bonds

MeTOIlI/IKa pacdeTa HHANKATUBHBIX CTABOK INIPUBJICYCHUSA U MPEAOCTABJICHUA CPEACTB

OPUAHYECKHM JHIIAM

HaCTOHH_[aﬂ MCTOI[I/IKa OIpCACIICT IIpaBuJia pacd€Ta HHAUKATUBHBIX CTaBOK IJIA IOPUANYCCKUX

JIAII 110 KPECAUTHBIM U JACIIO3UTHLIM IMPOAYKTAM.

O01IMe MoJ0KeHus

1.

WunukatuBHble cTaBKM nyOnukywooTcss B pasgene «MHAEKCB» B KaTeropuu
«MakposkoHOMUYeckue Mokazarenu» B rpynmne «banku» B moarpynne «CpenHue
HpOHeHTHI)IG CTaBKH II0 erl[I/ITaM 1 BKJIagaM Jid IOpI/II[I/I‘-IeCKI/IX JINIL (POCCH?I)))
https://cbonds.ru/indexes/?subgroup=314-e8&showtree=1.

Paccunrannnie HWHAWKATUBHBIC CTABKU OTPAKAOT PBIHOYHBIC YCJIOBUA IPUBJICUCHUA U

IPEJOCTABIICHUS CPEJICTB IOPUIHMUECKUM JIULIAM.

PacueT ocHOBaH Ha arperupoBaHHbBIX JAHHBIX NPEATIOKEHUH OaHKOB B Toposie MockBsa.
WMHiMKaTUBHBIE CTABKM DPACCUMUTBHIBAIOTCA OTAEIBHO A KPEOUTHBIX M JETO3UTHBIX
npoAyKToB. IToroBoe 3HaueHne HHAUKATUBHOM CTaBKU SIBJISIETCS 3HAUEHUEM MHJIEKCA.
@dakTuyeckas CTaBKa MO KPEAUTY MO JEHO3UTY 3aBUCUT OT YCJIOBHM CHENKH, 0Obema
pa3MenieHuss U TeKylled KOHBbIOHKTYphl (PMHAHCOBOIO pbIHKA. VMHIMKATHBHAs CTaBKa
MOJKET OTIMYATHCS OT KOHKPETHBIX NMPEASIOKEHNN OAHKOB.

3HAaueHUsl CIyKaT OPUEHTUPOM IPU OLEHKE PBIHOYHBIX YCIOBHM, HO HE SBIAIOTCA
00s3aTeNIbHBIMUA [l YYaCTHUKOB pbIHKAa. baHKM BOpaBe KOPPEKTHPOBATH CTaBKU
WH/IMBUYAJIBHO JUIs KaXJI0TO KIIMEHTA.

MeTtoaunka pacuyera

1.

[peanoxeHus: y4aCTHUKOB PhIHKA (KOTHPOBKH YYACTHUKOB PHIHKA) PACIIPEIEIISIOTCS 110
MH/IEKCaM B 3aBHCHMOCTH OT T€HOpa U CyMMBI. J[Jist arperanu KpeAuTHBIX IPEIOKEHHH
UCTIONTB3YEeTCSI KOMOMHAITUHN CPOKOB M CYMM, JIJIS IETIO3UTOB - CPOKH TPUBJICYCHUSI.
HrtoroBoe 3HaueHHWE WHAMKATUBHOW CTAaBKM  pACCUUTHIBACTCA Kak  CpejHee
apu(MeTHUecKoe KOTUPOBOK YUYAaCTHHKOB pBIHKA. J[ng (UKCHpOBaHHOM KOTHPOBKH
y4YacCTHHKA pbIHKa (Hampumep, "15%'") B pacueTe MHIUKATUBHON CTaBKH HCIOJIb3YyeTCS
yKa3aHHOE 3HaueHue. [|Ji KOTUPOBKH yJacTHHKA PhIHKA B Buje auamnazona ('12%-18%")
yuuThIBaeTCs cpennee apudmerndeckoe ((12+18)/2="15"). [lnsa npemioxxeHuid tTumna "oT
15%" wmm "o 18%" ucmonb3yercs 3Havenne 15 wmu 18 cooTBeTCTBEHHO.

IepuoauvHocTh

KOTI/IpOBKI/I YY4aCTHHUKOB pPbIHKA OOHOBIIIOTCS CIKCIHCBHO 110 pa60‘-II/IM JHAM Ha OCHOBEC JaHHBbIX,

aKTyaJdbHbIX Ha MOMeHT cbOopa (~8:00 yrtpa). MToroBbie 3Ha4YeHUsT WHIUKATHBHBIX CTaBOK

nyonukytotest 1o 10:00 yrpa.


https://cbonds.ru/indexes/?subgroup=314-e8&showtree=1

