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PHCKAMH H KAIIHTAJI0M 32 BTOpoii kBaptaa 2018 roga
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% baHk CKC Mutopmanus 0 IPUHUMAEMEIX PHCKAX, NPOLEAYPAX UX OLEHKH,
FPVNINA MOCKOBCKOTG KPEANTHOTD BAHKA YTIpaBJIeHHUs pUCKaMH M KanuTanoM 3a 1 nomyronue 2018

OcHoBBI NIpegocTaBIeHHs] HHGOPMAHH.

Hactosmmii oTyeT cocTaBisieTcss B COOTBETCTBHH ¢ YKazanumeM banka Poccuum ot 07.08.2017
Ne 4482-YV "O dopme H mOpsaKe pacKphITHA KPEOWTHOH OpraHW3amueidl (TOJOBHOH KPEOHTHOH
opranmsaumei 0aHKOBCKOH Ipynnsl) HH(GOpMANWH O IPHHUMAEMBIX PUCKaX, IPOLeaypax UX OIECHKH,
yIOpaBleHHUS pHCKaMH H KanutatoMm". JIaHHBIX OTYeT TOMJEXUT PACKPBITHIO COTJIacHO
IEPHOIWYHOCTH, YeTaHOBIeHHOM BankoM Poccuu:

* eXeroaHo — He noszaHee 130 pabodux pHeH mocae HaCTYIUIEHHS OTYETHOH aThl;

* eKEKBapTaJIbHO M HA IOJXYroAoBOH ocHOBe — He no3aHee 40 pabouymx QHEH mocne HaCTYIUICHHS
OTYETHOH OaThl.



Paznen I. Mudopmanus o cTpyKkType cOOCTBEHHBIX Cpe/IcTB (KalHTAJa)

1.1. Hugopmauua 06 yposne docmamouHOCmU KARUMANA U OCHOGHBIX XAPAKMEPUCHUKAX
UHCMPYMEHMOE Kanumana

Wudopmarms packpeiBaeTci baHKOM B COCTaBe IPOMEXKYTOYHOH  OyXramrepckoit

(dunancoroif) oTyeTHoCcTH MO coctosumo Ha 01.07.2018 mo ¢opme paspena 1 «HMudpopmanus o6
YPOBHE JIOCTATOYHOCTH KamuTanay M pasgena 5 «OCHOBHbBIE XapaKTEPUCTHKH HHCTPYMEHTOB
kanuTana» Gopmer 0409808 mo anpecy www.sksbank.ru B pasmene «O Bamke»/ «Packpeitue

uHpopmanuny/ «byxrantepckas otaetHOCTRY «Ilybukyemas dpopma oryetHOCTH 110 PCBY ».

1.2,

Conocmagnenue OaHHbBIX 6yxza.mmepcr<ozo 6wzauca, AGAAOUIUXCA UCIMOYHUKAMU 0NA

cocmaenenus pasoena 1 omuema 006 ypoeHe OOCHMAMOYHOCHU KARUMALA, C 31eMEHMAMU
cobcmeenHbIX cpedcme (Kanumana)

Tabnuya 1.1. Conocmasnenue dannvix Oyxeanmepekozo Gananca, AENTIOWUXC UCMOYHUKAMY ONf COCMABNEHUS pa3dend

1 omuema 06 yposne docmamounocmu Kanumand, ¢ sneMenmamu cobemeennvix cpedcme (kanumana), 8 meic. py6.

Ha 01.07.2018

Otyer 00 YpOBHE AOCTATOYHOCTH KanHTana

Homep Byxrantepcxuii 6ananc (paszen 1 dopmst 0409808)
R —_—— Howmep Haunsie Homep Hanuble
CTPOKH na 01.07.2018 CTPOKH Ha 01.07.2018
1 2 3 4 5 6 7
1 "CpeacTBa aKUHOHEPOE (Y4ACTHHKOB)", 24,26 320018 X X X
"DMHCCHOHHBIH n0xo0a", BCEro, B TOM
HHCTE:
1.1 OTHECEHHbIe B 6a30BbIi KanuTan X 320018 "YcTaBHEIH Kar1Tan H 1 320018
IMHCCHOHHBIH J0XO0Hd, BCEro, B
TOM 4HcJle chopMHPOBAHHBIH:"
1.2 OTHECEHHBIE B 100aBOYHEIH KanuTan X 0 "HHcTpyMeHTEI 106aBOYHOTO 31 0
KaruTana i 3MUCCHOHHBIH JIOXO0,
KnaccH(HUMpyeMbie Kak
KarTan"
1.3 OTHECEHHBIE B JIOTIONHHUTENBHEIH X 0 "HHCTpyMEHTEI 46 0
KanmuTan JIOMONHHTENBHOTO  KalHTana u
IMHCCHOHHBIH aoxox"
2 "CpencTsa KpeOMTHBIX OpraHH3almMi", 15,16 5908 828 X X X
"CpencTBa KIHEHTOB, HE SABIAIOUIMXCA
KPEIMTHBIMH OpraHH3auMAMK", BCEro, B
TOM HHCIE;
2.1 cyOOpaHHHPOBAHHBIE KPCIHTBI, X 0 "HHeTpymeHTHI nobaso4HoOro 32 0
OTHECCHHBIE B 00aBOYHBINH KanuTan Kanuralja U 9OMHCCHOHHBLIT 10X0A,
KnaccH(UUHpyeMble KaK
obazaTenscTea”
22 cyGOpAHHHPOBAHHBIE KPEenuTHl, X X "HHuctpymeHTs! 46 0
OTHECEHHBIE B JOMOMHHMTENbHBIH JOMONHHATEABHOIO  KalmuTana H
KanuTan SMHCCHOHHBIH J0X01", BCEro
221 X H3 HHX: CyGOpAHHHPOBaHHEIE X 0
KPEAnTHI
3 "OCHOBHEIC CPENCTBa, HeMATEpHATLHEIE 10 8332 X X X
aKTHBBl M MaTepHa/ibHBIE 3amachel”,
BCCro, B TOM 4YHCIIE:
3.1 HeMaTepHanbHbIe AKTHBEI, X 6 063 X X X
yMeHblUatole  0a3oBBIH  KamuTan
BCET0, H3 HHX:
3.1.1 nejoBas  pemyTauus  (rydaBmn)  sa X 0 "Jlenopas pemyTauma (ryaBum) 3a 8 0
BBHIMETOM  OT/IOKEHHBIX  HANOrOBBIX BBIMETOM OTNOMKEHHBIX
ofazatenscTe (cTpoka 5.1 HacTosmeH HAJIOrOBBIX obs3arenscTa”
TabnuLb!) (cTpoxa 5.1 nacrosumei TabMub1)
3.1.2 HHBIE HEMATEpHA/IBHBIE AKTHBEI (Kpome X 6063 "HematepuansHele aKTHBBI 9 6 063
JENoBO#  permyTaluMM) 33 BEIUETOM (kpome nenoBoi permyTauUMH K
OTJIOKEHHBIX HANOTOBEIX 00A3aTENBCTB CYMM MpaB Mo O0OCTYKHBAHHIO
(cTpoka 5.2 HacToAweii TabnULBl) HIOTE4HBIX KpeaHTOB) 3a
BBIYETOM OT/IOEHHBIX
HANIOTOBBIX oba3aTenscTR"
(cTpoka 5.2 HacTosume Tabanue!)
32 HeMaTepHALHBIE AKTHBHI, X 0 "HeMaTepHaNbHEBIE aKTHUBEI", 41.1.1 0
YMEHBLIAIOWHE JIUGEBO‘IHBII‘:[ KanmuTan noaneKauue MOATAMHOMY
HCKJTIOHEHHIO




¥ baHk CKC

rPynna MOCKOBCKOMO KEERNTHOMD BAMKA

Hudopmaltis o NpUHHMAEMBIX DHCKAX, IPOLGAYPAX MX OLIEHKH,

YNpaBJIEHMs PHCKAMH H KanuTanoMm 3a 1 momyroaue 2018

4 "OTnoKeHHbIH  HAJIOTOBBI  aKkTHMB", 9 0 X X X
BCEro, B TOM HHC/E:
4.1 OTNOKEHHBIE  HANOrOBBIE  AKTHBBI, X 0 "OTnokeHHbBIE HAJlOrOBEIE 10 0
3aBucAlLME 0T Oyayueit npuoELTH aKTHMBBI, 3aBHCAIIME OT Oynyuiek
npudsLIK"
42 OT/IOKEHHBIE HAOrOBLIE AKTHBBEI, HE X 0 "OTnoMKEeHHbIE HAJIOroBkIe 21 0
3aBucAuIMe 0T Gyayed npubsiu aKTHUBBI, HE 3aBUCALLHE OT
Oynyueii npudsIH”
5 "OT1nosKeHHBIE HANOTOBBIE 20 0 X X X
obA3aTensCTBa", BCEro, H3 HHX:
5.1 YMEHBLUAIOWIME JENOBYH PEMyTALMIO X 0 X X 0
(ctpoka 3.1.1 Hactosweit Tabnunip)
5.2 YMEHBILIAIOUIHE HHBIE HEMATepHaNbHEIE X 0 X X 0
akTuBel  (cTpoka 3.1.2  HacTosmei
TabMLEI)
6 "CobecTBeHHbIE AKLHH (mom), 25 0 X X X
BBIKYTLIEHHBIE y aKLHOHEPOR
(y4acTHHKOB)", BCEro, B TOM HHCIE;
6.1 YMeHbInaruHe 6a30BEIi KanmuTan X 0 "Bnokenns B coOcTBeHHBIE 16 0
akuuH (nonm)"
6.2 YMEHBIIAIOIHE J00aBOYHBIN KanHTall X 0 "Bnoxenns B cofcTBeHHBIE 37; 0
HHCTPYMEHTBI noGaro4HOro 4112
kanuTanma", "cofCcTBeHHbIE aKLUWH
(nonu), npHOGpETEHHEBIE
(BBIKYTNUIEHHBIE) Y aKLHOHEPOB
(yuacTHHKOB)", noanexatme
MO3TAMHOMY HCKIIIOUEHUID
6.3 YMEHBLIAOIIHE JONONHHUTENLHBIH X 0 "Bnokeuus B coBcTBEHHbIE 52 0
KanmuTan MHCTPYMEHTBI JOMOJHHTEILHOTO
KanuTana"
7 "Cpesctea B KkpeauTHeIX | 3,5,6,7 6 149 487 X X X
opranmsaumax”,  "Uuctas  coyamas
3aI0MKEHHOCTR", "UHCThIe BIOKEHHA B
ueHHble OyMaru W apyrue (pHHAHCOBBIE
4KTHBBI, MMCIOILMECH B HAIMMHH A
npogaxu”, "UHcTele BIOXeHHA B
ueHHele OymarM, yiepsKuBaemslie 0
noraweHus”, BCEro, B ToM YHCe:
71 HECYIIECTBEHHBIE BIOXKEHHA B Ga30BEI X 0 "HecylueCTBEHHBIE BIOKEHHA B 18 0
KaMTan (HHAHCOBBIX OPraHH3aLMii HWHCTPYMEHTBI 6a30B0ro
KanuTana (brHaHCOBEIX
opraHusauui"”
7.2 CYWIECTBEHHBIE BIIOMEHHA B 0a30BbIH X 0 "CymecTBeHHBIE BIOXKCHHA B 19 0
KanuTan UHAHCOBBIX OPraHu3aLHii MHCTPYMEHTEI 6a3oBoro
KanuTana (HMHAHCOBBIX
opraHusauun”
73 HECYILECTBEHHEIE BIIOMEHHS B X 0 "HecyuecTBeHHbIE BNOXKEHHA B 39 0
n00aBOYHBIA  KamuTanm  (PHHAHCOBBIX HHCTPYMEHTBI nobaBouHOrO
OpraHu3aLHii Kanurana (HHAHCOBBIX
opraHusaumii”
74 CYILECTBEHHBIC BJIOMEHNA B X 0 "CyIIECTBEHHBIE  BJIOKEHHA B 40 0
n0GaBoYHbI  KamHTAN  (JMHAHCOBBIX UHCTPYMEHTHI nobasouHorO
OpraHu3auuii Kanurana (HuHAHCOBBIX
opraHx3aumii”
7.5 HECYILECTBEHHEIC BIIOJKEHHA B X 0 "HecyuiecTBeHHBIE BJIOKEHHA B 54 0
JOTMOHUTENBHBIH KamHTaN (HHAHCOBBIX HHCTPYMEHTBI JIOMOTHHTENBHOTO
OpraHM3aLMii KarMTana (pHHAHCOBBIX
opraHusaudi”
7.6 CYLLECTBEHHBIE BIIOMKEHHA B X 0 "CyLIecTBeHHBIE BIOXKEHHS B 55 0
JIOMNONHUTENLHBI KanuTan GUHAHCOBBIX HHCTPYMEHTBI JOMONIHUTEIBHOTO
OpraHH3aLui KamnuTana (dHHAHCOBBIX
opraanzaumii”
Ha 01.04.2018
Homep Byxranrepckuii GanaHc CSeEq0 YROSRE TORTRIOAROCTH BARITRNA
(pazzaen 1 dopmsr 0409808)
- Homep JanHsre Ha Homep Janueie Ha
CTPOKH 01.04.2018 CTPOKH 01.04.2018
1 2 3 4 3 6 7
1 "Cpenctsa AKLIHOHEPOB 24,26 320018 X X X




¥ baHk CKC Hudbopmauns o NpUHUMAaeMbIX pUCKaX, NPOLENYPax X OLEHKH,

CPYINA MOCKOBCKOTD KEEQWTHORG BAHKA YNpPABICHHUS PHCKAMK U KamutanoM 3a 1 momyroaue 2018
(yuacTHHKOB)", " DMHUCCHOHHBIH
Aoxon", BCEro, B TOM HHCe:
1.1 OTHeceHHbIe B 6a30BEIi KanmuTan X 320018 "YcrapHbIi KanuTan H 1 320018

IMHCCHOHHBIH JI0XOJ, BCEro, B
TOM 4HCE CHOPMHPOBAHHBIH:"

1.2 OTHECEHHBIE B 10GABOYHBIH KarmuTan X 0 "HuctpymenTel  noGaBouHOTO 31 0
KanmuTaga M IMHCCHOHHBIH
IOXO0H,  KnacCH(UUMpyembie
KaK Kanuran"

1.3 OTHECEHHBIE B JOTOJHHTCNBHBIA X 0 "HHeTpyMeHTSI 46 0
KaruTan JOMNOJHUTENBHOIO Kanurana M
IMHCCHOHHEIH noxon"
2 "CpencTBa KpeIHTHBIX OpraHH3aLmii”, 15,16 5940055 X X X
"Cpencrtsa KITMEHTOB, HE
ABJIAIOLIHXCH KPEAHTHBIMH
OpraHM3alUaMu”, BCEro, B TOM YHC/IE:
2.1 cyGopaAMHHPOBaHHEIE KPEIHTEI, X 0 "Huctpymentst  n1o6aBouHOr0 32 0
OTHECEHHEIE B I0OaBOYHBIH KanHTan KamuTtana ¥ 3MHCCHOHHBIH

J0X0[, KnaccHHUHpyembie
kak oba3aTenscTea”

22 cy6opauHHpOBaHHbIE KPEIHTEI, X X "HHCcTpyMEHTSHI 46 0
OTHECEHHBIE B IOMOJHHTEIbHbIH IOTMONHHUTENBHOIO KAMUTANA K
Kanuran 3IMHCCHOHHEIA 10X01", BCEro

2,21 X M3 HHX: cyBopaMHMpOBaHHEBIE X 0

KpPEAWTEI
3 "OCHOBHBIE CpencTea, 10 8161 X X X

HEMaTepHAILHEIE AKTHBEBI H
MaTepHasbHbIe 3aracel”, BCEro, B TOM
qHche;

34 HeMaTepHalnbHbIe AKTHBBI, X 5654 X X X

yMeHpmawImyre 0a30Bbli  KanuTan
BCEro, M3 HHUX:

311 aenopas  penyrtauus  (ryasun) 3a X 0 "NenoBas perytauus (ryasun) 8 0
BBHIMETOM OTJIOMKEHHBIX HANOrOBBIX 32 BBIYETOM  OTIOJKEHHEIX
obasatenscTB (cTpoka 5.1 HacToswed Ha0rOBBIX obsazaTenscTB"
TaOHLIBI) (cTpoka 5.1 HacTOs ek
TabIHLEL)
3.1.2 MHBIE ~ HEMaTepHalkHLIE  AKTHUBLI X 5654 "HemaTepuansHbie AKTHBBI 9 5654
(xpome nenoBoif  pemyTauMH) 3a (kpome menoBod perryTaumu M
BBIYETOM OTNOXEHHBIX HAIOTOBBIX CYMM MpaB no o0CIyKUBAHHMIO
obazarenscTs (cTpoka 5.2 HacToAwEi WMOTEUHBIX  KPEMTOB) 34
Tabauie) BLIYETOM OTIOMKEHHBIX
HAJIOroBbIX oba3aTenscTe"
(cTtpoka 52 HacToALIeH
TabIHIIB!)
32 HEMATEePUATIBHBIE AKTHBEI, X 0 "HemMaTepHaNBHEIE  AKTHBBI", 41.1.1 0
YMEHbIIaomme 100aBouHbL Kanutan noanexanme MO3TAMHOMY
HCKITIOYEHHIO
4 "OTNOMKEHHBIA HANOroBeli  aKTHB", 9 0 X X X
BCEro, B TOM 4HCJE:
4.1 OTJIOEHHEIE  HANOTOBBIE  AKTHBBI, X 0 "OTnoKeHHbIe HaJIOroBbIe 10 0
3aBuCALLHE 0T Oymymeit mpHOsIIH AKTHBHI, 3aBHCALLIHE oT
Oynmywei npubsumn”
42 OTI/IOKEHHEIE HAJIOTOBBIE AKTHBEHI, He X 0 "OTnoKeHHBIE HaOroBLiE 21 0
3aBHCALIME 0T Oyayuuedi npubeLH AKTHBBI, HE 3aBHCAIIHME OT
Oynyuweii npubbiIK"
5 "OTnoxeHHbIE HANOroBbIe 20 200 X X X
06s3aTeNBCTRA", BCETO, M3 HHX;
5.1 YMEHBUIAIOUIHE [E0BYIO permyTaLMio X 0 X X 0
(cTpoka 3.1.1 HacToAwIeH TAGNKLEI)
52 YMEHbLUAOLHE HHBIE X 0 X X 0

HeMaTepHabHBIE aKTHBBI (CTpOKa
3.1.2 Hacroswe Tabanwe)

6 "CofcTBeHHbBIE aKLMH (monm), 25 0 X X X
BBIKYIUICHHBIE y aKLIHOHEPOB
(Y4aCTHHKOB)", BCErO, B TOM 4YMCIE;

6.1 YMeHbluaruHe 6a30B5IH Kan4Tan X 0 "BnoxkeHHss B COOCTBEHHEBIE 16 0
akumu (aonx)"

6.2 YMEHBIIAKIIHE N00aBOYHEIH KanHTaN X 0 "Bnoxenus B COOCTREHHBIE 37, 0
HHCTPYMEHTBI  105aBovHOro 41.12
Kanmrana", "coBeTBEHHEIE

akuuu (nonm), mpuobpeTeHHbIe
(BBIKYMJIEHHBIE) Y AKLMOHEPOB




% baHk CKC HHpopMauus 0 NPHHUMAEMBIX PUCKAX, NPOLEIYPaX X OLEHKH,

FRYNNA MOCKCBCKOIO KPEQUTHOMD BAHKA yrpaBJieHUA PUCKAMH K KanuTalioM 3a 1 nojyroaue 2018
A (yuacTHHKOB)", rmoANeKallHe
TNO3TANHOMY HCKIIOYEHHIO
6.3 YMEHBIIAIOIHE JAONONHHTEABHBIH X 0 "BnoxkeHus B cofcTBeHHBIE 52 0
Kanurtan HHCTPYMEHTEI
JOMOAHHTENBHOIO KanurTana'"
7 "Cpencrea B KPEMTHBIX 3,5,6, 6 141 806 X X X
opranusaumax”, "HUucras ccyaHas 7
3a70KEHHOCTE ", "HHCTBIE BIOKEHHUS
B UeHHble Oymarn M Opyrde
(PHHAHCOBBIE AKTHBBI, MMEIOLIHECH B
HANWYWH A npoaasc”, "UncTeie
BIIOJKEHHA B LEHHBIE  Oymaru,
yAepiKMBaeMble 10  noramieHMa”,
BCEro, B TOM YHCTE:
7.1 HECYIIECTBEHHBIE BIIOKCHHA B X 0 "HecylecTBeHHBIC BIOKEHHA B 18 0
6a30BbIi Kanutan  (hMHAHCOBBIX HHCTPYMEHTBI 6a30Boro
OpraHH3auMit Karurana (HHAHCOBBIX
opraHusauni”
72 CYLLECTBEHHBIC BNOXKEHHA B Da3oBblit X 0 "CyllecTBEHHEIE BIIOKEHMA B 19 0
KanuTaj (pMHAHCOBLIX OpraHu3auuii HHCTPYMCHTBI 6asoBoro
KanuTana (uHAHCOBBIX
opraHusaumit”
7.3 HECYIECTBEHHBIE BIOMKEHHA B X 0 "HecyuecTBeHHbIE BIOXKEHHA B 39 0
JN06aBO4HEIH KanuTan (HHAHCOBBIX WHCTPYMEHTHl  J00aBOYMHOI0
OpraHH3auHi Kanurana (hrHaHCOBBIX
opraHH3aumit"
7.4 CYIIECTBEHHbIE BIIOYKEHHA B X 0 "CyIIecTBEHHBIE BIIOKEHHA B 40 0
noGaBouHEI KamuTad (UHAHCOBBIX HHCTPYMEHTBI n00aBOYHOTO
OpraHH3aLMii KanuTana (pHHAHCOBBIX
opraHuzaumii"
78 HECYLIECTBEHHBIE  BJIOJKEHHS B X 0 "HecyluecTeeHHbIe BIOKEHNA B 54 0
JOMOMHHTENLHEBIH KanuTan HHCTPYMEHTBI
dmnancoBEIX OpraHusaLmii JOMONHHUTENBHOTO  KamHTana
(hMHAHCOBBIX OpraHW3aLHii"
7.6 CYLIECTBEHHbIE BIIOMKEHHH B X 0 "CyIecTBeHHbIE BIOKEHHA B 55 0
NOTIOTHUTENBHBI i Karuran HHCTPYMEHTBI
()MHAHCOBBIX OPraHH3aLMi JOMOMHUTENBHOTO  KamuTana
(pHHAHCOBBIX OpraHuzaLmii”

Hoscnumenvnaa ungpopmayun x dannsim pazoena 1

OpnHol M3 OCHOBHBIX Lesiel Banka B 00nacTu ynpaBieHHS KaIUTAIOM SBJISETCH COOTBETCTBHE
YPOBHs KanuTanuzaimu banka TpeboBanusaM Banka Poccum. C 01 stBaps 2014 roga mpm pacuere
kKanutana npumensercs llomoxxenme banka Poccum ot 28.12.2012 r. Ne395-I1 «ITomoxenwme o
METOJMKE OIpEeNENeHH BEIHMYHHEl COOCTBEHHBIX CpPEACTB (KamHTalna) KPeIHTHEIX OPraHH3aIlwif
(bazens III)».

MuHHEMAaNEHO JONMYCTHMOE YHCIIOBOE 3HAYEHHWE JOCTATOYHOCTH 0a30BOro Kamutana (HOPMATHB
H1.1) ycranosneno B pasmepe 4,5%.

MuHEMANBEHO JOMYCTHMOE YHCIIOBOE 3HAYEHHE NOCTATOYHOCTH OCHOBHOTO KamuTana (HOPMaTHB
H1.2) ycranorneno B pazmepe 6%.

MuHaEManEHO JOIMyCTHMOE YHCIOBOE 3HAUYSHHE JOCTAaTOYHOCTH COOCTBEHHBIX CPEICTB (KaluTasa)
6anka (HopmaTtus H1.0) ycranosieHo B pasmepe 8%.

B reuenue 2017 roma u 1 momyromust 2018 rona bauk B nmoHoM o0beMe BRIIOIHSIT TpeGoBaHUS K
KaluTalTy, HOPMATHBEl JOCTATOYHOCTH KamuTana baHKa COOTBETCTBOBAIH 3aKOHONATENBHO
YCTaHOBJIEHHEIM YPOBHAM.

- Coomuowenue ocnoenozo kanumana Banka u cobemsennvix cpedcme (kanumana) banka:



“% BbaHK CKC HWudopmauus o NprHUMAEMEIX PUCKAX, TPOLIEIYPaX UX OLEHKH,
FRYNNA MOCKUBCKOTO KPEQUTHOID BAHKA YIPaBJIeHHUS PUCKAMH M KarnuTagoM 3a 1 noagyroaue 2018

IlIo coctosamio Ha 01.07.2018 mons ocHOBHOro KamuTaga B 00beMe COOCTBEHHBIX CPEICTB
(xanurtana) bamka cocrasnana 95,6% (nmo coctosumio ma 01.01.2018 — 61,7%, ma 01.04.2018 —
98,7%).

- Onucanue UHHOBAYUOHHBIX, CLONCHBIX UAU SUOPUOHBIX UHCMPYMEHMOE COBCMEEHHbIX Cpedcms
(xanumana) (npu ux HaruNUL):

VHHOBaHOHHEIE, CIIOXKHbIE M THOPH/HBIE HHCTPYMEHTE COOCTBEHHEBIX CPEJICTB (KAlUTana) B
COCTaBe MCTOYHHKOB COOCTBEHHBIX CpECTB (KamuTaia) baHka OTCYTCTBOBAIM KaK IO COCTOSHHIO Ha
01.04.2018, Tax u Ha 01.07.2018.

- Ceedenus 0 mpebosanusx x Kanumany 6 OMHOULEHUU KPeOUMHO20 PUCKA NO MUNAM KOHMPA2EHMO8
(opeanusayuu, banku, 2ocydapcmeenHble Op2aHbl, UHOUSUOYANbHbIE NPEONPUHUMAMENY, (husuveckue uya) @
paspese Cmpan, pe3udenmamiui KOmopblx Aensomes Konmpazenmel Banka, u 6 komopuix yemarnosnena eenuyuna
AHMUYUKTUYLECKOU HA0Ba8Ku:

B orgetHoM mepmone y BaHka oTCyTCTBOBaNM OIEpamEE C KOHTpareHTaMmH, SBJISIOMIMMHUCS
DE3HACHTAMH CTpPaH, B KOTOPBIX YCTAHOBJIEHA OTIMYHAA OT HYIS BEIHYHMHA AHTHIHMKIHYECKOH
HanbaBKH.

- Ceedenua o cobmodenuu nonoxcenutl nepexodnozo nepuoda K onpedeneHuio 8eNutUHbl COBCMBEHHbIX
cpedcms (kanumana) xkpedumnol opeanusayuu (6ankoéckoii zpynnet), yemanoenennux Ionoxcenuem banka
Poccuu om 28 dexabpsa 2012 200a N 395-11:

B cocTtaBe HCTOYHHKOB KanuTana banka OTCYTCTBYIOT MHCTPYMEHTHI, IIOIJICXKAINHE II03TAIITHOMY
HCKIIFOYEHHIO U3 COCTaBa KalluTana B TEYCHHE MIEPEX0IHOI0 nepuoaa.



“» baHk CKC

rPYINa MOCKOBLKOTO KPEQUTHOID BAMKA

HHdopmMauus o NnpMHUMAEMBIX PHCKaX, MPOLIEAYPaX UX OLEHKH,
YMpaBleHHs pyckaMy M kamdrasom 3a 1 momyroaue 2018

Pa3nean I1. Undopmanus o cucreMe ynpaBJeHHs PACKAMH.

2.1. Hugopmayua o mpebosanusax (00A3amenbcmeax), 636eUIEHHbIX HO YPOSHIO PUCKA, U O
MUHUMATBHOM pa3mepe Kanumanda, Heooxo0uUmMom 014 HOKPHIFUA PUCKOE

Tabnuya 2.1. Hugopmayua o mpebosanusx (o0Os3amenvcmeax), 636eULEHHBIX NO VPOBHIO PUCKE, U O MUHUMATbHOM
pasmepe kanumana, HeodXxo0uMom Ons NOKPLIMUS PUCKOE, 8 meic. pyo.

MuHuMaNEHbIH pa3Mep
Tpebopanns (0043aTENLCTEA), BIBSLIEHHBIE 10 3
KanuTana, HeoOX0AMMBIH
Howme HanmenoeauuHe nokasarens YPOBHIO pHcka 1A TIOKPBITHA PUCKOB
P a P p
JAHHBIE HA [AHHBIE HA JaHHbIE Ha
01.07.2018 01.04.2018 01.07.2018
1 2 3 3 5
1 Kpennrhbiii prck (3a HCKITIOHEHNEM KPEIMTHOTO PHCKa 214 776 221938 17182
KOHTPAreHTa), BCEro, B TOM YHC/E:
2 OpH NPUMEHEHHH CTAHIAPTU3HPOBAHHOTO MOOX0AA 214776 221938 17182
3 npu npumenenun [IBP 0 0 0
4 KpenuTHelil puck KOHTpareHTa, BCEro, B TOM YHCIIE: 16 147 0 0
5 NMpH NPUMEHEHHH CTAHAAPTH3IHPOBAHHOTO MOAX0Aa 0 0 0
6 TIPH NMPHMEHEHHH METO/a, OCHOBAHHOTO HA 16 147 0 0
BHYTPEHHHX MOJEIAX
7 HuBecTuvm B JoneBbie LeHHble GyMary (akuuu, nau B 0 0 0
MaeBbIX HHBECTHLIMOHHBIX (JOHIAX) H JOMH YHaCTHS B
YCTaBHOM KalHTANE IOPHIMYECKHX JTHLL, HE BXOAALIHE B
TOProBbii NOpTQens, MpH NPUMEHEHHH PEIHOYHOTO
noaxona
8 BroxeHus B aKLHH, MaH HHBECTULIHOHHBIX M HHBIX (QOHIOB 0 0 0
- CKBO3HOH noaxon
9 BriojeHHs B aKLHH, MTaH HHBECTHLIHOHHBIX K HHBIX (OHIOB 0 0 0
- MaGHIATHBIHA MOAX0M
10 BrioskeHH B aKLMH, NaH HHBECTHLIMOHHBIX W MHBIX (IOHIOB 0 0 0
- PE3EpBHEIA MOAX0.
11 Puck pacsetos 0 0 0
12 PHCK ceKbrOpUTH3aUMK (32 HCKITIOYEHHEM pHCKA 0 0 0
CEKBIOPHTH3ALIMH TOProBoro noprens), BCero, B TOM
qucne:
13 npu npumerennn [IBP, ocHOBaHHOTO HA peHTHHTaX 0 0 0
14 npu npumeHennu [IBP ¢ uenons3oanuem Gopmysst 0 0 0
Haa3opa
15 MPH MPHUMEHEHHH CTAHIAPTH3HPOBAHHOIO MOAX04a 0 0 0
16 PBIHOYHBIH pHCK, BCEro, B TOM HHC/E: 122 284 133:715 9783
17 MpH NPHMEHEHHH CTAHAAPTH3HPOBAHHOIO NOAX0Aa 122 284 133715 9783
18 NpH NPHMEHEHHH METO14, OCHOBAHHOIO Ha
BHYTPEHHHX MOJENaX
19 OnepalMOHHBIH PHCK, BCErQ, B TOM YHCIE: 428 525 428 525 34282
20 MpY MPHMEHEHHH 63a30BOT0 HHIWKATHBHOIO MOAX01a 0 0 0
21 1Py MPHMEHEHHH CTAHAAPTH3IHPOBAHHOIO N10AX0Aa 428 525 428 525 34282
22 TIpH MIPUMEHEHHH MPOJBHHYTOrO 0 0 0
(YCOBEpLUIEHCTBORBAHHOI0) NOAX0AA
23 AKkTHBbI (TpeDOBaHMA) HHIKE MTOPOra CYLIECTBEHHOCTH A 0 0 0
BBIMETA H3 COOCTBEHHBIX CPEACTB (KanHTana), B3BEILECHHbBIC
¢ koadpumentom 250%
24 MHUHHMaIBHBIH pa3Mep KOPPEKTHPOBKH Ha NpeaenbHBIH 0 0 0
pa3sMep CHHIKEHHA KPEAHTHOrO H OMEPaLMOHHOIO pHCKa
npyu npumereHud [IBP 1 npoaBuHyTOrO
(yCOBEpIICHCTBOBAHHOTO) MOAX0I8
25 Hroro 781 732 784 178 61247
(cymmacrpok 1 +4+7+8+9+10+11+12+
16 + 19 +23 +24)




“ baHk CKC HHudopmaliis 0 NPUHHMAEMBIX PHCKaX, IPOLEAYPAX MX OLECHKH,
FRYNMNA MOCKOBCKONS KPEAWTHOTS SAHKA YNpaBJlC€HHA PHCKAMH W KalnuTanoM 3a 1 nomyroane 2018

Hoacuumenvnaa ungpopmauus K danHsim pazoena 2

3a OTYETHBIH NEPHOM CYIIECTBEHHBIX W3MEHEHHH NaHHBIX, MpeACTaBiIeHHbX B Tabmuue 2.1.,
HE IIPOUCXOIHIIO.
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“F baHK CKC

FRenna MOCKCBCKRCIO KBEQWUTHOMS BAHKA

Hudopmanns o MpHHAMaEMBIX PHCKaX, MPOLEAYpax HX OLEHKH,
YIpaBieHus puckaMi H kanuranoMm 3a 1 momyromue 2018

Pazgen III. ComocraBieHne JaHHBIX roJoBoi Oyxranarepckoil (pHHaAHCOBOM)

OTYECTHOCTH KPEHHTHOﬁ OpraHu3alum " JaHHBLIX OTYETHOCTH, HpEL[CTaBﬂHEMOﬁ

Bbankom B bank Poccnu B nensix Hagsopa.

3.1. Ceedenun 06 oOpemeHeHHBIX U HEODPEMEHEHHBIX AKIMUEAX

Tabnuya 3.3. Ceedenusn 06 06pemeHeHHbIX U HeoDpeMeHeHHbBIX aKMUEax, 6 mulc. pyb.

3a 2-ii keapman 2018 z00a

banaHcopas cCTOUMOCTB BanaHcoBas CTOMMOCTE
00peMEHEHHBIX aKTHBOB HeoOpeMeHEeHHBIX aKTHBOR
B TOM YHCJIE
Homep HaumenoeaHue nokaszatens S SRR TIPHTOAHE A1
obs3aTensCTBaM NpejoCTaBICHHS B
BosHY nepen bankom Beero KauecTse
Poccuu obecneuenns Banky
Poceun
1 2 3 4 5 6
1 Beero akTHBOB, B TOM HHCHE: 0 0 6621 703 347 636
2 Honessie ueHHBIe ymMarn, BCEro, B TOM YHCIE! 0 0 0 0
2.1 KPEAMTHBIX OPraHH3aLHi 0 0 0 0
22 HOPHIHYECKHX KL, He ABAAIOLHNCA KPSAHTHBIMH 0 0 0 0
OpraHu3auMsIMH
3 JHonrossie ueHHbIe GyMAry, BCEro, B TOM HHCIE: 0 0 384997 347636
3.1 KpEIWTHBIX OpraHu3aLuii, BCEro, B TOM YHC/IE: 0 24 253 0
311 MMEIOUIMX PEHTHHIHY JONrOCPOUHOH 0 0 24253 0
KpeAHTOCHocOGHOCTH
3.1.2 HE UMEIOIIMX PEeHTHHTOB J0NroCpOUHOH 0 0 0 0
KpeAHToCcnocoGHOCTH
32 IOPHUIHYCCKHX JTHLL, HE ABJAIOLIMXCA KPEAHTHBIMH 0 0 360 744 347 636
OpraHM3alHMAMH, BCero, B TOM YHCe:
321 HMEIOLIHX PEITHHIH JONTOCPOYHOH 0 0 360 744 347 636
KpEIMTOCITOCOOHOCTH
322 HE UMEIOIIMX PEHTHHTOB JONrOCPOHHOMH 0 0 0 0
KPEIHTOCTIOCOBHOCTH
4 CpencTea Ha KOPPECHOHAEHTCKHX CUETAX B KPEAHTHBIX 0 0 58118 0
OpraHM3aLHax
5 Mex6ankoBCKHE KpeNHTEI (1en03uTsI) 0 0 386026 0
6 Ceynel, npenocTapneHHbIE OPHANYECKHM THLAM, HE 0 0 5790 383 0
ABJLIIOUIMMCS KPEAHTHBIMU OPraHH3aLuaMH
7 Ceynel, npeaoctasneHHele GHIMEECKHM THLAM 0 0 0 0
8 OCHOBHEIE CpeacTBa 0 0 2179 0
9 Tpouue akTHBEI 0 0 0 0

3a 1-it kgapman 2018 z00a

BanancoBas CTOMMOCTS BanaHcoBas cTOHMOCTE
00peMEeHEHHBIX aKTHBOB HeoOpEMEHEHHBIX aKTHBOB
B TOM 4HCIIE
Howmep Haumenosanue nokaszatesns B TOM HHC/E 110 WMIPHCOABELR. Z1Y
oba3aTenBCTBAM NpPEIOCTABICHHA B
BCEro BCEro
nepen bankom Ka4ecTBe
Poccun obecnevenns banky
Poccnn
1 2 3 4 k] 6
1 Bcero akTHBOB, B TOM 9HCIIE: 0 0 6859 757 346 842
2 [oneBele LeHHbBIe OyMarH, BCEro, B TOM HHCIE: 0 0 0 0
2.1 KPEIHTHBIX OpraHH3aiui 0 0 0 0
2.2 IOPHAMYECKHX /UL, HE SBNAIOWMXCA KPSIHTHBIMM 0 0 0 0
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% baHk CKC MH]opMaLms 0 NPHHUMAEMEIX PUCKAX, TPOLELYPAX HX OLEHKH,

FPYNITA MOCKOBCKOID KPELUTHOTD BANIA yTIpaBieHns puckamMu W kanutanom 3a 1 nomyronune 2018
OpraHU3aLHAMH
3 Jonroesie neHHbIe GyMarH, BCET0, B TOM YHCIE: 0 0 389071 346 842
3 KPeIMTHBIX OpraHH3aLui, BCEro, B TOM YHCIIE; 0 0 24 854 0
311 HMEWHIX PEHTHHTH I0NTOCPOYHOM 0 0 24 854 0
KPEAUTOCNOCOOHOCTH
312 HE HMEIOIIHX PEHTHHIOB JOJNIrOCPO4HOM 0 0 0 0
KPEAUTOCNOCOGHOCTH
32 HOPHIHYECKHX JIMLL, HE ABNAIOLINXCA KPEXUTHBIMH 0 0 364 217 346 842
OpraHM3aLHAMH, BCETO, B TOM YHCIE:
321 HMEIOLUHX PEHTHHIH JOJIrOCPOHHOM 0 0 364 217 346 842
KPEANTOCTIOCOOHOCTH
jaz2 HE MMEIOLIMX PeHTHHIOB AONTOCPOHHOM 0 0 0 0
KPeHTOCOCOBHOCTH
4 CpencTea Ha KOPPECTIOHIEHTCKHX CYETAX B KPEAHTHBIX 0 0 41 571 0
OpraHu3aLMsX
5 Me:xBaHKOBCKHE KPEINTRI (1EN03NTEI) 0 0 552 287 0
6 Ceynbl, MpeoCTaBAGHHbBIE OPHAHYECKUM JIHLIAM, HE 0 0 5874339 0
ABAIOIMMCA KPEJHTHBIMA OPraHu3aLuaMu
7 Ccyasl, npefocTaBneHHblE (HIHYECKUM J1MUaM 0 0 0 0
8 OcHOBHBIE cpeacTRa 0 0 2489 0
9 IMpotme akTHBEI 0 0 0 0

Hoacnumensnaa ungropmayua k dannovim mabdauust 3.3:

- 06 omnuuuax ¢ yuemuou nonumuxe banka é nodxodax x yuemy obpeMeHeHHbIX aKmugos U aKmueos,
chucannelx ¢ bananca 6 ceasu ¢ ympamot Bankom npas na axmuesl u nonHoil nepedadeli puckos no Hum:

OTauuns B y‘IeTHOﬁ nonmutuke banka B noaxonax K yueTy 06pCMeH6HHBIX AKTHBOB H aKTHBOB,
CITUCAaHHEIX ¢ 0anaHca B CBSI3H C YTpaTOﬁ Bbanxom IIpaB Ha aKTHBBI H IIOJTHOH nepenaqeﬁ PHCKOB II0
HHM, OTCYTCTBYIOT.

- 06 ocrosubIX gudax onepayuii Banka, ocywecmenaemvix ¢ obpeMeneHuem aKmugos.

B oryeTHOM mepHome omepanuii, OCyHIECTBISIEMBIX C OOpeMEHEHHEM aKTHBOB, baHk He
TIPOBOTHIL

- 0 GNUAHUYU MOOERU QuHAHCUPOBANUS (Mpusievenus cpedcms) Banka Ha pasmep u 6udbl 0BPeMeHEeHHbLX
aKmueos:

B cooreercTBHM ¢ OH3HEC-IOTpPeOHOCTAMH H Tekymed cTpykrypoit Oamanca Bank Moxer
OCYLIECTBIIATh IPUBICUCHUE CPEICTB B paMKax onepauuii npssmoro PEITO ¢ o6pemMeHneHHeM aKTHBOB
B BHJIE COOCTBEHHOT0 MOPT(]es EeHHBIX Oymar.

- O MPUYUHAX CYULECHBEHHBIX USMEHEHUL 30 OMYEHHbIL Nepuod OaHHbLX, NPeOCmAasneHHblX & mabauye
3.3:

C}’H_IGCTBGHHBIB HU3MEHECHUS JaHHBIX 32 OTYETHEII IEpruoa OTCYTCTBYIOT.

3.2. Hugpopmauyua 06 onepayusax ¢ KonmpazeHmamu-Hepe3uoeHmamu

Tabnuya 3.4. Hughopmayua 0b onepayusx c KOHMpazeHmamu — Hepesudenmamu, & mwic. pyb.

Hasuueie Ha Jawmsre ua
Howmep HaumeHoBaHKe nokasatens 01.07.2018 01.012018
1 2 3 4

1

1 CpeacTsa Ha KOPPECNOHIEHTCKHX cueTax B DaHKaX - HEPE3UAEHTAX 1
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% bauk CKC Hudopmaips 0 NprHUMaeMbIX PHCKaX, TPOLIEAYpax WX OLEHKH,

FPYINA MOCKOBEROIO KEERHTHOID BAKA YNpaBleHHs pUCKaMH M KanuranoM 3a 1 nomyroaue 2018

2 Ceybl, MpelocTaBNeHHBIE KOHTPAreHTaM - HEPE3HIEHTaM, BCET0, B TOM YHCIIE: 11748 6365
2.1 baHkaMm - HepesrIeHTaM 11748 6365
2.2 HOPHIMYECKHM JIMLAM - HEPE3HACHTAM, HE ABIAIOMIMMCS KPEIUTHEIMH OpPraHH3aLMAMHI 0 0
23 (H3UUECKHM THIIAM - HEPE3HAEHTAM 0 0

3 Jonrosele ueHHBIe GyMarn IMHTEHTOB - HEPE3HACHTOB, BCErO, B TOM YHCIIE: 0 0
3.1 MMEHOIIMX PEUTHHIH 10/IFOCPOYHOH KPEAHTOCTIOCOOHOCTH 0 0
32 HE HMEHLUMX PEHTHHIOB JONI0CPOYHON KPeAHTOCTIOCODHOCTH 0 0

4 CpencTpa Hepe3HAEHTOR, BCETO, B TOM YHCE: 8018 5122
4.1 OaHKOB - HEPE3UICHTOB 0 0
42 HOPHAMMECKHX JIHL - HEPE3HIEHTOB, HE ARNAIOUIMXCH KPEAHTHBIMH OPraHU3aLHAMH 7993 5100
4.3 (H3UHECKHX NTHLL - HEPE3UICHTOB 25 22

Hoachumenvrnasa ungpopmayus k dannsim madauust 3.4:

- NPUYUHBL CYUECMBERNBIX USMEHEH UL 30 OMHYemHbLI Nepuod OaHHbLX, npedcmasnennvix 6 mabnuye 3.4
HACMOAWE20 pasdena:

O6beM ccyn, IpefoCcTaBIeHHBIX OaHKaM-HEPE3HUIEHTaM, TIOABEPKEH BOJATHILHOCTH B CBSI3H C
0COOCHHOCTSIMA [I0TOBOPOB ¢ KOHTPAreHTaMH, COIIACHO KOTOPBIM OCTaTKH Ha KOPPECTIOHICHTCKHX
CYeTax MOTYT ObITh HCHONB30BAHEI B BHJE KPATKOCPOYHOTO AETO3UTA. BaHK pasMemaeT OCTATKH Ha
HOCTPO-cuerax B 6aHKaxX-HEPE3UIEHTAX BHICOKOTO KPEAUTHOTO KAYECTBA.

YBenuyenue o0beMa CPeNCTB HEPE3HICHTOB 3a OTYETHBIH Iepruon Ha 57% BEI3BAHO POCTOM
OCTAaTKOB Ha TEKYIIUX CUETaX IOPHIMYESCKHX JTHI] — HEPE3UIEHTOB.
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% BaHk CKC

FPUnia MOCKCBCKCrO KEEAMTHOMD BAHKA

Hndopmaums o pHHUMAaEMBIX DHCKaX, MPOLIELYpax HX OLCHKH,
YIpaBNeHUs PHCKaMK | karmuranoM 3a 1 nomyroade 2018

Paszpen 1IV. KpeanTHblii puck

4.1. Hnpopmayus 06 akmueax KpeoumHo op2anu3ayun, ROOGEPHCEHHbIX KPEOUMHOMY PUCKY

Tabnuya 4.1. Hngopmayus 06 axmusax kpedumnoi opzanusayuy, nod6epIiICeHHbIX KpeOumHoMy PUCKY

Ha 01.07. 2018

Banancosas Banancosas Banaucosas Banancosas Hucran
CTOMMOCTB CTOMMOCTh CTOMMOCTE CTOUMOCTB banancosas
KPEIMTHBIX KPEIHTHBIX KPEIHTHBIX KPENHTHBIX Pesepnst Ha c;?c:r:::;b
Home Haumenoranue TpeboBaHuit TpeGoBaHHi TpeGoBaHmi TpeGoBaHHMI -
P BO3MOKHBIE
nokasaTens (obsa3aTenscTe), (obs3aTenscTs), (oBa3aTenscTB), HE (0bsa3aTenseTs), HOTCPH (rp.3(4) +
HaxodaMxcs npocpo'-leHme HaXOIAWHMXCA B H]JUC]JU‘-]E:HHBIX HE T'p5(6) L
B COCTOSHHH Gonee uem COCTOSHHH Gonee uem : 7
neonTa Ha 90 gHeit nedonTa Ha 90 aHei m.J
1 2 3 B 5 6 T 8
1 KpenuTsi 0 0 0 6115040 0 6115040
2 Honrosste 0 0 0 0 0 0
1ieHHBbIe OyMaru
3 Buebanancossie 0 0 0 0 0 0
MO3HLIHH
4 HUroro 0 0 0 6115 040 0 6115040
Ha 01.01.2018
Banancosas Banancopaa Banancosas Yucras
CTOHMOCTR CTOHMOCTE banancopas CTOMMOCTh OanancoBan
KPEAUTHBIX KPEIWTHBIX CTOMMOCTB KPEIHTHBIX CTOHMOCTB
TpeboBaHuii Tpebosanwii KPELHUTHBIX TpebGoBaHmii aKTHBOB
(0BazaTenscTB), (oBa3aTenscTs), TpeboraHuii (obA3aTenseTB),
HAXOJALIHXCH MPOCPOYEHHEIX (0D#3aTeNBCTB), HE | MPOCPOMCHHBIX HE PesepBsl Ha (rp.3(4) +
HaumeHoBaHHe B COCTOSHHH Honee uem HAXOJALMUXCA B Gonee uem BO3MOYKHBIE rp.5(6) -
Homep rokasaTess nedonra Ha 90 nweit COCTOAHHH AedoiTa Ha 90 nueit NOTepH p.7)
1 2 3 4 5 6 7 8
1 Kpeaute! 0 0 0 29 980 895 0 29980 895
2 Jlonroesie 0 0 0 0 0 0
ueHHbIe Gymarn
3 Buebanancosbie 0 0 0 0 0 0
MO3HLHK
4 Hroro 0 0 0 29 980 895 0 29 980 895
Hoacrnumenovnas ungpopmanua k dannsim mabnuyst 3.4:
B otuernom nepuoae IMNpOCPOYEHHBIE AKTHBEBI, IIOJABEPKEHHBIE KPEIUTHOMY PHCKY,

OTCYTCTBYIOT.

4.2, Hugpopmayua o yeHHolx Oymazax, npasa Ha Komopsle yOOCMOEEPAIOMCA OEHO3UMAPUAMU,
pPe3epebl HA GO3MONCHBIE NHOMEPU HO KOMOpLIM (hopmupyromca 6 coomeemcmeuu ¢ Yrazanuem
Banka Poccuu om 17 mnosopa 2011 z200a N 2732-Y "O6 ocobennHocmax dopmuposarus
KpeoumHpIMU OPZAHU3AUUAMI Pe3epéa HaA 603MOXNCHbIE ROMEPU HO OREPAUUAM C WEHHLIMU
fymazamu, npasa Ha Komopsle yoocmogepawmea oenosumapuamu”
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¥ BbaHk CKC HHudopMalis 0 NpHHAMAEMBIX PUCKaX, IPOLIEAYPax HX OLCHKH,
FRYANA MOCKGBEKOMO KPELHTHOTD EAMKA YTIpaBNeHHs pUCKaMH W kanuTanoM 3a 1 momyrogue 2018

Tabnuya 4.1.1. Hugopmayua o yenweix Oymazax, npasa Ha Komopeie yOOCMOBEPAIOMCEs OenO3UMApUiMY, Pe3epevl Ha
B03MOJICHbBIE NOMEPU NO KOMOpbIM (opmupyiomes 6 coomgememsuy ¢ Ykazanuéw banka Poccuu om 17 nosabpa 2011 200a
Ne 2732-V "O6 ocobernocmax hopmuposanus KpeOumHuviMU Op2aHUIAYUIMU pe3eped HdA BO3MOJICHBIE HOMepu KO
Onepayuam ¢ YyeHHuIMY Bymazamu, npasa Ha Komopwle yoocmosepaiomes denosumapuimu”, 6 meic. pyb.

Ha 01.07.2018

CopumupoeanHsiii peseps
Ha BO3MOYKHBIE MOTEPH
BanaHcoBas CnpageunBasn
Heaich HawnmeHoBaHHe CTOHMOCTE CTOMMOCTE .
R LEHHEIX LEHHBIX COOTBETCTBHM C | B COOTBETCTBHH
Symar Gymar IMonosxennem ¢ YkazaHueMm roro
Bbanka Poccun No banka Poccuu
283-I1 Ne 2732-¥
1 2 3 4 5 6 7
1 Llennsie Gymaru, BCEro, B TOM YHCIIE: 0 0 0 0 0
1.1 TpaBa Ha KOTOPEIE YAOCTOBEPAIOTCA 0 0 0 0 0
HHOCTPaHHBIMH JICMO3HTAPHIMH
2 Jlonessie LeHHble OyMary, BCEro, B TOM YHCHE: 0 0 0 0 0
2.1 NpaBa Ha KOTOPBIE YAOCTOBEPSHOTCSA 0 0 0 0 0
HHOCTPaHHBIMH JAENO3UTAPHAMH
3 Honrossie ueHHsie GyMaru, BCEro, B ToM 0 0 0 0 0
qHCHe:
3.1 NpaBa Ha KOTOPkIE YI0CTOBEPAIOTCH 0 0 0 0 0
HHOCTPAHHBIMH JIEN03HTAPHAMHU
Ha 01.04.2018
CiopmuposaHHsIif peseps
BaraiEE Crpasennu Ha BO3MOKHEIE IIOTEPH
Homep Hanmenosanue CTOMMOCTB CTDP?::)CTB B COOTBETCTBHH 5 COOTBETCTRHH ¢
TIoKazaTens LEHHBIX o— ¢ Tloiiosicetme <
Bymar S kasanuem Banka UTOrO
Gymar Poccun Ne 2732-Y
Ne 611-IT
1 2 3 4 5 6 7
1 Llennsie Bymaru, BCero, B TOM 4HCIIE: 0 0 0 0 0
1.1 TIpaBa Ha KOTOPBIE YAOCTOREPAIOTCA 0 0 0 0 0
HHOCTPAHHBIMH JICTIO3HTAPHAMH
2 Joneerle ueHHbIe Gymarn, BCero, B TOM 0 0 0 0 0
yycne:
2 NpaBa Ha KOTOPbIE YA0CTOBEPAIOTCH 0 0 0 0 0
WHOCTPaHHBIMH JICTIO3HTaPHAMH
3 JHonrossie UeHHBIE §YMaru, BCero, B TOM 0 0 0 0 0
quce:

Hoacnumenvnas ungopmayua k oanuvim madnuust 4.1.1:

Y baHKa OTCYTCTBYIOT LiEHHBIE OyMaru, rnpaea Ha KOTOpBIE YA0CTOBEPAIOTCS AEMO3UTAPUAMH, PE3EPBEl HA
BO3MO3KHBIE TIOTEPH [0 KOTOPHIM HOPMHPYIOTCS B COOTBETCTBUM ¢ Ykasanuem 2732-V.

4.3. Akmuesl u ycnoenvle 00A3amenbCmea KpeOUmHo20 Xapakmepa, Kiaccuuuuposarnnvie
Donee 6bICOKYIO Kamez0puio Kaiecmea, HeM 3ImMoO npedyCMOMpeHO KPUMEPUAMU OUEHKHU
kpedumrnozo pucka ITonoxcenua bBanka Poccuu N 590-I1 u Ilonoxncenuem banka Poccuu N 611-IT

Tabnuya 4.1.2. Axmuewl u ycnosuvie 0b6a3amenscmea Kpedumnozo Xapakmepa, Kiaccuuyuposantsie 8 boiee 8bICOKYI0

Kamezopuio Kauecmea, uem smo npedyCMOmpeno Kpumepusmu oyenru kpedumuozo pucka Ilonoxcenun banka Poccuu Ne
590-IT u Ilonoxcenuem Banxa Poccuu Ne 611-I1, meic. pyb.
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“F baHk CKC

reYyNNA MOCKROBCKOMO KREQUTHOMD BAHKA

Hudopmanus o npHHHMAEMBIX PHCKAX, TPOLEYPAX HX OLEHKH,

YIIpaB/IeHUs PUCKaMK M kanuTainoM 3a 1 nomyroaue 2018

Ha 01.07.2018

CdropMHpOBaHHBIH pe3eps
Ha BO3MOYKHBIE MOTEPH
B COOTBETCTBHH
¢ MHHHMAJIbHBIMH Hamenenue
HaumenoraHnue Cyntiéa . TpeGoBaHHAMH, 10 emeHHIO 005eMOB ChOPMHPOBAHHBIX
Homep nokasaTens TpeGoBanui, YCTAHOBJIEHHBIMH . . — pe3epBoB
ThIC. py6. TTonosKeHHAMY YROTRIHCREEROTO oY
Banka Poccun
No 590-IT 1 Ne 283-I1
MPOLIEHT TBIC. PYO. MPOLEHT ThIC. pyO. MPOLEHT ThIC. pyO.
1 2 3 4 5 6 7 8 9
1 Tpebosanua Kk KOHTparcHTaMm, 0 0 0 0 0 0 0
MMEIOLIHM NPU3HAKH,
CBHIETE/BCTBYIOLUHE O BO3MOXKHOM
OTCYTCTBHMH Y HHX PEanbHOH
JIeATENLHOCTH, BCEro, B TOM YHCIIe:

1.1 eyl 0 0 0 0 0 0 0
2 PecTpykTypHpOBaHHBIE CCYABI 0 0 0 0 0 0 0
3 Ccybl, Npe0CTABNEHHBIE 0 0 0 0 0 0 0

3aeMLUIMKAM JUIA NOTalleHHs 10MTa
0 paHee NMPeoCTaBNEHHBIM
ccynam
4 Ceynsl, HCNONB30BAHHBIE A 0 0 0 0 0 0 0
NpeoCcTaBACHHS 3aHMOB TPETEUM
JIMLAM W OrallieHns panee
HMEIOLLUMXCA 0043aTENbCTR APYTHX
33EMIIMKOB, BCETO, B TOM YHC/IE:
4.1 Nepes OTHHTLIBAKWIEHCH 0 0 0 0 0 0 0
KPeINTHOH opraHu3aLmet
5 Ccynsl, HCTIONB30BAHHLIE 11T 0 0 0 0 0 0 0
MpHoOpeTEHUA U (MIK) TOTANIEHHS
IMHCCHOHHBIX LIEHHBIX Oymar
6 Cceybl, HCTIONB3OBAHHEIE AN 0 0 0 0 0 0 0
OCYIIECTBJICHHA BIOMEHUH B
YCTABHBIE KATTHTANBI APYTHX
IOPMAHYECKHX JIHLL
7 Ccybl, BO3HHKIINE B Pe3yasTaTe 0 0 0 0 0 0 0
NpEKpaIleHNs paHee
CYILECTBYIOMMX 0643aTENBCTB
3aeMIIMKA HOBALMEH WK
OTCTYIMHEIM
8 YenoeHsle 0053aTenscTsa 0 0 0 0 0 0 0
KPEJIMTHOTO XapakTepa nepes
KOHTPAreHTaMH, UMEIOLIHMH
NPHU3HAKH, CBHOETENBCTBYIOIIHE O
BO3MOKHOM OTCYTCTBHH Y HUX
peanbHOM AeATENBHOCTH
Ha 01.04.2018
CdopmuposaHHbIH peeps
Ha BO3MOMKHBIC HGTEPH
B COOTBETCTBUH Miniexisiinie
€ MHHHMAEHBIMH obremos
HOMBP Haumenosaune CyMMa TpcﬁOBaHHﬂMH, MO peLIeHUI0 cd)opmnposaﬂm;lx
nokasatens Tpefoanuii YCTaHOBJIEHHBIMH YMONHOMOYEHHOTO pe3epBOB
TTonoxeHuamu opraHa
Banka Poccun
Ne 590-IT u Ne 611-TT
MPOLEHT ThIC. pYO. MPOLEHT ThIC. pYO. TIPOLEHT | TIC. pyo.
1 2 3 4 5 6 7 8 9
1 TpeGoBanns kK KOHTpareHTaM, 0 0 0 0 0 0 0
HMEIOIIMM MPHU3HAKH,
CBHIETENLCTBYIOLIHE O BO3MOKHOM
OTCYTCTBHH Y HUX PealLHOM
[eATEeNBHOCTH, BCEr0, B TOM YHCJIE!
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% baHk CKC

royiing MOCKOBLKOTO KPEARTHOND BARKA

Hndgopmanms o NpUHUMAaEMEBIX PHCKAX, TPOLEIYPAX HX OLEHKH,
yNpaBlieHHs pUCKaMH M KanuTanoM 3a 1 nomyroaue 2018

11

cCyabl

2

PecTpyKTYpHpPOBaHHBIE CCYABI

Ccyasl, NpenocTaBieHHEIe
3aEMIIUKAM [ MOraleHus JoNra
10 paHee Npea0CTaBIEHHBIM
ceyaam

Ccyasl, HCMIOB30BAHHbBIE A7IA
MPEI0CTABNEHH 3aHMOB TPETEHM
[HLEM 1 MOraleHns paHee
HMEIOLIHXCA 0643aTeNBCTB APYTHX
32EMILHKOB, BCETO, B TOM YHCJIE:

4.1

Tnepe] OTHUHTBIBAIOIEHCH
KPEIUTHOH opraHH3aLuei

Ceysl, HCNONB30BAHHbBIE LIS
npHoBpeTeHna | (M) MOraleHus
IMHMCCHOHHBIX LIEHHBIX Gymar

Ccyasl, HCMONB30BAHHEBIE [T
OCYILECTB/ICHHA BIOAEHHH B
YCTaBHBIE KalHTANbl APYrUX
HOPHIHYECKHX JIHLL

Ccynpl, BOHHKIIKE B PE3yJIbTATE
NpeKpalleHHs paHee
CYWIECTBYIOIKX 0053aTeNBCTR
3aeMLIMKA HOBaLMEH UK
OTCTYITHBIM

VYenosrsle ofs3arenscTsa
KPEeIUTHOrO XapakTepa nepen
KOHTPareHTaMH, HMEIOLIUMH
MPU3HAKH, CBUIETENBCTBYHOUIHE O
BO3MOCHOM OTCYTCTBHH Y HHX
pealbHOH 1eaTeNbHOCTH

Hoacuumenvnan unghopmayua k dannvim madauyst 4.1.2:

B oryetHOM NIEPHOAC AKTHBBI

H YCIOBHBIC o0s3aTenpCTBA KpEOUTHOI'0 XapakTepa,
KHBCCHIIJHHHPOBE.HHBIG B Ooltee BBICOKYIO KATEIOPHIO Ka4ECTBa, YEM 3TO MPEOAYCMOTPEHO KPUTCPHAMH

OIleHKH KpeauTHOro pucka Ilonoxenus banka Poccuu N 590-I1 u [Tomoxxennem banka Poccuu N 611-
I1, B banke oTcyTcTBOBAIH.

4.4. H3menenun 6anancosoil crouMocmu ccyoHol 3a00NHCEHHOCMU U 00N206bIX UEHHBLX Bymaz,
HAX00AWUXCA 6 COCMOAH UL Oedhonma

Tabruya 4.2. Hamenenusn Ganancosoti cmoumocmu ccyOHOU 3a00MHCEHHOCTU U OON208bIX YEHHVIX BYMaz, HaAX00AUUXCA 6
cocmosanuu degponma, meic. pyb.

Ha 01.07.2018

banancosas cTOMMOCTB

NpEeAbLAYLIEro OTHETHOrO Neproaa

(ccyanas 3aI0/KEHHOCTh H JONTOBbIE LiEHHBIe GyMary, pocpotenHsie Gonee dem Ha 90 auel Ha
KOHELL MPEBIAYIIEro OTHETHOTO NepHOoIa)

Homep HanmeHoBaHHE CTATBH CCYJQHOH 3a70/KEHHOCTH
H JIOJIrOBBIX LIEHHBIX Oymar
1 2 3
1 CceynHas 3a10/KEHHOCTD U I0/ITOBBIC LIEHHBIE GYMArH, HAXOAALHECS B COCTOSHUM AedONTa Ha KOHeL, 0

TEYEHHE OTYETHOTO MepHo/Ia)

CcyaHasn 3a10mKEHHOCTE W A0/ITOBBIE LEGHHBIE GyMary, NPH3HAHHBIE HAXOAALIHMHCH B COCTOSHUH 0
nedonTa B TeUEHHE 0THETHOrO NepHoaa
(ccymnan 3a00/KEHHOCTD M I0NTOBEIE LEHHbIe Oymaru, mpocpoueHuble Gonee yem Ha 90 aueii B
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¥ baHk CKC Hudopmaums 0 IpHHUMAEMEIX PHCKAX, IPOLEAYPaX HX OLEHKH,
FRYANA MOCKOBEKOO KPEATHOTD BAHIA yIpaBNeHHs PUCKaMHK ¥ kanuTtanoMm 3a 1 momyroaue 2018

3 CcynHas 3aI0/DKEHHOCTb M JONTOBBIE LIEHHEIE DyMary, MPU3HAHHBIE HE HAXOOALIMMMCS B COCTOSHHH 0
AeonTa B Te4EHHE OTHETHOTO NEPHOIA, HHCIALIHECS HA HAYANO0 OTHETHOTO MEPHOLA AKTHBAMH,
HAaXOAALUMMHCH B COCTOAHUH aedonTa

(ccynnas 3a10/DKEHHOCTD H IONTOBBIE LIEHHBIE OyMAar, MpHU3HAHHBIE HE MPOCPOYSHHBIMH B TCHCHHE
OTHETHOTrO MEPHO/A, HHC/ALUHECS HA HAYAIO OTYETHOTO MEPHOJA aKTHBAMH, MPOCPO4EHHBIMHE Gonee
uem Ha 90 aueit)

4 CcynHas 3a10/DKEHHOCTD M A0JITOBbIE LiEHHBIE GymMaru, cniycaHHble ¢ 6anaHca 0

5 [Tpoune usmenerns GaNaHCOBOH CTOHMOCTH CCYAHOH 3a[10JDKEHHOCTH M I0NTOBBIX LIEHHBIX ByMmar B 0
OTHETHOM NepHoe

6 Ccyanad 3a10/KEHHOCT W JIONTOBBIC LIGHHBIE GyMari, HaxoALIHECs B COCTOAHUM Ne(oITa Ha KOHEN| 0
OTYETHOTO NepHoaa

(ccynHad 3a0/KEHHOCTE W J0NToBbIe LeHHEIE GyMarn, mpocpoyeHHbIe Goee yem Ha 90 auei Ha
KOHEL! 0THETHOTO MepHoaa)

(et. 1+cT.2-cT.3-cT. 4T, 5)

Ha 01.01.2018

BanancoBas cTOMMOCTE

Homep HauMeHOBaHHE CTATBH CCYAHOH 3aJ0/12KEHHOCTH
H 0JTOBBIX LEHHBIX Oymar
1 2 3
1 Ccynnas 3a00/DKEHHOCT H JONIOBBIE LEHHbIE GyMArH, HAXOAALIHECH B COCTOAHHH nedonra Ha KOHEN 0

NpebIAYLIEro 0TYETHOTO fepuoaa
(ccynnas 3a/0/KEHHOCTD W JIONIFOBbIE LieHHbIe Gymaru, npocpoueHHsie Gonee Yem Ha 90 aHed Ha
KOHEL ITPEbLIYLIEro OTHETHOTO MEPHoa)

2 Ccynman 3a710/KeHHOCTE W J10JITOBBIE LEHHBIE GyMarH, MPH3HAHHEIE HAXOMALIHMHACA B COCTOAHHH 0
AedonTa B TEMEHHE OTYETHOTO NMEpHoja

(ccylHas 3a10/BEHHOCTD M IONTOBbIE LEHHbIE GYMaru, npocpodeHHsIe Gonee weM Ha 90 aHei B
TeUEHHE OTYETHOIO NepHoa)

3 Ccynnas 3a10mKEHHOCTE H IOTOBbIE LEHHbIE ByMaru, NpH3HAHHBIE HE HAXOANLIUMHCS B COCTOAHHH 0
AedonTa B TEYEHHE OTUETHOTO NEPHO/A, HHCALLMECH HA HAYANO0 OTYETHOTO MEPHOIA AKTHBAMH,
HaXOJAIMMMCA B COCTOSHHH AedonTa

(ccynHas 3a0/UKEHHOCTE M [0JITOBBIE LIGHHBIE GyMar, MPH3HaHHEIE HE MPOCPOYEHHEIMH B TEHCHHE
OTHETHOTO MEPHO.A, YMCIALIHECH HA HAYAN0 OTYETHOO NEPHOAA AKTHBAMH, MPOCPOYEHHBIMH Gonee
4€eM Ha 90 auei)

4 CceyaHas 3a10/KEHHOCTD W JONTOBbIE LEHHBIE ByMark, CnucaHHsle ¢ GanaHca 0

5 [Tpoune usmeHenHs GanaHCOBOH CTOMMOCTH CCYAHOM 33J0/KEHHOCTH M JAONTOBBIX LIGHHBIX GyMar B 0
OTHETHOM MepHoie

6 Cceyanas 3an0mKeHHOCTE H IONTOBIE LIeHHBIE ByMard, HaXOASUHECH B COCTOAHUWH AeoITa HA KOHeL] 0

OTYETHOrO MepHoaa
(ccyaHas 3a/I0JKEHHOCTE W IONTOBBIE LIGHHBIE GyMaru, npocpouenHsie Gonee uem ua 90 el Ha
KOHELl OTHETHOTO MepHOIa)

(ct.I+cr.2-c1.3-CcT. 4 £cT. 5)

Hoacnumenvrnaa ungopmayus k OanHbIM mabnuust 4.2:

B oryerHOM mnepHozne cCyaHAs 3al0IKEHHOCTh M JONTOBBIE IEHHBIE GYMAard, HaXoIslIHecs
COCTOSHHH JiedolITa, OTCYTCTBOBAIIM,

JIBIDKEHUS CCYHON 3a/10JDKEHHOCTH M JOJITOBBIX LEHHBIX OyMar M3 KaTerOpHH IIPOCPOYEHHBIX
bomee gem Ha 90 KaneHAapHBIX [HEH B KAaTETOPHIO HENPOCPOYEHHBIX, 4 TaKXKe H3 KATErOpHH
IpocpodeHHBIX MeHee 90 aHel B KaTeropHro MpocpOUeHHEIX Gotee yem 90 1Hel He TPOHCXOTHIO.

4.5. Memoowi chudceHUA KpeOummnozo pucka

Tabnuya 4.3. Memoow crusicenus kpedumnozo pucka, meic. pyb.
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¥ baHk CKC

rRpynna MOCKOICKOIO KPEQUTHONS BANKA

Hudopmauns o NPHHAMaEMBIX PUCKaX, MPOLEAYPaxX HX OLICHKH,

YIpaBIeHUS PHCKaMH M KanutaioM 3a 1 noayroaue 2018

Ha 01.07.2018

Banaxcosas cToMMOCTE
BanaHcoBas CTOMMOCTE %
Banaxcopas cToHMOCTE - o KPEAHTHBIX TpeOoBaHuii,
Banaucosas KPEIMTHBIX TpeOoBaHUH,
00eCcTe e HHBIX KPEIUTHEIX obecreyeHHBIX
CTOMMOCTE ofecneueHHbIX
TpeboeaHuii KpPEAHTHBIMH
Homep HanmeHOBaHHE CTATBH HeoGecme4eHHBIX (PMHAHCOBBIMM rapaHTHAMH U
KPEIHTHBIX
- B TOM 4HCJIE B TOM HHCIIe B TOM 4HCIE
TpebopaHmii
BCErO obecrieueHH BCEro obecrieyeHn BCEro ofecrieueny
as 4acTh as 4acTs as 4acTh
1 2 3 4 5 6 7 8 9
1 KpeauTsl 11748 6103292 6103 292 0 0 0 0
2 Jlonroesie ueHHbIe Gymaru 0 0 0 0 0 0 0
3 Bcero, us Hux: 11748 6103292 | 6103292 0 0 0 0
4 Haxonamuxes B 0 0 0 0 0 0 0
COCTOAHHH nedonra
(mpocpoueHHBIe Gonee Uem
Ha 90 ameit)
Ha 01.01.2018
banmancoas CTOMMOCTE
BanaHcoBas CTOMMOCTE &
BanaHcoras cTouMocTs « KPEAMTHBIX TpeOoBaHui,
Banaucosas KpenuTHBIX TpeGoBanuii,
0becneueHHbIX KPEIUTHBIX obecnedeHHsbIX
CTOMMOCTB S obecneyeHHBIX i
Howmep HaunmenoBaHHe cTaTeu Heo0ecneyeHHbIX ™ (DPHHAHCOBBIMH rapaHTHAMHA P ou
KPeIUTHBIX
TpeGosauii B TOM 4HCIe B TOM HHCIIE B TOM 4HCIIE
BCEro obecneyeHH BCETO obecneyeHH BCEro obecriedeHH
as yacTh af 4acTh aq yacTh
1 2 3 4 5 6 7 8 9
1 Kpeauter 6 365 29974 530 29974 530 0 0 0 0
2 Jloaroesie LeHHBIE OyMaru 0 0 0 0 0 0 0
3 Bceero, u3 Hux: 6 365 29974 530 29974 530 0 0 0 0
4 Haxopsmuxca B 0 0 0 0 0 0 0
COCTOSHHH nedonra
(npocpoyeHHsle fonee yem
Ha 90 nHei)

Hoacnumenvraa unghopmayua Kk OaHHsIM madauysl 4.3.:

4.6. Kpeoummnutit

CymecTBeHHOE CHIKEHHe 0alaHCOBOM CTOMMOCTH 00€CIedYeHHBIX KpEeIUTHBIX TpeboBaHHi B
nepsoM noxyroauu 2018 roja ces3ano ¢ 00LMM CHIKEHHEM 00beMa akTHBOB baHka rociie BBEIEHH
perynsaTopHoro HopMarusa dunaHcoBoro pergara H1.4 B suBape 2018 rona.

PUCK

npu

RpUMEHEeHUU

CHAHOAPMU3UPOEAHHOZ0

nooxooa u

IhexmusHocmy Om RNPUMEHEHUA UHCMPYMEHMO8 CHUMCEHUA KPeOUmHO20 PUCKA 6 HelNAX

onpedenenus mpebosanuil K Kanumaiy

Tabnuya 4.4. Kpedumnblii pUck npu RPUMEHEHUY CMAHIAPMUSUPOBAHHO20 NoOX00d U SPHEKMUSHOCHL O NPUMEHEHU
UHCMPYMEHMOE CHUNCEHUS KPEOUMHOZ0 PUCKA 6 YENAX onpedenenus mpebosanui Kk Kkanumary, moic. pyo.
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“* BbaHk CKC

CPYNNA MOLKCBCKOTO KPEQUTHGID BAHKA

Hudopmaums o npHHMMAaeMBIX PUCKaX, MPOLEAYPaxX MX OLEHKH,
YNpaBIeHUs PUCKaMHK U karuranoM 3a 1 nmomyroaue 2018

Ha 01.07.2018

CTOMMOCTb KpeIHTHBIX TpeGoBanHii (0013aTensCTR), ThIC. pyo. Koodipumaen
KOHUEHTPALHH
HaumeHosaNme 6e3 yHeTa MPUMEHEHH C YUETOM NpPHMEHEHHS TpeGoranua (ynembHbidi Bec)
NOpTheNs KPeAHTHEIX KOHBEPCHOHHOTO Ko3(duimenTa | KoHBepeuoHHoro ko3duumenta | (06a3aTenbeTBa), KpEAHTHOTO
Homep TpeGonanit H HHCTPYMEHTOB CHHIKEHHS ¥ HHCTPYMEHTOB CHIKEHHA BIBCIICHHEIE PHCRAE PAspEIs
(0653aTENBCTB) KPEIHTHOrO pHCKa KPEAMTHOTO PHCKA 110 YPOBHIO pHCKa, ”"PTQ’EM“_
ThIC. py0. TpeGoBaHui
Ganaucosas BueGanancosas | Ganaucosas pHeGanaHcoBas (oGssaTenbCTs),
POLEHT
1 2 3 4 5 6 7 8
1 LlenTpansneie BaHkH 60 811 0 60 811 0 0 4
UK MPaBHTENBCTEE
CTpaH, B TOM uHCle
obecrieueHHBIE
rapaHTHAMH 3THX CTpaH
2 Cybrextel  Poccuiickoii 0 0 0 0 0 0
Deaepaumu,
MYHHLIHITAIBHEIE
obpa3oBaHus, HHEIE
OpraHH3aUHH
3 BaHku pazeuTHa 0 0 0 0 0 0
4 Kpenutrbie 1020623 0 1020 623 0 199 306 0
OpraHu3alLrH (kpome
0aHKOB pa3BHTHA)
5 [TpodeccruonansHeie 6 083 079 0 6083 079 6677 0
YHaCTHHKH pBIHKA
LEHHBIX Gymar,
OCYWIECTBIAIOLLHE
Bpoxepckyio H
IHTEPCKYIO
JEATENbHOCTE
6 HOpunuyeckue nuua 4209 0 4173 4173 51
7 Po3HHYHBIE  33EMLUHKH 0
(KOHTpareHThI)
8 Tpebosanus 0 0
(oBGa3zaTenscTRa),
ofecriedeHHble  KHIOH
HEJIBH/KHMOCTEIO
9 Tpebopanus 0 0
(obs3arenscrTea),
obecneyeHHbIE
KOMMEpPUECKOH
HEIBHIKHUMOCTBH)
10 BnokeHHs B aKUMH 0 0
11 I[NpocpouenHsie 0 0
TpeboBaHua
(o0a3aTenscTaa)
12 Tpebosanus 375 0 375 938 573
(obaszaTenscTsa) [
TIOBBILNEHHBIMH
ko3ppuuHEeHTaMH pHCKa
13 INpoune 3683 3683 3683 58
14 Bcero 7172780 0 7172744 0 214 776 686
Ha 01.01.2018
CTOHMOCTE KPEANTHBIX TpeDoBaHHiT (0043aTENBCTB), THIC. pyo. l};‘fi?l”u:ﬁ::l
6e3 yueTa NpHMEHEHHA € Y4eTOM NPUMEHEHHS TpeGosatus (y}lenw:rﬁ Bec)
Haumenosanue KOHBEPCHOHHOro Ko3(uuuenta | xousepcroHHoro koadduurenta (0683aTENBCTBA), KPEAMTHOTO
Homep noprderns RPCHATHEIX H HHCTPYMEHTOB CHHKEHHA W HHCTPYMEHTOBR CHUKEHHA EABCHICHHEE pHCKa B paspese
TpeoBanui KPEAMTHOrO pHCKa KPEAMTHOIO PHCKA 110 YPOBHIO PUCKA, noprdene
(o6asaTenscrs) TIC. pYO. TpefoBaHHii
Banancosas BHebanaHcoBax Ganancosasn BHeGanancoBan (0Bsa3aTENBCTB),
TIPOLIEHT
1 2 3 4 5 6 7 8
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¥ baHk CKC Wudopmanmns 0 TpHHAMAaEMBIX PHCKaX, MPOLEIYPAX HX OLEHKH,

FENTIRA MOCKOBCKOO KPEAUTHOMD BAHKA YIpaBJeHHA PHCKAMH H KamuTaloM 3a 1 NoMYTroaue 2018
1 LlenTpansHble BaHkH 98 528 0 98 528 0 0 12
HITH MpaBHTENBECTBA

CTpaH, B TOM HHCHE
obecrieyeHHbIE
rapaHTHAMH ITHX CTpaH

2 CyGnekter  Poccuiickoii 0 0 0 0 0 0
Denepaunu,
MYHHLIMTATEHBIE
ofpaszopaHus, HHbIE
OpTaHH3aLMH

3 Bauku paseuTis 0 0 0 0 0 0

4 Kpenutusie 5718725 0 5718725 0 1151 696 0
opraiusaumn  (kpome
GaHKOB pa3BHTHA)

S Ipodeccuonansnsie 30023 901 0 30 023 901 4137 0
YHACTHHKH pBIHKA
UEHHBIX Gymar,
OCYIIECTBRIOLIHE
Opokepckyo "
JIHNEPCKYIO
JeATENBHOCTh

6 IOpuaudeckue nuua 8617 0 8 581 8 581 136

7 Po3uuuHBIE  3aEMIIMKH 0
(KOHTpareHThl)

8 TpeBoraHus 0 0
(o6a3aTenscTRa),
obecniedeHHble  JKHUNOM
HEJBHKHMOCTBIO

9 TpeGoranua 0 0
(oBa3aTenscTra),
ofecrneyeHHBIE
KOMMepUecKoH
HEIBHXHMOCTBH

10 Brosxenus B akunu 0 0

11 ITpocpoueHHsIe 0 0
TpeboBaHuA
(0obGsa3aTenscTBa)

12 TpeboBaHus 0 0 0 0 0
(oGazaTenscrea) e
MOBBILIEHHBIMH

ko3 pHLIHEHTAMHU PHCKa

13 Ipoune 3398 3398 3398 344

14 Bcero 35853 169 0 35853133 0 1167 811 492

Iloacnumenvnaa ungopmayua K OaHHbIM madauysl 4.4.:

B nemsax cobmopenns Hopmaruea GuHaHCcOBOro phraara H1.4, ycranoenennoro bankom Poccun
B sHBape 2018 roxa, bauk cokparun 00beM aKTHBOB ¥, B 4aCTHOCTH, 00beM omneparmii PETTIO. Takum
obpasomM, 3a nepsoe nomyromue 2018 roma cromMocTs KpeIWTHBIX TpeboBaHHH (00s3aTenscTB) Ge3
y4eTa IIPUMEHEHHs] KOHBEPCHOHHOIO K03 GHIIMEHTa U HHCTPYMEHTOB CHIDKEHHS KPEIHTHOTO PHCKa
cokpatunack B 5 pas (¢ 35,9 mo 7,2 mupx py6.). O6vem TpebGoBanuit (0613aTeNbCTR), B3BEIICHHEIX 10
YPOBHIO pHCKa, cokpaTics ¢ 1.2 mo 0,2 mupa py0.

4.7. Kpeoumnvie mpebosanua (obasamenscmea) KpeOUmMHOU Op2aHU3AUUU, OUEHUSAEMble RO
CManoapmusuposanHomy nooxooy, 8 papese nopmdeneil, koIghghuyuenmos pucka

Tabnuya 4.5. Kpedumnwe mpebosanus (oBasamenvemeq) KpeOUMHOUW — OpPeQGHUIQYULY, — OYyeHusdemule  HO
CMaHdapmusuposaniomy noodxody, 8 paspese nopmgpenet, Koagpuyuenmos pucka, moic. pyb.

21



PPLTLI L 1L8 050 L 0 0 0 SLE 0 0 0 0 0 0 0€S S1 0 0 0 0 LS1 Sy | 11809 0J20g ¥l

£89 £ 0 0 0 0 0 0 0 0 0 0 0 €89 ¢ 0 0 0 0 0 0 aunhody] £l

exoud nwernasunH(peon

HIWIGHHOIMITHOL
b) (eg1991ra1EEKQO)
SLE 0 0 0 0 SLE 0 0 0 0 0 0 0 0 0 0 0 0 0 suRedogad], | 71

(v9109Ira1BEEQO)
kuHE0gadL
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 araHHanodood[ 11

0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 HHITHE 8 KMHIXOUg 0l

OI9LO0WHKHATIH
HONDIhdIWWON
QI9HH3hILIDAQ0
‘(e8LOIrALREKQO)
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 suHEg0gad ], 6

OIILOOWHXHELOH
HOIMMC  9I9HHIhALI0AQO
“(edLo9UraLBEEQO)
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 guHREOgad |, 8

(191naaedinox)
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 MMHITINGBE  QMHKhHHEOJ L

ELL ¥ 0 0 0 0 0 0 0 0 0 0 0 €LY 0 0 0 0 0 0 BITHIF QUNOORHITHA O] 9

9LI0HYIALEAT
otnodatuyr

" oifxodanodg
QHIMOIKIE1I9TAD0
‘IBWAQ XI9HHAN
exHlad WIHHLOBhA
6.0 €809 L69 6¥0 9 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 8¢ £€ 0 aHaIreHORadod | S

(guinaced qonHeQ
awody) uunesHneldo
£¢9 070 1 YL 100 | 0 0 0 0 0 0 0 0 0 0 VLY L 0 0 0 0 SLLTI 0 arHIHTad ] ¥

0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 sHLHaced HIHE] €

HuneenHe1do

Q19HH ‘vunesocedgo
QITHIVBLTUTIMHAW
‘vurnedavagp

0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 HONOPHOD0d  1LH090AD) T

Hedro XH1e MwEHIHEdR]
QI9HHOKALIDIQO
ouoMh WoL g ‘Hedio

vdlodraluaedu HIH
118 09 0 0 0 0 0 0 0 0 0 0 0 0 0 ] 0 0 0 118 09 | HaHEQ a1gnarredinay] 1
1T 0T 61 81 L1 91 Sl ! £l 4] 11 01 6 8 L 9 S 4 £ 4 1
% %0
auhod]| 0821 %009 0€ %08T %00T %0L1 %061 %0%1 %0E1 %011 %001 YSL %0L %08 %SE %0T %0 ?M““HMMMHH%WV do
0120g ‘exoud worHoHH(HEDN 0 XNH €1 xisHinvady srodrdou WO
(81.091r912EKQ0) HMHEH0QIAL X1I9HLHI2dY 9LIOWHOLD BRAOOHEIRY OHHERIOHIWHEH

SI0TL0°10 PH




EET €SB SE | SE9 SOL SE 0 0 0 0 0 0 0 0 0 0 916 12 0 0 0 0 SO LT | BTS 86 olaag !

86 € 0 0 0 0 0 0 0 0 0 0 0 86¢ € 0 0 0 0 0 0 aunod]| £l

exoud nwerHaunngdeon
HKISHHOMII80L

2 (BALO9L2LREEQO)
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 ¥HHRE00ad ], [4!

(eaLO9IraLBEKQO)
s¥uHeg09adL
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 algaHaRodood] | 11

0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 HHIINE € KHHXOUg 01

OIILDOWHIKHEITIH
Hoxoohdowwox
QIMHH3h21122300

‘(e8LO9UrILREEQO)

0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 EiHeEOgAd |, 6

OI91O0WHXHELIH
HOU 919HHIRILIAQ0
‘(eELOIIDIBEEQO)
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 puHEg0gad], 8

(1anaredinoyn)
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 HOHIITINGBE SMHRUHEO] L

185 8 0 0 0 0 0 0 0 0 0 0 0 1868 0 0 0 0 0 0 eTIHI 202k HITHA ()] 9

91I0HIILERN
orfodarny 1 oikiadoxodg
SHIMOIKIIALI9MAD0  “IBWAQ
XI9HHAN BYHId HIMHLOBRA
106 £20 0F 61T £00 0F 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 789 0T 0 aingLeHoMaahod] | S

(guinaced aoxneq awod)
STLBILS 91y TOL S 0 0 0 0 0 0 0 0 0 0 LE6 6 0 0 w9 0 unneeHHBIdo  aiHLMIadY] 14

<
(=]

0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 sninased wiHeq £

nunecHae1do

QI9HA ‘suHesogedgo
NTHILHITHHAW
‘uunredaracgp

0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 HONOHUII04 191499040 T

HedLd XH1e HWEH1HRdR]
JITHHIKIUDAQO AUrdHh WOL
g ‘Hedio esrogroimgedu

875 86 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 875 86 | MM WaHRQ oMHawediHa]] 1
1z 0T 61 81 Ll 91 Sl 14! £l 4! 11 0l 6 8 L 9 ¢ ¥ £ T 1
auhod[] %051 %009 | %00€ Y05T %00T | %0LT | %0S1 %0l | %0€1 | %011 %001 SSL %0L %08 %S¢ %0T %0 (9.1091r21BEKQO) d
0120g ‘eoud worHonTH(pdEON O XHH €1 nHHed0gadL X19HLHI AN 2
(a1091r91eEK00) HUHEE0QIdL XI9HIHTAAN JLOOWHOLD KBA0OHEIE] sirathrdon oMHeEOHIWHE]] WOH

I0T10°10 PH

810¢ aM0d4ron [ Be WorreLHLE M Mwexoud suHalraedul VA SHOULIE 6. O ONIAMNGM WA
aniHano xu xedAranodn ‘xexoud xrawaewunndu o sumendogy IO HHeg 4,



Hoacnumenvnasa ungopmayua K 0aHHsIM mabauyst 4.5.:

[Mocne coxpamenus odbeMa akTuBOB B ssHBape 2018 roma B 5 pa3 IponopiuMoHanbHO COKPATHIICH
o0bem onepanuit PEITO, yuutrBaembix bankom B cootBercTBHE ¢ 11.2.6 MHCcTpykuuun banka Poccuu
Ne 180-M1 «O6 obsizarenbHbIx HOpMaTHBax OaHkoB» (B Tabmmmax 4.5. oTpakeHs! B cronbue 20
«IIpoumey).

4.8. Kpeoummnsie mpebosanua (o6a3amenvcmea) Kpeoumnou opzanusayuu, ouenusaemoie no IIBP,
6 paspese Kiaccoe Kpeoumnslx mpetosanuil (006a3amenscme) u geluune 6epoAmMHOCHU oeonma

Wndopmanusa no ¢opme Tabmuner 4.6. mprnoxeHus K Ykasanuio banka Poccuu ot 07.08.2017
r. Ne 4482-Y oTCyTCTBYET B CBSI3M ¢ OTCYTCTBHEM Y banka paspemeHus Ha UCIOIb30BaHUE IIOAX0NA
Ha OCHOBE BHYTpeHHHX pelitunros (ITBP).

4.9. Bauanue Hna eenununy mpebosanuil (06a3amenvcme), 636eUieHHBIX NO YPOGHIO pUCKA,
npuMeHAeMsiX KpeoumHou opzanuzayuen Kpeoumnsix IIOH ¢ kavyecmee uHcmpymeHma
CHUJICEHUA KPEOUMHO20 PUCKA

bank He npumensier [IBP B nemsix OLEHKH KPEAUTHOTO PUCKA U HE UCIOIb3yeT kpeauTHble IIBP
KaK HHCTPYMEHT CHIDKEHUS KPEJUTHOTO PHCKA.

4.10. H3meHeHnua eenuquHbl mpetosanuil (0643amenbCcme), 636eHEeHHbIX NO YPOSHIO PUCKA, NpU
npumenenuu IIBP

Wndopmanus o popme tabnuns: 4.8 npunoxkenus Kk Yxazanuto banka Poccuu ot 07.08.2017 r.
Ne 4482-V oTcyTcTBYET B CBA3M € OTCYTCTBHEM Yy baHKa pa3spemreHus Ha HCIOIL30BAHHE MOIX0a HA
OCHOBE BHYTpeHHUX peHTHHTOB (IIBP) k pacyery TpeboBaHMil K KanuTaly 110 KPEAUTHOMY PHCKY OIS
nenei pacuera 00a3aTeNbHBIX HOPMATHBOB.

4.11. CneyuanuszupoganHoe Kpeoumosanue u O001U yH4acmua 6 aKUUOHEPHOM Kanumdaie,
OUEHUBAEMBIE 8 COOMBEHICIEUU C YHPOUIEHHBIM HOOX000M HA OCHOGE 636EUIUEANHUA

VY banka OTCYTCTBYIOT BJIOKCHHS B JOJIH YYaCTHA B KallHTAIE OPHAWYECKHX JTHI H OII€pallui
CIIENHAIIH3UPOBAHHOI'O KpeAHTOBaHHUA.



¥ baHk CKC

FPYNNA MOCKGBCROMD KPEQUTHAID BAHKA

HHqJOpMaL[HH 0 NpHHHMAaeMBIX pHCKaXx, NMpoLEeaypax WX OLEHKH,

YIIpaB/ieHus pUckaMK W kanuraioM 3a 1 nomyronue 2018

Pazgen V. KpeauTHbIi pHCK KOHTpATeHTA

5.1. Hugpopmayun o nodxodax, npuMeHsaemMbIX 8 YelAAX OUCHKU KPeOUmHO20 PUCKA KOHMPAzeHma

Tabnuya 5.1. Hngopmayus 0 nodxodax, npumensemuvix @ yenix Oyenku KpeoumHo20 pucka KONmpazenma, moic. pyo.

Ha 01.07.2018
Bennunna,
T T— Koaéb(bnumeml, MOJIBEpIKEHHA Benuunna
& HCIOJIB3YeMbIH PHCKY, Tiocie KpELHTHOro
Texymmii ToTeHuuanbHbl o:KHaaemas
Homep | HaumenoBanue noaxona KpPEAMTHBIA H KpeAWTHBIH MOJIOIKHTENBHAS SR RAGHEIR TEMCHEHR preke
BEJTHYHHE, HHCTPYMEHTOB KOHTpAareHTa,
pHCK PHCK BETHYHHA %
—— TOABEPIKEHHOH CHIDKEHHA B3BELICHHAA 10
PHCKY KpEIHTHOTO YPOBHIO pHCKa
pHCKa
1 2 3 4 5 6 7 8
1 CTaHaapTH3HPOBaHHBIH 0 7516 X 1.4 7516 9395
noaxos (ana [NOH)
2 Meroa, ocHOBaHHEIH Ha X X 0 0 0 0
BHYTPEHHHX MOZENAX
(ana TIOHU w onepauwmii
(rHaHCHpOBaHKs,
00€CNEYeHHBIX LIEHHBIMI
Gymaramu)
3 YnpoleHHsI# X X X X 0 0
CTAHAaPTH3UPOBAHHEIH
MOAXOJ MPH MPHMEHEHHH
HHCTPYMEHTOB CHIIKEHHSA
KPEIAMTHOre pHcka (a1s
onepauui
(huHaHCHPOBAHHA,
obecneueHHbIX [EHHBIMH
Oymaramu)
4 BeeoGbemiroLuit X X X X 0 0
CTaHJAPTH3UPOBAHHBIMH
NOAXOA MPH NPHMEHEHHH
WHCTPYMEHTOB CHHKEHUA
KpeIHTHOro pHcka (ans
onepauui
¢huHaHcHpoBaHus,
0DecneveHHBIX LIGHHBIMH
Oymaramu)
5 CTOMMOCTE TOJ PHCKOM X X X X 0 0
(VaR) (ans onepaumii
(hHHAHCHPOBAHMS,
0BeCneeHHBIX UCHHBIMH
Oymaramu)
6 Hroro X X X X X 9395
Ha 01.01.2018
Benuuuna,
Dipderrusuan Koacbdmuneml, NOABEPIKEHHASA Benuunna
Texyumit TMoTteHunansHe oxHnaemMas HCTIONB3Y EMEIH preiy, rocne KpEZATHOTO
Homep | Haumenosanue nogxona KPEANTHBIA H KpeauTHBLI MOJOKUTENbHAS AR pacucTa NIPUMEHEHHA puRy
BETHYHHE, HHCTPYMEHTOB KOHTpareHTa,
PHCK PHCK BENMYHHA =
e MOBEPIKEHHOH CHHIKEHHS B3BEILECHHAA 110
PHCKY KPEIHTHOTO YPOBHIO PHCKA
pucka
1 2 3 4 5 6 7 8
1 CraHaapTH3HPOBaHHbIH 0 0 X 14 0 0
noaxon (ans [TKOH)
2 Meton, ocHoBaHHBIH Ha X X 0 0 0 0
BHYTPEHHHX  MOJENIAX
(ana TIOU u onepaumit
(HHAHCHPOBAHNMA,
ofecnedeHHBIX
LUEHHBIMH GymMaramu)
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% baHk CKC WrtopMmaris o IPHHUMAEMBIX PHCKAX, MPOLIEAYPaX WX OLEHKH,
PYINA MOCKGBCKGIO KPEQUTHOES SAMKA YNPAaBJI€HHA PUCKAMH W KalluTaioM 3a 1 NoJTyrogue 2018

3 VYnpoueHHEIH X X X X 0 0
CTaHIap TH3HPOBAHHBIH
noaxon npH
TTPHMEHEHHH
HHCTPYMEHTOB
CHHKEHHA  KPEOWTHOTO
prcka (ana  omepaumii
(huHaHCHpOBaHHUA,
00eCneYeHHBIX
LeHHBIMK DymaraMu)

4 Bceobremmomuii X X X X 0 0
CTaHJIapTH3UPOBAHHEIN
noaxon npH
MMPHMEHEHHH
HHCTPYMEHTOB

CHWKEHHA  KPEIMTHOrO
pucka (ans omepaumii
¢$uHancupoBaHus,
obecneyeHHBIX
LIEHHEIMH OymMaramu)

5 CTOMMOCTE 10]] PUCKOM X X X X 0 b 0
(VaR) (mna onepauuii
dunaHcupoBanmi,
obecnedeHHBIX
LEHHBIMH Oymaramu)

6 Hroro X X X X X 0

5.2, Puck u3MeHeHUA CHIOUMOCHIU KpeOumHbIX mpedosanuii 6 pesylomame yXyouleHuA
Kpeoummnozo Ka4ecmea KOHmMpazenma no enedupicegvim coenkam IIOH

Tabnuya 5.2. Puck usmenenus cmoumMocmy KpedumHvlx mpebosanuii 8 pe3yiemame YXyOuleHus Kpedumnozo Kaiecmad
Konmpazenma no enedupcesuim coenxam ITQH, meoic. pyb.

Ha 01.07.2018

Hamsp Benuunna, nogsepieHHas BenuunHa pHcKa yXyIIeHus
Ty PHCKY, MOCIHE MPUMEHEHHA KPEOUTHOTO Ka4ecTea
MHCTPYMEHTOR CHHIKEHHA KOHTpareHTa, B3BelleHHaA
KPEAHTHOTO PHCKA 110 YPOBHIO pHCKa

1 2 3 4

1 TpeGosanna Kk KanuTamy B COOTBETCTBHM C MPOIBHHYTBIM MOAXOLOM K 0
OLIEHKE PHCKa, BCEro, B TOM HYHCIIE;

2 cToumocTh noj puckom (VaR) (¢ yuerom koadduumenta 3,0) X 0

3 CTOHMOCTE [10/1 PHCKOM, OLIEHEHHAS MO AAHHEIM 33 KPM3HCHEIH X 0
nepuon (Stressed VaR) (¢ yuerom kosdduuenta 3,0)

4 TpeGoBaHus K KanuTamy B COOTBETCTBMH CO CTAHIAPTH3HPOBAHHBIM 540 6752
MOJAX0JI0M K OLIEHKE pHCKa

5 Htoro Ttpebopamuii Kk kanuTamy B OTHOWEHHM TpeGoBaHMH, 0 6752
NOJBEPIKEHHBIX PHUCKY YXYAUICHHA KPEIMTHOrO KAaueCTBAa KOHTpAreHTa
1o BHeOUpikeBbiM caenkam [TOH

Ha 01.01.2018
Homep Benuunna, noasepikeHHas Benu4una pHcKa yXyaeHHA
HanMeHOBAHYE CTATEN PHCKY, MOCae NMpHMEHEHHUA KPEOWTHOIO Ka4e€CTBa
WHCTPYMCHTOB CHHXXEHHA KOHTpAareHTa, B3BEIIEHHAA
KPEAMTHOIO PHCKa 110 YPOBHIO PHCKA

1 2 3

1 TpeGopaHHA K KanHTaTy B COOTBETCTBHM C MPOABHHYTBIM TMOIXO0A0M K 0
OLIEHKE PHCK4, BCEro, B TOM YHCIE:

2 croumocTh noa puckoM (VaR) (¢ yuetom koadpuumenta 3,0) X 0

3 CTOMMOCTB MO PHCKOM, OLIGHEHHAS M0 JAHHBIM 32 KPU3UCHBIH X 0
nepHon (Stressed VaR) (c yuerom xoadduumenta 3,0)

4 TpeBosanus k KanuTamy B COOTBETCTBHH CO CTaHAAPTH3MPOBAHHBIM 0 0
TIOJIX0JOM K OLIEHKE pHCKa
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% BaHk CKC

PYMA MOCKOBCKOID KPEAWTHOMDS BAHKA

Hudopmauns o npHHAMaeMBIX PHCKaX, TPOLIEAYPAX HX OLEHKH,
YIpaB/EHUs PUCKAMH H KanuTtanoM 3a 1 nomyronwe 2018

5 HUrore Ttpebosanuii

K

Kanurarmy

B OTHOWIGHMH TpeDOBaHMIA, 0
MOJABEPIKEHHEIX PHCKY YXYNLIEHHS KPEAWTHOIO KAa4eCTBA KOHTPAreHTa
no BHeOHpIkeBbIM caenkam TTOHU

5.3. Hudhopmauua o nodxooax, npumMeHAEeMbIX 6 UeAX OUEHKU KPEOUMHO20 PUCKA KOHMPAZEHMA

Tabnuya 5.3. Hugpopmayusn o nodxodax, npumeHseMelX 8 Yenax OYeHKy KpedumHo20 pucka KORmpazenma, meic. pyo.

Ha 01.07.2018

BenuuuHa, noaBepikeHHas KpeAHTHOMY PHCKY KOHTpareHTa
Howmep Haumernoeanue noptdenci M3 HUX ¢ KO3(pHIEHTOM pHCKa: BCEro
(BHIOB KOHTPAreHTOB)
0% 20% 50% 100% 130% 150% Tpoune
1 2 3 4 5 6 7 8 9 10
1 Lentpaneusie GaHKH HIH 0 0 0 0 0 0 0 0
NpaBHTENBCTBA CTPAH
2 CyonexTst Poccuiickoit 0 0 0 0 0 0 0 0
DQenepaumu,
MYHHLMMAIBHBIE
obpaszoBaHHs
3 BaHku pa3ssuTHs 0 0 0 0 0 0 0 0
4 Kpenuthbie  opraHu3alMH 0 0 0 0 0 0 0 0
(kpome GaHKOB pa3BUTHA)
5 [poteccuonansueie 0 0 0 0 0 0 0 0
YHaCTHHKH pBIHKA LEHHBIX
Oymar,  OCYHIECTBISIOLIHE
OpOKEepCKYI0 W IHIEpPCKYIO
AEATeNbHOCTD
6 IOpunnueckue nuua 0 0 0 0 0 3758 0 3758
7 Posunusie 3AEMLUHKH 0 0 0 3758 0 0 0 3758
(KOHTPATEHTEI)
8 IMpoune 0 0 0 0 0 0 0
9 Hroro 0 0 0 3758 0 3758 0 7516
Ha 01.01.2018
BenuumHa, noasepiceHHas KPEIMTHOMY PHCKY KOHTpareHTa
Howep Hanwmenosanne noprdeneii K3 HUX C KO3(DHIMENTOM pHCKa: BCETO
(BHIOB KOHTPAreHTOB)
0% 20% 50% 100% 130% 150% Tpoune
1 2 3 4 5 6 7 8 9 10
1 LenTpansueie GaHku M 0 0 0 0 0 0 0 0
NPaBHTENBCTBA CTPaH
2 Cy6BeKThl Poccwuiickoii 0 0 0 0 0 0 0 0
Denepanu,
MYHWULMNAIBHBIE
oOpasoBaHus
3 Banku paseuTus 0 0 0 0 0 0 0 0
4 KpenuTHble  opraHHzauuu 0 0 0 0 0 0 0 0
(kpome GaHKOB pa3BHTHA)
5 IpodeccuonansHbie 0 0 0 0 0 0 0 0
YYACTHHKH PBIHKA LIEHHBIX
Oymar,  OCYLUECTBIAIOLIHE
BpOKepCKYI0 H JIHIEPCKYIO
JEATENbHOCTE
6 Kpuanueckue nuua 0 0 0 0 0 0 0 0
7 PosuuHHbIC 3JAEMLIHKH 0 0 0 4] 0 0 0 0
(KOHTpAreHTHI)
8 TIpoune 0 0 0 0 0 0 0
9 Hroro 0 0 0 0 0 0 0 0
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Hupopmauns o npuHAMaeMbIX PHCKaAX, IPOLIEAYPaX HX OLEHKH,
YTIpaBIeHHs PUCKaMK U kanuTanoM 3a 1 momyroaue 2018

% BaHk CKC

FRYNNA MOCKOBCKONO KBEGUTHOIS BAMKA

Iloacnumenvraa ungpopmayua xk oannsim maénuy 5.1.- 5.3.:

B nepsom momyromuu 2018 roma bask Hayanm OCyImecTBISATH CAeNKd, oTHocumble k [IOU, B
CBSI3H C YEM BENMYHHA KPEJAUTHOro prucka koHTpareHTta Ha 01.07.2018 crana oTauyHOM OT HyNEeBOH.

5.4. Beruuuna, nodsepicennaa pucky Konmpazenma, onpedenseman no IIBP, ¢ paspesze knaccog
Kpeoummnuslx mpeboeanuil u 6enu4uH 6epOAMHOCMU dehonma

Mudopmanmus no dopme Tabmuis! 5.4. npuioxkenns K Ykazanuio barka Poceun ot 07.08.2017 .
Ne 4482-Y oTcyTCTBYET B CBS3H C OTCYTCTBHEM y BaHka paspelneHus Ha MCIIONB30BaHME IIOJX0a Ha
OCHOBE BHYTpeHHUX peiiTuaros (IIBP).

3.5. Cmpykmypa obecneyenus, UCHOIL3YEMO20 6 UENAX OnpedeleHus mpeboeaniii K Kanumaiy 6
OMHOUIEHUU KPeOUMHO020 PUCKA KOHmMpazeHma

Tabnuya 5.5. Cmpyxkmypa obecnedenus, UCHOTbIYEMO20 8 YelAx onpedenenus mpebosaniii Kk Kanumany 6 OmHOULeHUY
KpedumHno20 pucka Konmpazenma, meic. pyo.

Ha 01.07.2018

CripaBeanusai CTOMMOCTE
CnpareanuBas CTOMMOCTS 00ECTIEHECHHSA, HCMOMB3YEMOro B CEKaX ¢ ofecriedeHn, HCTIONB3YEMOrO B
[oH onepaumix QUHAHCHPOBAHHA,
Homep [ reMeroRiE CraThil obecneueHHBIX LEHHBIMH ByMaraMu
MOJTy4eHHOE [PeJOCTABIEHHOE
MOTy4EHHOE NpPeNOCTABIEHHOE
ofocobneHHoe HE obocobnennoe - He
obocoblieHHOe obocobieHHoe
1 2 4 6 7 8
1 Honrossie LIEHHBIE 0 0 0 0
Gymars,  BEITyLIEHHBIE
0aHKOM - KPeNHTOPOM, B
3aKknane
2 301070 B CIATKAX 0 0 0 0
3 Jlonroseie LIEHHBIE 0 0 369 852 0
6ymarn Poccuiickoi
Denepaunn
4 Jlonrossie 0 0 0 0
oba3aTenscTBa
MPaBUTENBCTR "
UEHTpansHbIX  DaHKOB
IpYTHX CTpaH
5 Jonroesie 0 0 0 0
obfzarenscTea
cyOrextoe Poccuiickoit
Denepauun 7hi}
MYHHLHOAMBHEBIX
obpaszoBaHHit
Poccuiickoit @enepaunn
6 Kopnopatueusie 0 0 6 791 579 4 440 361
ZOJITOBBIE LIEHHBIE
Gymaru (o6auraumH)
7 AKLHH 0 0 0 0
8 Tpouee obecrieuenue 0 0 0 0
9 Hroro 0 0 7161431 4 440 361
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¥ baHk CKC

FeVNA MOCKOBCKOIO KPEQUTHOID BAHKA

HnudopmaLs o npHHMMaEMBbIX PUCKaX, TPOLEAYPAX HX OLEHKH,
YIpaBIeHHsA puckaMH W kamutanom 3a 1 momyroaue 2018

Ha 01.01.2018

CrpaBennueas CTOMMOCTE
CrnipaBeUTHBas CTOAMOCTE OGECTICHEHHS, HCTIOIB3YEMOr0 B CIENKaX ¢ obecneueHns, HCTIONB3YEMOTO B
or onepauuax (MHaHCHPOBAHHA,
Homep NEGeshaes obecriedeHHbIX LIeHHEIMH OyMaraMu
TIOTYqEHHOE NpesoCTABNEHHOE
e e NOTY4eHHOE NpefoCcTaBIeHHOE
oGocobnennoe obocobneHHoe
obocobaeHHoe ofocobnenHoe
1 2 3 4 5 6 7 8
1 Jonrossie LEHHBIE 0 0 0 0 0 0
Oymarv,  BBITyLIEHHBIE
0aHKOM ~ KPEOHTOPOM, B
3aknane
2 30710T0 B CIMTKAX 0 0 0 0 0 0
3 Honroeeie LUEHHBIE 0 0 0 0 109 074 0
6ymaru Poccuiickoii
Denepaunu
4 Jonrossie 0 0 0 0 0 0
o0A3aTenscTea
NPaBUTENBCTR "
LEHTpalbHbIX  OaHKOB
JPYTHX CTpaH
5 Honroesie 0 0 0 0 0 0
oba3aTenscTBa
cybnekroe Poccuiickoit
Denepaunu HITH
MYHHULHTIATBHBIX
o0pasoBanuii
Poceniickoi ®enepaunn
6 KopnopatusHsie 0 0 0 0 35178 688 24 264 620
NONTOBBIE LEHHBIE
Oymaru (obnuraumu)
7 Axunun 0 0 0 0 0 0
8 Ipouee obecneuenue 0 0 0 0 0 0
9 Hroro 0 0 0 0 35287 762 24 264 620

3.6. Hugpopmayua o coenkax c kpedumnovinu IIOH

Tabnuya 5.6. Hugpopmayus o coenxax ¢ kpedummnwvimu I[TIOH, meic. py6.

Ha 01.07.2018

Howmep

HaumeHoBaHHe CTAThH

[1®H nprobpetettsie

[T<PH nponatmbie

2

HomuHansHas CToMMOCTS

KpeawuTnsie nedonTHele cBOMBI Ha Ga30BbLi akTHB (KpoMe

HMHJEKCOB)

Kpenurnsie nedonTHbIE CBOMBI HA HHIEKCHI

CBonel Ha COBOKYIMHBIH 10X0/1

KpenutHeie OnuHOHB!

[poune kpeautaeie [TOU

Hroro HomuHansHas ctonmocth [TOH

Crnpagennusas CTOMMOCTD

[TonosutensHas CnpaBeannBan CTOMMOCTD (AKTHB)

OtpuuatensHas CnpaBeainBas CTOHMOCTh
(o0a3arenscTBO)

ol o o o o o o o

o| o o o o o o o

29




% BaHk CKC

FYNNA MOCKGBOKGIO KPEQWTHOMD SAHKA

Wudopmanns o NPHHEMAaeMbIX pHCKaX, MPOLELYPaX HX OLEHKH,
YIpaBIe€HHs pUCKaMH M KanmuranoMm 3a 1 momyroame 2018

Ha 01.01.2018

Homep

Haumenoeanue ctatsn

I1PH nprobpeTerHbIe

I1PH nponaHHble

2

HomuHanbHas CTOMMOCTE

Kpenurhbie nedonTHeie oMbl Ha 6a3oBbiit akTHB (kpome
HHIEKCOB)

KPEI[HTHI:IC ,EIEQJGJTTHBIC CBOITBI HA HHOCKCHI

CBomnbl Ha COBOKYMHBIA 10X01

Kpenutusie onuuoHst

Ipoune kpenutHeie [1DH

Hroro HomuHansHas croumocTs [TPH

CrnipaBeTMBas CTOMMOCTE

[TonoxmuTenpHad CrpaBenTHBas CTOUMOCTE (AKTHB)

OrpuuarensHas CrpaBejiiBas CTOMMOCTD
{0Bs3aTENLCTBO)

ol o o o o o o o

o o o o o o o o

5.7. H3meneHua eU4UHDI, HOOGEPHCEHHOU KPEOUMHOMY PUCKY KOHMPAZEHMa, 636€UEHHOI no

YPOGHIO puCKa, RpU RPUMEHEHUU Memo0d, OCHOBAHHOZ0 HA GHYMIPEHHUX MOOENAX, 6 WENAX
pacuema eeluUHbl, ROOSEPIHCEHHOU PUCKY dedhorma

Wudopmanus no dpopme Tabmuns: 5.7 npuioxkenus k Ykasanmo banka Poccuu ot 07.08.2017 .
Ne 4482-Y oTcyTCTBYET B CBSI3H C OTCYTCTBHEM y BaHKa paspelmeHHs Ha MCIIONB30BaHHE METOJA,
OCHOBaHHOT'O Ha BHYTPEHHHUX MOJIEIIIX, B LIEJIX pacyeTa BeIHIHHEL, IOABEPKEHHOM pucky nedonra.

5.8. Kpeoumnolii puck Kommpazenma no ORepayuUAM, OCYWECHENACMBIM Hepe3 UeHMPATbHO20

Konmpazenma

Tabruya 5.8. Kpedumneiil puck KoHmpazeHma no Onepayusm, OCyuecmensieMsimM 4epes YeHmpansHo20 KOHmpazeHma,

muic. pyb.

Ha 01.07.2018

BenuuuHa, moBeps;KeHHAA PHCKY
edonTa, ¢ y4eTOM MPUMEHEHH! BenvuuHa, B3BEIIEHHAS 110
Homep HaumeHoBaHue cTATEH Asfoma, oy P SHHA 3
HHCTPYMEHTOB CHUMKEHUA YPOBHIO PHCKa
KPEAMTHOI0 pHCKa

1 2 3 4

1 KpenuTHblif  pHCK  KOHTpareHTa M0  OMepaLuaM, X 6622
OCYIIECTBILAEMBIM 4epes KBamHHLMPOBAHHOIO
LEHTPABHOrO KOHTPATeHTa, BCEro, B TOM YHCIIE:

2 BenuuuHa pucka mo onepaumsM, OCYLIECTBIAEMEIM 4epes 0 0
KBaTM(HUHPOBAHHOTO LICHTPANEHOIO KOHTpAareHTa (KpoMme
HHAHBHIYANBHOTO KIHPHHIOBOro 06ecneyeHus W B3HOCA B
rapaHTHHHBIA GOHI) , BCEro, B TOM YMC/Ie:

3 BHeOupxessie [TOH 0 0

4 Gupskessie [TOU 0 0

5 onepauuy  (UHAHCHPOBaHHA, OOECNEYEHHBIE LIEHHBIMH 0 0
fymaramu

6 LICHHBIE OYMary, BKIOYEHHEIE B COMMALIEHHE 0 HETTHHIE 110 0 0
HECKOJIBKHM MPOAYKTaM ONHOTO KOHTPAreHTa

7 Obocobnennoe MHAMBHIYATbHOE KITHPHHTOBOE 0 X
obecnieueHue
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% BbaHk CKC

FPYNNA MOCKOBCKOIO KPEQAMTHOMS BAMNKA

Hudopmarus o IPUHEMAEMEIX PHCKAX, TIPOLIEAYPaX MX OLICHKH,
YTIpaB/IEHUs PHCKaMH U KaruTajoM 3a 1 momyroaue 2018

8 HeobocobnenHoe HHIHBHOyaJlbHOE KITHPHHIOBOE 13 111 2622
ofecneuenue
9 ["apanThittblii GoHa 20000 4000
10 JlOnOMHKTENEHBIE B3HOCH! B rapaHTHITHBIH (OHI
11 KpenuTHBIH ~ pPHCK  KOHTpPareHTa 1o OMNepaumaM, X 0
OCYIECTBIIAEMBIM yepes HeKBATH(HLUHPOBAHHOTO
LIEHTPaIBHOIO KOHTPAreHTa, BCero,
B TOM 4HCIE: 0 0
12 Benuauna  pucka no  onepauuaM  Oes  yuacTus 0 0
KBaTM(HLMPOBAHHOIO LEHTPANBHOr0 KOHTpareHTa (kpome
HHIHBHIYaTbHOTO KIHPHHIOBOr0 o0ecTie¥eH s H B3HOCA B
rapaHTHHHBIA GOHI) , BCEro, B TOM HHCIIE:
13 sHeGupaersie [IOH 0 0
14 Hupskessie [TOH 0 0
15 onepauMH (PHHAHCHPOBAHHA, OOECHEYEHHBIE ULEHHBIMH 0 0
Oymaramu
16 UeHHBIE OyMarH, BKIIOUEHHBIE B COIVIALUEHHE O HETTHHIE M0 0 0
HECKOBKMM MPOXYKTAM OJHOTO KOHTpareHTa
17 OBocobnenHoe WHIMBHIYaNBHOE KITHPHHIOBOE 0 X
obecneueHue
18 Heobocobnenroe HHIHBHAYANbHOE KJTHPHHTOBOE 0 0
obecrnieueHue
19 lapanTniineii doxa 0 0
20 JlononHHTeNbHEIE B3HOCK! B rapaHTHIRHBIH (OHI 0 0

Ha 01.01.2018

BenuuuHa, NoJBepIKEHHAsA PUCKY
ethonTa, ¢ YHETOM NMPHUMEHEHHA BennunHa, B3BCMEHHAA 110
Homep HaumeHoBaHue CTaTby nep . CY P >
HHCTPYMEHTOB CHHIKSHHS YPOBHIO pHCKa
KPEAMTHOTO PHCKA
1 2 3 4
1 Kpenutusiii  pHck  KOHTpareHTa [0 OMEpaLusM, X 4116
OCYIIECTBIASMBIM uepes KBATH(HLMPOBAHHOTO
LIEHTPA/ILHOIO KOHTPAreHTa, BCEro, B TOM 4HCIIC,
2 Benuunna pucka no onepauuaM, OCYLIECTBIAEMBIM Hepes 0 0
KBaJH()HLUHPOBAHHOrO LEHTPANEHOr0 KOHTpareHTa (Kpome
HHAHBHYanbHOTO KIHPHHIOBOrO 00ECTeYeH s H B3HOCA B
rapaHTHHHBIA GOHT) , BCETO, B TOM YHCE:
3 BHeOHpxkeBbie [TOKH 0 0
4 6upscensie IIOH 0 0
5 onepauny (JMHAHCHPOBAaHMA, ODECMEUEHHBIE LEHHBIMM 0 0
Oymaramu
6 ueHHbIE GyMarH, BKIIOHMEHHBIE B COINALIEHUE O HETTHHIE 0 0
[0 HECKOJIBKMM MPOIYKTAM OJHOTO KOHTpAreHTa
7 OBocobennoe HHIHBHOYyabHOE KNHPUHTOBOE 0 X
ofecnedeHne
8 HeoGocobnennoe HHIMBHIYalbHOE KIHPHHIOBOE 580 116
obecnieyeHue
9 [apanTuitneii Gorn 20 000 4000
10 JlononHuTeNbHBIE B3HOCH! B rapaHTHIHBIH (oHI
11 KpenutHelii  puck  KOHTpareHTa 10  ONEpauuaM, X 0
OCYLUECTBIAEMBIM yepes HEKBANHHLUHPOBAHHOIO
LICHTPaNbHOT0 KOHTPAreHTa, BCEro,
B TOM 4HCIIE: 0 0
12 Benvuuma  pucka 1Mo onepaumsM  6e3  ydacTma 0 0
kBaNHHLUMPOBAHHOIO LEHTPANBHOIO KOHTPAreHTa (Kpome
MHIMBUIYaJIbHOTO KIHPHHTOROTO 00ECTIEYeHHs M B3HOCA B
rapaHTHiHEIA GOHAI) , BCEro, B TOM YHCIE:
13 sHeOupkesslie [IOH 0 0

31



% BaHk CKC Wudopmaums 0 NPUHUMAEMBIX PHCKAX, MPOLEIYPAX HX OLUEHKH,

FPYANA MOCKOBEKOTS KPELMTHOTD BAHKA YHpaBIEHHS PUCKaMK M kanuTajoM 3a 1 momyroaue 2018

14 6upaxessie [TOH 0 0

15 omepauny  (QHHAHCHPOBaHHA, O00eCneveHHble LEHHBIMH 0 0
Gymaramu

16 LeHHbIE OyMard, BKIIOYEHHBIE B COIMALICHWE O HETTHHIE 0 0
10 HECKOIBKHM NPOAYKTaM OQHOTO KOHTpareHTa

17 O6ocobneHHoe HHIHBHIYaTBHOE KIUPHHIOBOE 0 X
obecneyeHune

18 Heobocobnennoe HHIHBHIYaNbHOE KIIMPHHIOBOE 0 0
obecneuenue

19 TapauTuitneiit Goxn 0 0

20 JononHUTENEHEIE B3HOCK! B rAPaHTHITHEIH HoHA 0 0

Ioacnumensvnan ungopmayua k dannvim madauyst 5.8.:

YBennuenne o6veMa HeoOOCOONEHHOTO WHIOWBHIYATBLHOTO KIHPHHTOBOTO OOeCIeYeHHsS B
nepBoM moiyroaud 2018 rozma cBA3aHO ¢ yBEeTHYEHHEM KOJIMYECTBA M 00beMa OmepalHii B paMKax
pa3BuTHs OpPOKEPCKOH meaTensHOCTH banka.
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% bauk CKC HiHdopmaris o IPHHHMAEMBIX PUCKAX, NPOLIEAYPAX HX OLEHKH,
FPYANA MOCKOBCKGIO KPEQMTHONO BAHKA YHnpaBJICHHA PUCKaMH W KalluTaloM 3a 1 MOJIYroaue 2018

Paszpnen VI. Puck cekblopuTH3aLHH

6.1. Cexbropumu3sayuonnsie mpefosanus 6AHKOECKO20 nOpMPens KpeOUmHoU op2anu3ayuu

BaHK He MMeeT CeKBbIOPHTH3AMOHHBIX TpeboBaHuil (00513aTebECTB) GAaHKOBCKOTO IOpThEs.

6.2. CexvropumusayuoHusle mpetosaHua mopz06020 nopmpens Kpeoumnoil opzanu3ayuu

bank He MMeeT CeKBIOPHUTH3AIHOHHBIX TpeOoBaHuH (0643aTENBLCTB) TOProBOro MOpThes.

6.3. Cmoumocms cexblopumu3ayUoHHLIX mpebosanuii (06:a3amenvcms) GANKOECK020 nopmgens
Kpeoumnoi opzanusayuu, ACNAIOWEICA OPUZUHAMOPOM UMW CHOHCOPOM, U MpefoéanHuil K
cobcmeenHbIM cpedcmeam (Kanumany), onpedeniemsix Kpeoumnoll opzanuzayuesi ¢ OmHoueHuu
oannvix mpeboeanuii (ob6azamenvcme)

bank ne BBICTYIIACT OPHTHHATOPOM HIIH CIIOHCOPOM B CIENKaX CEKbIOPHTH3AI[HH.

6.4. Cmoumocmp cexvropumu3auUOHHbIX mpebosanuili (o0a3amenscme) GAHKOECKO20 nopmapena
Kpeoumnoi opzanu3ayuu, A6AAIOUEIICA UHBECHOPOM, U MPeGosanUIl K CODCMEEHHBIM CPEOCIEaM
(kanumany), onpedensemvix KpeOUMHOU Op2AHU3AWUEN 6 OMHOWIEHUU OAHHBIX MPeGOGAHUI
(o6azamenscme)

bank ne BBICTYIIAET HHBECTOPOM B CHCJIKAX CCKBIOPHTH3AIHH.

33



“* baHk CKC Hudopmanus 0 MPUHUMAEMEIX PHCKAX, IPOLEIYPAX HX OLEHKH,
PYNA HOCKOSCKOTD KBELMTHOID BAHKA YIpaeJeHHs pUCKaMu M kanuraioM 3a 1 nmomyronue 2018

Paspen VIIL. Poinounbiii puck

7.1. Benuuuna pelHouH020 pUCKA NPU NPUMEHEHIU CIAHOAPMUZUPOBAHHO20 NO0X00d

Tabnuya 7.1. Benuwuna puinouno2o pucka npu Rpumerenuy cmandapmusupoeantozo nedxoda, meic. pyb.

Ha 01.07.2018

Homep HaumeHoBanue cTaTbn Benwunna, B3BEUISHHAA 110 YPOBHIO pHCKA

1 2 3
PUHAHCOBBIE HHCTPYMEHThI {(KPOME OMMLIMOHOB);

1 MPOLIEHTHBIA pHCK (OOLIHIH HITH CrIeLHANLHEIH) 122 284.13

2 tounorkii puck (00IMIl HIH CTIELHATEHEII) 0.00

3 BaIOTHBIH PUCK 0.00

4 TOBAPHBIH PHUCK 0.00
OnumoHs;

5 YIPOLUEHHBIH MOIXO 0.00

6 METOJL AETBTa-TLTIOC 0.00

7 CLEHApHEII noaxon 0.00

8 CeKblopHTH3aLIHA 0.00

9 Bcero: 122 284.13

Ha 01.01.2018

Homep HanmMeHoBaHKe CTaTEH Benuuuna, B3BeLICHHAA 10 YPOBHIO PHCKA

1 2 3
DHHAHCOBEIE HHCTPYMEHTBI (KPOME OMLIHOHOB);

1 NPOLEHTHBIH pHCK (OOLUMHA MIIH CHeLHANBHEINH) 131 120.00

2 (OHOOBEIA pHCK (0OLUMHE MK CIEUHATEHEIIA) 0.00

3 BATIOTHBIH PHCK 0.00

4 TOBAPHBIH PUCK 0.00
OnumoHs!:

5 YIPOIEHHBIH MOAX0A 0.00

6 METOA AEbTa-TLTI0C 0.00

7 CLIEHapHBIH MoaxXox 0.00

8 CexbIopUTH3ALHA 0.00

9 Bceero: 131 120.00

Hosacnumenvnan unghopmayun k dannvim mabauyst 7.1.:

CyluecTBeHHBIX H3MEHEHHH BEIMYHHEI U CTPYKTYPhl PRIHOYHOTO PHCKA 32 OTYETHBII IIepHOJ He
HaOIXOOaIoCh.
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% baHk CKC Hndopmalius o nprHHHMAaEMBIX pHCKax, MPOLEAYPax HX OLEHKH,
FPNINA MOCKDECKOID KPEQHTHOMD BAHKA YNpaBleHHs pUCKaMH M karuranoM 3a 1 momyroane 2018

Paspgen VIII. Undopmanus o BeJiHUHHE ONePANHOHHOT0 PHCKA

8.1. Pasmep mpeboeanuil K Kanumauy 6 OMHOWICHUU OHEPAUUOHHOZ0 PUCKA 6 pa3spese
ucnonb3zyemoix ¢ banke nooxo0oe K ouerke onepayuUOHHO20 PUCKA

KonuyecTBeHHas OlEHKA ONEPAIMOHHOTO PUCKA M MOTPeOHOCTH B KalHTale OIS MOKPHITHSL
ONEPaITHOHHOTO PHCKA IIPOM3BOJMTCS B COOTBETCTBHM ¢ MeTononoruei banka Poccuu ([Tonoxenue
Banka Poccum 346-I1 or 03.11.2009r. «O mnopsake pacuera pasMepa OIEPALMOHHOTO PUCKA») C
HCIIONB30BaHWEM IIogxoda basoBoro uHuMkatopa. B kadecTBe KONHYECTBEHHOTO HHIMKATOPA
BBICTYIIa€T CPeIHUH BalIOBOH Joxox baHka 3a rmocnenHue TpH roja.

ITo cocroanuro Ha 01.04.2018 1 01.07.2018 Bemwuuna TpeGOBaHWH K KAUTALY B OTHOIIEHHH
ONEpalHOHHOr0 pHcKa cocTaBisiia 428 525 Teic. pybiei.
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“F baHk CKC Wudopmaums 0 NpHHAMAEMBIX PHCKAX, MPOLEIYPaX HX OLEHKH,
FRYANA MOCKGBCKOTD KPEAUTHOND BAHKA yTpaBlIeHHs pUCKaMH ¥ kanurtaaoM 3a 1 momyroaue 2018

Paspen IX. Hudopmanmmsi o BeJlHYHHe TPONEHTHOr0 PHCKA OaHKOBCKOIO
noprgenas

9.1. Ananus eMUAHUA UIMEHEHUA NPOUEHMHO20 PUCKA HA (DUHAHCOGBLIE pe3yibmam u Kanuman
DaHKOBCKOIL 2pyRnbl 8 paspese U006 GAIOM

Pe3ynbTaTel OLEHKH H3MEHEHHS YHCTOTO IPOLEHTHOrO MJOXOJa MCXOAS H3 AOIYIICHHS
H3MEHCHHS YPOBHS IPOLEHTHBIX cTaBOK Ha 200 Oa3WCHBIX MYyHKTOB Ha FOPH3OHTE OJUH I'OJ IO
COCTOAHHIO HA OTYETHYIO JaTy M Ha IPeNBIIyINYI0 OTYETHYIO JAaTy IPEICTaBlICHbl B TabIHuIax
HIDKE!

Ha 01.07.2018

6 moic. pyo.
or 1l o3 oTr3 mo 6 ot 6 no 12
H3MeHeHHe YHCTOr0 NPOLIEHTHOTO JI0X0/a; no 30 guei MECALICB MECALEB MecsLEB
+ 200 6a3MCHBIX IYHKTOB 45053.40 -122.56 -32.58 -9.84
& % om cobcmaennblx cpedcme 6.44% -0,02% 0,00 0,00
B py6uax 43 509.00 -122.56 -32.59 -9.52
B nonnapax CIIA 154497 0.00 0.00 -0.32
g EBPO -0.10 0.00 0.00 0.00
- 200 6a3HCHBIX MYHKTOB -45 053.40 122.56 32.58 9.84
€ % om cobcmeenHblx cpedcme -6.44% 0,02% 0,00 0,00
B pybmax -43 509.00 122.56 32.59 9.52
B nonnapax CIIA -1 54497 0.00 0.00 0.32
8 EBPO -0.10 0.00 0.00 0.00
Ha 01.04.2018
@ muic. pyo.
orlmold or3mo6 or6 a0 12
Hamenenne YHCTOrO MPOLIEHTHOO 10X0MA; 1o 30 aHe# MecsLeB MECALIER MecsLeB
+ 200 6a3HCHBIX MYHKTOR 423435 -37.92 -3.48 -19.95
6 % om cobcmeennbix cpedcms 6,25% -0,01% 0.0% 0,0%
B pybnax 423435 -37.92 -3.48 -19.95
B gonnapax CIIIA -0.34 0.00 0.00 0.00
8 EBPO -0.08 0.00 0.00 0.00
- 200 6a3MCHBIX MYHKTOB -42 3435 37.92 3.48 19.95
8 % om cobcmeennsix cpedcme -6,25% 0,01% 0,0% 0,0%
B py6nax -42 343.5 37.92 3.48 19.95
B gonnapax CILIA 0.34 0.00 0.00 0.00
B EBPO 0.08 0.00 0.00 0.00
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% BaHk CKC HMndopmaris 0 npHHEMAEMBIX PHCKaX, TPOLETYPaX MX OLCHKH,
FRYANA MOCKOBLKGTO KPEQWUTHONG BAHKA YINpaBJICHUs PHCKaMH H KanuTaloM 3a 1 MoJYroaue 2018

Paznen X. Mndopmanus o BeHunHe pPHCKA JIHKBHIHOCTH

10.1. Hugpopmauua o Hopmamuee KpamKkoCcpoUHol NUKEUOHOCIU

Wudopmauus B cooTBETCTBHE ¢ TpeboBanneM riasbl 14 pasjgena X npunoxeHus K YKa3aHHIO
banka Poccum or 07.08.2017 r. Ne 4482-Y He packpbiBaeTcs B CBS3H C OTCYICTBHeM y bamka
003aTeILCTB 10 COGMONeHHIO drcnoBoro 3Haderus HKJI, ycranosnennoro IlomoskenmeM Bamka
Poccru N 510-IT "O mnopsinke pacdera HopMaTHBa KpaTkocpouHoii mmksumHocTH ("Basems III")
CHCTEMHO 3HAYMMBIMH KPEUTHBIMH OpraHu3amuaMy’.
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¥ baHK CAOWL FIHPOPMALM3 O LIPHHAMACMbIA PUCKAX, HPULCLYPAA NA ULCHR,
FPYINA HOCKOSCKGTO KEEQMTHOMD BARKA YIIpaB/IeHHs pUcKaMi 1 karuranoM 3a 1 nomyronue 2018

Paznen XI. ®uuaHcOBBIN phlYar H o0s3aTe/]bHble HOPMATHBBLI KPEIHTHOM
OpraHu3auuu

11.1. @unarncosstii pvivaz u 06A3amMeNbHbIE HOPMAMUBHL KPEOUMHOU OP2AHUIAUUU

Urdopmamus o (GHHAHCOBOM phluare packpbiBaeTcss bamkom mo ¢opme pasmena 4
«Aadopmaims o mokaszarene dunancosoro peraaray dopmsr 0409808 u paznena 2 «Mudopmarms o
pacuere moKasaTeis (uHaHCOBOro perdara» ¢opmsl 0409813, unrdopmanms o6 o00g3aTEIBHBIX
HopMaTHhBax — 1o ¢opme pasgena 1 «Ceenenust 06 obs3aTenbHBIX HopMaTHBax» dopmer 0409813 B
COCTaBE MPOMEXYTOUHOM Oyxranrepckoit (puHaHcoBoi) oTueTHOCTH MO cocTosHMIO Ha 01.07.2018
no anpecy www.sksbank.ru B pasnene «O Baukey/ «Packpsitue mudopmanuu»/ «byxranrepckas
otyeTHOCTEY «Ilybnukyemas dopma otTueTHOCTH 110 PCBY ».

Himxke IIpHUBEICHA JHHaAMHKa IT0Ka3aTelsd CbI’IHaHCOBOFO peIdara:
30.06.2018 31.03.2018 31.12.2017

INokasarens $uHancoeoro perara no bazento [11 5.7% 5.6% 0.7%

ITokazaremn ¢uHancoBoro pbmara B TeueHme 2017 roma ocraBamuch Hmwke 1% wu3-3a
3HAYUTEIBHEIX O00BEMOB AaKTHBOB IIOJ PHUCKOM C YY9eTOM IIOIPaBOK Ha PHUCK IO OIEPaIlHsIM
obparsoro u npsmoro PEITO, ofecriedenneM M0 KOTOPBIM BBICTYNAIOT JHKBHIHEIC IIEHHBIE Oymarn
BBICOKOKa4YECTBEHHBIX IMUTEHTOB, Bxonamue JlombGapaneii cnucok banka Poccuu.

B mepBom xBaprame 2018 roma mpom3omren CyImecTBEHHBIH POCT IOKazaresns (UHAHCOBOTO
pbrgara B cBsisu ¢ BBenenweM bankom Poccum B suBape 2018 roma obs3aTenbHOro HOpMaTHBa
¢unancosoro perdara H1.4, orpaHMYMBarOIIEro COOTHOEHHWE OCHOBHOIO KalWTala W COBOKYIIHOTO
o0bemMa akTHBOB 0e3 ydeTa B3BENIMBAaHHS IO YPOBHIO pucka. s coOmromeHHs peryiasTOpHBIX
TpeOoBanuii bank cokpatun o6wvem omepanmit PEIIO. B Teuenwme BTOporo keaprama 2018
CYIIECTBEHHBIX U3MEHEHHH He IIPOUCXOIUIIO.

Benuunna akTMBOB 171s pacdera (puHaHCOBOro peryara banka mo cocrosHuro Ha 01.07.2018,
01.04.2018 u 01.01.2018 mpencrapneHa HHXKe:
mulc.pyo.

01.07.2018 01.04.2018 01.01.2018

BenuuuHa GanaHcOBBIX AKTHBOB ¥ BHEOANAHCOBBIX TPeOOBAHMI MO PHCKOM ¢
YYETOM MOMNpaBOK [UIA pacyeTa nokasartens (HHAHCOBOTO ph4ara (JaHHbIe (JopMBI 7237 581 7313 860 34 785947
ot4erHocTH 0409813)

Benuuuna GanaHcoBbIX aKTUBOB K BHeGANaHCOBBIX 'rpeﬁosannﬁ Mo PHCKOM O

pacueTa roxasartensd MHaHCOBOTO peidara (naHHEIE (hopmbl oTdeTHOCTH 0409808) 11679355 11906 264 321031276

Pa3znnma B BemMUMHE aKTUBOB, ONpPEJENEHHBIX B COOTBETCTBUH C OyXranTepckuM OanaHcoM H
BEJIMYMHOH OallaHCOBBIX aKTHBOB, HCIOJB3YEMBIX U1 pacueTa IoKazarens (HHAHCOBOIO phlyara,
CBf3aHa C YYE€TOM BO BTOPOM CIllydae aKTHBOB IIO0 OIE€paldaM II0 OTYYXKIEHHIO IIEHHBIX Oymar c
OJIHOBPEMEHHBIM IIPHHATHEM 0053aTENbCTBA 10 HX 00paTHOMY IPHOOpPETEHHIO.
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% BaHk CKC HudopMauns 0 NpHHAMAEMBIX PHCKaX, NPOLELYPaX HX OLEHKH,
FPYANA MOCKOBLROTO KEEUTHOTG SAHKA YTIPaBJICHUA pHCKaMH W karutaioM 3a 1 momyroame 2018

Crniocob 1 MecTo pacKpbITHA HHPOPMAIHH.

bank packpeBaeT HHGOpPMAIHIO O IPUHUMAEMBIX PUCKAX, IPOIEAYpaX HX OLEHKH, YIIPABIEHHs
pUCKaMH H KallHTaJIOM B COOTBETCTBHH ¢ YKazanueMm banka Poccum ot 07.08.2017 Ned482-Y «O
Gopme M mOpsAIKE PACKDHITHS KPENMTHOW OpraHmsanueil (TONOBHOM KpeIMTHOH OpraHm3almei
GankoBckol rpynmer) HHGOPMALHE O NPHHUMAEMBIX PHCKAX, MPONEAypax MX OIEHKH, YIPaBICHHS
PHCKaMH ¥ KaluTauoM» Ha opuumanbHoM caiite www.sksbank.ru B pasmene «O Banke»/ «PackpeiTue
uH(opmanumy/ «PackpbiTHe HHQOPMAIAY IS PETYIISTHBHBIX LieTeHy.

l'onoBas m mnpoMexyTodHas (QHHAHCOBas OTYETHOCTH pacKphBaeTcsa Ha caiite Bamka
www.sksbank.ru B pasnerne «O Banke»/ «Packpbitie uudopmamumy/ «ByXranTepckas 0OTYETHOCTEY
«IIybnmuxyemas popma otuetnoctr 1o PCBY».

E.. Ilerposa

W.o. llpencenazess: eHHUS
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