HALWOHA/NDbHbBIA BAHK KA3SAXCTAHA

MH®POPMALMNOHHOE COOBLUEHUE

6 ¢pespana 2017 2oda

O poxoaHOCTU PUHAHCOBBIX MHCTPYMEHTOB ANA HaceneHuA 3a 2016 roa B HaLWMOHANbHOM
BanioTe

HaumoHanbHbiIM BaHKOM 6blIM  NpoBeAeHbl CPaBHUTE/IbHbIE pacyeTbl MO  HOMWHA/IbHOWM
AOXOAHOCTU PasINYHbIX PUHAHCOBbIX MHCTPYMEHTOB A/1A HaceneHus 3a 2016 roga,

Bblin BblbpaHbl GAHKOBCKME Aen03uTbl PUINMYECKMX /UL, B PasHbIX BMAAX BajlOT — B TEHre, B
poccuiickmx pybnax (kak B 6baHkax B Pecnybanke KasaxcTaH, Tak u B baHKax B Poccuiickoih deaepauymm),
ponnapax CLUA n eBpo, XxpaHeHME Ha/IMYHbIX A0/1/1apOB, €BPO, POCCUACKUX PyOaEN U Ha/IMUYHBIX TEHTe, a
TaK)Ke MHBEeCTUpOBaHMe B 301070 (Tabamua 1).

3a nepuog c sAHBapA nNo Aekabpb 2016 roga HavbonblMi AOXO4 MNPUHECN BNOXKEHMA B
pocCcUMCKMn pybib. Mpn pasmelieHMn AeHer Ha pybaesble Aeno3uTbl B POCCUMACKUX M Ka3axCTAHCKMX
6aHKax AoXoAHOCTb cocTtaBuna 28,6% u 19,4%, COOTBETCTBEHHO, C YYETOM KYPCOBOro usmeHeHus. lMpu
XpaHeHUM cbeperkeHn B Ha/IMYHbIX POCCUNCKMX PYy6siAX 3a YKa3aHHbIM nepuod MOXKHO 6bisio bbl 33 rog,
NoAy4YnTb AOXOAHOCTb, paBHyto 17,8%.

TeHroBbIl AeN0O3UT NPUHEC A0X0A, PaBHbIN 14,6%.

Mpoune BnAabl cbeperkeHNn He obecneynan NOMOKUTENbHbIN PeanbHbIM AO0X04, U AOXOAHOCTb MO
HUM C/IOXKUNACh HUXKE UHPAALUKM MU Jarke OTpuLaTeIbHOW B HOMWHANbHOM BbipaykeHuu. BnoxeHve B
30/10TO MPUHECNO AO0XOoAHOCTb B 6,4% (UeHa Ha 30/10TO yBenuumnacb Ha 8,5%, yKpenneHue TeHre K
fonnapy CLA — 2%), penosutel B gonnapax CLUA — 1,0%. [leno3nTbl B €BPO NoKasann yobITok — 2,2%. Mpu
pacyeTe AOXOAHOCTM Mo Aeno3uTam B gosnapax CLUA 1 eBpo yunTbiBanacb Kak CTaBKa BO3HarpaxkaeHusa no
COOTBETCTBYIOLMM AENO3UTAM, TaK U A0X0A OT KYPCOBOM pasHULbI.

XpaHeHWe KaK HaNMYHOW WMHOCTPaHHOM BastoTbl B €BPO W A0NNapax, Tak M Ha/IMUYHbIX TEHre,
O0Ka3a/ioCb HauxyAwWMm BapnmaHTOM MHBECTUPOBAHUA. TaK, XpaHeHUE cOeperKeHUi B HaNUYHbIX Ao/1apax
NPUHECNO0 OTpULLATENbHYIO AOXOAHOCTb B pasmepe 2%, B HaIMYHbIX €BPO — MUHYC 5,1%, B Ha/IMUYHbIX TEHTE,
3a cyeT MHPNAUMU, — MUHYC 8,5%, COOTBETCTBEHHO.

lMpumeyaHus:

— 018 conocmasumocmu bbiau paccmMompeHsi 0erno3umel CO CPOKAMU MpusenedyeHus 12 mecAauyes ¢
excemecaqyHol Kanumanusayuel;

— Mo 0eno3umam 8 meHze U 8 UHOCMPAHHbLIX sanomax (e doanapax CLUA u espo) e pacuem bpanucs
MaKcumasbHble pekomeHO08aHHble cmasku AO «KasaxcmaHckuli hoHO eapaHMuposaHus 0eno3umos»: 8 meHae -
10% (aHeape 2016 200a), 14% (pespanb-0exkabpe 2016 200a), 8 uUHOCMpaHHoOU eanome — 3%;

— 0719 OUEHKU MAKCUMAsbHO20 3ghghekma 6biao coenaHo donyuweHue, Yymo no oOerno3umy 8 meHze C
1 pespans 2016 200a cmaska bbina nepecMompeHa 8 CMOPOHY MOBbLIWEHUSA, CMABKU M0 0erno3umam 8 UHOCMPAHHOU
sasntome 6biu COXPAHeEHbl HA yposHe AHeapA 2016 200a (6e3 nepecmompa 8 CMOPOHY MOHUMEHUSA);

— o dernoszumam 8 pocculickux pybasax e baHKax Pecnybauxku KaszaxcmaH y4umeisandace cpedHes3seuleHHas
hakmuyeckas cmaska rno cpoYHeIm pybaesoim sknadam 8 sHeape 2016 2oda — 1,4%;

— o derno3umam 8 pocculickux pybasx 8 pocculickux 6aHKax 8 pacyem MPUHUMAAACh cpeOHes38eweHHas
cmasKa co cpokom 0eno3uma om 181 dHeli 0o 1 200a 6 AHeape 2016 2o0a — 8,85%.



[oxop, oT BNOXKeHUA B pa3inuHble GUHAHCOBbIE MHCTPYMEHTDbI 3a 2016 rog,

Cymma nepsoHa4vanbHol nHeectuumm 10 000 TeHre

Tabnmua 1

Kypc BantoT / ueHa
Cymma Ha Hayano nepuopaa: CraBKa o
30/10Ta: HakonneHHaa | MonyyeHHbin | [loxogHoOCTb,
BapuaHT pasmelyeHus geHer BO3Harpa -
Ha Ha B TeHre Nno COOTBETCTBYIO- oS CYMMa, TEHre | A0XO0A, TeHre %
31.12.15 | 31.12.16 wemy Kypey A

CpOYHbIN TEHFOBbIN AENO3UT - - 10 000 10 000,0 10-14% 11455,6 1455,6 14,6
CpOYHbIN AONNAPOBLIM 4EN03UT 340,01 333,29 10 000 $29,41 3% 10 100,5 100,5 1,0
CpouYHbI AEN0o3UT B €BPO 371,46 352,42 10 000 €26,9 3% 9776,0 -224,0 -2,2
CPOUHbIN ACMOINT B POCCUMCKUX 4,61 5,43 10 000 2 169,2p. 1,4% 11944,7 19447 19,4
pybnsx 8 PK

CpOYHbIN AENO3UT B POCCUMCKUX 4,61 5,43 10 000 2 169,2p. 8,85% 2 369,2p. 200,0p. 9,2
pybnsx B baHKkax PP 12 864,5 2 864,5 28,6
XpaHeHune Hann4vHbix gonn. CLUA 340,01 333,29 10 000 $29,41 - 9802,4 -197,6 -2,0
XpaHeHne HaNNYHbIX eBPO 371,46 352,42 10 000 €26,9 - 9487,4 -512,6 -5,1
XpaHeHne HaNnYHbIX TeHre - - 10 000 10 000 Tr - 10 000,0 0,0 0,0
XpaHeHue Ha/MuHbIX poccarckux | o) 5,43 10 000 2 169,2p. ; 11778,7 1778,7 17,8
pybneit

NHBecTULMM B 3010TO 1 060,91 1151,46 10000 10000 Tr - 10639,0 639,0 6,4
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