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ITK-2 «Cnoco0HOCTh aHAJIM3HPOBATH, 000CHOBBIBATH M BLIOMPATH PELICHHUS».

[TK-2.1 3HaeT TeXHUKH, TEXHOJIOTUHU YIIPABICHUS PA3IMYHBIMU BuaaMu pucka. Kinaccuduxanuio
PHUCKOB OpraHU3aliu.

[TK-2.2 YmeeT ocyIecTBIATh pacuyeThl, IPOTHO3UPOBATh, TECTUPOBATH U BepU(PULIPOBATH
METOIMKH YIIPaBJIEHUsI PUCKAMH C yUYE€TOM OTPaciIeBOM CHELMPUKH.

[1K-2.3 Bnaneetr HaBbIKaMH OTOMPATh MOAXOAAIINE METO/IbI BO3/IEHCTBHS HA OT/EIbHbIE BUIIbI
pUCKOB U 3 (EKTUBHO MPUMEHSATH UX C YUETOM MX PE3YyJIbTaTUBHOCTU U AIKOHOMUYECKON

3¢ (HeKTUBHOCTH.

Pazaunrs 2025



3akpbIThie 32/IaHUS HA YCTAHOBJIEHHE COOTBETCTBHUS

HNHcTpyKuus A5 BbINOJHEHHUS 32JaHUS: IPOYUTANITE TEKCT U YCTAHOBUTE
COOTBETCTBHE

IIpodeccuonaabuasg komnerenuus [NK-2

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

3aganue 1 : YcTaHOBUTE COOTBETCTBUE MEXKY Kiaaccu(PUKanmeil pucKoB U €&
XapaKTepPUCTUKAMM.

Puck H XapaKTepucTHKA

1) CBs13aH C IMOJIMTHYECKOH HGCTa6I/IJ'IBHOCTLIO, HU3MCHCHUECM

A) CrpaHoBoit
3aKOHO/IaTE€NLCTBA U CAHKITUSIMHU.

2) Bo3Hukaet u3-3a kojiebaHU 0OMEHHBIX KyPCOB U BIIUSIET HA

b) BamoTHb1i
J€HEXKHBIE TOTOKHU.

B) 3) [IposiBnsieTcst B 3a/iepKKax MOCTABOK, MTOBPEXKICHUH TPy3a,
Jloructuueckuii cOO0SIX LETIOYKH.

I 4) OTHOCHUTCS K HEBBITIOJTHEHHUIO 0053aTeIbCTB KOHTPAreHTOM
Kommepueckuii (omnatsl, NPUEMKH).

3anumuTe BbIOPpaHHBbIE HUQPBHI O COOTBETCTBYKIIMMHA OyKBAMU:

A b B r

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

3aganue 2: YCTaHOBUTE COOTBETCTBUE MEXKIY HCTOYHHMKAMH MH(popManun 155
UACHTU(PUKAIIMN PUCKOB SKCIIOPTHON CAEIKHU U UX HA3HAYEHUEM.

HcTounuk H Ha3nauenune

1) IlpenocTaBasioT CTaTUCTUKY 1O YOBITKAM

A) OTU€THI CTPaXOBBIX KOMIIaHUM
I'PY30B U aBapHsIM.

B) 'ocynapctBennblie 0a3bl 2) ConeprkaT CBEJIEHUS O TOPTOBBIX
BHEIIHEN TOProBIIn OTrpaHUUYEHUSX U NOLUIMHAX.

3) ITo3BOJIIET OLIEHUTD BaJIIOTHYIO

B) bankoBckas aHanuTHka
BOJIATWJIBHOCTh Y KPEIUTHBIE CIIPE]IBI.

4) I[aIOT KauCCTBCHHBIC OLCHKH BCPOATHOCTU

I') DxcnepTHBIE HHTEPBBIO N
TTOJTUTHYECKUX COOBITHIA.

3anummure BbIOpaHHBbIC MU (PHI 10X COOTBETCTBYIOIMMH OyKBAMU:

A b B r




Nuaukarop: UIMK-2.1
Bpemst Ha oTBeT: 2 MHH.

33[[31'[1/16 3: YcranoBuTe COOTBETCTBUE MCKAY ME€TOAAMU KOJIHYECTBEHHOI OILlEHKH
PHUCKA U HCITOJIB3YEMBIMHU MMOKA3ATECJIAMMU.

Meton

IToka3arTennb

A) Value-at-Risk (VaR)

1) MakcuManbHbIH 0KUAAEMBINA YOBITOK MIPH
3aJJaHHOM JIOBEPHUTEIbHOM YPOBHE.

b) Expected Shortfall (ES)

2) Cpennuii yOBITOK B «XBOCTE» paCpe/IeICHUS
3a npeaenamu VaR.

B) Ananu3 4yBCTBUTEIIBHOCTH

(Sensitivity Analysis)

3) Usmenenue NPV npoekra npu
BAPbUPOBAHUU OJHOU MTEPEMEHHOM.

I') Cuenapusiii ananms (Scenario

Analysis)

4) Muana3on NPV npu KOMIUIEKCHOM
M3MEHEHUU Habopa NepeMEeHHbIX.

3anummure BbIOpaHHbIE HU(PHI 101 COOTBETCTBYIOIMMH OyKBAMU:

A

b

B r

HNuaukarop: UITK-2.1
Bpems Ha oTBeT: 2 MHH.

3aganue 4: YcTaHOBUTE COOTBETCTBUE MEXKY CTPaTerusiMmu 00padoTKH PUCKOB U HX

OITUCAHHUEM.

Crparerus H

Onucanue

A) YknoHeHue
(Avoidance)

1) OTKa3 OT 1eATeNbHOCTH, BHI3BIBAIOIIEH PUCK.

b) Ilepenaua (Transfer)

2) [lepexaapiBaHe pUCKa HA TPETHIO CTOPOHY
(cTpaxoBaHue, ayTCOPC).

B) Cmsiruenue

3) CHmkeHue BEPOITHOCTH WJIH TIOCTEACTBUNA PUCKOBOTO

(Mitigation) COOBITHSI.
I') [Ipunsitue 4) Oco3HaHHOE COXpaHEHHE prucka 0€3 BMENIaTeIbCTBa, HO
(Acceptance) C MOHUTOPHUHTOM.

3anumuTe BbIOpaHHBbIE HUQPBHI 10 COOTBETCTBYIOINMMH OyKBaAMU:

A

b

B r

Nuaukarop: NITK-2.1
Bpemst Ha oTBeT: 2 MHH.

3ananme 5: YcraHoBUTE COOTBETCTBUE Mex 1y 0azucamu Incoterms 2020 u momeHTOM

nepexoJa pucKOB.




basuc H ITepexon pucka

A

E;(W 1) B MmoMeHT nepenaun TOBapa MOKYHaTENI0 Ha CKIIae MpoaBlia.

b) FOB H 2) Ilocne nepecevyenys NOpy4YHEN CyiHa B OPTY MOTPY3KHU.

B) CIF 3) Ilocne norpy3ku Ha CyJ1HO, HO IPOJIaBel] JOTIOJIHUTENBHO CTpaxyeT
rpys.

I') DDP 4) B mecTe Ha3HAUYEHHUS [10CIIE TAMOXXEHHOW OUMCTKH, KOTJIa TOBAap OTOB K
BBITPY3KE.

3anummure BbIOpaHHbIE HU(PHI 101 COOTBETCTBYIOIMMH OyKBAMU:

A b B r

HNuaukarop: UTTK-2.1
Bpems Ha oTBeT: 2 MHH.

3aua}me 6: YcTaHOBUTE COOTBETCTBHE MCXKIY MAPDKETUHIOBBIMA METPUKAMHU PUCKaA U
HX HA3HAYCHHCM.

Merpuka H Hasnauyenmue

1) U3mepsieT pucK MOTEpH JIOSUIBHOCTH KIMEHTCKOM

A) Customer Churn Rate
0asml.

2) OueHuBaet puck yxyameHus 3¢ HeKTUBHOCTH
MIPUBJICYCHUS KIIMCHTOB.

B) Cost per Lead (CPL)

B) Brand Sentiment Score 3) OTpaxkaeT pucK pernyTalMOHHBIX TOTEPh B MeIHUA-

cpene.
I') OTnoXeHHBIH crpoc 4) TToka3bIBacT PUCK HECOOTBETCTBHS 00bEMA CIIpoCca U
(Backlog) MIPEUTOKEHUS.

3anummure BbIOpaHHBIC LU (PBI 01 COOTBETCTBYIOIMMH OyKBaAMU:

A b B r

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

3aganue 7: YcTaHOBUTE COOTBETCTBUE MEKIY THIIAMH pacnpeaeeHHil pucKa u
NOAXOASIIIMMH MeTOAaMU OLleHKH.

Pacnpenenenue H Meton oneHKH

A) HopmanbHoe

(Gaussian) 1) Merox mapamerpuueckoit VaR (o, ).

2) MonenupoBaHue JOXOJAHOCTH LIEHBI TOBapa ¢

b) JlornopmanbHOe
MTOMOIIBIO TEOMETPUIECKOTO OPOYHOBCKOTO TBUKECHHUS.

B) «ToncroxBocToe» H 3) Extreme Value Theory st oieHKH XBOCTOBBIX PHCKOB.




Pacnpenesienne H Merox oneHKH

(Power-law) H

4) CrieHapHBIN aHAIINU3 C pa3IeIbHBIMU KJIAaCTEPaMH

I') leymonansHoe (Hanpumep, ABa PEKUMA PHIHKA).

3anumure BoIOpaHHbIe UM PHI 10 COOTBETCTBYHOIIMMHU OyKBaAMHU:

A b B r

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

3ana}me 8: YcraHoBuTe COOTBETCTBHE MCXIY THIIAMHU CTPAXOBAHUA BHCIIHETOPIrOBbIX
onepaunifl " MOKPBIBAEMBIMU PUCKaAMMU.

Tun crpaxoBanus H IToxpbiBaeMblil pUCK
A) CtpaxoBanue rpy3oB (Cargo) H 1) YTpara wiu noBpexaeHue Topapa B MyTH.
Bb) CrpaxoBaHue OTBETCTBEHHOCTH 2) OTBETCTBEHHOCTS 32 yIiepO, IpUINHEHHBIN
[IEPEBO3UMKA TPETHUM JIUL[AM UJIU TPY3Y.
B) CrpaxoBaHue KpeIuTHBIX 3) HeBpinnaTa nokynarenem JA€HEKHBIX
puckoB (Trade Credit) 0053aTeNbCTB.
I') CtpaxoBaHue MOJIUTUIECKUX 4) Dxcnponpuanys, BaIIOTHbIE OTPAHUYEHUS,
PHCKOB BOI{HA.

3anummure BbIOpaHHbIE LU (PHI 101 COOTBETCTBYIOINMH OyKBAMU:

A b B r

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

3analme 9: YcTaHOBHUTE COOTBETCTBUE MCEXKIY dTallaMHU CTPECC-TECTUPOBAHUA U
HUCI0JIB3YyEMBIMHA HHCTPYMEHTAMHA aHAJIN3A.

dran H Hucrpyment
A) ®opmupoBaHue 1) Monenu DSGE wnu nporao3sst
MAaKpOIKOHOMHUYECKHX IIOKOB MB®/BcemupHoro 0aHka.
B) mnopTt 1110K0B B ()MHAHCOBYIO 2) Excel- wmu Python-monens DCF ¢
MOJIETh BXOJIaMU CIICHApHUEB.
B) Pacuér noka3zaresneil yCTOWYNBOCTH H 3) Koappunmentsr DSCR, IRR, NPV.
I') Busyanmzanust pe3yibTaToB H 4) Tornado Diagram uau Spider Chart.

3anummure BbIOpaHHBbIE HU(PHI 10X COOTBETCTBYIOIMMH OyKBAMU:

A b B r




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

3ananue 10: YcTaHOBUTE COOTBETCTBUE MEXKY METOJAAMH XeI:KUPOBAHUS BAJIOTHOTO
pHCKA U TUIIOM MOKPHIBAEMOI'0 PUCKA.

Meton H Tun pucka
A) ®opBapaHbIi
KoOHTpaKT 1) ®@ukcanus Kypea s OyayLero miaTexa/mocTymIeHusl.

2) OrpanudeHue yObITKa IIPU COXPAaHEHUH BO3ZMOXKHOCTH

b) BantoTHsliit onunon
BBITO/IbI OT OJIATOMIPHUATHOTO ABUKECHHUS.

o 3) OOMEH MPOLIEHTHBIX U BAIFOTHBIX ITOTOKOB MEXK
B) BamtoTHbiii cBOII ) pol y

CTOPOHAMHU.
I') HatypanbHblit Xemx 4) CbanancupoBaHHas BbIpYYKa U 3aTPaThl B OJHON
(matching) BAJIOTE.

3anumuTe BhIOPpaHHBbIE HU(PBHI 10 COOTBETCTBYIOINMMHA OyKBAMU:

A b B r

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

3ana}me 11: YcraHoBUTE COOTBETCTBHE MEXIY KJIayJaMHu KOHTPpaKTa 1
COOTBECTCTBYIOIIUMU PUCKAMH, KOTOPbI€ OHU MUHUMU3UDPYIOT.

Kaayaa H MuHUMHU3HPYEMbIH PUCK

1) Puck HempenBUIUMBIX BHEIIHUX OOCTOATENHCTB (BOITHA,

A) Force Majeure .
CTUXUIHBIC OCJICTBUA).

2) Puck nnurenbHBIX CyJeOHBIX CIOPOB B HAIIMOHAIBHBIX

B) Arbitration Clause
Ccynax.

B) Price Adjustment

Clause 3) Puck pe3kux koieGaHUi phIHOYHBIX IIEH/KYPCOB.

I') Retention of Title H 4) Puck HeyIuiaThl Ipu TIepexoJie COOCTBEHHOCTH.

3anumuTe BbIOpaHHBbIE HUQPBHI 10 COOTBETCTBYIOINMMH OyKBaAMU:

A b B r

Nuaukarop: NI1K-2.2
Bpemst Ha oTBeT: 2 MHH.

33}13HI/IC 12: YcTaHOBUTE COOTBETCTBHE MEXIY KaHAJIAMU KOMMYHUKAIIUU PUCKOB 1
HX IEJI€BbIMHU CTeﬁKXOH}IepaMH.




Kanan

Creiikxosaep

A) ESG-oTuétHOCTD

1) MuBecTophl U aHATUTUKU (HDOHIOBOTO
pBIHKA.

b) KPI-gam6opa 8 CRM

2) BuyTpeHHue MeHeKepsl IPOAYKTa U
MapKETHHTa.

B) I1y6nuunslii mpecc-penus

3) llupoxkas obuiectBeHHOCTH 1 CMMU.

I') Ilepconanu3npoBaHHOE MHUCHMO

KIIMCHTY

4) KnrouyeBble MOKYIATeIn U TapTHEPHI.

3anummure BbIOpaHHbIE HU(PHI 101 COOTBETCTBYIOIMMH OyKBAMU:

A

b

B r

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

3aganue 13: YcTaHOBUTE COOTBETCTBHE MEXKY MOKA3ATEAAMHU 3(PPEKTUBHOCTH
ynpasJjenus puckamu (KRI) u merogamu ux pacuéra.

KRI

Metoa pacuéra

A) Probability of Default (PD)

1) JlorucTrueckast perpeccusi Ha HCTOPUIECKUX
JTaHHBIX nedoira.

B) Loss Given Default (LGD)

2) o1 HEeBO3MEUIEHHOTO YObITKA K CyMMe
9KCIIO3UIUH.

B) Exposure at Default (EAD)

3) KpenuTHbIN TMMUT MUHYC TTOTAIICHHAs 4aCTh Ha
MOMEHT JieonTa.

I') Risk-Adjusted Return on
Capital (RAROC)

4) (Hoxon — oxxugaeMblil yOBITOK)/9KOHOMUYECKUH
KaruTal.

3anummure BbIOpaHHBIC LU (PBI 01 COOTBETCTBYIOIMMH OyKBaAMU:

A

b

B r

Huauxarop: UITK-2.3
Bpemst Ha oTBeT: 2 MHH.

3aganue 14: YcTaHOBUTE COOTBETCTBUE MEXKTY JOKYMEHTAMM ILJIATEKHBIX
HHCTPYMEHTOB U UX (PYHKIUSIMH YIIPABJICHUS PHCKOM.

JoKymMeHr H

DyHKUUA

A) AKkpeauTuB

1) I'apanTHpyeT onary npH BBHIIOIHEHUH YCIOBHMA

IIOCTAaBKH.

b) bankoBckas
rapaHTus

2) ObGecnieunBaeT BBIILIATY MIPU HapYLIEHUH 0053aTENIbCTB

CTOPOHOM.

B) Mukacco H

3) [lepeBoauT MOKYMEHTHI Uepe3 OaHK, CHIKAsl pUCK




JoxkymeHT

Dynkumus ‘

HEIIaTeXa. ‘

I') IInaréxnoe
TpeOoBaHuE

4) ITo3BossieT B3bICKATh CPEICTBA CO CUETA MOKYIATEIS
IIPU COTJIACHM.

3anumure BoIOpaHHbIe UM PHI 10 COOTBETCTBYHOIIMMHU OyKBaAMHU:

A

b B r

HNuaukarop: NTTK-2.3

Bpemsi Ha oTBeT: 2 MUH.

3aganue 15: YcTaHOBUTE COOTBETCTBHE MEXKY (PMHAHCOBBIMH MOKA3ATEIAMH OLIEHKH
3(P(PeKTUBHOCTH Mep MO0 CHUKEHHUIO PUCKA U UX IKOHOMHYECKHM CMBbICJIOM.

IToxa3zarTenn

IKOHOMHYECKHH CMBIC/I

A) NPV risk-adjusted

1) YucThiil AMCKOHTUPOBAHHBIN 10XO C yUETOM
0’KHMJIa€MBIX TTOTEPb.

b) Pl risk-adjusted

2) Nnnekc npuObUIbHOCTH, CKOPPEKTUPOBAHHBIN Ha
PHCK.

B) Payback Period (c
y4€TOM pUCKa)

3) Cpok, 3a KOTOPbIN TUCKOHTUPOBAHHBIE JCHEKHBIC
MTOTOKH TTOKPBIBAIOT PUCK-KAIEKC.

I') EVA with Risk
Charge

4) OKOHOMUYECKAs ,[[O6aBJ'IeHHa$I CTOUMOCTD ITIOCJIC
BbIUCTA CTOUMOCTH PUCKA.

3anummure BbIOpaHHbIE LU (PHI 101 COOTBETCTBYIOINMH OyKBAMU:

A

b B r

HNuaukarop: UI1K-2.3

Bpemst Ha oTBeT: 2 MMH.

3apanue 16: YcTaHOBUTE COOTBETCTBUE MEXKITY METOAAMH PENyTALMOHHOIO
yHpaBJeHHs] PUCKAMHU U UX HHCTPYMEHTAMH.

Meton

HNucTrpymeHT

A) MoHuTOpHHT
Meaua

1) Ucnonws3oBanue cucrem Social Listening u Google Alerts.

b) Ynpasnenue

2) Peaxmus yepe3s CRM-munardopmbl, myOIuKaIus OTBETOB

OT3BbIBAMHU Ha TUIOIIAIKAX.
B) Konrenrt- N

3) Coznanue 3KCHepTHBIX cTaTel, KeicoB, nH(OrpaduKu.
MapKETHHT

I') Kpusuchsrii PR-

4) I'oToBBIE ClIeHapUH, CIIUKEPHI U MAOJIOHBI COOOIIEHUN Ha ‘




Meron H HNucrpyment

ILIaH “ ClTy4yail MHIIUJICHTA.

3anummure BbIOpaHHbIE HU(PHI 101 COOTBETCTBYIOINMH OyKBAMU:

A b B

Karoun k 3aganusam

Howmep [IpaBunbHBIN 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

3akpbIThI€ 3aIAHHUSI HA YCTAHOBJIEHHE MOCJI€10BATEIbHOCTH

I/IHCTPYKHI/IH AJId BBINOJIHCHHUSA 3aJaHUA: HquHTaﬁTe TEKCT H YCTAHOBHUTE
mocjaeaA0BareJibHOCTb

IIpodeccuonaabuasg komunerenuus [NK-2

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

3aganue 1: Onpenenute NOpsI0K UASHTU(UKALIMYA PUCKOB MPU TIAaHUPOBAHUU
BHEITHEOKOHOMHUYECKOH 1€ATEIbHOCTH.

Bapuantbl

A) Bpi0op MeTOIMKN UACHTUPHUKAITIT

b) Onpenenenre HCTOUHUKOB MH(OPMAITIH
B) C6op naHHBIX 0 MOTEHIMABHBIX YTpo3ax
I') ®opmupoBaHue peectpa pUCKOB

3anumuTe COOTBETCTBYIOLIYIO MOC/IEA0BATEIbHOCTH HU(P cjieBa HANIPABO:




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

3aganue 2: YCTaHOBUTE MOCIEI0BATEIBHOCTD KIIaCCU(UKALMU PUCKOB SKCIIOPTHOTO
KOHTPAKTa.

BapuanTsbl

A) BbIsIBIICHHE PHCKOBBIX COOBITUI B KOHTPAKTE

b) OTHecenue puckoB K BuAaM (KOMMEpUYECKUE, TOTUTHUYECKHUE, TPAHCIIOPTHBIE,
BaJIFOTHBIE)

B) Onpenenenve kputeprueB 3HAYUMOCTH JJIs KOXKIOW TPYTIIIbI

I') CocraBnenue MaTpuiibl KacCU(pUKALIUN PUCKOB

3anumure COOTBCTCTBYHOIIYIO TOCJICA0BATC/IILHOCTD III/I(l)p CJieBa HalpaBo:

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

3aganue 3: Onpenenute nops 10K KOJIUYECTBEHHON OLIEHKH PUCKA B MEXyHApOIHON
TOPrOBOH OTIEPALUH.

Bapuantsl

A) Omnpenenenne KOJIMYECTBEHHBIX ITOKa3aTeseil pucka

b) CO6op ncxoaHbIX TaHHBIX

B) Pacuér nnterpanibHOTO mokaszatesns (0XKuIaeMbIil yIiepo)
I') atepnperanus pe3yabTaToB U pOpMHUPOBaHUE OTUETA

3anuiuTe COOTBETCTBYIOUIYIO MOC/I€10BATENbHOCTH HUQP CiieBa HANIPABO:

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

33}13HI/IC 4: OHpe,Z[CJ'II/ITe MOCJICAOBATCIIBHOCTDL CICHAPHOI'O aHaJIn3a CTPAHOBOI'O pUCKaA.

Bapuantbl

A) OmpenienieHue KPUTHYHBIX MAaKPOIKOHOMUYECKUX MTEPEMEHHBIX

b) Pa3pabotka crienapueB (6a30BblIii, CTPECCOBBIN, ONTUMUCTHUECKHUH)
B) Pacuér BnusiHUS clieHapHeB Ha KJII0UeBbIe OKa3aTes I  MPOeKTa

I') CpaBHuTENbHAS OIIEHKA U BHIOOD CLIEHAPHS ¢ HAUOOJIBIINM PUCKOM

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




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

3ananme 5: PaccTaBpTe 10 MOPSIIKY 3TAbl BRIOOpA CTPATETUH YMEHBIIEHHUS! PHIHOYHOTO
PHCKa IIPU BBIXO/E HA HOBBIN PBIHOK.

Bapuanrtbi

A) UnenTudukanms KIFOUEBbIX PHIHOYHBIX PHCKOB

b) Onenka 3)peKTHBHOCTH BO3MOXHBIX MEp BO3IACHCTBUS
B) Conocrapnienue 3aTpar U BbITOJIbI

I') Bei6op onTuMaabHOM CTpaTEeruu U BHEAPCHHE

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

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

3aganue 6: OnpenenuTe JOTUUECKHUI MOPSIIOK Pa3pabOTKU pasjiena pacupeaeieHus
PHUCKOB B KOHTPAKTE MEXIYHAPOAHON KYIUIU-IIPOAAXKH.

Bapuantbi

A) Omnpenenenue pacrpeneaeHus: pUCKOB MEXy CTOPOHAMU
b) ®opmuposanue ycnosuii Incoterms

B) Bxitouenue hopc-MakopHOM OrOBOPKH

I') CornacoBanue OKOHUATEIbHON peJaKLUU C KOHTPareHTOM

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

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

3aganue 7: YCTaHOBUTE NOPSIOK IIMKJIA MOHUTOPHHTa MAPKETHHTOBBIX PUCKOB Ha
3apy0eKHOM PBIHKE.

BapuanTsbl

A) Ycranosnenue KPI 11 MapkeTUHTOBBIX PUCKOB

b) Hactpoiika cuctembl cO0pa ppIHOYHBIX JAHHBIX

B) Perynsipablit MOHUTOPUHT OTKJIOHEHHHA

I') Koppektupyromue aecTBUS [0 pe3yibTaTaM aHalln3a

3anuiMuTe COOTBETCTBYIOUIYIO MOC/IE€A0BATEIbHOCTH HUQP CiieBa HANIPABO:

| | | |

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




3apanue 8: Onpeaenure NOPSIAOK CTPECC-TECTUPOBAHUS BAIIFOTHOTO PUCKA SKCIIOPTHOTO
MIPOEKTA.

Bapuantbl

A) Onpenenenue quarna3oHa KojieOaHUN BaTIOTHOTO Kypca

b) COop ucropnueckux AaHHBIX O Kypcax

B) IIpoBenenue crpecc-Tecta MOAEIN ACHEKHOTO MOTOKA

I') Ouenka ycTOMYMBOCTH ITPOEKTA U MOJATOTOBKA PEKOMEH Ialluid

COOTBETCTBYHOIIYIO MOCJIEA0OBATC/ILHOCTD III/I(i)p CJieBa HaIpaBo:

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

3aganue 9: PaccraBbTe 10 MOPSAIKY 3Tallbl OLEHKHU JIOTHCTUYECKOTO PUCKA IIPU
9KCIIOPTHOM MOCTaBKE.

Bapuantsl

A) Onpenenenne KPUTHUECKUX TOYEK LEMOYKH TOCTABOK
b) C6op nHbOpMaIK O BOBMOXKHBIX COOSX

B) Pacuér BeposiTHOCTH U 11OCIIEACTBUI cO0EB

I') Ilpuoputu3anus JIOTUCTUYECKUX PUCKOB

COOTBETCTBYHOIIYIO MOCJTCT0OBATEJIbHOCTD ].[I/I(l)p CJieBa HaIMpaBo:

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

3aganue 10: Onpenenure Mociie0BaTEILHOCTh BBIOOPA HHCTPYMEHTA XEIKHUPOBAHUS
BAJIIOTHOTO PHCKA.

BapuanTsbl

A) Ormpenienienue xapakTepa BaIIOTHOTO pUCKa

b) Ananu3 1oCTynHBIX X€KUPYIOIIUX HHCTPYMEHTOB

B) CpaBuenue croumoctu 1 3((HhEeKTUBHOCTH MHCTPYMEHTOB
I') Bb16op HHCTpYMEHTA U 3aKII0YEHHUE CACTKU

COOTBETCTBYIOIIYIO MOCJIEA0BATEIbHOCTH HUQP cjieBa HANIPABO:

| | |

HWuapukarop: UIIK-2.2
Bpems Ha orBeT: 4 MUH.

3aganme 11: YcraHoBuTe MOCIIEA0BATEILHOCTE pacuéTa oxugaeMoro yooitka (Expected
Shortfall) metoqom VaR.



BapuanTsbl

A) CO0p BpeMEHHOTO psifia TOPTQEIBbHBIX JOXOIHOCTEH

b) Pacuér VaR BeiOpanHBIM METOIOM

B) Ouenka pacnpenenenust noTeps 3a npeneaamu VaR

I') Onpenenenne oxunaemoro yoeitka (Expected Shortfall)

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

| | | |

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

3aganue 12: Onpenenure nopsI0K BepUPUKAIIMA METOAUKH YIIPABICHUS PUCKAMHU C
y4€TOM OTpaciIeBOM crielupUKy.

Bapuantbi

A) Ormpeniesienue oTpaciieBbIX (GakTOpOB PUCKa

b) Ananranus METOJUKH MOJ1 OTPaciieBble 0COOEHHOCTH

B) IIpoBeaeHue NWIOTHOTO TECTUPOBAHUS

') Bepudukamus pe3yibTaToB 1 KOPPEKTUPOBKA METOIUKA

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

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

3ananme 13: Onpenenure NOpsIOK BHEAPEHUS IJIaHa 00paOOTKHU PUCKOB.

BapuanTsbl

A) CornacoBaHue IjaHa ¢ pyKOBOICTBOM

b) Ha3nauenne 0TBETCTBEHHBIX U PECYPCOB

B) Peanuzarus Mep CHIU>KEHUS pUCKa

I') JlokyMeHTHpOBaHUE BBINOJIHEHUS U CTaTyca

3anuiuTe COOTBETCTBYIOUIYIO MOC/I€10BATENbHOCTH HUQP CiieBa HANIPABO:

Nupunkarop: UT1K-2.3
Bpems Ha oTBeT: 4 MUH.

3aganue 14: PacctaBbTe 110 MOPSAKY 1IaTW MOHMTOPHUHTA U IIEPECMOTPA JEHCTBYIOINX
Mep KOHTPOJISl pUCKa.

Bapuantbl

A) YcraHOBI€HHE YaCTOThHI KOHTPOJIS

Bb) C60p nanHbIX 0 (HYHKIIMOHHUPOBAHUU MEP
B) Ananus appextuBHocTr

') OGHOBNIEHHE KOHTPOJIBHBIX MPOLIETYP



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

| | | |

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

3ananme 15: Onpenenure MOpsI0K OIEHKH SKOHOMHYECKON 3P PEKTUBHOCTH
MEpOIPUATHIA IO CHU)KEHHIO PHCKA.

Bapuantbi

A) Onpenenenue 3aTpaT Ha MEPOIPUATHS

b) Pacuér cHmxeHus oxxuaeMbIX IOTEPh

B) CpaBuenue 3atpar u Beirox (ROI)

I') IlpunsTre peneHns o NpoI0JDKEHUN WM KOPPEKLIUU

COOTBETCTBYHIIYIO MOCIEI0BATEIbHOCTD U(P ciieBa HANIPABO:

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

3apanme 16: Onpenenure nociea0BaTeIbHOCTh KOMMYHHUKAIIMKA HHPOPMALIUU O PUCKAX
MEXIYHAPOJAHBIM CTEUKXOJIEPaM.

Bapuantbl

A) OrmpenienieHue LeNeBbIX IPYII CTEHKXO0JIEPOB

b) IloaroroBka afanTHPOBAHHBIX OTUETHBIX MaTepUAJIOB
B) IlpoBenenne npe3eHTally Wil PacChLIKU

I') I[Tomyuenue o6paTHOI CBSI3U U YTOUHEHUE UHPOPMALUH

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

Kuroun k 3aganuam

Howmep [IpaBunbHBIN BapuaHT OTBETA
BOIIpOCa
1 ABBI'
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 MUH.

3aganue 1: Uto Takoe cmpaxosanue nonrumuyeckux puckog B 3JKCIOPTHOM IIPOEKTE?

ITose nyis oTBeTA:

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

3apanme 2: Kak poct ppaxTOBBIX CTABOK BIUSCT HA JIOTUCTHYCCKUI PUCK SKCITOPTHON
OCTaBKU?

ITone nys oTBeTA:

HNuaukarop: UTIK-2.1
Bpemsi Ha oTBeT: 4 MHH.

3aganue 3: B uém pazHuiia Mex 1y BaIIOTHBIM ()OPBAp/IOM M BAJIFOTHBIM OMIIMOHOM JJIs
XEIKUPOBAHUS HKCIIOPTHOU BBIPYUKHU?

ITos1e nyist oTBeTA:

Nuankarop: UTIK-2.1
Bpems Ha oTBeT: 4 MHH.

3ananmue 4: [lepeuncnnure OCHOBHBIE BUbI BAIFOTHOTO PUCKA M YKa)KUTE, YEM OHH
pa3InyaroTCs.

IToJse nust orBera:




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

3aganme 5: [Touemy BKIIOUEHHE Ki1ay3y/sl FOrce Majeure cHmkaeT KOHTPAKTHBIM PUCK
npojiaBua?

IToJe nuist oTBeTA:

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

3aganue 6: Uro nmpousoiiaéT ¢ nmokaszareiaem Customer Churn, eciau kauecTBo
MOCJICTIPOAAKHOTO CEPBUCA CHUZUTCS?

ITos1e nast oTBeTA:

HNupukarop: NUITK-2.2
Bpems Ha oTBeT: 4 MUH.

3ananue 7: Kak BB cunTaere, onpaBaaHo JId UCToNb3oBaHue Stress-VaR Bmecto
kiaccuueckoro VaR miis celpeeBoro tpeiinepa? Jlaiite KpaTKUN OTBET «J1a» UIIU «HET.

ITos1e nas1 oTBeTA:

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

3ananme 8: Kakoit MeTon XeIKUpOBaHUs BEIOEPET HIKCIOPTEP, €CIIU EMY HYKHO
3a(MKCUPOBATh MUHUMAJIbHBIN KYypC, HO COXPAHUTh BBITO/1y OT BO3MOKHOT'O pocTa?
HazoBure uHCTpyMEHT.

IToJse nyist orBeTAa:

HNuaukarop: NI1K-2.2
Bpemst Ha oTBeT: 4 MHH.

3aganme 9: Uto nmpou3oiii€t ¢ nokaszarenem DSCR skcnopTHOro npoekra, eciim MecTHast
BatoTa ynaaer Ha 20 %, a BeIpydka HOMUHUPOBAHA B HEH, TOT1a Kak 00CIy>KUBaHUE
nosira — B goyapax CHIA?



ITos1e nas oTBeTA:

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

3apanme 10: [Touemy coBmecTHoe npeanpusitie (JV) ¢ MECTHBIM MTapTHEPOM YMEHBIIIACT
CTPaHOBOM pUCK?

ITose nyis oTBeTa:

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

3aganue 11: KoMnanus-3KkcnopTép CTOJIKHYIACH C POCTOM IIPOCPOUKH IUIaTEkKEH
nokymarenei. Kakyro nepByio Mepy BbI IPEIUIOKUTE ISl CHIDKEHHSI KPEAUTHOTO pHCKa?

ITose nis oTBeTA:

HNuaukarop: UTIK-2.2

Bpemsi Ha oTBeT: 4 MHUH.

3amanue 12: Uro o3nayaet repmun Brand Sentiment?
IToJie ns oTBeTAa:

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

33}18HI/I€ 13: HazoBute TPU OCHOBHBIX METOJa CTPECC-TECCTUPOBAHU A (I)HHaHCOBOﬁ MOACIN
SKCIIOPTHOTO ITPOCKTA.

IToJse nyist orBeTAa:

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

3aganue 14: B uém oTiinyne HHBOMCA OT KOMMEPYECKOT0 MPOoPOpPMBI-UHBOICA TPU
3aKJIFOYEHNUHN IKCIIOPTHOTO KOHTpAKTa?



ITos1e nas oTBeTA:

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

3ananmue 15: Kaxoit KPI BbI ObI icTIONIb30BaIH, YTOOBI OLICHUTh SKOHOMUYECKHH 3P HEeKT
nporpaMmsl xeaxkuposanus: NPV unu PI? Vkaxute oqus.

ITose nys orBera:

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

3amanue 16: Uro takoe Expected Shortfall (ES) B ynpasienuu puHaHCOBBIMU prCKaMu?

ITose nis oTBeTA:

Kiaroun K 3a1anusam

Howmep OTBeT (pa3BepHyTOE 0OOCHOBAHUE)
BOIIpOCa

1 CTpaxoBasl 3allliTa OT yuiep0a, BEI3BAHHOTO JEHCTBUSIMU
roCyaapcTBa-UMIIOPTEPA (IKCTIPOTIPHAITS, BATFOTHBIE OTPaHUICHHSI,
BOITHA).

2 YBEIMYUBACT BEJIWYMHY BO3MOXKHOTO yIiepOa, jenas CTOMMOCTh
3aJIep’KeK 1 IOPYH I'py3a BHIIIIE.

3 dopBapa puxcupyet Kypc 6e3 NIpeMUH U JTUIIAET BBITOJIbI, OMIIOH

JaéT MpaBo Mo KypCy 3a MPEMHUI0, COXPAHSISI «arcam.

4 TpaH3aKLUMOHHBIN (PUCK IUIaTeX el ), TPaHCISAUOHHBIN (ITepeoleHKa
OTYETHOCTH ), SKOHOMHUUECKUH (JOIrOCpOUHast
KOHKYPEHTOCIIOCOOHOCT).

5 0CBO60)KZ[aeT OT OTBECTCTBCHHOCTH 34 HCBBLIITIOJIHCHHUC HpI/I
Hel'IpeOI[OJ'II/IMI)IX BHCIIHUX O6CTO$IT€JIBCTBaX.

6 I10Ka3aTcCJIb BLIpaCTeT.

7 na. Stress-VaR yuuTeIBaeT 3kcTpeMasbHble KOJIeOaHHs! ChIPhSI.

8 Zero-Cost Collar.

9 DSCR cuusurcs.

10 pacnpenenHeT IIOCJICACTBHUSA MTOJINMTUYCCKUX U pel"yJI}ITopHBIX

pELIEHU MEXIy CTOPOHAMH U TAET MHCAW]T TOKAJIBHOTO PHIHKA.

11 BHEJPUTH JOKYMEHTAPHBII aKKPEIUTUB KAK OCHOBHOE IIATEXHOE




YCIIOBUE.

12 CYMMapHO€ COOTHOILEHUE O3UTUBHBIX, HEHUTPaNIbHBIX U HETaTUBHBIX
MyOJIMYHBIX YIIOMHHAHUH 0 OpeHe.

13 Hcnons3yroT npolisie KpU3UChI, IPUyMaHHbIE CLICHAPUN U ITIOUCK
TOYKH Kpaxa.

14 [Tpodopma hopmupyer teny anst otkpbiTast L/C u momydenus
JULEH3UI; KOMMEPYECKUI MHBOMC MTOATBEPKIAET OTTPY3KY U
UCIIOJIB3YETCSA B TAMOXKHE.

15 PI HopMupyeT BbIrOly Ha 3aTpaThl.

16 CpenHssl BeIM4nHa IOTepb, IPEBBIIAIOININX 3HaueHHe VaR Ha 3a1aHHOM
YPOBHE JIOBEpHSL.

3aKkpLITHIE 32JaHUS ¢ BLIOOPOM OTHOIr0 NPaBUJILHOI0 OTBETA H 000CHOBAHHEM

BbIOOpA

I/IHCprKHI/Iﬂ AJIsl BBINNOJTHCHUA 3aJaHUA: npoanaﬁTe TEKCT, Bblﬁepl/ITe npaBnanmﬁ

OTBET U 3alIMIINTEC apryMeHTbl, 000CHOBBLIBAIOIIINE BbIﬁOp oTBEeTa

IIpodeccuonanbuas komuerennus I11K-2

HNuaukarop: UITK-2.1

Bpems Ha oTBeT: S MHH.

3aganue 1: Kaxoil MexayHapoaHbIN CTaHAAPT COAEPIKUT OA30BbIE TPUHIIMIIBI
YIPAaBIEHUS PUCKAMHU ISl KOMMEPYECKUX OpraHu3aluii?

BapI/IaHTBI OTBECTA:

A) 1S0 9001

B) ISO 31000
B) ISO 14001
T) ISO 26000

OTtBerT:

Oo0ocHoBaHHE:

Hupukarop: UITK-2.1

Bpems Ha oTBeT: 6 MHH.

3aganue 2: I3MeHeHNEe UMIIOPTHON MOIIJIMHBI B CTPAHE-UMIIOPTEPE OTHOCUTCS K KAKOMY
BUJy PUCKa 3KCIIOPTHOTO KOHTpaKTa?

A) TpancnoptHOMY
b) Kommepueckomy




B) TamoxxenHo-TapudHOMY
I') BamtotHOMY

OT1Ber:
O0ocHOBaHME:

Nuaukarop: UIIK-2.1
Bpems Ha oTBeT: 5 MHH.

3ananme 3: Kak Ha3bIBacTCsA KOJMYECTBEHHBIN MMOKA3aTeNb, NOJYy4YaeMblid YMHOKEHUEM
BEPOSATHOCTH HACTYIUICHUS COOBITHS HA BEIMYMHY MOTCHIIMATBHOTO yiepoa?

A) Value-at-Risk

b) Oxxunaemslii yObITOK

B) B-xoa¢dpuriment

I') Koappunment Bapuanuu

OTtBer:
Oo0ocHOBaHHE:

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

3aganue 4: Kaxoif Meton aHann3a Hanbosiee yMECTEH JIJIsl OLIEHKU CTPAHOBOTO PUCKA MIPU
BBICOKOU MOJIMTUYECKON HEONPEIEIEHHOCTH?

A) luckontupoBanue AeHexHbIx ToTokoB (DCF)
b) Cuenapusblit ananus

B) Ananu3 Touek 6e3yObITOYHOCTH

I') ABC-knaccuduxanus

OTtBer:

O0ocHOBaHUE:

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

3aganue 5: Kakoif MHCTpyMEHT CHUYKEHUS! pPhIHOYHOTO PHCKa 00ECIIeUnBaET
(buKCHpPOBaHHOE MUHUMAJIbLHOE KOJMYECTBO MPOJIak HOBOMY JUCTPUOBIOTOPY 3a CUET
mrpados?

A) OniyoH Kot

b) Knaysyna «take-or-pay»
B) Kpocc-xemx

') ®opBapaHbIil KOHTPAKT



OtBer:

O0ocHOBaHHE:

HNuaaukarop: UITK-2.1
Bpems Ha oTBeT: 6 MHH.

3ananme 6: Kakoii 6aszuc Incoterms 2020 BoznaraeT Ha MpoaBIia HAMMEHBIINI 00BEM
PHUCKOB U 00s13aHHOCTEH ?

A)FCA

B) DAP

B) EXW
I) CIF

OT1Ber:

O0ocHOBaHUE:

HWnpukarop: UITK-2.1
Bpems Ha oTBeT: S MHH.

3ananme 7 Kakoill HHAUKATOP MEPBBIM CUTHAIM3UPYET O POCTE PEMyTallMOHHOI'O pUCKa
OpeH/ia Ha UHOCTPAHHOM PbIHKE?

A) CHuxeHure Mapxu

b) YBenuuenue BpeMeHn 000paynBaeMOCTH 3aI1aCOB
B) PocT nonu HeraruBHBIX yIIOMUHAHUHN B COLICETSIX
I') Cokpamenne konmuuecta SKU

OTtBer:

Oo0ocHoBaHHE:

Nuaukarop: NITK-2.1
Bpemst Ha oTBeT: 6 MHH.

3ananue 8: Kakoe pacnpenenenue Hanbosiee KOPPEKTHO UCIIONB30BATh MIPH
MOJICITUPOBaHKH 1IeHbI HeTH B monrocpounoit Monte-Carlo-cumyistinn?

A) HopmanbHoe

b) JlornopmansHoe

B) DkcnonenmansHoe
I') IBymozansHOE

OTtBer:



Ob0ocHOBaHHE:

Nuaukarop: UITK-2.2
Bpems Ha oTBeT: 5 MHH.

3aganue 9: Kakoif TOKyMeHT OATBEPKIACT (PAKT CTpaXxOBaHUS TPy3a M UCIIOJIb3YETCS
JUTSI TIOKPBITUS JIOTHCTUYECKOTO pucKa’?

A) Konocament

B) [Nonuc Institute Cargo Clauses
B) NnBoiic

I') CepTudukar npoucxoxaeHus

OTtBer:
Oo0ocHOBaHHE:

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

3apanme 10: Kakoe 3nauenue koappunuenra DSCR (Debt Service Coverage Ratio)
yKa3bIBaeT Ha HEOCTATOYHYIO YCTOHUUBOCTD MPOEKTa, (PUHAHCHPYEMOTO B HHOCTPAHHOM
BaJItoTE?

A) DSCR > 2,0
B) DSCR = 1,0
B) DSCR < 1,0
I') DSCR = 3,0

OTtBer:
Oo0ocHoBaHHE:

HNuaukarop: UIIK-2.2
Bpemst Ha oTBeT: S MUH.

3aganue 11: Kakoii mokasarenb UCIONB3YIOT sl CPABHEHUS] SKOHOMUYECKON
(P HEKTUBHOCTH aTbTEPHATUBHBIX MEP CHIDKEHUS PUCKA MPHU Pa3IMYHOM 00bEME
WHBECTHIINI?

A) NPV

b) IRR

B) PI (Profitability Index)
I') Payback Period

Ot1BeT:
Ob0ocHOBaHHE:

HNuaukarop: NITK-2.2
Bpems Ha oTBeT: S MHH.




3ananue 12: Kakoii n3 nepedncieHHbIX JOKYMEHTOB OOBIYHO TpeOyeTcs OaHKOM JIjIs
BBITIJIATHI 110 IOKYMEHTAPHOMY aKKpPEAUTHUBY U HAMPSMYIO CHIDKAET PUCK HEIIaTexa
npoxaasua?

A) IlakyBaJIbHBIN JTUCT
b) TpancnoptHas HakianHas (KOHOCAMEHT)

B) Ceptudukar coorBeTcTBUS
I') Pexnamublii OykiieT

OT1Ber:
O0ocHOBaHHE:

HNuankarop: UNUTIK-2.3
Bpems Ha oTBeT: 6 MHH.

3amanue 13: Kakoit kimoueBoii nokasateinb (KPIl) MapkeTHHIOBOW KaMITAHUH HAIPSIMYFO
OTpaXkaeT PHUCK Iepepacxo/ia OrokeTa Ha IPUBIICYCHNE KIIMEHTOB?

A) ROAS (Return on Ad Spend)
b) CTR (Click-Through Rate)
B) Bounce Rate

I') Organic Reach

OTtBer:

Oo0ocHOBaHUME:

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

3aganue 14: Kakoii nokasaTesb BOJIATUIBHOCTH BAIIOTHOTO Kypca UCIOJB3YIOT AJIs
pacuéra napamerpudeckoro VaR npu oTCyTCTBUM UCTOPUUECKUX JAHHBIX?

A) UmmunnuTHas BOJATHIIBHOCTh OMIIMOHOB
b) Cxonp3simas cpenHss Kypca

B) [lapurer nokynareabHOW CIOCOOHOCTH
') Peanbublit 53 eKTUBHBIN KypC

Ot1BeT:
Ob0ocHOBaHHE:

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

3ananue 15: Kakoe 0CHOBHOE MPEUMYIIIECTBO UCTIOJIb30BAHHUS HE3aBUCHMBIX
WHCIEKIIMOHHBIX KoMmanu# (SGS, Bureau Veritas) mpu s3KCropTHOI MocTaBKe?



A) CokpaiiieHue CpoKOB TaMOKEHHOW OYHCTKH

b) CHukeHue pucka HECOOTBETCTBUS Ka4eCTBa TOBapa
B) YMeHb11€HNE TPAaHCIOPTHBIX U3AEPIKEK

') OcBobOXICHHE OT YIJIAThl MOIUTHH

OT1Ber:

O0ocHOBaHME:

HNuaankarop: UIIK-2.3

Bpemst Ha oTBeT: 6 MHH.

3ananue 16: Kakoit moaxo/ kK XePKUPOBAHUIO BATFOTHOTO PUCKA COUETaeT B cede
(UKCUPOBAHHBIA KYpPC U BO3MOKHOCTh YYacTHs B OJIArOMPUSITHOM JIBHJKEHUH PhIHKA 0€3
YIUIaThl IPEMUU?

A) Forward Extra
b) Zero-Cost Collar

B) Plain Vanilla Forward

I') NDF (Non-Deliverable Forward)

OrtBer:
O0ocHoBaHue:
Kuroum k 3agaHusAM
Homep OtBer OtBer (pa3BepHyTOE 0O0CHOBAHUE)
BOITpOCa
1 b ISO 31000 mocBsAIEH MMEHHO YIPABJICHUIO PUCKAMHU.
2 B Poct mnmn BBO/J IMIOIIZIMH BJIUACT HA ce0eCcTOMMOCTh U LHeHY
TOBapa, 4TO KJIACCUPHUIMPYETCS KaK TAMOKEHHO-TapUBHBIN
(peryssITOpHbIi) pHCK.
3 b Expected Loss =P X L.
4 b Pa3Hble MOTUTHYECKHE UCXO/IbI = Pa3HbIE CLICHAPHH.
5 b «bepu unm nuatuy» rapaHTUpyeT 00bEM 160 1mTpad.
6 B ITpu EXW npoznasen 00s13aH JIMIIb MPEJOCTaBUTh TOBAP HA
CBOEM CKJIaJIe; JaJIee BCE PUCKHU U PACXObI HECET
MIOKYNATEb.
7 B Coricetn PUKCHPYIOT PEIMyTaIUIO B PEKUME PEATBHOTO
BPEMEHH.
8 b Hedts Topryercst > 0 $, a BoaTniibHOCTB BeET K
«TpaBoOMy XBOCTY». Jlorapudm 1eHsl npubInKeH K HOpMe,
M03TOMY reoMeTpuueckoe OpoyHoBckoe aBuxeHre (GBM)
C JIOTHOPMAJIbHBIM BBIBOJIOM JIYHILE OTPAKaeT JUHAMUKY,
4YeM CUMMETPUYHAsi HOPMaJIb MJIH SKCITOHEHTA.
9 b [Momuc ICC-A/B/C BBIma€rcst CTPaxOBIIUKOM U  OIMUCHIBACT
00BEM PUCKA, CTPAXOBYIO CYMMY M CPOKH.
10 B [ToTOoKM MeHbIIIe JOJTOBBIX IUIATEXKEH — PUCK JaedoTa.
11 b PI nopmupyer NPV Ha nunBectuumu.
12 b baHk miaTuT nocie noATBEPKACHUSI OTIPY3KH TOBapa.




13 A ROAS noka3bIBaeT J0X0J Ha KaXJIblid pyOJib pEeKIaMbl.

14 A IV otpaxaeT oxxuganus peIHKa 10 Oyaymen
BOJIATUJILHOCTH.

15 b MNHCcnekTop NoaTBEpKIAET Ka4eCTBO A0 OTIPY3KH.

16 b Collar orpannuuBaer nuana3on, co3aaércs «OecIuIaTHO 3a
C4€T BCTPEUHBIX OIMIIMOHOB.
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3akpbIThIE 33a1aHHUS C BLIOOPOM HECKOJIbKHX BAPMAHTOB OTBETA H PA3BEPHYTHIM

000CHOBAHHEM BHIOOpPA

NHcTpyKIUA 115l BBINOJHEHHS 32JaHUSA: NIPOYNTANiTEe TEKCT, BbIOEpHUTE BCe
NPaBWJIbHbIE OTBETHI U 3aNIUIIHUTE APTYMEHThI, 000CHOBbIBAIOIIINE BLIOOP OTBETOB

IIpodeccuonaabuasg komunerenuus [NK-2

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

Bonpoc 1 (3akpbIThIi BOIPOC ¢ HECKOJIBKUMHU MPaBUILHBIMU OTBETAMHU )
Kakue u3 mepeunciieHHbIX AJIEMEHTOB BXOAAT B 0a30BbIi MPOIIECC YIPABICHUS PUCKAMH

coriacHo ISO 310007?

BBI6epI/ITC BCC IIPABHUJIBHBIC OTBCTHI:

Wnentudukaus pucka

KOHTpOJIB BHYTPCHHCI'O ayaAuTa

Onenka pucka
O6paboTka pucka

OTtBer:

Oo0ocHoBaHHE:

Huaukarop: UIIK-2.1
Bpemst Ha oTBeT: 7 MHH.

3ananme 2: Kakue ucTouHnky HHGOpMaLUu Hanbosiee MoJe3Hb! AJIs BBIABICHUS
TaMOKEHHO-TapU(HBIX PUCKOB HKCIIOPTHOM CAECIKH?

BLI6CpI/ITC BCC IIPABUJIbHBIC OTBCTHI:

Enunsiii TamosxenHsiit Tapud BTO

OTYETHI CTPAaXOBBIX KOMITAHUN

[Ty6nukannu MuHUCTEPCTBA TOPTOBIIM CTPAHBI-UMITOPTEPA
buprkeBble KOTUPOBKH METAJIIOB
Hogoctu Becemupnoii Tamoxennoit opranuzanuu (WCO)
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OtBer:

O6ocHOBaHHeE:
Hupukarop: UITK-2.1
Bpemsi Ha oTBeT: 7 MUH.

3ananue 3: Kakue MeTOIbI KOJIMYECTBEHHON OIICHKH PUCKA OTHOCATCS K oaxoaam «tail-
risk» (oIeHKa «XBOCTOBY pacmpeaeieHus)?

Bri6epute Bce npaBUIIbHBIE OTBETHI:

Expected Shortfall (ES)
Koadduument Bapuanum
Extreme Value Theory (EVT)
Duration-Gap-Analysis
Stress-VaR

OT1Ber:

Oo6ocHoBanue:

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

3ananme 4: Kakue cTpaTeruv CHI>KEHUSI PpIHOYHOTO PUCKA CUMTAIOTCS TPOAKTUBHBIMU
MepaMu JI0 BBIX0/Ia Ha HOBBIM PHIHOK?

BLI6epI/ITe BCC IIPABUJIBHBIC OTBETHI:

Jlokanu3anus 4acTu MpOU3BOJICTBA

3aIyCcK «IMIIOTHOM MapTUI» ISl TECTUPOBAHUS CIIPOCa
[TproOperenue ONIMOHOB put Ha BAIIOTY BBIPYUKH

3ano3anasi pecTpyKTypU3aIys [IEH IOoCIIe MaAeHus TPOAaxK
Co3znanue coBMecTHOTo npeanpuatus (JV) ¢ MecTHBIM MapTHEPOM

OTBer:

Ob0ocHOBaHHE:

HNuaukarop: NI1K-2.2
Bpemst Ha oTBeT: 8 MMH.

3ananue 5: Kakue KOHTpakTHbIE OTOBOPKH MUHUMHU3UPYIOT PUCK HETJIaTeXa CO CTOPOHBI
MOKymartess?

BLI6epI/ITC BCC IIPABUJIbHBIC OTBCTHI:



s E

agrwbdE

asrONOE

100 % npenomiara

Ortcpouka miarexa «60 gHeH mociae NoCTaBKU»
JlokyMeHTapHbIN aKKPEAUTUB IO 33701
Knaysa Bo3Bpara Toapa (Return of Goods)
["apanTHst MATEPUHCKOM KOMITAHUHU TIOKYTIATEIs

OTtBer:
O0ocHOBaHHE:

HWuapukarop: UITK-2.2
Bpemst Ha oTBeT: 8 MUH.

3aganue 6: Kakue KPI npsiMmo curnanu3upyroT 0 HOBBIIIEHUH PEIYTAl[MOHHOTO PUCKA
Openna?

BriOepute Bce mpaBUIIbHBIE OTBETHI:
YBenuuenue orpunarensHoro Brand Sentiment
Poct Customer Churn

CHumxenue Average Order Value

[Tanenune CTR pexnamMHbIX 00BSIBICHHUI
YBenuuenue nokazatens Net Promoter Score (NPS)
Otsert:

Oo0ocHoBaHue:

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

3ananue 7: Kakue noka3zarenu Heodxoaumbl uist pacuéra Expected Loss (EL) B
KPEAUTHOM PUCKE IKCIIOPTHOM CIenKu?

BLI6epI/ITe BCC IIPABUJIBHBIC OTBETHI:

Probability of Default (PD)
Loss Given Default (LGD)
Exposure at Default (EAD)
Value-at-Risk (VaR)
Duration koHTpakKTa

OTtBerT:

O0ocHOBaHUME:

HWuankarop: UITK-2.2
Bpems Ha oTBeT: 8 MHH.
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3ananue 8: Kakue BuabI CTpaxoBaHUS MPSAMO MOKPBIBAIOT JOTUCTUYECKHE PUCKH
MEXyHapOAHON IIOCTaBKU?

BH6epI/ITe BCC€ IIPaBUJIBHBIC OTBETHI:

Cargo-Insurance (ICC-A)

CrtpaxoBaHue niepepbIiBoB B Ipon3BojicTBe (Business Interruption)
CrpaxoBaHue OTBETCTBEHHOCTH nepeBo3unka (Carrier Liability)
CrpaxoBaHUE MOJUTUICCKUX PHCKOB

CrpaxoBaHue KpeanuTa 3KCopTépa

OTtBer:

O0ocHOBaHHE:

HNupukarop: UITK-2.2
Bpems Ha oTBeT: 8 MuH.

3ananue 9: Kakue s51eMeHTHI JOJKHBI OBITH BKITFOUEHBI B CTPECC-TECT BATIOTHOTO PHCKA
9KCIIOPTHOTO MPOeKTa?

BBI6epI/ITC BCC IIPABHUJIBHBIC OTBCTHI:

Jrana3oH MOKOBOr0 U3BMEHEHHUS Kypca

Koppensiius BatoThl BBIDYYKH U 3aTpaT

JnckonTHas craBka st pacuéra NPV

JIukBuaHAS MO3ULMS HA PACUETHOM CUETE

Anamms YYBCTBUTCIIBHOCTU MAPKUHAJIIBHOCTHU K KYPCY

OTtBer:

O0ocHOBaHUE:

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

3ananue 10: Kakye MeTo1bl HATYpaJIbHOTO XEIKUPOBAHUSA MOTYT IIPUMEHATHCS
(dapMmarieBTUYECKON KOMITaHUEH MpH BbIXoJie Ha phIHOK EC?

Bribepute Bce MPaBUIIbHBIE OTBETHI:

3aKIr0YeHNEe KOHTPAKTOB Ha ChIPbE B €BPO

[Tpusneuenue kpeautos B fosutapax CILIA

ITepeBon yacT MPOU3BOACTBEHHBIX MOIIHOCTEN B [lombiry

WNupekcanus sxcniopTHOM 1eHsl B gosutapax CIIA

Cosznanue eBponoptdens pacxoaoB Ha R&DOTBet:
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Ob0ocHOBaHHE:

HNuaukarop: UITK-2.3
Bpems Ha oTBeT: 7 MHH.

3ananue 11: Kakue 10KyMEHTBI, KpOME KOHOCAMEHTA, Yallle BCEro TpeOyroT OaHKH MPH

MIPOBEPKE KOMIUIEKTA 10 IOKYMEHTAPHOMY aKKPEIUTHBY?

BriGepute Bce npaBUIIbHBIE OTBETHI:

WNHBolic

CepTr(dUKaT POUCXOKICHHS

CrpaxoBoii nonuc

Hexnapanus onacuoro rpysa (DG-Declaration)
[Tnaré&xHOe MOpPyUYCHUE MOKYIATEIIS

OTBerT:
Oo0ocHOBaHHE:

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

3ananme 12: Kakue KOppeKTUPYIOIIME IEUCTBHS OTHOCATCS K CMATUYECHUIO
penyTalroHHOIO PUCKa 1ocie 0OHapY>KEHUs BOJIHBI HeraTuBa?

BLI6epI/ITe BCC IIPABUJIBHBIC OTBCTHI:

[Ty6nukarus opuuaIbHOTO N3BUHEHUS

KOpunnueckoe npeciie1oBaHNE BCEX KPUTUKOB

3amyck cepur 00pa3oBaTEIbHBIX BEOMHAPOB

VY naneHnue HeTraTUBHBIX KOMMEHTapUEB O6€3 OTBETa

Co3zanue mporpaMMebl JIOSITEHOCTH JJIs TOCTPAIABIINX KIMEHTOB

OTBer:
Oo6ocHOBaHHE:

Nuaukarop: UTTK-2.3
Bpems Ha orBeT: 7 MHH.

3ananme 13: Kakue MeTo 6 BU3yanu3aiy Haubosee moaXo T Ui JeMOHCTpaluu
pe3yabTaTOB aHAJIN3a 4YyBCTBUTENbHOCTH NPV MHOronapameTpuyHoro npoekra?

Bri6epuTe BCe MPABUILHBIE OTBETHI:

Tornado-Diagram
Spider-Chart



3. T'mcrorpamma pacnpeneneaust NPV
4. Kapra paccessnus (Scatter) «ueHa—00BEM»
5. Jlmarpamma I"anTa

OtBer:

O0ocHoBaHue:

HWupukarop: UIIK-2.3
Bpemst Ha oTBeT: 8 MUH.

3aganue 14: Kakue MeponpusaTHs MHCIIEKIIMOHHOW TPOBEPKHU CKJIaJa MUHUMU3HUPYIOT
HOYKapHO-TEXHOJOTMYECKUI PUCK MPU XPAHEHUH SKCIIOPTHOTO rpy3a?

BriGepute Bce npaBUIIbHBIE OTBETHI:

[TpoBepka 1EeNOCTHOCTH TNIOMO OTHETYIIUTEICH
TecT BKIIIOUEHUS CUCTEMEL ABIMOY JAJICHHU A

AHaJn3 ypoBHsI BJIFOTHBIX PE3€PBOB KOMITAHUU
[TpoBepka CBOOOIHOCTH MPOXOJIOB OT 3aXJIAMJIICHUS
3amMep TemIeparyphl U BIQKHOCTH B 30HE XpaHCHHS
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OTtBerT:
O0ocHOBaHHE:

Huaukarop: UT1K-2.3
Bpemst Ha oTBeT: 7 MHH.

3aganue 15: Kakue nokasarenu ciaenyeT UCIOIb30BATh ISl CPAaBHUTEIIBHOM OLIEHKN
HKOHOMUYECKOM 3(hPEKTUBHOCTU aNbTEPHATUBHBIX IPOTPAMM XEIKUPOBAHUS BAJIIOTHOTO
pucka?

BLI6epI/ITe BCC IIPABUJIBHBIC OTBETHI:

Risk-Adjusted NPV

Internal Rate of Return 6e3 xkoppekTupoBKH

CroumocTh mpeMHH/CTIpeia Mo XeAK-UHCTPYMEHTY
KoadduiumeHT Bapranuu 1€HEKHBIX TOTOKOB «IIOCIE XEHKa»
Cpox npoctoro okymienus (Payback)

asrONOE

OTtBerT:

O0ocHOBaHUME:

HNuaukarop: UT1K-2.3
Bpems Ha orBeT: 7 MHH.




3ananue 16 Kakue KOMIOHEHTHI KOMIUIEKCHOM OIEHKU CTPAHOBOT'O PUCKA BKIIIOYAIOT
KOJIMYCCTBCHHBIC I/IH,Z[I/IKaTOpBI?

BH6epI/ITe BCC€ IIPaBUJIBHBIC OTBETHI:

1. Makposkonomuyeckas ycroitunBocts (BBII, nndsims)
2. Tlomutnueckas cTabMIBHOCTD (MHACKC KOPPYIIIINHN )
3. Perynsropnas cpena (4uciio npaBui ajsi OuzHeca)
4. KynwsrypHas nucranuus (naaekc Xoderene)
5. Dkororuyeckasi OTBETCTBEHHOCTH (KOJI-BO «3EJIEHBIX)» CEPTUPHUKATOB)
OrtBer:
Oo0ocHoBaHue:
Kuroum k 3a1aHusAM
Howmep Otser OtgeT (pa3BepHyTOE 0OOCHOBAHUE)
BOIIpOca
1 1,3,4 ISO 31000 BbIAENSICT MACHTU(DUKALINIO, OLICHKY U
00paboOTKy pHUCKa.
2 1,3,5 Tapudst popmupyroT perynstopasie nctouauku: BTO,
MunTopr u WCO.
3 1,3,5 ES, EVT u Stress-VaR ananu3upyroT O0JIbIIHE PEIKUE TIOTEPH.
4 1,2,5 Jlokanuzanus, NUIOTHBIMA 3amyck U JV HOeCTBYIOT 3apaHee U
CHMIKAIOT PUCK BXO/JA.
5 1,3,5 [Ipenomnnara, Hanéxueii L/C u rapanTHs MaTEepUHCKON
KOMIIAHUU YMEHBUIAKOT KPEIAUTHBINA PHUCK.
6 HeratuBublii sentiment, churn, cokpaiieHue CpeaHEro 4eka u
1,2,3, CTR oTpaxaroT yXyAlIEHHE BOCTIPUATHS.
4
7 1,2,3 PD otpaxaet BeposTHOCTH fedonta, LGD — nonto noreps,
EAD — 00bém 3kcnio3unmu. VaR u Duration He BXOAST B
hopmyiy.
8 1,3 Cargo-monuc W OTBETCTBEHHOCTh IIEPEBO3YMKA  KACAIOTCS
HEOCPEICTBEHHO IPy3a U MEPEBO3KH.
9 1,2,5 [ITokoBBIM qUana3zoH, KOPPESUs MOTOKOB U UyBCTBUTEIBLHOCTh
pUOBLTA — SIIPO CTPECC-TECTa.
10 1,3,5 Pacxonpl ¥ BEIpy4Ka B OJHOW BAJIFOTE WX JIOKALUU
YMEHBIIAIOT YUCTHII BAIIOTHBIN PUCK.
11 1,2,3, Cranpapt ISBP npenycmarpuaet nnoiic, COO,
4 ctpaxoBoii noiuc u DG-aexnapanuio npu He0OXOMMOCTH.
12 1,3,5 W3BunHenue, nHGOpMUpPOBaHNE U TIPOrpaMMa JIOSUTbHOCTH
BOCCTAHABJIMBAIOT JOBEPHUE.
13 1,2,3 Tornado, Spider u rucrorpamMma oTpaxaroT MaciTad
BIIMSAHMS U pactpeaesneHne NPV.
14 1,2,4, Bce mepsl, kpoMe aHanM3a BaIIOTHBIX PE3€pBOB, IIPSMO
5 CBSI3aHBI C MOKAPHOM U TEXHOJIOTHUECKON 0€30M1acHOCThIO.
15 1,34 Risk-NPV, miena xemka 1 BApUaTUBHOCTh IOTOKOB
OTPaXKaIOT BBITOTY/CTOMMOCTh M CTAOMIIBHOCT.
16 1,2,3, Bce nmyHKTBI, KpoOMe KyJIbTYPHON AMCTAHLIMU, OIUPAIOTCS Ha
5 KOJMYECTBEHHBIE METPUKH.







