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KaneHpgapb npegBapuTesibHbIX CPOKOB NyONMKauumn AaHHbIX, pacnpoCcTpaHaeMbIX
BaHkom Poccumn B cooTBeTCTBUM C TpebdoBaHnamu CneumnanbHOro craHpapra
MexayHapoaHoro BasioTHOro ¢gpoHaa Ha pacnpoctpaHeHue gaHHbix (CCPL)

Jatbl (Cpokn) nyGnnkaumm AaHHbIX
B nekabpe 2011 ropa v sHBape—mapTte 2012 roga
(B ckobkax: nepuof, 3a KOTOpbI NpeaCcTaBeHbl JaHHbIE)

nexkabpb AAHBapb deBpasnb MapT
®duHaHCOBbLI cCeKTop
1. AHanuTuyeckune rpyrnnmpoBKM CHETOB BAHKOBCKOro CEKTOPa 30.12.2011 | 31.01.2012 | 29.02.2012 | 30.03.2012
MO COCTOSIHMIO Ha KOHeL, nepuoaa’ (11.2011) (12.2011) (01.2012) (02.2012)
2. AHanuTuyeckue rpynnmpoBKU CHETOB LIEHTPasIbHOro GaHka 14.12.2011 | 13.01.2012 | 14.02.2012 | 14.03.2012
Mo COCTOSIHMIO Ha KOHeL, nepuogaa’ (11.2011) (12.2011) (01.2012) (02.2012)

3. MpoueHTHble cTaBkn BaHka Poccun

3.1. CtaBka pedurHaHCMpoBaHUS / CTaBka no Kkpeautam OBepHamT Ha cnenyloWmin paboyunii AeHb Nocne yCTaHOBIEHNs

CoseTom gupekTopoB baHka Poccun

3.2. CtaBku no onepauuam baHka Poccuur no npeaocTaBieHNO IMKBUOHOCTN

3.2.1. CtaBku no utoram 1omM6apaHOro KpeamTHOro aykLvoHa B A€Hb NMPOBEaEHNS

3.2.2. CtaBka no utoram aykumoHa npsimoro PEMO Ha cnenyloWnin pabounii oeHb

3.3. CtaBku no onepaumnsam BaHka Poccumn no na3bsatuio MKBUAHOCTU

3.3.1. ®duKkcrMpoBaHHbIE MPOLEHTHbIE CTaBKM
no Aeno3uTHbIM onepauusm baHka Poccun

Ha cnenyloWmin pabouunii AeHb Nocne YCTaHOBNEHUS
CoBeTtom aupekTtopos baHka Poccun

3.3.2. CtaBKkM No ntoram Aeno3nTHOro aykumoHa B AeHb NPOBeaeHMs

3.83.3. CraBka no obnuraumam baHka Poccum Ha cnenyloWwnin pabounii oeHb

4. CTaBKW pblHKa roCyAapCTBEHHbIX LEHHbIX Oymar Ha cnenyloWwnin pabounii oeHb

5. CrtaBka OEHEeXHOro pblHKa Ha cnenylownin pabounii oeHb

6. Mnpekcbl poHpoBoro peiHka (MMBBE n PTC) 9.12.2011 12.01.2012 | 10.02.2012 | 12.03.2012
(11.2011) (12.2011) (01.2012) (02.2012)
BHelwHuniA cekTop
7. MnaTexHbli 6anaHc 3a OTYETHbIV KBapTan, roa? 30.12.2011 30.03.2012
(I'ks. 2011) (IV kB. 2011)
8. O6wwuii o6bem MexnyHapop,HblxupesepBoa T a—
Mo COCTOSIHMIO Ha KOHeL, paboyelt Hepenm
9. MexayHapoaHble pe3epBbl N0 COCTOSIHMIO Ha KOHeL, nepuoaa 7.12.2011 13.01.2012 7.02.2012 7.03.2012
(11.2011) (12.2011) (01.2012) (02.2012)
10. OueHka NpeacToaLmMx NUBMEHEHUI MEXAYHAPOOHbIX PE3EPBOB
1 Opyrov NTMKBUOHOCTN B MHOCTPAHHOW BalloTE OPraHoB 20.12.2011 | 20.01.2012 | 20.02.2012 | 20.03.2012
[EHEXHO-KPeAUTHOro perynmposanus Poccuiickon ®depepaumm (11.2011) (12.2011) (01.2012) (02.2012)
Mo COCTOSIHMIO Ha KOHeL, neproaa
11. BHeLwHasa TOProens 3a OTYETHLIN MecsiL, 12.12.2011 | 13.01.2012 | 10.02.2012 | 13.03.2012
(no meTogonorum NaaTexHoro GanaHca) (10.2011) (11.2011) (12.2011) (01.2012)
12. MexpayHapoaHasi MHBECTULMOHHAsS NO3nLns 29.06.2012
Poccuiickon depepaunn B LLENOM 3a rof, (2011 rog)
13. BHewmHwnin ponr Poccuiickon denepaumm
(5 KnaocmasaLim Goxtopos, cooreerormyouei CCP) 30.12.2011 30.03.2012
POB, 3 Y (I'kB. 2011) (IV kB. 2011)
MO COCTOSIHMIO Ha KOHeL, Nepuoaa
o vorroman 2% | a0.122011
P A 4 boB, (Ill k8. 2011) (IV k8. 2011)
cooTBeTcTBYylowen CCPL]) no cocTosiHMIO Ha KOHew, nepuoaa
e | 2012201
1 Pos, o (Il k8. 2011) (IV k8. 2011)
CCP/1) no COCTOSIHMIO Ha KOHEL, nepuoja

14. BanoTHble KypChbl

B TOT Xe pabounin oeHb

' YkasaHa gata ny6avkaumm npeaBapuTesibHbIX AaHHbIX.

2 OueHka nnaTexHoro GanaHca 3a OTHETHBIV KBapTasl, kak NpaBuio, NybimMkyeTcs Ha BTOpPOoi pabounii AieHb crieayoLLLero KeapTtana.

8 OueHKka BHeLLHero fonra no COCTOSHUIO Ha KOHeL, OTYETHOro KBapTana, Kak npaswuno, ﬂyﬁﬂl/leeTCﬂ Ha TpeTI/II?I paﬁoqmﬁ AeHb

criegytoulero keaptana.

LleHTpanbHbIi 6aHk Poccuiickon depepaumm pacrnpocTpaHsieT AaHHble MO BbilLenepeyncneHHbIM nokasaTessm
Ha odpuumnanbHom caiTe baHka Poccun — pasnen CneumanbHelil ctaHoapT MB® Ha pacnpocTtpaHeHue aaHHbix (CCP)

(http://www.cbr.ru/data_standard/).
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CoaepxxaHune

Kanenpapb npenBapuTenbHbIX CPOKOB MybnvKauMu AaHHbIX, pacnpocTpaHsembix bankom Poccun
B COOTBETCTBUM C TpeboBaHuAMM CrelmanbHoro ctaHgapTa MexayHapoaHoro BaftoTHOro doHaa
Ha pacnpPOCTPAHEHNE AAHHBIX (COPLL) ...oee ettt e et e e e e et e e e e e e ean e e ean e aeanaaes 1
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BHewHuii ponr Poccuiickoin @epepauumn no cpokam norawieHus ¥ GUHaHCOBbIM UHCTPYMEHTAM™ .............. 22

MexayHapogHas MHBeCTULUOHHasA no3uumnsa Poccuiickonn @epepaumm B 2001—2011 ropgax:
MHOCTPaHHbIE aKTUBbI U 00S3aTESIbCTBA HA HAYASO FOA% ..ciiiueeiiinnssinnsrinnssssnnsssnnssssnssssnnsssnnssssnnsssnnnens

MexayHapogHas MHBeCTULMOHHAadA no3nuua Poccuiickoin Depepaunm 3a 2010 rog*

MexayHapogHas MHBECTULMOHHAsA No3ulma 6aHKOBCKOro cektopa Poccuiickon @epgepaumm® ..........c.ceeeees 35
BHewHsa Toproensa Poccuiickoin Degepauun (Mo MeTOA0/I0MMMU NAATEXHOrO0 0aNaHCa)™ ..occvviirrinnernianninas 37
MexayHapoaHble pe3epPBbl POCCUNCKON PeMEPALIMM® .....oiineiianiiiriianrra s s raannsaannssaanssaannaaannnaans 38
OueHKa NpeAcToSALMX UBMEHEHU MeXAYHapOoAHbIX pe3epBOB U APYroil IMKBUAHOCTHU

B MHOCTPaHHOW BasloTe OPraHoOB AeHEeXHOo-KpeauTHoro perynupoBaHus Poccuiickon depepauun®............ 39

O0G30P LEHTPANIBHOTO BaHKA™ .. .ueceiiiiiiiaecneetiassnnaanssesssnnnmnsssssssnnnmmesssssnnnsmmsssssnnnnmsessssnnnnsssssssnnnnssssnns
00630p KPpeaUTHbIX OpraHusauui
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AeHeXxHaa Macca (HAaLMOHANIbHOE OMNMPEAEIICHME) ..uuuuuuuuuuiiissssssssassassassasssssssnsssssssssnsnnnsnnnnnnnsnnsnnnnnn 57
JAeHeXHas 6232 B LUMPOKOM OMPEAEITEHMM .. uuerunrnnrunnsansanssansanssanssssssssssnssssssssssnssssssnssssmsnsssnssnsssnssns 58
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N HEroCyAapCTBEHHbIX MEHCUOHHDBIX (POHA0B) .cuutiiiiiunnanssssiissanssssmsssssnssssrassssnsssssssssssnssssssssssnnsssssnnnns 60
0630p puHaHCOBOro cekTopa (Mo AaHHbIM OpraHu3aumnii 6aHKOBCKOW CUCTEMBI,
CTPaxoBbIX OPraHn3auuii N HerocyapCTBEHHbIX MEHCUOHHDBIX POHAOB) . .uuuuuuuissiisrnsssrnssassasssssnsssssssnnnnns 61
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MO BbIMYLLLEHHbIM JOJITOBBIM LLEHHBIM OYMATAM ..uueeiunnnsianssannssaansaannsaaanssasmssasansaannssannssasnnssnnnsssnnnsnns 65
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3. duHaHcoBbIe PbIHKU

3.1

3.2

3.3

3.4

PbIHOK MeX0aHKOBCKUX KPeauToB
3.1.1 CpepHue oObsBNEHHbIE CTaBKM MO npuBredeHnio kpegmtos (MIBID),

cpenHune oObSIBIIEHHbIE CTABKM MO NpefocTaBneHuio kpeamtos (MIBOR)

1 cpefHeB3BeLLeHHble hakTuieckme CTaBkm No npegocTaBneHHbiM kpeantam (MIACR, MIACR-IG) ................ 86
3.1.2 O06bsABNEHHbIE CTaBKW MO npuBnedeHuto kpeamntos (MIBID),

06bsIBNEHHbIE CTaBKM Mo npeaocTasneHunto kpeamtos (MIBOR)

1 dakTnyeckme ctaskm no npegoctasneHHbiM kpegutam (MIACR, MIACR-IG)™ ..o 87
3.1.83 OcHoBHbIe NOKa3aTenu cpegHeaHEBHONO 060pOTa pbiHKa MeXOaHKOBCKMX KPEAUTOB (4eN03UTOB)

o =Y o = VT 0 N = 88
3.1.4 CpeaHuit AHEBHOI 060POT pbiHKA MEXOaHKOBCKUX KPEANTOB (4en03UTOB)

1 onepaunii PEMO B PABOMIBKE MO CPOKAM .......uuuiiittuaatetinaeettinaaatettaaaaettn e aaesta e aaesta e eaetaaaeesesnaaaeetnaeaennnns 89
BantoTHbI pbIHOK
3.2.1 Pe3synbTatbl TOProB Ha MEXOAHKOBCKMX BATTIOTHBIX OUPMKAX «.evvuerrneiuneerueetnessnessnsessnsessneeensesenesenseesneersnaaees 90
3.2.2 006wuii cpegHuii AHEBHON 060pPOT BaOT N0 MEXOAHKOBCKMM KaCCOBbIM KOHBEPCUOHHBLIM Onepaunsm

Ha BHYTPEHHEM Ba/IIOTHOM PbIHKE POCCUNCKOM DEAEPALIMM ....uuiiiiiiiiieeiii et 91
3.2.3 0O6wuii cpenHWii AHEBHOW 060POT BAOT MO MeXOAHKOBCKMM CPOYHBIM KOHBEPCUOHHBIM OMnepaLmsam

Ha BHYTPEHHEM BalOTHOM PbIHKE POCCUNCKOM DEAEPALIMM ...ttt 92
3.2.4 [laHHble 0 ABUXEHWM HAaIMYHOW MHOCTPAHHOW BastoThbl Ha Tepputopumn Poccuiickoin epepaumn

YEPES YMOTTHOMOUEHHDBIE OHKM .. ..teeeiti et eiit e e ettt e e et e e ettt e e ettt e e e et ta e e et ea e e e ettt e e e e eba e e e eeb e eeeettaeaesannaaaes 93
3.2.5 OrtpenbHble NokasaTenu, xapakTepmayloLLme onepaunm ¢ HaAMYHOM NHOCTPAHHOW BanoTOM

B YMOJTHOMOUEHHDBIX D@HKEX . evvuterttestntesanaeaanaeesaeaseeasaeanseaanaeeanaeeanseeanaeesnaeasaeesaeeseeaseeanaeesneetneeesnaeenneesnns 95
3.2.6 PacnpepneneHve no paamepam CAenok onepaumii ¢ GU3M4ecKnMm Imuamm no nokyrke

1 NPOJaxe HAJIMYHOM MHOCTPAHHOM BaIKOThl YNOJIHOMOYEHHBIMU BaHKAMM U UX QUANANAMMU ..coovvnariiinaaaannnnns 97

OCHOBHbIE XapaKTEPUCTUKN PbIHKA FOCYAaPCTBEHHbIX LLeHHbIX Gymar

3.3.1 OcCHOBHbIE XapakTEPUCTUKUN aYKLMOHOB MO PA3MELLEHUIO OM3B ... ittt
3.3.2 [aHHble 0 NoralleHnsIX U KYMOHHbIX BbIMiaTax rno rocyAapCTBEHHbIM 00Uraumsm
3.3.3 CtpykTypa 06anrauMoHHOr0 A0ra (B UACTU OM3B) .euiiiiiiiieiii et e e e e e e e e e e e e aanaees
3.3.4 OcCHOBHbIEe XapaKTEPUCTUKN BTOPUHHOTO PbIHKA OM3 . .... it e e e e e annes
3.3.5 CpepaHeB3BelleHHble MPOLEHTHbIE CTABKM PbIHKA OM3B™ ... ..o e e
OCHOBHbBIE MOKA3ATEIIM PBIHKA AKLIMIA™® 1 e tuussuasssnranssnsassnsaan s sssssansssnsansssnssnsssnsssnssnsssnssnsssnssnnssnsnns

4. OTpenbHble NOKa3aTenm AesTeNIbHOCTU KpeauTHbIX OpraHn3auui

4.1

4.2

4.3

OGLwasn xapakTepucTuka

4.1.1 KOonn4ecTBO U CTPYKTYPA KPEANTHBIX OPTAHUSBALLMM .. ceneeie et eteeee e e e ettt e e e e e e e e e et e e e eaaee 105
4.1.2 KonnyecTtBO OENCTBYIOLLNX KDEANUTHbLIX OPraHn3auunii c ydiacTuem

HEPESNOEHTOB B YCTABHOM KATUTAIIE ..etttueeteteeteeteeeeteee e et e e et e e e e e et e e et e e et et e e e e e e et e e e e ene e e e eneenns 108
4.1.3 T[pynnupoBKa OeNCTBYIOLWNX KPEAUTHbLIX OpraHM3aLLnii

Mo BENNYUHE 32PEMMCTPUPOBAHHOMO YCTABHOTO KAMUTAIIA .. vvuevtnieiteeeieeaineeeiaeeenaea e eeaeeeei e eaa e eea e eeeeeaeeenes 109
4.1.4 TpynnupoBka AeNCTBYIOLLNX KDEANTHBLIX OPraHn3auunii

Mo [0J1€ y4aCTUA HEPE3UOEHTOB B YCTABHOM KATMUTAITE ..uiuiinitiiiitiitietitttetie e et s tea et s ae e e st e s e e e et e aaaans 111
4.1.5 OtoenbHble NokasaTenn AesaTeNbHOCTU KPeOUTHbIX OpraHn3auuni

(no rpynnam KpeauTHbIX OpraHM3aumin, PaHXNPOBAHHBIX MO BEMINYNHE QKTUBOB) ....vuuveneereeeaneenneaneenaenennaenns 112
4.1.6 ®duHaHCcoBble pe3ynbTaTbl 4eATENbHOCTU KPEAUTHBIX OPTAHNBALIMM ..evvnerieeriiieriieereneeaaeeeaeeaneaeneeanaenanaeees 113
4.1.7 PacnpefeneHve KpeanTHbIX OpraHM3aunin no BeanymHe COOCTBEHHbIX CPEACTB (KAMUTaNa) «...eveveveneeennnns. 114

MpuBneyeHHble cpeacTBa
4.2.1 [aHHble 06 06bemMax NpPUBAEYEHHbIX KPeAUTHLIMY OpraHM3aunsMm BKIaaoB

(LEMOSBUTOB) DUBMUECKIX JIALL et eeeeteeee et eeee et e et e e e et e e et e e et e e e e e e e e e et e e e e e et n e e et n e eean e e e n et e e e et eens 115
4.2.2 [laHHble 06 o6bemax NPUBIEYEHHbIX KPeANTHBIMY OPraHN3aunsa M CPEACTB OPraHU3aALMM ......uuneeveeeeeeennnsn. 116
4.2.3 CpenHeB3BeLUEHHble NPOLEHTHbIE CTaBKW MO NPUBAEYEHHBIM KPEANTHBIMY OpraHn3aunsMm Bkiagam
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1. OCHOBHbIE MAKPO3KOHOMWYECKUE
N AEHEXHO-KPEOUTHbIE MNOKA3ATEJIN

Tabnuua 1.1

Makpo3KOHOMUYecKkne nHgukaTopsbi’

Banosoii BHYyTpeHHWi npoaykT (BBIM)? B pblHOYHbIX LieHaX,

JunHamuka peanbHoro o6bema BBIM
B % K COOTBETCTBYIOLLEMY MEPMOAY

MAPA. PYG. npenbiayLwero roga
2009 rop, 38 786,4 92,2
2010 ropn, 44 939,2 104,0
2009 rop,
| kBapTan 8 306,5 90,8
Il kBapTan 92223 88,8
Il kBapTan 10 438,8 91,4
IV kBapTan 10 818,7 97,4
2010 rop,
| kBapTan 9571,9 103,5
Il kBapTan 10 623,4 105,0
Il kBapTan 11 772,9 103,1
IV kBapTan 12 971,0 104,5
2011 rop,
| kBapTan 11 410,0 104,1
Il kBapTan 12 757,1 103,4
10 Gaa0Ba aAM KOHOMIMECKOH AGTIETBHOGTH Viknexc noTpeSuTensokwx ek
B % K COOTBETCTBYIOLLEMY NEPMOAY NpeablayLLero roga B % K AeKaGpio npeibiaywero rona
2009 ropg, 91,4 111,78
2010 ropn, 105,7 106,9°
2010 rop,
| kBapTan 106,4 103,2°
Il kBapTan 107,6 101,28
Ill kBapTan 102,9 101,8%
IV kBapTan 106,4 102,48
OKTAOPb 105,4 106,8
HOSI6Pb 106,1 107,6
nekabpb 107,6 108,8
2011 rop,
| kBapTan 104,3 103,8°
Il kBapTan 103,5 101,13
Il kBapTan 106,5 104,73
siHBapb 105,5 102,4
deBpasb 104,3 103,2
MapT 103,3 103,8
anpenb 103,0 104,3
mar 103,3 104,8
VIOHb 104,2 105,0
niosb 105,9 105,0
aBrycr 106,5 104,7
CEeHTAbPb 107,2 104,7
OKTAOPb 107,5 105,2

" Mo paHHbIM PenepanbHOM Cny>XObl FOCYAAPCTBEHHOM CTATUCTUKU.

2 BHyTpurogoBsle nokasaTtenu BBl — oueHka.

2 B % K npeablaywemy nepuoay.
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