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KomnaHnua «MporHo3»: Quick Facts PROGNOZ

20 net Ha UT pblHKe

12 npencTaBUTENLCTB B 10 cTpaHax Mupa
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Magic Quadrant for Business Intelligence
Platforms
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PeweHusa gna 6aHKoB
PROGNOZ

MIS CWTyaUMOHHbIN LieHTp / BSC/
NHdopMmaLmMoHHbIe NaHenn ans pykoBoacTea

Governance Risk management Compliance
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Knrouyesble 3aKa3uuKMm
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Poccuiickne ¢puHaHCOBbIe MHCTUTYTDI

cos HBAHK OAO «CoOMHBaHK»

BAHK £0KD

SATO-BAHK

= SOP0RE NEePI Ty

OAO «Poccumnckmin cenbCckoxo3ancTBeHHbIn 6aHk» (r.Mocksa)
000 «Xoym Kpeaut aHg PuHaHc BaHk» (r. Mocksa)

OAO «AMB BaHk»

3AO0 «la3aHepronpombaHk» (r.Mocksa)

OAO «KUT dunHaHc IHBECTULMOHHLIN GaHK»

Bank «"JTOB3KC» (r. Mocksa)

000 «PycduHaHc BaHk» (r.Camapa)

3AO0 «TowoTa baHk»

000 «MOCOBJIBAHK»

OO0 Kb «baHk PacueTtoB 1 CbepexeHnin»

3A0 AKBE «HOBWKOMBAHK» (r.Mocksa)

OAO «YBPuP» (r.EkatepuHbypr)

OAO AKBE «EBpoguHaHc MocHap6aHk»

OO0 Kb «AKQ®P-BAHK»

3A0 «3ATO-6aHk»

00O KB «AHTanbaHk» (r. Mocksa)

OAO AKB «OHEPIOBAHK» (r. KasaHb)

OAO KB «TopxokyHuBepcanbaHk» (r.Top>ok)

OAO YpmypTckun NeHcroHHbIM BaHk (r./xeBck)

OAO «[epBbIn PecnybnukaHckuii Bank» (r. Mocksa)

OAO «Poccuiicknin akLMoHepHbI KOMMEPYECKNIA JOPOXHbIA BaHK»
3AO «PecnybnukaHckuin CoumanbHblii Kommepueknii 6aHk» (r.Mocxsa];‘:’

0\

3A0 «PecnybnukaHckuii 6aHk» (r.Mocksa) }/
000 «ACnANCuAN bank EBpasusy» (r. BanabaHoBo) A
00O KB «MPAOO-BAHK» (r. Mockea) |I|
OAO «KpaiinHBecT6aHK» j\;‘{
OAO «TCB» (r. Mocksa) @b

00O Kb «Kanyra» (r.Kanyra)
3A0 «AMU-BAHK» (r. Mockga)
3A0 «BbapeHubaHk» (r. MypmaHck)
OAO AKB «OBlM» (r.Mockea)
OO0 KB «HoBonokpoBCcKMin»

PROGNOZ

AKB «TatHBecTbaHk» (r.KasaHb)

OAO AB «MYWKWUHO» (r. MywkuHo)

3AO KB «PocTtoBckuin YHuBepcanbHbeiny (r. Pocto-Ha-[oHy)
00O KB «OlNnM-BAHK» (r. Mockea)

3AO «3upaat baHk» (r. Mocksa)

00O KB «AckaHusi Tpact» (r.Mocksa)

OAO KB «ConugapHocTb»

OAO «3HepromalubaHky (r.CaHkt-MNeTepbypr)

00O «HOxHbI pervoHanbHbIA 6aHky (r. PocToB-Ha-[oHY)
OAO Kommepuecknii 6aHk «Pnopa-Mocksa» (r.Mocksa)
OAO CKB Mpumopbs «MNprmMcoubaHky

000 Kb «MHKPEOBAHK» (r.Mocksa)

AKB «CaHTtaHaep KoHcelomep BaHk» (r.Mocksa)

3A0 HIAB «Epmaky» (r.HmwkHeBapTOBCK)

OAO «I'YTA-BAHK»

OAO «Posin Kpeant BaHk»

OO0 KB «KomMnaHusi po3Hu4HOro kpegutosaHus» (r. Mockea)
00O MKB «ABepc» (r. KasaHb)

00O KB «3KCMNOBAHK» (r.Mockea)

000 «MNpomTpaHcbaHk» (r.Yda)

OAO AKB «bBbalukomcHab6aHk» (r.Yda)

000 «BAHK PUUHNHBECT»

3A0 Kb «P3b»

OO0 KB «®uHaHcoBbIv kanuTany (r.CaHkr-MNeTepbypr)
3A0 AKB «PYCCIIABBAHK» (r.Mocksa)

OAO Kb «baHk Nmnepusa» (r.Mocksa)

3AO0 AK «lNpomTopréaHk»

OAO AKB «PbHOYEP» (r.Mocksa)

3AO0 «[lekcuna bark» (r.Mocksa)

OO0 KB «CMI» (r.Mocksa)

000 «MBA-MOCKBA» (r.Mocksa)
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KpeautHbin pUcCK

PROGNOZ

Cuctema «IMPOIHO3.KpeanTHbI pUCK» NpeaHa3HavyeHa A4/1a aBTOMaTM3alU MM NpoLLecca aHaamsa u
KOHTPO/1A KPeAUTHbIX PUCKOB ccyaHOro noptdena 6aHKa, B T. Y. AMCTAHLUMOHHOIO aHaAM3a U
moaennpoBaHmAa (I)VIHaHCOBOFO COCTOAHUNA KOHTPAreHToB, OUEHKU TMMUTOB U BEPOATHDbIX y6bITKOB. B BepeHue goCbe KOHTPAreHToB ¢
BO3MOMHOCTbIO XpaHeHMsA
pa3/INYHOM aHANUTUYECKOM
nHpopmaLmm

MoTHBHpOBaHHOE cyskaeHie 06 YPOBHE pHCKa
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[AaHHbIX OTYETHOCTM C
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3aMMUCOK 0 PUHAHCOBOM COCTOAHUM
3aemuwmKa




KpeautHbin pUcCK

YnpasneHue
LWKaaMm
PENTUHIOB

Pa3paboTKka u
BepudunKayma
mopaenemn

[eHepaTOp

PROGNOZ

bMHaAHCOBbIX IMMNTOB

l—% BBoa u KOHCONMAaaumA Pacuer
s NnoKa3aTesien
-

PacyeT penTuHra
KOHTpareHTa u
PUCKa CAENKM

Pacuet
pe3epBoB

BBoa, U KOHCONMAAUMA . BeaeHwue rpynn

neyYyaTHbIX popm B SKcnepTHbIX/CcAenoYHbIX CBSI3aHHbIX /UL,

JOKYMEHTOB

. )

nokasarenem

. )

(work-flow block) (mail block) (alert block)

(reporting block) (formula editor)

Business Process Management Modeler




PbIHOYHbIN PUCK

MporpammHbIn Komnaeke «MPOTHO3. PbIHOYHbIN PUCKY» obecneymMBaeT aBTOMaTM3aLMIO NpoLecca
aHaNM3a M KOHTPOAA PbIHOYHOTO pUcKa nopTdeneit PUHAHCOBbLIX MHCTPYMEHTOB BaHKa.
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Health monitor

P&L: -307 min. USD
Pad, %: 563
Losslima, % 3 3

O

Uquid assets: 5 147 mih. USO

30d net outflow: 4 750 % mih. USD
LCR, %: 22.29
Limit, %: 100.0 2
Copitak 1000 3 min. usD
RWA:S800 % min.usp

Capital Ratio, %: 11,55

Limit, %: 80 =

PROGNOZ

B 3arpyska 1 06paboTKa PbIHOYHbIX
AaHHbIX (Bloomberg, Reuters, MMBB,
PTC, Cbonds, BaHk Poccuu), 3arpysok
coenok u3 ABC, noptdenein n/mnm
pacuyeT noptdenel Ha ocHoBe
MHPOPMaLMM MO cAe/lKam

B OueHka pbiHOYHOro pucka (Value-at-
Risk, Conditional Value-at-Risk) Ha
OCHOBE MapameTpUYecKoro,
NCTOPUYECKOTOo MOAENIMPOBaHMA,
MOZe/IMPOBaHUA meToaom MoHTe-
Kapno

B OueHka Tpebyemoro ypoBHs
3KOHOMMYECKOro Kanutana ans
MOKPbLITUA PbIHOYHOTO PUCKA B
COOTBETCTBMM C PEKOMEHAALMAMM
basenbckoro komuteta (basenb 1)

B CueHapHoe mogenvposaHue («YTo

6yaeT, ecnn?»), BKAOYAA PEXKUM
CTpecc-TecTMpoBaHWA

B OueHka 6e3pMCKOBbLIX KPUBbIX

6eCKYMOHHOM AOXOAHOCTM Ha OCHOBE
napameTpUUYECKUX U CNIaiH-MeToA0B,
OLLEHKA KPeaMUTHbIX CNP3408 Mo
obavraumsam u rpynnam obavraumii

B Moaaepka nonoskeHns 313-MN baHka

Poccumn



PbIHOUYHDbIN pUCK

PROGNOZ

OTKpbITan bu6NMoTERA
anropuUTMoB

My6nukauua web-
oT4YeTOB

AHanUuTUYECKKe

MogcucTema sarpyaxu OTHEeTbI K Hyﬁbl

AaHHb1X {ETL)
aHANULLLE
/ \ - AaHHbIX
[—
OUHaA L —J

opMaLMA O
noprdene
(cp,eﬂum rloauquu)

nHdopMaumn
Bloomberg, Rewters,
T Noacucrema obecneueHnna 6esonacHoOCTU

NMoacucrtema aBTOMaTU3aLUMU

Moacuctema 3arpysku gaHHbix (Extract Transform Load)

XpaHunuLe AaHHbIX

Moacuctema aHanM3a M OLEHKU PUCKA (pacyeTHoe pUCK-aapo)

Moacuctema pOpMUPOBAHUA aHATMTUYECKUX OTYETHbIX dopm n OLAP
Moacuctema nybamMKaumm oT4eToB Ha web

Moacuctema aBTOMaTU3MPOBAHHOM NAKEeTHOM 3arpy3ku, 06paboTKM 1 pacyeToB
nokasaTenemu

7. TNopacuctema obecneyeHms 6e30nacHOCTH

ok wnNE



YnpasneHue KpeguUtHbiMm noptdenem

Cuctema «IMPOIMHO3. YnpaBneHue KpeaAUTHbIM NopTdenem» — 3T0 KOMMNJEKCHOE pelleHne
AN aBTOMATU3aLMUM KPEeAUTHO-UHBECTULIMOHHOM AeATE/IbHOCTU BaHKa C MOMEHTa
NOCTYNAEHUA 3aABKM A0 3aBepPLUEHUA COENKMN.
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PROGNOZ

KomnneKcHbIn aHanu3 d)MHaHCOBOFO
COCTOAHUA 3aeMLLUUNKa N OLLeHKa
KpeguTHOro puUcCka caenkum

dopmUpoBaHME aHANUTUYECKUX
BUTPUH A1 NOAAEPHKKM NPUHATUA
YNPaBAEHYECKMX PELIEeHWI

KomnnieKcHbI aHanu3
3 PEKTUBHOCTU M OLEHKA PUCKOB
WHBECTULIMOHHbBIX NMPOEKTOB

ObecneyeHre KONNEKTUBHOM paboTbl
C KpeaAUTHbIMU, FapaHTMD‘IHbIMM n
NPOYMMMU COENKAMU

OnepaTuBHbIA KOHTPO/Ib UCNOJTHEHUA
3aeMLMKaMK YCNOBUIM KPeaUTHbIX
cornaweHuni

dopmmpoBaHMe NacrnopToB CAENOK U
MHBECTULIMOHHbIX NPOEKTOB

OpraHu3aunsa sNeKTPOHHOro
COrNacoBaHUA LOKYMEHTOB,
MOHUTOPUHT PaboTbl CTPYKTYPHbIX
nogpasaeneHuin

YyeT 3as8BOK M 06paLLeHnin KIMEHTOB



YnpasneHue KpeguUtHbiMm noptdenem
PROGNOZ

&

Mpoeepra wa cooTBETCTEBME

KPEAWTHOM NONUTUKK BaHka Moayne (hOpMUPOBAHKMA pEegTRa PELWEHWA =
KonnermansHsx OpraHoB Moaynb KoHTRoNS
NAMATOB
JKcnepTuia
3arpyaka 3aABKA UMK
BEOO Yepes ceTek Internet Mogyne ynpasneHus
SEN0roBkLIM

COBNOK W CONYTCTBYHOLWER
MHpOpMaLmK

HMYLLBCTEOM

MogcvcTema avanuaa
PWHAHCOBOMD
COCTOAHUA 3aeMLMKA

M OOYA B MO HMTORM HIE
peanMaalMm
MHBECTALLMO HHBIX MPOE KTOE

Moayne MCNONHEHWA YCNOBHIA
KPEAWTHBIX COrNalleHuR

Moaynk aHanuia shdexTUBHOCTH U
PHCKOB WHBECTMUMOHHLIX NPOEKTOB

Moayne pacyeta pe3epeos




Crpaternyeckoe ynpassneHmne 6aHKom

Cuctema «MPOMHO3.CtpaTterMyeckoe yrnpaBaeHue 6aHKOM» — aBTOMaTU3aLMA OLEHKN JOCTUKEHUS
CTpaTerMyeckux uener baHka, MOHUTOPUHT BbIMOSIHEHUA KNOUYEBbIX MOKasaTenen 3aPpheKTMBHOCTM U
XO/[la peanusaumm cTpaTermyecknx MHULUMATUB A5 PYKOBOAMTENEN PA3/INYHOTO YPOBHSA
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PROGNOZ

MOHWUTOPUHT peanunsaLmmn cTpaTermm
baHKa, KOHTPO/Ib AOCTUMEHUA
CTpaTerMyeckmx MHUUMATUB

dopmMUpOBaHUE CTPATEFMYECKUX KapT
1 C6banaHCUPOBaAHHOW CUCTEMbI
nokasartenen baHKka u ero
CTPYKTYPHbIX NOAPA3AeNEHNI B
pa3pese acneKkToB AeATENbHOCTU U
3agaHue uenesblx 3HavyeHun no KM

BeneHue n knaccubumKkauma
OCHOBHbIX PUHAHCOBBIX U
HepMHAHCOBbIX NOKa3aTenen, B T.4.
onpegeneHne atpnbyTos
rnokasarenei n opmmpoBaHue
nacnopToB NnokasaTtesen

ObecneyeHne BO3MOXKHOCTH
onepaTMBHOM 06pabOTKM AaHHbIX
aHa/IMTUYECKOTO XPaHUAULLA C
dopmMpoBaHMEM OTYETOB U
NOArOTOBKM aHAUTUYECKUX
maTepuanos ansa Pykosoactea baHka

HacTpoiika airoputmoB pacyeTa
nokasartenemn



CmeTHOe nnaHUpoOBaHUe

Cuctema «IMPOIHO3. CmeTHOE nlaHMpoBaHue» — obecneymBaeT MHCTPYMEHTAIbHYO
noaAep»Ky npouecca onTMMmU3aumm aaMUHUCTPATUBHO-XO35MCTBEHHbIX Pacxoa0B

KpeauTHOM OpraHu3aLmu.
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PROGNOZ

B dopmupoBaHMe M KOHCONMMAALMSA
CMET CTPYKTYPHbIX NOApa3aeeHunin 1
opraHv3aumu B LLeJIom

PasHeceHue 3aTpat no ueHTpam
OTBETCTBEHHOCTU NN
nogpasaeneHnam

MosiHaA noaaep»Ka UMKAa
X03ANCTBEHHbIX 1OrOBOPOB

ABTOMATM3NPOBAHHbIN KOHTPO/b
MCMOJIHEHUA CMETbI

AHanuns apdeKTMBHOCTM NpoLeaypbl
nAaHUMPOBaHMSA

MOHWUTOPUHT U KOHTPO/Ib
MCNO/b30BaHNA IMMUTOB

ObecrneyeHne onepaTUBHOroO
KOHTPO/1A UCMO/b30BaHMA IMMUTOB U
BbIMO/IHEHNA AOTOBOPHbIX
0653aTenbCTB

OcyLiecTBaeHne pasanyHbIX BUA0B
KOPPEKTUPOBOK YTBEPHAEHHbIX
NIMMUTOB

BbipaboTKa pekomeHaaLmni no
ontummnsaummn AXP

Moanep»Ka 3N1EKTPOHHOIO
COr/1acoBaHMA AOKYMEHTOB



duHaHcoBOe ynpassieHue 6aHKOM

PROGNOZ

Cuctema npeaoctaBaseT 3pPEeKTUBHbIE MHCTPYMEHTbI 414 NOAAEPKKN YyNPaBIeHNs

MHOFOI'IpO(bVIJ'IbeIM OaHKOM Ha TaKTUYECKOM U CTpaTern4eCKkom ypoBHAX.
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ynpasaeHme a(MMmutamu

onepaunii busHec-noapasaeeHNAMMN.
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npOFpaMMHbIVI KOMNNIEKC NO3BOJIAET BECTU KOHTPOJ/Ib UCMOJ/Ib30BAHUA U HapyLleHNA
JIMMUTOB B pEXNMME PeasibHOIro BpemMeHHu npu coeepieHnn caenok, BbiMoOJIHEHUN

0 07.05.2009 OTxposT
S0 07.05.2009 OTepeir

S00  07.05.2009 OTrpeir

0 02.06.2009 Orxporr
3000 01052009 Omepmir
0 01052009 Omxpeir

200 07.05.2009 3axpuir
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PROGNOZ

B VYnpasneHue CTPyKTYpOI IMMUTOB B
paspese BUA0B PUCKOB, MPOAYKTOB,
CpOYHOCTENM onepauuii

B VnpasieHue 3aMMCTBOBaHUAMM U
6710KMPOBKaMM IMMUTOB

B Pacuet 1 KOHTPONb IMMUTOB B
peK1Mme peanbHOro BpemeH!

B Mposepka HapyLeHWUI TMMUTOB
coenKkamu nytem BBOAA
MHAMKATUBHBIX (TECTOBbIX) CAEM0K

B PesepBMpoBaHME IMMUTOB MO
NAaHUPYeMbIM OMepaLmam nyTem
BBOZA PE3EPBUPYHOLLUX
onepaumi/caenok

B leHepauyMsa OTYETOB O COCTOAHUMU
JIMMUTOB B Pa3/IMYHbIX pa3pesax
(KOHTpareHT, BUA, IMMKUTA U Np.) C
BO3MOXHOCTbIO:

*  MPOCMOTPA BHYTPUAHEBHOM
AVHAMWKM U3MEHEHUA TMMUTA;

*  [eTanusaumy CyMm IMMUTOB
(ncnonb3oBaHua MMMKTA,
OCTaTOK, MPeBbILIEHNE MMUTA);

* MPOCMOTPA TEKCTOBbIX
pacwndpoBOK, 06 BACHALLNX
MCNO/Ib30BaHUA INMUTA.

B YysepomneHuve nosb3oBateneli o
HapYLUEHMAX TMMUTOB Yepes
PacCbINIKY NMOYTOBbIX COOBLLEHNI



Cuctema cTpaxoBaHUA BKNagos

PROGNOZ

CucTema npeHasHayeHa Ans aHavM3a U MOHUTOPMHIA GUHAHCOBOW YCTOMYMBOCTM BaHKa

B MoHWUTOPUHTF cooTBETCTBUA
Mporros. Chcrema crpaxoearss sxaans nokasaTenei ¢puHaHcoOBOW

3arpyska u pacyer Mporxozuposanue Oryern Kontpone sepeun 2 oee YCTOMYMBOCTM HaHKa yCI0BUAM

%

DD?FH?JMDOBaHMe 3HaveHun Moy B Aoctyna B CCB v oueHku
POTHO3WPOBaHWE 3HaueHN NOKE3aTeNSH GMHHCOBO yCToMMaoc: Knagbl 3KOHOMMYECKOro NONOXKeHMA baHKa
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Hay‘-IHble nuccnenoBaHuA

PROGNOZ
RISK LAB

EMIFIT

Perm
Winter
School &=

PROGNOZ

NabopaTtopumsa GUHAHCOBOro MOAENMPOBAHMUA U
ynpasneHuna puckamu Prognoz Risk Lab

MexkayHapoaHasa marmcrpaTtypa no ¢MHaHCOBOW
nHxkeHepun n UT (Master in Finance & IT) B
[MepMCKOM rocy,apCcTBEHHOM YHUBEPCUTETE

MeKayHapOoAHbIA HAay4YHbI CEMUHAP MO PUCK-
MeHeAXMEHTY U MOAENNPOBAHNIO GUHAHCOBBIX
pblHKOB Perm Winter School



