IIporuo3 ocHOBHBIX MOKa3aTesel 0aHKOBCKOI cucteMbl Poccnu

JlaGopaTtopusi MaKpOCTPYKTYPHOTO MOJCIHPOBaHus SkoHOMUKH Poccun HNY BIIID
maii 2024

Kparkocpo4nsblii nporuos
Ha ropusonte 1 kBaptan (x 1 aBrycra 2024 roga) B peANOI0KEHUH, YTO
BAJIIOTHBIN Kypc BBIET Ha 3HaUeHue 92.4 py0is 3a 1oiuiap, a KirodeBast
CTaBKa oOCTaHeTcss Ha ypoBHe 16%, oOxumaeTcs pocT K
COOTBETCTBYIOLLEMY [IEPHOAY IPOILIOrO roja:

e KpenuToB ¢usznyeckux gui Ha 21.7%,

® KPEIUTOB IIPENIPUATUAM U opranusanusam Ha 20.3%,

e BKJIaI0B ¢uznyeckux aui Ha 38.5%,

® CpeACTB NPEANPUATHI U opranu3anuil Ha 26.1%.

CpenHecpo4Hblii IPOrHO3
Ha ropmsonte 1 rog (k 1 ampemnst 2025 roga) B mpearnonoKeHHH, YTO
BaJIIOTHBIN KypC BbIiiieT Ha 3HaueHue 94.1 py0is 3a gomnap, a KiodeBas
cTaBKa OyzeT cHmxkeHa 10 13%, oxxuaaercs pocT K COOTBETCTBYIOIIEMY
NEepUOy MPOILJIOTO rojia:

e KkpemuToB (pu3mueckux i Ha 21.7%,

® KPEIUTOB MPENIPUITUIM U opraHu3anusam 19.6%,

e BKIaMOB ¢puznueckux i 20.9%,

® CpejCTB MpennpusITHii u opranuzanuii 18.5%.

Hcrounuk cratuctuyeckux JaHHbIX: bank Poccuu.

IIporHo3 mony4eH ¢ TOMOLIBIO Monenu OaHKOBCKOW cuctemsl Poccum,
IIPE/ICTaBICHHOM B paboTax:

[1] Tuneauk H.IT., PagronoB C.A., SI3bikoB A.A. Monenbs ONTHUMAaIbHOTO MOBEICHUS
COBPEMEHHOUW POCCHHCKON OaHKOBCKOW CHCTEMHI // DkoHOMUYeckuid xypHan BIID.
2018. T.22. Ne 3. C. 418-447.

[2] Radionov S., Pilnik N., Pospelov L. G. The Relaxation of Complementary Slackness
Conditions as a Regularization Method for Optimal Control Problems // Advances in
Systems Science and Applications. 2019. Vol. 19. No. 2. P. 44-62.
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BHemnue mapaMeTpsbl NPOrHo3a

Tabmuna 1 — [IporHo3sl BaJtOTHOTO Kypca U MPOLEHTHBIX CTaBOK

01.03.24 | 01.04.24 | 01.05.24 | 01.06.24 | 01.07.24 | 01.10.24 | 01.01.25 | 01.04.25
¢akt IIPOTHO3
Makpo3KOHOMHYECKHE TIePEMEHHBIE
Kypc nommapa CIIA k py6ito (Ha yKa3aHHYIO JaTy) 93.1 92.3 92.3 92.3 92.4 92.5 93.0 94.1
KirroueBast craBka (CpeaHss 3a MPeabIAYITHH MECSIT) 16.0 16.0 16.0 16.0 16.0 15.0 14.0 13.0
[IpouieHTHBIE CTaBKU
- 110 KpeauTaM (pU3HYeCKUM Juiam (B pyOosisix) 17.6 18.0 18.4 18.8 19.1 19.4 19.7 19.7
- 110 KPEeIUTaM OpraHu3alusM (B pyOIsx) 16.3 16.4 16.5 16.7 16.8 16.2 15.7 15.0
- 10 JIeno3uTaM (U3NIEeCKUX JIAL (B pyOIIsix) 14.4 13.2 12.5 12.2 11.9 10.8 10.0 9.3
- 110 JCTIO3UTaM OpTaHu3aIui (B pyOIsix) 14.7 14.5 14.3 14.2 14.0 13.0 12.0 11.1
- 110 KpeauTaM (HU3NIECKUM JTUIaM (B BATIOTE) 10.4 11.1 11.6 12.2 12.6 13.2 13.5 13.4
- IT0 KpeJUTaM OpTaHU3alUsIM (B BAIIIOTE) 6.5 6.9 7.2 7.5 7.8 8.0 8.1 8.0
- 10 Jleno3uTaM (PU3NIECKUX JIHIL (B BAIOTE) 1.5 1.6 1.6 1.7 1.7 1.6 1.4 1.3
- 10 JIENIO3UTaM OpTraHU3alui (B BAIIOTE) 0.6 0.7 0.8 0.9 0.9 0.9 0.9 0.9




Tabnuua 2 — [Iporuo3 0OCHOBHBIX MoKa3aTenieil 6aHKOBCKOW cucTembl Poccun (akTuBbI), TPIH pyo. (B CKOOKAaX — MPUPOCT K COOTBETCTBYIOIIEMY MECSILY

IIPOLIIOTO ToAa)

IIporuo3 ocHOBHBIX NMOKa3aTeseil 0aHKOBCKOI cucTeMbl Poccnu

01.03.24 | 01.04.24 | 01.05.24 | 01.06.24 | 01.07.24 | 01.10.24 | 01.01.25 | 01.04.25
dakr MIPOTHO3
BHICOKONHKBIHBIC AKTHBEI 1176 | 1075 | 1089 | 11.03 | 1119 | 11.50 12.34 1241
(11.5%) | (8.5%) | (44%) | (0.7%) | (2.9%) | (8.9%) | (5.6%)
B py6max 6.08 6.82 6.94 7.07 7.20 7.47 8.27 8.23
(36.1%) | (33.1%) | (28.8%) | (24.8%) | (28.6%) | (40.3%) | (35.2%)
B BastoTe 5.67 3.94 3.95 3.97 3.99 4.03 4.06 419
(15%) | (-18.1%) | (-21.9%) | (-25.3%) | (-25%) | (-25.2%) | (-26.2%)
Kpe/uTe! (pUaIIccKiy v 3484 | 3538 | 3595 | 3654 | 37.17 | 3847 | 4001 42.40
(22.8%) | (22.3%) | (21.8%) | (21.7%) | (18.6%) | (18.5%) | (21.7%)
R 3481 | 3535 | 3592 | 3651 | 37.14 | 3844 | 3999 | 4237
(22.8%) | (22.3%) | (21.8%) | (21.8%) | (18.6%) | (18.6%) | (21.7%)
B pastoTe 0.03 0.03 0.03 0.03 0.03 0.03 0.02 0.02
2.9%) | (7%) | (-152%) | (-19%) | (-24.5%) | (-23.1%) | (-30.6%)
T P ———— 7606 | 77.09 | 7826 | 7948 | 8078 | 834l 86.17 | 90.94
(22.1%) | (22.9%) | (21.8%) | (203%) | (18.4%) | (16.8%) | (19.6%)
S 6337 | 6449 | 6565 | 6686 | 68.13 | 7069 | 7338 77.89
(224%) | (23.1%) | (23.1%) | 222%) | (21%) | (18.6%) | (22.9%)
B pastoTe 1270 | 1260 | 1261 | 1262 | 1265 | 1272 12.78 13.05
20.7%) | (222%) | (152%) | (11.1%) | (5.8%) | (7.5%) | (2.8%)
OGR3aTeBHbIE pesepBbI 0.50 0.51 0.52 0.52 0.53 0.54 0.56 0.57
92.1%) | (90%) | (92%) | (94%) | (97.6%) | (106.4%) | (13.4%)
Iposmue axTHBE! 4889 | 5022 | 49.94 | 4986 | 49.69 | 4925 | 51.89 | 49.70
(29.1%) | (23%) | 21.5%) | (155%) | (9.6%) | (63%) | (1.7%)
Beero aKTHBOB 17205 | 173.96 | 17555 | 17743 | 17935 | 183.16 | 190.96 | 196.02
(23.6%) | (21.9%) | (20.6%) | (17.9%) | (15%) | (13.7%) | (13.9%)




Tabnuna 3 — [Iporao3 oCHOBHBIX TTOKa3zaresiell OaHKOBCKOM cucTeMbl Poccuu (00s3aTebcTBa U KaruTaln), TpaH pyo. (B ckoOKax — IPUPOCT K

COOTBETCTBYIOILIEMY MECSILY MPOIILJIOTO roja)

01.03.24 | 01.04.24 | 01.05.24 | 01.06.24 | 01.07.24 | 01.10.24 | 01.01.25 | 01.04.25
(bakt MIPOTHO3
T S —— 3119 | 3172 | 3227 | 3280 | 3332 | 3434 | 3638 | 37.70
(34.9%) | (36.6%) | (37.5%) | (38.5%) | (32.7%) | (24.2%) | (20.9%)
R 2873 | 2930 | 29.86 | 3041 | 3096 | 3202 | 3400 | 3540
(38.5%) | (40.3%) | (42.3%) | (44.2%) | (37.9%) | (26.6%) | (23.2%)
5 pamroTe 2.46 2.42 2.40 238 237 233 237 230
2.6%) | (%) | (3.9%) | (87%) | (-123%) | (2.3%) | (-6.4%)
CpescTsa npeanpuATHi 1 opranmsamit 3258 | 3299 | 3347 | 3395 | 3445 | 3542 | 3756 | 38.62
(24.3%) | (262%) | (26.9%) | (26.1%) | (20.7%) | (14%) | (18.5%)
R 2508 | 2556 | 2604 | 2653 | 27.02 | 2799 | 3007 | 31.04
23%) | (263%) | (29.4%) | (322%) | (28.9%) | (16.9%) | (23.8%)
& BanroTe 7.50 7.44 7.43 7.42 7.43 7.44 7.49 7.58
28.8%) | (26%) | (187%) | (%) | (2.6%) | (3.7%) | (1%)
Cueta npeANpHATII 1 QUAMHCCKIX L 3699 | 3733 | 3749 | 3775 | 3801 | 3856 | 3942 | 40.33
(104%) | (7.5%) | (6.1%) | (4.8%) | (6.6%) | (8.7%) | (9%)
Tpusnesensie MBK - or L[b 4.80 472 455 4.45 437 422 4.06 3.93
(10%) | (72%) | (6.6%) | (22%) | (-13%) | (22.6%) | (-18.2%)
Cpe/icTBa HHOCTpaNHbIX opranusaiii 0.99 0.97 0.95 0.94 0.92 0.89 0.85 0.82
(6.1%) | (-63%) | (-13.2%) | (-16.9%) | (-22.2%) | (-14.7%) | (-17.2%)
Ipourte ossatensersa 5064 | 5120 | 5167 | 5222 | 5278 | 5390 | 5620 | 57.69
(322%) | (25.4%) | (21.7%) | (15.1%) | (102%) | (14.9%) | (13.9%)
Boero 0BAaTeNECTS 15719 | 15894 | 16039 | 162.11 | 163.86 | 16734 | 17447 | 179.09
242%) | (22%) | (207%) | (18%) | (14.8%) | (13.5%) | (13.9%)
BanaHcoBL KaHTan 1486 | 1502 | 15.16 | 1532 | 1549 | 1582 | 1649 16.93
(17.3%) | (21.3%) | (19.5%) | (17.5%) | (16.7%) | (15.6%) | (13.9%)
ITOr0 OfA3aTenECTEa 1 KATHTaN 17205 | 17396 | 17555 | 17743 | 17935 | 183.16 | 190.96 | 196.02
(23.6%) | (21.9%) | (20.6%) | (17.9%) | (15%) | (13.7%) | (13.9%)




