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basenbckune 4O0KYMEHTbI

31 okT 2013

2012-...

2010-2011

2009

2006

2005

2004

1996

1996

1995

1993

1988
(3akoHopaTen
bHO MPUHATO
G-10 B 1992)

Fundamental review of the trading book: A revised market risk
framework

Fundamental review of the trading book

Basel III: A global regulatory framework for more resilient banks
and banking systems

Revisions to the Basel II market risk framework

Basel II: International Convergence of Capital Measurement and
Capital Standards: a Revised Framework - Comprehensive Version

The Application of Basel II to Trading Activities and the Treatment of
Double Default Effects

Basel II: International Convergence of Capital Measurement and
Capital Standards: a Revised Framework

Supervisory framework for the use of "backtesting" in conjunction
with the internal models approach to market risk capital
requirements

Amendment to the capital accord to incorporate market risks

An internal model-based approach to market risk capital
requirements

Basel Committee: Supervisory Treatment of Market Risks

Basel I International convergence of capital measurement and
capital standards

Liquidity horizons (10, 20, 60, 120, 250d)
97.5% ES
k=3

+Moving to expected shortfall
+Market liquidity
+Hedge

+k=3
+CVA Risk Capital Charge

+ Stressed VAR +IRC

Market Risk + CVA + WWR

+EE

Df trading book
+CCR
+ Interest rate risk in the banking book

MpuHunn «cBetodopa>

YTBep>xaeHue SA + VAR ana kanutana +
cTpecc-Tect

BHyTpeHHue moanenu — VAR (ansa
kanuTtana 10gH. 99% one-tail) , Crpecc-
TecTupoBaHue

OCHOBbI CTaHAAPTU3UPOBAHHOIO METoAa
(SA)

Tpe6oBaHMA NO KPEAUTHOMY PUCKY



AlononHuTeNnbHble basenbckne J0KYMEHTb!

12 March Stefan Ingves: Where to next? Priorities and OanbHelwne HanpasB/ieHUsA
2013 themes for the Basel Committee
October Public quantitative disclosure standards for CtaHpapTtbl ansa LK
2013 central counterparties - consultative report
September How have banks adjusted to higher capital 0630p N3MEHEeHnsIM B
2013 requirements? Kanutane cpean 6aHKoB
July 2013 Sovereign risk: a world without risk-free 0630p NO cyBepeHHOMY
assets? pUCKy
July 2013 Regulatory consistency assessment 0630p PBA n mopeneun cpeaun
programme (RCAP) - Analysis of risk- 6aHkoOB
weighted assets for credit risk in the banking
book
January Regulatory consistency assessment 0630p PBA n mopgeneu cpeau
2013 (rev programme (RCAP) - Analysis of risk- 6aHkOB
February weighted assets for market risk
2013)
December Basel III counterparty credit risk and Oetanun npo CVA
2012 exposures to central counterparties -

Frequently asked questions (update of FAQs
published in November 2012)
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MCQPO B Poccuu

Mpukas
MuHdpuHa
Poccuum ot
02.04.2013 r.
N2 36H

Mpukas
MuHdumHa
Poccum ot
18.07.2012 N?
106H

Mpukas
MuHduHa
Poccum ot
25.11.2011 N¢?
160H

Me>)xayHapoaHblii ctTaHAapT puHaHcoBoM otyeTHocTu (IFRS) 9
"®nHaHCOBblI€ UHCTPYMEHTbI"

Me>)xayHapoaHblii ctTaHAapT PpuHaHCcoBOM oTyeTHOCcTU (IFRS) 13
«OueHKa crnpaBea/IMBOi CTOMMOCTHN»

MexxayHapoAHbii cTaHAapT ¢dhmHaHcoBoM oTyeTHOoCcTH (IFRS) 7
«PUHAHCOBbIE€ MHCTPYMEHTbI: pacKkpbiTue nHdopMaLnum>»

Me)xayHapoaHbiii ctaHaapT pmHaHcoBou otyeTHocTu (IAS) 39
«®UHaHCOBbIE€ NHCTPYMEHTbI: MPU3HAHUE U OLleHKa>»

MexxayHapoaHbi cTaHAapT ¢hMHaHCOBOW oTyeTHocTu (IAS) 32
«®UHaAHCOBbIE MHCTPYMEHTbI: NpeacTaB/sieHne nHgpopMmayum»

1 auBapsa 2015

1 auBaps 2013

1 auBapsa 2007

1 auBaps 2005

1 auBapsa 2005



MCTOYHUKM NPOLEHTHOro pUCKa

BesnyrHa pucka = Pos; - Af (t)

l | =

e Pa3pbiBbl MO CPOKY * MI3meHeHMe CTaBOK BO
noraleHmna aKkTMBOB BpemeHun (AuHammKa CTaBoK
1 MacCMBOB O4HOW CPOYHOCTH)

* OnuMOHbI Ha e M3meHeHMe CTaBOK pa3HOM
USMEHEHKE CPOYHOCTU (M3MEHeHUe
CPOYHOCTU

dbopMbl Kpunsow)

* MI3ameHeHmne CTaBOK C pa3HoM
CKOpPOCTbIo (6a3nCHbIN PUCK)



OueHKa NPouUeHTHOro pUCKa
6aHKOBCKOWU KHUTU

T
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Cpok norawexuns (Tabmua craHaapTHbIX gpokos N
(RUR, USD 1 np) P ( it nap @ )
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AKTUBbI
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VAR — npumep MmozenbHOM OLEeHKM

o RiskMetrics (JP Morgan 1994
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HopMansHoe ¥ Habiodaemoe pacnpedereHue


http://www.riskmetrics.com/

ShortFall = pononHenue K VAR

g =VAR (X) ->
Shortfall , (X) = E(X]X>q).
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