUMEHUMO
MO MO
7 0.75 po < 2.50 He NMPUMEHNMO He He He He He He
NMPUMEHUMO | MPUMEHU | NPUMEHU | MPUMEHUMO | MPUMEHUMO | MPUMEHUMO
MO MO
8 2.50 po <10.00 He MPUMEHUMO He He He He He He
NPUMEHUMO | MPUMEHW | NPUMEHWN | MPUMEHUMO | MPUMEHWUMO | MPUMEHUMO
MO MO
9 10.00 go < He NPMMEHUMO He He He He He He
100.00 NMPUMEHUMO | MPUMEHU | NPUMEHUN | MPUMEHUMO | MPUMEHUMO | MPUMEHUMO
MO MO
10 100.00 He MPUMEHUMO He He He He He He
(medponT) NPUMEHUMO | MPUMEHW | MPUMEHMN | MPUMEHUMO | MPUMEHUMO | MPUMEHUMO
MO MO
11 Mog wTor no He NMpUMEHUMOo He He He He He He
knaccy X NMPUMEHNMO | MPUMEHM | MPUMEHU | MPUMEHUMO | MPUMEHMMO | NMPUMEHNMO
MO MO
12 Wtoro (no Bcem knaccam): He He He He He He
NMPUMEHUMO | MPUMEHU | NPUMEHWN | MPUMEHUMO | MPUMEHUMO | MPUMEHUMO
MO MO

BenunumHa, noaBepXeHHast KPeAUTHOMY PUCKY KOHTpareHTa,

onpenensiemas no MBP, B pa3pese KnaccoB KpeauTHbIX TpeboBaHui
1 BENIMUYMH BeposiTHOCTM AedonTa Ha 01.01.2021
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Home | HanmeHoB Llkana BennuuHa, CpegHe Konuuec | CpepHes | CpegHeB3Bew | BenuuunHa, | Koadduume
p aHve BEPOSATHOCTH NoABEpXEHHas | B3BELUEHHOoe TBO 3BEeLUEeHH €eHHoe B3BeLUEeHHas HT
Knacca nedonTa, pucky aedonTa, 3HayeHne | KOHTpar oe 3HayeHune MO YPOBHIO | KOHLEHTpaL
KpeauTHbIX npoueHT nocrne NpUMeEHeHUs | BEPOSITHOCT | EHTOB | 3HAYeHU cpoka Ao puvcka, TbIC. um
TpeboBaHu MHCTPYMEHTOB n pedonta e noratueHus py6. (yBenbHbIN
n CHWXEHUS YPOBHSl | KpeauTHOro BeC)
KpeauTHOro pucka notepb | TpeboBaHus KpeauTHOro
npv pvcka,
dedonte NpoLeHT
1 2 3 4 5 6 7 8 9 10
2 Knacc X He NpUMEeHUMOo He He He He He He
NPUMEHNMO | MPUMEHU | IPUMEHN | MPUMEHUMO | MPUMEHMMO | NPUMEHNMO
MO MO
3 0.00 po < 0.15 He MPUMEHUMO He He He He He He
NPUMEHNMO | MPUMEHU | MPUMEHU | MPUMEHUMO | MPUMEHMUMO | NPUMEHUMO
MO MO
4 0.15 po < 0.25 He MPUMEHUMOo He He He He He He
NPUMEHNMO | MPUMEHU | MPUMEHN | MPUMEHWMO | MPUMEHMMO | MPUMEHNMO
MO MO
5 0.25 po < 0.50 He NPUMEHUMO He He He He He He
NPUMEHNMO | MPUMEHU | MPUMEHN | MPUMEHWMO | MPUMEHMMO | MPUMEHNMO
MO MO
6 0.50 po < 0.75 He MPUMEHUMOo He He He He He He
NPUMEHNMO | MPUMEHU | MPUMEHU | MPUMEHUMO | MPUMEHMMO | NPUMEHUMO
MO MO
7 0.75 po < 2.50 He NMPUMEHNMO He He He He He He
NPUMEHNMO | MPUMEHU | MPUMEHN | MPUMEHUMO | MPUMEHMMO | NMPUMEHNMO
MO MO
8 2.50 po <10.00 He MPUMEHUMO He He He He He He
NPUMEHNMO | MPUMEHU | MPUMEHU | MPUMEHUMO | MPUMEHMMO | NPUMEHUMO
MO MO
9 10.00 go < He NPYMEHUMO He He He He He He
100.00 NMPUMEHUMO | MPUMEHU | NPUMEHUN | MPUMEHUMO | MPUMEHUMO | MPUMEHUMO
MO MO
10 100.00 He NpUMEHUMO He He He He He He
(meconT) NMPUMEHNMO | MPUMEHMU | MPUMEHU | MPUMEHUMO | MPUMEHMMO | NMPUMEHNMO
MO MO
11 Mog wTor no He NpPYUMEHUMO He He He He He He
knaccy X NPUMEHNMO | MPUMEHU | IPUMEHN | MPUMEHUMO | MPUMEHUMO | NPUMEHUMO
MO MO
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12 WToro (no Bcem knaccam): He He He He He He
NPUMEHUMO | MPUMEHW | NPUMEHMN | MPUMEHUMO | MPUMEHMUMO | MPUMEHUMO
MO MO
BaHk He npuMeHsieT MNBP ans oueHKN BENNYMHDI, NOABEPXXEHHON KPeAUTHOMY PUCKY KOHTpareHTa B paspese
KJ1aCCOB KpeaWUTHbIX TpeboBaHWUIM 1 BENNUYMH BEPOSITHOCTM AedonTa.
Ta6bnuua 5.5
CTpykTypa obecneyeHusi, UCrnosib3yeMoro B LIENsX
onpeaeneHus TpeboBaHWUiA K KanuTasy B OTHOLLEHUW KPEAUTHOMO
pucka KoHTpareHTa Ha 01.07.2021
ThiC. py6.
Hom HaumeHoBaHue cTaTbn CnpaBeanimBas CTOMMOCTb obecneyeHusi, CnpaBeasivBas CTOMMOCTb
ep NCrosib3yeMoro B caenkax ¢ Mo obecneyeHusi, NCrosib3yeMoro B
onepaumsax (puHaHCMpOBaHUS,
obecrneyeHHbIX LieHHbIMK ByMaramm
nony4yeHHoe npeaocTaBeHHOE NnosyYeHHoOe | NpeaoCTaB/IEHHOE
obocobne He obocobne He
HHOE obocobn HHOEe obocobne
€eHHoe HHoe
1 2 3 4 5 6 7 8
1 | donroBble LeHHbIE ByMary, 0 0 0 0 0 0
BbINyLLEHHblE 6aHKOM-KPeaUTOpOM,
B 3aKnaae
2 |30n0T0 B CUTKaxX 0 0 0 0 0 0
3 | donroBble LeHHbIE ByMaru 0 0 0 0 0 0
Poccuitckoit ®epepaumm
4 | JonroBble 0bs3aTenbCTBa 0 0 0 0 0 0
NpaBUTENLCTB U LIEHTPasibHbIX
6aHKoB Apyrux cTpaH
5 |donroBble 06513aTeNbCTBA 0 0 0 0 0 0
cybbekToB Poccuiickolt denepauum
W MYHULMNANbHbIX 06pa3oBaHuit
Poccuiickoi degepauym
6 |KopnopaTuBHble 4OArOBbIE LEHHbIe 0 0 0 0 0 0
6ymarun (obnurauun)
7 | Akuum 0 0 0 0 0 0
8 | Mpouee obecneuveHne 0 0 0 0 0 0
9 |WUtoro 0 0 0 0 0 0
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CTpykTypa ob6ecrneyeHnsi, UCnosib3yemMoro B Lensx
onpeneneHus TpeboBaHWI K KanuTany B OTHOLIEHUW KPEAUTHOIO

pucka KoHTpareHTa Ha 01.01.2021

TbiC. pyb.
Hom HanmmeHoBaHue cTaTbn CnpaBeanvBasi CTOMMOCTb obecneyeHmsi, CnpaBeanMBasi CTOMMOCTb
ep NCnonb3yemMoro B caenkax ¢ NMon obecneyeHusi, UCMOJIb3yeMOro B
onepauusax GuHaHCMpOoBaHUs,
obecneyeHHbIX LeHHbIMK ByMaramm
nosly4yeHHoe npeaocTaBieHHoe noslydYeHHoe | MpeaocTaBfieHHOE
obocobne He obocobne He
HHOE o6ocobn HHOEe obocobne
€HHoe HHOe
1 2 3 4 5 6 7 8
1 | donroBble LeHHbIE ByMary, 0 0 0 0 0 0
BbIMyLLEHHbIE 6AaHKOM-KpeAMTOPOM,
B 3ak/age
2 |30n0TO0 B CInUTKax 0 0 0 0 0 0
3 | donrosble LeHHble Gymaru 0 0 0 0 0 0
Poccuiickolt deanepaumm
4 | fonrosble 0b6s3aTenbCTBa 0 0 0 0 0 0
NPaBUTENbCTB U LIEHTPasIbHbIX
6aHKoB Apyrux cTpaH
5 | donroBble 06513aTeNbCTBA 0 0 0 0 103 143 0
cybbekToB Poccuiickon deaepaumm
WM MyHULMNANbHBIX 06pa3oBaHuit
Poccuitckoit ®epepaumm
6 |KopnopaTuBHble 4OArOBbIE LEHHbIE 0 0 0 0 1652 108 0
6ymaru (obnurauun)
7 | Akuumn 0 0 0 0 0 0
8 |lpouee obecneyeHne 0 0 0 0 0 0
9 |Wroro 0 0 0 0 1755 251 0
Ta6nuua 5.6
NHdopmaums o caenkax ¢ kpeantHoiMm MOU Ha 01.07.2021
ThbiC. py6.
Home HavMeHoBaHWe cTaTbu Nnou nown
p npuobpeTeH | NPOAaHHBI
Hble e
1 2 3 4
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1 HoMMHanbHas CTOMMOCTb

2 KpeanTHble aecdonTHble CBOMbI Ha 6a@30BbIN akTMB (KPOME MHAEKCOB) 0 0
3 KpeauTHble aeonTHbIe CBOMbI HA UHAEKCHI 0 0
4 CBOnbl Ha COBOKYMHbI A0X0A 0 0
5 KpeanTHble OnUMOHBbI 0 0
6 Mpoune kpeauTHble MNOU 0 0
7 | WToro HoMuHanbHas ctoumoctb MOU 0 0

8 |CnpaBeanueas CTOMMOCTb

9 MonoxxuTensHas cnpaBeannBas CTOMMOCTb (aKTuB) 0 0

10 OTpuuaTenbHasl cnpaBeanveasi CToMMocTb (0693aTenbCTBO) 0 0

NHdopmaums o caenkax ¢ kpeautHeiMm MOU Ha 01.01.2021

TbiC. pyb.
Home HanmmeHoBaHue cTaTbu nou nou
p npuobpeTeH | NpoaaHHbI
Hble e
1 2 3 4
1 |HoMuHanbHas CTOMMOCTb
2 KpeauTtHble aedonTHble cBOMbI Ha 6a30BbIl akTUB (KPOME MHAEKCOB) 0 0
3 KpeauTHble aedonTHble CBOMbI HA MHAEKCHI 0 0
4 CBONMbI Ha COBOKYTHbIV OXOA, 0 0
5 KpeanTHble OnuUMOHbI 0 0
6 Mpouune kpeauTHble NOU 0 0
7  |WTOro HoMuHanbHas ctonuMocTs MOU 0 0
8 |CnpaBeanueasi CTOMMOCTb
9 MonoxuTenbHas cnpaseanMBas CTOMMOCTb (aKTUB) 0 0
10 OTpuuaTenbHasl cnpaBeanveast CtoumMocTb (0643aTenbCTBo) 0 0

CyLLecTBEHHbIX M3MEHEHUA 3@ OTYETHLIN Nepuod AaHHbIX, MpeACTaBfeHHbIX B Tabnuue 5.6
HacTosILLero pasgesna, He NpPou3oLLIO.

Ta6bnuua 5.7

N3MeHeHUs1 BENMUMHBI, NOABEPXKEHHOW KPeaUTHOMY PUCKY KOHTPareHTa, B3BELLEHHOMN MO YPOBHIO pucKa,
npu NPUMEHeHUN MeToaa, OCHOBaHHOIO Ha BHYTPEHHUX MOAeNsX, B Lensx pacyeTa BesIMUYUHbI,
noaBep>KeHHon pucky aedonTta Ha 01.07.2021
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ThiC. pyb6.

Homep HaumeHoBaHuWe cTaTbm BenuuvHa, noasep)keHHast KpeauTHOMY pUCKY
KOHTpareHTa, B3BELUEHHas Mo YPOBHIO pUcka
1 2 3
1 BenuuvHa, B3BeELIEHHas MO YPOBHIO PUCKa, Ha KOHELL NpeablayLlero He NPUMEHUMO
OTYETHOro nepunoaa
2 CToMMOCTb KpeanTHOro TpeboBaHus He NPUMEHUMO
3 KpeanTHoe KayecTBO KOHTpareHToB He NPUMEHUMO
4 O6HoBNeHWA Mogenn (TONIbKO ANs MeToAa, OCHOBAHHOIO Ha He NPUMEHUMO
BHYTPEHHMX MOAENsX)
5 MeTtogonorusi n nonuTuka (ToNbKO Ans MeToAa, OCHOBAHHOIO Ha He NPUMEHUMO
BHYTPEHHMX MOAENSIX)
6 MpnobpeTeHns n npoaaxa He NPUMEHUMO
7 M3ameHeHnst BantoTHBIX KypcoB He NPUMEHUMO
8 Mpouee He NPUMEHMMO
9 BennuunHa, B3BELWEHHas NO YPOBHIO PUCKA, Ha KOHEL, OTYETHOro He NpUMeHMMO

nepuoaa

M3MEHEHWS1 BENTMUMHBI, MOABEPXKEHHON KPEAUTHOMY PUCKY KOHTPareHTa, B3BELLEHHOM MO YPOBHIO pUCKa,
npv NpMMEHEHNN METOAA, OCHOBAHHOIO Ha BHYTPEHHMX MOAENSIX, B LENsSX pacyeTa BEMUNHDI,
noaBep)KeHHoN pucky aedonta no coctosHuio Ha 01.04.2021

ThiC. py6.
Homep HanmeHoBaHwue cTtaTbu BennuunHa, noasep)xeHHas KpeauTHOMY PUCKY
KOHTpareHTa, B3BELLEHHas Mo YPOBHIO pUcKa
1 2 3
1 BennuunHa, B3BeLLeHHas MO YPOBHIO pyUCKa, Ha KOHeL npeabiayLiero He NPUMEHMMO
OTYETHOro nepuoaa
2 CTOMMOCTb KpeanTHoro TpeboBaHus He NPUMEHMMO
3 KpeanTHoe Ka4yeCTBO KOHTpareHToB He NpUMEHMMO
4 O6HoBneHns mogenu (TONbKO Ans METOAa, OCHOBAHHOMO Ha He NpUMEHMMO
BHYTPEHHMX MOAENSIX)
5 MeTogonorus n nonutuka (ToNbKO Ans MeToAa, OCHOBAHHOIO Ha He NpUMEHMMO
BHYTPEHHMX MOAENSIX)
6 MprobpeTeHuns 1 npogaxa He NPUMEHMMO
7 N3MeHeHns BanioTHbIX KypcoB He NpUMEHMMO
8 Mpouee He NPUMEHUMO
9 BennuunHa, B3BeELEHHas MO YPOBHIO PUCKA, Ha KOHEL, OTYETHOro He NpUMEHMMO

nepuoaa
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,qed)onTa, no KpeAUTHbIM TpeGOBaHVIFIM, NoABEPXEHHbIM KPEAUTHOMY PUCKY KOHTpAreHTa.

BaHK He NpUMeHsIeT BHYTPEHHWUX MOAENen, B LeNsX pacyeTa BeIMYMHBI, NMOABEPXKEHHOW PUCKY

Ta6nuua 5.8
KpeauTHbIN pUCK KOHTpareHTa no onepauusiM, oOCyLLECTBISIEMbIM
yepes LeHTpanbHOro KoHTpareHTa Ha 01.07.2021
ThiC. py6.
Hom HanmeHoBaHwue cTaTbu BennunHa, noasep>xeHHas BenunuuHa,
ep pucky aedonTa, € y4eToMm B3BELLEeHHas
NPUMEHEHUS MHCTPYMEHTOB NoO YPOBHIO
CHW)KEHWS1 KpeAUTHOro p1cka pvcka
1 2 3 4
1 | KpeauTHbll pUcKk KOHTPAreHTa no ornepaumsm, X 0
OCyLLEeCTBSIEMbIM Yepe3 KBaMb1UMpoBaHHOro
LleHTpasibHOro KOHTpareHTa, BCero,
B TOM uucne:
2 | BennuumHa pucka no onepaumsM, ocyLecTBisieMbiM 0 0
yepe3 KBanM@uLUMpOBaHHOrO LIEHTPanbHOro
KOHTpareHTa (KpoMe UHAMBUAYaNbHOMO KIMPUHIOBOIrO
obecneyeHuns: 1 B3HOCA B rapaHTUiHbINA (oHA), BCero,
B TOM yuncne:
3 BHebupxeBble MO 0 0
4 6upxesble MNOU 0 0
5 onepaunn 1MHaHCMpoBaHUs, obecneyeHHble 689 870 0
LeHHbIMM 6yMaramm
6 LeHHble bymaru, BK/IKOYEHHbIE B COrmalleHne o 0 0
HETTUHre NO HECKOJSIbKUM MPOAYKTaM OLHOro
KOHTpareHTa
7 | O6ocobneHHoe nHAVBKAYaNbHOE KIMPUHIOBOE 0 X
obecneyeHune
8 | HeobocobneHHoe nHAMBUAYaNbHOE KITMPUHIOBOE 0 0
obecneyeHune
9 | FapaHTWUiAHbIA oHA 0 0
10 | ononHUTENbHblE B3HOCHI B rapaHTUlHbINA (hoHA 0 0
11 | KpeauTHbIN pUCK KOHTpAreHTa no oriepaumsmM, X 0
OCYLLECTBSIEMbIM Yepe3 HeKBannpUUMPOBaHHOIO
LeHTPaNbLHOro KOHTpareHTa, BCero,
B TOM uucne:
12 | BenuuumHa puycka no onepaumnsm 6e3 yyactus 0 0
KBaIM(PULMPOBAHHOIO LIEHTPaNIbHOr0 KOHTpareHTa
(KpoMe MHAMBUAYaNbHOrO KMPUHIOBOro obecneveHns
M B3HOCa B rapaHTUIHLIN (oHA), BCero,
B TOM uucne:
13 BHebupxeBble NMOU 0 0
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14 6upxesble MOU 0 0
15 onepaumnn purHaHcMpoBaHus, obecneyeHHble 0 0
LieHHbIMK ByMaramm
16 LieHHble 6yMaru, BK/IIOYEHHbIE B COr/laLleHNe O 0 0
HETTWHIe N0 HECKOJIbKUM MPOAYKTaM OHOro
KOHTpareHTa
17 | O6ocobneHHoe MHAMBMAYANTbHOE KITMPUHIOBOE 0 X
obecneyeHne
18 | HeobocobneHHoe nHAnBMAYanbHOE KIMPUHIOBOE 0 0
obecneyeHune
19 | FapaHTUiAHbIA doHA 0 0
20 |JononHuTENbHbIE B3HOCHI B FapaHTUIHbIN oHA 0 0

Pa3pnen 6. Puck cekbroputusayum

Ta6nuua 6.1

CeKkblop1TU3aLUmnoHHbIe TpeboBaHma 6aHkoBckoro noptdens baHka Ha 01.07.2021

TbiC. py6.
Home HaumeHoBaHuWe cTaTbn KpeanTHas opraHusaums KpeanTHas opraHusaums KpeautHas opraHusaums
p (6aHKoBCKkas rpynna) (6aHkoBCcKasi rpynna) (6aHKoBCKas rpynna)
ABNSAETCA OPUrMHATOPOM Mo ABMISIETCA CMOHCOPOM MO ABNSIETCA MHBECTOPOM MO
caenkaMm ceKkblopuTM3aumm cAenkaMm ceKblopuTM3aumm cAenkaM ceKblopuTM3aumm
TPaAWUMOH | CUHTETUYE | BCEr | TPAAMUMOH | CUHTETUY | BCErO | TPAAMUMO | CUHTETMY | BCer
HoM CcKoM 0 HoM €cKom HHOM €cKoM o
1 2 3 4 5 6 7 8 9 10 11
1 | PO3HMYHOE KpeanToBaHue,
BCEro,
B TOM uucne:
2 UMNOTEYHbIE XUNLLHbIE
ccynbl
3 KpeauTHble KapTbl
4 WHbIE PO3HWUYHbIE KpeauTbl He 3anonHsieTcs B CBA3M C OTCYTCTBMEM Yy baHKa No COCTOSIHMIO Ha OTYETHYIO AaTy
CeKblopUTU3aLMOHHBIX TpeboBaHWIM 6aHKOBCKOrO nopTtdens
5 |lMoBTOpHas cekblopuUTM3aLmS
6 KpeauTbl, npenocraBnieHHble
IOPUANYECKMM NNLIAM, BCEro,
B TOM uucne:
7 KpeauTbl Manomy u
cpenHeMy busHecy
8 MNOTEYHbIE CCyApbl
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9 TpeboBaHUs MO SIM3UHIOBbLIM
foroeopam u gebutopckas
3a40/DKEHHOCTb
10 WHbIE KPeaUTHI
11 |loBTOpHas cekbiopuTMU3aLmS
Cekblop1TU3aumMoHHble TpeboBaHus 6aHkoBckoro noptdens baHka Ha 01.01.2021
TbIC. pyb.
Home HanmeHoBaHwue cTaTbn KpeanTHasa opraHusaums KpeauTHasa opraHusaums KpeavTHasa opraHu3aums
p (6aHkoBckas rpynna) (6aHkoBckas rpynna) (6aHkoBCkas rpynna)
SIBNSIeTCA OPUrMHATOPOM Mo SIBMISIETCA CMOHCOPOM MO SIBNSI€TCA MHBECTOPOM MO
cAenikaM CeKkbiopuTM3aumm cAenikaM cekbiopuTM3aumm CAefikaM CekbiopuTM3aumm
TPagWUMOH | CUHTETUYE | BCer | TPAAMUMOH | CUHTETUY | BCEro | TPaamumo | CMHTETMY | Bcer
HoW CKo o) HoW ecKoi HHOM ecKoi o
1 2 3 4 5 6 7 8 9 10 11
1 | Po3HMYHOE KpeanToBaHue,
BCEro,
B TOM uucne:
2 UMNOTEYHbIE XUNNLLHBIE
ccyabl
3 KpeauTHble KapTbl
4 WHbIE PO3HWUYHbIE KpeauTbl He 3anonHseTcs B CBA3M C OTCYTCTBMEM Y baHKa No COCTOSHUIO Ha OTUYETHYIO AaTy
CeKblopUTU3aLMOHHbIX TpeboBaHW 6aHKOBCKOro nopTdens
5 | MNoBTOpHas cekblopuTU3aUnS
6 | KpeauTbl, NnpeaocTaBieHHble
IOpUANYECKUM NnLAM, BCEro,
B TOM uucne:
7 KpeauTbl ManoMmy 1
cpenHemy 6um3Hecy
8 UMNOTEYHbIE CCYAbI
9 TpeboBaHns NO NU3NHIOBbIM
foroeopam u gebutopckas
3a[0/HKEHHOCTb
10 WHble KpeauTbl
11 |loBTOpHas cekblopUTU3aLmnS
Ta6nuua 6.2
CekblopuTU3aumMoHHble TpeboBaHmsa Toprosoro noptdens banka Ha 01.07.2021
TbIC. pYb.
Home HanmeHoBaHve KpeanTHas opraHu3aums KpeauTHas opraHu3aums KpeanTHas opraHu3aums
p CTaTbu (6aHKkoBCKas rpynna) (6aHkoBCKas rpynna) (6aHkoBCKas rpynna) siBnsercs
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ABNAETCA OPUrMHATOPOM MO
CAENNKaM CEKbOPUTU3aLIMKN

ABNAETCA CMOHCOPOM Mo
CAENKaM CEKbOPUTM3aL N

MHBECTOPOM NO CAENKaM
CEKbOPUTU3aLMn

CUHTETU
Yyeckomn

Tpaauum BCEro

OHHOM

CUHTETU
yeckoun

Tpaanum BCEro

OHHOM

CUHTETUYE
CKOM

Tpaamum BCEro

OHHOM

2

3 4 5

6 7 8

9 10 11

Po3Hn4yHoe
KpeauMToBaHue,
BCEro,

B TOM 4yucne:

UMOTEYHblEe
XUNULLHBIE
ceyapl

KpeauTHble
KapTbl

WHblE
PO3HUYHblE
KpeauThbl

MoBTOpHas
CeKblopuTM3aLmns

KpeauTsl,
npenocTaB/ieHHble
ropnanyecknm
nvuam, BCEro,

B TOM Yucne:

KpeauTbl
MasioMy u
cpenHeMy
6usHecy

NMNOTEYHbIE
ceyapl

TpeboBaHus no
NN3UHIOBbIM
[0roBopam u
aebutopckas
3a40/1KEHHOCTb

10

MHblE KPEAUTDI

11

MoBTOpHas
CeKblopUTU3aLmns

He 3anonHseTca B CBA3M C OTCYTCTBUEM Y BaHKa No COCTOSHMIO HA OTUETHYIO AaTy
CeKbIOpUTU3aLMOHHBIX TpeboBaHWI TOProBoro NopTdens

CekblopUTU3aUMOHHbIE TpeboBaHusa Toproeoro noptdens baHka Ha 01.01.2021

ThiC. pyb.

Home

HanmeHoBaHue
cTaTbu

KpeautHas opraHusaums
(6aHkoBckas rpynna)
SIBMISIETCS OPUIVIHATOPOM MO
crernkam CeKblopUTU3aLmm

KpeautHas opraHusaums
(6aHkoBckas rpynna)
SIBMSIETCS| CMIOHCOPOM MO
cAenkaM CeKblopUTU3aLmMm

KpeauTHas opraHusaums
(6aHkoBckas rpynna) senseTcs
MHBECTOPOM MO CAE/KaM
CeKbOpUTU3aLMM
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TPaauuUM | CUHTETU | BCEro | TpaauuM | CUHTETM | BCEro | Tpaauuy | CUHTETUYE BCEro
OHHOW | ueckou OHHOW | yeckol OHHOM CKOM

2

3 4 5 6 7 8 9 10 11

Po3HnyHoe
KpeauMToBaHue,
BCEro,

B TOM 4YuUcne:

MMNOTEYHbIE
XKUNULLHbIE
ccyabl

KpeauTHble
KapTbl

NHbIE
PO3HNYHbIE
KpeauThbl

MoBTOpHas
CeKblopuTM3aLmns

KpeauTbl,
npeaocTaBieHHble
IOpPUANYECKMM
nmuam, BCero,

B TOM yucne:

KpeauTbl
Masiomy u
cpenHeMy
6usHecy

UMOTEYHbIE
ceyapl

TpeboBaHus no
NN3UHIOBbIM
[0roBopam u
aebutopckas
3a40/1KEHHOCTb

10

NHblE KPeanUThbI

11

MoBTOpHas
CeKblopUTU3aLmns

He 3anonHseTca B CBA3M C OTCYTCTBUEM Y BaHKa MO COCTOSIHWIO Ha OTUETHYIO AaTy
CeKbIOpUTU3aLMOHHBIX TpeboBaHW TOProBoro NopTdens

MHdopmauma o pacuere Tpeb6oBaHNi K KanuTasly B OTHOLLEHUM PUCKA CEKbIOPUTU3ALIUM
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Tabnuua 6.3

CTOMMOCTb CEKbIOPUTM3ALMOHHBIX TpeboBaHui (0693aTenbCTB) 6aHKOBCKOro noptdens baHka, ABASOLWENCS OPUTMHATOPOM WU/N CTIOHCOPOM, U TpeboBaHUIN K
cobcTBEHHBIM CcpeacTBaM (Kanutany),
onpeaensieMbix BaHKOM B OTHOLWIEHMW AaHHbIX TpeboBaHuii (06s3aTenbcTs) Ha 01.07.2021

TbIC. pyb.
Home HavnmeHoBaHwue cTaTby BbanaHcoBasi cToMMocCTb TpeboBaHuii (0653aTeNbCTB) TpeboBaHus (0b6s3aTenbLCTBA), TpeboBaHus (0b6a3aTenbLCTBA),
p B3BeLLEHHbIE MO YPOBHIO pucka B3BELLEHHbIE MO YPOBHIO puUcka ¢
B pa3pe3e k03¢hPUUMEHTOB pucKa B pa3pe3e NpuMeHseMbIX Noaxoaos | (COrnacHo NMpUMMeEHSeMOMy NOAXOAY) YYETOM HagbaBKku
< > > 50% | > 100% | 1250% | NBP, MBP c |CraHga| 1250% MNBP, MBP ¢ |Cranga| 1250% | MBP, MNBP c |Cranga| 1250%
20% | 20% oo oo < OCHOBa | uCrnonb | pTU3Np OCHOBa | UCMONb | pTU3MP OCHOBa | UCMOJb3 | pTU3UNP
o 100% | 1250% HHbIN | 30BaHM | OBaHH HHbIM | 30BaHM | OBaHH HHbI | OBaHMe | OBaHH
50% Ha eMm bl Ha eMm b Ha M bliA
penTuH | opmyn | noaxoa penTuH | dhopMyn | noaxoa penTuH | hopmyn | noaxon
rax bl rax bl rax bl
Haa30p Haasop Haa3opa
a a
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
1 | TpeboBaHus (06s13aTenbCTBa),
noABepP)XEHHbIE PUCKY, BCErO,
B TOM uucCne:
2 TpaauuMOHHasn cekblopuTU3aums,
BCEro,
B TOM uucne:
3 CeKblopUTM3aums, BCErO,
B TOM uucne: He 3anonHseTcs B CBA3M C HeyYacTUeM baHka B KayecTBe OpUMrMHaTopa Wi CroHcopa B Bbinyckax CekbiopUTU3MPOBaHHbIX Tpe6oBaHUIN 6aHKOBCKOro
nopTdesnsi Mo COCTOSHMIO Ha OTYETHYIO AaTy
4 no 6a3o0BOMy aKTuBY,
OTHOCSLLEMYCS K PO3HUYHOMY
KpeauToBaHuIo
5 no 6a3o0BoMy aKkTuBy,

OTHOCALLEMYCA K KpeauTaMm,
npeaocTaBNEHHbIM
tOpuanYECKUM Nnuam

56




NOBTOPHas CEKbIOPUTU3ALINS,
BCEro,
B TOM uucne:

no LeHHbIM byMaram ¢
NPUOPUTETHBIMK NpaBamm
(ueHHble 6ymaru cTapuiero
TpaHLua)

LeHHbIM bymaram 6e3
NpUOPUTETHLIX NpaB (LeHHble
6ymarn MnajLwero TpaHLwia)

CUHTETUYECKas CeKblopUTM3aLMS,
BCEro,
B TOM yucne:

10

CeKkblopUTM3aLns, BCEro,
B TOM yucne:

11

no 6a3oBoMy aKTuBy,
OTHOCALLEMYCSt K PO3HUUYHOMY
KpeauToBaHMIO

12

no 6a30BOMY aKTUBY,
OTHOCSILLEMYCSI K KpeauTaM,
NPEeaoCTaB/IEHHbIM
IOPUANYECKMM NNLIAM

13

NOBTOPHas CeKbIOpUTU3aLmS,
BCEro,
B TOM vucne:

14

no UeHHbIM 6ymaram ¢
NPUOPUTETHLIMU MpaBamMm
(ueHHble bymaru cTapLuero
TpaHLa)

15

LeHHbIM bymaram 6e3
NPUOPUTETHBIX NPaB (LeHHble
6ymarv Mnagwero TpaHLLa)
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CTOMMOCTb CEKbIOPUTM3ALMOHHBIX TpeboBaHMI (0653aTenbCTB) 6aHKOBCKOro noptdens baHka, ABNAIOWENCS OPUrMHAaTOPOM MMM CMIOHCOPOM, M TpeboBaHMI K
CcobCTBEHHBIM CpeacTBaM (KanuTany),
onpeaensieMbix bBaHKOM B OTHOLIEHMW aHHBIX TpeboBaHuii (06a3aTenbcTs) Ha 01.01.2021

TbiC. pYb.
Home HanmeHoBaHue cTaTbn BanaHcoBas ctoMMocTb TpeboBaHuii (0653aTENLCTB) TpeboBaHus (o0bsizaTenbcrea), TpeboBaHus (0bsizaTenbcrea),
p B3BELLEHHbIE MO YPOBHIO pUcka B3BELLUEHHbIE MO YPOBHIO pUCKa C
B pa3pe3e kKo3hPULMEHTOB pucka B pa3pe3e NpUMEHSIEMbIX NoAX0A0B | (COrMacHo NpMMeHseMoMy noaxoay) y4yeToM HaabaBku
< > | >50% |>100% | 1250% | NBP, MBPc |CraHma| 1250% MNBP, | MBPc |CraHpa| 1250% | NBP, MNBP ¢ |CraHgma| 1250%
20% | 20% o Jo < OCHOBa | MCnonb | pTU3nNp OCHOBa | UCMONb | pPTU3MP OCHOBa | UCMONb3 | pTU3UNP
o 100% | 1250% HHbIA | 30BaHW | OBaHH HHbIA | 30BaHM | OBaHH HHbI | OBaHWe | OBaHH
50% Ha eM bliA Ha eM bliA Ha M b1
penTuH | opmyn | noaxoa penTuH | hopmyn | noaxos, penTuH | opmyn | noaxon
rax bl rax bl rax bl
Haa3op Haa3op Haa3opa
a a
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
1 | TpeboBaHus (0bs13aTensCTBa),
noaBep)KeHHbIE PUCKY, BCEro,
B TOM uucCne:
2 | TpaaMuMOHHasi CexbiopUTM3aums,
BCEro,
B TOM uucCne:
3 CEKbIOPUTM3aLIMS, BCETO,
B TOM UYuCne: He 3anosiHaeTca B CBA3M C HeyYacTMeM baHKa B KauecTBe OpuriHaTopa WM CroHcopa B BbiMyckax CekblopMTU3MPOBaHHbIX TPe6oBaHWI 6aHKOBCKOIO
nopTdenst N0 COCTOSIHUIO Ha OTYETHYIO AaTy
4 no 6a3o0BOMy aKTuBY,
OTHOCSILLIEMYCS! K PO3HUYHOMY
KpeauToBaHMIo
5 no 6a3oBOMY aKTUBY,

OTHOCALLEMYCA K KpeanTam,
npeaocTaB/iEHHbIM
topnanyecknm nnuam
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NOBTOPHas CEKbIOPUTU3ALINS,
BCEro,
B TOM uucne:

no LeHHbIM byMaram ¢
NPUOPUTETHBIMK NpaBamm
(ueHHble 6ymaru cTapuiero
TpaHLua)

LeHHbIM bymaram 6e3
NpUOPUTETHLIX NpaB (LeHHble
6ymarn MnajLwero TpaHLwia)

CUHTETUYECKas CeKblopUTM3aLMS,
BCEro,
B TOM yucne:

10

CeKkblopUTM3aLns, BCEro,
B TOM yucne:

11

no 6a3oBoMy aKTuBy,
OTHOCALLEMYCSt K PO3HUUYHOMY
KpeauToBaHMIO

12

no 6a30BOMY aKTUBY,
OTHOCSILLEMYCSI K KpeauTaM,
NPEeaoCTaB/IEHHbIM
IOPUANYECKMM NNLIAM

13

NOBTOPHas CeKbIOpUTU3aLmS,
BCEro,
B TOM 4vucne:

14

no UeHHbIM 6ymaram ¢
NPUOPUTETHLIMU MpaBamMm
(ueHHble bymaru cTapLuero
TpaHLa)

15

LeHHbIM bymaram 6e3
NPUOPUTETHBIX NPaB (LeHHble
6ymarv Mnagwero TpaHLLa)
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CTOMMOCTb CEKbIOpUTM3aLMOHHbIX TpeboBaHui (06513aTenbCTB) 6aHKOBCKOro nopTdens baHka, SBNSIOLWENCsS NHBECTOPOM,
1 TpeboBaHWI kK COBCTBEHHLIM CpeacTBaM (kanuTany), onpeaensiemMblx BaHKOM B OTHOLIEHWUM AaHHbIX TpeboBaHui (0bsi3aTenbcTs) Ha 01.07.2021

Tabnuua 6.4

ThiC. pyb.
Home HanmeHoBaHue cTaTbu banaHcoBasi CTOMMOCTb TpeboBaHuit (06513aTeNbCTB) TpeboBaHus (0b6s3aTenbLCTBA), TpeboBaHus (0b6a3aTenbLCTBA),
p B3BeLLEHHblE MO YPOBHIO pUcka B3BELLEHHblE MO YPOBHIO pucka ¢
B pa3spe3e k03¢ PULMEHTOB pucka B pa3pe3e NpuMMeHseMbIX Noaxoaos | (COrnacHo NMpUMMEHSeMOMy NOAXOAY) YYETOM HagbaBku
< > | >50% | > 100% | 1250% | NBP, MNBP c |CraHpga| 1250% NBP, | NBPc |Cranma| 1250% | [MBP, MBP c |Cranpga| 1250%
20% | 20% o oo < OCHOBA | MCMOSb | pTU3MP OCHOBA | UCMNONb | pTU3UP OCHOBA | UCMONb3 | pTU3MP
o 100% | 1250% HHbIA | 30BaHW | OBaHH HHbIA | 30BaHM | OBaHH HHbI | OBaHWe | OBaHH
50% Ha eMm b Ha eMm b Ha M bliA
penTuH | opmyn | noaxoa penTuH | hopmyn | noaxos, penTuH | opmyn | noaxop
rax bl rax bl rax bl
Haa3op Haa3op Haa3opa
a a
1 2 3 4 5 6 8 9 10 11 12 13 14 15 16 17 18 19
1 | TpeboBaHusa (06s13aTensCTBA),
NOABEPXXEHHBIE PUCKY, BCErO,
B TOM uucne:
2 TpaauuMOHHasn cekblopuTU3aums,
BCEro,
B TOM uucne:
3 CeKblopUTM3aums, BCErO,
B TOM uucne:
4 no 6a3o0BOMy aKTuBY,
OTHOCSILLEEMYCSI K PO3HUYHOMY
KpeauToBaHuIo
5 no 6a3oBOMY aKTUBY,

OTHOCALLEMYCA K KpeauTaMm,
npeaocTaB€HHbIM
HOpuanYECKUM Nnuam
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NOBTOPHas CEKbIOPUTU3ALINS,
BCEro,
B TOM uucne:

no UeHHbIM byMaram ¢
NPUOPUTETHBIMK NpaBamm
(ueHHble 6ymaru crapuiero
TpaHLua)

LeHHbIM bymaram 6e3
NpUOPUTETHLIX NpaB (LeHHble
6ymarn MnajLwero TpaHLwia)

CUHTETUYECKas CeKblopUTM3aLMS,
BCEro,
B TOM yucne:

10

CeKkblopUTM3aLns, BCEro,
B TOM yucne:

11

no 6a3oBoMy aKTuBy,
OTHOCALLEMYCSt K PO3HUUYHOMY
KpeauToBaHMIO

12

no 6a30BOMY aKTUBY,
OTHOCSILLEMYCSI K KpeauTaM,
NPEeaoCTaB/IEHHbIM
IOPUANYECKMM NNLIAM

13

NOBTOPHas CeKbIOpUTU3aLmS,
BCEro,
B TOM 4vucne:

14

no UeHHbIM 6ymaram ¢
NPUOPUTETHLIMU MpaBamMm
(ueHHble bymaru cTapLuero
TpaHLa)

15

LeHHbIM bymaram 6e3
NPUOPUTETHBIX NPaB (LeHHble
6ymarv Mnagwero TpaHLLa)

He 3anonHsieTcs B cBA3M € HeyyacTMeM baHka B kayecTBe MHBECTOPA B BbiNyckax CeKbiopUTU3aLMOHHBLIX TpeboBaHW 6aHKOBCKOrO NOpPT@esNs Mo COCTOSIHUIO Ha
OTYETHYI0 AaTy
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CTOMMOCTb CEKbIOPUTU3ALMOHHLIX TpeboBaHUiA (06513aTeNbCTB) 6aHKOBCKOro nopTdens baHka, ABMsOWENCS MHBECTOPOM,
1 TpeboBaHWI kK COBCTBEHHLIM CpeacTBaM (kanuTany), onpeaensieMblx BaHKOM B OTHOLIEHWUW AaHHbIX TpeboBaHui (06s3aTenscTs) Ha 01.01.2021

TbIC. pyb.
Home HanmeHoBaHMWe cTaTbu BanaHcoBas cToMMOCTb TpeboBaHuii (0653aTeNbCTB) TpeboBaHus (obsizaTenbcrea), TpeboBaHus (0bsizaTenbcrea),
p B3BeLLEHHblE MO YPOBHIO pUcka B3BELLEHHblE MO YPOBHIO pucka ¢
B pa3pe3e K03 MUMEHTOB p1cka B pa3pese NpuvMeHsieMblX NoaxoAoB | (CornacHo npuMeHsieMoMy NOAXOAY) y4yeToM HaabaBku
< > > 50% | > 100% | 1250% | NBP, MBP c |CraHga| 1250% MNBP, MBP ¢ |Cranga| 1250% | MNBP, MNBP ¢ |Cranga| 1250%
20% | 20% o oo < OCHOBA | MCMOSb | pTU3MP OCHOBA | UCMNONb | pTU3UP OCHOBA | UCMONb3 | pTU3MP
o 100% | 1250% HHbIN | 30BaHM | OBaHH HHbIM | 30BaHM | OBaHH HHbI | OBaHMe | OBaHH
50% Ha eMm bl Ha eMm b Ha M bliA
penTuH | opmyn | noaxoa penTuH | dhopMyn | noaxoa penTuH | opmyn | noaxoa
rax bl rax bl rax bl
Haasop Haa3op Haa3opa
a a
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
1 | TpeboBaHus (06s13aTensCTBa),
noaBepP)XEHHbIE PUCKY, BCErO,
B TOM uucCne:
2 TpaauuMOHHas cekblopuTU3aums,
BCEro,
B TOM uucne:
3 CeKblopUTU3aums, BCErO,
B TOM uuCne:
4 no 6a3oBOMy aKTuBY,
OTHOCSILLIEMYCSl K PO3HUYHOMY
KpeauToBaHuIo
5 no 6a3o0BoMy aKTuBy,
OTHOCSILLEEMYCSI K KpeauTaM,
NpeaoCcTaB/EHHbIM
IOPUANYECKMM NLIAM
6 MOBTOPHAs CEKbIOPUTU3ALMS,

BCEro,
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B TOM 4yucne:

no ueHHbIM 6ymaram ¢
NpUOPUTETHBIMU NpaBamMm
(ueHHble bymaru cTapluero
TpaHLa)

LieHHbIM bymaram 6e3

NPUOPUTETHBIX NpaB (LEeHHbIE

6ymaru Mnagwero TpaHLa)

CUHTETUYECKAs CEKbIOPUTU3ALILS,
BCero,
B TOM 4vucne:

10

CEKbOpUTU3aLnA, BCEro,
B TOM 4yucne:

11

no 6a30BOMy aKTUBY,

OTHOCALLEMYCS K PO3HUYHOMY

KpeanToBaHUO

12

no 6a3o0BoOMy aKTuBy,
OTHOCALLEMYCS K KpeauTam,
npeaocTaBfeHHbIM
IOpPUANYECKMM INLaM

13

NOBTOPHas CEKbIOPUTU3aLIMS,
BCEro,
B TOM yucne:

14

Mno LeHHbIM ByMaram ¢
NpUOPUTETHLIMK NpaBamm
(ueHHble bymaru cTapliero
TpaHLa)

He 3anonHseTcs B CBA3M C HeydyacTueM BaHka B kayecTBe MHBECTOPA B BbiNyckax CeKblopUTU3aLMOHHBIX TPeGoBaHMI 6aHKOBCKOrO NOpTdens No COCTOSHUIO Ha
OTYETHYIO AaTy
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Pazpen 7. PblHOUHbIN pUCK

Tabnuua 7.1

BennumHa pbIHOYHOIO pUCKa Npu NPUMEHEHUM CTaHAAPTM3MPOBaHHOro noaxoaa Ha 01.07.2021

ThiC. py6.
Home HavmMeHoBaHue cTaTbu BenuuuHa, B3BelleHHas no

p YPOBHIO p1CKa
1 2 3

®UHaAHCOBbIE NHCTPYMEHTBI (KpOMe OMUMOHOB):
1 NPOUEHTHBIN prck (06LWUMIA UK crneumnanbHbIi) 84 018
2 oHaoBbIN pUck (06LMIA UNK CrieumanbHbIN) 0
3 BasIOTHbIN PUCK 0
4 TOBapPHbIN PUCK 0

OnuMOoHbI:
5 YMPOLLEHHbIN NoAXoA, He NPUMEHUMO
6 MeToA AenbTa-nntoc 0
7 CLeHapHbli noaxon He MpYMeHUMOo
8 | CekblopuTusaums 0
9 |Bcero: 1 050 230

BennumHa pbIHOYHOMO pycKa Npu NPUMEHeHNN CTaHA4apTU3MPoOBaHHOMO noaxoaa Ha 01.01.2021

ThiC. py6.
Home HavMeHoBaHWe cTaTbu BenuuuHa, B3BeLleHHas no

p YPOBHIO puCKa
1 2 3

®rHaHCOBbIE MHCTPYMEHTBI (KPOME OMLUMOHOB):
1 MPOLIEHTHbIN pUcK (06K UK cneuunasnbHbIi) 112 577
2 ¢oHAOoBbIN pyck (06K UK crieluasbHbIN) 0
3 Ba/IOTHbI pUCK 0
4 TOBapHbIN pPUCK 0

OnunOoHbI:
5 YMPOLLEHHBIV NMoaxos He NpUMEHUMO
6 MeToA AenbTa-nsoc 0
7 CLieHapHbI noaxoz He NpUMEHUMO
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8 | CekblopuTusaums

0

9 |[Bcero:

1407 218

CyLuecTBeHHbIX M3MEHEHMIN 3@ OTYETHbII nepuoa AaHHbIX, NpeacCTaBNEHHbIX B Tabnuue 7.1
HaCTosLWero pasaesna, He Npon3oLo.

Tabnuua 7.2

M3MeHeHWs1 BeNnUMHbI TpeboBaHuii (0653aTeNbCTB), B3BELLEHHbIX MO YPOBHIO PUCKA, NPY NMPUMEHEHUN

noaxoaoB Ha OCHOBeE BHYTpeHHel‘/JI Moaenn B Lensax OUeEHKU Tpe6OBaHVIl‘/JI K Kanutany B OTHOLUEHUU

pbIHOYHOrO pucka Ha 01.07.2021

ThiC. pyb.
Homep HanmeHoBaHue Mogenb Mogenb Mogenb BceobbeMm | Mpouee Bcero
cTaTbu pacyeta pacyeTta OLEeHKM nowas TpeboBaHuii
CTOMMOCTW | CTOMMOCTW MOJ, | AOMOSIHUTENBHOMO | OLEeHKa (obsizaTensct
noA pUCKoM pVCKOM, TpeboBaHus K pbIHOYHOT B),
OLieHeHHast no KanuTany Ha 0 pu1cka B3BELLEHHbIX
[OaHHbIM 33 NoKpbITUE Mo YPOBHIO
KPU3WCHBIN PbIHOYHOIO pUCKa puycka
nepuoa
1 2 3 4 5 6 7 8
1 TpeboBaHus He He NpUMEeHNMOo He NpUMEeHnMOo He He He
(obsizaTennbcTBa), NPUMEHNMO npume npuMe NPUMEHNMO
B3BELLEHHbIE MO HUMO HUMO
YPOBHIO pucKa, Ha
KOHeL, npeAapblayLiero
OTYETHOro KBapTana
2 M3MeHeHnst ypoBHS He He NPUMEeHNMO He NPUMEHNMO He He He
pucka NPUMEHNMO npume npume NPUMEHUMO
HUMO HUMO
3 O6HoBNEHWA Moaenn He He NpuMeHnMo He NpuMeHnMo He He He
NPUMEHNMO npume npume NPUMEHUMO
HUMO HUMO
4 MeTtoponorus un He He NPUMEeHNMO He NPUMEHNMO He He He
perynmpoBaHue NPUMEHNMO npume npume NPUMEHUMO
HUMO HUMO
5 MpuobpeTeHue un He He NPUMEeHNMOo He NPUMEHNMO He He He
npogaxa NPUMEHNMO npume npume NPUMEHUMO
HUMO HUMO
6 M3meHeHune He He NpUMEHUMO He NPUMEHUMO He He He
Ba/IIOTHbIX KYpPCOB NPUMEHUMO npume npume NPUMEHUMO
HUMO HUMO
7 Mpouee He He NPUMEHNMO He NpUMEHUMO He He He
NPUMEHUMO npume npume NPUMEHUMO
HUMO HUMO
8 TpeboBaHus He He MPUMEHMMO He NpUMEHMMO He He He
(obsi3aTenbcrBa), NPUMEHNMO npume npume NpUMEHNMO
B3BELLEHHbIE MO HUMO HUMO
YPOBHIO p1UCKa, Ha
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KOHEL OTYETHOro
KBapTana

MN3MeHeHWs1 BENMUMHbI TpeboBaHUin (0643aTeNbCTB), B3BELEHHbIX M0 YPOBHIO pUCKa, Npy NMPUMEHEHUM
MoAxoA0B Ha OCHOBE BHYTPEHHEN MOAENN B LENSIX OLEHKM TPeBOBaHWUI K KanuTasay B OTHOLIEHWM
PbIHOYHOIO pycka No coctosiHuio Ha 01.04.2021

ThiC. pyb.
Homep HanmeHoBaHue Mopenb Mogaenb Mopenb BceobbeMm | [Mpouee Bcero
cTaTbu pacyeta pacyeTta OLIEHKM nowas TpeboBaHuii
CTOMMOCTW | CTOMMOCTM MNOA, | AOMONHWUTENIbHOMO | OLEHKa (obsizaTensct
noA, pyCKOM pUCKOM, TpeboBaHus Kk pbIHOYHOT B),
OLIeHeHHast o KanuTany Ha 0 pu1cKa B3BELLEHHbIX
JaHHbIM 33 MoKpbITUE Mo YPOBHIO
KPU3UCHBIN PbIHOYHOIO pUCKa pucka
nepvoa
1 2 3 4 5 6 7 8
1 TpeboBaHus He He NpUMEHMMO He NpUMEHMMO He He He
(obsi3aTenbcrBa), NPUMEHNMO npume npume NPUMEHNMO
B3BELLEHHbIE MO HUMO HUMO
YPOBHIO pyCKa, Ha
KOHeL, npeablayLero
OTYETHOro KBapTana
2 M3MeHeHusi ypoBHS He He NpUMEHUMO He NpUMEHUMO He He He
pucka NPUMEHNMO npume npume NPUMEHUMO
HUMO HUMO
3 O6HoBNEHWS Moaenu He He NPUMEeHNMOo He NPUMEeHNMOo He He He
NPUMEHNMO npume npuMe NPUMEHUMO
HUMO HUMO
4 MeToponorusa un He He NpUMEHMMO He NpUMEHMMO He He He
perynumpoBaHue NPUMEHNMO npume npume NPUMEHUMO
HUMO HUMO
5 MpuobpeTeHne n He He NpUMEHMMO He NpUMEHMMO He He He
npogaxa NPUMEHUMO npume npume NPUMEHUMO
HUMO HUMO
6 M3meHeHne He He NPUMEeHNMOo He NPUMEHNMO He He He
Ba/IIOTHbIX KYpCOB NPUMEHNMO npume npume NPUMEHUMO
HUMO HUMO
7 MNpouee He He MpUMEHMMO He NpUMEHMMO He He He
NPUMEHNMO npume npume NPUMEHUMO
HUMO HUMO
8 TpeboBaHus He He NPUMEeHNMO He NPUMEHNMO He He He
(obsi3aTennbcTBa), NPUMEHUMO npume npume NPUMEHUMO
B3BELLEHHbIE MO HUMO HUMO

YPOBHIO pUCKa, Ha
KOHeL, OTYETHOro
KBapTana

BaHK He 3anonHseT Ha WMHAMBMAYanbHOM YpoOBHE WHdopMaumio B Tabnuue 7.2 «U3MeHeHus
BENMYMHbI TpeboBaHWi (0053aTenbCTB), B3BELWEHHBIX MO YPOBHIO pUCka, NpU NMPUMEHEHUN NOAXOLOB Ha
OCHOBE BHYTpeHHel MoAenu B LensiX oLeHKu TpeboBaHUi K KanuTany B OTHOLLUEHWW PbIHOYHOMO pUCKa» B
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COOTBETCTBMUN C TpeboBaHMsiMM YkazaHus baHka Poccum ot 07.08.2017 N24482-Y «O cdopme n nopsiake
PacKpbITUS KpeauTHOW opraHu3aument (rofioBHOM KpeaWTHOM opraHusaumen 6aHKOBCKOM Fpynmbl)
nHbopMaLUMM O MPUHUMAEMbIX pWUCKax, Mpoueaypax WX OUEHKM, YNpaBneHusi puckamu U KanuTanom»
(nanee — YkasaHue bBaHka Poccum NO4482-Y), T.K. He BXOAUT B COCTaB 6aHKOBCKOW Tpynnbl W,

COOTBETCTBEHHO, HE ABNAETCA roSI0BHOM er,CIMTHOIz opraHmsaumeﬁ 6aHKOBCKOM rpynnbl.

Paspen 8. “HdJOpMaLIVISI O BeéJiInunHe onepauymoHHOro pucka

Pasmep Tpe6oBaHUI K KanwWTasy B OTHOLUEHUM OMEPALMOHHOrO pUCKa B COOTBETCTBUM C
UCronb3yemMbiM B BaHke 6a30BbIM MHAWKATUBHbIM MOAXOAOM:

Pa3mep Tpe6oBaHWI K KanuTasy B OTHOLIEHUM OMepaLMOHHOIO PUCKa M BEJIMUYMHA OXOA0B,
UCMONb3yeMbIX ANs Leneit pacyeta TpeboBaHUiA KanuTana Ha NoKpbITUE ONEepPaLMOHHOIo prcka

TbiC. pYb.
HavnMeHoBaHWe cTaTbu 01.07.2021 01.04.2021

OnepaLmoHHbIN PUCK, BCErO 103 111 99 142
[oxonbl Ans uenen pacyeTta KanuTana Ha

NMOKpPbITUE ONepaumMoHHOrO puUcKa, Bcero, B 2 062 218 1574 410

TOM YmuCne:
YncTble NpoueHTHbIE f0X0Abl 1709 893 1320 180
YncTble HENPOLEHTHbIE A0X0Abl 352 325 254 230

Paspen 9. UHcpopMaumsa 0 BesIMUMHE NMPOLIEHTHOro pucka 6aHkoBCcKoro noprdens

AHanua BANSHUS N3MEHEHUS NMPOLUEHTHOro puncKka Ha (*)MHaHCOBbIVI pe3ynbTat U Kanutan baHka B

paspese BMAOB BaslioT.

Pe3yanaTb| OLUEHKN N3MEeHEeHUA YMCTOro npoueHTHOro goxoga ncxogda ms gonyweHna nsmeHeHusa

YPOBHS MPOLEHTHbIX CTaBoK Ha 200 6a3ncHbIX NYHKTOB Ha ropmn3oHTe 1 rog Ha 01.07.2021

Kog BantoTthl 643 (B py6.):

MN3MeHeHne uncToro NpoLEeHTHOro o 30 aHeit Ot 31 g0 90 Ot 91 po 180 OT 181 gHs po 1

noxoaa JHen nHen roaa

+200 6a3nCHbIX NYHKTOB 73 839.08 -2 380.44 629.94 775.35

B % OT COBCTBEHHbIX CDEACTB 2.29 -0.07 0.02 0.02

B py6/six 3 852 608 -142 832 50 395 155 069

-200 6a3uCHbIX MYHKTOB -73 839.08 2 380.44 -629.94 -775.35

B % OT COBCTBEHHbIX CDEACTB -2.29 0.07 -0.02 -0.02

B pyb6nsix -3 852 608 142 832 -50 395 -155 069

Pe3ynbTaTbl OLEHKM M3MEHEHUSA YUCTOrO NPOLEHTHOIO A0X0A4a UCX0ASA N3 AOMNYLLEHUS U3MEHEHUS
YPOBHS MPOLEHTHbIX cTaBoK Ha 200 6a3MCHbIX NYHKTOB Ha ropmn3oHTe 1 rog no coctosaxuto Ha 01.04.2021

Kog Bantotbl 643 (B pyb.):

MN3MeHeHne uncToro NpoLeHTHOro o 30 aHew Ot 31 g0 90 Ot 91 po 180 OTr 181 gHs po 1

fgoxoga AHeN [Hen roga

+200 6a31CHbIX NYHKTOB 20 311.74 441.73 -1 102.09 770.08

B % OT COBCTBEHHbIX CDEACTB 0.63 0.01 -0.034 0.02

B pyb6sisix 1 059 780 26 505 -88 167 154 016

-200 6a3u1CHbIX NYHKTOB -20 311.74 -441.73 1102.09 -770.08

B % OT COBCTBEHHbIX CDEACTB -0.63 -0.01 0.034 -0.02

B pybnsix -1 059 780 -26 505 88 167 -154 016
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Ans uenent dopMupoBaHus Tabnuubl «Pe3ynbTaTbl OLEHKW WU3MEHEHUSI YMCTOrO MPOLEHTHOrO
A0X0Aa UCXOAsA U3 [OMYLUEHUS U3MEHEHWS YPOBHS MPOLEHTHbIX CTaBoK Ha 200 6a3uCHbIX MyHKTOB Ha
ropusoHTe 1 rog» WCNONL3YTCA faHHble ¢opMbl oT4eTHOCTM N2 0409127 «CsBepeHust O pucke
NpoueHTHOMN cTaBku» (fanee — cdopma N2 0409127), ycTaHOBNEHHOW YkasaHuneM BaHka Poccun N24927-
Y.

B Tabnuue npeacTtaBneHbl faHHble MO OAHOWM BanoTe — pybnu PO. 370 06CTOATENLCTBO
obycnoBneHo TeM, 4YTO Ha OTYETHyl AaTy CcyMMa 6anaHcoBOW CTOMMOCTM akTvBOB (MaccueBoB) U
HOMWHANbLHOW  CTOMMOCTM  BHeGanaHcoBbiX  TpeGoBaHMi  (06S3aTenbCTB) MO MHCTpPYMEHTaM,
YYBCTBUTENIbHbIM K M3MEHEHMI0 MPOLEHTHbIX CTaBOK, HOMMHUPOBAHHLIM B OTAEJ/IbHOW BasjloTe B
py6/1eBOM 3KBUBaJieHTe, He NpeBbiiana 10 npoueHToB obuieli CyMMbl pybneBoro sKBMBAJIEHTa
H6anaHcoBOM CTOMMOCTM BCEX aKTMBOB (MaccMBOB) M HOMWHANbLHOM CTOMMOCTM BCeX BHebanaHCOoBbIX
TpeboBaHuil (06513aTeNbCTB) MHCTPYMEHTOB, YYBCTBUTENIbHbIX K W3MEHEHWIO TMPOLUEHTHbIX CTaBOK,
OTpaXkeHHbIX B OT4eTHoCTM Mo dopme N20409127, n B COOTBETCTBUM C MpaBuiiaMu COCTaB/IEHUS
OTYETHOCTM MO JaHHOW dopMe, npuBeseHHbIMKU B YkasaHun BaHka Poccun N24927-Y, pacuer pucka
NPOLIEHTHOW CTaBKU MO OTAEeNbHbIM BUAAM BaJloT HE NPOU3BOAMUTCS.

Paspen 10. UHcpopMaLms 0 BeJIMHUMHE PUCKA JIMKBUAHOCTHU

WHdopMauus 0 HopMaTMBE KpaTKOCPOYHOW NMKBUAHOCTM BaHka npefcTaBneHa B pasgene 3
dopmbl N2 0409813, packpbiBaeMol B cocTaBe (opM rofoBoit (MpOMEXyToUHOW) 6yxranTepckoin
(cbmHaHcoBoM) oTyeTHOCTM Ha 01.07.2021 u Ha 01.04.2021, noanexallei nybnukauum Ha caite baHka
www.gutabank.ru B COOTBETCTBUM C YCTAHOBNIEHHbIMM 3aKOHOAATENBCTBOM CPOKaMM.

Paszpen 11. ®uHaHCOBbLIN pblyar u obsi3aTtesibHble HOpMaTUBbl BaHka

WHdopMauus o GuUHaHCOBOM pbluare u obsizaTesibHbIX HOpMaTuBax baHka npeactaeneHa B
pasgene 4 dopmbl N2 0409808 u pazgenax 1 n 2 dopmbl N2 0409813, packpbiBaeMbix B cocTaBe opM
rogoBoi (NpoMeXyTo4YHOM) Byxrantepckoi (hMHaHCOBOW) OTUYETHOCTU MO cocTosiHMIO Ha 01.07.2021 r. u
Ha 01.04.2021r.

M3MeHeHUs1 nokasaTtens (UHAHCOBOrO pbl4ara W €ero KOMMOHEHTOB B TeYeHWe OTYETHOro
nepuoaa sBNSETCS HEeCyLLEeCTBEHHbIM,

PacxoxpaeHne Mexay pa3sMepoM aKTMBOB, OMpeAeneHHblX B COOTBETCTBMM C OyxranTepckum
6anaHcoM, ¥ pa3MepoM aKTUBOB, WCMOJIb3YEMbIX A/ pacyeTa MokasaTens (UHAHCOBOrO pblyara,
ABNSAETCH HECYLLECTBEHHbIM,

WHdopmaunsa, nopnexailas packpbiTuio baHKOM B cOOTBETCTBUM C TpeboBaHUSMU YKasaHus
BaHka Poccun N24482-Y, pasmelleHa Ha oduumanbHOM caiite BaHka — www.gutabank.ru — B pasgene «O
BbaHke» («PackpbiTie UHMOPMaUnmn B perynsiTUBHbIX LENAX>).

25.08.2021

MpesuenT AO «TYTA-BAHK» A.B. CMUPHOB
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