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3akpbIThIE 3aJaHUS HA YCTAHOBJIEHNE COOTBETCTBHS

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

IIpodeccuonanbuasg komnerennus IK-2

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

38.,[[8.HI/IC 1 : YcTanoBUTE COOTBETCTBHE MEXIY OCHOBHBIMHM BUAAMH (l)I/IHaHCOBOFO
PHUCKa 1 UX KJI4YeBOii XapaKTepHCTI/IKOﬁ.

Puck H XapaKkTepucTHKA ‘
A) PbiHOUHBIH H 1) Cs3an ¢ koneOaHUSIMH 1I€H, KypCOB U CTAaBOK. ‘
b) Kpenutnebrit H 2) Bo3HHKaeT npu BO3MOXKHOM J1e(hoJITe KOHTPAreHTa. ‘
B)
. 3) [IposiBnsieTcst B cOOSIX MPOLIECCOB, CUCTEM, TIEPCOHATIA.
OneparmoHHbIN

4) OHpe,Z[eJIHeTCH IMNOJIMTUYICCKUMU U TPAaBOBbIMU PCUHICHUAMU

I') CtpanoBoit
rocy/1apcTBa.

3anummuTe BbIOpaAHHBIC MU (PHI 10X COOTBETCTBYIOIUMH OyKBAMU:

A b B r

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

3ananue 2: YCTaHOBUTE COOTBETCTBUE MEXKIY MeTOAAMH UACHTU(UKAIUN PUCKA U
HCMO0JIb3yeMbIMH HHCTPYMEHTAMU.

Meron H HNucrpyment

A) SWOT-ananmm3 H 1) Marpuna «CI/IJ‘Ia—CJ'Ia6OCTI>—BOSMO)KHOCTI)—prOSa».‘

2) ITocTpoeHue abTepHATUBHBIX OYyAYIIHUX

b) Ananu3 cuieHapuen o
TPaeKTOPHil.

B) UnTepBbIO S3KCIIEPTOB ‘ 3) OnpammBaHue KIIFOYEBBIX CIEIUATUCTOB.

I') KonTponbHblii TUCT 4) CtangapTU3UPOBAHHBINA MTEpEUCHb TOTCHIIMABHBIX

(Checklist) COOBITHI.

3anumure BoIOpaHHbie HMQPHI 01 COOTBETCTBYHIMMHU OyKBAMHU:

A b B r

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




3aganue 3: YcTaHOBUTE COOTBETCTBUE MEXKY METPHMKAMM PBIHKA KallUTAJIA U
NOAXOASAIIMMH METOAAMH PacuéTa pucKa.

‘ Mertpuka H Meron |
‘ A) BonatunbHOCTb H 1) CrangapTHOE OTKJIIOHEHHUE JOXOAHOCTEH. |
‘ B) Value-at-Risk (VaR) H 2) KBanTHiis pacipeaeneHus noTepsb. |
‘ B) Expected Shortfall (ES)H 3) Cpennee 3HaueHne XxBocTa 3a VaR. |
‘ I') Beta-xoa¢dunuent H 4) Perpeccust TOXOHOCTH aKTUBA Ha JOXOAHOCTD pBIHKa.|

3anummuTe BbIOpaHHBIE MU (PHI 10X COOTBETCTBYIOIMMH OyKBAMU:

A b B r

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

3aganue 4: YcTaHOBUTE COOTBETCTBUE MEKIY CTPaTerusiMu 00pad0TKH PUCKa U
NpUMEpPOM MX NPHUMEHEeHHUS.

‘ Crparerus H IIpumep
A) Yionerue 1) Otka3 oT BX0/1a B PIHOK CTPAHbI C CAHKIIUSIMH
(Avoid) HaBp P HHAMH.
b) lepenatia 2) 3akiro4eHue JOroBopa CTpaxoBaHUs rpy3a
(Transfer) g pa ¢1p py3a.
B) Crmxenne 3) BHenpenue TMMHUTOB KpeAUTOBAHUS
(Mitigate) AP peA '
I') [Ipunstue 4) Coxpanenue HeOONBIION MO3UIUU TPU BOJIATUIHHOCTH,
(Accept) oTto0Opakasi pUCK B OTUETE.

3anummuTe BbIOpaHHBIC HU(PHI 10X COOTBETCTBYIOIUMH OyKBAMU:

A b B r

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

3ananue 5: CoOTHECUTE MHCTPYMEHTHI XeKUPOBAHMSI IPOLEHTHOT0 PUCKA U THIT
MO3UIUH, 1JI KOTOPOH OHM ONTHMAJIbHBI.

HNucrpyment H Hoxxoaut nas

A) IInaBaromuii-Ha-

. 1) 3aém c ruaBaromiel CTaBKOM.
(bUKCUPOBAHHBIH CBOII

2) Kpeaut ¢ nepeMeHHOI CTaBKOW U KeJTaHUEM

b) Kon (Cap) OrPaHUYUTH MAKCHMYM.

B) ®opBapanas nporeHTHas H 3) ®@ukcarnus OyIylIe cTaBKA Ha KOPOTKUH




HNucrpyment H Hoxxoaur nas

cnenka (FRA) H TOPU30HT.
I') ®ukcupoBaHHBINH-Ha- 4) Moprdens obnuranuii ¢ GUKCHPOBAaHHBIM
TUTaBAIOLIHIA CBOII KYIOHOM, OHJIAIOIIHIA POCTA CTABOK.

3anummuTe BbIOpaHHBIE HU(PHI 01 COOTBETCTBYIOIUMH OyKBAMU:

A b B r

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

3ananue 6: YCTaHOBUTE COOTBETCTBHUE MEXKIY MEKIYHAPOAHBIMM CTAHAAPTAMM U UX
NMpeAMeTOM.

Crangapr H IIpeamer
A) ISO 31000 H 1) PykoBOJCTBO 1O YIIPaBICHUIO PUCKAMHU.
b) COSO ERM 2) UnterpupoBansblil PppeitmBopk Enterprise Risk
2017 Management.
B) Basel III H 3) PerynstuBHbIC TpeOOBAHUS K KalTUTaTy OaHKOB.
I') IFRS 9 H 4) Y4uéTr 0’)kM1aeMbIX KPEAUTHBIX TIOTEPh U XEIK-YUET.

3anummuTe BHIOpaAHHBbIE LU (PHI 01 COOTBETCTBYIOINMH OyKBAMU:

A b B r

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

3apanme 7: CBsOKUTE MOKA3aTeJIM KPeIUTHOTO PUCKa ¢ UX GopMYyJIoii.

IToka3aTenn H ®opmyaa
A) Expected Loss |  1)PDxLGD x EAD
B) Probability of
Default 2) Yucno nedonToB / 9uCio HAOIIOJaeMBIX KOHTPAreHTOB
B) Loss Given Default H 3) (YobITOK — Bo3menienne) / Dkcrmo3umus

4) KpenuTHBIN TUMUT — MOTAIICHHAs YacTh Ha JaTy

I') Exposure at Default nedorTa

3anumure BoIOpaHHbIie HMQPHI 01 COOTBETCTBYHIMMHU OyKBAMHU:

A b B r

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




3aganue 8: YcTaHOBUTE COOTBETCTBUE MEXy THIIAMH paclpeeseHHil eH AKTHBOB U
Haun0oJ1ee MOAXOAAIIUMH MOJCISIMH.

‘ Pacnipenenenune H Mopaenn ‘
‘ A) HopmainbHoe H 1) [Tapamerpuueckuit VaR «c-p». ‘
‘ B) ToncroxBoctoe (Pareto)H 2) Extreme Value Theory (EVT). ‘
‘ B) JlornopmanbHOE H 3) I'eomeTpudeckoe OPOYHOBCKOE JBIKCHUE (GBM).‘
‘ I') IsymonanbHOE H 4) CrieHapHBIM aHAIIU3 C KJIacTepu3aIuei peKuMoB. ‘

3anummuTe BbIOpaHHBIE MU (PHI 10X COOTBETCTBYIOIMMH OyKBAMU:

A b B r

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

3az[a1me 9: CooTHecHTE KJII0YEBbIE 3JIEMEHThI MOJUTHKH PUCK-alIIIeTUTA C UX
COICPKaAaHUEM.

‘ DJIeMeHT H Conep:xanue ‘
‘ A) KauecTtBeHHbBIE Sa}IBJ'IeHI/I}IH 1) Ob1iee oTHOIIEHUE COBETA AUPEKTOPOB K pI/ICKy.‘
‘ b) KonnuecTBeHnnbie JII/IMI/ITI:IH 2) Konkpernsie metpuku: VaR < X % kanurana. ‘
‘ B) [Toporossie Tpurrepsl H 3) YpoBHU noKa3aTene, TpeOyore ICKaTaINH. ‘
‘ I') ITpouenyps! nepecmoTpa H 4) I'paduk 1 mopsa0K OOHOBIICHUSI PAMKH. ‘

3anummuTe BbIOpaHHBIC HU(PHI 10X COOTBETCTBYIOIUMH OyKBAMU:

A b B r

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

3ananue 10: YcraHOBUTE COOTBETCTBUE MEXIY METOJAAMU HATYPAIBHOTO
Xe/KHPOBAHMS BAJTKTHOI0 PUCKA U MEXaHU3MOM MX peaIn3aium.

‘ Meron H MexaHusm ‘
‘ A) Matuuar (matching) H 1) BeipaBHHBaHKE BaIOT MPUTOKOB U OTTOKOB. ‘
‘ B) JIunep-/nar-ctparerus H 2) YckopeHHe Wik OTCPOYKa IIIATEKEH. ‘
‘ B) BamotHas I[I/IBepCI/I(bI/IKaI_[I/IHH 3) Pacnpenenenue onepauuii Mex1y BaJIIOTaMI/I.‘
‘ I') Jlokanuzanus 3arpat H 4) TlepeHoc IpOU3BOACTBA B CTPAHY BBIPYUYKH. ‘

3anumure BoIOpaHHbie HMQPHI 01 COOTBETCTBYHIMMHU OyKBAMHU:

A b B r




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

3apanme 11: Cootnecure Bua back-testing’a VaR-Moznenu u ero onucanue.

Bun |

Onucanue

A) Unconditional
Coverage

1) ITpoBepka yactoTsl HapyleHui VaR.

B) Conditional Coverage

2) Y4uTHIBAaET U YaCTOTY, U HE3aBUCUMOCTD
HapyIICHUM.

B) Quantile Loss H

3) OyHKIMS MOTEPh, penalizing MpeBHIIICHUS.

I') Time-Scaled H

4) Tect VaR Ha pa3HbIX TOPU30HTAX.

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

A

b

B r

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

3aganue 12: YcTaHOBUTE COOTBETCTBHE MEXAY (PMHAHCOBBIMHU KO3 (ppuuueHTaMu 1

PHCKOM, KOTOPBIii OHM CUTHAJIU3UPYIOT.

‘ Koadpuuuenr H Puck ‘
‘ A)DSCR <1 H 1) [ToBBIIEHHBIN PUCK TUKBUIHOCTH/ HedonTa. ‘
‘ B) Debt/EBITDA > 4 H 2) Boicokuil KpeTUTHBIN JIEBEPEIIK. ‘
‘ B) Current Ratio < 1 H 3) Huskas kpaTkocpouHast l'IJ'IaTé}KeCHOCO6HOCTB.‘
‘ I') Interest Coverage < 2“ 4) Puck HerocTaTka MpUOBIIN IS IPOLIEHTOB. ‘

3anummuTe BbIOpaHHBbIE LU (PHI 0] COOTBETCTBYIOIINMH OyKBAMU:

A

b

B r

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

3apanme 13: CootHecute 3Tanbl BHeapeHus cucrteMbl GRC (Governance-Risk-

Compliance) u ux pe3yJabrar.

Jran

H PesyabTar

A) Omnpenenenue poneit u
OTBETCTBEHHOCTH

1) Marpunia RACI.

B) Unrerpanus [ T-mutatdopmsl

2) Enunblil perno3utTopuii puckoB 1
KOHTPOJIEN.




Iran

H PesysabTar

B) Hacrpoiika mokazareneit KPI/KRI H 3) Hambopapl AJIT MOHUTOPHHTA.

I') O6yuenue nepcoHnana

H 4) [oBbIlIeHUE KYJIbTYpPhI PUCKA.

3anumure BoIOpaHHbie HMQPHI 0] COOTBETCTBYHOIIMMHU OyKBAMHU:

A

b

B r

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

3aganue 14: CooTHECUTE HICTOYHMKH ONEPANMOHHOI0 PHCKA C THITMYHBIMH

COOBITUSIMU-TIOTEPSIMH.

HcTouHuK ||

CoObITHE

A) BHeuinee MOHICHHI/I‘-IGCTBO”

1) Kubeparaka 1 XMIllEHUE CPECTB.

B) TpynoBbie oOTHOLIEHUS ||

B) Otka3 cucrem ||

3) COoli OCHOBHOTO JIaTa-IIEHTpA.

I') Ommbku B caenkax ||

|
|
2) VIcku cOTpyAHUKOB TI0 TPYAOBOMY npaBy.‘
|
|

4) HeBepHoe OpOHHpPOBAHUE OTIEPALIUU.

3anummnTe BbIOpaHHBbIE LU (PHI 01 COOTBETCTBYIOINMH OyKBAMU:

A

b

B r

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

3aganue 15: YcTaHOBUTE COOTBETCTBHE MEXAY CIOCO0OAMHU BH3YAJTH3AIUM AHAJIM3A
YYBCTBUTEJIbHOCTH U MX HA3HAYCHUEM.

Busyaauzanus H

Ha3HnaueHnue

A) Tornado-auarpamma H

1) PamxupoBanue Biustaus pakropos Ha NPV.

B) Spider-rpadux H

B) Temnnoas kapta (Heat-map)H

3) Marpuiia BIusiHUE-BEPOSTHOCTD.

I') CuenapHoe nepeBo H

2) OpHOBpEMEHHOE 0TOOpaXKeHHeE +/- I/IBMGHGHI/Iﬁ.‘

4) Pa3BeTBIEHHBIC UCXOJIBI C BEPOSITHOCTSMH.

3anummuTe BbIOpaHHBIE HU(PHI 01 COOTBETCTBYIOINMH OyKBAMU:

A

b

B r

HNuaukarop: UIIK-2.3




Bpems Ha oTBeT: 2 MHH.

3aganue 16: CootHecute GopMbl JepHBATHBHBIX J0rOBOPOB C OHpIKei, I1e OHU
NpeuMyIecCTBEHHO TOPTYIOTCS.

Horosop || bup:xa |
A) Obrouepc Ha He(TH Brent || 1) ICE Futures Europe. |
B) ®rrouepc Ha uHaeKC S&P 500” 2) CME Group (CME Globex). |
B) Onuron na EUR/USD [ 3) CME Group (GLOBEX FX Options) |
I') Ceon Ha ctaBky SOFR || 4) LCH SwapClear (OTC-xyupuHr). |

3anummuTe BbIOpaHHBIE MU (PHI 01 COOTBETCTBYIOINMH OyKBAMU:

A b B r

Kiaroun K 3aganusam

Homep [IpaBuibHBIN BapUaHT OTBETA

BOIpoca
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

3aKkpuIThIE 3aJaHUS HA YCTAHOBJIEHHE MOCJI€10BATEIbLHOCTH

HHCprKHI/Iﬂ AJIsl BBINNOJTHCHUSA 3aJaHUA: HquHTaﬁTe TEKCT H YCTAHOBUTE
mocjaeaoBaTeJIbHOCTD

IIpodeccuonanpuasg komnerennus INK-2

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

3aganue 1: Onpenenute KI1acCUYECKUI MOPSAOK ATANOB LUKJIA YIIPABICHUS pUCKAMU
OpraHu3alum.




Bapuanrsr:
A) O6paboTka pucka

b) Unentuduxanus pucka

B) MoHUTOpPUHT U ITEpECMOTP

I') Ouenka (aHamu3 U paHKUPOBAHUE)

3anummTe COOTBETCTBYIOINYIO IOCJIEA0BATEIbHOCTh HH(P CJIeBa HANIPABO:

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

3aganue 2: YCTaHOBHUTE NOCIEIOBATEIBHOCTD NpoBeaeHuss RCSA-nipouenypsl B OaHKe.

Bapuanrsr:

A) Omnpenenenue BiaeIbIEB MPOIIECCOB

b) Unentuduxanms ys3BUMocTed 1 COOBITHI
B) Pacuér ocratrounoro pucka

') Pa3zpaboTka 1miaHa yCUICHUS KOHTPOJIS

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

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

3ananme 3: PaccraBbre aTamsl pacuéra Value-at-Risk ucropmaecknm metomgom.

Bapuanrsr:

A) ®opMupoBaHre BEHIOOPKH TI0XOTHOCTEH

b) CoptupoBka nqoxoaHocrei

B) Bri6op nepueHTuis o

I') [lepecuéT VaR B neHexkHYIO BETUYHHY TO3UIHH

3anuiuure COOTBCTCTBYHOINYIO MOCJIETI0BATEJIBbHOCTD III/I(l)p CJieBa HaMpaBo:

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

3ananme 4: OnpenenuTe MOCIeI0BATEILHOCTD reverse-stress-mecma KPeAUTHOTO
noptdes.

Bapuanrtsr:
A) YcTaHOBKa KPUTHYECKOT'O TIOPOra KanuTana
b) [Torck MMHMMaIBFHOTO MaKpOILIOKa



B) Ilepepacuér PD, LGD, EAD nop mok
I') Cocrapienune miaHa moaaepKaHus Kanuraia

3anuuiuTe COOTBETCTBYIOUIYIO MOCJIeI0BATEIbHOCTD U(P CiieBa HATIPABO:

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

3ananmue 5: Pacnonoxxure maru nocrpoenus: Zero-Cost Collar nyst ctpaxoBaHust
BAJIFOTHON BBIPYYKH.

Bapuanrsr:

A) Omnpenenenrne MUHIMAJIBHOTO Kypca (CTpaiik put)
b) ITokynka put-onuuoHa

B) [Ipomaxa call-omnrona BeIlIe peIiHKa

I') IIpoBepka HyJI€BOI YUCTON IPEMHUHU

3anuiure COOTBETCTBYIOINYIO MOCJICTI0BATEJIBbHOCTD III/I(l)p CJieBa HaMpaBo:

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

3aganue 6: YCTaHOBHTE JIOTHYECKYIO TIOCIEI0BATEIBHOCTD KiIaccu(UKaui (pUHAHCOBBIX
PHCKOB 110 chepe BOZHUKHOBEHHSI.

BapuaHnTsr:
A) Poinounsie  b) Kpeautasie B) Onepamnuonnsie 1) CtpaHoBbIe

3anuiuure COOTBETCTBYHOIYIO MOCJICT0BATEJIBbHOCTD III/I(l)p CJieBa HaMpaBo:

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

3aganme 7: OnpenenuTe MOPSAOK MIaroB npu noctpoennu Monte-Carlo-cumynsanuu
JIEHEKHOTO TIOTOKA IPOEKTA.

Bapuanrtsr:

A) Br16op pacnpeneneHuil BXOJHBIX IEPEMEHHBIX
b) 'enepanust cimyyaiiHbIX TpaeKTOpUI

B) Pacuér NPV no kaxo0ii Tpaekropuu

I') Ananu3 pacnpeneneHrs BbIXOAHOTO TOKa3aTest

3anuuiuTe COOTBETCTBYIOUIYIO MOCJIEI0BATEIbHOCTD U(P CiieBa HATIPABO:




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

3ananme 8: PaccTaBpTe 3TAIBI CTPECC-TECTUPOBAHUS MPOLIEHTHOTO PUCKA MOPTQEIs
oOyuramnuii.

BapuaHTsr:

A) Bpi0op crieHapueB U3MEHEHMSI KPUBOH T0XOAHOCTH
b) Ilepecu€T 1ieHb! 0OMUranuii Mo Ka>kaplid cCleHapui
B) Onpenenenne cymMmMapHO# mepeoneHkn moptdens
I') ConocraBneHue ¢ JTMMUTaMU PUCK-AMIETUTa

COOTBETCTBYIOLIYIO NOC/I€I0BATEIbHOCT HUGP ciieBa HANIPABO:

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

3aganue 9: Onpenenute NOpsIOK yNPaBICHUsS] MHIUIEHTOM ONEPALMOHHOTO PUCKA.

BapuaHnTsr:

A) JlerekTupoBaH#e COOBITHS

b) Kimaccudukanus u peructpamus

B) Ananu3s xopennbix npuuuH (RCA)
I') Peanuzarust KOppEeKTUPYIOIMIUX MEP

COOTBETCTBYIOLIYIO NOC/I€I0BATEIbHOCTD HUGP ciieBa HANIPABO:

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

3aganme 10: Onpenenure Mociie0BaTEILHOCTh BHEIPEHUs yuéTa XemkupoBanus (hedge
accounting) mo MC®O 9.

Bapuanrsr:

A) UnenTudukamus XemKupyeMoro o0beKTa

b) ®opmanbHOE JOKYMEHTHPOBAHUE OTHOILICHUS XEIKUPOBAHUS
B) Tect addextuBHOCTH (prospective)

I') OtpakeHue pe3ynbTaToB B OTYETHOCTH

COOTBETCTBYHOINYIO MOCJIECI0BATEIBbHOCTD ].[I/I(l)p CJieBa HaMpaBo:

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

3aganme 11: YcranoBure nopsiok pazpaboTku riana qukBuaHocTH (Contingency
Funding Plan).



Bapuanrsr:

A) Ananu3 pa3pbiBa JIMKBUTHOCTH

b) Unentuduxanmst 1OCTYyMHBIX HICTOYHHUKOB (PMHAHCUPOBAHHUS

B) Onpenenenue Tpurrep-MeTpuK akKTHBAIIMH TIaHA

I') Onpenenenue nocneq0BaTENbHOCTUA UCTIONB30BAHUSI HCTOYHUKOB

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

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

3aganme 12: Onpenenure nopsaok GOpMUPOBAHUS €KETHEBHOTO OTYETA TIO PHIHOYHOMY
PHCKY.

BapuaHnTsr:

A) U3BnedeHne peIHOYHBIX JaHHBIX

b) Arperanust mo3uIuii B XpaHUIUIIE TaHHBIX
B) Pacuér VaR/rpeueckux OykB

I') Paccpika oT4éTa MEHEIDKMEHTY

3anuuiuTe COOTBETCTBYIOUIYIO NMOCJIeI0BATEIbHOCTD U(P CiieBa HATIPABO:

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

3apanue 13: Onpeaenure Mocie10BaTeIbHOCTh BEIOOpAa HHCTPYMEHTA XEIKUPOBAHUS
[IEHOBOT'O PHCKa HA HE(PTH.

Bapuanrsr:

A) UneHTnukanms eHOBOU IKCITO3UITUU

b) CpaBHeHue HHCTPYMEHTOB ((opBap/, OMIIMOH, CBOII)
B) Ouenka ctoumMocTH 1 3PPEKTHBHOCTH KaXI0TO

I') 3akimtoueHue clenku

3anuiuure COOTBETCTBYHOINYIO MOCJTETI0BATEJIBbHOCTD III/I(l)p CJieBa HaMpaBo:

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

3aganue 14: Onpenenure NOpsAAOK BaWJAMM BHYTPEHHENH MOJIEN PUCKA.

BapuaHTsr:

A) KoHuenrtyaabHBIN aHAIA3 METOIOJIOTHH
b) IIpoBepka kauecTBa BXOIHBIX JaHHBIX

B) beHumapKHUHT ¢ BHEIIHUMU MOJIEISIMU

I') Back-testing 1 OT4ET B KOMUTET MO pUCKaAM



3anuiuure COOTBETCTBYIOIIYIO MOCJICA0BATEIBbHOCTD III/I(l)p cJieBa HaIIpaBo:

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

3aganme 15: PaccraBpTe maru pazpabotku credit-scoring-momenu asist mopThes
PO3HUYHBIX CCY/I.

BapuanTsr:

A) Onpenenenue 1ieneBoit nepemenHoi (default/-)
b) Ot60p 3HaUMMBIX (HhaKTOPOB

B) OGyuenue monenu Ha oOydatolieil BeIOOpke

I') Banunanust Ha TeCTOBOM BBHIOOPKE U KAIIMOPOBKA

COOTBETCTBYIOLIYIO NOC/I€I0BATEIbHOCTD HUGP ciieBa HANIPABO:

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

3aganme 16: Onpenenure nociea0BaTeNbHOCTh (POPMHUPOBAHUS PAMKHU PUCK-AMIETUTA
KOMITaHUH.

Bapuanrsr:

A) Onpenenenue cTpaTerHuecKuX 1eiei Ou3Heca

b) ®opmupoBaHue Ka4eCTBEHHBIX 3asIBICHUN O PUCKE
B) YcraHoBneHne K0IM4eCTBEHHBIX JIUMUTOB U IIOPOTOB
I') MuTerpanus paMKy B IPOLIECCH U TOJUTHKY

3anuiure COOTBETCTBYIOIIYIO MOCJICA0BATEJIBbHOCTD III/I(l)p cJieBa HaIIpaBo:

Karoun K 3aganusam

Homep [IpaBuibHBIN 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 33JJaHUS C PA3BEPHYTHIM OTBETOM

NHcTpykius 1J1s1 BHINOJTHEHUS 3aJaHNsI: IPOYNTANTE TEKCT U 3aNUIINTE
pa3BepHYTHIi 000CHOBAHHBIN OTBET

IIpodeccuonanpuasg komnerennus INK-2

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

3aganue 1: Uro takoe pamxa puck-annemuma (Risk Appetite Framework)?

ITone nast orBerAa:

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

3aganue 2: Kak Monte-Carlo-cumynsiius ucnomns3yetcs 11st oneHku Value-at-Risk
CJIOXHOT0 noprdens?

ITone nast orBera:

HNuaunkarop: NITK-2.1
Bpems Ha oTBeT: 4 MHH.

3aganme 3: B uém pasHuIa MeXIy BATIOTHBIM ()OPBAPIOM U BAIOTHBIM (brouepcom?

ITone nast orBeTAa:

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

3aganue 4: Kakue ocHOBHBIE KaTeropHH ONEpallMOHHOTO prcka Beiaenset Basel 11?7




IToJs1e nas oTBeTA:

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

3aganue 5: [louemy pocT kitoueBoil craBku LIb yBennumuBaeT cTOoMMOCTh KanuTana
KOMITAaHUH?

IToJse nyis oTBeTA:

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

3aganue 6: Yro npousoiinér ¢ DSCR npoekra, ecinu MecTHas BaJIlOTa J€BaIbBUPYET HA
15 %, a BeIpyuka B Heil, a moir B USD?

ITone nust orBerAa:

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

3ananme 7: Kakoit HHCTpyMEHT 1iesiecooOpa3Hee BbIOpaTh SKCIOPTEPY MPHU BBICOKON
BOJIATWJIBHOCTH Kypca: (hopBap]l WM ONLHOH, U TIOYeMy?

IToJ1e nast orBeTA:

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

3ananmue 8: Kakoii cnoco0 ynpaBiieHHs ICHOBBIM PUCKOM TOTUTHBA MPEAMOYTET
aBUAKOMIIAaHUS U 1To4YeMy?

IToJ1e nast orBeTA:

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




3ananme 9: baHk UCHBITBIBAaET OTTOK Aeno3uToB > 10 % 3a Hepemo. HazoBute nepByto
HEIIEHOBYIO MEpY, KOTOPYIO CJIeTyeT akTUBHpoBaTh coriacHo Contingency Funding Plan.

IToJ1e nast orBeTA:

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

3aganue 10: Urto takoe Expected Shortfall (ES) na ypoBHe nosepus 97,5 %?

IToJ1e nast orBeTA:

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

3ananme 11: Kak B3aumocssizansl PD, LGD u EAD npu pacuére oxuaaeMbiX KpeIUTHBIX
10TEPH?

ITone nust orBera:

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

3aganue 12: Yem 5KOHOMUYECKHI KanUTall OTJIM4YaeTcs oT peryastuHoro?Ilomne niis
oTBeTa:

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

3ananme 13: HazoBute uetbipe kinroueBsix mara RCSA-npornecca.

ITone nyis1 oTBeTA:

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

3ananme 14: [louemy onopa UCKIIIOUUTENLHO HA VaR MOXeT HeA00eHnBaTh PUCK
noptdens?



ITone nys oTBeTA:

Huaunkarop: UIIK-2.3
Bpems Ha oTBeT: 4 MHH.

3apanmue 15: Yto npounzoiinér ¢ korddumuentom NPL, ecnu skoHOMUKA BXOIUT B
peneccuio?

ITone nust oTBeTAa:

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

3anganme 16: Kakoiit KPI Han6osee napopMaTUBEH ISt MOHUTOPHHTA PEITY TAIIHOHHOTO
pucka: Brand Sentiment win KOJIMYECTBO MPECC-PEIIU30B, U TIOYEMY?

ITone nast orBerAa:

Kiarouu K 3axanusam

Howmep OtgeT (pa3BepHyTOEC 000CHOBAHHUC)
BOIpoca
1 JTOKYMEHT, GUKCUPYIOIINI KaueCTBECHHBIC TPUHITUITHI 1
KOJIMYECTBEHHBIE JJUMUTHI TIOITYCTUMBIX PUCKOB.
2 TCHEPUPYIOT  THICSIYM  CIyYalHBIX  TpPAaeKTopuil  (hakTopos,

MEPEOIICHUBAIOT TOPTdhEenb U OepyT O-KBAaHTWUJIb IOJIYYCHHOTO
pacnpeeseHus yObITKOB.

3 ¢dopBapn OTC, nunnuBuayaseH u 6e3 Mapxu; ¢pprouepc OUpKEBOH,
CTaHAAPTU30BaH U TPEOYET €KETHEBHOM BapUAIIMOHHON MapKH.
4 BHYTpPEHHEE MOIICHHUYECTBO, BHEIIHEE MOIIIEHHIUYECTBO, TPY/IOBbIE

OTHOILICHUS, ETIOBbIE MPAKTHUKH, YIIEpO aKTHUBaM, OTKa3 CUCTEM,
BBITIOJTHEHHE/ YITPABJICHUE TIPOIIECCAMH.

5 MMOTOMY YTO TMOBHITIAtOTCs Oe3prckoBas ctaBka B WACC u nporieHT
10 3aiiMaM, YTO YBEJIMYUBAECT JUCKOHT U CHIKaeT NPV.

6 MOKa3aTesib CHU3UTCS, TIOTOMY YTO YUCTHIN JE€HEKHbIA MOTOK B USD
YMEHBIIUTCS, a IJIATEXKH 10 JOJITY OCTAHYTCS MPEKHUMH.

7 OTIIMOH, TOTOMY YTO OH OTPAHUYUBAET YOBITOK, COXpaHss
BO3MOKHOCTH BBITOJIbI IIPU OJIATOMPUSITHOM JIBUKCHUH.

8 @dopBapibl UIU CBOIBI OOHYJISIOT MPEUMYIIECTBA MaJACHUS LIEH;

XpaHeHHue TOIUIMBA JIOPOTO U OIPaHUYEHO; ONMLKOHBI (3-12 Mec)
(buHAHCUPYIOTCS Yepe3 NPEMUI0, KOTOpasi BKJIIOYAeTCs B TApUPHYIO
MapixKy.

9 CFP 00bIYHO paHXHMpYyeT UCTOUHUKU: 1) KpeUTHBIE JIUHUY, 2)
PEIIO nox HQLA, 3) nponaxa HQLA. CBoeBpemeHHOE
NOJKIIoUYeHue TUHUN 3akpbiBaeT gap LCR u BoccTaHaBiuBaer
JIOBEpHUE BKJIAAUYUKOB.




10 ES = cpennuii «xBoct» 3a VaR.

11 Tpu mapamerpa nepeMHOKAIOTCSL.

12 DKOKanuTaja OpUeHTUPOBaH Ha TpeOyeMblii
KpeIuTopam/aKiuoHepaM YpPOBEHb YBEPEHHOCTH; PETyIATUBHBIN —
Ha coOuroieHne npasui Basel.

13 [Tporiecc — pPUCKU/KOHTPOJIM — OIEHKA — TUIAH.

14 [Tpu «4€pHBIX eOeAsIX» peanbHbIE TOTEPH CUIBHO MPEBOCXOISAT
VaR; cmeHa BONaTUIIBHOCTH JieJIaeT ucTopuueckuii VaR
HEaKTyaJIbHbIM.

15 CHIDKEHNE JOXOM0B U JJUKBUIHOCTH 3aEMINUKOB IOBbImaeT PD.

16 Brand Sentiment, noTromy 4TO U3MEpSIET TOHAIBHOCTD

O6H.I€CTB€HHOI‘O BOCIIpUATHSA, 4 HC 00BEM KOMMyHI/IKaI_II/Iﬁ.

3aKkpbITHIE 32JAHHSA C BLIOOPOM OTHOI0 MPABHUJILHOI0 OTBETA U 000CHOBAHHEM
BbIOOpA

HNHcTpykuus A5 BbINOJIHEHHUS 3aJaHUS: POYHTANiTe TEKCT, BbIOepUTEe NPaBUJILHBII
OTBeT M 3aNMIINTE APrYyMeHTbI, 000CHOBBIBAIOII[HE BHIOOP OTBETA

IIpodeccuonaabuasg kommnerenus I[NK-2

HNunukarop: UITK-2.1
Bpems Ha oTBeT: S MuH.

3apanue 1: Kakoil JOKyMEHT ONpeAeIsieT JONyCTUMBbIA YPOBEHb PUCKOB, KOTOPBIN
KOMITIaHUS TOTOBA MIPUHATH JUIs1 JOCTHIKEHUS CTPATErMYECKUX LIeJIen?

Bapuanrtsr:

A) Konekc KopnopaTuBHOTO MOBEACHUS

b) [TonuTnka KomIuIaeHca

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

OtBeT:

O0ocHOBaHHE:

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

3apanue 2: Kakoii MeTo uACHTU(DHUKAIIMA PUCKOB HCTIONIB3YETCS IS TIOTYYESHUS
«HESIBHBIX)» 3HAHUU CMEIUATUCTOB U PYKOBOJIUTENICH?

A) Delphi-ompoc

b) Ananus ¢puHaHCOBBIX KOA(D(HUIINEHTOB
B) Check-mmct Basel

') UaTepBbIO 3KCTIEPTOB



OTBeT:

Oo6ocHOBaHUe:

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

3apaHue 3: Kakoii mokaszarens XxapakTepu3yeT CPEIHIO0 BEIMYNHY TOTEPb,
npesbimaromux VaR, u ucrions3yercs B Basel 111 mis pacuéra kanurana?

A) Beta-koapunneHt

b) Expected Shortfall

B) Conditional VaR 97,5 %
I') CranmapTHOE OTKIIOHEHUE

OtBeT:

O0ocHOBaHHE:

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

3apaHue 4: Kakoii 13 mepeuncieHHbIX CIT0cO00B 00paOOTKH PUCKA CYUTACTCS CTpaTeruen
nepeoauu (Transfer)?

A) Coznanue pezepBHOTo QoHIa
b) CtpaxoBaHue OTBETCTBEHHOCTHU
B) YcranoBka muMHTOB Tpeiaepam
I') [IpunsATHE OCTATOYHOTO PUCKA

OrBerT:

O0ocHOBaHUeE:

Nuaukarop: UIMK-2.1
Bpemsi Ha oTBeT: 5 MHH.

3apaHue 5: Kakoil nepuBaTuB JIyulle BCEro MOAXOAUT KOMIAHUN-3KCIIOPTEPY IS
¢dukcauu OyayIIero Kypca BaIIOThI 0€3 yIiaTsl IpeMun?

A) Ornmon PUT
b) ®opBapaHbIil KOHTPAKT

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

OrBerT:

O0ocHOBaHUeE:



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

3apaHue 6: Kakoii (hakTop He OTHOCUTCS K BHEIIIHEH Cpejie TIPU aHAJIN3€ PUCKOB
PESTEL?

A) INonutraeckuit

b) Dxonomuueckuit

B) Texnomornueckuit

I') OpranuzannoHHas CTpyKTypa

OtBeT:

Oo6ocHoBaHUe:

HNunukarop: UITK-2.1
Bpems Ha oTBeT: S MuH.

3apanue 7: Kakoii Tect back-testing’a VaR npoBepsieT oTHOBpEMEHHO U 4YacTOTY, U
HE3aBUCHMOCTb HAPYIICHUI?

A) Unconditional Coverage (Kupiec)

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

I') Traffic-light test (Basel)

OrBerT:

Oo6ocHOBaHUeE:

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

3apaHue 8: Kakoil nokaszarenb UCTIONb3YETCS Ul OLIEHKU IPOLIEHTHOTO pUCKa
OaHKOBCKOW KHUTH 110 METOY gap-auanuza’?

A) AEVE (u3MeHeHne 3KOHOMUYECKOW CTOMMOCTH KaluTasa)
b) ANII (u3MeHeHne 4ucTOro MPOIEHTHOTO 10X0A4)

B) Modified Duration

I') Convexity

OrBerT:

O0ocHOBaHMeE:



Nuaukarop: UIK-2.2
Bpemsi Ha oTBeT: 5 MHH.

3apaHue 9: Kakoit KPI iyuiie Bcero CurHanu3upyer o NOBBILIEHUH ONEPALIMOHHOTO
pHUCKa 13-3a OMMOOK MEepCOHalIa B Mpoleccax 00pabOoTKH miaTexei?

A) Yposens NPL (aepaboTaroniux KpeaIuToB)

b) Yactora BHyTpeHHUX UHIUACHTOB «Processing Error»
B) Cootnomrenue 3atpar k goxomam (C/1)

I') Koapurment nokpeitus nuksugHocthio (LCR)

OrBerT:

O0ocHOBaHUHE:

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

3apaHue 10: Kakoii u3 nepevncieHHbIX METOI0B HAMYPAIbHO20 XSIPKUPOBAHUS
BAIFOTHOTO PHCKa MpuMeHsieT crparerus «lead/lagy?

A) CbanancupoBaTh BaJIOTHl BBIPYUYKH U 3aTPaT

b) [Tepenectr mpou3BOACTBO B CTPAHY-TIOKYTIATEIIS

B) M3MeHUTh CpOKH TUTaTekKEH, 4TOOBI BOCIIONB30BATHCS KYPCOM
I') JuBepcudunmpoBath 0aHKOBCKHE CUETa B Pa3HBIX BAIFOTAX

OtBeT:

O0ocHOBaHUE:

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

3apanue 11: Kak Ha3bIBaeTcs npejien NoTepb, IPU MPEBBIIIEHUN KOTOPOTO B KOMIIAHUHU
aBTOMATUYECKU CO3/IaE€TCS KOMUTET 110 KPU3UCHOMY YIPABICHHUIO?

A) JIUMHT TOEPAaHTHOCTH
b) ITopor ackanaruun

B) Pe3epBHblii kanuTan

I') Bydep nukBuaHOCTH

OtBeT:

O0ocHOBaHHE:

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

3apanue 12: [Ipu pacuére oxxkuaemMbix KpeaUuTHBIX motepk 1mo IFRS 9 BepogarHoCcTh
nedoiita J0KHA OTPakaTh IEPHO:



A) Tonpko Omkaiimme 12 MecsieB st BCEX aKTUBOB

b) [TonHsIiA cpoK AOTOBOpA ISl aKTUBOB C CYIIECTBEHHBIM POCTOM pHCKa
B) MakcumyMm TpH rosa, HE3aBUCUMO OT pUCKa

I') UckmrounTenbHO NCTOPUUECKUI TOPU3OHT O6€3 IPOTHO30B

OtBeT:

O0ocHOBaHHE:

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

3apanue 13: Kakoe pacnpeienieHue yale BCero npejnoaraetcs Jorapugmy LeH akiiuu
B Mojienu ['eoMeTprudeckoro OpoyHOBCKOTO JBH)KEHUS ?

A) HopmanbHoe
b) JlornopmainbsHoe

B) DkcnonennuansHoe
I') bunomuanbHOE

OtBeT:

O0ocHOBaHHE:

Nuaukarop: MNUIK-2.3
Bpems Ha oTBeT: 6 MHH.

3apaHue 14: Kakoii TOKyMEHT BHYTPEHHEr0 PEryJIMpOBaHuUS MTEPBBIM yTBEPKIACT
npuniunsl ESG-pucka B 6anke?

A) KpenutHast monuTHKa

b) [TonoxxeHue o KOPHIOPaTUBHON YCTOMUYHUBOCTH
B) MHcTpyKius no crpecc-TeCTUPOBaHHIO

I') Kogekc 3THKH COTPYAHUKOB

OTBer:
O0ocHOBaHHeE:

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

3apanue 15: Kakoil u3 npuBeIEHHBIX NIOKa3aTesIel Jy4qlle BCero OleHnBaeT
HKOHOMHYECKYIO 3((HEKTUBHOCTH MPOTPAMMBI XE/DKUPOBAHUS IIPH PA3IUIHOM 00bEME
3arpar?

A) Yucterit NPV
b) Payback Period



B) Risk-Adjusted Profitability Index (PI)
I') Bayrpennss nopma goxomnoctu (IRR)

OtBeT:

O0ocHOBaHUE:

HNuaukarop: UITK-2.3

Bpems Ha oTBeT: 6 MHH.

3apanume 16: Kakoit npunmun ynpasnenus puckamu SO 31000 tpeOyet ecmpausanus
mpoliecca yrpaBJeHusl pUCKaMH BO Bce On3Hec-pyHKIUN?

A) Unrterpauus

b) [lepconanbHas OTBETCTBEHHOCTh
B) IIponoprmonanbHOCTh 3aTpaT

I') HenpepriBHOE ymyulieHHe

OrtBer:
OobocHoBaHue:
Kuiroum Kk 3a1aHusAM
Homep OtBet OtBer (pa3zBepHyTOE 0O0CHOBAHUE)
BOIpoca
1 B HMeHHO pamKa pHUCK-anneTuTa GUKCUpyeT IOpOroBbie
3HAYEHUS ¥ IPUHIIMUIBI IPUHSATUSL PUCKOB.
2 r Tonpko MHTEPBEIO H3BIICKaET tacit-knowledge HampsMyo
Y HOCUTEJICH OTbITA.
3 b ES ycpennser «xBoct» pacnpenenenus 3a moporom VaR.
4 b CtpaxoBaHue NepeBoAUT (PUHAHCOBBIC MTOCIEACTBUS Ha
TPETHIO CTOPOHY.
5 b JIBe cTOpOHBI 0053YI0TCSI OOMEHATH BAJIIOTY 110
YCTaHOBJICHHOMY KypCy B OyIyIieM; pacuéT «IpemMus =
0», PHCK MOJIOKUTEIBHBIX TBH)KEHUH OTCYTCTBYET.
6 r OpraHcTpyKTypa — BHYTPEHHHH aCIleKT, OCTaIbHBIE —
BHEUIHHE.
7 b Tect ananu3upyer, coOOIIOMAETCS TN 3asiBJICHHAS
BEpPOSTHOCTBL VaR # OTCYTCTBYET JIM KilacTepU3aLys
TIPEBBILICHUI.
8 b Gap-aHanu3 u3MepsieT BIUSHUE I1I0Ka CTaBOK Ha
MPOLIEHTHBIN JOXO/I.
9 b OmmOKH TMPOLECCOB HM3MEPSIIOTCS  COOTBETCTBYIOMIECH
4acTOTOW MHIMICHTOB.
10 B Lead/lag ynpaBiisieT TaAWMHUHTOM JCHEKHBIX TOTOKOB.
11 b OH 3a1aéTcsl B NOJMUTUKE PUCK-AMIETUTA U CBSI3aH C
mumutamMu VaR, P/L uian Konud4ecTBOM MHIIAIECHTOB.
12 b Stage 2/3 tpedyer «lifetime PDy.
13 A Jlorapudm nenst B GBM ciienyeT HOpMaapHOMY 3aKOHY.




14 b KypcoBble koneOaHus NpsiMO BIUSAIOT Ha (PUHAHCOBBIN
pe3yJbTar.

15 B PI HopMupyeT IEeHHOCTH Xe/Ka Ha €r0 CTOUMOCTh U
YUUTBIBAET PUCK.

16 A Wurerpamus = risk embedded in governance, strategy,
operations.

Nk W=

SNk v

3akpbIThIE 3aIaHHUS ¢ BLIOOPOM HECKO0JbKHX BADMAHTOB O0TBETA M PA3BEPHYTHLIM

000CHOBAHNEM BLIOOPA

HNHcTpyKuus A5 BHINOJIHEHHS 32JaHUS: POYMTANiTe TEKCT, BbIOepUTE Bce
NpaBUJibHbIE OTBETHI U 3ANUIIUTE APTYMEHThI, 000CHOBBIBAIOIINEe BHLIOOP OTBETOB

IIpodeccuonaabuasg kommnerenus I[NK-2

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

Bomnpoc 1 (3akpbIThIi BOMPOC C HECKOIBKUMH NMPABHIILHBIMUA OTBETAMU)
Kakue u3 nepeuncnennsix npuHuunos [SO 31000 otHocsTCA K 3 HEKTUBHOM cucTEME
YIIPaBJICHUSI pUCKaMHU?

Bbl6epume 6Ce npaesujsibHvle omeenivl.

HHuterpanus B KOpOpaTUBHOE yIIPABICHUE

M3omnsums npouecca puCK-MEHEDKMEHTA OT CTpaTeruu
[IepconanbHas TOXOTYETHOCTD 34 PUCKHU

OCHOBaHHOCTB Ha JYYIIMX JOCTYIIHBIX JAHHBIX

[Tonnas nenTpanu3anus IPUHATUS PEILICHUN B IeIApTaAMEHTE PUCKOB

OTBer:

O0ocHOBaHHE:

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

3ananme 2: Kakue HCTOYHUKY JAHHBIX Yallle BCETO MPUMEHSIOTCS JUIsl IEPBUYHOMN OLIEHKU
KpPEAUTHOTO pUCKa KOPIOPATUBHOTO 3aéMILUKA?
Buvibepume 6ce npasunvhbie omeemoi:

dunanconas otuétHocTsh MCOO

bup:xessie koTupoBku CDS-cripenos
ConuanbHbIe CeTH COTPYTHUKOB KOMIAaHUHU
OT4ETHI pEHTHHTOBBIX areHTCTB

HcTopus cyneOHbIX pa30npaTenbcTB KOHTPareHTa

OTBerT:

Oo0ocHOBaHUeE:
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Nuaukarop: UIMK-2.1
Bpemsi Ha oTBeT: 7 MHH.

3aganue 3: Kakue KPI HanOomee 9yBCTBUTEIBHBI K 3ap0OKIAIOMIEMYCS CTPECCY
JUKBUIHOCTU OaHKa?
Buibepume 6ce npasunvrvie omseemui:

Koaddpumment LCR < 100 %

PocT croumocTy npuBnedeHusI MeKOAHKOBCKOTO ()OHIUPOBAHUS
VBennuenune noinu aktusos Level 3

CHmxeHmne ynucToro npoueHtHoro noxonaa (NII)

Vxynmenune nokazarenst NPL

OTBer:

O0ocHOBaHHE:

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

3ananmue 4: Kakue ”HCTPYMEHTBI OTHOCSTCS K CTPATETUsM nepedayu pucka’?
Buvibepume 6ce npasunvrvie omeembyi:

CtpaxoBaHue UMYIIIECTBA

®DopBapAHbII KOHTPAKT Ha BaIIOTY
["apanTusg MaTepUHCKON KOMITAHUU
Co3naHue BHYTPEHHETO pe3epBa Ha YOBITKH
Briryck cyOOpAMHUPOBAHHBIX OOIUT AN

OTBer:

O0ocHOBaHUeE:

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

3ananue 5: Kakue 0ocOOEHHOCTH OTIINYAOT (POPBAp/ OT ONLUOHA C MOYKU 3PEHUs
axcnopmeépa?
Bvibepume 6ce npasunvhvie omeembyi:

OTcyTCTBUE TPEMUU TIPH 3aKIIOUEHUH

O0s13aTeNIbCTBO BBHITIOTHUTH CICIKY Ha JAaTy pacuyéra
Bo3MoxHOCTH yuacTusi B 61aronpusiTHOM JBHKEHUHU Kypca
Heorpannuennslii arcaiig 6e3 1OMOJHUTEIBHBIX 3aTpaT
TpeboBanne Map>KUHATBHBIX JETIO3UTOB HA OUpIKe
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OTBer:

O0ocHOBaHUE:

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

3ananue 6: Kakue coowrtus knaccudunupyrorcs B Basel Il kak guewnee
MouteHHUuecmso?

Bbl6epume 6Ce npaesujsibHvle omeenivl.

XuIlleHue CpeACTB BCICACTBUE KuOepaTaku
ITompenka 4eKoB KIMEHTOM

OmmbKa Tpeiaepa mpu BBOJE CACIKH

Kpaxka HanuyHBIX HHKAaccaTOpaMu-ayTcoOpcepamMu
COoii anmapaTHOTO o0ecredeHus JaTa-IeHTpa

OTtBer:
O0ocHOBaHHeE:

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

3ananme 7: Kakue TeXHUKU OMOTalOT BBISIBUTD 3apooicoarowuecs (emerging) pucku?
Bvibepume 6ce npasuivHvie omeemoi:

AHanu3 NaTeHTHBIX 0a3

Horizon-scanning (ckanupoBaHHe TOPU30HTA)

Cratuctuuecknii back-testing VaR

Kpayzacopcunr uaeit coTpyAHUKOB

MOHUTOPHHT PETYJIATOPHBIX «3EIEHBIX KHHUTY
Knacrepusanus akTHBOB 1O KOPPEISILIUH € TIIaBHBIM (PakTOpOM

OTBer:

O0ocHOBaHHE:

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

3ananme 8: Kakue 6a30Bble MPEANOCHUIKMA KPUTHYHBI [T KOPPEKTHOTO IPUMEHEHUS
ncropuyeckot VaR-monenn?

Bbl6epume 6Ce npaesujsibHvle omeenivl.

Penpe3eHTaTMBHOCTH BHIOOPKH MPOIUIBIX JOXOAHOCTEN
OTtcyTcTBHE CTPYKTYPHBIX Pa3pbIBOB B UCTOPUU



3. HopwmanbHOCTb pacnpeneneHus J0X0AHOCTe!
4.  CTtaObwIbHOCTb 0OBEMOB TO3UIIMHU B TIEPHO]T BHIOOPKH
5. IIponopuuoHaIbHOCTH JOXOJHOCTEH U YOBITKOB MOPTQENS K IIOKY

OTBer:

O0ocHOBaHUE:

Nuaukarop: UIMK-2.2
Bpems Ha oTBeT: 8 MuH.

3aganue 9: Kakue HHCTpYMEHTHI Yallle BCETO UCMONB3YIOT (DOHI-MEHEIKEPHI s
CHIDKEHUS MPOIICHTHOTO prcka mopTdens odmuraruii?

Bbl6epume 6Ce npaesujsibHvle omeenivl.

[Mpomaxa (prouepcoB Ha Ka3HAYCHCKUE OOJIUTALINU
HOKynKa IMMyT-OIMIMOHOB Ha KPUBYIO JOXOJHOCTH
Pacmmpenue mroparuu noptdens

Caor «dukc-Ha-aBaronyoy (receive-floating)
VHBECTUIINH B aKIIUU TUBUICHIHBIX KOMITAHUH

SNk v

OTBer:

O0ocHOBaHHeE:

Nuaukarop: UIMK-2.2
Bpems Ha oTBeT: 8 MuH.

3aganue 10: Komnanus niuaHupyeT NpuMeHATh y4€T xemkupoBanus no MC®O 9. Kakue
KpUTEPUHU J0HKHA TOATBEPAUTDH?
Buvibepume 6ce npasunvhbie omeemoi:

Hannune ¢popManbHON TOKYMEHTAIMH 10 Havala XeKa

Osxunanue BeIcOKor apdexTuBHOCTH (80125 %)

OuKcauio pe3yjbTaTa Xeaka TOJIbKO B OTYETE O COBOKYITHOM J0XO0/I€
Hannuaue HapéxHOM MEeTOIUKH prospective-/retrospective-TecToB
[TpunsiTHe XemK-cooTHOIIEHUS | : 1 MeXay HHCTPYMEHTOM U 0OBEKTOM

Nk =

OTtBer:

Oo6ocHOBaHUe:

Huankarop: UIIK-2.3
Bpems Ha oTBeT: 7 MHH.
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3aganue 11: Kakue snemMeHTs GOPMUPYIOT CHITBHYIO KVIbMYpYy pucka?
Buvibepume 6ce npasunvrvie omseemui:

Ton cBepxy (tone at the top)

Cucrema Bo3HarpakIeHus, yUYUTHIBAIOIAsl PUCK
[omHast aBTOHOMUS TpeWaepOB 0€3 OrpaHUICHUI
[Tpo3paynasi KOMMyHUKaLUs UHIUIECHTOB
Bcerpoennsie KRI B KPI pykoBoautenei

OTtBer:
O0ocHOBaHHeE:

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

3aganue 12: Kakre KOMIIOHEHTHI BXOAAT B KOMIIJIEKCHYIO IIPOTpaMMy CTpecc-
TECTUPOBAHUSA?

Bbl6epume 6Ce npaesujsibHvle omeenivl.

Omnpenenenne Habopa CIICHAPUEB MaKPO-IIIOKOB
[Tepepacuér punaHCOBOI MOAETHU IO CLICHAPUHI
Kanmn6GpoBka MOTHBAIIMOHHOM CXEMBbI TOTI-MEHEPKMEHTA
AHanu3 4yBCTBUTEJILHOCTHU KIIFOUEBBIX MOKa3aTenen
Pa3zpaboTka niuana AeCTBUI TPU HETATUBHOM HCXOJIC

OTBer:
O0ocHOBaHUe:

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

3ananme 13: Kakue npu3Haky yKas3bIBalOT HAa MOJICIBHBIN PUCK B OAHKOBCKUX pacyérax?
Buvibepume 6ce npasunvrvie omeembyi:

BbICOKast 4yBCTBUTEIBHOCTD PE3YJIBTATOB K €IMHUYHBIM ITPEIITIOJIOKECHUAM
OtcyTcTBHE HE3aBUCHMOM BalnJaliii MOAEIN

Huzkas xoppensuus pakTuueckux yObITKOB ¢ IPOrHO30M

Hcnonp30BaHNE HECKOJIBKHUX aJIbTEPHATUBHBIX MOZEIIEH JJIs OJTHOTO IOKa3aTess
YacTas kanuOpoBKa MapaMeTpoB B X0JI€ OTYETHOTO TO1a

OTtBer:
O0ocHOBaHHeE:

Nuaukarop: UITK-2.3
Bpems Ha oTBeT: 8 MuH.
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3ananme 14: Kakue mepsl 00b19HO 3aknaasiBatorcst B Contingency Funding Plan (CFP) Ha
cly4ail Kpu3uca JUKBUIHOCTH?

Bbl6epume 6Ce npaesujsibHvle omeenivl.

3anetictBoBanue PEITO-honanpoBanus moj BHICOKOIMKBHUIAHBIEC IIEHHBIE OyMaru
[IpuBneuenue cyoOOpAMHUPOBAHHOTO J0JTa KaK IIEPBOOYCPETHON MEPHI
[Tponaxka moptdens HEMUKBUIHBIX aKTUBOB «fire-saley

AKTHBH3AIUs COTIAMNCHUH 0 «stand-by» KpeIUTHBIX JTHHHSIX

OrpanunueHnue kpeautoBanus 10 HopMmanuzanuu LCR

OTBer:
O0ocHOBaHHeE:

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

3ananmue 15: Bonpoc 15

Kakune MeToapl HaTypallbHOTO XEKUPOBAHUS CHIPHEBOTO (commodity) prcka MTpUMEHUMBI
MMPOU3BOAUTCIIIO HLHGHI/II_IBI?
Bb16epume 6Ce npaesujsibHvle omeenivl.

3akynka yaoOpeHuit mo gopmyiie, MPUBSI3aHHOMN K 1IEHE MIIICHUITBI
JluBepcudukanys mpoayKIUH: epexo/] Ha MaCIUYHbIE KyJIbTYphl
IIponaxa yporkasi o IIaBarolieil 1eHe spot

3aKII0YeHre JOITOCPOYHOTO KOHTPAKTa «cost-plusy ¢ MenbHuUIeh
XpaHeHHe YacTH yposKasi B 371€BaTOpe 10 pOCTa LEHBI

OTtBer:
O0ocHOBaHHeE:

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

[Touemy ananutuku npuMeHsitoT Monte-Carlo-MoaenupoBaHue Mpu OLIEHKE CII0KHBIX
JIepUBATHUBOB?

Bbl6epume 6Ce npaesujsibHvle omeenivl.

Hannure HenuHelHOM 3aBUCMMOCTH IIEHBI OT HECKOJIBKUX (haKTOPOB
OTCyTCTBHE 3aKPBITOTO AHATUTHYECCKOTO PEIICHHS

Bo03MOXHOCTH OTHOBPEMEHHOTO YU&Ta KOPPETUPOBAHHBIX PUCKOB
lapanTtupoBanHast TOYHOCTH 0€3 OLMIMOOK AUCKPETU3ANH

OO6neryenue peryasTOpHON OTUETHOCTH O€3 JOMOTHUTENBHON BaIU AN

O0ocHOBaHHE:



Kiroun Kk 3aganusam

Howmep OTtser OtBeTt (pa3BepHyTOEC 0OOCHOBAHHE)
BOIpoca

1 1,3,4 ISO 31000 nogu€pkuBaeT UHTErPALIUIO, OTBETCTBEHHOCTD
Y OTIOPY Ha JIaHHBIE.

2 1,2,4,5 OTYETHOCTD, PPIHOYHBIE UHIUKATOPbI, PEUTUHTH U
IOPUIMYECKAst HCTOPUS OTPAKAIOT CITIOCOOHOCTD TUIATUTD.

3 1,2,3 [MTagenne LCR, mopoke MexO0aHK M pPOCT HEITMKBUIHBIX
AKTHBOB CUTHAJIM3UPYIOT O pobiemMax JUKBUIHOCTH

4 1,3 CrpaxoBIIMK M TapaHTHs IMEPEHOCIT IIOCIEACTBHUS Ha
BHEIITHIOK CTOPOHY.

5 1,2 DopBapa OecriaTeH u 00s3aTelNeH.

6 1,2,4 BHemHue — 37MOyMBINUIEHHUKWM — WIW  TPEeThU  JIMIA
00oraImarTcsi He3aKOHHO.

7 1,2,4,5 HoBble unen, maTeHThl, peryasiTOPHbIC TUIAHBI K TOPU30HT-
CKaH J1al0T paHHUM CUTHAJL.

8 1,24 HcTtopuueckuii VaR tpebyeTr kauecTBEHHOH, HETPEPHIBHOM
WMCTOPUU U HEU3MEHHOTO NOPTheEIs.

9 1,2,4 ®prouepchl, ONIMOH NOyT U CBOII CHIDKAIOT
YYBCTBUTEIBHOCTH K POCTY CTaBOK.

10 1,24 JoxymenTanusi, 3pQeKTUBHOCTb U TECTUPOBAHHE
00s3aTeNbHBI.

11 1,2,4,5 [Tpumep pykoBoncTBa, puck-adjusted OOHYCBHI, OTKpbITast
KOMMYHHKAIHSI 1 METPHUKH.

12 1,2,4,5 Cuenapun, nepecuér, sensitivity, plan — simpo ctpecc-
TecTa.

13 1,2,3,5 CunpHas 4yBCTBUTEIBHOCTh, OTCYTCTBUE KOHTPOJIS,
ciabast mpecKa3aTeIbHOCTh M HECTAOUIIbHBIC ITapaMeTPhI
— CUTHAJIbl PHCKA.

14 1,4,5 Bricokonmuksuanoe PEITO, standby-nuHuu u cokpaiienue
BbIJIa4 — peajibHbIe AHTH-KPU3UCHBIE I1IATH.

15 1,2,4,5 [TpuBsizka 3aTpar, nuBepcuduKkanus, cost-plus u
peryJIMpOBaHUE 3aM1acOB CHIKAIOT YHUCTHIN PUCK IICHBI.

16 1,2,3 Mogenb CTpOUT THICAYU CLEHAPUEB, YTO TOMOTAET

OLICHUTH €XOtiC-ONIIMOHBI.
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