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[IK-2.1 3naer MeToAbl, TEXHUKHU, TEXHOJIOTHH YIIPABJIECHUS Pa3INYHbIMU BUJAMH PUCKA.
Knaccugukaruio puckoB opraHu3aluu.

[IK-2.2 YmeeT ocymiecTBIsATh pacyeThl, IPOrHO3UPOBATh, TECTUPOBATh U BEPUPUIIMPOBATD
METOJUKH YIIPABICHHUS PUCKAMU C YUETOM OTPACIIEBOM CHIEIIUPUKH.

[1K-2.3 Bnageet HaBbIKaMU OTOUPATh MOAXOSIINE METOBI BO3ICUCTBHS HA OTJEIHHBIC BU/IbI
PHUCKOB U 3P PEKTUBHONPUMEHSTh UX C YUETOM UX PE3yJbTaTUBHOCTH U SKOHOMHUYECKON

3G (HEKTUBHOCTH.
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3akpbIThie 32/IaHUS HA YCTAHOBJIEHHE COOTBETCTBHUS

HNHcTpyKius A5 BbINOJHEHHS 32JaHUS: POYUTANITE TEKCT U YCTAHOBUTE
COOTBETCTBHE

IIpodeccuonaabuasg komnerenuus [NK-2

HWupukarop: UITK-2.1
Bpemsi Ha oTBeT: 2 MHH.

3aganue 1 : YcTaHOBUTE COOTBETCTBUE MEK/Y OCHOBHBIMM BHIaMH (PUHAHCOBOTO
pHCKA U UX KJII0YEBOIl XapaKTepHCTUKOM.

Puck H XapaKTepucTHKA ‘
A) PbiHOUHBIN H 1) Cs3an ¢ konebaHUsIMHU LIEH, KypCOB U CTABOK. ‘
b) KpenutHsrit H 2) Bo3Hukaet rpu Bo3MOXKHOM Je(oITe KOHTPAreHTa. ‘
B)
. 3) IlposiBnsieTcst B cOOSIX MPOLIECCOB, CUCTEM, IEPCOHATNIA.
OnepanoHHbIN

4) OHpeI[eJ'IHeTCH MMOJIUTHUYCCKHUMU U IIPABOBLIMHA PCIICHUAMU

I') CrpanoBoit
rocy/iapcTBa.

3anumuTe BHIOpaHHBbIE HU(PBHI 10 COOTBETCTBYIOIIMMHA OYKBAMU:

A b B r

Hupukarop: UITK-2.1
Bpems Ha oTBeT: 2 MHUH.

33)13HI/IC 2: YcTaHOBUTE COOTBETCTBUE MCEXIY METOAAMHU I/I)IeHTI/I(l)I/IKaHI/II/I PUCKaA U
UCI0JIB3YEMBIMHU HHCTPYMEHTAMMU.

Meton H HNucTpymMeHT

A) SWOT-ananu3 H 1) Marpuna «CI/IJ‘Ia—CJ'Ia6OCTL—BO3MO)KHOCTB—prO3a».‘

2) ITocTpoenue anbTepHATUBHBIX OYIYIIMX

b) Ananus crieHapueB N
TPaeKTOPHIA.

B) NHTepBbIO DKCIIEPTOB ‘ 3) OnpaimuBaHue KIYEBbIX CIIEHHUATINCTOB.

I') KontposnpHBIii aucT 4) CranaapTU3MpOBaHHBIN NIEPEYEHD TOTEHIIMATIBHBIX

(Checklist) COOBITHIA.

3anummure BbIOpaHHBbIC HU(PHI 10X COOTBETCTBYIOIMMH OyKBAMU:

A b B r

HNuankarop: UTIK-2.1
Bpems Ha oTBeT: 2 MHH.




3ananue 3: YCTaHOBUTE COOTBETCTBUE MEXAY METPUKAMM PHIHKA KANIUTAJIA U
NMOAXOASIIIMMH METOAAMH Pacyéra pucka.

| Merpuka H Meron ‘
| A) BonaTuibHOCTD H 1) CrangapTHOE OTKJIOHEHUE JOXOIHOCTEH. ‘
‘ B) Value-at-Risk (VaR) H 2) KBaaTuie pacrpeneiacHus moTepb. ‘
‘ B) Expected Shortfall (ES)H 3) Cpennee 3HaueHue xBocra 3a VaR. ‘
| I') Beta-koaddunuent H 4) Perpeccust TOXOHOCTH aKTUBA Ha JOXOAHOCTD pBIHKa.‘

3anummure BbIOpaHHbIE HU(PHI 101 COOTBETCTBYIOINMH OyKBAMU:

A b B r

Hupukarop: UITK-2.1
Bpemsi Ha oTBeT: 2 MHH.

3ananue 4: YcraHOBUTE COOTBETCTBUE MEXKAY CTPATErusiMu 00padoTKU pucKa U
NMPUMEPOM UX NPUMEHEHUSI.

‘ Crparerus H IIpumep
A) Ykionerue 1) OTka3 OT BX0/a B PhIHOK CTPaHbI C CAHKLIUSIMH
(Avoid) AaBp P HIDIMI.
b) Hepenasa 2) 3axiro4eHue JOroBOpa CTpaxoBaHUs rpy3a
(Transfer) s pa cip pysa.
B) Crmienne 3) Baeapenne TMMHTOB KpEeUTOBAHUS
(Mitigate) AP e '
I') [Tpunsitue 4) CoxpaHenue HeOOBILON TO3UIMHU TIPH BOJATUIEHOCTH,
(Accept) 0TOOpaXkast pUCK B OTUETE.

3anummure BbIOpaHHbIC HU(PHI 10X COOTBETCTBYIOIMMH OyKBAMU:

A b B r

Hupukarop: UITK-2.1
Bpems Ha oTBeT: 2 MHUH.

3aganue 5: CooTHECHTE HHCTPYMEHTBI XeAKHPOBAHUS NPOLEHTHOI0 PUCKA U THII
NO3UIUM, 1JIsl KOTOPOii OHU ONTHUMAJILHBI.

HucTpymMeHT H Tloaxoaut s

A) IlnaBarommii-Ha-

. 1) 3aém c nuaBaroIiel CTaBKOM.
(buKCUpPOBaHHBIN CBOII

2) Kpeaut ¢ nepeMeHHOI CTaBKOW U )KeJlaHuEM

b) Kom (Cap) OrPaHUYUTh MAKCHMYM.

B) ®opBapHas npoLeHTHAs H 3) @ukcanus Oynymieil cTaBKU Ha KOPOTKHI




HucrpymenT H Ioaxoaut s

cnenka (FRA) “ TOPU30HT.
I') ®ukcupoBaHHBIN-HAa- 4) Tloptdens obmuraruii ¢ GUKCHPOBAHHBIM
TUTABAFOIIHIA CBOTI KyHOHOM, OKHJIAIOIINI POCTA CTABOK.

3anumure BoIOpaHHbIe UM PHI 10 COOTBETCTBYHOIIMMHU OyKBaAMHU:

A b B r

HWupukarop: UITK-2.1
Bpemsi Ha oTBeT: 2 MHH.

3aganue 6: YCTaHOBHUTE COOTBETCTBUE MEXKIY MEKIYHAPOIHBIMHU CTAHAAPTAMM U MX
NnpeMeTOM.

Cranpapr H IIpeamer
A) 1SO 31000 H 1) PykoBoICTBO 110 yIIpaBiICHUIO PUCKAMH.
b) COSO ERM 2) Unrerpuposannsiii ppeiimBopk Enterprise Risk
2017 Management.
B) Basel 11l H 3) PerynsatuBHbIe TpeOOBaHUS K KalUTaTy OAaHKOB.
I IFRS 9 H 4) Y4€T 0’)kHUJ1aeMbIX KPEJIUTHBIX MIOTEPh U XEIK-YUET.

3anummure BbIOpaHHBbIE HM(PHI M0]X COOTBETCTBYIOIMMH OyKBaAMU:

A b B r

HNupukarop: UTTK-2.2
Bpems Ha oTBeT: 2 MHH.

3aganue 7: CBsKUTE MOKAa3aTeJN KPeAUTHOr0 pucKa ¢ ux opmy.ioii.

IToka3zarenn H ®opmyaa

A) Expected Loss [ 1) PD x LGD x EAD

B) Probability of

Default 2) Yucno nedontoB / 4uciao HaOII0JaeMbIX KOHTPAreHTOB

B) Loss Given Default ‘ 3) (YobrTOK — Bo3merienue) / DKCITO3UIHS

4) KpeauTHblil IUMUT — MOTAllIEHHAsl YacTh Ha JaTy

I') Exposure at Default fedosTa

3anumuTe BbIOpaHHBbIE HUQPBHI 10 COOTBETCTBYIOINMMH OyKBaAMU:

A b B r

HWuankarop: UITK-2.2
Bpems Ha oTBeT: 2 MHH.




3ananue 8: YcTaHOBUTE COOTBETCTBUE MEXAY THIIAMHM pacnpenaeJieHHd IeH aKTUBOB U
HanooJee MOAXOAAIIMMHA MOJAEISAMH.

| Pacnpenenenne H Moaean ‘
| A) Hopmanbsnoe H 1) [Tapamerpuueckuit VaR «c-p». ‘
| B) Toncroxsocroe (Pareto)|  2) Extreme Value Theory (EVT). |
‘ B) JlornopmainbHoe H 3) 'eomerpudeckoe OPOYHOBCKOE JIBIKECHUE (GBM).‘
| I') AsymonanbHOE H 4) CrieHapHBIN aHAJIU3 C KJacTepu3aluei pekKnuMoB. ‘

3anummure BbIOpaHHbIE HU(PHI 101 COOTBETCTBYIOINMH OyKBAMU:

A b B r

HWupukarop: UITK-2.2
Bpemsi Ha oTBeT: 2 MHH.

3aganne 9: CooTHeCHTE KIIIOUYEBbI€ JIEMEHThI MOJUTHKH PUCK-ANIETHTA C UX
CO/IepIKAHHEM.

‘ DIeMeHT H Conepxanne ‘
‘ A) KauecTBeHHbIE 3asBICHUS H 1) OOb1ee OTHOIIEHUE COBETA AUPEKTOPOB K pI/ICKy.‘
‘ b) KonunyectBenHbie J'II/IMI/ITBIH 2) Konkpernsie metpuku: VaR < X % kanurana. ‘
‘ B) [Toporoseie Tpurrepsl H 3) YpoBHU noka3aTelel, Tpedyolue ICKalaluu. ‘
‘ I') ITpouenyps! nepecmorpa H 4) I'paduk 1 mopsa 0K OOHOBIIEHUSI PAMKH. ‘

3anummure BbIOpaHHBIC LU (PBI 01 COOTBETCTBYIOIMMH OyKBaAMU:

A b B r

HWupukarop: UITK-2.2
Bpems Ha oTBeT: 2 MHUH.

3aganue 10: YcTaHOBUTE COOTBETCTBHE MEXAY METOAAMH HATYPaJIbLHOI0
XeIKUPOBAHMSA BAJIOTHOIO PHCKA U MEXaHHU3MOM HX peaiM3aluuu.

‘ Meton H Mexanusm ‘
‘ A) Maruunr (matching) H 1) BripaBHMBaHUE BaJIIOT IPUTOKOB U OTTOKOB. ’
‘ bB) Jlunep-/nar-crparerus H 2) YcKOopeHHe WM OTCpOUKa IJIATEXKEH. ’
‘ B) BamoTHas ILHBepCI/I(pI/IKauHHH 3) Pacnipenenenue onepauuii Mexy BaJ'IIOTaMI/I.‘
‘ I') Jlokasnm3anus 3arpar H 4) [lepenoc Npon3BOJCTBA B CTPaHy BBIPYUKH. ‘

3anummure BbIOpaHHBbIE HU(PHI 10X COOTBETCTBYIOIMMH OyKBAMU:

A b B r




Huaunkarop: UIK-2.2
Bpemsi Ha oTBeT: 2 MHH.

3aganme 11: Cootnecure Bua back-testing’a VaR-monenu u ero onucanme.

Bux |

Onucanue

A) Unconditional
Coverage

1) ITpoBepka yactoTsl HapyueHuid VaR.

Bb) Conditional Coverage

2) Y4uTBHIBAET U YacTOTY, U HE3aBUCUMOCTD
HapyIICHUMN.

B) Quantile Loss H

3) ®yHKIUs MOTEph, penalizing MpeBHIIICHUS.

I') Time-Scaled H

4) Tect VaR Ha pa3HbIX TOPU30HTAX.

3anummure BbIOpaHHBbIE HM(PHI 01 COOTBETCTBYIOIMMH OyKBAMU:

A

b

B r

HNupukarop: NUITK-2.2
Bpems Ha oTBeT: 2 MHH.

3aganue 12: YcTaHOBUTE COOTBETCTBUE MEX Y (PMHAHCOBBIMH K03 puumneHTaMu u

PHCKOM, KOTOPbIii OHM CUTHAJIHU3UPYIOT.

‘ Kosgpuuuenr H Puck ‘
‘ A)DSCR <1 H 1) IToBbIlIeHHBIN PUCK JTUKBUIHOCTH/ 1edoTa. ‘
‘ Bb) Debt/EBITDA > 4 H 2) BbICOKHM KPEIUTHBIN JIEBEPEIIK. ‘
‘ B) Current Ratio < 1 H 3) Huzkas kparkocpodHast HJ'IaTé)KGCHOCO(SHOCTL.‘
‘ I') Interest Coverage < ZH 4) Puck HemocTaTka MpUObLIN AJIs TPOILEHTOB. ‘

3anummure BbIOpaAHHBbIE HM(PHI 01 COOTBETCTBYIOIMMH OyKBaMU:

A

b

B r

Hnpukarop: UIK-2.2
Bpems Ha oTBeT: 2 MHH.

3amanue 13: CoorHecute ITansl BHeApenus cuctembl GRC (Governance-Risk-

Compliance) u ux pe3yJabrar.

dran

H Pesyabrar

A) Onpenenenue poseil u
OTBETCTBEHHOCTH

1) Marpuna RACI.

b) Unterpauus [T-nnatdopmbl

2) Enunblii peno3utopuii puckoB u
KOHTPOJIEH.




Oran

H PesyabTar

B) Hacrpoiika nmokazateneir KPI/KRI H 3) Hambopab! 111 MOHUTOPUHTA.

I') O6yuenue nepconasa

H 4) IloBbIlIICHUE KYJIBTYPBI PHUCKA.

3anummure BbIOpaHHbIe HU(PHI 10X COOTBETCTBYIOINMHA OyKBAMU:

A

b

B r

HNuaunkarop: UIIK-2.3
Bpems Ha oTBeT: 2 MHH.

33[[31'[1/[6 14: CooTHEeCcHTE HCTOUHHKH OMMEPANUOHHOI0O puCKa ¢ TUNIMMHYHBIMHU

COOBITUSIMHU-TIOTEPSIMH.

Hcrounuk H

CoObITHE

A) Buemnee MomeHHI/IquTBoH

1) Kubeparaka u XuIieHue cpesicTs.

b) Tpynosbie oTHOLIEHUS H

B) Otka3 cucrem H

3) COoit OCHOBHOTO JaTa-1IEHTpA.

I') OmmoOku B cienkax H

|
|
2) Ucku coTpyAHUKOB TIO TPYA0OBOMY HpaBy.‘
}

4) HeBepHoe OpoHUpOBaHUE OTEPALIHH.

3anummure BbIOpaHHbIE LU (PHI 101 COOTBETCTBYIOINMH OyKBAMU:

A

b

B r

HNuaukarop: UI1K-2.3
Bpems Ha oTBeT: 2 MHH.

3aganue 15: YcTaHOBHTE COOTBETCTBUE MCXKOY cnocooamMu BU3yaJIHU3allUM aHAJIHU3Aa
YYBCTBUTEJIbHOCTH U UX HAZHAYCHUECM.

Busyaimsanus H

Ha3Hauyenune

A) Tornado-guarpamma H

1) PamxupoBanue BnusiHust paktopoB Ha NPV.

b) Spider-rpaduk H

2) OHOBpEeMEHHOE 0TOOpaKEeHHE +/- H3MEHEHU

B) TemtoBas kapra (Heat-map)H

3) Marpwuiia BIusiHHE-BEpOSTHOCTD.

I') CuenapHoe nepeBo H

4) Pa3BeTBIEHHBIE UCXO/IBI C BEPOATHOCTSAMH.

i

3anumuTe BbIOPpaHHBbIE HUQPBHI 10 COOTBETCTBYIOINMMH OyKBaAMU:

A

b

B r

Nupukarop: UTTK-2.3




Bpemsi Ha oTBeT: 2 MHH.

3apanue 16: CootHecute GopmMbl 1epUBATUBHBIX I0TOBOPOB C OMP:KeH, I/Ie OHH
NMPEeUMYIeCTBEHHO TOPTYIOTCH.

Jorosop H bupixa |
A) ®wrouepc Ha HedTH Brent H 1) ICE Futures Europe. |
B) dsiouepe Ha uugeke S&P 500)| 2) CME Group (CME Globex). |
B) Ommon 5a EUR/USD | 3) CME Group (GLOBEX FX Options)|
I') Ceon Ha ctaBky SOFR H 4) LCH SwapClear (OTC-kaupuHr). ‘

3anumure BoIOpaHHbIe UM PHI M0 COOTBETCTBYHOIIMMHU OyKBaAMHU:

A b B r

Kiaroun K 3aganusam

Howmep IIpaBuiIbHBIA BapuaHT OTBETA

BOIIpoca
1 A—->1 b—»2 B—-3 I'—>4
2 A—->1 b—»2 B—->3 I'—>4
3 A—-1 b—>2 B—-3 I'—>4
4 A—-1 b—»2 B—->3 I'—>4
5 A—-1 b—>2 B—->3 I'—>4
6 A—-1 b—»2 B—->3 I'—>4
7 A—-1 b—>2 B—->3 I'—>4
8 A—-1 b—>2 B—->3 I'—>4
9 A—-1 b—>2 B—->3 I'—>4
10 A—-1 b—>2 B—-3 I'—>4
11 A—-1 b—>2 B—->3 I'—>4
12 A—-1 b—>2 B—-3 I'—>4
13 A—>1 b—>2 B—->3 I'—>4
14 A—-1 b—>2 B—->3 I'—>4
15 A—-1 b—>2 B—-3 I'—>4
16 A—-1 b—>2 B—->3 I'—>4

3aKpbIThIE 3aJaHUS HA YCTAHOBJIEHHE NOCI€10BATEIbHOCTH

I/IHCprKlll/lﬂ AJIfl BBINIOJTHCHUSA 3aJaHUA: HquHTaﬁTe TEKCT U YCTAHOBUTE
mocjaea0BaTe/JIbHOCTb

IIpodeccuonanbuas komnerenuus IK-2

Hupukarop: UITK-2.1
Bpems Ha orBeT: 4 MUH.

3aganue 1: OnpenenuTe KIACCUUYECKUM MOPSIIOK ATANOB LKKJIA YIIPABICHUS pUCKaMU
OpraHH3aIHy.




BapuanTsr:
A) O6paboTka pucka

b) Unentuduxanus pucka

B) MonuTopuHT 1 IepecMoTp

I') Ouenka (aHaJIM3 ¥ paHKUPOBAHUE)

3anummuTe COOTBETCTBYIOLIYIO NOC/I€10BATEIbHOCTD HUGP c/ieBa HANIPABO:

| | | |

HNuaukarop: UITK-2.1
Bpems Ha oTBeT: 4 MUH.

3aganue 2: YcTaHOBUTE NOCe0BaTeNbHOCTD poBeneHuss RCSA-niponeypsl B OaHKe.

BapuanTsr:

A) OrnpezenieHne BIaJebIEB MTPOIIECCOB

b) Unentuduxanus ys3BUMocTel 1 COOBITUI
B) Pacuér ocrarounoro pucka

') PazpaboTka riaHa ycuiieHus KOHTPOJIS

3anummnTe COOTBETCTBYIOLIYIO NOC/I€10BATEIbHOCTD HUQP cJieBa HANIPABO:

HNupukarop: UTTK-2.1
Bpems Ha oTBeT: 4 MUH.

3ananue 3: PaccrabTe 3Tansl pacuéra Value-at-Risk uctopuyeckum MeToaoMm.

BapuaHTsr:

A) ®opmupoBaHue BHIOOPKH JOXOIHOCTEN

b) CopTtupoBka 1oXoqHOCTEH

B) Bo16op nepuenTuiis o

I') Ilepecuér VaR B neHexHYIO0 BETUYNHY TO3ULUH

3anummuTe COOTBETCTBYIOINYIO NOC/IEI0BATEBHOCTh HUQP C/IeBA HAIIPABO:

| | |

Hupukarop: UITK-2.1
Bpemsi Ha orBeT: 4 MUH.

3ananue 4: Onpeaennute NOCIeI0BaTEILHOCT FEVErsSe-Stress-mecma KpeauTHOTO
noptdens.

BapwuanTtsr:
A) YcraHOBKa KpUTHYECKOTO [TOPOra Kanurasia
b) Ilonck MMHMMAaTBEHOTO MaKpOIIOKa



B) Ilepepacuér PD, LGD, EAD nop moxk
I') CocraBnenue miaHa noaaepKaHus Karurana

3anumure COOTBETCTBYHOIIYHO TOCJIE€A0BATC/ILHOCTD II]/I(l)p cJieBa HAIpaBo:

HWupukarop: UITK-2.1
Bpemsi Ha oTBeT: 4 MUH.

3aganme 5: Pacronoxure maru nocrpoenus Zero-Cost Collar mis crpaxoBanus
BAJIIOTHOU BBIPYYKH.

BapuanTsr:

A) OrnpezenieHre MUHIMAJIBHOTO Kypca (CTpaiik put)
b) Iokymnka put-oniuona

B) Ilponaxa call-onmuona BeIe peIiHKa

') [IpoBepka HyIEBOM YUCTON TPEMUU

3anumure COOTBETCTBYHOINYIO MOCTAEA0OBATEJIBbHOCTD HI/I(l)p CJieBa HAIpPaBo:

HNuaukarop: UITK-2.1
Bpems Ha oTBeT: 4 MUH.

3aganue 6: YCTaHOBUTE JIOTHYECKYIO NIOCIIEI0BATEIBHOCTD KiacCu(UKauy (PUHAHCOBBIX
PHCKOB 1O cepe BOSHUKHOBEHHUS.

Bapuantsr:
A) Peinounbie  b) Kpenutneie B) Oneparmonnsie I') CTpaHOBBIE

3anummuTe COOTBETCTBYIOINYIO NOC/IEI0BATEABHOCTh HUQP C/IeBA HANIPABO:

HNuaukarop: UTTK-2.1
Bpems Ha oTBeT: 4 MUH.

3amanue 7: Onpenenure NOPsIOK aroB npu noctpoenun Monte-Carlo-cumymnsiiun
JICHEXHOT'0 TIOTOKA MPOEKTa.

BapwuaHTsr:

A) Br16op pacripeniesnieHuit BXOIHBIX TEPEMEHHBIX
b) I'enepanust coyyaiiHbIX TpaeKTOpU

B) Pacuér NPV no kaxoi Tpaekropuu

I') Ananu3 pacnpenenenns BbIXOAHOTO OKa3aTes

3anuiuTe COOTBETCTBYIOUIYIO MOC/IE€10BATEIbHOCTH HUQP CiieBa HANIPABO:

| | |




HNuaaukarop: UITK-2.2
Bpems Ha oTBeT: 4 MUH.

3ananue 8: PaccTaBbTe 3TaIBI CTPECC-TECTUPOBAHUS IPOIEHTHOTO PHCKa mopTdens
oOJmranuii.

BapuanTsr:

A) Bpi0op cueHapreB U3MEHEHUS KPUBOU 10XOAHOCTH
b) Ilepecuér nensl oOaUTaIil 0T KaXKIbIH CIICHApUA
B) Omnpenenenne cymMmmapHO# mepeonieHku moprdens
I') ConocraBnenue ¢ TMMUTAMU PUCK-aNMeTUTa

COOTBCTCTBYHOIIYIO MOCJIEAOBATEC/ILHOCTD III/I(i)p CJieBa HaIpaBo:

HWupukarop: UITK-2.2
Bpems Ha oTBeT: 4 MUH.

3aua1me 9: OHpe,Z[eJ'II/ITe MOPAAOK YIIPABJICHUA NTHIUACHTOM OIICPALIMOHHOI'O pUCKaA.

BapuanTsr:

A) JlerextrpoBaHue cOObITHS

b) Knaccudukamms u peructpamms

B) Ananus xopennbix npuunH (RCA)
') Peanuzanusi KOppeKTUPYIOLIUX MEP

COOTBETCTBYIOIILYIO NMOCJIEI0BATEIbHOCTH HUQP C/leBa HANIPABO:

HNuaukarop: NTTK-2.2
Bpems Ha oTBeT: 4 MUH.

Bamanue 10: Onpesenure Mocae0BaTeIbHOCTh BHEAPEHHS yuéra xemxkupoBanus (hedge
accounting) mo MC®O 9.

Bapuantsr:

A) Unentudukanus XemKupyeMoro o0bekTa

b) ®opmanbHOE TOKYyMEHTHPOBAHKE OTHOIICHHSI XEPKUPOBAHUS
B) Tect s dpextuBHOCTH (prospective)

I') OtpaxxeHue pe3ynbTaToB B OTYETHOCTH

COOTBETCTBYIOLIYIO MOC/I€A0BATEIbHOCTH HUQP cjieBa HANIPABO:

| | |

HWuapukarop: UIIK-2.2
Bpemsi Ha oTBeT: 4 MUH.

3amanue 11: YcraHoBuTe MOpsAI0K pa3paboOTKH MmiaHa JukBuaHOCTH (Contingency
Funding Plan).



BapuanTsr:

A) Ananu3 pa3pbiBa JMKBUJHOCTU

b) Unentuduxanns 10CTyIHBIX HCTOYHUKOB (DMHAHCUPOBAHUS

B) Onpenenenue Tpurrep-MeTpyK aKTUBALMU I1JIaHA

I') Onpenenenue nociea0BaTeNbHOCTH UCIIOIb30BAHNS UCTOYHUKOB

3anummuTe COOTBETCTBYIOLIYIO NOC/I€I0BATEIbHOCTh HUQP C/ieBa HANIPABO:

| | | |

HNuankarop: UIIK-2.3
Bpems Ha oTBeT: 4 MUH.

3aganme 12: Onpenenure nopsaok GOPMUPOBAHUS €KETHEBHOTO OTYETA IO PHIHOYHOMY
PHCKY.

Bapuantsr:

A) V3BnedeHre ppIHOYHBIX JAHHBIX

b) Arperanust mo3uiuii B XpaHUIUIIE TaHHBIX
B) Pacuér VaR/rpeueckux OykB

I') Pacchinka oTuéTa MEHEKMEHTY

3anummuTe COOTBETCTBYIOLIYIO NOC/IEI0BATEIbHOCTh HUQP C/ieBa HAIIPABO:

HNuaukarop: NT1K-2.3
Bpems Ha oTBeT: 4 MUH.

3ananme 13: Onpenenure nociea0BaTeNbHOCTh BBIOOPA HHCTPYMEHTA XeJKHUPOBAHUS
LIEHOBOI'O PHCKa Ha HEPTb.

BapuaHTsr:

A) Unentuduxaiys eHOBON IKCIIO3UIIHI

b) CpaBHeHune nHCTpyMEHTOB ((opBap, OMIKOH, CBOI)
B) Ouenka ctoumocTy 1 3¢ (HEKTUBHOCTH KaXk10T0

I') 3akntouenue caenku

3anummuTe COOTBETCTBYIOINYIO NOC/IEI0BATEABHOCTh HUQP C/IeBA HANIPABO:

HWuapnkarop: UIIK-2.3
Bpems Ha orBeT: 4 MUH.

3ananue 14: Onpenennre NOPsIOK BAIMIALMA BHYTPEHHENH MOJEIIHA PUCKA.

Bapuantsr:

A) KonuenrtyanbHbIi aHaTN3 METO0JIOTUN
b) IlpoBepka kauecTBa BXOAHBIX JTaHHBIX

B) benumapkuHr ¢ BHEIIHUMU MOJIETISIMU

') Back-testing 1 0TYET B KOMHUTET 110 pUCKaM



3anummuTe COOTBETCTBYIOLIYIO NOC/I€I0BATEIbHOCTh HUQP C/ieBa HANIPABO:

| | | |

HNuankarop: UIIK-2.3
Bpems Ha oTBeT: 4 MUH.

3ampanme 15: PaccraBbTe miaru paspaborku credit-scoring-moaenu ajis moprderst
PO3HHYHBIX CCY/I.

BapuanTsr:

A) Onpenenenue neneBoi nepemennoit (default/-)
b) Ot60p 3HaUMMBIX (aKTOPOB

B) O6yuenune monenu Ha oOy4aroiei BEIOOpKe

I') Banmmnanust Ha TeCTOBOM BBHIOOPKE U KAIIMOPOBKA

COOTBETCTBYHIIYIO MOCIEI0BATEIbHOCTD U(P ciieBa HANIPABO:

HNuaukarop: NT1K-2.3
Bpems Ha oTBeT: 4 MUH.

3aganue 16: Onpenenure Nociae10BaTEILHOCTh POPMUPOBAHUS PAMKH PUCK-ATITIETUTA
KOMITaHHH.

Bapuantsr:

A) Ormpenenenue cTpaTernyeckux 1esei ousHeca

b) ®opmupoBaHue KaueCTBEHHBIX 3asIBICHUN O PUCKE
B) YcranoBieHne KoTu4eCTBEHHBIX JINMUTOB U IOPOTOB
I') UnTerpanust paMku B IPOLIECCHI U TIOJTUTHKY

3anummuTe COOTBETCTBYIOINYIO NOC/IEI0BATEABHOCTh HUQP C/IeBA HANIPABO:

Kuroun k 3aganuam

Howmep [IpaBunbHBIN BapuaHT OTBETA
BOIIpOCa
1 bI'AB
2 ABBI'
3 ABBI'
4 ABBI'
5 ABBI'
6 ABBI'
7 ABBI'
8 ABBI'
9 ABBI'
10 ABBI'
11 ABBI'
12 ABBI'




13 ABBI'
14 ABBI'
15 ABBI'
16 ABBI'

OTKpbITHIE 32IaHUA ¢ PA3BEPHYTHIM 0TBETOM

HNHCcTpyKIMSA 11 BHINOJTHEHUS 32JaHNUSI: IPOYNTANTE TEKCT U 3aNUIINTE
pa3BepHYTHIi 000CHOBAHHBI OTBET

IIpodeccunonanbuasg komunerenuus I11K-2

HNuaaukarop: UITK-2.1
Bpems Ha oTBeT: 4 MHH.

3amanue 1: Yro Takoe pamra puck-annemuma (Risk Appetite Framework)?

ITose nyis oTBeTA:

Hupukarop: UITK-2.1
Bpemsi Ha oTBeT: 3 MHH.

Bananue 2: Kak Monte-Carlo-cumyssiiiust ucronb3yercs s orienku Value-at-Risk
CJI0KHOT0 noprdens?

ITone nys oTBeTA:

HNuaukarop: UITK-2.1
Bpems Ha oTBeT: 4 MUH.

3aganue 3: B uém pazHuIa Mex 1y BaTIOTHBIM (JOPBApAOM U BAIIOTHBIM (bIOYEpCOM?

IToae njs orBera:

Nuaukarop: NITK-2.1
Bpems Ha oTBeT: 4 MUH.

3ananue 4: Kakue oCHOBHBIE KaTerOpHHU ONEPAIlMOHHOTO pucka Beiaenser Basel 117?




ITone njs orBera:

HNuaukarop: UITK-2.1
Bpems Ha oTBeT: 4 MHH.

3ananmue 5: [Touemy pocT kitoueBoi ctaBku L|b yBennunBaeT CTOUMOCTh KanuTaia
KOMITAHUH?

Ilose nyis oTBeTA:

HWupukarop: UITK-2.1
Bpemsi Ha oTBeT: 4 MHH.

3aganue 6: Uro npousoiinér c DSCR npoekTa, ecinu MecTHas BaJIIOTa JeBaIbBUPYET HA
15 %, a BeIpyuKka B Helt, a qoiur B USD?

IToJs1e nast oTBeTA:

HNuaukarop: UTTK-2.2
Bpems Ha oTBeT: 4 MUH.

3aganue 7: Kakoif HHCTpyMEHT 1ieiecooOpazHee BEIOpATh SKCIOPTEPY MPU BHICOKOI
BOJIATHJIBHOCTHU Kypca: (hopBap/1 WU OIMIIMOH, U TToueMy?

IToJs1e nast orBeTA:

Hupukarop: UITK-2.2
Bpems Ha oTBeT: 4 MHH.

3ananme 8: Kakoii cioco6 ynpasieHus IIEeHOBBIM PUCKOM TOILJIMBA MTPEINOYTET
aBUAKOMIIaHUS U oyemy?

IToJs1e nas1 oTBeTA:

HWuankarop: UITK-2.2
Bpems Ha oTBeT: 4 MUH.




3ananue 9: baHk UCHIBITBIBAET OTTOK 1eno3uTOB > 10 % 3a Henenmto. HazoBute nepByro
HEIICHOBYIO MepYy, KOTOPYIO CeIyeT akTuBUpoBaTh cornacHo Contingency Funding Plan.

ITose nust oTBera:

HNuaaukarop: UTTK-2.2
Bpems Ha oTBeT: 4 MHH.

3apanme 10: Uro Takoe Expected Shortfall (ES) na yposue nosepust 97,5 %?

IToJs1e nast oTBeTA:

HWupukarop: UITK-2.2
Bpemsi Ha oTBeT: 4 MHH.

3ananmue 11: Kak B3aumocsszansl PD, LGD u EAD npu pacuére oxxuaaeMbIX KpeIUTHBIX
norepn?

ITone nyis oTBeTA:

HNuaukarop: UTTK-2.2
Bpems Ha oTBeT: 4 MHH.

3aganue 12: Yem 5KOHOMUYECKHI KanuTal oTin4yaeTcs oT peryiastuHoro?Ilose nus
OTBeTa:

HNuaukarop: UI1K-2.3
Bpems Ha oTBeT: 4 MUH.

3ananue 13: Ha3oBute yeThipe kiroueBbix mara RCSA-niporecca.

IToae njs orBera:

Nuankarop: UTIK-2.3
Bpems Ha oTBeT: 4 MHH.

3ananue 14: [louemy onopa uckiIrounTeNbHO HAa VAR MOXeT HeT0OIIEHUBATh PUCK
noptdens?



IToJ1e nasg oTrBeTa:

HWunpukarop: UIIK-2.3
Bpemsi Ha oTBeT: 4 MHH.

3apanue 15: Uro npounzoiinér ¢ korhdumuentom NPL, ecrii skoHOMUKA BXOIUT B
peneccuio?

IToJ1e nasg oTrBeTra:

HMuaukarop: UT1K-2.3
Bpemsi Ha oTBeT: 4 MHH.

3aganue 16: Kakoii KPl nau6onee nndpopmaTiBeH 1151 MOHUTOPUHTA PEILyTAIIMOHHOTO
pucka: Brand Sentiment mim KOJTHYECTBO MPECC-PEITU3O0B, U ITOYEMY ?

IToJs1e nast oTBeTA:

Kuaroun k 3aganusam

Howmep OtBer (pa3BepHyTOE 0OOCHOBAHUE)
BOIIpOCa
1 JOKYMEHT, (PUKCUPYIOIINI KaueCTBEHHbBIC TPUHIUITHI 1
KOJINYECTBEHHBIE JIUMUTBI JOTYCTUMBIX PUCKOB.
2 FEHEpUPYIOT  THICSAYM  CIy4allHbIX  TpaeKTopuil  (akTopos,

nepeorneHnBaoT noprdens U OepyT O-KBaHTUIL IOJYYEHHOTO
pacripeneneHns YObITKOB.

3 dopsapn OTC, nuanuBuayaneH u 6e3 Mapxu; Gpprouepc OUpPKEBOH,
CTaHJAPTU30BaH U TPEOYET €KETHEBHOM BapUAIIMOHHON MapIKH.
4 BHYTpPEHHEE MOIIEHHUYECTBO, BHEITHEE MOILICHHUYECTBO, TPYAOBbIE

OTHOILICHU:, JCJIOBBIC ITPAKTUKH, ym€p6 aKTHUBaM, OTKa3 CUCTEM,
BBIHOJIHCHI/IG/YHpaBHeHI/IC nponeccamMu.

5 MOTOMY YTO MOBBIMIAOTCS 6e3puckoBas craBka B WACC u nmporeHT
10 3aiiMaM, YTO YBEIUYUBAET IUCKOHT U CHMKaeT NPV.

6 MOKa3aTeNlb CHU3UTCS, TOTOMY YTO YHCTBIA JeHeXHbIM moTok B USD
YMEHBIIUTCS, a IJIATEKH 110 JTOJITY OCTAHYTCS MPEKHUMU.

7 OTIIMOH, ITOTOMY YTO OH OTPAaHUYUBAET YOBITOK, COXpaHss
BO3MOYKHOCTH BBITOJIbI IIPU OJIATOTIPUSITHOM JIBHYKEHUH.

8 dopBap/Ibl WU CBOIBI OOHYJISIOT MPEUMYIIIECTBA MaICHUS 11EH;

XpaHeHHUe TOIJIMBA I0POr0 ¥ OrpaHUYEeHO; OMIMOHKI (3-12 Mec)
(bUHAHCUPYIOTCS Yepe3 MPEMUI0, KOTOpasi BKIIOYAETCs B TApUPHYIO
MapxKy.

9 CFP 00b14HO paHXHpyeT UCTOUYHUKU: 1) KpeAUTHBIE JINHUH, 2)
PEIIO nox HQLA, 3) nmponaxxa HQLA. CBoeBpemeHHOE
NoJKJItoueHue TuHui 3akpeiBaet gap LCR n BoccranaBnuBaer
JIOBEpUE BKJIAIUHUKOB.




10 ES = cpennuii «xBoct» 3a VaR.

11 Tpu mapamerpa NEpPEeMHOKAIOTCS.

12 DKOKaIUTaJl OPUEHTUPOBAH Ha TPeOyeMbIii
KpeANTOPaM/aKIMOHEpaM YPOBEHb YBEPEHHOCTH; PETYIISITHBHBIA —
Ha coOJrroieHne npaBui Basel.

13 [Tporiecc — PUCKU/KOHTPOIM — OLEHKA — TUIaH.

14 [Tpu «u€pHBIX ne0easX» peanbHble MOTEPU CUIBHO IPEBOCXOJAT
VaR; cMeHa BONaTWIBHOCTHU JenaeT UcTopudeckuid VaR
HEAKTyaJIbHBIM.

15 CHMXeHre T0X0I0B U JTUKBUIHOCTH 3aéMIIIUKOB MOBEIIMAaeT PD.

16 Brand Sentiment, moTomMy 4TO U3MepsIET TOHAIBHOCTh

O6H.[€CTBCHHOFO BOCIIPpHATHSA, 4 HC 00BEM KOMMYHHKaHHﬁ.

3aKkpLITHIE 32JaHUA ¢ BLIOOPOM OTHOr0 NPaBUJILHOI0 OTBETA U 000CHOBAHHEM
BbIOOpa

HNucTpykuus /151 BHINOJTHEHHS 32JaHUSA: IPOYMTAliTe TEKCT, BbIOepUTEe NPAaBUJIBLHbII
OTBET M 3aNHUIINTE APIryMeHThbl, 000CHOBBLIBAIOIIHE BLIOOP OTBETA

IIpodeccuonaabuasg komunerenuus [NK-2

HWupukarop: UITK-2.1
Bpems Ha oTBeT: 5 MHH.

3apaHue 1: Kakoil TOKyMEHT ONpeAeiseT JOIyCTUMBII YPOBEHb PUCKOB, KOTOPBIH
KOMITaHUs TOTOBA MPUHATH IS JOCTHKEHUS CTPATETUYECKUX Lienen?

Bapuantsr:

A) Kogekc KopnopaTuBHOT'O OBEJCHUS

b) IlonuTnka KomIuiaeHca

B) Pamka puck-annerura (Risk Appetite Framework)
I') XapTus BHyTpeHHEro ayauTa

OrBerT:

O0ocHOBaHUE:

Nuaukarop: NITK-2.1
Bpems Ha oTBeT: 6 MHUH.

3apaHue 2: Kakoil MeTo HIeHTU(PUKAIIUA PUCKOB UCTIOIB3YETCS TSI IIOTYyUeHUS
«HESIBHBIX» 3HAHUH CIEUAINCTOB U PyKOBOAUTENEH?

A) Delphi-onpoc

b) Ananu3 ¢puHaHCcOBBIX KO3 PULIEHTOB
B) Check-nucr Basel

I') UutepBbiO 3KCIIEPTOB



OrBerT:

O0ocHOBaHME:

Nuaukarop: UIIK-2.1
Bpems Ha oTBeT: S MHH.

3apaHue 3: Kakoll Toka3arelslb XapakTepu3yeT CPEIHIOK0 BEJIMYUHY I10TEPb,
npesbimaromux VaR, u ucnons3yercs B Basel 11 qiist pacuéra kanurana?

A) Beta-xoaddumuent

b) Expected Shortfall

B) Conditional VaR 97,5 %
I') CranmapTHOE OTKIIOHEHHE
OtBeT:

Oo6ocHoBaHue:

Hupukarop: UITK-2.1
Bpemsi Ha oTBeT: 6 MUH.

3agaHue 4: Kakoii 13 epeyrcIIeHHBIX CII0CO00B 00pabOTKHM PUCKA CUMTAETCS CTpaTerhuei
nepedauu (Transfer)?

A) Coznanmne pezepBHOro hona
b) CtpaxoBaHue OTBETCTBEHHOCTHU
B) YcranoBka nuMuTOB Tpenaepam
I') [IpuHATHE OCTATOYHOTO PHUCKa

OTBert:

Oo0ocHoBaHHE:

HNuaukarop: UIIK-2.1
Bpems Ha oTBeT: S MuH.

3apaHue 5: Kakoil 7eprBaTUB JIydlI€ BCErO MOAXOIUT KOMITAHUN-IKCIOPTEPY ISt
¢dukcaruu OyayIIero Kypca BaJlfOThl 0€3 yIUIaThl TPeMHUH?

A) Onuuon PUT
Bb) ®opBapaHblif KOHTPAKT

B) Zero-Cost Collar
I') Bamorthsrii cBom «fixed-for-fixed»

OtBert:

O0ocHOBaHME:



HWupukarop: UITK-2.1
Bpemsi Ha oTBeT: 6 MUH.

3apaHue 6: Kakoiil pakTop He OTHOCHUTCS K BHEILIHEH cpefie MPU aHalIu3€ PUCKOB
PESTEL?

A) INonmurraeckuit

b) Dxonomuueckuit

B) TexHomornueckuit

I') Opranu3zannonHas CTpyKTypa

OTBert:

Oo0ocHOBaHHE:

Hupukarop: UITK-2.1
Bpems Ha oTBeT: 5 MHH.

3apaHue 7: Kakoii Tect back-testing’a VaR mpoBepsieT 0{THOBPEMEHHO U 4acTOTY,
HE3aBHCHUMOCTb HapYIIEHUI?

A) Unconditional Coverage (Kupiec)

b) Conditional Coverage (Christoffersen)
B) Quantile Loss Function

I') Traffic-light test (Basel)

OtBert:

Oo0ocHoBaHHE:

HNuaukarop: UIIK-2.1
Bpems Ha oTBeT: 6 MHH.

3apaHue 8: Kakoii mokaszarelb UCIOIb3YETCs JUIsl OLIEHKU IPOLIEHTHOT'O PUCKa
0aHKOBCKOW KHUTH IO METONly gap-ananuza?

A) AEVE (u3MeHeHne 5KOHOMUYECKOW CTOMMOCTH KaluTasa)
b) ANII (n3MeHeHne 4ucToro MPOIEHTHOTO 0X0a)

B) Modified Duration

I') Convexity

OtBert:

O0ocHOBaHHE:



Nuaukarop: UIMK-2.2
Bpems Ha oTBeT: S MHH.

3apaHue 9: Kakoit KP| sy4iiie Bcero curHaan3upyer o NOBBILIEHUH ONIEPALMOHHOIO
pHCKa M3-3a OMIMOOK IMepCoHaa B Mpoieccax 00padOTKH MaTexei?

A) Yposens NPL (HepaboTaromux KpeauToB)

b) Yacrora BHyTpeHHUX HHIIMIEHTOB «Processing Error»
B) Cootromenne 3arpat k noxoaam (C/I)

I') Koappurnment nokperrust mukBugHocThio (LCR)

OrBerT:

O0ocHOBaHHE:

HWnpukarop: UITK-2.2
Bpems Ha oTBeT: S MHH.

3apanue 10: Kakoll U3 nepedrcIEHHBIX METOJ0B HAMYPAlIbHO20 XEAKUPOBAHUS
BAIIOTHOTO pHCKa MpuMeHsieT ctparterus «lead/lag»?

A) CbanancupoBaTh BaJTIOTHl BBIPYYKH H 3aTPaT
b) [lepeHecTy mpou3BOACTBO B CTPaHy-TIOKYIIATEIs

B) M3MeHHUTD CPOKH IIaTexeid, 9T00bI BOCTIONIB30BAaThCS KYPCOM
I') luBepcudunupoBath 6aHKOBCKHE CUETa B PA3HBIX BAIIOTAX

OrBerT:
O0ocHOBaHUE:

Hnpukarop: UIK-2.2
Bpems Ha oTBeT: S MHH.

3apanue 11: Kak Ha3bIBaeTCs npeen NOTeph, IPU MPEBBINIEHUN KOTOPOr0 B KOMITAHUHU
ABTOMATUYECKHU CO3/1aETCs KOMUTET 110 KPU3UCHOMY YIIPaBICHUIO?

A) JIuMHT TOJEpaHTHOCTH
b) [Topor sckanaruu

B) PesepBHbIii kKanuTan

I') bydep nukBuIHOCTH

OrBerT:

O0ocHOBaHUME:

HNuankarop: UITK-2.2
Bpems Ha oTBeT: S MHH.

3apanue 12: [Ipu pacuére oxxuIaeMbIX KpeIuTHBIX oTephb 1o IFRS 9 BeposTHOCTH
nedora J0KHA OTpaXkaTh MEPHO:



A) Tonbko Ommxaiimme 12 MecsIeB sl BCEX aKTHBOB

b) IlonHBIi cpok 10roBOpa AJisl aKTUBOB C CYLIECTBEHHBIM POCTOM PHCKa
B) Makcumym Tpu rosa, He3aBUCUMO OT pUCKa

I') Uckmo9nTensHO UCTOPUISCKUI TOPU30HT O€3 MPOTHO30B

OtBert:

O0ocHOBaHHE:

Nuankarop: UNUTIK-2.3
Bpems Ha oTBeT: 6 MUH.

3apanue 13: Kakoe pacnpenenenue Jame BCero npearoaracTcs Jorapupmy 1neH akiuu
B Mojienu [ eoMeTpruieckoro OpOyHOBCKOTO JIBM)KEHUS ?

A) HopmanbsHoe
b) JlornopmanesHoOe

B) DkcnionennmanbHoe
I') Bunomuanbaoe

OrBerT:
Oo0ocHOBaHHE:

HNuaukarop: UUIIK-2.3
Bpems Ha oTBeT: 6 MUH.

3apaHue 14: Kakoli JOKYMEHT BHYTPEHHEIr0 pEryJIMpOBaHMs MIEPBbIM YTBEPKIACT
npuniunsl ESG-pucka B 6anke?

A) KpenuTtHas momuTHKa

b) IlonoxxeHnue o KOpNoOpaTUBHON yCTONYUBOCTH
B) MHcTpyKius no cTpecc-TeCTUPOBaHUIO

I') Kopekc 3THKH COTPYAHUKOB

OTBerT:
Oo6ocHOBaHHE:

Nuankarop: UTIK-2.3
Bpems Ha oTBeT: 6 MUH.

3apaHue 15: Kakoil u3 npuBeAEHHBIX TOKA3aTEIEH JIyqlle BCero Ol€HUBAET
SKOHOMMUECKYIO 3((HEKTUBHOCTH MPOTrpaMMBbl XEJKUPOBAHUS MPU PA3IUYHOM 00BEME
3arpat?

A) Yucteiit NPV
b) Payback Period



B) Risk-Adjusted Profitability Index (PI)
I') BuyTtpennssa HopMa noxogHoctu (IRR)

OTBeT:

O0ocHOBaHHE:

HWunpukarop: UIIK-2.3
Bpemsi Ha oTBeT: 6 MUH.

3apaHume 16: Kakoit npunnun ynpasnenus puckamu 1SO 31000 tpebyer ecmpausarnus
nporiecca yrupaBieHHUs PUCKaMHU BO Bce OM3Hec-QyHKIUU?

A) Unrterpauus

b) IlepconasibHast OTBETCTBEHHOCTh
B) [IponopuronaibHOCTb 3aTpaT
') HenpepsiBHOE yyullieHHE

Otsert:
Oo0ocHoBaHue:
Kuaroun k 3aganusam
Howmep Otser OtgeT (pa3BepHyTOE 0OOCHOBAHUE)
BOIIpOCca
1 B HMeHHO pamKa pUCK-alneTuTa GUKCUpYeT MOPOroBbie
3HAYEHUS ¥ IPUHIMIIBI IPUHSATUS PUCKOB.
2 r Tonbko HHTEPBBIO U3BNIEKaET tacit-knowledge Hanpsimyro
Yy HOCUTEJIEH OMbITA.
3 b ES ycpennser «xBoct» pacnpeneneHus 3a moporom VaR.
4 b CrpaxoBaHue nepeBoAUT (PMHAHCOBBIE MOCIECTBUS Ha
TPETHIO CTOPOHY.
5 b JIBe cTOpOHBI 0053YI0TCSI OOMEHSTH BAJIIOTY 110
YCTAaHOBJIEHHOMY KypCy B OyIyIlIeM; pacuéT «IpemMus =
0», pUCK ITOJIOKUTEIbHBIX IBUKEHUN OTCYTCTBYET.
6 r OprascTpyKTypa — BHYTPEHHHUH aCIEKT, OCTaJIbHbIE —
BHEIIHHE.
7 b Tect ananu3upyer, coOII0JaeTCs JIN 3asBICHHAsS
BEPOATHOCTh VaR u# OTCYTCTBYET JIM KJacTepu3alus
IIPEBBIILICHUM.
8 b Gap-ananu3 u3MepseT BIMsHAE II0Ka CTABOK Ha
IIPOLICHTHBIN TOXO/.
9 b OmubKH TMPOIECCOB  HM3MEPSIOTCS  COOTBETCTBYIOMICH
4aCTOTOW MHIIMIEHTOB.
10 B Lead/lag ynipaBiisieT TalMUHIOM JIEHEXKHBIX IIOTOKOB.
11 b OH 3a1aéTcs B OJUTUKE PUCK-AMIETUTA U CBSI3aH C
mumutamMu VaR, P/L uiay konudecTBOM MHITUJIEHTOB.
12 b Stage 2/3 tpebyer «lifetime PDy.
13 A Jlorapugm nensl B GBM crnenyer HOpMaIbHOMY 3aKOHY.




14 b KypcoBble kone0aHust MpsiMO BIUSAIOT Ha (PUHAHCOBBIN
pEe3yJIbTaT.

15 B PI HopMupyeT LIEHHOCTH XeKa Ha €ro CTOMMOCTD U
YUHUTBHIBACT PUCK.

16 A Wurterparus = risk embedded in governance, strategy,
operations.
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3aKkpLITHIE 32JAHUSA ¢ BLIOOPOM HECKOJLKHX BAPHAHTOB OTBETA M PA3BEPHYTHIM
000CHOBAHHEM BbIOOpPA

NHcTpyKIUA 11l BBINOJHEHHS 32JaHUSA: NIPOYNTANTEe TEKCT, BbIOEepHUTE BCE
NMPaBWJIbHbIE OTBETHI U 3AMIUIIUTE APTYMEHThI, 000CHOBBIBAIOIIIME BHIOOP OTBETOB

IIpodeccuonaabuasg komunerenuus [NK-2

HWupukarop: UITK-2.1
Bpems Ha oTBeT: 7 MHH.

Bonpoc 1 (3aKkpbIThIii BOIIPOC C HECKOJIbKUMHU NPaBHIILHBIMU OTBETAMU)
Kakue u3 nepeuncienusix npuaInnos [SO 31000 otaOocsATCS K 3 (HEeKTUBHON cHCcTEME
yHpaBJIeHUs] pUCKaMH?

Bbl6epume 6C€ npaesuUlbHble Omeenivl.

WuTerpaiys B KOpIOpaTUBHOE YIIPaBICHUE

W3omsuust nmporecca puck-MeHEIKMEHTa OT CTPATeTuu
[lepconanbHas MOAOTYETHOCTD 32 PUCKU

OCHOBaHHOCTH Ha JIYUYIINX JOCTYITHBIX JTaHHBIX

[TonHas neHTpanu3aIus NPUHATUS PEIICHUH B IeNapTaMeHTE PUCKOB

OTtBer:

O0ocHOBaHUE:

HNnpukarop: UITK-2.1
Bpems Ha oTBeT: 7 MHH.

3ananme 2: Kakye UCTOUHUKY JaHHBIX Yallle BCETO MPUMEHSIOTCS JUIsl IEPBUYHOM OLEHKH
KPEAUTHOIO pUCKa KOPIOPATUBHOTO 3aéMIUKa?

Bbl6epume 6cCe npaesujsibHvle omeemovl.

®unancosas oTuéTHocTh MCDO

bup:xesbie koTupoBku CDS-cripeos
ConuanbHble CETU COTPYIHUKOB KOMIIaHUH
OTYETHI pEUTUHTOBBIX ar€HTCTB

Hcropus cyneOHBIX pa30MpaTeNbCTB KOHTPAareHTa

OTtBer:

O0ocHOBaHHE:
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Nuaukarop: UIMK-2.1
Bpems Ha oTBeT: 7 MHH.

3ananue 3: Kakue KPIl Hanbomnee 4yBCTBUTENBHBI K 3aPOXKIAIOIIEMYCS CTPECCY

JIMKBUIHOCTH OaHKa?
Buvibepume 6ce npasunivnvle omeemui:

Koadduuument LCR < 100 %

Poct cronmocTu npuiedeHns Mex0aHKOBCKOTO (hOHAUPOBAHUS
YBenuyenue nonu aktuBoB Level 3

CHmwkenne yncToro nporentHoro goxoaa (NII)

VYxynmenue nokazarenss NPL

OT1Ber:

Oo0ocHOBaHUHE:

HNnpukarop: UITK-2.1
Bpems Ha oTBeT: 7 MHH.

3aganue 4: Kakue MHCTpYMEHTBI OTHOCATCS K CTPATErUsIM nepeoayu pucka?
Bvibepume 6ce npagunvrvie omeemuvl.

CrpaxoBaHue UMyLIeCTBa

@DopBapAHbI KOHTPAKT HA BAIIOTY
I'apaHTHsI MATEpUHCKOM KOMIIAHUU
Co3aHue BHYTPEHHETO pe3epBa Ha yOBITKH
Brimyck cyOopIMHUPOBAaHHBIX 0OJIUTAITAN

OTtBer:

O0ocHOBaHUE:

Hnpukarop: UIK-2.2
Bpems Ha oTBeT: 8 MHH.

3ananmue 5: Kakue ocobeHHOCTH OTIIMYAOT (POPBAP OT OMIIMOHA C MOUKU 3PEeHUs

akcnopmépa?
Buwibepume 6ce npasuivbhbie omeemoi:

OTtcyTcTBHE IPEMUH TTPU 3aKITIOUEHUN

O0s13aTenbCTBO BHIOIHUTD CAEIKY Ha JIaTy pacuéra
Bo3MoxkHOCTE yuacTHsi B 01aronpusTHOM JBUKEHUH Kypca
Heorpanuuennslii ancaiig 6e3 1OMOIHUTENBHBIX 3aTpat
TpebGoBaHue MapKUHAJIbHBIX JIETIO3UTOB HA OUpIKe
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OtBer:

O0ocHOBaHHE:

HWuapukarop: UITK-2.2
Bpemsi Ha oTBeT: 8 MuH.

3aganme 6: Kakue coOpiTus kinaccuduuupyrorcs B Basel 1l kak srewnee
MouleHHU4ecmeo?

Bbz5epume 6ce npaesujsibHvle omeemaol.

XuIIeHUE CPesICTB BCIEACTBUE KHOEepaTaku
[Tognenka 4eKOB KIMEHTOM

Ommndka Tpeiiaepa npu BBOJE CAEIKH

Kpaxxa HamMuHBIX HHKaccaTOpaMH-ayTCOpcepamMmu
COotii anmapaTtHOTO OOECTIeUeHHs JaTa-IeHTpa

OTtBer:
Oo0ocHoBanue:

HNupukarop: NUITK-2.2
Bpems Ha oTBeT: 8 MUH.

3ananue 7: Kakue TEXHUKH MOMOTAIOT BBISBUTH 3apodicoaiouuecs (emerging) pucku?
Buvibepume 6ce npasunvhvie omeemoi:

AHanu3 naTeHTHbIX 0a3

Horizon-scanning (ckaHUpOBaHKUE FTOPU3OHTA)
Craructuueckuii back-testing VaR

Kpayzacopcunr uzeit coTpy1HUKOB

MOHUTOPHHT PEryIATOPHBIX «3ETEHBIX KHHUT

KnacTtepuzanust akTUBOB 110 KOPPEJSLUU C II1aBHBIM (PaKTOPOM

OTBer:

O0ocHOBaHUE:

HNuankarop: UITK-2.2
Bpems Ha oTBeT: 8 MHH.

3aganue 8: Kakue 6a30Bble NPEANOCHIIKA KPUTHYHBI 111 KOPPEKTHOTO MIPUMEHEHHUS
ucropuueckor VaR-monenn?

Bbz6epume 6ce npaeujsibHvle omeemaol.

Penpe3eHTaTUBHOCTH BHIOOPKH MPOILIBIX JOXOJHOCTEH
OTcyTcTBHE CTPYKTYPHBIX Pa3pbIBOB B UCTOPHUH
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HopmanbHOCTh pacnipeneneHus: JOXOHOCTE!
CrabunbHOCTh 00BEMOB O3HILIMHU B IEPHO BEIOOPKU
[TporoproHaIbHOCT TOXOAHOCTEH U YOBITKOB MTOPTQEIS K HIOKY

OTtBer:

O0ocHOBaHHE:

HNuaaukarop: UTTK-2.2
Bpems Ha oTBeT: 8 MUH.

3ananue 9: Kakne HHCTPYMEHTHI Yallle BCETO HCIOIb3YIOT (POHI-MEHEKEPHI IS
CHIDKEHHSI TPOLIEHTHOTO PHCKa MOpTQetst oomuranuii?

Bbz6epume 6ce npaesujsibHvle omeemabl.

[pomaka (prOUEPCOB HA Ka3HAUCHCKHIE OOIUTraum
HOKyr[Ka IMyT-OIIIMOHOB HA KPUBYIO JOXOAHOCTU
Paciipenue qroparuu noptderns

Cson «(dukc-Ha-maBatonryto» (receive-floating)
VHBECTHIMH B aKIIMK THBUICH/IHBIX KOMIIAHHUI

OT1Ber:

Oo0ocHOBaHHE:

HNuaukarop: UTIK-2.2
Bpems Ha oTBeT: 8 MHH.

3aganue 10: Komnanus niuaHupyeT NpuMeHATh YUET xemkupoBanus no MC®PO 9. Kakue
KpUTEPUHU JOJHKHA MMOATBEPAUTD?

Bbl6epume 6Ce npaesujsibHvle omeemabl.

Hanwuue hopmanbHOM JOKyMEHTAIMH 10 Havyaia XemKa

Osxuianue BeICOKO# dpdextuBHocTH (80—125 %)

®dukcanmio pe3ynpTara Xeka TOJIBKO B OTYETE O COBOKYITHOM JIOXO/IE
Hannuue nanéxHoi MeToIuKu prospective-/retrospective-rectos
[punsiTHE XeK-COOTHOMIEH!S | : 1 MEeX/ITy HHCTPYMEHTOM H 00BEKTOM

OTtBerT:

Ob0ocHOBaHHE:

Nuaukarop: UT1K-2.3
Bpems Ha oTBeT: 7 MHH.
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3ananue 11: Kakue snemMeHTH GOPMUPYIOT CUITBHYIO KVIbMYPY PUCKA?
Buvibepume 6ce npasunvrbvie omeemul:

Ton cepxy (tone at the top)

Cucrema Bo3HarpaxJIeHus, y4YUTHIBAIOIAsl PUCK
[TosHast aBTOHOMUS TPEUIEPOB O€3 OrpaHUYEHUM
ITpo3paynast KOMMyHUKalUs HHIUACHTOB
Bcerpoennsie KRI B KPI pykoBoaurenei

OTBeT:
O0ocHOBaHHE:

HMuaukarop: UI1K-2.3
Bpems Ha oTBeT: 7 MHH.

3aganue 12: Kakue KOMIIOHEHTHI BXOAAT B KOMIIIEKCHYIO IIPOTpamMMy CTpecc-
TECTUPOBAHUs?

Bbz6epume 6cCe npaesujsibHvle omeemabl.

Onpenenenue Habopa ClieHapHUeB MaKpO-ILIOKOB
[Tepepacuér pruHAHCOBOW MOJICIH IO CIICHAPHH
KannGpoBka MOTUBAIIMOHHON CXEMbI TOI-MEHEIKMEHTA
AHanu3 4yBCTBUTEIBHOCTH KJIFOUEBbIX ITOKa3aTeei
Pa3pa0oTka rana 1efcTBUI IpU HETaTUBHOM UCXOJE

OTtBer:
Oo6ocHoBanue:

HWnpukarop: UI1K-2.3
Bpems Ha oTBeT: 7 MHH.

3aganue 13: Kakue npusHaky yKa3bIBalOT HAa MOJAEIBHBIM PUCK B OAHKOBCKUX pacuérax?
Bvibepume 6ce npagunvhbie omeemuvl.

BrIcokast 4yBCTBUTENBHOCTD PE3YJIBTATOB K €AMHUYHBIM ITPEATION0KEHUAM
OTtcyTcTBHE HE3aBUCUMOM BallMallMi MOAEIU

Huzkas xoppensuus GpakTuyeckux yObITKOB C POTHO30M

Hcronb30BaHMe HECKOJIBKUX AJIbTEPHATUBHBIX MOJENEH I OJHOIO I10KA3aTeNs
Yacras kanubpoBKa mapaMeTpoB B X0JI€ OTYETHOTO Tofa

OTtBerT:
Ob0ocHOBaHHE:

Nnpukarop: UI1K-2.3
Bpems Ha oTBeT: 8 MuH.
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3ananne 14: Kakue mepsl 00b19HO 3aKmaasiBatorcest B Contingency Funding Plan (CFP) na
Clly4ail Kpu3uca JMKBUIHOCTH?

Bbz5epume 6ce npaesujsibHvle omeemabl.

3aneiictBoBanue PEITO-donaupoBanus 1moa BBICOKOJIUKBHIHBIC IIEHHBIE OyMaru
[TpuBneueHne cyoOPAMHUPOBAHHOTO J0JTa KaK MEPBOOYCPETHON MEPHI
[Tponmaxka moptderst HEMUKBUIHBIX aKTHBOB «fire-saley

AKTHBH3AIUs COTIAIICHHH 0 «stand-by» KpeIUTHBIX JIMHUASX

OrpanuueHue KpeauToBanus 10 HopManuzauun LCR

OTBeT:
O0ocHOBaHHE:

HMuaukarop: UT1K-2.3
Bpems Ha oTBeT: 7 MHH.

3ananue 15: Bonpoc 15

Kakue MeTo/bl HATypalibHOTO XEIKUPOBAHUSI ChIpbeBOro (commodity) pucka IpUMEHUMBI
MIPOU3BOIUTEIIO MIIICHUIIBI?

Bbz6epume 6cCe npaesujsibHvle omeemabl.

3akymnka ynoopenuii mo Gpopmyre, MpUBsS3aHHOHN K IICHE MIIICHHUIIBI
JuBepcudukaius mpoayKIUK: IEPEeX0] Ha MaCIHUYHBIC KYJIbTYPhI
[Tpomaxa yposkas 1o 1iaBaromieit ene spot

3aKiroueHre JOIrOCPOYHOTO KOHTpaKTa «cost-plus» ¢ MenbHuLen
XpaHeHHUe YacTh ypoxKasi B 2JIEBaTOPE IO POCTa HIEHBI

OTtBer:
Oo6ocHoBanue:

HWnpukarop: UI1K-2.3
Bpems Ha oTBeT: 7 MHH.

[Toyemy aHaMTHKHU puMeHsIOT Monte-Carlo-moenupoBanue Mpu OLEHKE CITOKHBIX
JIEpUBaTUBOB?

Bbl6epume 6cCe npaesujsibHvle omeemol.

Hannure HenuHeHHOM 3aBUCIMOCTH IIEHBI OT HECKOJIBKHX (haKTOPOB
OTCyTCTBHE 3aKPBITOTO AHATUTUIECKOTO PEIICHHS

B03M0XHOCTb OJTHOBPEMEHHOTO YUETa KOPPETUPOBAHHBIX PUCKOB
["apanTupoBaHHas TOYHOCTH 0€3 OMMOOK TUCKPETU3AITUN

OO6uneruenue peryasTOpHOM OTUETHOCTH O€3 TOMOTHUTEIBHON BaJIJaINH

Oo0ocHOBaHue:



Karoun k 3aganusam

Howmep OTtBer OTtBet (pa3BepHyTOE€ 0OOCHOBAHHE)
BOIIpoca

1 1,3,4 ISO 31000 nmogu€pkuBaeT MHTETPALIMIO, OTBETCTBEHHOCTh
Y ONOpY Ha JIAHHBIE.

2 1,2,4,5 OTY€THOCTD, PHIHOYHBIE UHIUKATOPbI, PEUTHUHTU U
IOPUANYECKAst HCTOPHSL OTPAKAIOT CITIOCOOHOCTD TUIATUTD.

3 1,2,3 [Tanenne LCR, mopoke MexOaHK W POCT HEITMKBHIHBIX
AKTUBOB CUTHAJM3UPYIOT O MPoOIeMax JIMKBUIHOCTH

4 1,3 CTpaxoBIIMK W TapaHTHs MEPEHOCSAT TMOCJIEACTBUS Ha
BHEIIIHIOIO CTOPOHY.

5 1,2 dopBapy O6ecriaTeH U 00s13aTeseH.

6 1,2,4 Buemnue  3JI0yMBINIUIGHHUKM ~ WJIA  TPEThU  JIMIIA
00oramarTcs He3aKOHHO.

7 1,2,4,5 Hogsie uaen, naTeHTsl, peryasTOPHBIC IIaHBI U TOPU3OHT-
CKaH JTal0T PAaHHUH CHUTHAJL.

8 1,2,4 Uctopuueckuii VaR tpebyer kauecTBEHHON, HEMPEPHIBHOM
WCTOPUH U HEM3MEHHOTO TTOpTdeis.

9 1,2,4 Dpr0YEPCHI, ONIMOH HyT U CBOII CHIKAIOT
YYBCTBUTEIBLHOCTh K POCTY CTaBOK.

10 1,2,4 JoxymenTanus, 3pPeKTUBHOCTb U TECTUPOBAHHE
00s13aTeIbHBI.

11 1,2,4,5 [Ipumep pykoBoacTBa, puck-adjusted OOHYCBI, OTKpBITas
KOMMYHHUKAIUsI U METPUKH.

12 1,2,4,5 Cuenapuu, nepecu€r, sensitivity, plan — siipo ctpecc-
TecTa.

13 1,2,3,5 CunpHas 4yBCTBUTEIBHOCTb, OTCYTCTBUE KOHTPOJIA,
crnabas mpecKa3aTelbHOCTh U HECTAOMIIbHBIE TApaMETPhI
— CUTHAQJIBI PHCKA.

14 1,4,5 Bricokonuksuanoe PEIIO, standby-nmuHum u coxpaiieHue
BBIJIa4 — peaJibHbIC AHTU-KPU3UCHBIC IATHU.

15 1,2,4,5 IIpussi3ka 3aTpaT, JUBepcuUKaius, cost-plus u
peryJupoBaHuUe 3a11acOB CHUIKAIOT YHUCTHIN PUCK IICHBI.

16 1,2,3 Mogenps CTpOUT THICAYU CLIEHAPUEB, YTO IIOMOTAET

OLIEHUTH €XO0tiC-OIIIHOHBI.




