IIporHo3 ocHOBHBIX MOKa3aTesel 0aHKOBCKOI cucteMbl Poccnu

JlaGopaTopust MaKpOCTPYKTYpPHOTO MoAeInpoBanus 3koHoMuku Poccun HY BILID

oKTs0pH 2024

Kparkocpo4yHblii mporsos
Ha ropuzonte 1 kBapran (x 1 ssuBapst 2025 rona) B Ipeaoa0KEHUH, YTO
BaJIFOTHBIN KypC BBIIET Ha 3HaUeHue 94.1 pyOms 3a moap, a KIrroueBas
cTaBKa ocraHercs Ha ypoBHe 20%, oxumaercsi pocT K
COOTBETCTBYIOLIEMY MEPUOAY MPOILJIOTO Tojia:

e KkpeauToB pusnueckux juil Ha 18.4%,

® KPEAWTOB NPEANPUATHUIM U opranuzauusm Ha 18.5%,

e BKJIAIOB U3HYECKUX JIHIl HA 29.7%,

® CpEACTB IpeanpuaTuii u opranusanuii Ha 17.0%.

Cpeanecpo4HbIil IPOrHO3
Ha ropusonre 1 rog (x 1 oxtsi6ps 2025 roga) B npeanonokeHuu, 4ro
BaJIIOTHBIN KYpC BbIiiIeT Ha 3HaueHue 96.7 py0Ons 3a gosuiap, a KIo4eBas
cTaBKa OyneT cHuxkeHa 10 16%, oxuaaercs pocT K COOTBETCTBYIOLEMY
MIEPHOY MPOILIOro rojia:

e KpenuToB (pU3NUECKHX JIUI Ha 26.4%,

® KPEIUTOB MPEINPUITUAM U opraHu3zanusam 22.8%,

e BKJIAIOB Guznueckux il 26.0%,

® CpEenCTB NpeanpusTUil U opranuzauuii 22.3%.

Hcrounuk cratuctuueckux naHHeix: bank Poccuu.

[IporHo3 mony4eH ¢ TMOMOIIBI0 MoOAenu OaHKOBCKOW cuctembl Poccuw,
IIpeCTaBICHHON B paboTax:

[1] MTunerux H.IT., PagrnonoB C.A., SI3bikoB A.A. Monenb ONTHMaJILHOTO MOBE/ICHUS
COBPEMEHHOW POCCHHCKOW OaHKOBCKOW cHcTeMbl // DKoHOMMYeckuil xypHan BIID.
2018. T.22. Ne 3. C. 418-447.

[2] Radionov S., Pilnik N., Pospelov 1. 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 mapaMeTrpbl IPOrao3a

Tabnuua 1 — IIporHo3bl BaOTHOTO Kypca U MPOLEHTHBIX CTaBOK

01.08.24 | 01.09.24 | 01.10.24 | 01.11.24 | 01.01.25 | 01.04.25 | 01.07.25 | 01.10.25
(hakr MIPOTHO3
Makpo3KOHOMHUYECKHUE [IEPEMEHHBIE
Kypc mommapa CIIA k py6mo (Ha yka3zaHHYIO Jary) 91.2 92.7 93.9 94.0 94.1 94.5 95.4 96.7
KiroueBas ctaBka (cpenHsisi 3a MpeabIAYILIUI MecsI) 18.0 19.0 19.0 20.0 20.0 20.0 18.0 16.0
IIpoueHTHBIE CTaBKH
- 110 KpenuTaM (pU3NUECKUM JHIaM (B pyOIIsix) 19.6 20.3 20.9 21.6 22.2 23.6 24.1 239
- 110 KpeauTaM OpraHm3ausM (B pyOIrsx) 17.0 17.9 18.1 19.0 19.2 19.8 18.9 17.7
- 110 1eno3uTaM (pr3mdecKux Il (B pyossix) 16.6 16.1 15.1 15.5 15.1 14.6 12.9 11.4
- 110 IeTI03UTaM OpTraHm3anui (B pyoIsx) 16.6 17.2 17.0 17.7 17.6 17.3 15.4 13.6
- 110 KpeauTaM (GU3MYeCKUM JIHIaM (B BaITIOTE) 10.4 11.4 12.3 13.2 14.0 15.9 16.6 16.4
- TI0 KpeUTaM OpraHu3ausaM (B BaJIIOTE) 9.0 9.4 9.6 10.0 10.2 10.8 10.7 10.3
- 10 JIeTo3uTaM (PU3UUECKUX JIUIL (B BAIOTE) 1.1 1.5 1.6 2.0 2.0 2.2 1.9 1.6
- TI0 JIETIO3UTaM OpTaHu3aIui (B BAIIOTE) 0.5 0.7 0.8 1.0 1.1 1.2 1.2 1.2




Ta6nuua 2 — IIporuo3 oCHOBHBIX MOKa3aTeneit 6aHKOBCKOU cucTeMbl Poccuu (akTUBBI), TPIH pyo. (B CKOOKAaX — MPUPOCT K COOTBETCTBYIOLIEMY MECSILY

IIPOLIIOTO roja)

IIporHo3 ocHOBHBIX NMOKAa3aTeeil 0aHKOBCKOM cucTemMbl Poccun

01.08.24 | 01.09.24 | 01.10.24 | 01.11.24 | 01.01.25 | 01.04.25 | 01.07.25 | 01.10.25
bakT MIPOTHO3
BhICOKONHKBUHbIE AKTUBLL 14.07 11.92 12.16 12.33 12.85 12.98 13.63 14.35
(-2.2%) (5%) (-7.5%) | (2.6%) | (-0.4%) | (14.5%) | (20.4%)
- B py6usx 7.31 7.65 7.81 7.96 8.49 8.51 9.05 9.61
(20.9%) | (29.9%) | (15%) | (30.6%) | (25.8%) | (46.3%) | (25.6%)
- B BATIOTE 6.76 427 435 437 436 4.46 4.59 474
(-27.1%) | (-21.9%) | (-31.8%) | (-27.6%) | (-28.8%) | (-19.8%) | (11.1%)
KpEHTH (H3HUECKHM JTHIIAM 37.72 38.30 39.06 39.77 39.96 42.63 45.40 48.41
(18%) | (17.8%) | (18.1%) | (18.4%) | (22.3%) | (22.6%) | (26.4%)
- B py6uax 37.69 38.27 39.03 39.74 39.94 42.61 45.38 48.39
(18.1%) | (17.8%) | (18.1%) | (18.4%) | (22.4%) | (22.7%) | (26.5%)
- B BATIOTE 0.03 0.03 0.03 0.03 0.02 0.02 0.02 0.02
(-26.4%) | (-22.4%) | (-20%) | (-23.7%) | (-30.9%) | (-22.2%) | (-29.5%)
KpeTHTEI PE/IPHATHSM U OpraHH3AIHAM 82.90 84.24 85.92 87.33 87.51 92.76 97.96 103.44
(19.5%) | (20.1%) | (20.6%) | (18.5%) | (22.1%) | (24.3%) | (22.8%)
- B py6usx 70.48 71.60 73.10 74.48 74.69 79.79 84.77 89.94
(22.5%) | (22.1%) | (22.2%) | (20.7%) | (25.9%) | (26.6%) | (25.6%)
- B BATIOTE 12.42 12.63 12.82 12.85 12.82 12.97 13.19 13.49
(5.1%) | (10%) | (12.3%) | (7.3%) | (2.9%) | (11.4%) | (6.8%)
T — 0.50 0.51 0.52 0.53 0.54 0.56 0.58 0.60
(88.8%) | (91.4%) | (94.1%) | (99.8%) | (11%) | (15.1%) | (16.8%)
TIpoune aKTHBEI 51.72 54.89 54.73 54.74 58.10 56.40 55.50 54.17
(25%) (20%) | (23.1%) | (22.1%) | (18%) | (14.6%) | (-1.3%)
BCero aKTHBOB 186.91 | 189.85 | 19238 | 194.70 | 198.96 | 20532 | 213.08 | 220.96
(19.2%) | (18.7%) | (18.6%) | (18.5%) | (19.3%) | (20.6%) | (16.4%)




Tabnuia 3 — [IporHo3 OCHOBHBIX MOKa3aresel 0aHKOBCKOM cucteMbl Poccun (00s13aTenbeTBa U KanuTai), TPIIH pyo. (B CKOOKaxX — MPUPOCT K

COOTBETCTBYIOILIEMY MECAIly MPOILIOro rojia)

01.08.24 | 01.09.24 | 01.10.24 | 01.11.24 | 01.01.25 | 01.04.25 | 01.07.25 | 01.10.25
bakT MIPOTHO3
e ——— 34.40 35.24 35.93 36.71 37.99 40.06 42.27 4440
(36.2%) | (34.9%) | (31.7%) | (29.7%) | (28.5%) | (27.9%) | (26%)
- B py6usx 32.06 32.88 33.57 34.36 35.54 37.70 39.96 42.13
(41.6%) | (39.1%) | (35%) | (32.4%) | (31.2%) | (29.7%) | (28.2%)
- B BATIOTE 2.34 237 237 2.35 2.44 2.36 231 227
(-10.6%) | (-5.4%) | (-2.4%) (0%) (-3.5%) | (3.4%) | (-4.3%)
CpeIcTBa IpeIMpHATHIE H OpraHM3aIHA 35.28 36.00 36.67 37.30 38.59 40.09 42.08 44.04
(22.7%) | (25.9%) | (24.5%) | (17%) | (23.3%) | (26.4%) | (22.3%)
R — 28.00 28.62 29.21 29.86 31.13 32.64 34.59 36.48
(31.8%) | (342%) | (31.5%) | (21%) | (30.2%) | (30.5%) | (27.4%)
- B BATIOTE 7.28 7.38 7.46 7.44 7.46 7.45 7.48 7.56
(-3.3%) | (1.3%) | (2.6%) | (2.8%) (0%) (10.4%) | (2.5%)
Cuera npennpusTHid ¥ PU3NIECKUX JIULL 37.91 38.38 38.81 39.10 39.38 40.26 41.22 42.28
(62%) | (8.8%) | (11.4%) | (8.6%) | (8.8%) | (9.3%) | (10.1%)
Mpuseuenrsie MBK - ot LB 6.59 6.36 6.14 5.88 5.66 5.17 4.82 4.56
(48.8%) | (32.9%) | (13.9%) | (8.1%) | (7.7%) | (25.4%) | (-28.4%)
CpeJICTBa HHOCTDAHHBIX OPraHM3AIIHIA 0.89 0.89 0.89 0.88 0.86 0.83 0.79 0.76
(-22.1%) | (-17.6%) | (-13.4%) | (-14.1%) | (-162%) | (-8.9%) | (-14.6%)
TMpoune oGs3aTeNBCTBA 55.71 56.59 57.34 58.03 59.31 61.20 63.51 65.86
(15.7%) | (12%) | (13.9%) | (21.3%) | (20.2%) | (20.6%) | (16.4%)
Beero o6s34TelbeTR 170.79 | 173.48 | 17579 | 177.90 | 181.80 | 187.61 194.69 | 201.90
(19%) | (18.5%) | (18.5%) | (18.3%) | (192%) | (20.6%) | (16.4%)
BAJAHCOBEI KATIHTL 16.12 16.38 16.60 16.80 17.16 17.71 18.38 19.06
(20.8%) | (20.1%) | (19.1%) | (20.3%) | (19.9%) | (20.6%) | (16.4%)
T — 186.91 | 189.85 | 19238 | 194.70 | 198.96 | 20532 | 213.08 | 220.96
(19.2%) | (18.7%) | (18.6%) | (18.5%) | (19.3%) | (20.6%) | (16.4%)




