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IIK-2 «Cnioco0HOCTH aHAJIU3MPOBAThH, 000CHOBBIBATH U BHIOMPATH PelIeHUsD).

HIIK-2.1 3naet MeTO/IBI, TEXHHUKH, TEXHOJIOTHH YIIPABICHUS Pa3IUYHBIMH BHIAMI pucKa.
Kiaccu(uKanuro puckoB OpraHu3alum;

NIIK-2.2 VYmeer oCymIECTBIATh pacyersl, MPOTHO3MPOBATh, TECTHPOBATh M BEPHU(HUIIMPOBATH METOMUKH
yIIPABJIEHHS PUCKAMHU C YYETOM OTPACIIEBOM crieu)UKN

WIIK-2.3 Bnaneer HaBbIKaMu OTOMPATH TOIXOISIINE METO/IbI BO3JICHCTBUS Ha OTHAEIbHBbIE BUJIBI PUCKOB U
3¢ (}HEKTHBHO MPUMEHSTH UX C YYETOM HX PE3yJbTATHBHOCTH U YKOHOMHYECKOU 3P (PEeKTHBHOCTH.
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3akpbIThIE 3aJaHUS HA YCTAHOBJIEHNE COOTBETCTBHS

I/IHCprKI[I/Iﬂ AJId BBINIOJIHCHUSA 3aJaHUA: npoanaﬁTe TEKCT U YCTAHOBUTE
COOTBETCTBHE

IIpodeccuonanbuasg komnerennus INK-2

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

38.,[[8.HI/IC 1 : YcTanoBUTE COOTBETCTBHE MEXIY mHoAXoJdaMM K YIIPpaBJICHUIO
KOPNOpaTUBHLIMMA PUCKAMHA U UX aBTOPaMMU.

H Ioaxon H H ABTOp

Teopus areHTCKUX

A) p 1 M. Jikencen, Y. Mektuar
H3JIEPIKEK
Monenb oxkugaeMon o

B) A A 2 ®. Haitr
TMIOJIE3HOCTH PUCKA
Konunemnimsa «ueproro

B) Hett p 3 H. Tane6
nedensa»
Teopust noprdenbHOi

p) pwA OpT( 4 I'. MapkosHI
TUBEpCHPUKAITIN

3anummuTe BIOpaHHBIC HU(PHI 01 COOTBETCTBYIOIUMH OyKBAMU:

A b B r

Nuaukarop: UIK-2.1
Bpemsi Ha oTBeT: 2 MHH.

3aganue 2: YCTaHOBHUTE COOTBETCTBUE MEXKY KOMHUTETAMHU COBETAa TUPEKTOPOB U UX
OCHOBHBIMH (DYHKIIUSIMH.

‘ Komurer H ” DyHKUMSA
KoHTposib BHYTpEHHET0 KOHTPOJISI U
A AyIUT ¥ pUCKHU 1
) A P ERM-nporecca
B) Kanpossriit ) [ToxGop u olleHKa TUPEKTOPOB, TUIAH
(HOMHUHAITMOHHBIN ) MIPEEMCTBEHHOCTH
. Ornpenenenne NOIUTUKA MOTUBALIUU
B) Boznarpaxxnenuit 3 DA H
TOII-menemxepoB
. PaccmoTpenne HHBECTUIIMOHHBIX U
I Crparernueckuit 4 P H
M&A-puckoB

3anummuTe BbIOpaHHBbIE LU (PHI 0] COOTBETCTBYIOIINMH OyKBAMU:

A b B r




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

3ananue 3: CoorHecute KoMnoHeHTHI COSO-ERM (2017) 1 ux cogepxaHue.

‘ KommounenT H H Conepxanne
«Tone at the top», IEeHHOCTH 1
A) Governance & Culture 1 P, 1L
KOMITCTEHITUN
b) Sgt?;zgy & Objective- 2 VYuer anneruTa K pUCKy IIpH LEsIX
n Ka Ka
B) Performance 3 ACHTH(HUKAIK, OLEHKa,
MIPUOPUTHU3AIUS PUCKOB
. .. MOHUTOPHUHT PE3yJIbTaTOB U
I Review & Revision 4 p pesy
KOPPEKTUPOBKH

3anummuTe BbIOpaHHBIC HU(PBI 10X COOTBETCTBYIOIUMH OyKBAMU:

A b B r

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

3ananue 4: COOTHECUTE KATETOPUM PUCKOB U TPUMEPHI.

‘ Kareropus H H ITpumep ‘
A)‘ OnepaiioHHBIN ” 1” Cooit UT-cucreMsl ckiana ‘
b) ‘ CTpaTemquKHﬁ” 2” Brixon koHKypeHTa ¢ diSI’uptiVG-TGXHOHOFHGﬁ‘
B) ‘ PenyTauI/IOHHmﬁ” 3” Ckanpan usz-3a ESG-Hapymenus ‘
I) ‘ DdunancoBbIl ” 4” Puck nedoinra mo obauranusm ‘

3anummuTe BbIOpaHHBIC HU(PHI 10X COOTBETCTBYIOIUMH OyKBAMU:

A b B r

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

3ananue 5: YCTaHOBUTE COOTBETCTBHE MEXKIY METOAAMM KOJUYECTBEHHON OLEHKHU U UX

XapaKTEPUCTUKOM.
‘ Meton H H XapakTepucTuka
. IToTepu npu 3a1aHHON JOBEPHUTEIHLHOM
A) Value-at-Risk 1 PH TIPH 3371 JloBep
BEPOSTHOCTH
B) Monte-Carlo ) CroxacTuieckoe MOJIETUPOBAHIE MHOKECTBA
simulation CIIEHApHUEB

B) ‘ Sensitivity H SH H3meHeHue pe3yabTaTa npu KoJleOaHUH OJHOTO




‘ Meton H H XapaKTepucTHKA
‘ analysis H H (akropa
: OneHka ycTOMYMBOCTH IIPH SKCTPEMAJIbHBIX, HO
I) Stress-testing 4 I 1 Y 6 p p ’
PaBAOINMOOOOHBIX HIOKAaX

3anummuTe BbIOpaAHHBIC HU(PHI 10X COOTBETCTBYIOIIUMH OyKBAMU:

A b

B r

Nuaukarop: UIK-2.1
Bpemsi Ha oTBeT: 2 MHH.

3aganue 6: CooTHeCUTE MEKIYHAPOAHbIE KOJEKChI KOPIIOPATUBHOIO YIIPABJICHUSA U

UX KJIIOYEBYIO HOPMY O PUCKaX.

‘ Koaexce H H Hopma

A) UK Corporate 1 CoBeT OTBEYaET 3a CUCTEMY YITPABIICHUS
Governance Code pPUCKAMH ¥ BHYTPEHHETO KOHTPOJIS

B) Sarbanes-Oxley Act ) CEO/CFO noartBepxaaroT JOCTOBEPHOCTh
(SOX) BHYTPEHHETO KOHTPOJISI OTYETHOCTH

B) King IV (IOAP) 3 «Appvly and explain» — uaTerpanus

YCTOMYNBOCTH B PUCK-TIPOLIECCHI

OECD Principles PackpeiTre CylecTBEHHBIX PUCKOB U MEP UX

I) 4
(2023) yIpaBjIeHUs — 0053aHHOCTh KOMITAaHUHT

3anummuTe BbIOpaHHBbIE LU (PHI 0] COOTBETCTBYIOIINMH OyKBAMU:

A b

B r

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

3ananme 7: YCTaHOBUTE COOTBETCTBUE MEXKIY OPraHM3AlMOHHBIMH 3J1eMEeHTAMM
Keiipeny v ux GyHKIHUEH MPU yIPABICHUH PUCKAMHU.

‘ DJIeMeHT H H DOyHKIUsA
. ®OUHAHCOBBI MOHUTOPHHT U B3aUMHBIE
A) ['maBHEBII OaHK 1 p
rapaHTHH
. KomnexktuBHOE 00CYKIECHUE PUCKOB TPYIIION
b) Shacho-kai 2 YA p Py
CEO
. YMeHbIIICHHE PUCKA BPAKICOHBIX
B) Cross-shareholding 3 b p
TTOTJIOIICHU I
I Main bank rescue 4 BoIcTpble KpeInThI TP JTUKBUIHOCTHBIX
line IIOKax

3anummuTe BbIOpaHHBIE MU (PHI 01 COOTBETCTBYIOIUMH OyKBAMU:




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

3aganue 8: CootHecure opranbl AG U UX poJib B yIPaBIECHUN PUCKAMHU.

H Opran H H Pojb

A)H Vorstand (npasnenue) H IH OnepanOHHBIA PUCK-MEHEKMEHT
Aufsichtsrat

b) . 2 KonTtpons cuctembr BKP u ctparerus
(HaOroTaTETFHBIN COBET)

B) PesHsHoOnHas KOMHCCHA 3 Hanzop 3a ¢uHaHCOBBIMU pHUCKaMuU
Aufsichtsrat 730D p

I Obmiee coOpanue 4 YTBepxIeHue roJoBoi OTUETHOCTH U
aKIIMOHEPOB pacnpeneneHus! PUCKOB TUBHJICH/IOB

3anummnTe BbIOpaHHBIE MU (PHI 01 COOTBETCTBYIOINMH OyKBAMU:

A

b

B r

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

3aganue 9: YcTaHOBHTE COOTBETCTBUE MEXKIy NoOKyMeHTamMu banka Poccun u

TpeOoBaHUSAMU K ynpasieHuto puckamu [TAO.

‘ Hoxyment LI PD TpeboBanue
Coget dpopmupyer u
A) Konekc koprnopaTuBHOTO obecrnieunBaet 3 HEKTHBHYIO
ynpasnenus (2014) CHUCTEMY PHUCK-MEHEHKMEHTA U
BK
Meroanueckue peKOMEHAAINN
Exerognas He3aBuCHMMas OLIEHKA
b) no opranuzauuu BK u BP
cuctemsl BK/BP
(2021)
NHdpopManmoHHOE TUCBMO O
(opua N VYkaszanue packpsiBath ESG-
B) PacKpbITUN HE(PUHAHCOBOM HCKH 1 VIIDABICHIE ML
otuétHocTH (2023) p yrip
Pacuér VaR u cTpecc-TectoB s
VYkazanue 714-Y o mapker- p g
I po¢y4aCTHUKOB PBIHKA [IEHHBIX
pucke
Oymar

3anummnTe BbIOpaHHBbIE LU (PHI M0/I COOTBETCTBYIOINMH OyKBAMU:

A

b

B r

HNuaukarop: UITK-2.2




Bpems Ha oTBeT: 2 MHH.

3anganue 10: CooTHecuTE JIMHUM 000POHBI 1 UX (DYHKITUH.

H JIunua H ” DOyHKUUA

[lepBas (Ouznec-
A) paas ( 1 VYipasineHue pUCKaMH «Ha MECTE»
TI0JIpa3/IeICHNU)
B) Bropast (puck-MeHEIKMEHT, ) Merononorus, MOHUTOPHHT,
KOMILJIACHC) MTOJINTHKA
. HezaBucumast mposepka
B) Tpetbst (BHYTPEHHUI ayIUT) 3 POBED
3¢ (HEKTHBHOCTH CHCTEMBI
. OTIOJIHUTEIIbHOE BHELIHEE
I BHuemnuit ayaut/perynstop 4 A
3aBepeHUe

3anummnTe BbIOpaHHBbIE LU (PHI M0/I COOTBETCTBYIOINMH OyKBAMU:

A b B r

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

3ananme 11: CooTHecUTe MeKIYHAPOAHBbIE CTAHIAPTHI KHOep0e30nacHOCTH U 00J1acTh
HPUMEHEHHUS.

H Cranpapr H H ObaacTb

CucrteMa MeHePKMEHTa HH(POPMAIIMOHHOMN

A) ISO /IEC 27001 1
0e3onacHOCTH
B) NIST Cybersecurity ) [TpakTnyeckoe pykoBoactBo «lIdentify-
Framework Protect-Detect-Respond-Recover»
B) PCL-DSS 3 3amuTa JaHHBIX Jep)KaTelel IaTEXHbBIX
KapT
I GDPR Art. 33-34 4 O06s13aTenbHOE YBEAOMIIEHUE O HAPYIICHUU

MEPCOHAIBHBIX TaHHBIX

3anummuTe BbIOpaHHBIE MU (PHI 101 COOTBETCTBYIOIMMH OyKBAMU:

A b B r

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

3aganue 12: Cootnecute kateropuu ESG-(pakTopoB 1 cBs3aHHbBIE pUCKH.

H dDaxkTop H H Puck

A)H Environmental H IH VYrnepoausie coopst CBAM

E)H Social H ZH TpynoBele criopsl 1 320aCTOBKH




H dakrTop

Puck ‘

B)H Governance H 3H KoppynunoHHbie ckaHaaibl ‘
I Climate 4 ObecrieHeHne yriaepoaoEéMKUX akTUBOB (stranded
transition assets)

3anummuTe BbIOpaHHBIE HU(PHI 01 COOTBETCTBYIOIUMH OyKBAMU:

A

b

B r

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

3aganue 13: CooTHECUTE HCTOYHMKH PHCKA CEMEHHOr0 OM3HeCa 1 UX IPOSBICHMUS.

‘ HcTouHuK H H IIposiBiieHue ‘
A) ‘ CMeHa oKOoJIeHUs H IH Konduukr Hacne1HUKOB ‘
b) ‘ Konuenrtpauus Bnactu H ZH OTCcyTCTBHE HE3aBUCUMOT'O KOHTPOJIS ‘
B) HenocraTox 3 UpesmepHasi 3aBUCUMOCTh OT OJTHOTO

TuBepcUPUKAITUT MPOJIyKTa
I ‘ DOMOLIMOHATIBHBIE PELICHUS H 4H WNuBectuiuu 6e3 pacuéra NPV ‘

3anumure BoIOpaHHbie HMQPHI 01 COOTBETCTBYHIMMHU OyKBAMHU:

A

b

B r

Nuaukarop: UITK-2.3
Bpemsi Ha oTBeT: 2 MHH.

3aganue 14: CootHecuTe nuQppoBbie HHCTPYMEHThI PUCK-MEHEIKMEHTAa U UX

Ha3HaYCHHE.
‘ HNucTpymenr Ha3znauenue
SHTPATM30BAHHBIN YUET PUCKOB, KOHTPOJIS U
A) GRC-mnatrpopma 1 Henp yaerp ’ P
COOTBETCTBHS
Data-analytics Al-
b) 2 [IpenukTrBHAS aHAIMTUKA CIIEHAPUEB PUCKA
MOJTyJTh
. HeB0o3MO0XHOCTh M3MEHEHHS JKyPHAJIOB
B) Blockchain-peectp 3 . P
cOOBITHI
Busyanmzanust moporoBbIX Mmoka3aTesneit
I) KPI/KRI Dashboard 4 YaH3as op

PHUCKa B p€aJIbHOM BPpECMCHU

3anummuTe BbIOpaHHBIE MU (PHI 01 COOTBETCTBYIOINMH OyKBAMU:

A

b

B r




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

3aganue 15: CooTHECUTE MHCTPYMEHTHI XeKMPOBAHUS 1 OOBEKTHI 3AIHUTHI.

‘ HNucrpyment H H 3amuuiaemMplii pUCK
W3meHeHue maBarolel NpoLeHTHOW CTaBKU
A) Interest rate swap 1 HHeH Tpott
KpeauTa
Kypcooii puck 6 el KCIIOPTHOU
B) FX-bopsaps 2 yp PHCK DY Ay p
BBIPYUKH
B) ‘ Commodity futures H 3H Konebanus 1ieHbI ChIPbs ‘
Put-onnunon Ha .
I AKLHH . 4 [Tanenue ppIHOYHOM CTOMMOCTH MOPT(ENs

3anumure BoIOpaHHbIie HMQPHI 0] COOTBETCTBYHOIMMHU OyKBAMHU:

A b B r

Nuaukarop: UITK-2.3
Bpemsi Ha oTBeT: 2 MHH.

3aganue 16: YcTaHOBUTE COOTBETCTBHE MEXAY YPOKAMHM KOPNOPATUBHBIX 0AHKPOTCTB
U MPEIOTBPAIIAIOLIIMH MEPaMHU.

H Keiic H H Mepa

A) Enron (2001) 1 YcuneHne KOHTPoJIs TpaHC(HEepTHOTO
nenoo6pasoBanus u SPE
Lehman Brothers JIuMUTBI Ha JIEBEPEK U CTPECC-TECTHI
b) 2
(2008) JUKBUIHOCTH
B) Wirecard (2020) 3 HezaBucumast mpoBepka Haauuus JEHEKHBIX
CpeACTB
I Carillion (2018) 4 MOHUTOPHHT pacTyIIuX 00s3aTeIbCTB 1O
KOHTpaKTaMm

3anummnTe BbIOpaHHBbIE LU (PHI M0/I COOTBETCTBYIOINMH OyKBAMU:

A b B I

Kuaroun K 3aganusam

Howmep [IpaBuBHBIN 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




A—-1 b—>2 B—3 I'—>4

A—-1 b—>2 B—-3 I'—>4

A—-1 b—>2 B—-3 I'—>4

A—-1 b—2 B—-3 I'—>4

4
5
6 A—-1 b—>2 B—-3 I'—>4
7
8
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

3akpoIThie 32IaHHS HA YCTAHOBJIEHHE ITOCJIE0BATEILHOCTH

HNHcTpyKius A5 BHINOJIHEHHU 3aJaHUS: IPOYUTANITEe TEKCT U YCTAHOBUTE
MOCJIeI0BATEIbHOCTh

IIpodeccuonanbuas komnerenuns IK-2

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

3ananme 1: Pacnonoxure KiIro4eBble ITAIbI IBOJIIOLUH NPEICTABICHUH 0
KOPNOPATHUBHBIX PHCKAX.

Jran
A) [Tepexon k akIIMOHEPHBIM OOIIECTBAM U BOZHUKHOBEHUE KOH(IIUKTA «BJIaIEeI —
Menemkep» (XIX B.)
b) dopmanuzanus areHTcKux u3aepxkek (Jensen & Meckling, 1976)
B) [Tepexon oT puHAHCOBBIX K MHTETPUPOBAHHBIM puckaMm (1990-¢ rr.)
I Buenpenue crangapra COSO-ERM (2004)

3anuumuTe COOTBETCTBYIOUIYIO MOCJI€I0BATEIbHOCTh HU(P C1eBa HANPABO:

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

3aganue 2: YcTaHOBUTE NIOCIEA0BATEILHOCTD MpoOLecca ynpasJjenus puckamu o UK
Corporate Governance Code.

lar
A) Co3naHue ayIuTOPCKO-PUCKOBOTO KOMUTETA COBETA
b) Nnentudukaiys puckoB MEHEDKMEHTOM

B) OrneHka BEpOSATHOCTH/BIUSHUS U PaHKUPOBAHUE



ar
I PackpsITHe pe3ynbTaTOB aKIIMOHEPAM

3anuumuTe COOTBETCTBYIOLLYIO MOC/IEI0BATEIbHOCTh HM(P c1eBa HANPABO:

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

3aganue 3: Onpenenute NOpsIOK yNPaBICHNs] pUCKaMU BHYTPH Kelpeny-rpynimsbl.

Jran
A) CaMoo1IeHKa PUCKOB JTOYSPHUMU OOIIECTBAMH
b) Konconunanust uaopmaryu B ri1aBHOM OaHKE-KOOPIUHATOPE
B) OOcyxIeHne pUCKOB Ha coBelanuy npe3uaeHToB (Shacho-kai)
I) [IpuHsTHE KOJUIGKTUBHBIX MEP: B3aUMHBIC TAPAHTUH, XEHDKUPOBAHHE

3anuummnTe COOTBETCTBYIOLIYIO MOC/I€10BATEIbHOCTh HUQP c/ieBa HANIPABO:

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

3ananue 4: YnopsaouuTe 1eUCTBUSA COBETA JUPEKTOPOB MIPHU OCTPOM KpHU3HUCe
JINKBU/IHOCTH.

HeiictBue
A) Co3bIB BHEOUEPEIHOTO 3aceanus U ((OpMUPOBaHHE 1ITada
b) JlnarHocTrKa TUKBUIHOM MO3UIMN U KOBEHAHTOB
B) VY TBepkaeHHUE M1aHa SKCTPEHHOT0 (PUHAHCUPOBAHMUS
I PackppiTre cyniecTBeHHBIX (JaKTOB PHIHKY

3anuiuure COOTBETCTBYHOIYIO MOCJIET0BATEJIBbHOCTD III/I(l)p CJieBa HaMpaBo:

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

3aganue S: Pacnionoxure sTans! (pOPMHPOBAHUS PUCK-OPHEHTHPOBAHHOM
KOPIOPATUBHOM KYJBbTYPBbI.

Jdran
A) «Tone at the top» — 3asBIeHHE TONI-MEHEKMEHTA
b) OO0yueHne COTPYIHUKOB PUCK-HICHTU(PUKAIINH

B) 3amyck kaHajoB oOpaTHOM cBsizn/Whistle-blowing



Jran
I [Ipussaszka KPI k meTpukam pucka

3anuiuure COOTBCTCTBYHOIYIO MOCJTET0BATEJIBbHOCTD III/I(l)p CJieBa HaMpaBo:

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

3aganue 6: Onpenenute MOpsI0K TOAOBOM OLIEHKHU PHCKOB COBETA IUPEKTOPOB
(Metoapex BP).

lar
A) Otuér CRO
b) Buemnuii aynut cucremsl BKuP
B) KoppekTupoBka KapTbl pUCKOB
I VYTBepKaeHUE TUMHUTOB Ha CIEAYIOUUNA TOJ

3anuiuure COOTBETCTBYOINYIO MOCJICA0BATEJIBbHOCTD III/I(l)p cJieBa HaIpaBo:

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

3aganue 7: YcTaHOBUTE NOPSAJOK ICKAJANMHI CTPATErHYeCKOro pucKa B
JIBYXypOBHEBOM CTpyKType AG.

Jran
A) Nnentudukanus pucka npasnenueM (Vorstand)
b) Paccmotpenue pucka HabmrogaTenbHBIM coBeToM (Aufsichtsrat)
B) AHaJIM3 KOMUTETOM IO CTPATETUH HAOIII0JaTeILHOTO COBETA
I) HNudopmupoBaHue ro10BOro cOOpaHus aKIMOHEPOB

3anuiuure COOTBETCTBYOINYIO MOCJICA0BATEJIBbHOCTD III/I(l)p cJieBa HaIpaBo:

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

3ananmue 8: [lociaenoBaTenbHO paccTaBbTE ATANbl YIPABJIEHUS PUCKOM CMEHbI
MOKOJIEHUM B cCEMENHOI KOMITAaHUH.

Jran
A) Ornpenenenne NOTEHIMAIBHBIX HACTETHUKOB
b) OOyueHue 1 BOBJICUCHHE B OM3HEC



Jran
B) dopmanuzanus I1aHa nepeaadu npas
) [TybnuaHOEe 0OBSIBICHHE U pean3alius TPaH3uTa

COOTBETCTBYHOINYIO MOCJTECI0BATEJIBbHOCTD ].[I/l(l)p CJieBa HaAMpaBo:

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

3aganue 9: YcranoBure nocnenosareiabHOCTs HHTerpanun ESG-puckos B ERM.

Hlar
A) Omnpenenenne ESG-annerura k pucky
b) WNnentuduxanus ESG-dakxropos mo matpuiie SASB
B) Bxirouenue MeTpuk B puck-kaptsl 1 KRI
I OTtuér B cooTBeTcTBUM ¢ cTanAapTom ISSB-S1/S2

COOTBETCTBYIOLIYIO NOC/I€I0BATEIbHOCT HUGP ciieBa HATIPABO:

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

3ananme 10: PacrionoxxuTe 3Tansl pearnipoBaHMs cOBeTa Ha KPYNHYIO KMOeparaky.

Jdran
A) Axtuarug mrana BCP/DRP
b) YBenomiieHue peryasTopa 1 KIMEHTOB
B) dopeH3uK-paccieoBaHue MPHUUNH
I Oo6noBnenune nonutuku kudepodesonacuoctu u CAPA-mnan

COOTBETCTBYHOIIYIO NMOCJI€I0BATEILHOCTH HUQP ciieBa HAPABO:

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

3ananme 11: Onpenenute nopsiaok BHeApeHUs MeToauku Value-at-Risk B
KOPIOPaTUBHOMN Ka3HAuEHCKOM ciyx0e.

Hlar
A) Br160op roprs3oHTa ¥ YpOBHS JOBEpUS
b) COop UCTOPUYECKHX JAHHBIX U TIOCTPOCHUE paCIIpeIeTICHI

B) Kanubposka monenu (cueHapuu, EWMA)



Hlar
) YT1BepxkaeHue TuMUTOB VaR koMHuTETOM IO pricKam

3anuiuure COOTBCTCTBYHOIYIO MOCJTET0BATEJIBbHOCTD III/I(l)p CJieBa HaMpaBo:

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

3aganme 12: PacrionoxuTe Tansl BCTPAUBAHUS alllIeTUTA K PUCKY B LUK
CTPaTErn4ecKoro MjiaHUupPOBaHUs.

Jran
A) Onpenenenre ypoBHEH pUCKa, MPUEMIIEMBIX U KITIOUEBBIX LIEJIEH
b) VYTBepxkaeHue appetite-statement copeTom
B) CoracoBaHue CTpaTerH4eCKUX MHUITMATUB C appetite
I MonuTtopusr ¢aktuaeckux pucko uepe3 KPI/KRI

3anuiuure COOTBETCTBYOINYIO MOCJICA0BATEJIBbHOCTD III/I(l)p cJieBa HaIpaBo:

HNuaunkarop: UTTK-2.3
Bpems Ha oTBeT: 4 MUH.

3aganue 13: Onpenenure NopsAAOK MHTErPalli CHCTEM YIIPABJICHHS PHCKAMH I10CIIE
CIIUSHUS.

Hlar
A) WuBenTapusamus puckoB 00enx KOMIaHUN
b) CpaBuurenbHbiii aHann3 ERM-nporneccon
B) Bri6op nenesoit mogenu ERM
I) Poxn-ayt equnoit monutuku u IT-mmardopmer

3anuiuure COOTBETCTBYOINYIO MOCJICA0BATEJIBbHOCTD III/I(l)p cJieBa HaIpaBo:

HNuanukarop: UITK-2.3
Bpems Ha oTBeT: 4 MUH.

3aganue 14: YcraHoBUTE MOCIEI0BATENIBHOCTD IEHCTBUM NPU CPbIBE MOCTABOK
KPUTHYECKOT0 KOMIIOHEHTA.

HeiictBue
A) AKTHBaLU IJ1aHA HenpepbIBHOCTHU Lenodku (SCRM)
b) [Touck abTepHATUBHOTO MOCTABIUKA/PEAN3AIH MPOITyKTa



HeiictBue
B) OreHKa 3a1acoB U MPOU3BOJCTBEHHOTO rpaduka
I OOHOBNIEHNE MATPUILIBI PUCKOB U JOTOBOPHBIX YCIOBUMN

3anuiuure COOTBETCTBYHOINYIO MOCJTCT0BATEJIBbHOCTD III/I(l)p CJieBa HaMpaBo:

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

3apanme 15: Onpenenure nocien0BaTeNIbHOCTh BOBJICYEHHA CTEHKX0J/1ePOB MpU
MMOJITOTOBKE OTYETA O PUCKAX.

Ilar
A) KapTtupoBaHnue CTEHKXOIAEPOB U UX OKHUIAHUN
b) [IpoBeaeHne KOHCYIBTAIMK (OITPOCHI, HHTEPBBIO)
B) HHuTerparmust oOpaTHOM CBS3M B MAaTPHILY CYIIECTBEHHOCTH
I) [TyOnukarus oT4éTa U ceccrsi BOIPOCOB-OTBETOB

COOTBETCTBYIOIIYIO MOCJIEA0BATEIbHOCTh HUGP c/ieBa HANIPABO:

HNuaunkarop: UTIK-2.3
Bpems Ha oTBeT: 4 MUH.

3aganue 16: Pacnionoxxute marv BHeapeHust nouTuku whistle-blowing nns camwkenus
KOMILJIa€HC-PUCKA.

Hlar
A) [IpuHsATHE MOTUTHUKU COBETOM TUPEKTOPOB
b) Co3ganue 3aluInéHHoro KaHajia COO0IeHnt
B) OO0y4eHne COTPYIHUKOB M IMApTHEPOB
I) HesaBucumoe paccienoBanue u oopaTHas CBsi3b HH(popMaTopam

3anuiuure COOTBETCTBYIOINYIO MOCJICA0BATEJIBbHOCTD III/I(l)p cJieBa HaIpaBo:

Kiroun Kk 3aganusam

Homep [IpaBuibHBIN BapUaHT OTBETA
BOIIpoca
1 ABBI’
2 ABBI'
3 ABBI'
4 ABBI'
5 ABBI'




6 ABBI'
7 ABbBI
8 ABBI'
9 BABI'
10 ABBI'
11 ABBI'
12 ABBI'
13 ABBI'
14 ABbBI'
15 ABBI'
16 ABBI'

OTKpBITHIE 32JaHUS C PA3BEPHYTHIM OTBETOM

HNHCcTpyKIUSA 115l BBINOJHEHNUS 3aJaHUS: IPOYUTANTE TEKCT U 3aNMIIUTe
pa3BepHYTHIi 000CHOBAHHBIN OTBET

IIpodeccuonanbuas komnerenuns IK-2

Nuaukarop: UIMK-2.1
Bpemsi Ha oTBeT: 4 MHH.

3ananue 1: UTo Takoe pucK KOPNOPATUBHOIO yNpaBJjieHus?

ITone nys1 oTBeTA:

HNunukarop: UITK-2.1
Bpems Ha oTBeT: 3 MHH.

3aganue 2: Kak He3aBHCHMBIE JUPEKTOPA CHUAKAIOT ATEHTCKUI PUCK?

IToJ1e nast orBeTA:

Nuaukarop: UIMK-2.1
Bpemsi Ha oTBeT: 4 MHH.

3ananue 3: B uém pasHuia Mexay poJblo rJIaBHOro 0aHka B Keiretsu u poJibio
HE3aBHCHMOI0 ay/IUTA B AHIJI0-aMEePUKAHCKON Moaen?




IToJs1e nas oTBeTA:

Nuaukarop: UIMK-2.1
Bpemsi Ha oTBeT: 4 MHH.

3aganue 4: Kakue BuabI pucKoOB 00s13aH BbIABJATH npasiaeHue AG no § 91(2) AktG?
Ilepeuncianre He MeHee TPEX.

ITone nust orBeTAa:

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

3aganue S: [loyemy orcyrcTBHE (POPMAIBHOIO IVIAHA MPEEMCTBEHHOCTH
yYBeJIU4NBaeT KPeAUTHbIN PUCK ceMeliHOoi pupmbl?

IToJs1e nag orBeTA:

Nuaukarop: UIK-2.1
Bpemsi Ha oTBeT: 4 MHH.

3ananue 6: UTo mpoun3o0ii1éT ¢ 0CTATOYHBIM PHCKOM JHKBUIHOCTH, €CJIH KOMIAHUS
0T30BET HENCIOJIb3yEeMYIO PEBOJILBEPHYIO JHHHIO B pa3rap kpusuca?

IToJ1e nast orBeTA:

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

3aganue 7: Kak Bbl cuuTaeTe, JOCTATOYHO JIH €KEer0HOI He3aBUCHUMOM OlleHKH
cucrembl BK/BP nos ITAO, 4T0o0b1 yOenuTh HHBECTOPOB B ¢é g pekTuBHOCTH?

IToJ1e nast orBeTA:



Nuaukarop: UIK-2.2
Bpems Ha oTBeT: 4 MHUH.

3ananme 8: Uro Takoe «tone at the top»?

ITone nast orBeTAa:

HNuaukarop: UIK-2.2
Bpems Ha oTBeT: 4 MHUH.

3ananue 9: [lepeunciaure TPH OCHOBHBIX BHIA KJIMMATHYECKHX PHCKOB B paMKax
TCFD.

ITone nust orBeTAa:

Nuaukarop: UIK-2.2
Bpems Ha oTBeT: 4 MHUH.

3aganue 10: Kak ¢popBapanas nandaska (forward premium) ¢Bsi3aHa ¢ NPOLEHTHBIM
napurerom?

IToJ1e nast orBeTA:

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

3aganue 11: Kakoii cnocod MOHUTOPHHIA NO3BOJIsIeT ObICTPee BCero 00HAPYKUTH
aTaKylolue 1eicTBUS BHYTPH CeTH — CATHATYPHOe WM noBeaeH4eckoe IDS?
IHouemy?

ITone nys oTBeTA:



Nuaukarop: UIK-2.2
Bpemsi Ha oTBeT: 4 MHH.

3ananue 12: B yém orsinuue Expected Shortfall or Value-at-Risk?

ITone nyis1 oTBeTA:

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

3aganue 13: Komnanus A kynujia komnanui B ¢ KyJabTypoii «agxokpatum». B
nepBble HIeCTh MecsileB HA0M01aeTcsl POoCcT TeKky4decTH nepconasna B. Kakue mepbi
NpeIJIoKUTE JJIsI CHUKEHHUS PUCKA YyTPAThI KIH0YeBbIX TATAHTOB?

IToJs1e nas oTBeTA:

HNuaukarop: UITK-2.3
Bpems Ha oTBeT: 4 MHUH.

3aganue 14: Yro npousoiiaér ¢ yposHeMm safety-stock, eciin kodppuuuenT Bapuanun
CIPOCa YBEJIHYHTCH BABOE, 2 CPOK NMOCTABKHM He U3MEHUTCS ?

ITone nast orBeTAa:

Nuaukarop: UITK-2.3
Bpems Ha oTBeT: 4 MHUH.

3ananme 15: Yto Takoe «cymectBeHHbI puck» mo GRI 2-30?

IToJs1e nas oTBeTA:

Nuaukarop: UITK-2.3
Bpemsi Ha oTBeT: 4 MHH.

3aganue 16: Ilouemy anropuTmbl XGBoost yacTo npeanoynTaoT 1Js1 NpeacKa3aHus
ne¢oJTa KOPNOPATHBHBIX KJIHEHTOB MO IAHHBIM BHYTPEHHHUX OAHKOB?



ITone nys oTBeTA:

Kiaroun K 3aganusam

Howmep OtgeT (pa3BepHyTOE 0OOCHOBAHUE)
BOIIpOCa

1 Puck Bo3HuKaeT, kornaa aedektsl cucteMbl CG MEUIaloT BIMOTHSTH
CTpaTEeruio M co0JII0JaTh MHTEPECHl CTEMKXOJIEPOB.

2 HezaBucumocTh ycTpaHseT KOHQIMKT HWHTEPECOB, YCHUIIMBAs
KoHTpoJb penieHuid CEO.

3 Keiretsu perraer puck JIMKBUIHOCTH, ayTUT — PUCK OTYETHOCTH.

4 3akoH TpeOyeT paHHEH uaeHTU(PUKALIMN BCEX YTPO3 HEMPEPHIBHOCTH
ou3Heca.

5 PwC (2023): 6anku no6asnsot 50—150 6.1. k cpegHeit Mmapixe,
ecy succession-plan He nipencTasieH. @opMalTbHBIN IIaH CHUXKACT
PUCK-TIPEMHUIO, TOTOMY YTO KPEIUTOP BUAUT YCTONYUBOCTH
KOPIOPAaTUBHOI'O YIPABJICHMUSL.

6 B Tsx€nbiit MOMEHT OaHKH MOTYT Y>KECTOYUTH YCIOBHUS; OTKA3 OT
JIMHUM YBEJIUUYUT BEPOSTHOCTh KACCOBOT'O pa3phIBa.

7 MHBeCTOpBI OIICHUBAIOT HE TOJIBKO (DAKT ayUTa, HO M PEAKIIHIO
KOMITaHUH.

8 Kynbrypa ciryckaercst cBepXy; MOBEACHUE JTUAEPOB (OPMUPYET
HOPMBI.

9 dusnueckue — CTuXuiHbIe 0€CTBUS; TpaHC(HOPMAIIMOHHbIE —
W3MEHEHUS TTOJINTHKH, cripoca; legal — ncku u mrpadsl.

10 Hapymenus mapurera co3aaioT apOUTpax, 4TO OTPAsKEHO B PUCK-
JUMUTaX Ka3HAuEHCTB: MPEBBIIICHUE Premium CUTHAJIUT O PUCKE
JIMKBUJIHOCTH U PETYJIUPOBAHUS.

11 HoBble ninn monmmMopdHbIe aTaku He COBMAIAIOT ¢ 0a301 CHTHATYD.

12 bazens III ¢ 2023 r. Tpebyet ES 97,5 % Bmecto VaR 99 % s
TOProBOro NOpT¢ers; 3TO MOBbIIAET KallUTalIbHbIE TPEOOBAHNUS,
oTpakas peaybHbIH tail-risk.

13 MarepranbHbIil 1 HEMAaTepPHAIbHBIN CTUMYJI TUTIOC BOBJICUEHUE
YMEHBIIAIOT YXOJ.

14 3amac GesomacHoCTH =z X 6 X VL; & BO3pAaCTaeT JIUHENHO.

15 Puck, KOTOpBI MOKET CyIIECTBEHHO MOBJIUATH HA PELICHUS
CTEHKXOJ/IEPOB U SKOHOMUYECKOE MOJIOKEHHE KOMITaHUH.

16 OHH [1a10T BBICOKYIO TOUHOCTb Ha Pa3pe’KEHHBIX U PA3HOTO THUIIA
JaHHBIX, YCTOWYHMBBI K KOPPEJISAIUH MPU3HAKOB U TIO3BOJISIOT
MHTEPIPETHPOBATH BAXKHOCTDH (haKTOPOB.

3aKpLITHIE 3aJaHUS ¢ BLIOOPOM OHOI0 NPaBUJILHOI0 OTBETA H 000CHOBAHUEM

BbIOOpA

I/IHCprKHI/Iﬂ AJId BBINIOJIHCHUSA 3aJaHUA: HquHTaﬁTe TEKCT, BblﬁepI/ITe leaBI/IJIbHLIﬁ
OTBET M 3alTUIIIUTE aPIr'YMEHTDI, OﬁOCHOBbIBalOIIII/Ie BblﬁOp oTBETa



IIpodeccuonannpuasg komnerennus INK-2

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

3apanue 1: Kakoe onpenesieHue KOPMOPATHBHOI0 PUCKA NMPUHATO B cTanaapre [SO
31000:2018?

BapuanTs! oTBeTa:

A) BeposaTHOCTb yOBITKA, BEIpaXKEHHAsI B CTOMMOCTHOM I10Ka3aTese
b) DddexT HeonpeaenEHHOCTH Ha JOCTHXKEHUE LieIel OpraHu3aIiu
B) CoBOKYNHOCTh BO3MOKHBIX YTPO3 BHELIHEHN Cpeibl

I') KomOunanus ymep6a u ysI3BUMOCTH aKTHBOB

OrBerT:

O0ocHOBaHUE:

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

3apaHue 2: Kakoii opran HECET MEPBUYHYIO OTBETCTBEHHOCTD 32 CUCTEMY YIIPaBJICHUS
puckamu corsiacHo UK Corporate Governance Code (2020)?

A) Komurer 1o Bo3HarpaxJ1IeHUsIM

b) CoBeT nupeKkTOpoB B MOJHOM COCTABE
B) ®unancossiit qupextop (CFO)

I') BuyTpeHHuii ayiutop

Otser:

O0ocHoBaHue:

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

3apanue 3: Kaxkoii anement sinmoHckoro Keiretsu-noaxona naubonee shdextrBeH st
MUHUMU3ALUN KPEAUTHOTO PUCKA TPYTIIIHI?

A) IlepekpécTHOe BIaieHHE aKIUIMU

b) 'maBHBII GaHK-KOOPAMHATOP

B) CoBeT He3aBUCUMBIX TUPEKTOPOB

I') AuBepcudukanus npoyKToBOro nmoprens

OtBeT:

O0ocHOBaHHE:



Nuaukarop: UIMK-2.1
Bpemsi Ha oTBeT: 6 MUH.

3apanue 4: Kakoii Hemelkuii 3ak0oH 00s3an myonuunsie AG co31aTh CUCTEMY PaHHET o
BBISIBJIEHUSI PUCKOB?

A) AktG — 3akon 00 akoHEpHBIX 00mecTBaX (1965)

b) KonTraG — 3akoH o koHTpoJie 1 npo3padynocty (1998)
B) HGB — Toprossiii koneke (1897)

I') WpHG — 3akoH o Toprosie 1eHHbIMU Oymaramu (1994)

OrBerT:

O0ocHOBaHUE:

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

3apanue 5: Kakoli puck cunrtaercs cnenuuuecKnM Jjisi CEMEHHOro OM3Heca 1o
knaccudukanuu PwC?

A) OnepalinoOHHBIM

b) Puck cmeHnbI mokosneHus
B) BamoTHsrii

I') MakposKOHOMUYECKHIA

OtBeT:

O0ocHOBaHUE:

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

3apanue 6: Kaxoii nepBblii m1ar 10JKEeH NPEANPUHIT COBET AUPEKTOPOB IPU Yrpo3e
HAPYLICHHS J0JT0OBbIX KOBEHAHTOB?

A) [Iponath yacTh HEJTUKBUIHBIX AKTHBOB

b) HemennenHno yBenoMUTh KpeIUTOPOB U MHUIIMMPOBATH IIEPETOBOPHI O BaiiBEpe
B) YBonuTh ¢puHAHCOBOTO AUPEKTOPA

I') [IprocTaHOBUTH BHIIUIATY TUBUICHIOB

OtBeT:

O0ocHOBaHHE:

HNuaukarop: UTTK-2.1




Bpems Ha oTBeT: S MHH.

3apanue 7: Kakoe u3 TpeboBaHMii K CUCTEME YIIPABICHHS PUCKAaMU NPSIMO YKA3aHO B
Kogekce xopropatuBHoro ymnpasnenus banka Poccuu (1. IV)?

A) CoBeT I0JIKEH €KEroJHO YTBEPKIATh PUCK-ANTIETUT KOMIAHUU

b) Komnanus o6s3ana nonyyats pedtunr Fitch ne nuxe «BBB-»

B) Becb KOMUTET 10 ayJJUTY COCTOHUT U3 UCIIOJIHUTEIBHBIX TUPEKTOPOB
I') Cuctema ERM mipoBepsieTcsi BHEITHUM ayAUTOPOM KaXbI€ MAThH JIET

OTBeT:

Oo6ocHoBaHue:

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

3apaHue 8: Kakoii nuHCTpyMEeHT HanboJ1ee 3(peKTUBEH 7SI BBISIBICHUS «MSATKHUX)
ATHUYECKHUX PUCKOB CPEeIU COTPYTHUKOB?

A) KoapdumueHT Texyiiein TMKBUAHOCTH

b) AnonnmHuoe anketupoBanue (ethics survey)
B) 3asBnenue o muccuu Ha caiTe

I') Kypc akumii koMaHuu

OrBerT:

O0ocHoBaHUe:

HNunukarop: UITK-2.2
Bpems Ha oTBeT: S MuH.

3apaHue 9: Kakoli U3 HIJKEYKa3aHHBIX PUCKOB OTHOCUTCS K TPaHCGOPMaIllHOHHBIM
(transition) KJIMMATHYECKUM pUCKaM?

A) ®uznueckoe pa3pylieHHe aKTHBOB MU3-3a HABOTHCHHI

b) OGecrieHeHne yroJbHBIX 3JEKTPOCTAHIMNA U3-3a YKECTOUCHHS YTIEPOTHOTO
peryJIupoBaHUs

B) IloBeienne TemMneparypsl Ha paboueM mecte

I') Puck 3emiieTpsiceHus B perHOHE T0OBIYN

OtBeT:

O0ocHOBaHHE:

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

3apanue 10: Kakoil ”HCTpYMEHT MO3BOJISIET 3a()MKCHPOBATH NMPOILIEHTHYIO CTABKY IO
IUIaBaIOLIEMy KPEIUTy, He MeHss 0a3y gonra?



A) Tlpoxaka myT-omIMoHa Ha OOIUTAINN

b) [Ipsimast mokymnka ¢rrouepca Ha Euribor

B) 3akmrouenue interest-rate swap «pay-fixed / receive-floating
I') OmuTupoBanue oonuranuii ¢ PUKCUPOBAHHBIM KYTTOHOM

OtBeT:
O0ocHOBaHUE:

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

3agaHue 11: Yto sBriseTcs nepBoii JIMHHUElH 321U ThI OT GUIIMHTOBBIX aTaK 10 MOJEIH
NIST?

A) ExxexkBapTanbHbIi BHEIIHHUIA ayIUT O€30MMaCHOCTH

b) llIndposanne pe3epBHBIX KOMHIA

B) PerynsipHoe oOyuenue coTpyJHUKOB METOAAaM paclio3HaBaHUs (UILINHTA
I') CrpaxoBanue KubeppHucKoB

OtBeT:

O0ocHOBaHHE:

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

3apanue 12: Kakoii napametp Value-at-Risk nossimaer 3nauenne VaR npu nmpounx
paBHBIX?

A) CokpallieHue ropu3oHTa pacuéra

b) YMmeHbI1eHNnE JOBEPUTENBHOTO YPOBHS

B) Poct ncropudeckoif BOTaTUILHOCTH aKTHBA

I') [IpumeHeHre MeTo1a KKOPEHb U3 t» JJI1 MacIITaOupOBaHUs

OTBeT:
O0ocHOBaHHE:

Nuaukarop: UITK-2.3
Bpems Ha oTBeT: 6 MHUH.

3apanue 13: Kakoii puck 4aie Bcero npuBOAUT K MPOBAITy CUHEpruid nociie M&A mo
nanubM Deloitte (2023)?

A) BamtoTHbIi

b) Henonnas uHTerpanys KyiabTyp KOMIIAHUN

B) PocT nmpo1ieHTHBIX CTaBOK

I') FOpuanueckue npeTeH3uu aHTUMOHOIIOJIBHBIX OPTaHOB

OTBeT:



O0ocHOBaHMeE:

Nuaukarop: UITK-2.3
Bpemsi Ha oTBeT: 6 MHH.

3apaHue 14: Kakoii metog SCRM Hanbos1ee moAXOIUT /17151 OLIEHKH BEPOSITHOCTH CphbIBa
MIOCTAaBOK ITPU MHOTOCJIOMHOM LierouKe?

A) Single-factor sensitivity

b) FMEA (Failure Mode and Effects Analysis)
B) IlIkamna Likert-survey mocTaBImnuKoOB

I') ABC-XYZ ananus 3anacoB

OTBer:
Oo6ocHOBaHHe:

Huaunkarop: UIIK-2.3
Bpems Ha oTBeT: 6 MHH.

3apaHue 15: Kakyro popmy otuérHoctr pekomernayetr GRI 303 st packpbiTHs BOHOTO
pHCKAa KOMIIaHUU?

A) Tabnuma sueprosdppexTuBHOCTH

b) [TokazaTens «BOJIHBIN cTpecc» MO BOJOEMaM
B) Cniucox HapymieHuii oxpaHsl Tpyaa

I') CermenTanmio 10xoAa 10 peruoHaM

Otser:

Oo6ocHoBaHuUe:

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

3apaHue 16: Kakoii ad ekt npenuktuHas ananuTika (Al) rimaBHbIM 00pa3oM IPUHOCUT
B YIIpaBJICHUH KOPIIOPATUBHBIMHU PUCKaMH?

A) TlomHOCTBIO yCTpaHsET BEPOSTHOCTD PEIKUX COOBITUI

b) Cokpamiaer BpeMst 0OHapy»KeHUsI aHOMaJIUI U MOBBIIIAET TOYHOCTH MPOTHO30B
B) HckmtoyaeT He0OX0IMMOCTh BHYTPEHHETO ayIuTa

I') 'apanTHpyeT OTCYTCTBUE KUOEpaTak

OTBerT:
O0ocHOBaHHeE:



Kiroun Kk 3aganusam

Homep
BOIpoca

OTtBeT

OtBet (pa3BepHyTOE 0OOCHOBAHUE)

1

ISO 31000 paccmaTpuBaeT pucK IIUPE, YEM IIPOCTO YIpo3y:
3TO JII000€ OTKIOHEHHE OT LIEJIN.

2

KOI[CKC IpsAMO BO3JIarac€T OTBETCTBEHHOCTL Ha board, Jaxe
I[MPU HAJIWYHHU CIICHUAIM3UPOBAHHBIX KOMHUTCTOB.

HccnenoBanus Aoki moka3bpIBalOT: BEPOSTHOCTH AedoiaTa
kommanwuii keiretsu B 1980-x Obliia BIIBOE HUXKE, UEM Y
HEe3aBHCHUMBIX (hupM, Oiaromapsi posu riiaBHOTO OaHKa,
pachpeieNsionero KpeAUTHBIA PUCK T10 TPYIIIIE.

Nmenno KonTraG BBén § 91(2) AktG o
«Fritherkennungssystemy Jijisi pHCKOB.

be3 sicHo oopmiieHHOTO succession-plan BeposSTHOCTh
pacnazia KOHTPOJI U KOHGIMKTOB MEXAY HacleTHUKaMU
BO3PACTAET, YTO MOJITBEPHKAACTCS CTATUCTUKOM: JIUIIb
TPETh CEMENHBIX KOMIAaHUM MEPEKUBAET BTOPOE
IIOKOJICHUE.

CBOEBpEMEHHBIN AMATIOT CHIXKAET IOPUIUYECKUN U
penyTaIlMOHHBIN PUCK aedoiTa.

Konekc npennuceiBaet board yrBepxaaTh risk appetite
statement ¥ KOHTPOJIUPOBATH COOIIOJICHHE.

®duHaHCcOBbBIE KOIDDHUIIMEHTHI U KYPC aKIHid He
MOKA3bIBAIOT ATHYECKUN KITUMAT; MUCCHS 0e3 00paTHOMH
CBsI3U He aéT MH(OpMAIIUU O PHCKE

Transition-puCKu  CBSI3aHBI C M3MEHEHHWEM IIOJIUTHKH,
TEXHOJIOTMI M pbIHKA IPU NEPEX0oJe K HHU3KOYIJIEPOIHOU
HSKOHOMHUKE.

10

IRS koHBepTHpYET IIaBaOUIUE MJIATEKU B
¢ukcupoBaHHbIE 0€3 U3MEHEHHSI OCHOBHOI'O JI0IOBOpa
3anuMma.

11

Uccnenosanue Verizon DBIR-2024: 00yueHHbie
COTPYAHMKHM KIIMKAIOT Ha BPEIHBIE CCHUIKU B 3 pa3a pexe;
3TO CHU)KAET BEPOATHOCTH YCHEIIHOM aTaku U
COITYTCTBYIOIMI ONepaliMOHHBIN PUCK.

12

Br160p ypoBHs ¥ ropu3oHTa H3MEHsEeT K03 hHUIIUeHT, HO
YBEJIMYECHUE G MIPU MOCTOSHHBIX MPOYNX (haKTopax
YBEIUYHT TIOTEPH.

13

HecoBmecTrMble HOPMBI U LIEHHOCTH BBI3BIBAIOT KapOBBIN
OTTOK, N1aICHUE MOTHBALIMU 1 YBEJIIMYEHUE ONEPALIIOHHBIX
PHUCKOB..

14

RPN =S % O X D; npropHUTETHI peCypcoB HANPaBISIOTCS
Ha HauBbIcliMe RPN, cHMKas TOrUCTUYECKUM PUCK U
MOJAEP>KUBAsI HEMPEPHIBHOCTH MPOU3BOACTBA.

15

GRI 303 tpebyeT pacKkpbiBaTh BOJOIMOIB30BAHKE C yUETOM
MECTHOTO CTpecca.

16

Al-Mozenu aHaM3UPYIOT OOJIBIINE JaHHBIE B PEAIbHOM
BpPEMEHU, OBICTPO CUTHAIM3HUPYSI O PUCKE.
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3akphIThIE 3aIaHHUS ¢ BLIOOPOM HECKO0JIbKHX BADHAHTOB O0TBETA M PA3BEPHYTHLIM

000CcHOBaHHEM BLIOOpa

HNHcTpyKIUA 1151 BBINOJHEHNS 3aIaHUSA: NIPOYUTANTe TEKCT, BbIOEpHUTE BCe
NMPaBWIbHbIE OTBETHI H 3AMUIIUTE APTYMEHThI, 000CHOBBIBAIOIIINE BHLIOOP OTBETOB

IIpodeccuonanbuas komnerenuns IK-2

Nuaukarop: UIK-2.1
Bpemsi Ha oTBeT: 7 MHH.

Bonpoc 1 (3aKkpbIThIil BONPOC ¢ HECKOJIBKUMH NMPAaBUIBLHBIMUA OTBETAMHU)
Kakue ¢akrtopsl, no reopun /[ xenceHa — MeknHra, NoBbIIAIT ATeHTCKHIl pruck?

Bbl6epume HECKOJIbKO npasulbHblX OMeemoe.

Bricokas 105151 cCBOOOTHOTO JIEHEKHOTO MTOTOKA
Konnenrpanus akuuii y MHCTUTYLIHOHAJIbHBIX HHBECTOPOB
PaznenbHOE BilaieHne U ynpaBlieHUE

Hanuuue 1onrocpoyHbixX ONMIIMOHOB TOM-MEHEHKMEHTA
Bricokue u3aep:kku MOHUTOPUHTA

OTBer:

O0ocHOBaHUE:

Nuaukarop: UIIK-2.1
Bpems Ha oTBeT: 7 MHH.

3aganue 2: Kakue Mepbl CHUKAIOT PHCK MAHUIYJISIHMU OTYETHOCTBIO B COOTBETCTBUU
¢ UK Corporate Governance Code?

Bbz6epume HECKOJIbKO npasulbHblX OmMeemoe:

Hanndaue He3aBUCHMOTO TpejiceiaTens cCoBeTa

Poranust ayauropa kaxasie 10 et

Coswmerenue noctoB CEO u Chair

100 % BHemHUM ayauT 0€3 BHYTPEHHETO

KomuteT 1o ayauty, COCTOSIINIA U3 HE3aBUCHMBIX JHUPEKTOPOB

OTBer:
O0ocHOBaHHE:

Nuaukarop: UIMK-2.1
Bpemsi Ha oTBeT: 7 MHH.

3aganue 3: Kakue ocoOeHHOCTH Kelipenly YMEHbBIIAIOT PHIHOYHBINA PUCK BCEX
YYaCTHUKOB?
Bvibepume neckonbko npasuibHvlx 0meemoas:

[IepexpécTHOE BlIaieHUE AKIUIMU
Enunsiii uentp HUOKP st rpynmnst



3. CoBMeCTHBIE 3aKyIIKH CHIPbs
4.  T'naBHBIN 0aHK-KOOPIWHATOP C TMHUEH KPEAUTHOM MOIICPIKKH
5. Cucrtema HE3aBUCUMBIX TUPEKTOPOB-MHOCTPAHLIEB

OTBer:

O0ocHOBaHUE:

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

3aganue 4: Kakue npouenypsl tpedyer KonTraG nns pannero BbisiBieHus puckoB B AG?
Bvibepume neckonbko npasuibHbX 0meemoas:

HenpepriBHblil MOHUTOPHHT KiIFOueBbIX KPI

[TpoBenenue BHemHero forensic-ayauTa Kaxasie 3 rojaa

JIoKyMeHTHpOBaHHAsI KapTa PUCKOB C OOHOBIICHHEM HE pEXe pa3a B ToJ]

Coznanue camoctosaTenbHoro risk-officer, moqunHEHHOr0 HAOIIOAATETLHOMY COBETY
Hcmonb30BaHMe TOMBKO UCTOPHUSCKUX METOJIOB OIICHKH

Nk =

OTBer:

O0ocHOBaHUeE:

Nuaukarop: UIK-2.2
Bpemsi Ha oTBeT: 8 MUH.

3aganue 5: Kakue maru MUHUMH3HPYIOT PHCK KOHQJIMKTOB IIPU CMEHE TTOKOJIEHHUM?
Bovibepume neckobko npasuibHulx 0mMeemos:

YupenuTb ceMelHbIA COBET C YCTABOM T'OJIOCOBAHUS

CKpI:IBaTI: (1)I/IHaHCOBI:IC II0Ka3aTejau OT YJICHOB CEMbHU
3aKII0unTh OpayHble JOrOBOPHI, OMPEIEISIIONINE JOIU
Pazgenuts mpaBa 3KOHOMHUYECKOTO U YIPABICHYECKOTO yUaCTHUS
OTkaapBaTh OOBSIBICHHE HACIEIHUKA O CMEPTH OCHOBATENS

Nk v =

OTtBer:

Oo6ocHOBaHUeE:

Nuaunkarop: UIIK-2.2
Bpems Ha oTBeT: 8 MHH.

3aganue 6: Kakue nctounnky puHAHCUPOBAHUS HAHOO0I€€e MOAXOASAT ISl TOKPBITUS
KacCOBOTO pa3pbIBa B OCTPOM KPH3HUCE JTUKBHIHOCTH?

Bbl6epume HECKOJIbKO npasulbHblX OmMeemoe:
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PeBonbBepnas kpeautHas nunus (RCF)
DMHCCHS JOATOCPOUHBIX OOIUTaIni
DaKkTOpUHT JeOUTOPCKON 33J0KEHHOCTH
3aéM OT MaTepUHCKOW KOMIIAaHUH
CpouHas npojaka core-akTUBOB

OTBer:
O0ocHOBaHUE:

Nuaukarop: UIK-2.2
Bpemsi Ha oTBeT: 8 MUH.

3aganue 7: Kakue a3nemeHTsl 0TYETA O pUcKax 00sA3aTebHO packpbiBaTh [IAO B PO
coriacHo Meroapek bP-2021?

Bvibepume neckonvbko npasuibHbx 0meemoas:
[IepeyeHp KIIFOUEBBIX PUCKOB C OLIEHKOW OCTaTOYHOI'O YPOBHS
MeTtononoruto pacuéra VaR ans ToproBoro noptdens
Onucanue cucTeMbl BHYTPEHHET0 KOHTPOJIS U €€ OrpaHuYeHUH
Mepsl pearupoBaHus Ha Ka)KJIblil CyIIECTBEHHBIN PUCK
[IepconanbHbIE JaHHBIE YJIEHOB PUCK-KOMUTETA
Knacrepusauus akTHBOB 10 KOPPEISILIUH C TIIaBHBIM (PaKkTOpOM

OTBer:

O0ocHOBaHUE:

Nuaunkarop: UIIK-2.2
Bpems Ha oTBeT: 8 MHH.

3ananue 8: Kakue HHCTpYMEHTHI COCOOCTBYIOT (POPMHUPOBAHUIO «TOBOPSIIECID)
KyJBTYpHI pucka (speak-up)?
Bvibepume neckonvko npasuibHbIX 0meemoas:

Samuménnas auHus whistle-blowing

[IpemMupoBaHue COTPYTHUKOB 32 BHISIBICHHBIE PUCKH

CaHk1uu 3a oOpalleHre B JUHHUIO TOBEPHs

Perynsipabie open-talk-ceccruu ¢ TON-MEHEIHKMEHTOM

3anpeT aHOHUMHBIX COOOIIEHUI

OTBer:

O0ocHOBaHHE:

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

3aganue 9: Kakue nelicTBUS CHIKAIOT pemyTAIMOHHBIH PUCK K3-32 HECOOIIOICHUS

ESG?
Bovibepume neckobko npasuibHulX 0OmMeemos:

[Monnucanue nannuatusbl UN Global Compact

«3enéuprity ayaut nenouku noctaBok (supplier ESG due-diligence)
Coxpritne CO2-0TYETHOCTH OT UHBECTOPOB

Hasznauenue nupekropa no ycroitunBomy pazputuio (CSO)
Hcnons3oBanue «greenwashing» TepMHUHOB B pekiame 0e3 (hakToB

OTBer:

Oo0ocHOBaHUe:

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

3ananue 10: Kakue nHCTpYMEHTHI MO3BOJISIIOT XEDKUPOBATH 1IeHY HEDTH
IIPOU3BOJUTEIIO?
Buvibepume necrkonvko npaguibHulx 0meemos:

[Tponaxa ¢prouepcon Brent

[Tokymnka call-onmmonos Brent

[Tponaxa put-onmonos Brent

3akmoyenue swap «fixed-for-floating» Ha HedTh
[Toxymnka akiuii HeYTEXUMUIECKIUX KOMITAaHUI

OTtBer:

O0ocHOBaHMeE:

Nuaukarop: UITK-2.3
Bpemsi Ha oTBeT: 7 MHH.

3aganue 11: Kakue Mepbl CHUKAIOT ONEPALMOHHBINA PUCK MPU XPAHEHUH MTEPCOHATBHBIX

IMAHHBIX?
Buvibepume neckonbko npasuibHbix omeemos:

[udposanue 6a3bl aHHBIX B Iokoe (AES-256)
PerynsipHoe TecTupoBaHue Ha TPOHUKHOBEHUE (pen-test)
CoxpaHeHue naposeil mojap30BaTesield B OTKPHITOM BHJIE
MmuorodaktopHas ayTeHTU(UKAIMS 7151 aIMUHUCTPATOPOB
Enuneblii cynep-root-moctyn it BCeX aAMHUHOB

OTBer:
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O0ocHOBaHMeE:

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

3apanme 12: Kakue noaxoasl UCHOJIB3YIOT CTOXaCTHYECKOE MOJAEJIMPOBaHMe TIPU
OIICHKE pUCKa?
Buvibepume necrkonvko npaguibHblx 0meemos:

Monte-Carlo simulation

Delta-normal VaR

Bootstrap-MeTo uCTOpUYECKUX T0XOHOCTEM

CuenapHblif «worst-case» 0e3 BeposaTHOCTEH

Mertona nepeBa peleHuil ¢ pacpeaeIeHUsIMU BEPOSTHOCTEN

OTBerT:
Oo0ocHOBaHUe:

Nupnkarop: UIIK-2.3
Bpems Ha oTBeT: 7 MHH.

3ananme 13: Kakue gaxkropbl MOBBIIIAKT pUCK Heycnexa uHterpamun UT-cuctem nmocie

CIIASHUA?
Buvlbepume neckonvko npaguibHbIX 0meemos:

Paznuunsie ERP-matdopmel 6e3 miiaHa MUTpaIiiu
CoBmecTumas obs1ayHasi apxXUTeKTypa

Henoonenka cronmoctu nnarerpanuu B mogaenu DCF
[TpuBneueHre BHEIHUX KOHCYIbTaHTOB-UHTETPATOPOB
OrtcytcTBHe enuHoro data-governance mnporecca

OTBer:
O0ocHOBaHHE:

Nuaukarop: UITK-2.3
Bpemsi Ha oTBeT: 8 MUH.

3aganue 14: Kakue npakTHKU yMeHBIIAKT BEPOSATHOCTH CPbIBA MOCTABOK pH Force-
Majeure?
Bvibepume neckonbko npasunbHblx 0meemoas:

Dual/multi-sourcing KpuTHYECKUX KOMIIOHEHTOB
[Monnepxanue safety-stock Ha yposne 0 qHeit
CrpaxoBanue «Cargo All Risk»
['eorpaduueckas tuBepcupuKays CKiIag0B
Hcnonws3zoBanne Incoterms EXW st umnopra



OTBer:
O0ocHOBaHUe:

HNuaunkarop: UTIK-2.3

Bpems Ha oTBeT: 7 MHH.

3aganue 15: Bonpoc 15

Kaxue paznenst o0s13aTesqbHbl B 0TuéTe TCFD 0 KIMMaTHYECKUX pUCKaX?

Bbl6€p1/lm€ HECKOJIbKO npasulbHblX OmMeemaoe:

1. Governance
2. Strategy
3. Market Outlook
4. Risk Management
5.  Metrics & Targets
OrtBer:
O0ocHoBaHue:
HNuaukarop: UITK-2.3
Bpems Ha oTBeT: 7 MHH.
3ananmne 16 Kakve nanHpie He00X0AMMBI 7151 TOCTPOEHUS MOJIEIIA MAILIMHHOTO
00y4YeHHUS, TPOTHOZUPYIOIICH OTIePAIMOHHBIC HHITUICHTHI?
Bvibepume neckonbKko npasuibHbIX 0mMeemoas:
1.  XKypnanst coobrTuii (log-files) obopynoBanus
2. lIBer nororumna KOMIIAHUN
3. Hcropust miaHOBBIX TeX00CTyKHBAHUN
4. MeteonaHHbIe s TUIOMIAIOK IPOU3BOACTBA
5. Cny4aiiHblii HA00Op TEKCTOB 0€3 METOK
Otsert:
Oo6ocHoBaHuUe:
Kuaroun K 3aganusam
Howmep OTtser OtBet (pa3BepHyTOE 0OOCHOBAHHE)
BOMpoOCca
1 1,3,5 M30BITOUHBIN K211, pa3eIeHIe HHTEPECOB U JOPOTOH
KOHTPOJIb YBEIMUNBAIOT BEPOSITHOCTH OMIOPTYHU3MA
MEHEIKEPOB.
2 1,2,5 Paznenenue Biacrei, perysspHas CMEHa ay IUTOPA U
He3aBUCHUMBIHN audit-committee yCHIIMBAIOT KOHTPOJIb.
3 1,34 AKIIMOHEPHBIE CBSI3U, KOJUJICKTHBHBIM NYJHHI 3aKYIOK U




KPEAMTHBIN «30HT» 0aHKa XEHKUPYIOT BOJATHIBHOCTD.

4 1,3,4 3aKOH TOJYEPKUBAET CHUCTEMHOCTb, PETYJSIPHOCTb H
HE3aBUCHMOCTh PHCK-()YHKITHH.

5 1,34 ®dopmanbHbIE HHCTUTYTHI, OpadHble TOTOBOPHI U
CTPYKTYpUPOBAHHE ITPAB CHUKAIOT BEPOSTHOCTH CIIOPA.

6 1,3,4 RCF, (bakTOpuHT u BHYTPUTPYIIIOBOU 3aiim
OBICTPOAOCTYNIHBI U HE IMOJPBIBAIOT CTPATErHUECKHE
AKTHBBI.

7 1,3,4 Metoapek TpedyeT nepeynst puckos, onucanus BK/BP u
Mep IO CHIKEHHIO.

8 1,2,4 be3onacHplii  KaHaj, TMO3UTUBHOE TMOJKPEIUICHHE U
OTKPBITHIE IUAJOTH YCUIMBAIOT BOBJICYEHHOCTb.

9 1,2,4 JloOpoBoJIbHBIE 00s13aTEILCTBA, AYAWT IOCTABIIUKOB H
CSO-dyHKIMs yay4IaoT I0Bepue CTEHKXOIIEPOB.

10 1,2,4 ®drrouepcsl, onimoHb-call 1 commodity-swap dukcupyror
MUHHUMAJIbHBIN/ (PUKCUPOBAHHBINA JOXO OT MPOAAXKHU
HedTH.

11 1,2,4 [Mudposanue, pen-test u MFA — kinroueBble IPaKTUKU
NIST.

12 1,3,5 Monte-Carlo u bootstrap reHepUpYIOT CiTy4daiiHbIe
BBIOOpKH; decision-tree mMpUMEHSIET BEPOSITHOCTHBIE BETBH.

13 1,3.5 Paznopoansie cucremsl, 3anmkennbii CAPEX u xaoc B
JAHHBIX BEAYT K 3aJI€pXKKaM U NIEpepacxoy..

14 1,3,4 JlyGnupoBaHue MOCTaBIIUKOB, CTPaXOBaHHUE U
pacrpe/ieN€HHbIE CKJIAJIbl MOBBIIIAIOT YCTONUNBOCTb.

15 1,2.4,5 PykoBoactBo TCFD comepXuT ueTbipe OCHOBHBIE TEMBI,
Market Outlook HeoOs3aTeneH.

16 1,3,4 Jloru, TO-ucTtopus 1 MOroaa KOppeaupyroT C

BEPOATHOCTHIO COOEB; I[BET JIOTOTHIA U IITyMOBBIE TEKCTHI
HEpEJICBAHTHBI.
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