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Yearly runoff type model
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Volume (Default)

Volume forecast:

Segment  Targetout  Volume type OnlyIntial Stock  Curency  Im m am am sm &m m m

Loan op Incremental Volume [Relative EUR 15.00%  10.00%  10.00% 1000%  10.00%  10.00%  10.00%  10.0( A

Deposit P Incremental Volume /Absolute RUB 55,555,... 555,555... 30,000,... 10,000,... 10,000,.. 10,000,... 10,000,... 10,000

Bond op Growth/Absolute AUB 0 0 0 [l 0 0 0

Corporate... OP ’ ar 0L00% I0L00% I0L00% I0L0D% I0LO0% I0LO0% I02.00% 1020
ar 0L00% I10L00% I0L00% I0LOD% I0LO0% I0LO0% I02.00% 1020
ar 101.00% 10L.00% 10L.00% 101.00% I0LO0% 10L00% 102.00% 1020
£R 1W0L.00% 1GL00% 10L00% I0L.00% I0LO0% 10L00% 102.00% 1020
£R 1W0L00% 1GL00% 10L00% I0L.00% I0L00% 10L00% 102.00% 1020

|
v
< >
ok Cancel
Margin (Defaulf)
Margin forecast:
Segmentname  Ratetype  Rateindex Method Index/Surface  Mn  Msx  SpreadFloor  SpreadCap Im m am am 5m 6m
Fixed FP M _Swep 200%  200%  200% 200%  2.00%  2.00% A
d FP M Swep 3.00%  300%  3.00%  3.00%  3.00%  3.00%

<EMPTY> <EMPTY> <EMPTY>

<EMPTY> <EMPTY> <EMPTY:
L' ' ! [ | | | [ [ | |

] ContractSpecifications (Default)

New Sagment.... | New Segment Group... e

| Segments organized by Contracts:
£ Root
& Loan
Depasit
& Seauity
8 Bond
Selection name: | Loan v
Definitions of new records
Attribute Action Value
(B Essegmentation ValueCopy WholeBS "
B Basis ValueCopy Exact/365
%~ ClientRateSpread ValueCopy
keep Global Volume Repartition: Stock contracts used for attribute inheritance are not older than:
Inherited v 5y
Attribute: ClientRateSpread —
Attribute: Attribute definition method: Value:
2> dentratespread ValueCopy v | 2.00%

oK cancel
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5 6 New Economic Scenario
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Edit View | Color view | Table view
Extraction:
D B
Selection 2016 Forwan d Date: {none) -
3_ Type  Maturil ty (Date) Rate
C 1d (2/6/2016) 0.1141 ™
7d (8/6/2015) 0.1139
14d (15/6/2016) 114
- zc 1m (1/7/2018) 0.11%4 o
in— 7c 2m (1/8/2016) 0.114
= 3m (1/9/2016) 0.1144 >
” - 7c &m (1/12/2016) 0.1151
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Rate Fixing Models
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14 ddSodHdgsdOts a)

- Cube (Default)
Bl slsnn /=98
(Group fr‘(ParthmupReFerence fr*s:wariu f I%
InterestAndPrincipalPa... » | Sum v || Sum W
" 4mod [ smod  |"  tzmod [° 1emod |7 2omod  |Y z4mod [ zsmod |7 3zmod [T 3emod -
B | EBiond 0,00 -913 333,32 | -1100000,00 | -1 100 000,00 | -1 100 000,00 | -1 100 000,00 | -1 100000,00 | -1 100 000,00 | -1 100 000,00 é
| CIRS 0.00 -27 500,00 -28 790,52 -14 395,16 -14 375,00 -28 790,352 -14 395,16 -14 375,00 -28 770,16 §
Cash S 000 000,00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 g.
Fixed assets 2000 000,00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
| IRS 0,00 -27 500,00 -25 790,32 -14 395,16 -14 375,00 -28 790,32 -14 395,16 -14 375,00 -25 770,16
Loan ko banks 0.00 | -3910867.20 | -3910867.20 | -3910867.20 | -3910867.20 | -3910 867.20 | -2 933 150.40 0.00 0.00
faset " Loan ta corporate 0.00 | -4305002.50 -4 30500250 | -4 30500250 | -4 30500250 | -4305 002,50 | -4 305 002,50 | -4 305 002,50 | -4 305 002,50
Loan to retail 0,00 [ -1435190.10 | -1435190.10 | -1435190.10 | -1435 190,10 | -14353190.10 | -1 435 190,10 | -1 435 190,10 | -1 435 190.10
™ Mastro {banks) 3000 000,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00
Moskro CER 10 000 000,00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
|| ™ Other assets 1 000 000,00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
v Surmn 21 000 000,00 (-10222 393,13 | -10811 640,45 | -10752 850,13 | -10 782 509,80 | -10 811 640.45 | -9 805 133,33 | -6 571 942.60 | -6 900 732,92
| | CIRS 0,00 -12 100,00 -23 032,26 -11 516,13 -11 500,00 -23 032,26 -11 516,13 -11 500,00 -23 016,13
| Capital gross | -15 000 000,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00
™ current accounts | -30 000 000,00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Due to banks 0.00 5833 747.90 5633 747.90 4 375 310,92 0.00 0.00 0.00 0.00 0.00
Liability ™ Due to corporate 0,00 [ 6746 844,95 6 746 844,95 | 13493 659,89 6746 844,95 | 6740 844,95 | 15493 689,89 | 6 746 544,95 | 6 746 844,95
| IRS 0,00 -15 150,00 -34 545,39 -17 274,19 -17 250,00 -34 548,39 -17 274,19 -17 250,00 -34 524,19
™ Other liabilities -3 000 000,00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
" Retained earnings| -3 000 000,00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
v Surmn -51000000,00 | 1255034254 | 12523 012,20 | 17840 210,49 671509495 | 6659 264,30 | 15464 599,57 | 6 715 094,95 | & 659 304.62
v Surn -30000 000,00 | 2327 949,72 171137175 | FOS7 360,37 | -4064 714,86 | -4 122 376,15 | 3659760,25 | -1593 84765 -211 428,30
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Wl 2% u0/s|gs)

#HnldingPartheFeren:e ﬁ‘tScenariu |) Ig
Sum W || Sum w
o
| smod |° émod [° vmod |° 8mod |° omod | tomod | timod 7 iemod |7 t3mod [ 14mod |7 15mod |2
v Biond 3058311 | -271902.02 | -269862.72 | -267 802.97 | -265774.33 | -263 970.81 | -261983.42 | -260046.20 | -256059.45 | -256 151.25 | -254 194
v CIRS ooo|  -27 080,41 0.00 000 | -13 83870 .00 000 | -13577.60 .00 ooo | -13253| 9
Cash 0.00 0.00 0.00 0.00 .00 0.00 0.00 0.00 0.00 0.00 £ é
Fixed assets 0,00 0.00 0.00 0.00 0.00 0,00 0,00 0,00 0,00 0,00 C %
Y IRS 000  -z7oE0.41 0.00 0,00 | -13E3szo 0,00 0,00 | -13577.60 0,00 ooo| -aesilC
et | Loantobanks | 97037218 | -962799.05 | -955661.44 | -948391.40 | -941 240,59 | -934 833,34 | -927 758,85 | -920898.59 | -913862.94 | -907 105.43 | -900 17t
Loan to carparate [-1 063 165,52 |-1 059 829,47 [-1 051 972.54 |-1 043 969,83 | -1 036 098.36 |-1 029 100,43 |-1 021 257,94 |-1013 706,30 |-1 005 961.61 | -998523.08 | -990 &894
Loantoretal | -356846.60 | -354 061.64 | -351436.84 | -348 763.34 | -346 133.69 | -343 795,86 | -341 175.89 | -330653.08 | -336 06578 | -333 560.76 | -331 032
Mastra (banks) 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 €
|| " Mostro CBR 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 C
Cther assets 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 €
v Fum -2 a4 801,46 |-2 702 753.00 [ -2 628 933.54 | -2 606 927.55 |-2 616 924.38 |-2 571 750,44 |-2 552 176,10 | -2 560 459,35 [-2 513 949,78 | -2 495 360.52 |-2 502 607
v v CIRS ooo|  -11915.38 0.00 ooo | -11070.96 0.00 ooo | -i0&ez.08 0.00 ooo | -1oe0z
Capital grass 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 r
¥ Current accounts 0.00 0.00 0.00 0.00 .00 0.00 0.00 0.00 0.00 0.00 £
Due ba banks 000 | 2a72 360,03 000 | 2 a0 385,95 000 | 2 789 086,63 0.00 | 2747 365,19 0.00 | 2 706 215,35 | 1 342 765
Liahilty |* Due to carporate 0.00 0.00 | 534 649,45 0.00 0.00 | 6451 267,681 0.00 0.00 | 6306 214,20 0.00 £
v RS ooo| 1787307 0.00 000 | -16 606.44 0.00 ooo | -16293.12 .00 ooo | -15904
" Other liahilities 0.00 0.00 0.00 0.00 .00 0.00 0.00 0.00 0.00 0.00 £
" Retained earnings .00 0.00 0.00 0.00 .00 0.00 0.00 0.00 .00 .00 8
v Sum 0.00 | 2842 580,58 | 6504 640,45 | 2820 385,05 | -27 677.41 | 9240 35444 0,00 | 272020999 | 6306 214,20 | 2 706 215,35 | 1 316 262
v Sum -z 0m4 801,46 | 139827.50 | 3965 715.91 | 220 458.40 |-2 644 601.79 | 6 668 604,01 [-2 552 176,10 | 159 750.60 | 3792 264,42 | 210 854.82 |-1 186 54C
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Q ContractSpedifications (Default)

New Segment... | New Segment Group....

Segments organized by Contracts:
=)+ Root
& Loan
i Deposit
= Security

& Bond

Selection name: | Loan

=
Definitions of new records
Attribute Acton Value
ValueCapy SimplelnterestStream A
ValueCopy
FTP -1
Do HoidingPartyReference Inheritance v
< >
Kesp Giabal Volume Repartiion: Stock contracts used for atiribute nhertance are not oider than:
| herited M sy
Attribute: Currency —
Attribute: Attribite definition methord: Viahe:
[ 28 curency || vauecopy [ew

Q Volume (Default)

Volume forecast:

®

Segment  Targetout  Volume type OnlyInitiel Stock ~ Currency  1m m am am 5m 6m m m
Loan oP Incremental Volume/Relative  NO EUR 15.00%  10.00% 10.00% 10.00% 10.00%  10.00%  10.00% 1000
Deposit op Incremental Volume/Absolute ~ NO RUB 55,555,.., 555,555, 30,000,... 10,000,.. 10,000,... 10,000,... 10,000,... 10,000
Bond oP Growth/Absolute NO RUB 0 o 0 0 0 0 0
Corporste... OP get Ve i No AR 01.00% I0.00% 10L.00% 161.00% I0L00% 10L00% 10200% I02.00

or Target Vokme/Relatie no ar 01.00% 101.00% 101.00% 101.00% I10L00% 10L00% 10200% 1020
or Target Vokime/Relative No ER 101.00% 10L.00% 10L.00% 101.00% 10L00% 10L.00% 102.00% 10200
or Target Volme/Relstve no ar 05,00% 10.00% 101L.00% 10100% I0L00% I0LO00% 10200% 1020
or Target Vokime/Relative No ER 101.00% 10L.00% 10L.00% 101.00% 10L00% 10L.00% 102.00% 10200
v
< >
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s Cube (Default)
G 2300858

( Group fﬁeParthmupReFeren:r. fﬁs:enarin f
InterestAndPrincipalPa...  w || Sum w || Sum W

" 4mod  |° smod | tzmod [° témod |° zomod |7 2tmod |° 2smod [T semod [T semod -
B Bond 0,00 -513 333,32 | -1100000.00 | -1 100 000,00 ( -1 100 000,00 | -1 100 000,00 | -1 100 000,00 |-1 100 000,00 (-1 100 000,00 é
| CIRS 0,00 -27 500,00 -26 790,32 -14 395,16 -14 375,00 -26 790,32 -14 395,16 -14 375,00 -26 7016 &
Cash 5000 000,00 0,00 0,00 0.00 0.00 0,00 0,00 0,00 0,00 )

Fixed assets 2000 000,00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00

" IRS 0.00 -27 500,00 -28 790,32 -14 395,16 -14 375.00 -28 790,32 -14 395,16 -14 375.00 -28 770,16

Loan ta banks 0,00 | -3910867.20 | -3910867.20 [ -3910867.20 | -3 91086720 | -3 910 867.20 | -2 933 150,40 0.00 0.00

Assel Iy Loan ko corporate 0.00 | -4305 002,50 | -4 305002.50 | -4 305002.50 | -4 305 002,50 | -4 305 002,50 | -4 305 002,50 (-4 305 002,50 | -4 305 002,50

Loan ko retail 0.00 [ -1438190.10 [ -9201 727.10 134 785,41 | -2037 354,21 | 3853 974.29 | 18561580990 | -835190.10 |-1 435 190,10

™ Mostro ({banks) 31000 000,00 0.00 0.00 0.00 0.00 0.00 0.00 0,00 0.00

Mostro CBR 10000 000,00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00

” " Other assets 1 000 000,00 0.00 0.00 0.00 0.00 0.00 0.00 0,00 0.00

" Suri 21000 000,00 |-10222 393,13 | -18 575 177,46 | -9 209 874,62 | -11 381 973,92 | -5 489 476,07 | -6 505 133,33 | -6 271 942,60 (-6 900 732,92

" ™ CIRS 0.00 -12 100.00 -23032.26 -11516.13 -11500.00 -23 032,26 -11516.13 -11 500,00 -23016.13

Capital gross [ -15 000 000,00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00

™ Current accounts | -30 000 000,00 0.00 0.00 0.00 0.00 0.00 0.00 0,00 0.00

Due ko banks 0.00 [ 58533 747.90 5833 747,90 | 4375351092 0.00 0.00 0.00 0.00 0.00

Liability ™ Due ko corporate 0,00 [ 6746 644.95 6746 544,95 | 13493 659,69 [ 6740 544.95 | 6740 §44.95 | 13 493 669,89 | 6 746 §44.95 | 6 746 544,95

" IRS 0.00 -15 150.00 -3¢ 545,39 -17 274,19 -17 250,00 -3¢ 945,39 -17 274,19 -17 250,00 -3¢ 524,19

™ other liahilities -3 000 000,00 0,00 0,00 0.00 0.00 0,00 0.00 0,00 0,00

" Retained garnings| -3 000 000,00 0,00 0,00 0.00 0.00 0,00 0.00 0,00 0.00

| U -51 00000000 | 12550 342,64 | 12523 012,20 |17 84021049 | 6715094.95 [ 6659 264,30 | 13 464 599.57 | 6 715 094,95 | 6659 304,02

" Surn -301000 000,00 2327 949,72 | -6 052 165.26 | §630335.85 | -4 663 875,97 | 1199755.24 | 6959 766,25 446 152,35 | -211 425.30

(%Accounthature [%AccountReference |
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- Cube (Default)
G 3890938
(#HoldingPartyReference [#Scenario [ @
Sum w | BaseScenario v

@
" smod | emod " ymod |7 smod " omod |7 womod |7 uimod |7 temod |7 iamod |7 w4mod [T 1smod (€

v v Biond 310583.11 -271 902,02 | -269 862,72 | -267 502,97 | -269774.33 | -263 970.51 -261 953,42 | -260 046,20 | -253059.45 | -2596 151,25 | -254 194
u CIRS 0,00 -27 080,41 0.00 0.a0 -13838.70 0.00 0.00 -13577.60 0.a0 0.00 -13252( 9
b Cash 0,00 0.00 0.00 0,00 0.00 0.00 0.00 0.00 0,00 0.00 C g
Fixed assets 0,00 0.00 0.00 0.a0 0.00 0.00 0.00 0.00 0.a0 0.00 C g
N IRS 0,00 -27 080,41 0.00 0,00 -15 838,70 0.00 0.00 -13 877,60 0,00 0.00 -13252 -

Loan to banks =970 37218 =962 799,05 =055 661 .44 =945 391.40 =041 240,59 -034 583,34 =927 758,85 =920 893,59 =913 862,94 [ -907 105,43 | -900 17E

" Loan to barks New | -2 977 463,96 | -4 628 285,60 | -3 986 951,71 |-1 413 890,60 |-1 D44 624,32 -681 732,50 -3z22 201,30 3170445 | 22495884.52 (2326 025,81 |2 400 324

" Loanta corporate | -1 065 165,52 | -1 059 529,47 | -1 051 972,54 | -1 043 969,55 | -1 036 095,36 | -1 029 100,43 | -1 021 257,94 |-1 013 706,30 | -1 005 961,61 | -995 523,05 | -990 594

Loan ka rekai -356 846.60 -354 061.64 -351 436.54 -348763.34 -6 133,69 -343 795.86 -341 175,89 -338 653.08 -336 065.78 | -333 580,76 | -331 03z

” " Mostro ({banks) 0.00 0.00 0,00 0.00 0,00 0,00 0.00 0,00 0.00 0,00 C

MNoskro CBR 0,00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.a0 0.00 C

b Other assets 0,00 0.00 0.00 0,00 0.00 0.00 0.00 0.00 0,00 0.00 C

u Sum -5 062 265.44 -7 331 041,60 | -6 615 885,25 [ -4 022 518,23 | -3 661 548,70 | -3 253 482,93 | -2 874 377.40 | -2 528 754,93 =264 065,27 [ -169334.72 | -102 47¢

v N CIRS 0,00 -11915.38 0.00 0,00 -11 070,96 0.00 0.00 -10862,08 0,00 0.00 -1060:

Capital gross 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.a0 0.00 C

¥ Current accounts 0,00 0.00 0.00 0,00 0.00 0.00 0.00 0.00 0,00 0.00 C

" Due to banks 0.00 | 2572 369.03 0,00 | 2529 359.95 0,00 | 2759 056,63 0,00 | 2747 355,19 0,00 |2 706 215.35 |1 342 7%

Liability " Dueto caorparate 0,00 0.00 | 6594 649,45 0.a0 0.00 | 6451 267.51 0.00 0.00 | 6306 214,20 0.00 C

b IRS 0,00 -17 §73.07 0.00 0,00 -16 606,44 0.00 0.00 -16 293,12 0,00 0.00 -15 909

" Other liabilities 0,00 0.00 0.00 0.a0 0.00 0.00 0.00 0.00 0.a0 0.00 C

" Retained earnings 0,00 0.00 0.00 0,00 0.00 0.00 0.00 0.00 0,00 0.00 C

u Sum 0,00 | 2842 580,58 | 6594 649,45 | 2829 385,95 =E7 67741 | 9240 354 .44 0,00 | 272020999 | 6306 214,20 |2 706 215,35 |1 316 262

N Surn -5 062 265,44 [ -4 488 461.02 =21 235,80 |-1193432,29 |-3689 226,11 | 5986871.51 |-2874 377,40 191 455,06 | 6042 148,94 | 2536 880,63 |1 213784
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yzoMmlse dlsj dzyf tiets fig [ tzls @afs iz Iz
(BJL Mmyj dzOted v )

E 31/12/2017 E 30/09/2018 E 30/09/2022
E op IRR op e |" op ' IRR
12 629 134 646,26 | 2 603 944 873,57 | 342 027 716,77 768 911 114.20 |23 198 747 595.59 |-6 652 664 430,69 ﬂ
Yolume forecast:
Segment Target cut Yolume typs Only Initisl Stock Currency m Zm 3m 4m S &m
Loan P Incremen 2l Valume jAbsohute ) RUE 50,000,000 50,000,000 50,000,000 30,000,000 30,000,000 30,000, ~

oP Incremental Yolume jAbsciute NO RUB 30,000,000 30,000,000 30,000,000 30,000,000 30,000,000 30,000,

Y E 9 fr] IS 8 q B J.. dZ'UI @B m $ wb t%w E ;;F‘Wft oP Incremental Yolumes Absolute NO RUEB 70,000,000 70,000,000 70,000,000 70,000,000 70,000,000 70,000,
(+dzso ' j B § d5" )

31122007 I 30/09/2013 E 0/09/2022
op B IrR [T o _IRR: op i IRR
12 393 759 279,30 | 2 609 044 379.68 | 150 250 595,51 | 766 180 915.53 | 23 198 747 838,89 | -6 738 725 915,30

yzomlse dlsj dzy tizts iy [p dzlst@afsigziz iz

(+ MmyJ dOtedgj?dzy dzd i MloPsy s¢€ + 100
E 31/12/2017 E 30/09/2018 E 30/03)2022 " ; "
¥ ¥ oxﬂa

op RE o IRR op "R
12 629 134 646,26 |2 B99 950 396,79 | 342 027 716,77 | 854 739 532,67 | 23 198 747 895,89 | =7 317 283 971 .69
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