PACKPBITUE BAHKOBCKOM I'PYIIIION «UYEJSABUHBECTBAHK»
NHOOPMAIIMHU O MIPUMEHAEMBIX ITIPOIEAYPAX
YIPABJIEHUSA PUCKAMU U KAIIUTAJIOM
IO COCTOSIHHIO HA 1 OKTABPA 2019 TOJA

Paznen I. Undopmanus o cTpyKType COOCTBEHHBIX CPEACTB (KanuTaaa)

B cocraBe KOMIIOHEHTOB OCHOBHOIrO Kamurtajiga O0ankoBckoi rpymmbl [TAO «UEJIIBMHBECTBAHKY
(manee — I'pymmst) 100% cocraisier ba3oBelii kanuTal, KOTOPEIH CPOPMUPOBAH 3a CYET YCTABHOTO KaIMTaIa,
pe3epBHOrO (hoHIA M HepacHpeAeIeHHOW MPUOBUIN MPOIUIBIX JIET, BEIMYUHA KOTOPOH MOATBEpXKIEHa ayIuTOp-
cKkuM 3akmodeHueM. [IpeoOnagaronMy UICTOYHIUKAMHA JIOTIONTHUTEIFHOTO KAIUTAlIa SIBISIOTCS] PUPOCT CTOU-
MOCTH MMYIIECTBA 332 CUET MEPEOIEHKN U Hepaclpe/elieHHas MpUObUIb TEKYIIEro rojia, He MOATBEepKIACHHAs
ayJUTOPCKUM 3aKiltodeHueM. PocT ocHOBHOro kamurana ['pymnmbl 3a OTUETHBIH nepuo] oOYCIIOBIEH POCTOM
pe3epBHOro (GOHIA U HEpacIpeACTICHHOW NPUOBUTH MPOIIJIBIX JIET.

ITAO «HEJISIBUHBECTBAHK» (nanee — bank), kak roI0BHasi KpeAUTHAsI opranm3aius [ pymmsl, pac-
KpbIBaeT nHpopmauio o Gpopme pazaenos 1 u 5 popmer orgetHocTr 0409808 "OTueT 06 ypoBHE AOCTATOYHO-
CTH KalMTalla JIsl IOKPBITUSI PUCKOB, BETMUMHE PE3EPBOB HAa BO3MOXKHBIE TMOTEPHU 110 CCYAaM U MUHBIM aKTUBaM
(mybnukyemast popma)" (manee coorBercTBeHHO — dopma 0409808, oTuer 00 ypoBHE JOCTATOYHOCTH KarUTa-
Ja), yCTaHOBJIeHHOW Ykasanumem banka Poccum  Ne4927-Y, Ha caiite banka mo aapecy
http://www.chelinvest.ru/disclosure/reg_purpose/info_risk/ u
http://www.chelinvest.ru/disclosure/reg_purpose/group/ cooTBeTCTBEHHO.

Packpeitue o popme tabn. 1.1. k ['pynmne He npuMeHHMO.

ComnocraBieHne JaHHBIX KOHCOJMIMPOBAHHOrO OayiaHcOBOro otdera mo ¢opme orderHoctu 0409802
"KoHconmuaupoBaHHbIi OanaHCOBBIA OTYeT", ycTaHOBIEHHOW YkazanuneM banka Poccum Ne4927-Y (manee —
dopma 0409802), n smeMeHTOB COOCTBEHHBIX CpPEJICTB (KamuTana) OaHKOBCKOW TpYIIbI MpuBeaeH B Tabmuie
1.2.

Tabauua 1.2
CormocTtaBieHre JaHHBIX KOHCOIMIMPOBAHHOTO 0ANIaHCOBOTO OTYETA, IPEJCTABIIEMOrO B IIEJISIX HaJ30pa, C
JAHHBIMHU JIEMEHTOB COOCTBEHHBIX Cpe/ICTB (KanmuTasia) 0aHKOBCKOH IPyMITBI

KoHnconuaupoBaHHbIi 6aTaHCOBBIN OTYET, IPEICTABIIS- OTueT 00 ypOBHE JOCTATOYHOCTH KaMUTAIA
eMblii B 1essx Hajuzopa (dpopma 0409802) (pa3zen 1 ¢popmsr 0409808)
aHHbBIC aHHbIC
Howmep A Howmep A
Homep | Ha oTuer- Ha OTYET-
HanmMenoBaHue cratbu HaumeHoBaHue mokasatens | CTpO-
CTPOKH | HYIO JaTy, b HYIO JIaTy,
TBIC. PYO. THIC. pPYO.
1 2 3 4 5 6 7
"CpeacTBa akIIMOHEPOB (y4acT-
1 HUKOB)", "DMHCCUOHHBIN 10- 22,23 2001 000 X X X
x04", BCEro, B TOM YHUCJIE:
"V cTaBHBIN KanuTaa u
SMHUCCHUOHHBIN TOXO/I, BCE-
1.1 OTHECEHHBIE B 0a30BLIN KanuTall X 1995 211 | ro, 1 1995211
B TOM 4HUCIIE, CHOPMHUPO-
BaHHBI:"
"WUHCTpYMEHTHI T0OABOYHO-
N r'0 KamuTajga i 3MHACCHOH-
OTHECEHHBIC B JI00ABOYHBIN Ka- N
1.2 X 0 | HBIA KOX01, BCETO, 31 0
UTajI
B TOM YHCJIE: KJIacCUPUIH-
pyemble Kak Kanuran"
OTHECCHHBIC B JIONIOJHHUTEIIbHBIH "HAnCTpyMeHTSI AONOIHY-
1.3 X 0 | TenpHOTO KamuTalia ¥ SMHC- 46 1063 289
KaruTaj N "
CHOHHBIN TOXOJ
"duHaHCOBBIE 0053aTEILCTRA,
OIICHUBACMEBIC IT0 aMOPTH3HPO-
BanHo#i croumoctr", "dunan-
COBBIC 0053aTENLCTBA, OLICHUBA-
2 oo 15,16 | 39730378 X X X
eMBI€ 110 CIIPaBEIMBOM CTOU-
MOCTH 4epe3 MPUOBLIb WIN yOBI-
TOK
", BCEro, B TOM YHCJIE:
2.1 CyOOpAMHUPOBAHHBIC KPEIUTEHI, X 0 | "HCTpYMEHTHI JOOABOYHO- 32 0
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KoHconmnmupoBaHHBI OaIaHCOBBIH OTUYET, MPEIACTABIISA-
eMBbIii B 1iessix Haazopa (popma 0409802)

OTueT 06 ypOBHE JOCTATOYHOCTH KalKTaIa

(pazmen 1 hopmer 0409808)

aHHBIC aHHbIC
Homep - Homep A
Homep | Ha oTuer- Ha OTYeT-
HaunmenoBanme ctatbu crpoxs | Hyio mary HamMenoBanme mokaszarteis CTpo- HYIO 18Ty
9 b
KH
THIC. pYO. THIC. PYO.
1 2 3 4 5 6 7
OTHECCHHBIC B J00ABOYHBIM Ka- ro KamuTaja ¥ SMHUCCHOH-
MHATAJ HBIN 0XO0J1, BCETO, B TOM
qrcie: KiacCu(QUIupyeMble
Kak 00s13aTenbcTBa”
HI/I
HC €HTBI JIOTIOJTHH-
CYOOPAMHHPOBAHHEIE KPEIHTHI, Tenmg)ry(:v[ Kanmgna M DMHC
2.2 OTHECEHHBIE B JOTIOJTHUTEIbHBIN X 0 . " 46 1063 289
caTal CHOHHEIHI 10X0a", BCEro, u3
HUX:
201 X 0 CcyOOpAMHUPOBAHHBIC KpE- X 0
- JIUTHI
"OCHOBHBIE CPEJICTBA U MaTepH-
3 aJbHBIE 3amachl”, BCETO, B TOM 9 2071 147 X X X
qpCe:
HEMAaTePUABHBIC AKTUBHI,
3.1 YMEHBIIIarIue 6a30BbIi Kamu- X 55 897 X X X
Tajl BCEro, U3 HUX:
n
eJI0Bast peryTamus
JIeIoBast permyTanus (TyIBIII) 3a A peryran
(TynBuWII) 32 BBIYETOM OTJIO-
BBIYETOM OTJIOKEHHBIX HAJIOrO-
3.1.1 X 0 | ’KEeHHBIX HAJIOTOBEIX 00s3a- 8 0
BBIX 00s13aTebCTB (cTpoKa 5.1 "
HacToAIIeH TaBMIIEY) TensCcTB" (cTpoka 5.1 HacTo-
sted TaOITIIBI)
"HemarepuanbHble aKTHBbI
(kxpome nenoBO¥ permyTanun
WHBIC HEMaTepHUaIbHbIe aKTUBBI
. U CyMM IIpaB MO 00CTyXH-
(xpome zienoBoii penyrauun) sa BaHHUIO UITOTCYHBIX KPEIH
3.1.2 | BBIYETOM OTIIOKEHHBIX HAJIOTO- X 55 897 p 9 58 897
TOB) 32 BBIUETOM OTJIOKEH-
BBIX 00513aTeNBCTB (CTpOKa 5.2
. HEIX HAJIOIOBBIX 00s3a-
HACTOSIIEH TaOIUIBI) "
TenbeTB" (CTpoKa 5.2 HacTo-
SIIECH TaOJIHIIBI)
"OTa0XCHHBIEC HAJIOTOBBIC AKTH-
4 " 111 36 284 X X X
BEI", BCEro, B TOM YHCIIE:
OTJIOXKCHHEIE HAJIONOBBIE aKTHU- "OTII0KEHHBIE HAJIOTOBBIE
41 BBI, 3aBUCSINUC OT OyIymiei X 0 | akTuBEI, 3aBUCSIINE OT OY- 10 0
npUOBIIH Jymied npuobum”
OTJIOXKCHHEIE HAJIONOBBIE aKTHU- "OTII0KEHHBIE HAJIOTOBBIE
4.2 BbI, HC 3aBHCSAIIME OT OymyIeit X 0 | aKTUBEI, HE 3aBHUCSIIHE OT 21 0
IPUOBLITH Oynymeit mpuOsITH"
HO
TJIOKCHHBIC HAJIOTOBBIC 00SI-
5 " 17.1 30592 X X X
3aTeNIbCTBA", BCErO, U3 HUX:
YMEHBIIIAIONTIE JETIOBYIO PEIy-
5.1 tauuio (ryasun) (ctpoka 3.1.1 X 0 X X 0
HACTOSIIEH TaOIHIIbI)
YMEHBIIAONINE HHBIE HeMaTe-
5.2 puanbHble akTUBHI (cTpoka 3.1.2 X 0 X X 0
HACTOSIIECH TaOJIUIIBI)
"CoOCTBEHHBIC aKIUU (JI0JTH),
6 BBIKYIUIGHHBIE Y aKIHOHEPOB 24 0 X X X
(ygacTHUKOB)"
6.1 YMEHBIIIarue 6a30BbIi Kamnu- X 0 "BiioxeHus B COOCTBEHHBIE 16 0
’ Tan akiuu (1omam)"
"BioxeHns B COOCTBEHHBIE
HHCTPYMEHTHI T00ABOYHOTO
eHBILIAIOLIHE 10GABOUHBLT kanurana"; "Muble mokasa-
6.2 M X 0 | Tenu, yMEHbILIAIOIIUE UC- 37,41 0

KamuTala

TOYHHUKHA JOOABOYHOTO Ka-
[ATajIa
", TIOJJIeKAIIHE TTOITAITHOMY
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KonconmuaupoBanHbIiA 6aaHCOBBIN OTYET, IPEACTABIS- OTueT 06 ypOBHE JOCTATOYHOCTH KalKTaIa
eMBbIii B 1iessix Haazopa (popma 0409802) (pazmen 1 hopmer 0409808)
Homep Jlarabie Hone JlanHbie
Homep | Ha oTuer- P Ha oruer-
HaunmenoBaHnue cratbu HanmenoBanue nokasarenst | CTpo-
CTPOKH | HYIO ATy, b HYIO J1aTy,
TEIC. pYO. THIC. PYO.
1 2 3 4 5 6 7
HCKITIOYCHHIO
T — "Broxxennst B cOOCTBEHHBIE
6.3 i]:m AT X 0 | MHCTPYMEHTHI IOTIOIHHU- 52 0
TEJNHHOTO KarmuTasa"
"CpencTBa B KpEIUTHBIX OpTa-
Huzanusax ", "KpenuTsl (3aliMbI)
U IeOuTOpCKas 3a/I0J’KCHHOCTh
", "DUHAHCOBBIC aKTUBBHI, OIIC-
HUBAECMBIC IO CIIPABEJTUBOM 341
7 CTOMMOCTH 4epe3 IMpouuii coBo- '5 6 ' | 42984 212 X X X
KynHbli goxon" u "®UHaHCOBBIE '
AKTHUBBI, OI[CHUBACMBIC TI0 CTIpa-
BEIUIMBOM CTOMMOCTH Yepe3
pUOBLTE WK YOBITOK", BCETO, B
TOM YHCTIE:
"HecymmecTBeHHBIC BIIOXKE-
HECYIIIeCTBEHHBIEC BIOKCHHS B S B HHCTDVMEHTE 6230
7.1 6a30Bblil KanmuTal GUHAHCOBBIX X 0 Py 18 0
. BOTO KamuTasia MHAHCOBHBIX
OpraHU3aIIiA o
OpraHu3aIui
"CyI11eCTBEeHHBIE BIOKECHHS
CYIICCTBEHHBIC BIIOKCHHS B B HHCTPYMEHTHI GA30BOr0
7.2 6a30BbIil KanuTal GUHAHCOBBIX X 0 19 0
. KamuTajia GUHAHCOBBIX Op-
OpraHu3aIHi o
raHu3anui
"HecymmecTBeHHbIE BIOXKE-
HECYIIICCTBCHHEIC BIIOKCHHS B HIS B HHCTPYMEHTH! 1062
7.3 JI00aBOYHBIN KanuTall (PUHAHCO- X 0 Py 39 0
. BOYHOTO KanmuTaia (puHaH-
BBIX OpraHH3anit on
COBBIX OpTaHU3AIHHA
"CyI1eCTBEHHBIE BIIOKCHHS
CyIIECTBEHHBIC BIIOKCHHS B B HHCTDYMEHTBI 1064BOUHO-
7.4 J00aBOYHBIN KanuTasl (UHAHCO- X 0 40 0
N ro KanuTana (UHAHCOBBIX
BBIX OpraHU3ani “n
OpTraHW3aIIH
"HecymmecTBeHHBIC BIIOKE-
HECYIIIeCTBEHHBIEC BIOKCHHS B S B HHG eHTHI OTION
7.5 JIOTIOJTHUTEIIBHBIN KaruTal (Qu- X 0 TPyM 54 0
. HUTEIHHOTO KamnuTana Gpu-
HAHCOBBIX OpraHU3aIun o
HAHCOBBIX OpraHU3aIHi
"CyI11eCTBEeHHBIE BIOKECHHUS
CYIICCTBEHHBIC BIIOKCHHS B B HHCTpYMEHTI IOMOJTHI
7.6 JIOTIOJTHUTEIIBHBIN KaruTal (Qu- X 0 Py 55 0
N TEJNBHOTO KanuTana puHaH-
HAHCOBBIX OpraHU3aIun on
COBBIX OpTraHU3AIHIA

[lepeueHs IOPUINIECKUX JINI, TaHHBIE KOTOPBIX BKJIIOYEHBI B IEPUMETP OyXraiTepcKod KOHCOMH AN
['pymnribl, naeHTHYEH EPEYHIO IOPUINIECKIX JIHUII - YYaCTHUKOB | PYIIIBI, JaHHBIE KOTOPHIX BKIIOYEHBI B TIEPH-
METp perysisiTopHoil koHconuaauun. [loaTomy nadopmanms no popme Tadnuusl 1.3. He pacKkpbIBaeTcs.

['pynma cocrouT moMumMo ['0TOBHOM KpEeIUTHON OpraHM3anuy U3 2 YIYaCTHHUKOB — HEKPEIUTHBIX Opra-
Huzanuil. B ['pynny BXoasT cnenyromuye KOMIaHNU:

IIpoueHT yuyacTusi/ IpoOUEeHT
Crpana Bene- o
TOJIOCYIOIIUX akmuii mpu- |Buxg geareabHo-
HaumeHoBanue HUSA JesITelb- MecTOHAXO0K/IEHHE °
Hapexkamux bauky, % CTH
moeru 01.10.19 | 01.07.19
000 HBECT-mu3usmy Poccuiickas 454084, r. UensaOHUHCK, 100% 100% ®durHaHCOBBIN
Oenepanus | IIpocnekt [Tobenst 147-a JIN3UHT
Poccuiickas 454084, r. YensOuHCK, 0 0
000 «MuBecT®aKTOPHUHTY Desepats Tpocrex Mobessr 147-a 100% 100% ®akTopuHT
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Besauyuna co0CTBEHHBIX
BajancoBasi cTOUMOCTH aKTHBOB
HaunmeHoBanue cpeacTB (KanuTanaa)
ThIC. pY0. % ThIC. pY0. %
000 «MHBECT-nu3unr» 2133197 4.3 249 891 3.0
000 «MuBecT®aKTOpUHT» 418 301 0.8 63 691 0.8
I'pymma banka 49 702 222 100.0 8 203 346 100.0

I'pynma baHka mpu OIleHKE JTOCTaTOYHOCTH COOCTBEHHBIX CPEACTB (KammTaja) Uil 0OCCIICUCHHSI TeKY-
meld u Oynaymiel nesTeNbHOCTH HCIONb3yeT METOAOJIOTHIO, peaycMoTpeHnyo MHctpykuuein banka Poccun
Nel180-H.

B cootBeTcTBHU C CyLIECTBYIOLIMMH TPeOOBAHUSAMH K KaluTaly, ycTaHOBIeHHbIMU bankom Poccuu,
0aHKM TOJDKHBI MOAJCP)KUBATh COOTHOLICHNE KallUTala ¥ aKTHBOB, B3BEIICHHBIX C YY€TOM pHCKa (HOPMaTHBBI
nocratouyHocty kamurtana H1.1, H1.2 u HI1.0, perynmupyemsle MucTpykuueit banka Poccuu Ne 180-U), nHa
YPOBHE BBIIIE 0053aTEIbHOI0 MUHIMAJIBHOTO 3HAYCHUSL.

IToka3zaTens 01.10.2019 01.07.2019
bazoBeblii kanuTan 7 139 967 6 948 898
OCHOBHOM KanuTan 7 139 967 6 948 898
CoOCTBEHHBIN KaruTal 8 203 346 8 273 640
TpeboBaHus K 6a30BOMY KaITUTAILY 1849 266 1843636
TpebGoBaHUS K OCHOBHOMY KaIluTaly 2 465 688 2 458 181
TpeboBaHus K KanuTamy 3379310 3369 301

I'pymmoit B 0OTYETHOM TTepHojie TPeOOBAaHUS K KalTUTaJIaM BCEX YPOBHEH BBITIOTHEHBI.

000 «MHBECT-nm3unar» u OO0 «MuBecT@akTOPUHT» SIBISIOTCS KPYIHBIMUA y4acTHUKaMH OaHKOB-
CKOM IpYIIBI: UX aKTHBbI, B3BELICHHbIE C YYETOM PHUCKA, COCTABIET 5 U OoJiee MPOLEHTOB aKTUBOB OAHKOB-
CKOH IpyIIbl, B3BEUIEHHBIX C YIETOM PUCKA.

B ctpykrype kanurana I'pyniel npeobnagaeT ocHOBHOM KanuTasl. COOTHOIIEHHE OCHOBHOTO KalMTalla
1 COOCTBEHHBIX cpeacTB (Kamuraia) I'pymmsl coctaBmnser 87,0%. CooTHOIIEHHE OCHOBHOTO KanuTana I pymis
M COOCTBEHHBIX CPEJCTB (KamuTaia) KPYIHBIX Y9aCTHUKOB | pynmsl:

HaumenoBanue Jons
000 «MHBECT-nu3unr» 28,6
000 «MuBecTDaKTOPUHT» 112,1

WHHOBanMOHHbIE, CI0KHBIE WM THOPHIHBIE HHCTPYMEHTBI COOCTBEHHBIX CpelCTB (KamuTana) [pymsl
OTCYTCTBYIOT.

Tak kak ydacTHuku ['pynmbl siBnsroTca pe3ujieHTamMu PD, B KOTOpoil BelMYMHA aHTULMKINYECKOU
Ha/0aBKH yCTaHOBIIeHa B pa3mepe 0, To CBeACHHUS O TPeOOBAaHHUAX K KAIIUTAIy B OTHOLIEHHH KPEAUTHOTO pUCKa
10 TUIIaM KOHTPAareHTOB B paMKax JaHHOTO ITyHKTa HE pacKphIBAETCS.

I'pynma coOmofaeT MOMOKEHHsS IEPEeXOJHOr0 IepHoja K ONPENEIICHHUIO BEIMYMHBI COOCTBEHHBIX
cpeactB (kamutana) B yacth myHkTa 8.1 Ilomoxenust Ne646-I1 «O MeToamke ompeneneHUsl BEIMYUHBI COO-
CTBEHHBIX CPEICTB (KanuTana) KpeauTHbIX opranuzauuii («bazens IlI»)». Ilo npuumnne otcytcTBus y ['pynmsl
OCHOBaHUH ISl MPUMEHEHU 11. 2.2.9 He co0JII01aeT MOJI0KEHHUS MIEPEXOIHOTO MEPHOia B TOH 4acTH.

I'pynma He paccyuThIBacT KOAPGUIIMEHTHI C YIaCTHEM 3HAUYCHUS PETyIIITHBHOTO KamuTtayia ['pynmbl, He
SIBIISIIOIIMXCA 00s13aTeNbHBIMA HOPMATHBAMH WIIM WHBIMH TIOKa3aTeNsIMH, ycTaHOBIEHHBIME bankoM Poccun, n
PACKpBITHIX B HH(GOPMALIMU O MIPUHUMAEMBIX PHCKAaX Ha KOHCOJHIMPOBAHHOW OCHOBE M (MJIM) B KOHCOJIHIUPO-
BaHHOH (UHAHCOBOW OTYETHOCTH.

Paznea I1. Undopmanus o cucreMe ynpaBjieHUs1 pUCKAMH

I'naa 1. Opranu3zanus cucTemMbl yNpaBJieHHs PUCKAMM, ONpe/ieieHre TPeOOBAHNH K KANIUTALY
U OCHOBHbBIE MOKA3aTeJH 1eATeJIbHOCTH KPeAUTHOH OpraHu3anuu U 0aHKOBCKOM IrpyMNIbI

I'pynma packpeiBaeT HHGOPMALUIO 00 OCHOBHBIX MMOKA3aTEISIX JCATEIFHOCTH OAaHKOBCKOW TPYIIIBI 110
dhopme pasnena 1 "CBeneHust 00 OCHOBHBIX IMOKA3aTENISAX MEATSIBHOCTH KPEAUTHON opraHu3aiiuy (0aHKOBCKOM
rpymisl)" ordetHOCTH 10 hopme 0409813 "Crenenust 00 00s3aTeNnbHBIX HOpMATUBaX, HOpMaTHBE (PUHAHCOBOTO
phIUara 1 HOpMaTUBE KPAaTKOCPOTHON JTMKBUAHOCTH (ITybnukyeMas dhopma)", ycTaHOBICHHOW Yka3anuem ban-
ka Poccum Ned927-V  (mamee — dopma 0409813, pasmen 1 dopmer 0409813) mo anmpecy
https://chelinvest.ru/disclosure/reg_purpose/info_risk/.
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3a OTYETHBIN NIEPHO]T CYIIIECTBEHHBIX U3MEHEHHI 3HAYCHUI OCHOBHBIX TTOKa3aTeNel AesITeTbHOCTH HET.
Meropmosiorus pacdyeTa IMmokasareiiel, ykazaHHBIX B cTpokax 21-38 pasmena 1 dopmer 0409813, momHO-
CTBIO COOTBETCTBYET METOMKE, 310)keHHOU B HCTpyKk1u banka Poccu Nel80-M.

Taoauna 2.1

HNudopmarus o TpeboBaHusIX (0053aTENLCTBAX ), B3BEIICHHBIX M0 YPOBHIO PUCKA, U O MUHUMAIILHOM
pa3sMepe Kanurtaia, HeOOXOAUMOM JUIS TIOKPBITUS PUCKOB

TBIC. PYO.

TpeboBanus (00s3aTenbCTBA),
B3BEIIECHHbIE 110 YPOBHIO PUCKa

MunuManbHbIH pas-
Mep KamuTana, HeoO-
XOJMMBIH IS T10-

Homep HaumenoBanue nokasaresns KPBITHS PUCKOB
JIaHHBIC HA JIaHHBIC Ha
JaHHbIE HA OTYETHYIO
OTYETHYIO HpeIBIAYLIYIO aty
Jary OTYETHYIO ATy
1 2 3 4 5

1 KpenutHslil puck (32 UCKITIOYEHHEM KPEIUTHOTO 26 334 345 25 927 817 2106 748
PHCKa KOHTPAreHTa), BCero, B TOM YHUCIIE:

2 MPY IPUMEHEHNUH CTAHAAPTH3MPOBAHHOTO TIOIX01a 26 334 345 25927 817 2106 748

3 pu npuMeHeHnn Oa3osoro ITBP 0 0 0
IIPY IPUMEHEHUH TI01X0/1a Ha OCHOBE B3BELIMBAHMS

4 10 YPOBHIO PHCKA 110 TPEOOBAHUIM IO CIICIIHAIN3H-
POBaHHOMY KPEJIUTOBAHUIO U BIIOYKEHUSIM B JI0JIN
yaactus (I1BP)

5 NpU IpUMEeHEeHUH poasuHyToro IIBP

6 KpenuTHblil puCK KOHTpareHTa, BCEro, B TOM 4HCIE: 263 774 224 963 21102

7 IIpY NPUMEHEHUHU CTaHAAPTU3UPOBAHHOIO MOAX0a 263 774 224 963 21102

8 IIPY IPUMEHEHUH METO0J1a, OCHOBAHHOTO Ha BHYT- 0 0 0
PEHHHUX MOJIEIISIX

9 IIPY IPUMEHEHUU HHBIX NTOJXO0H0B
Puck u3MeHeHus CTOMMOCTH KPEIUTHBIX TPEOOBaHUI

10 B pe3yJbTaTe yXyIUIEHUS KPEJUTHOTO KadecTBa 0 1818 0
KOHTpareHTa 1o BHeOUprkeBbIM caenkam [1OU
WuBecTruum B 10JieBbIe IEHHbIE OyMaru (akuu, rau
B [1a€BBIX MHBECTULIMOHHBIX (hOHIAX) U HOJIH yda-

11 CTHUS B YCTaBHOM KaITHTaJle IOPUIMYESCKUX JIHL, He 0
BXOJSIINE B TOPTOBBIN NMOPTQEb, IPU NPUMEHEHHH
YIPOLIEHHOTO ITOJX0a Ha OCHOBE B3BEILIMBAHHMS 110
ypoBHIO pucka B I[IBP

12 Bio>xeHus B aKIMH, Iad HHBECTULIMOHHBIX U HHBIX 0 0 0
(HOHTOB - CKBO3HOM MOIX0]T

13 Bio>xeHUs B akIuy, Iad HHBECTULIMOHHBIX U HHBIX 0 0 0
(OHIOB - MAaHIATHBIN IOJIXOJ

14 BrnoxxeHus B akuuy, nau MHBECTUIIMOHHBIX U MHBIX 0 0 0
(OHIOB - pe3epBHBII MOAXO]

15 Puck pacyeTroB 0 0 0
Puck cexpropuTH3aniy (3a HCKIIOUCHUEM PHCKA ce-

16 KbIOPUTHU3ALUU TOPrOBOro NOPTQEs), BCEro, B TOM 0 0 0
qHcIe:

17 npu npuMeHenuu I1BP, ocHOBaHHOr0 Ha pelTHHrax 0 0 0
IIPY IPUMEHEHUH I10J1X0/1a HA OCHOBE PEHTHHIOB

18 KPEIUTHBIX PEHTUHIOBBIX areHTCTB, BKIIIOYast MO~ 0 0 0
XOJ, OCHOBAHHBII Ha BHYTPEHHHX OLICHKAaX

19 IpY IPUMEHEHUU CTaHAAPTU3UPOBAHHOIO MOAX0Aa 0 0 0

20 PriHOUHBII pUCK, BCEro, B TOM YHUCIIE: 2 247 638 2 566 050 179 812

21 NPY IPUMCHEHHH CTaHAAPTU3MPOBAHHOIO TOAX01a 2 247 638 2 566 050 179 812

29 IIPY IPUMEHEHUH METOJ1a, OCHOBAHHOTO Ha BHYT- 0 0 0
PEHHUX MOJEIISX
KoppekTupoBka KanuTajia B CBSI3H C IEPEBOJIOM

23 LIEHHBIX OyMar U3 TOpProBoro noprdes B HETOPro-

BBl mopTdens



consultantplus://offline/ref=9C08FBA7C30E28B1DC9A4ECDDC2811F41226F43E421D3064137E00D5E414F4EF59AEE8037B3E86466ABA90B8E45C4B4C106177856A55DF59QEV3F

24

OnepanoHHBIA PHCK

13 395 613

13 395 613

1071650

25

AKTuBBI (TpeOOBaHMS) HIXKE TOPOTa CYIIECTBEHHO-
CTH I BBIYECTA U3 COOCTBEHHBIX CPEICTB (KamuTa- 0
J1a), B3BEMICHHBIE ¢ KodddunmenToM 250 IpoIeHToB

0

0

26

(yCoBepIIEHCTBOBAaHHOT'0) TIOJIXOa

MuHUMaNbHBIA pa3Mep KOPPEKTUPOBKHU Ha MIPEIeIib-
HBIH pa3Mep CHIDKEHHS KPeAUTHOTO M OTIEPalOHHO-
ro pucka npu npuMmenenuu I11BP u npoasunyroro

27

+15+16+20 +23 +24 + 25 + 26)

Hroro (cymma ctpok 1 +6+ 10+ 11+ 12+ 13 + 14

42 241 370

42116 261

3379310

B Ta0maune 2.1 npeacrapisercs nabopMaius o pasMmepe TpeOoBaHuid (00s13aTEIbCTB), B3BEIIICHHBIX 110
YPOBHIO PHCKa, © MUHHMAJILHOM pa3Mepe KaluTasla, HeOOXO0IUMOM JUIS TIOKPBITHSI PUCKOB, B COOTBETCTBHU C
TpeboBanmsiMu banka Poccun, ycranosnennsiMu UHcTpykuueit banka Poccun Nel80-U u [Tonoxennem banka
Poccun Ne509-T1. CyiecTBeHHBIE M3MEHEHHUS JaHHBIX, MPEICTABICHHBIC IO CTPOKe 21, MPOM30IIN 3a CYET
CHIDKEHHMS BIIOJKEHHH B KOPIIOpAaTHUBHbIE LICHHBIE OyMaru 1 KynoHHsle oonuranun banka Poccun.

Paznea III. ConocraBiieHue JaHHBIX I010BOI Oyxraarepckoii (GpuHaHCOBOM)
OTYETHOCTH KOHCOJIUIMPOBAHHOI (puHAHCOBOI oTYeTHOCTH ['pynnbI u
JAHHBIX 0TYETHOCTH, NpeAcTaBsiemoi I'pynnoii B bank Poccun B neasx Haazopa

ITo coctosituio Ha 01.10.2019r. packpsitue o ¢popme Tabi. 3.1. u 3.2, 3.5 u 3.6 He npeaycMoTpeHO.

Taoauna 3.3
Crenenns 00 0OpeMEHEHHBIX M HEOOPEMEHEHHBIX aKTHBAX
THIC. pYO.
BanancoBast CTOUMOCTE 0OpeMe- Banancosast crouMOCTb He-
HEHHBIX aKTHBOB 00pEMEHEHHBIX AaKTHBOB
B TOM YHCIIE
MIPHUTOIHBIX
Ho- B TOM YHCJIE TI0
HanMenoBaHwue 1moKazaTems IUTSE TIPEI0-
Mep 00s13aTeIbCTBAM
BCETO BCETO CTaBJIEHMS B
nepen bankom
KauyecTBe
Poccun
obecreyeHus
Banky Poccun
2 3 4 5 6
Bcero akTuBoB, B TOM 4uCIE: 504 563 504 563 | 44 880 066 16 560 234
2 iﬁgﬁ?e [CHHBIC OyMaru, BCEro, B TOM 0 0 18 162 0
2.1 | KpeaWTHBIX OpraHU3aUi 0 0 0
5o | IOPHAMHUECKHX JHIL, HE ABIISIOMIAXCS KPE- 0 0 18 162 0
) JUTHBIMH OPTaHU3AIMSIMH
3 ﬁ;gﬁf‘"e UCHHbIC OyMarH, BCEro, B ToM 504 563 504 563 | 16 560 234 16 560 234
31 EEE?;THHX OpraHU3aI|ii, BCETO, B TOM 0 0 470 307 470 307
31,1 | AMeromx PEUTHHTHY JOJITOCPOYHOM Kpe- 0 0 470 307 470 307
"7 | auTOCIOCOOHOCTH
31 | HE MMEIOUHX PEHTHHIOB A0rOCPOUHOMH 0 0 0 0
KPEIUTOCITOCOOHOCTH
FOPUINYECKUX JINII, HE SBJISIOIINXCS Kpe-
3.2 | IUTHBIMH OPTaHU3AIUSIMHE, BCETO, B TOM 0 0 945 186 881 303
V(o0 (K
391 | HMeiOmIHX PEHTHHTH JIOIITOCPOYHOM Kpe- 0 0 945 186 881 303
"7 | IMTOCTIOCOOHOCTH
3.9 o | HE MMEIONHX PEHTHHIOB A0r0CPOUHOM 0 0 0 0
KPEIUTOCIIOCOOHOCTH
4 CpencTBa Ha KOPPECIOHACHTCKUX CYeTaxX 0 0 965 927 0
B KPCIUTHBIX OPraHU3aIMIX
5 Mex0aHKOBCKHE KPEOUTHI (JIETTO3UTHI) 0 0| 36660667 0
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Ccybl, MpeA0CTaBICHHbIC IOPUANIECKUM
6 JIIIaM, HE SBJISTFOIIUMCS KPEIUTHBIMU 0 0| 15107535 0
OpraHu3alusIMu
7 SI:Z;[;I, MIPEeIOCTaBJICHHBIE (PU3NIECKUM 0 o!| 4775506 0
8 OCHOBHBIE CPECTBA 0 0| 2068362 0
9 IIpoure aKTHBBI 0 0| 1717673 0
Taoanna 3.4
HNudopmanus 00 onepanusx ¢ KOHTPAreHTaMu - Hepe3uIeHTaMH
TEIC. PYO.
Hanbic Ha JanHble Ha Havya-
Homep HaumMeHoBanue mokasarens OTYETHYIO
JIO OTYETHOTO TOJIa
Jiaty
1 2 3 4
1 Sgg;c;;s;z ;oppecnomxemcmx cyeTax B OaHKaX- 791 089 160 058
2 S(;:y]f?(; I\TE;I;;(J)]ZT.aBneHHHe KOHTpareHTaM-Hepe3uIeHTaM, BCe- 115 705 123 174
2.1 OaHKaM-HEePE3UICHTAM 0 0
29 IOPUAMYECKUM JIMLAM - HEPE3UICHTaM, He SBIISIOIINMCS Kpe- 115 705 123 174
' JIUTHBIMH OpPTraHU3aHIMHU
2.3 (U3NYECKUM JTUIAM - HEPE3HICHTAM 0 0
3 i[:g;ozzlceng.eHHHe OyMaru SMUTEHTOB - HEPE3HUICHTOB, BCETO, 567 895 801 477
3.1 HMECIOIIUX PEUTHHIH TOJTOCPOYHOM KPEIUTOCIIOCOOHOCTH 567 895 801 477
3.2 HE MMCIOIINX PEHTHHTOB J0JITOCPOYHOM KPEIUTOCIIOCOOHOCTH 0 0
4 CpencTBa HEPE3UICHTOB, BCETO, B TOM YHCJIC: 57 217 55 707
4.1 0aHKOB-HEPE3UICHTOB 0
IOPUIAMYECKUX JIUI] - HEPE3U/ICHTOB, HE SIBIISIOINXCS KPEIUT-
4.2 HBIMH OpPraHU3AIHSIMHU 1379 2227
4.3 (hU3NYCCKUX JINII - HEPE3UICHTOB 55 838 53 480

3a OTUETHBIN IMEPHO NaHHBIC, OTPAKECHHBIE B TabymIile 3.4, CyIeCTBeHHO H3MEHIUINCH 110 CTpoke 1 u 3.
[TpuurHOM 3TOMY SIBISIOTCSI M3MEHEHHS YCIOBHH CO CTOPOHBI OaHKOB-HEPE3HCHTOB, MPEIbSIBISEMbIX K MH-
HUMAJbHOM BENMYMHE OCTATKOB Ha KOpCUETaxX. A TaKke CHMIKCHUE BIOXKCHHUM B JIOJTOBBIC ICHHBIC OyMaru
SMHUTEHTOB-HEPE3HICHTOB.

ITo coctosituio Ha 01.10.2019r. packpeitue mo ¢opme Tabl. 3.7 He OCYIIESCTBISIETCS 0 MPUYMHE OT-
CYTCTBHsI TpeOOBaHUH, MOABEPKEHHBIX KPEAUTHOMY M PBIHOYHOMY PUCKaM, K (U3UYCCKUM U IOPHIUUCCKUM
JIMIAM - PE3UJICHTAaM TOCYJapCTB, B OTHOIICHWH KOTOPBIX YCTAHOBJICHBI AHTUIIMKINUECKHE HaJ0ABKU B pa3Me-
P€, OTIIMYHOM OT HYIJIA.

Paznen IV. Kpeauthsliii puck
I'napa 2. O6mass uHpopmManus o BeJJMUNHe KPpeAUTHOro pucka I'pynnbl banka

Hudopmarius cornacHo 1. 2.2 ¥ 2.3 HACTOSIIEH IJIaBbl paCKPhITa B aHAIOTHYHOM JTOKYMEHTE 0 COCTO-
samro Ha 01.01.2019r. mo agpecy https://chelinvest.ru/disclosure/reg_purpose/info_risk/.

KpenutHsiit puck no ['pymie paccuuThiBaeTCsS B COOTBETCTBUM C METOIOJIOTHEH NU3MEPEHHUsSI KPEIUTHO-
ro pucka, npegycMorpennont Mucrpykuueit banka Poccun Nel80-U, cormacuo kotopoit aktusbl ['pynmsl B3Be-
HIMBAIOTCSl HA COOTBETCTBYIONIMH KOA(GGUIMEHT prcka. B pacu€re KpeJUTHOrO pUCKa HCHOIB3YIOTCS TaKUe
TmoKa3aTeNM Kak mokasatenb SUMKp; (A, -Pi)i umi AR;, a Taxke 1okasaTesd, B KOTOPBIX MPUMEHSIOTCS I10-

BhImeHHbIe K03 dunuents! pucka: BK, I[TKp, koxer 8739, 8769 u np.

ITo coctosauio Ha 01.10.2019r. packpeithe no ¢popme Tadi. 4.1. HE TPEAYCMOTPEHO.

['pynma mpu orieHKe JOCTaTOYHOCTH COOCTBEHHBIX CPEeACTB (KamuTajia) 0aHKOBCKOW TPYIIIBI IS 0Oec-
TIEYEHUS TeKyIlel n Oyaymien neaTenbHOCTH OAHKOBCKOW TPYIIIBI UCTIONIB3YET METOAOIOTHIO, TIPEyCMOTPEH-
nyto Unctpykiueit banka Poccuu Nel80-U, u ne npumenser [1BP.



Nudopmarust o eHHbIX OyMarax, mpaBa Ha KOTOpPbIC YI0CTOBEPSIOTCS
JICTIO3UTAPHUSIMH, PE3EPBbI HA BO3MOXHBIC TOTEPU TI0 KOTOPBIM POPMUPYIOTCS
B COOTBETCTBHMHU ¢ YKazanueMm banka Poccuu ot 17 HostOps 2011 roga Ne2732-Y "O0
0COOEHHOCTSAX (POPMHUPOBAHMS KPEAUTHBIMH OpTaHU3aIMIMA Pe3epBa HAa BO3MOXKHBIE
MOTEPH TI0 OTEPaIMsIM C IEHHBIMA OyMaramH, mpaBa Ha KOTOPbIC YIOCTOBEPSIOTCS ACMO3UTApUIMH'"

Taoauna 4.1.1

ThIC. pYO.
Banancoas CdopMUPOBaHHBIN pe3epB HA BO3MOYKHBIC TTOTEPH
HanmeHoBaHMe TIOKa3a- | CTOMMOCTH Crpaseuimsas B COOTBETCTBHUH C B COOTBETCTBHUH C
Homep CTOUMOCTh
TeJs LIEHHBIX Ilonmoxxenmem banka | Ykazanuem banka | uroro
Oymar UCHHBIX Gymar Poccun Ne611-T1 Poccun No2732-Y
1 2 3 4 5 6 7
1 Iennsie Oymaru, Bcero, 0 0 0 0 0
B TOM YHCJIC:
npaBa Ha KOTOPBIC YI0-
1.1 CTOBEPSIFOTCS HHOCTPAH- 0 0 0 0 0
HBIMH JICTIO3UTAPHUSIMU
JloneBbie ieHHBIE OyMa-
2 'Y, BCETO, 0 0 0 0 0
B TOM YHCJIC:
npaBa Ha KOTOPBIC YI0-
2.1 CTOBEPSIFOTCS HHOCTPAH- 0 0 0 0 0
HBIMH JICTIO3UTAPUIMHU
Jonrossie neHHbIE OY-
3 Maru, BCEro, B TOM YHUC- 0 0 0 0 0
Je:
npaBa Ha KOTOPBIE Y/I0-
3.1 CTOBEPSIIOTCS UHOCTPaH- 0 0 0 0 0
HBIMH JICTIO3UTAPUSIMHU
Taoauna 4.1.2

AKTHUBBI ¥ YCIOBHBIE 0053aTE€IBCTBA KPEAUTHOIO XapaKTepa, KIIacCH()UIIMPOBaHHBIE B 00JIe€ BBICOKYIO KaTero-
PHIO KauecTBa, YeM 3TO MPEIYCMOTPEHO KPUTEPHUIMH OIICHKH KpeauTHOTO prcka [Tonoxenus banka Poccun
Ne590-IT u ITonoxennem banka Poccun Ne611-I1

CdopMUPOBaHHBIN Pe3epPB HA BO3MOXKHBIE
OTEepH
B COOTBETCTBHH C
MUHUMAaJIbHBIMH Wzmenenue 00b-
Cymma
Ho TpeboBa- TpeOOBaHHAMH, 0 PEIIEHHIO YO~ | eMOB chopMHUpO-
HaumMenoBanue mokasaress o YCTaHOBJICHHBIMHU HOMOYEHHOI'0O Op- | BaHHBIX PE3epPBOB
Mep HHIA, THIC.
6 ITonoxxenusimu ban- raHa
Pyo- ka Poccun Ne590-11
u No611-T1
npo- npo- TBIC. npo- TBIC.
IEHT ThIC. PY6. [EHT pyo. IEHT pyo.
1 2 3 4 5 6 7 8 9
TpeOoBaHUS K KOHTpAreHTaM,
MUMEIOIINUM MPU3HAKH, CBHJIE-
1| [CTBCTBYIONINE © BOSMOMHOM 123380 | 50.00 61690 | 7.3 | 8916 | -42.77 | -52774
OTCYTCTBUH y HUX PEaJbHOU
JeATEeILHOCTH, BCET0, B TOM
qHcIe:
1.1 | ccyant 122395 | 50.00 61 198 7.22 8842 | -42.78 | -52 356
2 | PectpykTypupOBaHHBIE CCYIbI 1286734 | 21.69 279 064 2.52 32404 | -19.17 | -246 660
Ccynpl, npeiocTaBieHHbIC
3 | 3AEMIIMKaM Js MOralleHHs 0 0 0 0 0 0 0
JIOJITa 1O paHee MpejoCTaB-
JICHHBIM CCY/IaM
Ccybl, HCTIOTIB30BAHHBIC IS
4 | mpemocTaBJICHHUS 3aMOB Tpe- 2386204 | 25.40 606 103 5.68 | 135509 | -19.72 | -470 594
THHUM JIMI[AM M HOTAIICHHSI




paHee IMEIOINXCs 00s13a-
TEJBCTB IPYTHX 3aCMIITHKOB,
BCETO, B TOM YHCIIE:

nepes; OTYUTHIBAIOIIEHCS Kpe-
JIMTHOM OopraHu3aiuei
Ccynpl, NCTIONB30BaHHBIC IS
5 npuoOpeTeHus U (UiH) rmora-
IICHUS SMUCCHOHHBIX IICHHBIX
Oymar

Ccyibl, MCTIOJIL30BaHHBIC IS
OCYILICCTBIICHHS BJIOXKCHUHN B
YCTaBHBIC KAITUTAJIBI APYTHX
FOPUTUYCCKUX JIHI

Ccynibl, BOSHHKIIIUE B PE3YJIb-
TaTe MpeKpaIleHus paHee Cy-
7 HIECTBYIOIIMX 0053aTEIbCTB 0 0 0 0 0 0 0
3a€MILMKA HOBALlMEHN UM OT-
CTYITHBIM

VYcnoBHbBIE 00s3aTEIBCTBA
KPEIUTHOTO XapaKTepa mepes
KOHTpareHTaMu, IMEIOINMHU
8 | mpu3HaKH, CBHJETENBCTBYIO- 166 481 | 50.00 83241 4.43 7379 | -45.57 | -75862
IIHe O BO3MOXKHOM OTCYT-
CTBHH y HUX PEalbHOI Jesi-
TENBHOCTH

4.1

B oTyeTHOM mepHo/e YIOTHOMOUYCHHBIM OPTaHOM OBLIH MPUHSTHI PEIICHUS O TPU3HAHUU 00CITYKHBa-
HHSL 10JIra XOPOIIUM 10 PECTPYKTYPUPOBAHHBIM CCyIaM (CHH)KECHHE MPOLCHTHON CTaBKU MPH CHW)KECHHUU KITFO-
yeBoit craBku 1[B). Kpome Toro yBenuumiach 3a0/DKEHHOCTh MO CCyIaM, MPEIOCTABICHHBIM KITHCHTAM, Ybsl
JIeSITeTIbHOCTD ObLiIa paHee MPU3HAHA PeabHOM.

o coctosinuio Ha 01.10.2019r. packpseitue o ¢popme Tad. 4.2. HE IPEAYCMOTPEHO.

I'naBa 3. MeTobl CHUKEHUSI KPEAUTHOI0 PUCKA

Nudopmarius cornacho 1. 3.1 u 3.2 HacTosIel IJaBsl pacKphiTa B aHAIOTHYHOM JTOKYMEHTE 0 COCTO-
stamro Ha 01.01.2019r. mo agpecy https://chelinvest.ru/disclosure/reg_purpose/info_risk/.
ITo cocrosiauto Ha 01.10.2019r. packpeithe no ¢popme Tadi. 4.3. HE IPEAYCMOTPEHO.

I'naBa 4. KpeauTHbIi PUCK B COOTBETCTBUM €O CTAHAAPTU3UPOBAHHBIM MOAX010M

['pynma mpu orieHKe JOCTaTOYHOCTH COOCTBEHHBIX CPeACTB (KamuTajia) 0aHKOBCKOW TPYIITHI IS 0Oec-
MEYCHUS TEKYIIEeH 1 Oyaymed qesaTeIbHOCTH 0AaHKOBCKOM [ pyIITBI MCIIONB3YET TOJBKO METOIOJIOTHIO C TIPUMeE-
HEHHEM CTaHIAPTU3MPOBAHHOTO MOAXO0Ja B COOTBETCTBUU C TIaBO 2 U npuiioxkenueM 2 k Mucrpykuun banka
Poccun Ne180-U. Ilpu npuMeHeHNH cTaHAAPTU30BAaHHOTO MIOJX0/a B LIETSAX OLIEHKH KPEIUTHOTO pHucka ['pynma
HE TIPUMEHSET KPEAUTHBIE PEUTHHTH, TIPYCBOCHHbBIE PEHTHHTOBEIMH areHTCTBAMHU.

[To coctosiauio Ha 01.10.2019r. packpeitue no dhopme Tad. 4.4, 4.5 He peryCMOTPEHO.

I'naBa 5. KpeanTHbIii pUCK B COOTBETCTBUM € MOIX0/I0M HA OCHOBE BHYTPEHHUX PEHTHHIOB

s onpenenenus TpeOOBaHUH K COOCTBEHHBIM CpejcTBaM (KalMTally) B OTHOLICHHH KPEIUTHOTO
pHCKa MOAXO0M Ha OCHOBE BHYTPCHHUX PeHTUHTOB (fanee — [IBP) B mensx peryiasTopHOl OICHKH JOCTaTOYHO-
CTH KanuTaja B coorBeTcTBHHM ¢ [lonoxeHnem banka Poccun Ne483-I1 ['pynima He mpuMeHSIET.

Paznen V. KpeauTHbIi pUCK KOHTPAreHTa

I'maBa 6. O0mas uHGopManuA 0 BeJIHYNHE KPeIUTHOI0 PUCKA KOHTPareHTa 0aHKOBCKOM
rpynnbl

Hudopmarius cornacHo 1. 6.2 u 6.3 HacTOSILIEH IJIaBbl PaCKPhITa B aHAJIOTHYHOM JTOKYMEHTE 10 COCTO-
stauro Ha 01.01.2019r. mo axpecy https://chelinvest.ru/disclosure/reg_purpose/info_risk/.
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B crenyromieii Tabnuie npeacraBieHa HHGOpPMAIXs 0 HOMUHAIBHONH CTOMMOCTH U 00beMe KPEJIUTHOTO
pHUCKa 110 OMPKEBBIM 1 BHEOUPKEBBIM crenkaM [1DU:

01.10.2019r. 01.07.2019r.
HoMmunanbHbiil 00beM KpenutHslii puck, HoMmunanbHbil 00beM Kpenuthsrit
CHIEJIOK, THIC. PYO. THIC. pYO. CHIEJIOK, THIC. PYO. PHCK, ThIC. pYO.
Bup:xessie [1OU 0 0 0 0
Buebupxessie [1ON 0 0 26 669 1600
Hroro 0 0 26 669 1600

BrnusiHue CHIDKEHHSI KPETUTHOTO peiiThHra banka Ha 00beM JOMOMHUTEIBHOTO 00CCIIeUeHUs, KOTOPOE
I'pyrina 10/pKHA TPEIOCTABUTD TI0 CBOMM 00513aTEIbCTBAM, HE OKaXKeT.
ITo coctosinuio Ha 01.10.2019r. packpseiTue 1o Gpopme Tadi. 5.1-5.8 He MPeTyCMOTPEHO.

Pasznea VI. Puck cekpropuruzanuu
I'maBa 7. O6mas uHpopManusa 0 BeJIUYMHE PUCKA CEKBIOPUTH3AINH 0AHKOBCKOM IPyNIbl

['pyrmia He OCYIIECTBIISCT CENKH CEKbIOPUTU3ALNY, YIUTHIBACMBIEC B 0AHKOBCKOM U TOPTOBOM ITOPT-
(erne, MO3TOMY PHCK, CBSI3aHHBIN C MOJTO0OHBIMU CJICITKAMH, OTCYTCTBYET.

I'naBa 8. TpeGoBaHus (00513aTeJIbCTBA) KPeAMTHOM opranu3anuu (0aHKOBCKOM Ipynimbl),
NMO/JABEP:KEHHbIE PHUCKY CeKbIOPUTH3AIUT

Tabm. 6.1, 6.2 Ykazanus LIb P® Ne4482-Y He 3amonHSIIOTCA.

I'nmaBa 9. Undgopmanus o pacyere TpedOBaHNN K KalMTAJLY
B OTHOLLICHMH PUCKA CEKbIOPUTH3ALUH

Tabmn. 6.3-6.4 Ykazauwust 115 PD Ne4482-V He 3amoaHsOTCS.

Pazgen VII. PoiHOYHBI pucK
I'naBa 10. O6mast uHpopManus 0 BeJJMYNHE PLIHOYHOT0 PUCKA 0AHKOBCKOM IPyNnbI

Nudopmarnusi, mpeaycMOTpEeHHAas: HACTOSIICH TTIaBOi, pacKphITa B AaHAJIOTHYHOM JTOKYMEHTE 10 COCTO-
stauto Ha 01.01.2019r. o agpecy https://chelinvest.ru/disclosure/reg_purpose/info_risk/.

I'napa 11. O01mas unpopManus 0 BeJIMYMHE PHIHOYHOI0 PUCKA 0AHKOBCKOM IPyNIIbI,
NMPUMEHAIIEH MOAX0/X HA OCHOBE BHYTPEHHUX MoJeJIeil

I'pymma B 1e15X OI[CHKH PRIHOYHOTO PUCKA MOIXO0/I, OCHOBAHHBIN Ha BHYTPECHHUX MOJECISIX, HE MPHMe-
HSICT.

ITo cocrosiuio Ha 01.10.2019r. uadopmarus o dopme Tabuuiel 7.1 He packpeiBaercs, Tad. 7.2-7.3
VYkazanus LIb PO Ne4482-V He 3amonHArOTCA.

I'naBa 12. I'pajpuyeckas nHGpopManus 0 CPABHEHUH OLIEHOK NMOKA3aTeJIs CTOMMOCTH
noa puckoM (VaR) ¢ moka3zarensiMu npudbLIb (YOBITOK)

,Z[aHHI:Ie TJIaBbl OTCYTCTBYIOT IO HPHYUMHE HCIIPUMCHCHHA MCETOAA pacdy€Ta CTOMMOCTHU IIOA PHCKOM
(VaR).

Pazgen VIII. Undopmanus 0 BeJIHYUHE ONIEPALUOHHOT0 PHCKA

Hudopmarius cornacho 1. 2.1-2.5 Pasnena VI Ykazauus Ne4482-Y 1B P® packprita B aHAJIOTHYHOM
nmokymeHTe 1o coctosiHuto Ha 01.01.2019r. mo anpecy https://chelinvest.ru/disclosure/reg_purpose/info_risk/.

Pacuer pa3smepa onepanuonHoro pucka I'pynmnsl banka mpou3BOIUTCS HA OCHOBE METOJIUKH, YCTAHOB-
JIEHHOM a1 pacuéra nmokazatens OP (BemudmHa ommeparimoHHOTO prucka) B cooTBeTcTBHH ¢ Ilomokennem banka
Poccun o nmopsinke pacuera pasmepa onepanuoHHoro pucka Ne652-I1 ot 03.09.2018 roaa.

Pasmep pesepBupyemoro kanurtana ['pynmber banka 1o onepaluoHHBIH PUCK OMPEAEIseTCsS Ha OCHOBE
pacuéra HOpMaTHBa JOCTATOYHOCTH COOCTBEHHBIX CpeNCcTB (KanmuTana) 6aHkoBckoi rpymms! (H20.0).
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Pa3mep TpeboBaHmii K KalTUTaIy B OTHOIIIEHUH orteparmonaoro pucka (OP) I'pymer banka

TEIC. PyO.
IMokazatennb 01.10.2019 01.07.2019

Benmuuna nokazaresst OP (kox 8942) I'pynmsl banka, B TOM ducie: 1071649 1071649
—TTAO «YEJISBUHBECTBAHK» 578 820 578 820

— 000 «MHBECT-nu3unr» 134 179 134179

— 000 «MuBecT®aKTOPUHTY 263 128 263 128
Bennunna nokazatenst «OP * 12.5» I'pynner banka 13 395 618 13 395 618
Pasmep pesepBupyemoro kamurtana I'pymnnsl baHka 1moa onepannoHHbIA PUCK 1071649 1071649

CaenieHNs 0 BEIMYMHE JOXOJ0B (YHCTHIX MPOIIEHTHBIX U HEMPOIIEHTHBIX), NCIIOIB3yEeMBbIX AJIS IIeJiel pacyera
TpeOOBaHMI KanuTaIa Ha IOKPBITHE oreparinoHHoro pucka ['pynmsr banka

TEIC. pyO.
01.01.2019 | 01.01.2018 | 01.01.2017
YucThble IPOLEHTHBIE H0XO0/bI (OTPHLIATEIBHAS TPOLIEHTHAS MapiKa), B 2201119 2418908 2 055 802
TOM YHCJIE:
YucThie HEMTPOLCHTHBIC HOXO0IbI 4895203 4305841 5556 115

B pamkax oTu€Ta 0 3HAUMMBIX pUCKaX OCHOBHas MHQOpMaIHs O (PaKTHUSCKUX COOBITHUAX OMEpPAIlUOH-
HOTO pUCKa U YOBITKaxX OT pealH3aly ONEePAIMOHHOTO PHUCKA JOBOAMTCA M0 WwieHOB CoBeTa AMPEKTOPOB Ha
€KeKBapTaJbHON OCHOBE.

Pazgen IX. Undopmanns 0 BeJiM4uHE MPOMEHTHOr0 PUCKA 0aAaHKOBCKOI0 moprtdest

Hudopmarus cormacHo 1. 2 Pasgena IX, 3a uckimouenuem 1. 2.4.5 Hacrosiiero Pasmena Ykazanus
Ned4482-Y 11b P®, packpeiTa B aHaJOTMYHOM JAOKyMeHTe mo coctosHuio Ha 01.01.2019r. mo agmpecy
https://chelinvest.ru/disclosure/reg_purpose/info_risk/.

AHanm3 BIVSIHUS U3MEHEHHUs MTPOIICHTHOTO PHCKa Ha (PMHAHCOBBINA Pe3yIbTaT U HOPMATHUBBI IOCTATOY-

HocTH ['pymmsl:

V3MeHeHHe YUCTOTrO MPOLIEHTHOT'O TIOX0/IA, THIC. pyO.

COBOKYITHOE JI0 1 roja coBOKymHoOe 10 | rona
10 BCEM BAJIIOTAM 1o pyonsam
+ 200 0a3UCHBIX IIYHKTOB -19 255 -25 294
- 200 6a3MCHBIX ITyHKTOB 19 255 25294
H1.1 H1.2 H1.0

®akr Ha 01.10.2019 17.37 17.37 19.42
ITpu uzmenennu YI1J] mo BceM BamoTam 17.33 17.33 19.37
[Tpu n3menenuun YI1J] no py6isim 17.31 17.31 19.36

Pazgean X. UHpopmanus o BeTMYMHE PUCKA JIUKBUIHOCTH

I'naBa 13. O6mast uHpopManus 0 BeJIMYNHE PUCKA JJUKBUIHOCTH

Hudopmarus cornacuo m. 13.2 Pazgena X Ykazanus Ne4482-Y 11b P® packprita B aHAIOTHYHOM [10-
kymeHre 1o cocrossauio Ha 01.01.2019r. no aapecy https://chelinvest.ru/disclosure/reg_purpose/info_risk/.

JlukBumHOCTh Oaanca baHka olleHHBaeTCsl HA OCHOBE METOJIUKH OIEHKH JTMKBUIHOCTH B COOTBETCTBHUH
¢ NMuctpyknueit banka Poccuu Nel80-U «O06 o6s13aTenpHBIX HOpMaTHBax 6aHkoB» oT 28.07.2017 1.

IToxa3aTenu nmukBuagHOCTH baHnka

Kparkoe HopmaruBnoe | ®aktuueckoe | HopmaruHoe | PDakTuueckoe
HauMEHOBAaHME HammenoBanne HOpMaTHBa 3HAYEHUE 3HauYEHUE 3HAYEHUE 3HaYCHHE
HOpMaTHBa 01.10.2019 01.07.2019
1 2 3 4 5 6
H2 HopmaTtnB MrHOBEHHOI JIHIK- >15 483.1 >15 590 2
BUIAHOCTH
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Kparkoe HopmatueHoe | ®axtmueckoe | HopmaTuBHOoe | dakTHuecKkoe
HaUMEHOBaHHUE HanmMeHnoBaHue HOpMaTHBa 3Ha4yeHue 3HaueHUe 3Ha4YeHHe 3HaYEeHHE
HopuMatiBa 01.10.2019 01.07.2019
1 2 3 4 5 6
H3 iipMaTnB TEKYILEH JINKBUIHO- >50 8323 >50 601.3
4 Hopmarus noarocpo4Hoi k- <120 16.2 <120 16.6
BUJTHOCTH

I'nmaBa 14. Uadopmanus 0 HopMaTUBe KPATKOCPOYHOM JIMKBUIHOCTH

Hopmatue kparkocpouHoit suksunHoctd (nasee — IIKJT) banka oneHuBaeTcss Ha OCHOBe I10JI0MKEHHS
Banka Poccun Ne421-IT «O nopsiake pacyera nokasarens KpaTKOCpOYHOM TukBuaHOCTHY OT 30.05.2014 .

Paspen 3 «MHdopmanus o pacuere HOpMaTHBa KpaTKOCPOYHOM JIUKBHAHOCTH» (Gopmbl 0409813 co-
CTaBJIETCS TOJIBKO CUCTEMHO 3HAYMMBIMHU OaHkamu (B cooTBeTCTBUM C 1.7 Ne4927-V mopsaka COCTaBIeHUs

dopmer 0409813).

I'nasa 15. Undopmanusi 0 HOpMATHBE CTPYKTYPHOM JIMKBUIHOCTH
(HopMaTHBe YHCTOr0 CTAOMILHOr0 GOHIUPOBAHMSA)

K I'pynne packpbiTie HHQOpPMAaMK B HACTOSIIEH I71aBe He MPUMEHUMO.

Pazgen XI. ®uHaHCOBBII phIMar u 00513aTe/IbHbIE HOPMATHBBI 0AHKOBCKOI I'PYyNIIbI

Hudopmanmst o mokaszarene GpuHaHCOBOrO phryara mo ¢opme crpok 13-14a paspena 1 «Csenenus o6
OCHOBHBIX TOKa3aTeNsX AesTeIbHOCTH KpeIUTHON opraHu3auuy (6aHkoBCckoH rpynmel)» u pasnena 2 «Hudop-
Malusi O pacyere HopMartuBa (uHaHcoBoro peryara (H1.4)» dopmer 0409813 Haxomurcs mo ampecy
https://chelinvest.ru/disclosure/reg_purpose/info_risk/.

Cy1ecTBeHHBIX U3MEHEHHUH 3Ha4eHMsl MoKa3zaTesss (JUHAHCOBOrO pblyara U €ro KOMIOHEHTOB 32 OTYeT-

HBIJ IEPHOJ HET.

ata 01.10.2019 01.07.2019
BenmunHa 6a1aHCOBBIX aKTUBOB M BHEOATaHCOBEIX TpeOOBaHMiA O 49 839 875 49 013 232
PYICKOM JUIsl pacyeTa HopMaTHiBa (MHAHCOBOIO phluara, ThIC.pyo.
Hopwmarus ¢uHaHcoBoro prruara 6anka (H1.4), 6aHKOBCKOM rpynnbl

14.4 14.2

(H20.4), nponieHT
HopMmatue (rHaHCOBOTO pblyara Ipy OJHOM PUMEHEHHUH MOJETH 136 13.6
OKHJIAEeMBIX KPEOUTHBIX YOBITKOB, MPOLIEHT ) '

Pasnen XII. Madopmanust o cucteMe onJiaThl TpyJa B 0aHKOBCKOI rpynmne

Hudopmanmst packpeiTa B aHaJIOTHYHOM AOKyMeHTe mno coctosHuio Ha 01.01.2019r. mo appecy
https://chelinvest.ru/disclosure/reg_purpose/info_risk/.

Ipencenarens [IpaBnenus
IMTAO «HEJIIBMHBECTBAHK»

HauanpHuk YrpaBrieHus OLeHKH OaHKOBCKHX PUCKOB

ITAO «HEJIIBMHBECTBAHK»

HauanpHuk ci1yObl BHYTPEHHETO KOHTPOJIS
IMAO «YEJISIBUHBECTBAHK»

Seelle

C.M. Bypues

A.E. Oromxkos

EXO. T'onukos
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