Crpecc-tectupoBaHue HKO HKL, (AO) no cocrosiHuio Ha 01.07.2018 r.

KoMnoHeHTbI cTpecc-TectupoBaHus HKO HKL (AO) UcnonHeHune
MpsiMoe CTpecc-TecTMpoBaHve BbINOJ/IHEHO
O6paTHoe CTpecc-TecTupoBaHue BbIMNOJIHEHO
AHanu3 4yBCTBUTE/IbHOCTM pe3yfbTaToB CTPeCcc-TECTUPOBaHUS K M3MEHEHMIO PUCK-(aKTOopoB BbIMOJIHEHO
MOHUTOPUHI aKTYyaNnbHOCTU CTpecc-CLieHapyeB BbINOJ/IHEHO
Pe3ynbTaTbl cTrpecc-tectuposaHma HKO HKL] (AO) 01.07.2018
O6LWw Wit BbIBOA O NPOXOXAEHUN CTPECC-TECTUPOBaHWS nposigeHo ycneLwHo
[ocTaTo4HOCTb COBCTBEHHBIX CPeACTB (KanuTana) LEeHTPabHOMO KOHTpareHTa cobrogaercs

[ocTaTo4HOCTb CPpeACTB LeHTpasilbHOr0 KOHTpareHTa Ha MoKpbiTMe NoTepb, BbiI3BaHHLIX HEUCMOTHEHMEM obsizaTenscTB aByXx
prI'IHel‘/'ILIJI/IX Nno NoTepaM y4aCTHUKOB KIMpPUHra B YC/IOBUAX LLOKa Ha PblHKaX, Ha KOTOPbIX LleHTpaJ'IbeIl‘/'I KOHTpAareHT OCyLlWlecTBnaeT C06IIIOﬂaeT¢31
LI,EHTpaJ'lVI3OBaHHbIl‘;I KNUPWUHI

[oCTaTOYHOCTb JIMKBUAHBIX CPEACTB LIEHTPasIbHOMO KOHTpareHTa cobnrogaercs
CueHapwuu crpecc-TtectupoBanusa HKO HKL (AO) up down
M3MeHeHMe KypcoB MHOCTPaHHbIX BastoT MO OTHOLLEHMIO K pybnto 8% -6%
Vi3MeHeHuWe LieH akuuii -17% 17%
CpBur pybneBbIX KpYBbIX MPOLEHTHbIX CTaBOK 1.2% -1%
M3MeHeHMe LieH CbipbeBbLIX TOBApPOB -12% 12%

AHanuTnyeckas 3anucka:
HKO HKL], (AO) B Lensix KOHTpONs A0CTaTOYHOCTU PECYPCOB Ha MOKPLITUE NOTEPb B C/lyyYae peanunsaLim CTPECCOBbIX, HO BEPOSTHBLIX COBLITUI OCYLLECTBUT:
1) Mpsmoe n obpaTHOe CTpecc-TecTMpoBaHWe. Mpu 3TOM CLEeHapuM CTPecC-TeCTOB YUMTbIBaNM UCTOPUYECKUE faHHble 6UpXKEBLIX TOProB 3a nocneaHve
10 neT, ucknoYas KpusucHbIi nepvoa 2008 roaa.
2) AHanu3 4yBCTBUTENIbHOCTM pe3yfbTaToB CTPeCcc-TeCTUPOBAHUS K U3MEHEHMIO PUCK-(haKT OpOB.
3) MOHWUTOPWHI aKTyaNlbHOCTU CTpecc-CLieHapueB.
4) MopenvpoBaHnve cocTosiHna nukeuaHocTu HKO HKL, (AO) B CTpeccoBbIX YCNOBUSIX.

AHanus pe3ynbTaToB YKa3aHHbIX Bbllle npoLeayp no coctosiHuio Ha 01.07.2018 r. npoBoaunncs kak B pa3pese GUpXKeBbIX PbIHKOB M BUAOB AESTENbHOCTU
TaK M Mo pe3y/bTaTaM BCell AeSTENbHOCTU LIEIMKOM.

YKa3aHHbIi aHanu3 nokasas, uto HKO HKL (AO) B cnydae peanusaumm CTPeCCoBbIX, HO BEPOSITHBIX COBbITUIA COXPAHAET AOCTAaTOYHOCTb KanuTana v
MHbIX PeCypcoB Ha NpUEMNIEMOM YPOBHE BO BCEX YKa3aHHbIX pa3pesax.

Mo pe3y/nbTaTaM NpOBEAEHHOrO aHanu3a He TPebytoTCs crelmanbHble MepONPUATUS Upe3BbIYAHOrO XapaKTepa, HarnpaBieHHble Ha obecneyeHre
HenpepbiBHOCTU AesTenbHocTn HKO HKL, (AO) B CTpeccoBbIX yCNOBUSIX.
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