Kpeoumnaa cucmema

HepaBHOMepHOCTH KPYyroooopora KanuraJja —
OCHOBA BO3HHMKHOBEHHUSI KPeIUTHbIX OTHOILIEHUI1
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Bozoeticmeue Ilb na nukeuonocms 0AHKOBCKOU CuUCmMeEMbl

AOcopOupoBaHue JUKBUIAHOCTH

IIpenocraBieHue JUKBUIHOCTH

Jleno3uTHbIE onepanuu (MPpUBJIEKaeT
BKJaabl Kb)

Pasmemenue oosmuranuii banka Poccun

IToBbIlIeHHE HOPMATHBA
00s13aTe/ILHBIX pe3epPBOB

Omnepannu mo npoaaxe rocyiapcTBeHHbIX
HEHHBIX OymMar u3 cOOCTBEHHOIro noprdesst

PepunancupoBanue:

-caeaxku PEIIO;

- BHYTPH/IHEBHbIC KPEAUTHI;

- JIoOMOapaHbIe KPeauThl;

- KpeauThl overnight u npoyue (cMm.
cJaaun).

Bpikyn coOCTBEHHBIX 00U AUl

CKynka rocyiapcTBeHHbIX HEHHbIX OymMar

CHuxeHUe HOPMATUBA 00513aTeJIbHBIX
pe3epBoB

Kpeoum overnight (00noonesnuiii)-
CBEPXKPAMKOCPOUHDBIU KPeOUm, UCHONb3YeMblll Ha
PbIHKE MEeHCOAHKOBCKUX KPeOUmos, CPOKOM Ha CYMKU
JUOO HA BLIXOOHbIE - C Beyepa NAMHUYbLL 00 Ympa
NoHeOeNIbHUKA.




ABuoszpe‘ununz

Buagbl KpegutoB

BHyTpuaHeBHbie

OgeepHaitT

NombapaHbie KpeauTe!

Kpeautkl obecneyerHbie

HEPBLIHOYHbIMK 2KTHUBaMU
wnu Nopy4yuTenscTeamu

Kpeautbl obecneyerHbie
3anorom sonora
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Bug obecnevyeHusa

BrokupoBka ueHHbix Bymar u3
NombapaHoro cnucka BP.

Bekcena, npaea TpeboeakuAa no
KPEAUTHBIM JOTOBOPaM

CnuTku 30n0Ta, HaxogALYUECA B
xpanunuwe Banka Poccumn

3anor uexHbix Bymar us
JlombapaHoro cnucka BP

3anor eekcenelt, npae

TpeboBaHUA No KpeauTHLIM
ZAOoroBopam

3anor cAMTKOB 30M0Ta,
HaxXOAALMXCA B XpaHUNuLle
Banka Poccuu

3anor uexHbix Bymar us
Nombapanoro cnucka P

3anor eekcenelt u npae
TpeboBaHUA NO KPEaUTHBIM
ZOroBOpam Wnu NopyYuTenscTBa
KPEeAUTHbIX OpraHu3aumit

3anor cnMTKOB 30N0T3,
HaxoAALMXCA B XpaHUNULle
Banka Poccuun



Coenxku PEIIO

Cnenxka PEIIO (ot aum. repurchase agreement) — cpaeinka MOKynKd (TIpOAakd) IIEHHOW Oymaru c

00s513aTeIbcTBOM 00paTHOM MpoAaku (IMTOKYIKH) Yepe3 ONpeAelIieHHbIA CPOK I10 3apaHee ONpPEIeIICHHON IeHe.
Cornamenue PEIIO moxeT paccMaTpuBaThCsl Kak KPaTKOCPOUHBIN 3a€M IOJ1 3aJI0T [IEHHBIX OyMmar, Jaiie BCero
KPaTKOCPOYHBIX JOJITOBBIX OyMar JeHE)KHOTO PhIHKA.

Llenb onepauui PEMNO - He kynas-npoaa)a uMmyuwecrsa (ueHHoW 6ymarn), a
BpeMeHHoOe npeaocras/ieHMe AeHeXHbIX CpeaAcTs B 06MeH Ha BpeMeHHoe
B/lafjleHue npeaMeToM CAeNKM.
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BBIKyIIE [[h yepe3 HeKni
CPOK

CraBku no cuenkaM PEITO, kak mpaBuio, HUKE CTaBOK IO
KpeIuTaM Ha TaKOM ke CPOK IO/l aHAJIOTHYHOE 00eCIIeueHHE.

Mo nmepBoOM YacTu caenok baHk Poccuu BbICTyrmaeT B KauyecTBe MOKynaTens, a ero KOHTpareHT — KpeauTHas
OpraHv3aumsi — B KayecTBe NpoAaBLa LEeHHbIX 6yMar, NprH1UMaeMbix B obecrneyeHme.

Mo BTOpoM 4Yactu caenok baHkoM Poccum npowsBoaMTCs obpaTHas npofaXka LEHHbIX 6ymar KpeauTHOM
OpraHv3aumu Mo YCTaHOB/IEHHOW B MOMEHT 3aK/OUYEHUS CAENKM LIEHE.



Cmpykmypa akmueog u naccugoe Kb

AKTHUBbI

ITACCHUBbI

JleHeKHBIE cpeaCcTBa, AParMeTaJIbl
U KAMHH

CpencrBa Ha kopcuerax B IlIb P®D,
B T.4. 00s13aTeJIbHbIE Pe3epPBbI

CpencrBa Ha kopcyerax B KO
ennbie Oymaru

Me:x0ankoBckue kpeaurobl (MBK)
Kpeautnl, Bbiganabie FOJI u ®OJ1

OcHoBHbIe cpencra, HMA

Co0CTBEHHBbIC KAIIUTAJ

CpeacrBa Ha cueTax (pPac4yeTHbIX,
TEKYIIHX)

Jlenmo3ursi
Me:x0ankoBckue kpeaurnsl (MBK)
Kpeaurs! LIb PD

BoinyuieHHbIe 00U alMH

Joxoasl Kb: npoueHTHBINA, KOMUCCHOHHBIN, OT onepanuu ¢ Ilb




