MeToabl ynpaBJieHnda pUCKOM JIMKBUAOHOCTU

MonuTuka, npoBogMmas B obnactu ynpaBreHus NMKBMOHOCTM OaHka, HanpaBneHa Ha obecnedeHue
HEOOXOAMMOrO YPOBHS NMKBUAHBLIX aKTUBOB, U B TO XX€ BPEMSI Ha ONTMMM3aumto npubblnbHOCTM BaHka B
uensix bonee pauMoHanibHOrO UCMObL30BaHNS aKTUBOB M YMEHbLUEHMSI BOSMOXHbIX MMATEXHbIX PUCKOB.
Puck nMKBMOHOCTM TECHO CBSI3aH C BamntOTHbLIM, KPeAUTHLIM pUCKamMu, PUCKaMK Mo NPOLIEHTHLIM CTaBKaM 1
afeKBaTHOCTbIO KanuTana. YnpaBrneHuMe puckamu JUKBUAHOCTU OCYLLIECTBISIETCS Ha OoCHOBe
HVXKecneayoLWwmnx NpUHLUMNOB:

- obecneyeHve noTpebHOCTM GaHka B NMKBMAHBLIX aKTUBaX M COXPaHEHMEe OMTUMANbHOMO YPOBHS
KoadhpmumeHTa TekyLLen NMKBUOHOCTY;

- yBenuyeHve npubbinbHOCTY C YCNIOBMEM ONTUMU3ALNN CTPYKTYPbI NTMKBUOHbBIX aKTUBOB Y COXPaHEHUs!
cTeneHen pycka Ha onpeaeneHHOM YPOBHE;

- onepaTtMBHOe MHGOPMMPOBaAHME pyKOoBOACTBA GaHka 06 M3MEHEHUSAX MPOMCXOAALMX C YPOBHEM
NKBUAHOCTW.

MoacyeT puCKOB MMKBMAHOCTWU ocyllecTBnsetcs B "AsepbanmgxaHckux Manatax", "gonnapax CLLA",
"EBp0". AHanu3 fNMKBUAHOCTN NPOBOANUTCSA OOHUM M TEM XE€ METOAOM, Kak Mo KaX[oW BarntoTe OTAENbHO
Tak M Mo BceM BanTam BMecTe. B Oyayuwiem, B crnydyae yBenuueHusi obbema onepauuin ¢ Opyron
WHOCTPaHHOW BartoTOW, PUCKM MO 3TOW BantoTe AOMMKHbI OyayT paccuuTbiBaTbCs 3aHOBO. B cBssM C
yrnpaBneHnemM pUCKOM NIMKBUAHOCTM OCYLLLECTBSIETCS KOHTPOSb 3a CrieAyoLWmMMn nokasaTensiMu:

- HopmatuBbl nukemuaHocTu LieHTpanbHoro banka AsepbarigpkaHckon Pecnybnuku;

- HopmatuBbl nMKBMOHOCTK, B3ATble Ha cebs GaHKOM, COrfacHoO [OOroBopam, 3ak/lOYeHHbIM C
MeXOyHapOAHbIMY (OUHAHCOBBIMU CTPYKTYPaMu U MHbIMU OpraHn3auusmMu;

- KoHTponb oOTHOWweHUn, npuHATbIX KomuteTom no Ynpasnewuto Puckamu, no exegHeBHbIM
6anaHcoBbIM 1 BHeOanaHcoBbIM cTaTbsAM baHka.



