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1. O01IHe MoJ10KeHU s

B IlonoxeHun 10 yOpaBI€HUIO BalOTHBIM puckom [TAO

«l"a3mpom

razopacnpeznenenre CapaToBckas o0xacTb» (najnee — [lonoxenue), MCHOIb3YIOTCS
COKpAIllEHHUsI, TEPMUHBI U ONIpEIeICHUs, TpuBeaeHHbIe B . 1.1 u 1.2.

1.1. Ucnoab3yeMble COKpAleHUSA

Coxkpaienue IlosiHOe HA3BaHUE
MPI' 00O «I"a3npoM MeXperuoHraszy
OBII OTKpbITast BAIOTHAS] TO3ULIHS
OO6mecTBO ITAO «I"azmpom razopacnpenenenue CapaToBcKasi 0071aCTh
[Tonutuka [lonutrka ynpaBieHUsT PUCKAMU W BHYTPEHHETO KOHTPOJIS

Oo0urecTBa
CYPuBK Cucrema ynpaBjieHHUs] pUCKaMU U BHYTPEHHET0 KOHTPOJIS
VaR Value-at-Risk (cTtommocts moj puckom)
1.2. TepMuHBI U ONIpe/ieTeHUS
Tepmun Omnpenenenue

BantotHo- [TpousBonHbIN (HPUHAHCOBBIA WHCTPYMEHT, B COOTBETCTBUHU C

HpOHCHTHLIﬁ CBOII

KOTOPBIM CTOPOHBI JIOTOBOpPA (COTJIAIICHNS) BHITIAUUBAIOT APYT
JpYry JCHEKHbIE CyMMbl W TIPOIICHTHBIC CTaBKH B pa3HbBIX
BAIOTAX B OINpE/CICHHBIC JaThl B TCUYCHUE CPOKA JICHCTBHS
TAKOro JIOr0BOPA (COrJaiieHus)

BanroTHBIN ONIIMOH

JloroBop, MO KOTOpOMY THOKYIaTellb (MOTeHIMATbHBIHI
NOKYTMAaTeb UK MOTEHIMATbHBIN MpoJiaBel]) 0a30BOro aKTHBa —
MHOCTPAaHHOM BaIOTHI MOJMY4aeT MPaBo, HO HE 0053aTeNbCTBO,
COBEPLIMUTH MOKYIIKY WM MPOJAKy JAHHOIO AKTHBA IO 3apaHee
OFOBOPEHHOM IIeHE WIM MO HEe(QUKCUPOBAHHOW IIEHE, HO
BBIUMCIISIEMON TIO0  3apaHee OroBOpEHHON  (opmyne, B
OTPEACTEHHBIM JIOTOBOPOM MOMEHT B OyaylmieM WiId Ha
NPOTSKEHUU  OIPENENIEHHOTO OTPE3Ka BPEMEHM IPH YCIOBUU
HACTYIUICHUSI OTOBOPEHHOTO COOBITHA WM 0O€3 TaKoBOTIO;
KOJIMYECTBO IUIATEKEH W MEPUOJUYHOCTh TOXKE MOIYT
YCTaHABJIMBATHCS YCIOBUSIMU IOTOBOPA

BantotHb1 puck
(pPBPIHOYHBIM
BaJIIOTHBIN PUCK)

Puck Bo3HHMKHOBeHHsI YObITKOB OOIecTBa BCJIEACTBUE
M3MEHEHHS KYpCOB MHOCTPAHHBIX BaIIOT

Bamtornsii popBapn

BueOupsxeBoil mpou3BOAHBIA (DUHAHCOBBIA WHCTPYMEHT, MO
KOTOpOMY Of[Ha CTOpoHa (IpojaBel]) oO0s3yeTcsi mnepenaTb
0a30BbIii aKTUB (MHOCTPAHHYIO BAIIOTY) JPYro CTOpPOHE
(moKymareno), a MOKyHarelb OOsI3yeTcsl MPUHATh U OIIATHTh
0a30BbIil aKTMB POCCUMCKMMH PYOISIMH WJIM B HMHOCTPAHHOMN
BAJIIOTE

JlonmyCcTUMBIN ypOBEHB
BAJIFOTHOTO PUCKA

BaJIKOTHOTI'O
CUHUTaCT

YpoBeHb
OO01ectBa

pUCKa, KOTOPBIM
IIpUEMJIEMBIM H B

PYKOBOJICTBO
pe3ysbTare




Tepmun Onpenesienue
peanu3anuu KOTOpPOro OTKJIOHEHHE OT MOCTABJICHHOMU 1[EIN He
PEBBICUT YCTAHOBJICHHBIN YPOBEHb
WUnentudukarms [Ipouiecc ycTaHOBJIEHHMSI HCTOYHMKOB BAJIOTHOTO pHUCKa,

BaJFOTHOTO PUCKA

COOBITHH, TPUBOAAIIMX K  pealu3aluyl  yrpo3  €ro
BO3HUKHOBEHHUSI, HCCIEIOBAHUE WX TMPUYUH U OINKCAHUE
BO3MO>KHBIX MOCJIEACTBUN peau3aluy BAIIOTHOTO PUCKA

KnroueBrbie
WHJIUKATOPbI pUCKA
(KHP)

KonuyecTBeHHblE  MOKa3aTend,  HMCHOJb3yEeMblE  JUIA
o0OecrieyeHruss pPaHHEro MpenynpexacHus o0 WU3MEHEHUU
YPOBHSI PHUCKA, COMOCTABJICHHE U PETYJISPHBIA MOHUTOPUHT
KOTOPBIX TO3BOJISIIOT MPOTHO3UPOBATH JTWHAMUKY YPOBHS
PUCKOB UM CBOEBPEMEHHO MPUHUMATh MEpPbl I UX
NoJJIEp>KaHus Ha TIOMYCTUMOM (IIPUEMIIEMOM) YPOBHE

JIMMUTEI HA BAJIIOTHBIN
pHUCK

B3anMocss3aHHas uepapxudeckas COBOKYITHOCTb
[I0Ka3aTeyield, OTrPAaHMYMBAIOIIMX IIOJHOMOYMS BJIAJEIbLA
pUCKa B IIPOLECCE YIPABICHHUS BalIOTHBIM PHUCKOM U
o0ecrieunBaroIIas  yYCJIOBUSA, TPU  KOTOPBIX  ypPOBEHBb
BAJIIOTHOTO PHUCKA HE MPEBBIMIAET BEIUYUHY IPEIEIBHO
JOIYCTUMOTO YPOBHS BAJIIOTHOTO PUCKA

Meponpusitus no
YIPABJICHUIO
BaJIIOTHBIM PUCKOM

Konkpernsie paboTbl, Mepbl U JApyras COBOKYIHOCTb
JNEUCTBUH MO pealu3alid CHocOOOB pearupoBaHus Ha
BaJIIOTHBIA PHUCK, OCYUIECTBISIEMBIX C IIEJIbI0 oOecreyeHus
JIOCTAaTOYHOW YBEPEHHOCTU B TOM, YTO YPOBEHb OCTATOYHOIO
YPOBHSI BAJIOTHOTO PHCKAa HE [MPEBBIIIACT MPEAEIbHO
JOIYCTUMBIN YPOBEHb BaJIOTHOT'O PUCKA

OTKpbITast BaIIOTHAs

HecoorBercTBHE aKTMBOB M MacCHUBOB B HWHOCTPAHHOM

no3utus (OBII) BAJIIOTE

Otuernocte CYPuBK | OtueTHOCTH, (DOpMBI W CpPOKH TPEACTABICHUS KOTOPOM
yTBepKaaroTcs st O0mecTBa — exXerogusM mpukasom MPIT
0 ¢dopmax peryIspHON KOPIIOPATHBHOW YMPAaBICHUYECKON
OTYETHOCTH

[TonBepKEHHOCTH BennunHa noTeps B pe3yibTaTe peaau3aliyd  BAIKOTHOTO

BAJIFOTHOMY PUCKY pHUCKa

[IpenenvHO BepxHsis rpaHuna A0MyCTUMOTO YPOBHS BaJIOTHOTO PUCKA.

JIOMYCTUMBIH YPOBEHb
BAJIFOTHOTO PUCKA

[IpownsBoaHBIN
(uHAHCOBBIN
uHcTpyMmeHT (I1PN)

Horosop, 3a UCKIIFOUEHHEM JIOTOBOpPa peno,
MPETYyCMAaTPUBAIONINKA 00SI3aHHOCTh CTOPOH WJIM CTOPOHBI
JIOTOBOpa MEPUOJUYECKH WU €IMHOBPEMEHHO YIUIAuhBaTh
JICHE)KHBIE CYMMBI, KyMUTh WIM TPOAaTh IICHHBIE Oymarw,
BaJIOTY WJM TOBap JMOO 3aKIIOYUTH JOTOBOp, NEpenaTh
[IEHHbIe OyMaru, BaJIIOTy WJIA TOBAP B COOCTBEHHOCTh APYroun
CTOpOHE

Crtpecc-TecTupoBaHue

COBOKYHHOCTB AHAJIUTHYCCKNX TIPHUEMOB, IO3BOJIAIOHINX




TepMmun

Onpenesienue

BbIAIBUTh  YYBCTBUTCJIBbHOCTb AKTHMBOB MW IIACCHBOB K
BO3MOKHBIM 3KCTPCMAJIbHBIM COOBITHSIM

CueHapHbIi aHAIN3

Metoauka aHain3a BaJIFOTHOTO PHUCKA, PU KOTOPO HAOOPHI
(UHAHCOBBIX OOCTOATENHCTB CPABHUBAIOTCA C Haubosee
BEPOATHBIMH  OOCTOSITENILCTBAMU WJIM  OOCTOSITENILCTBAMU
0a30BOr0 COCTOSTHUS

Ynpasnenue
BAJIIOTHBIM PUCKOM

CucreMaTuuecKuil MPOLIECC YIPABICHUSI BaTIOTHBIM PUCKOM,
3aKJIOYAONIMHCS B MOPUHATAM  BJAQJCNBIEM  pHUCKA
YIPaBJIEHYECKUX PELICHUN B YCIOBUSX HEOINPEIEIEHHOCTU C
Y4E€TOM BAJKOTHOIO PHCKA, HANPaBJICHHBIM Ha JOCTHKEHUE
NoCTaBJIeHHbIX mepen OOmecTBOM Liened, U BKIIOYaoMUn
CHEAYIOIINE ITAIbI:

- UICHTU(UKALIMIO BAIFOTHOTO PUCKA;

- OLICHKY BaJIFOTHOT'O PUCKA;

- BBIOOD croco0a pearnpoBaHus Ha BAIIOTHBINA PUCK;

- pa3paboTKy (ompeneneHue), peaau3aiuo MEPOTIPUITHIA TI0
YIOPaBICHUIO BAJIOTHBIM PUCKOM, MOHUTOPUHI BaJIIOTHOIO
pHCKa;

- OCYIIECTBIICHUE MPOLIEAYP BHYTPEHHETO KOHTPOJIS;

- MoAroToBKy u mpexactaBieHue otduetHoctu CYPuBK mo
BAJIFOTHOMY PHUCKY

duHaHCOBBIN
MHCTPYMEHT

JIro0oit noroBop, B pe3ysibTaTe KOTOPOrO OJIHOBPEMEHHO
BO3HUKAeT (UHAHCOBBI AaKTUB Yy OJIHOM CTOPOHBI U
(¢uHaHCOBOE 0053aTeNbCTBO WM JOJIEBOM HHCTPYMEHT Y

JIPYTOM.




TepMmun

Onpenesienue

OpHOYEPCHBIN TOTOBOP
(brrouepc)

3aximodaeMblii  Ha  OMpKEBBIX TOprax JOTOBOp, IpHU
NpeayCMaTPUBAIONINN  00S3aHHOCTh KaXIOW U3 CTOPOH
JIOTOBOpa TEPUOIUYECKH YIUIAYMBaTh JIEHEKHBIE CYMMBI B
3aBUCHUMOCTH OT HM3MEHEHHUs IIeH (3HaueHHi) 0a3ucCHOTO
aKTUBA W/WIW HACTYIUICHUS OOCTOSITENHCTBA, SBIISIFOIIETOCS
0a3MCHBIM aKTHBOM.

@pIOYEpCHBIA JOTOBOP NOMHUMO YCIIOBHM, YCTAHOBJICHHBIX
ab3aleM TMEepBBIM HACTOSIIETO IYHKTAa, MOXET TaKKe
npelycMaTpuBaTh OJHY U3 CIAEAYIONINX 00I3aHHOCTEH:

- 00s13aHHOCTh OJIHOM CTOPOHBI JIOTOBOpa TNepenaTh
IICHHBIE OyMaru, BaJiOTy WM TOBAp, SIBISIFOIIHMECS 0a3HMCHBIM
aKTUBOM, B COOCTBEHHOCTb JPYrol CTOPOHE WIH JIUILY
(imam), B MHTEpecax KOTOPBIX ObLT 3aKJIIOUCH (DbIOYEPCHBIN
JOTOBOP, B TOM 4YHCJIE€ IIyTeM 3aKJIIOUYEHHUsS CTOPOHOMN
(ctopoHamu)  (PpIOYEPCHOTO  JOTOBOpAa W/WUIW  JIMIIOM
(umamMu), B HMHTEpecax  KOTOPBIX OBLI  3aKJIIOYEH
(bBIOYEPCHBIN JOTOBOpP, JOTOBOpA KYIUIM-TIPOJAKU IEHHBIX
OyMmar, J0oroBOpa KyIUIA-TIPOIaKU WHOCTPAHHOW BAFOTHI WA
JI0TOBOpA MOCTaBKU TOBApa;

- 00513aHHOCTh ~ CTOPOH  ()BIOYEPCHOTO  JOTOBOPA
3aKITIOYUTh JIOTOBOD, SIBJISTFOTITHICS IPOU3BOTHBIM
(MHAHCOBBIM WHCTPYMEHTOM W COCTAaBISIOMNNA Oa3WCHBIN
aKTUB

VaR (Value-at-Risk)

KonuyectBeHHass wmepa pucka, paBHas MaKCUMaJlIbHBIM
NOTEepSAM IO JIaHHOMY PUCKY, KOTOpPbIE BO3MOKHBI B T€UEHHUE
OMpEeNEIeHHOr0 CpoKa (FOpU30HTA MPOTHO3a) C 3aJaHHOU
JIOBEPUTEIILHON BEPOSITHOCTHIO

OKkcnepr

PaGorank OOmecTBa WM NPUTIIAMIEHHBIN CHEIUATNCT,
oONaaronii  CeUaIbHBIMA 3HAHUSIMU TIO HAIPaBJICHUIO
nesitenpHOCTH  OOMmIecTBa, (GOpMUPYIOMHA CYXACHUE TIO
paccMaTprUBaEMOMY BOIIPOCY

TepMuHBI, ONpeneneHus U COKPAIeHU UCIIONIBb3YIOTCS B 3HAYEHUAX, YKA3aHHBIX
B nm. 1.1 u 1.2 Ilonoxxenus, a B ciiyyae €ciii OHH TaM OTCYTCTBYIOT — B 3HAUYEHHSIX,
ONPEJEICHHBIX B HOPMATUBHBIX JOKYMEHTAX, IPUBEACHHBIX B 1. 1.5 [lomoxxenus.

1.3. lean u 3agaun Iloo:xenus

enpro HacTosmero IlomokeHuss sSBISIETCS cUCTeMaTH3alus W 000O0IICHHE
METOJIOB U TOAXOJIOB K YIPABJICHUIO BAJIIOTHBIM PHUCKOM B MPOIECCE AECATEIBHOCTH
OO6miecTB, a Takke o0eclneueHue HOPMATUBHOW W METOJOJOTHYECKOW TMOIJIEPIKKU
paboTHukoB OOIIECTBA, YYaCTBYIOIIMX B MPOLECCE YIPABICHUS BaTIOTHBIM PUCKOM
COTJIaCHO yTBEpkKACHHOMY B OOIIECTBE pacTpeICIICHUIO TTIOJITHOMOYHA U 005I3aHHOCTEH.

Jist moctmkeHus: 0003HAUEGHHOW IIeNM B paMmKax HacTosmero [lomoskeHus
pPELIAOTCS CHAEAYIOUINE 3a1a4U:
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- YTOUHEHHUE U ACTanu3alus 1eseil, 3aa4 U NPUHLIUIOB YIIPABICHUS BaTIOTHBIM
puckoM kak coctaBHol yactu CYPuBK;

- 3aKperUIeHUE €IMHON METOAMYECKON U TEPMUHOJIOTMYECKOM 0a3bl;

- OMMCaHUE ATANoOB IMpollecca YIPABJICHUS BAIIOTHBIM PUCKOM M JeTalu3alus
3a/1a4, pelaeMbIX Ha KaXJIOM JTarle.

1.4. O61acTh NpUMEHEeHUA

HeiictBue Hacrosimero I[lonoxeHust pacrpocTpaHseTcs Ha BceX pPaOOTHHMKOB
OOmecTBa, y4YacCTBYIOIIMX B MPOIECCE YIPABICHUS BAIIOTHBIM PHUCKOM COTJIACHO
yTBepx)AeHHOMY B OO0I1IeCTBE pacipe/IesIeHUIO MOJIHOMOYHI U 00sI3aHHOCTEH.

1.5. HopmaTuBHBIE JOKYMEHTHI

Hacrosimee Ilonokenune pa3paboTaHO B COOTBETCTBHHM C TPEOOBaHUSIMU
HOPMAaTUBHBIX NMPaBOBbIX akTOB Poccuiickon denepanyry, HOPMATUBHBIX JOKYMEHTOB
ITAO «I"a3npom», MPT'.

B vactHocTH, [TonoxkeHnne pa3paboTaHo C y4E€TOM IMOJIOKEHUN U TpeOOBaHUM:
- MexyHapoqHBIX M POCCHUICKHUX CTaHAAPTOB B 00JacTH  yHpaBJICHUS

pucKamu';
- [Tonutuku ynpaBieHus: puckamMu U BHyTpeHHero KoHTpoJist [TAO «I'a3npomy;
- Kaznauetickoit mnomutuku ['pynnel ['aznpom (manee — Kasznauerickoit
MIOJIUTUKH ),

- [lonosxeHnust Mo ynpaBlieHUIO BaTIOTHBIM puckoM [ 'pymibl ["a3npom;

- Meronuyeckux peKOMEHJAIUi M0 YIPaBICHUIO PUCKaMH C UCIIOJIb30BAaHUEM
KaueCTBEHHBIX OLICHOK (Aanee — MeToauueckue peKoOMEeH 1allkm);

- Ilonutuku ynpasieHus puckamu U BHyTpeHHero KoHTpossi OOO «I'azmpom
MEXKpEruoHra3z» u opranuzanuii, Bxojsamux B rpynny Juin  OOO «["a3npom
MEKPErHOHTa3y;

- Ilonoxenus o0 ympaBnenun ¢uHaHcoBbIMU puckamMu OOO «I'a3npom
MEXPETUOHTa3y;

- [lonuTuku ynpaBieHus: puckaMu U BHYTPEHHEro KOHTposist O01iecTBa;

- Tlonoxxenuss 06 ymnpapneHuu (uHAHCOBBIMU puckamu OOmiecTBa (manee —
[Tonoxenue Y OP).

1.6. ITopsanoxk nsmenenus Ionoxenns

OcHOBaHUSIMU JJIs1 BHECEHUS YTOUYHEHUI, U3MEHEHHUI U JIOTIOJTHEHUN B HACTOSAIEE
ITomosxeHue IBASAIOTCS:
- U3MEHEHWE  3akoHomarenbcTBa  Poccuiickonn — denepanuu,  MOBJIEKIIEE
BO3HHMKHOBECHHE MPOTHUBOPEUHI MEXTY HACTOSIIUM ITonoxxeHuem u
3aKOHOJATENBCTBOM Poccuiickon Denepannu;

' Crammaprel ynpasnennst puckamm ISO 31000, craumapTtel Desepaliy  eBpPONEHCKHX

accouunanuii puck-menexepoB (FERMA), Komurera crioncopckux oprannsaunii Komuccun Tpenses
(COSO), Komwurera mupektopoB mo puckam (CCRO), baszenbckoro komurera Mo OaHKOBCKOMY
Hazazopy, a Takxke ['OCTrI cepun «MeEHEIKMEHT pUCKAY.
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- W3MEHEHUEe HOpMaTWBHBIX NOKYMeHTOB IIAO «l'azmpom», MPI' BHyTpeHHUX
pacnopsiIMTENbHBIX U HOPMAaTUBHBIX  JTOKyMeHTOB  OOIiecTtBa,  IOBJIEKIEE
BO3HUKHOBEHHE MPOTUBOPEUYUN MeEXAy HacTosmmM [lonokeHMeM M HOPMaTUBHBIMU
nokymeHntamu [TAO «I"aznpom», MPI" unm nokaJibHBIMU HOPMATUBHBIMU JTOKYMEHTaMHU
OOmecTBa;

- UI3MEHEHUE COCTaBa WJIM TOJHOMOYUH U OTBETCTBEHHOCTH pPaOOTHHKOB
OO1iecTB, MPUHUMAIONIMX YYacTHUE B TMPOIECCE YMNPABICHUS BaJIOTHBIM PUCKOM
COTJIACHO yTBepkKJIeHHOMY B O0111ecTBE pacnpeaeeHIIO TOJTHOMOYHM U 00I3aHHOCTEH;

- BBISIBJIEHHE B paMKaX OLEHKU 3(PPEKTUBHOCTH YNPABICHHS BaJIOTHBIM PUCKOM
HEOOXOJMMOCTH  COBEPIICHCTBOBAHMS METOJOJOTUM WJIM HM3MEHEHHS Ipolecca
YIPaBJIEHHUs BaJTIOTHBIM PUCKOM.

Kontpons 3a cobOmoaenuem IlomoxkeHusi, mojfepkaHHEM €ro B aKTyaJlbHOM
COCTOSIHMH, a TaKXXe pa3pelieHuEM CIIOPHBIX BONPOCOB B pAaMKax YIPAaBICHUSA
BaJIIOTHBIM PUCKOM OCYIIECTBIISIET pUCK-KoopAuHaTop Ob11ecTBa.

Hacrosmee IlomoxeHnue yTBEepkKAAETCsA, U3MEHSETCS UM NMPU3HAETCSA yTPATUBLIUM
CUJIY COTJIACHO YCTaHOBJIEHHOMY B OOIIECTBE MOPSJIKY.

2. [Ipouecc ynpapjieHus BATIOTHBIM PHCKOM
2.1. leau u 3a1a4M yNPaBJIeHNS BATIOTHBIM PUCKOM

2.1.1. YnpapieHue BaJIOTHBIM PUCKOM CIIOCOOCTBYET IOCTHXKEHHIO LEIel |
pewmenuto 3ana4 CYPuBK, onpenenennbix B [Tonutuke u [lonoxenun Y OP.

2.1.2. lenpio ympaBlieHHS BAJIIOTHBIM PUCKOM TaK¥Ke SIBJISIETCS MUHUMM3ALIMS
yOBITKOB, OOYCIIOBJICHHBIX TMEPEOLEHKON aKTMBOB W maccuBoB OO1ecTsa,
HOMHHHMPOBAHHBIX B HHOCTPAHHOM BaJIIOTE, BCIEICTBUE U3MEHEHHUS Kypca BaJltOThl.

2.1.3. llenb ynpaBiaeHUs: BATFOTHBIM PUCKOM JIOCTUTAETCS IOCPEACTBOM PELICHHUS
CJIEIYIOIIUX 3a/a4:

- pacmpenenenne (QyHKIUHA Mexay padoTHukamu OOIIECTB, MPUHUMAIOITUMU
ydacThe B IMpPOIECCe YMPaBIICHUS BAJTIOTHBIM PHUCKOM COIJIACHO YTBEPKIECHHOMY B
OO11ecTBe pacrpeesieHUI0 MOJTHOMOYUI U 003aHHOCTEH;

- OMpeiesieHre opsi/iKa MPUHSTHS pelICHUH IPU YIIPaBICHUHN BATIOTHBIM PUCKOM;

- OLIEHKA BAJIIOTHOT'O pUCKa, ONPEIeNIEHHE €ro 3HAUMMOCTH;

- YCTaHOBJICHHE B3aUMOCBS3M MEXK]Y BAIIOTHBIM PUCKOM M JIPYTUMHU pPUCKAMU
C LIEJIbI0 OLEHKH BO3JCHCTBUA MEPONPUSITUH IO YNPABICHUIO BaJIOTHBIM PHUCKOM
Ha YPOBEHb pean3aluu APYruX PUCKOB;

- YCTaHOBJICHHE JMMHUTOB Ha BAIIOTHBIA PHUCK, MOHUTOPUHT U KOHTPOJIb
3a UX COOJII0ICHUEM.

2.2. IIpuHUMIBI yIIPABJICHUS] BAJIOTHBIM PHCKOM

JIOMOJIHUTENBHO K OCHOBHBIM MPUHIIUIIAM YIIPABICHUS PUCKAMU, ONIPEACICHHBIM
B llomutuke wu Ilonoxenun YO®P, nHactosimum I[lonoxeHrnem yCTaHABIMBAKOTCS
CJEAYIONIME MPUHIIUIBI YIPABICHUS BATIOTHBIM PUCKOM:

2.2.1. Uenrtpanuzanusi (yHKUMUMA YNPABICHUS BaJIOTHBIM PUCKOM Ha YPOBHE
ITAO «I"a3mpom».

2.2.2. CoBepIIECHCTBOBAHUE JNIESATEIbHOCTH — YIPABICHUE BATIOTHBIM PHUCKOM
HAMpaBiICHO Ha IMOCTOSHHOE TMOBbIIEHHE 3(PPeKTUBHOCTH aAesTenbHocTH OOIIecTBa,
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ONTHUMHU3AIMIO OM3HEC-TIPOLIECCOB M  OPTraHM3alMOHHOW CTpyKTypsl OOImiecTBa,
o0ecrneunBaroIIMX JOCTHXKEHUE 1ienel AesteabHocTn O01ecTsa.

2.2.3. Huterpauuss B OWU3HEC-TIPOLIECCHI — YIIPABICHUE BAJIIOTHBIM PHUCKOM
SIBJIIETCSL HEOTHEMIIEMOM 4acThio Ou3Hec-npoueccoB OOLIECTBa, B TOM YHUCIIE NPUHATUS
yIPaBICHYECKUX PELICHUI.

2.2.4. OCBeIOMJICHHOCTh M BOBJICUEHHOCTh — pyKoBojauTenu  OOrmiecTsa,
OPUHUMAIOIIME YYacTUE B YINPABICHUM BAIIOTHBIM PHUCKOM U COOTBETCTBYIOIIHUX
ousHec-mpoueccax OOIecTBa, MOMKHBI OBITh CBOEBPEMEHHO MPOUH(POPMHUPOBAHBI O
BaJIOTHOM PHUCKE.

2.2.5. O6s13aHHOCTD COOIIOICHUS TPEOOBAHU BaTIOTHOTO 3aKOHOATEIbCTBA MIPH
yIpPaBICHUH BAIIOTHBIM PUCKOM.

2.2.6. VYder, a”anu3, ajanTalUs M BHEAPEHHE NEPENOBBIX POCCUUCKUX
¥ MEXTYHAPOJIHBIX MOJIXO0J0B K YIIPABJICHUIO BAIFOTHBIM PUCKOM.

2.2.77. 3amper TpaH3aKUU{ C MPOU3BOJHBIMM (PUHAHCOBBIMH HHCTPYMEHTaMH
BAJIIOTHBIX ONEPALUNA B CHEKYJIATUBHBIX LIETSX.

2.3. PoJsieBasi cTpyKTypa ynpasJieHHsI BAJIOTHbIM pucKOM. Pacnpenesnenue
MOJTHOMOY M

PoneBass cTpykTypa yIpaBi€HUs  BaJIIOTHBIM  PHUCKOM, PpACIPEICICHUE
NOJHOMOYMM Mexay paboTHukamu OOmiecTsa, MPUHMMAOIIMMU Y4acTHE B
YIPaBJICHUH BAIIOTHBIM PUCKOM, COOTBETCTBYIOT TpeOoBanusaM Ilonutuku, Ilonoxenus
Y®P u [1onoxeHns no ynpasieHHIO BATIOTHBIM pucKoM [ 'pymmsl ['aznpom.

Hacrostiee [lomoxenue yTouHsET ClIeqyIOMue HeJd Y 3a1a4d BJIaJEIbla PUCKa
B IIPOLIECCE YIIPABIICHHS BAJIIOTHBIM PUCKOM:

- pazpabarbiBaeT U TOAJEPKUBAET B AaKTyaJbHOM COCTOSIHUU JIOKAJbHBIC
HOpPMATUBHBIE aKTHI B 00JIACTH YIPaBICHHS BAIFOTHBIM puckom OO1ecTBa;

- pa3pabaTbIBaeT U aKTyaJIU3UPYET CLIEHAPUM CTPECC-TECTUPOBAHUS BaJIIOTHOTO
pucKa, TIepemaer puck-koopauHaTopy OOmecTtBa ¢ Henbl0  JalbHEWIIEro
IIPEICTABIICHNS] HA PACCMOTPEHUE U COIVIACOBAHHUE PUCK-KOOPIUHATOPY BBILIECTOSIEN
OpraHu3alNy;

- pazpabarbIBacT NPEUIOKEHUS] IO JOIMYCTUMOMY YPOBHIO U  IPENEIbHO
JOIYyCTUMOMY YPOBHIO BaJlOTHOro pucka OOmiecTBa, NMEperacT pUCK-KOOPAUHATOPY
OOwiecTBa € 1ENbI0 AAJBHEHIIEr0 MPEICTaBICHHUs] HA PACCMOTPEHHE U COIJIACOBAHME
PHUCK-KOOPAMHATOPY BBILIECTOSIIEH OpraHnu3aluy;

- OCYIIECTBIISIET MOHUTOPUHT coOmoaeHus OOIIEeCTBOM JIMMUTOB Ha BaJIFOTHBIN
PHUCK, YCTAHOBJIEHHBIX C Y4€TOM HOpMAaTUBHBIX JOKyMEHTOB [TAO «I"aznpomy;

- OCYLIECTBIIIET MOHUTOPHUHT U3MEHEHHUH BAJIIOTHBIX KYPCOB HA PBIHKE;

- IPOBOJUT AHAJIA3 U YNIPABJIEHUE COCTOSTHUEM OTKPBITBIX BAJTIOTHBIX ITO3ULINM;

- OCYILIECTBIISIET ~ OMNepaTUBHOE  HH(OpPMHpOBaHME  BIafeliblla  pUCKa
BBIILIECTOSIIIIEH OpraHu3anuu o0 ypoOBHE BalOTHOTO pucka OOmecTBa B cCiydasx
HapyLIEHNUs JUMHUTOB Ha BaIIOTHBINA puck OOLiecTBa.

2.4. BzanmojeiicTBHEe B paMKaXxX yIPaBJeHUs BAJIOTHbIM PUCKOM

OCHOBHbBIEC IIOJIOKEHHSI B 4YacTH BSaHMOHCﬁCTBHH B paMKax YIIpaBJICHUA
BAJIIOTHBIM PUCKOM COOTBETCTBYIOT ITOJIOKCHUAM [TonuTukm.
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3. KoMIIOHEeHTHI yIIPaBJIeHUS] BAJIKTHBIM PUCKOM
3.1. IlocraHoBKa 1eJIeld MPU YHIPABJIEHUH BAJTIOTHHIM PUCKOM

3.1.1. OcHOBHBIE MOJIOKEHUS B YACTU BHYTPEHHEN KOHTPOJIbHOM CpPEJbl B paMKax
VOPABJICHUS  BAIIOTHBIM  PUCKOM  COOTBETCTBYIOT  MOJIOKeHUsIM  [lomuTukw.
JIOOTHUTENBHO TIPU TOCTAHOBKE IeJIed TNpHU YNPaBIEHUU BaJTIOTHBIM PHUCKOM
peaycMaTpUBaCTCA:

- OIpe/ieNieHre JOIYCTUMOI'0 YPOBHS BAIFOTHOTO prcka st O01iecTBa;

- OMpeeNICHNe JTUMUTOB Ha BAIOTHBIA pUCK st O0ImecTBa ¢ y4eTOM JINMHUTOB
Ha BAJIIOTHBINA PUCK, YCTAHOBJIECHHBIX B COOTBETCTBUU C HOPMATUBHBIMU JOKYMEHTAMHU
[TAO «T"a3znpom», MPT;

- pacrpeiesieHre JUMUTOB Ha BATIOTHBIN pUCK MKy OOIecTBamu.

3.1.2. JIuMHTBI Ha BAJIFOTHBIM PUCK YCTAHABIMBAIOTCS B OTHOLICHHH ONEpALUil C
paspernieHHbIMA  (DMHAHCOBBIMH WHCTPYMEHTAMH, YYBCTBUTEIHHBIMH K HW3MEHEHUIO
BaJIIOTHBIX KypcOB. JIUMUTHI Ha BaJIOTHBIA PUCK MOTYT OBITh YCTAHOBJIEHBI B pa3pes3e
OT/CJBbHBIX omepanuil (uau mnoptdeneit (GUHAHCOBBIX HHCTPYMEHTOB) M IO BCEM
ornepanusiM C (PUHAHCOBBIMU HMHCTPYMEHTAMH, YYBCTBUTEJIbHBIMH K W3MEHEHHIO
BaJIIOTHBIX KYpPCOB.

3.1.3. Ilpegnoxenus mo JauMUTaM Ha BamoTHBIM puck, KHUP, momyctumomy
yYpOBHIO BaltoTHOro pucka OOmecTBa pa3paldaThIBAIOTCS BJIAQACNbLEM pHCKA U
NEepPealoTCsl  PUCK-KOOPAUMHATOPY Il JaJbHEMIEro COrJIaCOBaHUS C  PHUCK-
KOOPJIMHATOPOM BBILIECTOSIIENH OpTraHU3aLHH.

3.1.4. B uensix HeIONMyIIEHUs MPUHSTUS BaIOTHBIX PUCKOB CBEPX JIMMHUTOB Ha
BAJIIOTHBIN PUCK (B TOM YHUCJIE MO CyMMam, CpOKam) BIaJeJel] pUcCKa IPOBOJIMUT
ONEPaTUBHBIA KOHTPOJIb 32 YCTAHOBJICHHBIMU JTUMUTAMU HAa BATIOTHBIA PUCK.

3.1.5. AHanM3 YCTAaHOBJIEHHBIX JIMMUTOB Ha BAJIIOTHBIA pHUCK U MOpHU
HE0OXOIMMOCTH MTOATOTOBKA MPEAJIOKEHUI O MEPECMOTPE TUMUTOB HA BATIOTHBIN PUCK
OCYULIECTBJISIIOTCS BJa/IeNIblIEM pUCKa Ha NMOCTOSHHOM OCHOBE (HE peke OJHOro pasza B
KBapTam).

3.1.6. Uudopmarus o HapymieHun OOIIeCTBaMH YCTAHOBJICHHBIX JUMUTOB Ha
BaJIOTHBIM PHUCK HE3aMEIJIUTENbHO JOBOAUTCS 1O CBEIEHUS PUCK-KOOpAMHATOpA
BbIIIeCTOAIEH opranuzanuu. Ciiydan HapylleHuss JHMMUTOB Ha BAaJIOTHBIA pPHCK
JOKYMEHTHUPYIOTCA U BHOCITCA B 0T4eTHOCTh CYPuBK.

3.2. UnenTudukanus BajJlOTHOTO PUCKA

OcHOBHbIE TOJOXEHUS B YaCTH HIACHTU(PUKALUK  BAIIOTHOTO  pHUCKA
COOTBETCTBYIOT MOJIOKEHUIM [lommTuku.

Hacrosee [lonoxenue yTouHsieT clieayonume 0COOEHHOCTH

3.2.1. Bunamu BaJIFOTHBIX PUCKOB SIBJISIFOTCSL:

- TPaH3aKLIMOHHBIN BaJTIOTHBIA PUCK;

- TPAHCIISILIUOHHBIN BaJTIOTHBIA PUCK;

- BAJIFOTHBIM PUCK KOHBEPCUOHHBIX OIlEpaLuil.

3.2.2. TpaH3aKIIMOHHBIN BAJIIIOTHBIA PUCK BO3HUKAET BeiencTue Hanmuusa OBII,
c(OpMHUPOBABILENCS B PE3YJIbTATE ONEPALMi B BAIIOTE, OTIIMYHON OT (PYHKLIMOHAJIBHOM
BaJIIOTHI OTUeTHOCTH OO11IECTBA.
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3.2.3. TpaHCISIIMOHHBIA ~ BaJIOTHBIA  PHUCK  BO3HHMKAaeT B  PE3yJIbTATE
KOHCOJUJALMA AaKTUBOB U I1aCCHBOB, HOMHHHMPOBAaHHBIX B BallOTe (BKIOYas
HEpACIpENEICHHYIO TPUObLUIb), OTIMYHOMN OT BaJIIOTHI OTYETHOCTH OOLIECTBA.

3.2.4. BantoTHBII pUCK KOHBEPCHOHHBIX ONEpaluil BO3HHUKAET Ha OCHOBE
¢u3nyeckux M (PUHAHCOBBIX TOPTOBBIX MO3ULUI B BaIOTaX, OTIIMYHBIX OT BajIOThI
otueTHocTH OOIIECTBA, BEAYILErO YUET TAKUX MMO3ULIUH.

3.2.5. Unentudukanysi BaIOTHOTO pHUCKA IPOBOAUTCS BIAACIBLEM pHUCKA
Ha OCHOBE COOMpPaeMOil U aHATM3UPYEMOM UM TOCTYIMHON MH(OPMALIMK O BHEIIHUX WU
BHYTPEHHUX (DaKTOpax BAIIOTHOTO PHUCKA, TMOTEHIUAIbHO BIHUAIOIIMX Ha BEJIUUYUHY
BAJIFOTHOT'O PHUCKA.

3.2.6. Buemnue (akTopbl BaJIOTHOTO pHUCKAa OOYCIABIMBAIOTCS JEWCTBUAMU
CTOPOHHUX (PU3MYECKHX W/WIM IOPUIWYECKUX JIML, a Takke JEHCTBUSMHU OpPraHOB
rOCy/IapCTBEHHOW BJIACTH, OCYIIECTBIISIONINX HOPMATHUBHOE MPABOBOE PETYIUPOBAHUE
U (QYHKIMH 110 BAIIOTHOMY KOHTPOJIIO ¥ HaJ30DY.

K BHemHUM (akTopaM BaIFOTHOTO PUCKA OTHOCSITCSI B TOM UHCIIE:

- MAKpO’KOHOMUYECKHUE (PaKTOpHI;

- (hakTOpBI, OMNpenensAoUMe BOJATWIBHOCTh KYpPCOB BaJlOT M H3MEHEHHUS
PBIHOYHOM CTOMMOCTM aKTMBOB U maccuBoB OOuiecTBa, HOMHUHHUPOBAHHBIX B
MHOCTpPaHHOM BaJIOTE;

- PUCKU U3MEHEHUS BAIIOTHOI'O 3aKOHO/IATEIbCTBA.

3.2.7. Buytpennue ¢GakTopbl BaJIIOTHOIO pUCKAa OOYCIIaBIMBAIOTCS BHYTpPEHHEH
Cpemoil, MPHUHATHIMU YIPABICHUYECKUMU PEIICHUSMHU, JAEUCTBUAMU PaOOTHHUKOB
OO1ecTBa, MPUHUMAIOLIUX YYacTHE B YIPAaBICHUM BAJTIOTHBIM PUCKOM, U OH3HEC-
npoueccamu OOmIecTBa.

K BHyTpeHHUM (hakTOpaM BaTIOTHOTO PUCKA OTHOCSITCS, B YACTHOCTH:

- IPUMEHEHHE HEKOPPEKTHBIX MOJIEIIEH OLIEHKH BaJIIOTHOTO PUCKA;

- Hed(P(PEeKTUBHOCTH CUCTEMBI BHYTPEHHETO KOHTPOJIs1 O0111eCTBa;

- HECOBEPILUEHCTBO  OpPraHM3allMOHHOW  CcTpyKTypsl OOmiectBa B 4acTu
pacnpenenenus  (pazneneHus))  (QYHKOUH, OTBETCTBEHHOCTM U IOJHOMOYMIA,
BO3HUKHOBEHUE KOH(IINKTA HHTEPECOB.

3.3. OueHka BaJIOTHOI0 PUCKA

3.3.1. OcHOBHBIE MOJIOKEHUS B YAaCTH PEArupoOBaHuUs HA BAIIOTHBIN PUCK, a TAKXKE
B YacCTH pa3pabOTKU U peann3aldd MEPONPUITHI MO YIPaBICHUIO BAIOTHBIM PUCKOM
COOTBETCTBYIOT NoJ0keHusM [lommtuku u [lonoxenns Y OP.

3.3.2. Hacrosimee IlonoxkeHue yTOUHSET CleAyIOUIe OCOOCHHOCTH MPOBEACHUS
OLICHKH BAJIFOTHOT'O PUCKA:

OLICHKA BAJIOTHOIO PHUCKAa MPOBOAMUTCS BIAJENBIEM PHUCKA, B TOM YHCJIE Ha
OCHOBE METOJIOB KAYE€CTBEHHON U KOJIMYECTBEHHOMN OLICHKHU.

3.3.3. Meroapl  KaueCTBEHHOW  OLIEHKM PUCKOB B  COOTBETCTBUU  C
MertoanueckuMy peKOMEHAALUMSAMU 3aKI0YAIOTCS B OKCIIEPTHOM OLEHKE MOKAa3aTeseH,
XapaKTEpU3YyIOIIMX BEPOSTHOCTh peaju3allid BAJIIOTHOTO pHUCKA, (PUHAHCOBBIE U
He()UHAHCOBBIE MOCJIE/ICTBUSI peATU3alMK BATIOTHOTO PUCKA, & TAKXKE BIMUSIHUE CIIy4acB
peann3alry BAIFOTHOIO pUCKa Ha 1enu U 3agaun OO1ecTsa.

MeTtoapl KaueCTBEHHOW OLIEHKHA I LEJ€H OLEHKM BAaJIOTHOIO PHCKA, Kak
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OpaBWJIO, NPUMEHAIOTCS Ha HAyalbHOM 3Tane BHeApPEHHs (POpMaln30BaHHOTO
yIOpPABJICHUS BaTIOTHBIM pUCcKOM B OOIecTBe, a TaKkKe B CIy4asix, KOTJla MPUMEHEHUE
KOJIMYECTBEHHBIX METOJIOB OIICHKM HEBO3MOXKHO MPU HAJIMYUHM COOTBETCTBYIOIIETO
000CHOBaHUA.

3.3.4. Ilng uened KONMYECTBEHHOW OIIEHKH BalIOTHOIO PHUCKAa MPUMEHSIOT
CJIeIYIOILE METO/bIL:

- aHAJIU3 YYBCTBUTEIHLHOCTH (K MU3BMEHEHHIO KypPCOB MHOCTPAHHBIX BaJIOT);

- CLICHAPHBII aHAJIU3 U CTPECC-TECTUPOBAHME;

- VaR (B TOM 4ncie ¢ pacyeToM 1o METOo1y UCTOPUYECKOIO MOAECIIUPOBAHUA).

3.3.5. KonuuecTBeHHas: OLEHKA BAIIOTHOIO PUCKA OCYLIECTBISETCS B OTHOILIEHUH
(VMHAHCOBBIX WHCTPYMEHTOB (aKTHBOB M TACCHUBOB), YYBCTBUTEIBHBIX K W3MCHCHHIO
BaJIIOTHBIX KYpCOB, KOTOpBIE OKAa3bIBAIOT CYIIECTBEHHOE BIIMSAHHE HAa COBOKYIHYIO
NO3ULHUIO, TOJABEPKEHHYIO BAIIFOTHOMY PHCKY.

3.3.6. CueHapHblil aHaIM3 M CTPECC-TECTUPOBAHUE HANpPaBJICHbl HAa AaHAIU3
BEPOSITHOTO BO3JCHCTBUS MU3MEHEHUN BO BHEIIHEH PHIHOYHOW KOHBIOHKTYPE U OLEHKY
pa3Mepa BO3MOXKHBIX MoTepb OOmiecTBa MOCPEACTBOM pacuera OoOecleHEeHus
(MHAHCOBBIX AKTUBOB IMPHU pEATU3aALMU PA3TUYHBIX CLIEHAPUEB M3MEHEHUN BAIOTHBIX
KypCOB (B TOM YHCJIE€ CBSI3aHHBIX C MAKPOIKOHOMUYECKUMHU (PaKTOpaMH).

Crtpecc-TeCTUpOBaHHE TIPOBOJAUTCS Ha OCHOBE COIVIACOBAHHBIX C PHUCK-
KOOPJIMHATOPOM BBIIIECTOSIIEH OpTraHU3allKi CTPECC-CLEHAPHUEB.

3.3.7. Ilpouenypsl  CTpECC-TECTUPOBAHMSI  3aKPEIUIAIOTCA B  HOPMATUBHBIX
nokyMeHTax OOIIecTBa U ONPEAEIAIOT, B YACTHOCTH:

- TUIIBI  CTPECC-TECTOB M  OCHOBHBIE 3a/Jayd, pelIaeMble B  MPOLECcCce
CTpECC-TECTUPOBAHUS;

- IEPUOAMYHOCTh TPOBEJAEHUSI CTPECC-TECTUPOBAHMS B 3aBUCUMOCTH OT THUIIOB
CTPECC-TECTOB U PEIIAEMbIX C UX OMOIIBIO 33/1a4 (HE pe’Ke YEM OJIMH pa3 B roj);

- IepeYeHb UCIO0JIb3YyEMbIX MOJIX0/I0B IIPHU BHIOOPE CLIEHAPHUEB;

- IOPSAOK MCMOJIb30BAHUS PE3YyJbTATOB CTPECC-TECTUPOBAHUSI NPHU YIPABICHUU
BaJIIOTHBIM PUCKOM;

- nopsiAoK uHpopMupoBaHus pykoBojcTBa OOIiecTBa 0 pe3yibTaTax CTpecc-
TECTUPOBAHUS M MPUHATHIX Mepax IO CHUIKEHUIO YpPOBHS BaJllOTHOIO pPHUCKa IO
pe3yibTaTaM CTPeCcC-TeCTUPOBAHUS;

- BO3MOJKHbBIE€ KOPPEKTUPYIOIIUE JEHCTBUS B CTPECCOBBIX cUuTyanusx B OO1ecTse.

3.3.8. Pe3ynpTaThl  CTPECC-TECTHPOBAaHHSA IO  BAJIOTHOMY PHUCKY MOTYT
arperupoBaThbCsl C pe3yJbTaTaMH CTPECC-TECTUPOBAHUSA MO APYIMM pHUCKaM B LEJSAX
ONpeZeNieHUs] COBOKYIHBIX MOoTepb ansi OOImecTBa B YCIOBHSIX paccMaTpUBAEMOI
KPU3UCHOW CUTyaluu (MHTETPaIbHOE CTPECC-TECTUPOBAHNUE).

3.3.9. Crpecc-TeCTUpOBaHHE IO BAJIOTHOMY PHCKY JOJDKHO IPOBOJMTHCS
BJIAJICJIBLIEM PUCKA HE PEXE OJJHOTO pa3a B TO/I.

3.3.10. Pe3ynbTatsl CTPECC-TECTUPOBAHUS o BAJIFOTHOMY PHUCKY
NPENOCTABISAIOTCS  PYyKOBOACTBY OOmiecTBa M PUCK-KOOPAUHATOPY BBIIIECTOSIIEH
opraHu3aluu B paMkax npezactanieHus oruetHoct CYPuBK.

3.3.11. Pe3ynbraThl CTpECC-TECTUPOBAHMSI MOTYT TPUMEHSTHCS TMPU  Pa3pabOTKe
NPEIJIOKEHUN 1O JIOMYCTUMOMY YPOBHIO U TIPEAETBbHO JOITYCTUMOMY YPOBHIO BAIFOTHOTO
pHCKa U pa3paboTKe MEPONIPUSITUH IO YIPABJICHUIO BATIOTHBIM PUCKOM.
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3.3.12. Pe3ynbTaThl OLEHKM BAJIOTHOIO PHCKA MOTYT HMCHOJb30BATHCS IPHU
pacuere prcka JMKBUIHOCTH Ha OCHOBE OLICHKHU JICHE)KHOTO TToToKa 1o puckoM (Cash-
Flow-at-Risk, CFaR-meTopbI).

CFaR-meTonibl MO3BOJISIIOT OMNPEETUTh TMOJIBEPKEHHOCTh JEHEKHOI0 TMOTOKa
BAJIFOTHOMY PHUCKY (OTIIEILHO WJIM B COBOKYITHOCTU C JPYTMMH PUCKAMH) — PaCCUUTATh
MaKCHMAJIbHYIO BEJIUYUHY BO3MOXKHOTO YOBITKA WJIM CHIKCHUS JTUKBUIHBIX CPEJCTB B
TEUEHHWE 3aJaHHOTO TEpPHOoJia BPEMEHHM C  YCTAaHOBJEHHOW  JOBEPHUTEIHHOM
BEPOSITHOCTHIO.

PesynpraTamMm  TakoMl = OUNEHKM  SIBIFIKOTCS  CICOYIOIIME  TOKAa3aTeln:
KOHCEPBATMBHOE 3HAYEHWE TOKa3aTeJell JIEHe)KHOTO TOTOKAa U TMPUBEICHHOU
CTOMMOCTH OyIymmX IJIaTE&KEeW C y4eTOM BIHUSHUS BAIIOTHOTO PUCKA B TEUCHUE
YKa3aHHOTO TIEPHOJa BPEMEHH C YCTAaHOBJICHHOW JTOBEPUTEIHHOU BEPOSTHOCTHIO;
O’KHJIaeMO€ 3HAUCHHUE TMOKa3aTeNIe JEHEKHOTO MOTOKA C YYETOM BIIUSIHHS BAJTIOTHOTO
pHCKa B TEUEHHUE YKa3aHHOTO MIEPHO/Ia BPEMEHHU.

3.4. PearupoBaHue Ha BAJIOTHbIA pHUCK. Meponpusitusi mo ynpaBJieHHIO
BAJIIOTHBIM PHCKOM

3.4.1. OcHOBHBIE MOJIOKEHUS B YACTH PEArMPOBAaHUsI HA BAJIOTHBIN PUCK, a TAKKE
B YacTH pa3pabOTKU U peanu3aldd MEPONPUITHI MO YIPaBICHUIO BAIOTHBIM PUCKOM
COOTBETCTBYIOT MoyIoKeHUAM [lomutuku u [lonoxenue Y OP.

3.4.2. Hacrosiee [losio)keHre yTOUHSIET CIEAYIOLIEE:

PearmpoBanue Ha BaIOTHBIM PHUCK MpEACTaBisieT coOO# mpoliecc BbIOOpa U
IPUMEHEHUS CTpaTeruu (crocoba) pearupoBaHus HA PUCK.

Meponpusatuss ~ (MHCTPYMEHTBI) 1O  YNPABICHHUIO  BAIIOTHBIM  PUCKOM
pa3palaThIBAIOTCSI U MPUMEHSIOTCS C LENbI0 YMEHBIIEHUS BEPOSTHOCTH peau3aluu
HEONAronpusTHBIX COOBITUH M HETaTUBHBIX MOCIHEACTBHIA MPU BO3HUKHOBEHUU
¢uHaHCOBBIX MOTEph OOIIECTBA, CBA3aHHBIX C pealn3alieil BAIFOTHOTO PUCKA.

3.4.3. OCHOBHBIMM MEPONPUATUSIMA TIO YOPABICHUIO BaJIIOTHBIM PHCKOM
SBJISIFOTCSL:

- UI3MEHEHUE JIOTOBOPHBIX (KOHTPAKTHBIX) YCIOBMM, BKJIIOYas BHECEHUE
B 0roBopbl O0I1I€CTBa BAIIOTHBIX OTOBOPOK, U3MEHEHHE YCJIOBHM OIJIaThl MO TaKUM
JIOTOBOpaM;

- U3MEHEHUE CPOKOB U 00BEMOB Olepaluil KYIIU-TIPOJa K HHOCTPAHHOM BaltOThI
3a pyOJIM U KOHBEPCUOHHBIX OMEpalnii, IEPEHOC MIIATEKEH;

- MCTIOJIb30BaHUE OWpPKeBBbIX W BHEOUpkeBbIX [IDOM (B TOM dmcie BalIOTHBIX
¢GpIOUEepCOB W BAMIOTHBIX (POPBAPIOB, CHAEIOK C OTCPOUYKOM IJIaTeXa; BaTIOTHO-
IPOLIEHTHBIX CBOIIOB; BAJIFOTHBIX OMIMOHOB U Apyrux [ION);

- IPOYHE HMHCTPYMEHTHI, MPEAYCMOTPEHHBIE 3aKOHOJATEIBCTBOM U JIOKAJIIbHBIMU
HOpMaTUBHBIMH akTamu OO6miectBa, MPI' u BHyTpeHHUMH pacOpPSIUTEIbHBIMU
nokymeHTamu OO1iecTBa.

3.4.4. Tlopsinok  pa3pabOTKH, COIJIACOBAHMS U peAIM3alUUd  MEpPONPUSITHIA
10 YNIPABJIEHUIO BAIIOTHBIM PUCKOM PEMIAMEHTUPYETCS JOKAJIbHBIMA HOPMATHUBHBIMU
aKTaMH U BHYTPEHHUMU paclopsauTENbHBIMU JoOKyMeHTaMu Ob6miectBa, MPT'.
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3.5. MOHUTOPUHI BAJITHOI0 PHCKA M MEPONPUATHI IO YNPABJICHHUIO
BAJIIOTHBIM PHCKOM

3.5.1. MOHUTOPUHT BAJIIOTHOIO PHUCKA U MEPONPUATUI IO YHPABICHUIO
BAJIIOTHBIM PUCKOM OCYILECTBISETCS YYaCTHUKAMU IpoOLEcca YNPAaBICHUS BAIIOTHBIM
PUCKOM COTJIACHO UX (PYHKIIMOHAIbHBIM 00S3aHHOCTSIM Ha PETYJIIPHOM OCHOBE B LIEISIX
CBOEBPEMEHHOT'O BBISBJICHUS M3MEHEHMsI YPOBHS BAJIIOTHOIO PHUCKA, pa3pabOTKU U
peanu3any MEPOIIPUATHI 110 YIIPABIECHUIO BAIFOTHBIM PUCKOM.

3.5.2. B Xx0€ MOHMTOpPUHIA BAJKOTHOTO PUCKAa U MEPONPUITHI MO yIPaBICHUIO
BaJIOTHBIM PHCKOM BIIAJICNIEl] PUCKA MOXET BBIIBUTH HOBbIE (DAKTOPHI BaIOTHOTO
pucka, uHbopMaIus 0 KOTOPBIX JOHKHA (PUKCHUPOBATHCS U MPEICTABIATHCS B paMKax
otuetHocTH CYPuBK.

3.5.3.B mpouecce MOHUTOPUMHIAa BAJIIOTHOTO PUCKA U  MEPONPUATHI
[0 YIPABJIECHUIO BAJIOTHBIM PHUCKOM BIAJENIEl] PUCKA OCYILECTBISET €XKEIHEBHBIN
MOHHMTOPHUHI M3MEHEHMsI KypCOB 3aJielcTBOBaHHbIX BanmoT, OBII u nmporHosupoBanue
nuHamuku usMeHeHuss OBII B pa3pe3e OTAENbHBIX BalIOT U B LEJIOM [0 BaJIIOTHOM
HO3ULIH.

3.5.4. B cinyuyae HeOnaronpusTHBIX U3MEHEHUM YPOBHS BJIIOTHOIO pUCKA (B TOM
qyclie HApyIIEHUs JMMHUTA Ha BaJIIOTHBIN PUCK) BlIaJelel] pucka HHPOPMUPYET 00 3TOM
pykoBoacTBO OOmIecTBA M PUCK-KOOPIMHATOpA  BBIIIECTOSIIEH OpraHU3aluH,
pa3pabaThIBacT U PeATU3yeT MEPONPUATHUS MO YIPABICHUIO BAIIOTHBIM PUCKOM.

3.5.5.B caywae peanuzanuu BalIOTHOTO pucka paboTHuku OOIecTsa,
YYaCTBYIOIIME B TMPOIECCE YOPABICHUS BaJIOTHBIM PHUCKOM, OCYIIECTBIISIIOT
MEPOMPHUSITHS 110 CMSTUYEHUIO MOCIEACTBUI peanu3aliy BaAIFOTHOTO PUCKa B MOPSIKE,
IPEeIyCMOTPEHHOM JIOKAJIbHBIMM HOPMATHUBHBIMU akTamMu OOIiecTBa U BHYTPEHHUMHU
pacnopsiAuTeIbHbIMU JOKyMeHTamu OO1iecTBa.

3.6. OT4yeTHOCTH U 00MeH MH(poOpMaNueil B paMKaxX ynpaBjeHHs] BATIOTHBIM
PHCKOM

OCHOBHBIE TIOJIO)KEHHMSI B 4YacTM OTYETHOCTM M oOOMeHa HHQpopMaluen
BHYTPEHHETO KOHTPOJISI COOTBETCTBYIOT MOJOXKEHUAM [lonuTukn.

3.6.1. Hacrosimee [1onoxxeHue yTOUHSET CIEIYIONINE OCOOEHHOCTH:

OtuerHocte CYPuBK ¢opmupyercs 1mo BaliOTHOMY pHUCKY MJisi peLIeHUs
CIEAYIOUIMX 3a/1ay:

- IPEICTaBJICHUE PYKOBOJICTBY Oo61ecTBa CBOEBPEMEHHOMN U
CHUCTEMAaTHU3UPOBAHHON MH(POPMAIIMH O BAIFOTHOM PHUCKE, (DAKTOpax BAIFOTHOTO PUCKA,
pe3yabTarax OLEHKU BaIIOTHOTO pucka u auHamuke OBII B pa3HbIX Bamtorax,
JTMHAMUKE U3MEHEHHUS BAIIOTHOTO Kypca, MPUHATHIX CIOCO0aX pearupoBaHMsI, COCTABE
1 3G(HEKTUBHOCTH MEPOIIPUSATUH TI0 YIIPABICHUIO BAIFOTHBIM PUCKOM;

- onTUMM3aIUs  OusHec-mporieccoB  OOmiecTBa, TMOpsAAKa B3aUMOJAEHUCTBUSA
YYaCTHUKOB IIPU YIPABICHUU BAIFOTHBIM PUCKOM;

- pa3paboTKa M aKTyajlu3alus JOKAJIbHBIX HOPMATHUBHBIX aKTOB U BHYTPEHHHUX
pacnopsiIUTENbHBIX JOKYMEHTOB B 00JAacTH yIpaBJieHUs! BaJIOTHBIM PUCKOM C YYETOM
HAKOIUIEHHBIX CTATUCTUYECKUX JAHHBIX MO BAIFOTHOMY PHUCKY.

3.6.2. Dopmbl u cpoku dopmupoBanus otuerHoctu CYPuBK OGmiectsa
YCTAaHABJIMBAIOTCS  €XKErogHbiM mnpukazom MPIT o ¢dopmax KopmopaTUBHOM
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MEPUOIMYECKON U TOJOBOM CTATUCTUYECKON OTUETHOCTH.

3.6.3. OT4ETHOCT, 1O BAJIIOTHOMY PHCKY XpaHUTCSA B HH(POpMAIIMOHHO-
yopasisitonux cuctemax OOmiectBa B TeueHue S5 jer. B uensx ¢opmupoBaHus
CTaTUCTUYECKUX JAHHBIX 1o BAIIFOTHOMY pHUCKY
puck-koopauHatopoMm OOIEeCcTBa CPOK XpaHEHU HHPOPMAILIUK MOXKET ObITh YBEJIUYEH.

3.7. Ouenka 3¢ peKTUBHOCTH yIIPABJIEHNS BAJTIOTHBIM PHUCKOM

3.7.1. Ouenka 3(h(eKTUBHOCTH YMNPABICHUS BAJIOTHBIM PHCKOM IPOBOIUTCS
B COOTBETCTBUH C MoyiokeHussMu [lonutuku.

3.7.2. Hacrosimee [lonoxxeHue yTOUHSET CleayIOIIee:

Onenka »¢G(GEeKTUBHOCTH  YIPaBICHUS BAJIIOTHBIM  PHUCKOM  MPOBOAUTCS
MOCPEACTBOM:

- CaMOOILIEHKH 3(h(PEKTUBHOCTHU yNPABICHHS BAIIOTHBIM PUCKOM;

- BHYTPEHHEH OLIeHKH 3()PEKTUBHOCTHU yNPABICHHS BAIIOTHBIM PUCKOM;

- BHENIHEN OLleHKU 3(PPEeKTUBHOCTH yNPaBICHUS BAIIOTHBIM PUCKOM.

3.7.3 ITloaxonsl K MPOBENCHUIO OLEHKH 3()()EKTUBHOCTU YIIPABICHUS PUCKAMU
YCTAaHABJIMBAIOTCS JIOKAJIbHBIMM HOpPMaTHBHBIMH akTamMu OOmiectBa B o0nacTH
ynpaBineHusi puckamu. OlLleHKa YIpaBlIeHUS BAJIIOTHBIM DPHUCKOM MOXKET OBITh
IpOBE/IeHa B COCTaBe 001Iel olleHKH YPPEeKTUBHOCTH yrpaBieHus puckamu OOmiecTsa.

3.8. BHyTpeHHMII KOHTPOJIb YIIPABJeHHUS] BAJTIOTHBIM PUCKOM

BHyTpeHHMIT KOHTPOJIb YIpaBJICHHUsS] BAJIOTHBIM PHCKOM peaM3yeTcs IMOCPEICTBOM
pa3paboOTKH, BHEOPEHUS ¥ HUCHOJHEHUS TPOLEAYp BHYTPEHHETO KOHTPOIIS,
ycTaHOBJEHHBIX B OO0IIEeCTBE.



