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JUIs OLIEHKHU Cd)ODMI/IDOBaHHOCTI/I KOMIICTCHIINHN

OIIK - 1 Cnocoben pemars mpodeccruoHaNbHbIE 331a9l Ha OCHOBE 3HaHUU (Ha
IPOMEKYTOYHOM YPOBHE) IKOHOMHUYECKOW, OpraHU3aIl[MIOHHON U yIIpaBiIeHYECKOM
TEOPUH.
NOIIK-1.1 3HaeT npuHUUOBI Pa3BUTHS U 3aKOHOMEPHOCTHU (YHKIIMOHWPOBAHUS OpPTraHU3allUH,
ponu, GyHKIMK U 3a/laud MEHeKepa B COBPEMEHHOH OpraHu3alliM, OCHOBBI YIKOHOMHYECKHUX,
OpraHM3al[MOHHBIX M  YIPaBICHYECKUX TEOpUH [  ycHemHol mpodeccruoHalbHON
JeATEIbHOCTH;
NOIIK-1.2 YMeeT ucnoib30Barh 3HaHUE YKOHOMHUYECKOW, OPraHU3aIlMOHHON U YIIPaBICHICCKOM
TEOpHil B MpodecCHoHaIbHON IEATETbHOCTH; YMEET aHaJU3UPOBaTh BHEUIHIO U BHYTPEHHIOO
Cpelly OpraHM3alli{, BBISABIATH €€ KIFOUEBBIE J3JIEMEHThl W OLICHMBaThb WX BIMSHUE HA
OpraHu3aIIo; YMEeT aHAJM3UPOBATh OPraHU3alMOHHYIO CTPYKTYPY U pa3padaTsiBaTh
MIPEJIOKEHNS 110 €€ COBEPIIEHCTBOBAHNUIO.
NOIIK-1.3 HMmeer mnpakTHUECKUN ONBIT peain3allid OCHOBHBIX YIPABICHUYECKHX (DYHKIIHIMA
(mmaHupoBaHUE, IPUHATHE PEIICHUHN, OPraHN3alllsl, MOTUBUPOBAHHUE U KOHTPOJb).

Psizanb 2025



3aKkpbIThIE 3aJaHNS HA YCTAHOBJIEHHE MOCI€I0BATEIbHOCTH

I/IHCTDYKIII/IH AJIsl BBINNOJTHCHUA 3aJaHUA: HquHTaﬁTe TEKCT 1 YCTAHOBHUTE
mocjaeaoBaTeJIbHOCTD

Oomenpodeccnonaabaasg kommerenuusa OIK-1

HNuaaukarop: UOIIK-1.1
Bpemst Ha oTBeT: 4 MUH.

3aganue 1: Onpenenute NopsI0K AUCTBUNA HUMIIOPTEPA, PELIAIOIIETO 3a1auy
XeJDKMPOBAHUA OyIyILEro miaTexa ¢ HOMOILbIO (POPBAPIHOIO KOHTPAKTA.
BapuanThl oTBeTA:

A) IToydyeHue KOTUPOBOK (GOPBAPIHOTO Kypca OT OaHKOB

b) Onpenenenne cyMMbI U 1aThl BaJIIOTHOTO 00513aTENIbCTBA

B) Iloanucanue ¢popBapIHOro KOHTpaKTa

I') CpaBHeHue npeiokeHnii U BbIOOp OaHKa-KOHTpareHTta

3anummTe COOTBETCTBYIUIYIO M0CJIEI0BATEIbHOCTh HU(P C/ieBA HANIPABO:

HNuanukarop: MOIIK-1.1
Bpemst Ha oTBeT: 4 MUH.

3aganue 2: Pacrosoxure UCTOPUUECKHE COTJIAIIEHUS B XPOHOJIOTUYECKOM MOPSAJIKE UX
3aKJIFOUEHUS.

Bapuantel oTBeTa:

A) CmutconoBckoe cormamienue (1971 r.)

b) Smaiickoe cornamenue (1976 1.)

B) Ilna3ckuit akkopa (1985 r.)

I') JlyBpckuit akkopa (1987 r.)

3anummTe COOTBETCTBYIOUIYIO OCJIEI0BATEIbHOCTh HH(P C/IeBA HANIPABO:

HNuaukarop: NOITK-1.1
Bpemst Ha oTBeT: 4 MUH.

3ananme 3: YcTaHOBUTE MTOCIIEI0BATEIBLHOCTh ONEpPALlid KOPIOPALIMH MPU 3aAKITIOYECHUN
CIIOTOBO BAIIOTHOM CHEIIKM.

Bapuanrel orBera:

A) KaznaueiicTBO KOMIIaHWU HAIIPABJISET IPUKA3 TUTIEPY

b) KonTpareHT nmoaTBepkaaeT yCIOBHSI CCIKU

B) Ilepenaua 6anky pacué€THbIX HHCTPYKIUH (settlement details)

') ITocraBka BamtoTh! uepe3 CLS Ha BTOpO#i pabounii AeHb

3anuiMTe COOTBETCTBYIOIIYIO MOC/I€I0BATEIBLHOCTh HU(P ciieBa HANPABO:




MNuapukarop: UOIIK-1.1
Bpemst Ha oTBeT: 4 MUH.

3ananme 4: Onpenenute NOPSIOK KIIOUEBBIX 3TANOB MOJTYYEHUSI KOPIIOPATUBHOTO
CUHAMLIMPOBAHHOTO KPEAUTA.

BapuaHTbI oTBeTA:

A) INoanucanue Term Sheet

B) IloaroroBka MmapkeTHHroBoro Mmemopanayma u bookbuilding

B) KommiekcHoe due diligence npoekra

I') ®unanpHOE NOANIMCAHUE KPEIUTHON JOKYMEHTALIMI

3anummure COOTBCTCTBYHOIINYIO MOCTECA0BATEJIbHOCTD III/I(l)p CJIcBa HAIIpaBo:

HNuanukarop: MOIIK-1.1
Bpemst Ha oTBeT: 4 MUH.

3aganue 5: Pacnosioxxure 3Tansl BellTycKa IporpaMmsl eBpo-koMMepueckux oymar (ECP).
BapuanTsl oTBeTAa:

A) IMoaroToBKa SMUCCHOHHOTO MEMOpPaHayMa U 0a3bl MPOTPAMMBI

b) Ilonyuenue KpeIuTHOTO peHTHHTa TPOrPaAMMBI

B) Haznauenue nuinepckoro CUHAMKATa U yCTaHOBJIEHUE JINMUTOB

I') Pazmenienre nepBoro Tpasiia Oymar Ha pblHKe

3anummTe COOTBETCTBYIOIIYIO M0CJI€10BATEIbHOCTh HM(P C/ieBa HANIPABO:

HNuaukarop: NOITK-1.1
Bpems Ha oTBeT: 4 MUH.

3apanme 6: Onpenenure NociaeA0BATENbHOCTh MPOX0XKAeHUs miatexa MT103 uepes
cucremy SWIFT.

Bapuantel oTBeTa:

A) Ornpaska MT103 6aHKOM-TIIaTENbIIUTKOM

b) Ilonyuenue cooOuieHns: 0aHKOM-KOPPECTIOHIEHTOM

B) 3auncnenue cpencts Ha cu€t OeHedumapa

I') [TonTBep:xaeHNE O 3aYMCIEHUU OTIIPABUTEIIO

3anuiMTe COOTBETCTBYIOIIYIO MOC/I€I0BATEIBLHOCTh HU(P ciieBa HANPABO:

| | | |

HNupukarop: UOIIK-1.1
Bpemsi Ha orBeT: 4 MUH.

3ananmue 7 : Pacnonoxute 3Tarsl HOATOTOBKY OQHUITHATBLHOTO TUTATEKHOTO Oananca
CTpaHBbI.

Bapuanrel oTBera:

A) CO0p UCXOAHOM CTATUCTUKU BHEIIHEHW TOPrOBIU U (PMHAHCOBBIX TOTOKOB

b) Knaccudukanus onepanuii no crangapty BPM-6



B) banancupoBka cu€ToB U pacnpeieleHue «IUCTHIX OMIMOOK U TPOITYCKOB)»
I') [TyOnukarus oT4éTa IEHTpaIbHBEIM OaHKOM

3anummTe COOTBETCTBYIIIYIO MOC/I€J0BATEIbHOCTh HU(P cjieBa HANIPABO:

| | | | |

Huaukarop: UOIIK-1.2
Bpemsi Ha oTBeT: 4 MUH.

3aganue 8: Onpenenute opUIUANTBHYIO IOCIEA0BATEIHHOCTH COIIACOBAHUS IPOIPAMMBI
Stand-By Arrangement (SBA) ¢ MB®.

BapuanTbl oTBeTa:

A) Texunyeckas muccuss MB® u cOop MakpoaaHHBIX

b) [Toarororka [Inchbma o HamepeHusx 1 Memopanayma 00 SKOHOMHUYECKON MTOJIUTUKE
B) Paccmotpenue nporpammsl CoBetoM qupekropos MB®

I') Patudukanus KI04YeBbIX MEp MapIaMeHTOM CTPaHbI-3aéMIIUKA

3anummure COOTBECTCTBYIOHIYIO MMOCJIE€A0BATC/IBHOCTD III/I(l)p CJeBa HAIIpaBo:

HNuaukarop: UOIMK-1.2
Bpems Ha oTBeT: 4 MUH.

3ananme 9: YcTaHOBUTE NOPSIIOK )KU3HEHHOI'O IIMKJIA BAJIFOTHOTO CBOIIA MEXKIY JABYMS
KOMIIQHUSIMHU.

BapuanTsl oTBeTAa:

A) OmpenenieHe HOMHHAJIOB M 1aT 0OMeHa

b) IlepBuuHbIif 0OMEH MpUHLIKTIATIAMHU

B) Ilepuoanueckrie 0OMEHbI MPOIIEHTHBIX IIIaTEXKeH

I') OGpatHBbIif OOMEH MPUHLMIANIOB B J]aTy UCTEUEHUS

3anuiuTe COOTBETCTBYIOUIYIO MOC/IEA0BATEIbHOCTH IIU(P CiieBa HANIPABO:

HNupukarop: MOIIK-1.2
Bpems Ha oTBeT: 4 MUH.

3aganue 10: Onpenennre NocIeN0BaTENBHOCTD IAr0B OCYAAPCTBA Ha IIYTH K BBEICHUIO
€BO.

Bapuanrel orBera:

A) Berynnenne B mexanuzm ERM 11

b) Beimonnenre MaacTpuXTCKHX KOHBEPT€HIIMOHHBIX KPUTEPHEB

B) Onenxka EBponeiickum nientpodankom u EBpokomuccueit

') Heobpatumoe (hukcupoBaHue Kypca U 3aMeHa HAITMYHBIX

3anuiMTe COOTBETCTBYIOIIYIO MOC/I€A0BATEIBLHOCTh HU(P ciieBa HANPABO:

HNumukarop: MOIIK-1.2
Bpems Ha oTBeT: 4 MUH.




3ananue 11: Onpenenute mark peaau3aniy KJIacCCHIeCKOW cTpaTeruu carry-trade xemxk-
dbonma.

Bapuauntsl oTBeTa:

A) 3aéM HU3KOI0XOTHOM BATFOTHI

b) IIponaka 3TOM BaIIOTHI 3@ BBICOKOJIOXOAHYIO Ha CIIOTE

B) UuBecTupoBanue B 00IMUranui B BBICOKOI0XOAHON BaIIOTE

') O6paTHas KOHBEpTAIMs U TOTaIlIeHUE 3aiiMa MpU CoKpanieHnn quddepeHmmnana

3anummuTe COOTBETCTBYHOILIYIO ITOCJI€A0BATC/ILHOCTD III/I(l)p CcJieBa HaIpaBo:

| | |

Huaukarop: UOIMK-1.3
Bpemsi Ha oTBeT: 4 MUH.

3aganue 12: PacnionoxuTe 3Tarbl MOIYYEHUS SKCIIOPTHOM rapaHTUu 0T DKCIOPT-
KpeauTHoro arentrcTa (OKA).

BapunanTsl oTBeTAa:

A) Ilopaua npenBaputenbHOM 3as8BkH B DKA

b) DxoHOMEKO-TIPaBOBOI aHAIM3 MPOEKTa AreHTCTBOM U BblJIadya MPEeABAPUTEIbHBIX
YCIOBUIA

B) CornacoBanue ycnoBuil KOHTpaKTa ¢ MOKyMHaTeleM B COOTBETCTBHH ¢ TPEOOBAaHUSIMU
OKA

I') [Tognmucanue cTpaxoBoro noJyiuca (rapaHTHH)

3anuiMTe COOTBETCTBYIOIIYIO MOC/I€I0BATEIBLHOCTh HU(P ciieBa HANPABO:

HNuapukarop: MOIIK-1.3
Bpemst Ha oTBeT: 4 MUH.

3aganue 13: YcraHOBUTE NOPSIOK CEKbIOPUTU3ALIMU SKCITIOPTHOM 1eOUTOPCKON
3a/10JKEHHOCTU KOMIIaHHH.

Bapuantel oTBeTa:

A) ®opmupoBaHUe Mysa SKCIOPTHBIX CUETOB-(DAKTYp

b) Coznanune SPV u nepenaua emy npaB TpeOOBaHUS

B) Brimyck obnuramnuit SPV Ha MeX1yHapOJHOM phIHKE

I') Ilepeuncrienre BEIpYYKH OT pa3MelleHUs] KOMIaHUU-OPUTHHATOPY

3anuiMTe COOTBETCTBYIOIIYIO MOC/I€I0BATEIBLHOCTh HU(P ciieBa HANPABO:

| | | |

HNupukarop: UOIIK-1.3
Bpemsi Ha orBeT: 4 MUH.

3ananue 14: Onpenenure NpaBUIbHYIO MOCIEIOBATENHLHOCTD ONEPALIHA 1O
nokyMmeHTapHoMy akkpeautusy (L/C).

Bapuanrel oTBera:

A) OTKpbITHE aKKpEeIUTHBA 0AHKOM-3MHUTEHTOM

B) Otrpy3ska ToBapa u npeacTaBieHue JOKyMEHTOB



B) IlpoBepka J0KyMEHTOB OaHKOM-3MHUTEHTOM
I') BeimaTa cpencts 6enedurnapy

3anummTe COOTBETCTBYIIIYIO M0CJI€J0BATEIbHOCTh HU(P cjieBa HANIPABO:

| | | |

Huaukarop: UOIMK-1.3
Bpemsi Ha oTBeT: 4 MUH.

3ananme 15: Onpenenure nociea0BaTeNbHOCTh Pa3pab0TKH aHTH-KPU3HUCHOTO TUIaHa 110
COKpAIEHUIO AePUIMTa CUETA TEKYIIUX OMEPAITHA.

BapuanTbl oTBeTa:

A) JlnarHocTHKa MPUYXH U CTPYKTYPHBIX (PaKTOPOB JAeduunta

b) ®opmupoBanue Habopa QUCKATbHBIX, BATIOTHBIX U CTPYKTYPHBIX MEp

B) O6cyxnenue npenioxeHuil ¢ Ou3Hec-acColualusiMy U Npocoro3aMu

I') BHenpeHue mMep U co31aHue MEXaHU3Ma MOHUTOPHHTA BBIIIOJIHEHUS

3anummTe COOTBETCTBYIOUIYIO M0CJIEI0BATEIbHOCTh HU(P C/ieBa HANIPABO:

HNuanukarop: MOIIK-1.3
Bpemst Ha oTBeT: 4 MUH.

3aganue 16: YcraHoBUTE MOCIEI0BATENILHOCTh BCTYIUIEHUS FOCy1apcTBa B A3MaTCKui
0aHK nHppacTpyKTypHbIX nHBecTULMi (AIIB).

Bapuantel oTBeTa:

A) Ilonaya nucpbmMa 0 HAMEPEHUH MTPABUTEIHCTBOM

b) IleperoBopsl 0 KBOTE U B3HOCAX

B) IToanucanue CornameHus o YIEHCTBE

I') Patudukanus cornameHus: HallMOHAIbHBIM HapIaMeHTOM

3anuiuTe COOTBETCTBYIOUIYIO MOC/IEA0BATEIbHOCTH IIU(P CiieBa HANIPABO:

Kuroun k 3aganuam

Howmep Bompoca [IpaBHUIBHBIN BapHaHT OTBETA
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11 ABBT
12 ABBT
13 ABBT
14 ABBT
15 ABBT
16 ABBT

OTKpBITHIE 32IaHUA C PA3BEPHYTHIM 0TBETOM

HNHcTpyKuus A5 BbINOJHEHHUS 3aJaHUS: IPOYUTANITe TEKCT U 3aNMIIUTE
pPa3BepHYTHIii 000CHOBAHHBII OTBET

Ooumenpodeccuonanbuas komnerennusa OIK-1

Hupukarop: MOIIK-1.1

Bpemsi Ha oTBeT: 4 MHH.

3aganue 1: Uro Takoe BaJIOTHBIH CBOI?
IToJs1e nast oTBeTA:

Huaukarop: MOIIK-1.1

Bpems Ha oTBeT: 3 MHH.

3ananume 2: Kak noseimenue kiroyeBor craBku @PC CIIA BiuseT Ha IPUTOK
nopT(heTHHOTO KalnTana Ha Pa3BUBAIOIIUECS PHIHKU?

IToJs1e nas1 oTBeTA:

HNuauxarop: MOMK-1.1
Bpemst Ha oTBeT: 4 MHH.
3apanme 3: B uém pasuuia mexay currency board u o6b1uHbIM GUKCHPOBaHHBIM BATFOTHBIM

KypcoM (peg)?
ITos1e nas1 oTBeTA:

Huaukarop: MOTIK-1.1

Bpemsi Ha oTBeT: 4 MHUH.

33}13]‘[“9 4: HazoBure TPpU OCHOBHBIX BHJA BAJOTHOTO PUCKA, C KOTOPBIMU CTAJIKUBACTCA
KOMITaHUA.

ITose st oTBeTA:

Huapukarop: MOIIK-1.1

Bpemst Ha oTBeT: 4 MHH.

3aganue 5: [loueMy 3aTsDKHON AeUIMT cUETA TEKYIIMX ONEpALM MOBBILIAET PUCK
BaJIFOTHOTO Kpu3uca?

IHone nost oTBeTa:




HNnpukarop: MOIIK-1.1

Bpemsi Ha oTBeT: 4 MHH.

3apanue 6: Yo nmpousoiaér ¢ peanbhbiM 3 dextuHbiM KypcoM (REER), eciu BHYTpeHHsIs
WMHQISAHS TPeBbIIaeT HHQISIHUI0 TOPTOBBIX MaPTHEPOB MpH GUKCUPOBAHHOM HOMHHAIBHOM Kypce?

IToJse nus orBera:

HNuaaukarop: UOIIK-1.2
Bpems Ha oTBeT: 4 MHUH.

3ananme 7: Kak Bbl cumraere, JO/DKCH JIM HEHTPOAHK YAEPKHBaTh Kypc B KOPHIOPE, €CIIH
ycnoBusi Mapmrana—JlepHepa He BRITIOTHSIOTCS?
ITose nys orBera:

HNuaukarop: UOIMK-1.2
Bpemsi Ha oTBeT: 4 MHH.
3ananue 8: Kakoil HHCTPYMEHT XEPKHPOBAHHUS TIOCOBETYETE SKCIIOPTEDPY, €CITH OH XOUeT

3aCTPaxoBaThCs OT YKPEIICHHUS HAI[BATIOTHI, HO COXPAaHUTh BO3MOXKHOCTD 3apaboTaTh Ha €
ociiabnenun?

ITose n1s oTBETA:

HNuaukarop: UOIMK-1.2
Bpemsi Ha oTBeT: 4 MHH.

3ananme 9: Kopropalus ¢ 10J1apOBBIM J0JITOM CTOJIKHYJIACH C PE3KMM pocToM cTaBok SOFR.
Kakwue nBe nepBoodepénnbie Mephl BbI TOpPEKOMEH TyeTe?
IHone nas oTBera:

HNupukarop: MOIIK-1.2
Bpemst Ha oTBeT: 4 MHH.
3aganue 10: Yto nokassiBaeT nokazarens DSCR?

ITose n1s oTBETA:

Nuaukarop: UOIK-1.2

Bpemst Ha oTBeT: 4 MHH.

3anganme 11: Kak cucrema CLS cHmxkaer puck Xepcrarta Mpy BATIOTHBIX pacuérax?
IHose nos oTBera:

Nuaukarop: UOIK-1.2

Bpemst Ha oTBeT: 4 MHH.

3aganme 12: Yem mporpamma Stand-By Arrangement otinuuaercs ot EFF (Extended
Fund Facility) MB®?

ITose nys orBera:




HNupukarop: MOIIK-1.3

Bpemsi Ha oTBeT: 4 MHH.
3aganue 13: Ilepeunciute Tpu YpOBHS peryisTUBHOrO Kanutana B bazene I1L
ITose nys orBera:

Huaukarop: UOIMK-1.3

Bpemsi Ha oTBeT: 4 MHH.
3ananue 14: [loueMy MOBBIIIEHUE MTPOLIEHTHON CTaBKU IIEHTPAILHOTO OAHKA 4acTO
IPUBOJAUT K KPATKOCPOUHOMY YKPEIIJIEHHUIO BaTIOTHI?

HNuapukarop: MOITK-1.3

Bpems Ha oTBeT: 4 MUH.
3amanue 15: Yo npons3oiaér ¢ miaTéxHbIM OaTaHCOM, €CIIH FOCYAapPCTBO BBEAET JKECTKUIT

KOHTpPOJIb Kanuraia?

ITose n1s oTBETA:

HNuaukarop: UOIMK-1.3

Bpemsi Ha oTBeT: 4 MHH.

3ananue 16: Hazosure Hanbosee 3 GeKTHBHYIO MEPY COKpalleHHs Ae(HIUTA CYETA TEKYIITUX
OIEpAIIHii ISl SKCIIOPTHO-CHIPHEBOM YKOHOMHKH U KPATKO OOBSICHUTE.

IToJie ns oTBETA:

Kntouun K 3agaHmnam

Homep Bonpoca

OtBeT (pa3BepHyTOE 06OCHOBaHME)

1

CBoIl CHM)KAaeT CTOMMOCTb 3aMMCTBOBAHUM, YCTPAHSISI BAJIFOTHBIN PUCK:
Ka)KJasi CTOpOHa IUIATUT MPOLIEHTHI B «POJHON» BAJIIOTE U BO3BpAILAET
IPUHLINIAJI B IaTy UCTE€YEHUs. DTO 0a30BO€ MOHATHE ISl PELICHUS 3a7a4
yIpaBJIeHUs] BAIIOTHBIMU MIOTOKAMHU (YPOBEHb «3HAETY).

Mogens «pull-push»: poct ctaBku yBenuuuBaeT mnpemuio 3a puck EM, uto
yXyAlIaeT TOTOK KamluTaja, COKpallaeT BaIIOTHBIE pE3epPBbl, YCHIMBAET
JIeBaJIbBAIIMOHHOE JABJICHHUE.

Currency board nmoBsIlIaeT 1oBepre HEHOW MOTEPU THOKOCTH; peg ysI3BUM
K aTaKaM, HO OCTaBJIsIeT HHCTPYMEHThI MOHETApHOH cTaOMIIN3alHH.

Kaxxnprit Bug TpeOyeT CBOMX METOOB XeIKUPOBaHUs ((opBap/IbI,
OTUYETHOE XeJKUPOBaHUE, TMBEPCUUKALINS PHIHKOB).

Mopenu niepsoro u Broporo nokojienus (Krugman, Obstfeld)
MOKA3bIBAIOT, UTO OKHIaHUE JIeBAIbBALIUN CTAHOBUTCS
CaMOMCIIOJTHSIONIMCS, 3aITyCKaeTCsl KPUBHC.

VYkperienne REER cHukaeT KOHKYpeHTOCTIOCOOHOCTh 3KCIOPTA,
pacumpsieT J1epHUIMT TEKYIIero cuéra 1 BeAET K JaBJICHHUIO Ha
(buKCHpOBaHHBIN KYypC.

['uOkumii Kypc MO3BOIUT PEaTbHOMY CEKTOPY aJaNTHPOBAThCS, a JICHEKHAs
MOJIUTUKA COCPEOTOYUTCS Ha MHMIIAIUU; TaK PeIraeTcs
Ob6menpodeccnonanpHas 3aga4a BEIOOpa pekuMa («yMeeT»).

[Ipemus onmoHa — 11eHa THOKOCTH; HHCTPYMEHT COXpaHsEeT arcai/i, 4To
COOTBETCTBYET 3aJja4€ ONTHUMH3AINH (YPOBEHBb «YMEETY).

Pacuétr NPV cBona u ananus break-cost onpeaensitor MUHUMaIbHBIN
cymmapHhslii outflow. DTo 1eMOHCTpUpPYeET «BlIaJiCHNE» HHCTPYMEHTAMU
YIIPaBJICHU POLIEHTHBIM PUCKOM.




10 KosenanTta DSCR 3amumaer KpeAuTOpOB U CUTHATU3UPYET O PUCKE
nedoiTa — KII0YeBOe MOHATHE MTPOEKTHOTO (PMHAHCUPOBAHMSL.

11 OTO UCKIIIOYAET CUTYAIUIO0, KOrJa OaHK MOJIy4rsI BAJIIOTY-TIOKYIIKY, HO HE
MOJTYYXJT BCTPEUHBIN IUIATEXK U3-3a TAUM-30HHOM PA3HHULIBI.

12 Br160op nporpaMmsl oripeenseT KaneHaapb pehopM U 00bEM
(duHAHCHPOBAHMST; 3HAHUE Pa3IMYNi — KIII0Y K nieperoBopam ¢ MBO®.

13 CrtpykTypa Kanurasna mo3BojsieT 0aHKy MOIJIOMATh YOBITKU pa3HbIX
YPOBHEW, BBINOJHSS PETYIATOPHBIE HOPMATUBBL. KOHTEKCT.

14 O¢ddexT paboTaeT, MOKa PpIHOK BEPUT B YCTONUUBOCThH MOJUTUKHU; 3aTEM
BO3MOJKEH PUKOUIET, €CJIM CTaBKa TYIIUT SKOHOMHUKY.

15 Hcropudeckue mpumeps! (Mamaitzus 1998) moka3bIBaroT: KpaTKOCPOUHO
pe3epBaM Jierue, Ho POCT 3aMEIIETCs], YTO CKa3bIBACTCS Ha IKCIIOPTE.

16 KomOuHanus KpaTkoCpOYHOH IIEHOBOM KOPPEKIIUU U TOJITOCPOYHOMN

CTPYKTYPHOH MOJIMTUKH MUHUMU3UPYET COLUATIBHBIE U3AEPKKH, AEMOHCTPUPYSI
«BIIAZICHUE» pelIeHneM KOMITJIEKCHOW MaKpOIKOHOMUYECKOH 3a/1auH.

3akphIThI€e 3aJaHHS C BLIOOPOM OHOI0 NPABWJILHOI0 OTBETA M 000CHOBAHHMEM BbLIOOpA

I/IHCprKHHﬂ JJIf BBIIIOJIHCHUSA 3aJaHUA: HquHTaﬁTe TEKCT, BbIﬁepI/ITe l'[paBH.TILHbIﬁ
OTBET U 3allMIIUTEC apryMEHThI, 000CHOBBLIBAIOIIHE BbIﬁOp oTBeTa

Oo6umrenpodeccuonaabaasa komnerenuusa OMNK-1

HNuagukarop: MOIIK-1.1

Bpems Ha oTBeT: S MHH.

3ananmue 1: Kakoit TepMuH onuchiBaeT HAOIIOAEMOE TTOCIIE I€BAIbBAIIMN BPEMEHHOE
YXyALIEHUE TOProBOro 0anaHca 0 ero NoCIeAYIOEro yayJyieHus?

Bapuants! oTBeTa:
A) Mapman—Jlepuep

b) J-xpuBas

B) Mynmpnn—®nemMunr
I') banacca—CamynaiibcoH

OTtBer:

Ob0ocHOBaHHE:

HNuapukarop: MOIIK-1.1

Bpems Ha oTBeT: 6 MHH.

3ananmue 2: Kakoit opran MexayHapoJHOTO BaTIOTHOTO (DOH/IA OCYIIIECTBISET
peryisipHoe «ctaThs [V-KOHCYIbTHPOBAaHUE)» CO CTPAaHAMU-UJIEHAMU?

BapuanTts! oTBera:
A) Ucnomautenpubiii coBeT (Executive Board)
b) Komutet no 6romkxery MBD




B) Coger ynpasmistomux MBO
I') CoBet nupexktopoB BecemupHoro 6anka

OtBer:
O0ocHOBaHHE:

HWuapukarop: MOIIK-1.1
Bpemsi Ha oTBeT: S MHH.

3aganue 3: Kakas s5nekTpoHHas 1UI0M[a1Ka TPAAULIIMOHHO CYUTAETCS MEXIUICPCKUM
«aTamoHoM» Jutst Toprosiu napoit EUR/USD?

BapuanTs! oTBera:

A) EBS

b) Bloomberg FXGO

B) Refinitiv FX Matching 2
I') Cboe FX

OtBer:

Oo0ocHOBaHHE:

Hupukarop: MOIIK-1.1
Bpemsi Ha oTBeT: 6 MUH.

3ananue 4: Kakoif mokaszaresib MpoeKTHOTO (PUHAHCUPOBAHUS U3MEPSET CIIOCOOHOCTh
JIEHEKHOTO TTOTOKA OOCITYKUBAThH JTOJIT?

Bapuants! oTBeTa:
A) ROE

b) DSCR

B) NPV

I') LCR

OTBer:

O0ocHOBaHUE:

Huankarop: MOMNK-1.1
Bpems Ha oTBeT: S MHH.

3amanme 5: Kakast 1oroBopHasi OroBOpKa 3anpeniaet 3aéMILUKY NepeaaBaTh akTHUBHI B
3aJI0T APYTUM KpeauTopam 0e3 coriacus CHHIUKaTa?

BapuanTs! oTBeTa:

A) Pari passu clause

b) Negative pledge clause
B) Cross-default clause
I') Step-up clause



OtBeT:
O0ocHOBaHME:

HWuapukarop: MOIIK-1.1
Bpemsi Ha oTBeT: 6 MUH.

3apanme 6: Kakue npaswia ICC perynupyroT JOKYMEHTApHbIE aKKPEIUTUBbI?

Bapuants! oTBeTa:
A) URC 522

b) UCP 600

B) URDG 758

I') Incoterms 2020

OTtBer:

Oo0ocHOBaHHE:

Hupukarop: MOIIK-1.1
Bpems Ha oTBeT: 5 MHH.

3aganue 7: Kakas cTaTbs BXOAUT B CUET TEKYIIUX OINEpaluii miaTé:xHoro Oananca?

Bapuants! oTBeTa:

A) IlpsmMble HHBECTULINU 32 PYOEK
b) Pe3zepBHbIE akTUBBI

B) IlepBuunbie 10XO0abI

I') [TopTdenbHble THBECTUIINH

OTtBer:
Oo6ocHOBaHHE:

HNupukarop: MOIIK-1.1
Bpemsi Ha oTBeT: 6 MHUH.

3aganue 8: Kaxoiif mokasarens bazens Il konTponupyeT 10irocpoynyo cTabuiIbHOCTh
donarpoBaHus 6aHka?

BapuanTs! oTBeTa:
A) NSFR

b) LCR

B) CET1 ratio

I') Leverage ratio

OTtBer:
Ob0ocHOBaHHE:

Huankarop: MOMNK-1.2
Bpems Ha oTBeT: S MHH.




3ananue 9: Ko cornacuo ycraBy AIIB n3bupaer npesuyienra 6anka?

Bapuants! oTBeTa:

A) CoBet ynpasisiomux

b) Coser nupekropoB

B) Komurer o aynury

I') Ilpesunent Beemuproro 6anka

OTtBer:
O0ocHOBaHHE:

Huaukarop: UOIMK-1.2
Bpems Ha oTBeT: 5 MHH.

3aganue 10 : Kakas Banmtora umeet Haubomnpmnii Bec B kopsune CIIP (nmepecmotp 2022
r.)?

Bapuants! oTBeTa:
A) Homnap CIIA
b) Espo

B) IOann

I') Sinonckas nena

OtBer:
Oo6ocHOBaHHE:

HNuankarop: MONK-1.2
Bpems Ha oTBeT: S MHH.

3aganue 11 B mogenu Mynmpnna—®nemMunra ¢ pUKCHPOBAHHBIM KYPCOM U TIOJTHOM
MOOWJIBHOCTBIO KalUTajla Kakoi MOJIUTHYECKUN HHCTPYMEHT d3(PPEKTUBHO U3MEHSET
COBOKYITHBIH BBIITYCK?

Bapuants! oTBera:

A) MoneTapHas oJIMTUKA
b) ®uckanbHas monuTukKa
B) [deBannBanms

I') KonTposb kanurana

OTBer:

O0ocHOBaHUME:

Nuaukarop: UOIK-1.2
Bpems Ha oTBeT: S MHH.

3aganue 12: Kakoif HHCTpyMEHT MO3BOJIIET KOMIAHUH OOMEHSITh BBITUIATHI TI0
TJIaBAIOIIEH MPOIICHTHOM CTaBKe Ha (PUKCUPOBAHHYIO?



Bapuants! oTBeTa:

A) ®opsapn Ha niporieHTHYIO cTaBKy (FRA)
b) Onuuon-kan

B) IIponieHTHBII cBOII

I') Boun ¢ mitaBarouM KyroHOM

') MTTR
OtBer:

O0ocHOBaHME:

HNuanukarop: MOIIK-1.3
Bpemsi Ha oTBeT: 6 MUH.

3ananue 13: Kak Kakyro onepanuro neHTpaibHbIiH 0aHK OOBIYHO UCHIOIB3YET JJIs
KPAaTKOCPOYHOTO U3BATHUS U30BITOYHON JIMKBUIAHOCTH?

Bapuants! oTBera:

A) ITokyrka rocyJjapCTBEHHBIX OOIHTani
b) Omuccus Hamu4HBIX

B) Onepauust obpaTHOTrO peno

') CHukeHmne pe3epBHOM HOPMBI

OTtBer:
Oo0ocHoBaHHE:

HNuaukarop: UOIMK-1.3
Bpems Ha oTBeT: 6 MHH.

3ananue 14: Kakoe ycinosue Mapmana—JlepHepa rapanTupyeT yiaydllleHre TOPrOBOTO
OaJtanca 1ocJiie AeBajJbBaluu?

Bapuants! oTBeTa:

A) CyMMa 1IeHOBBIX J1acTUYHOCTEH < 1
b) Cymma 11eHOBBIX dracTUYHOCTEH = 1

B) Cymma 1meHOBBIX 3J1acTUUHOCTEHN > 1

') DnacTUYHOCTH 3KCIOPTA OTpUIIATEIbHA

OTBer:

Ob0ocHOBaHHE:

Nuaukarop: UOIMIK-1.3
Bpemst Ha oTBeT: 6 MHH.




3ananmue 15: Kakas opranuzanus pazpadareiBaet bazenbckue craHaapThl 0aHKOBCKOTO
Haz3opa?

BapuanTs! oTBeTa:
A) MB®
b) bank mexaynapoansix pacuéron (BIS)

B) bazenbckuii komuteT o 6ankoBckomy Haazopy (BCBS)
I') ®unancoBas cradunbHas coeT (FSB)

I') RPO
OtBer:

O0ocHOBaHHE:

HNuanukarop: MOIIK-1.3
Bpemsi Ha oTBeT: 6 MHUH.

3ananue 16: Kakas cucrema obecrnieunBaeT pacy€r «mocTaBka mpoTus miarexa» (PvP) mo
BAJIIOTHBIM C/IEJIKaM, CHUOKasi pUcK Xepcrarra?

Bapuants! oTBeTa:
A) TARGET2

b) CLS

B) SWIFT gpi

I') Fedwire

OTtBer:

O6ocHoBaHue
Kuroun k 3aganusam

Homep | Ortser OtBert (pa3BepHyTOE 0O0CHOBAHHE)
BOIIpOCa

1 b DKOHOMMYECKAsi TEOPHUSI YACTUYHOTO PABHOBECHSI TTOKA3hIBAET, YTO
AIACTUYHOCTH CIPOCa MO0 IIEHE Ha SKCIOPT/UMIOPT PaCTyT MOCTENEHHO:
CHayaJia IeHCTBYIOT 1IEHOBbIE 2P (HEKTHI, T03/THEEe — KOJINYECTBEHHEIE.
VYnpaBneHen AOMKEH YUYUTHIBATH ATOT JIar MPY MPOTHO3UPOBAHUHU
BAJIFOTHBIX MOCTYIUICHUH. 3HAHUE MOJIEIH IEMOHCTPUPYET BIaJACHUE
0a30BOM YKOHOMHUYECKOU Teoprel Ha MPOMEKYTOUYHOM YPOBHE

2 A Takoit Hang30p o0ecTIeunBaCT KOOPIMHAIINIO MAKPOIKOHOMUYECKON TTOJTUTHKH
Y paHHee IpeaynpexacHue aucoanancos. [loHMMaHne HHCTUTYTOB
[JI00aJIBbHOTO YIIPABICHUS — KJIFOYEBOH 3JICMEHT PELICHHMS
po(hecCHOHATBHBIX 33124

3 A Jns ka3HaYeMCKHUX ornepanuii 3HaHUE JIUKBUIHOM TUIOIIAIKK O3HAYAET
0oJiee y3KHii CIIPI/1 ¥ HIDKE TPAH3aKIIMOHHBIE U3/IEPIKKH. DTO
JIEMOHCTPUPYET YMEHHUE MPUMEHSTh OPraHN3allMOHHBIE HOPMbI PhIHKA

4 b Kpeautops! ycranaBinuBatoT MUHUMaNbHbIN DSCR-KOBEHAHT;
HapYyIICHHE 3aIyCKAeT PECTPYKTYPHU3ALHUIO. Y MEHHE PACYUTATH
II0Ka3aTeslb — pPElIeHNEe IPUKIIAHON 3a1a41 YIIPABJIECHNS] PUCKOM

5 b CobnroieHne OrOBOPKH MOIEPKUBAET CIPABEIIUBOCTD PaCpeIeICHUS
PHUCKOB M CTOUMOCTD JIOJTOBBIX 0053aT€NBCTB. ITO JEMOHCTPHPYET




YMEHHE ONEpUPOBATh YIPABIECHYECKUMH 3JIEMEHTAMH JOTOBOpa

6 b Xopomee 3aanne UCP 600 cHrxkaeT puck 0TKasa B IUIaTeXe U Cy1eOHbIX
CIIOPOB, YTO OTPAKAET KOMIETEHITHIO

7 B B BPM-6 k nepBUYHBIM JI0X0AAaM OTHOCSAT IUIATEX 3a UCIIOIb30BaHHE
Kanurasa 1 TpyJa, TOrJa KaKk MHBECTUIIMN — 3T0 (PMHAHCOBBIM CUET.

8 A MeHnemKepsl IAaHUPYIOT CTPYKTYPY IMaCCUBOB, YTOOBI M30eXKaTh
«crunchy JTUKBUIHOCTH, IEMOHCTPUPYS YMEHUE PUMEHSATH
YIIPaBJIEHYECKYIO TEOPUIO

9 A 3HaHHEe CTPYKTYPHI YIIPABJICHUS [TIOMOTaeT CTPaHe-yUYaCTHUKY
71060MPOBaTH CBOM MHTEPECHI, UTO U IEMOHCTPUPYET CIIOCOOHOCTH
pemarts npodeccCuoHaNbHbIE 3a/1a4H

10 A ITonumanue ctpykrypsl CIP Ba)XHO Npy IUIAHUPOBAHUU PE3EPBOB,
JEMOHCTPUPYsI 3HAHNE SKOHOMHUYECKON TEOPHH

11 b HNHcTpymeHT nemieBiie, yeM peprHaAaHCUPOBAHKUE, U OTOOpaKaeT YMECHHE
MPUMEHSTH YIIPABICHYECKHE PEIICHUS

12 B WNucTpymeHT nemieBie, yeM peuHaAaHCUPOBaHUE, U 0TOOpaxaeT yMeHHE
MPUMEHSTH YIIPABICHYECKHE PEIICHUS

13 B MexaHu3M MO3BOJSET TOHKO PEryJINPOBAaTh CTABKY OBEPHANT,
JEMOHCTPHUPYS YMEHUE MPUMEHATh HHCTPYMEHTHI ICHEKHON TEOPUHN

14 B YcnoBue ucnomab3yercs Mpu BIpabOTKe KypCOBOM MOTUTHKH,
JeMOHCTPHPYS 3HaHUE (YHIaMEHTAJIbHBIX 3aBHCHUMOCTEH

15 B KomuTteT Gpopmupyercs u3 npeacrasureneii nenrpodanko G20 u
BBIITYCKAET CTAHAPTHI KAITUTAJIA ¥ JJUKBUIHOCTH

16 b CLS ynepskuBaeT IIaTex u B 04epelb 10 TOTOBHOCTH 00EHX BAIIOT, TEM

CaMbIM HCKJIFOYasi OJTHOCTOPOHHHUI PUCK.

3aKDbITLIe 3aJaHUsl C BLIOOPOM HECKOJIbKHX BADHAHTOB OTBETA U PA3BEPHYTHIM

000CHOBAaHHEM BbIOOpPA

HHCTpYKUMS 111 BHITOJTHEHUS 3aIaHNsI: IPOYNTAaliTe TEKCT, BLIOEpHUTE BCe

MNPAaBUJIBHBIC OTBETHI U 3AlIMIIUTE AaPryMEHThI, 000CHOBBIBAIOIIIHE BblﬁOp OTBETOB

Oouenpodeccuonaabuasg komnerenuusa OINK-1

Huaukarop: MOITK-1.1
Bpemst Ha oTBeT: 7 MMH.

3aganue 1: Kakue u3 nepeuncieHHBIX GaKTOPOB MPSMO YCHIUBAKOT CHPOC HA
HallMOHAIbHYIO BAIIOTY?

Bbl6epume 6cCe npaesujsibHvle omeemol.

1. PocT sKCOpTHBIX 11eH Ha OCHOBHBIE TOBAPhI

2. YBenuueHne AMBUICHIHBIX BBIIIJIAT TPAHCHALIMOHAJIBHBIX KOMIIAHUI -
HEPE3UJICHTOB

3. [ToBbIlIEHNE pEAIBHON CTaBKU MO KPATKOCPOUYHBIM JIENIO3UTaM

4. Poct nMnopra HHBECTUIIMOHHOTO 000PYIOBAHUS

5. MaccoBblil BBIBO3 KallUTala pe3uIeHTaMU

OTBer:




O0ocHOBaHME:

Huapukarop: MOIIK-1.1
Bpemsi Ha oTBeT: 7 MHH.

3ananmue 2: Kakue rnocnencTBus AeBaIbBallid 00BIYHO TIPOSBIISIIOTCS B (pa3e «I1oXou
qacTtu» J-KpuBoit?

Ommemvme gce npaesujlbHovle oneemaol.

1. Poct croumocTi UMIOPTUPYEMOTO IIPOIOBOIBCTBUS

2. [Tanenue BHYTpEHHEN BaJIOTHOM BBIPYYKHU IKCIIOPTEPOB

3. VYXyuieHue caibl0 TOproBoro 6anaHca

4. Coxkpaiienre 00bEMOB 3KCIIOPTA B HATYpaJIbHOM BbIPAXKEHUH HU3-3a UHEPLIUU
KOHTPaKTOB

S. Hewmemiennoe cHnxenne nHQIALUN

OrtBer:

Oo0ocHoBaHue:

Huankarop: MOMNK-1.1
Bpems Ha oTBeT: 7 MHH.

3aganue 3: Kakue kpurepun MB® ncnosnb3yet, yToObl IPU3HATH BAIIOTY «CBOOOIHO
ucnoab3yemoin» (freely usable) nis Bxmtouenust B kop3uny CJIP?

Bbl6epume 6ce npaeujsibHvle omeemaol.

1. Beicokas 1onist BamoThl B MexyHapoaHbIX pesepBax (COFER)
2. Pa3BuThIN pHIHOK CyBEPEHHBIX OOJIUTAIMI 3TOH BaIIOTHI

3. CymecTBeHHas 1075 B MUPOBBIX pacuérax 1o faHaeiM SWIFT

4. O0s13aTeNbHOE HATTUYHE PeKUMa CBOOOTHOTO TIJIaBAIOIIIETo Kypca
5. YpoBeHnb rocyaapcTBeHHOro aoara Huwxke 60 % BBII

OrtBer:

O0ocHoBaHue:

HNuapukarop: MOIIK-1.1
Bpems Ha oTBeT: 7 MHH.

3aganue 4: Kakue MHCTpYMEHTBI OTHOCATCS K OMP7KeBbIM BAJIOTHBIM JI€pUBaTHUBaM?
Bvibepume 6ce npagunvhbie omeemubl.

Bamtotssiii pprouepc CME

OTC-NDF Ha uHAUHCKYIO PYITHIO
CranpapTHblil BantoTHbIN onuuoH Ha [CE
Bamotasrii cBomt «plain vanillay

el N o



S. OunupoBaHHbIi hopBapa «outright forward»

OTtBer:
O0ocHOBaHHE:

HNuaaukarop: UOIIK-1.2
Bpemsi Ha oTBeT: 8 MUH.

3ananme 5: Kakue neiictBus Tpeiaepa-apouTpaképa BXOIAT B AJITOPUTM KPOCC-
KYPCOBOI'0 TPEYTroJIbHOro apouTpaka?

Ommemvbme gce npaesujlibHovle onieemal.

1. CpaBHEHHME PBIHOYHOI'O KPOCC-KypCa C TEOPETUUECKUM YEPE3 ABE OCHOBHBIE NAPhbl
2. MoMeHTanbHOE 3aKITIOYEHUE TPEX CIOTOBBIX CIETIOK

3. YacTruuHOE XeI)KUPOBAHUE NTO3ULIMN BAIFOTHBIMUA OIIIMOHAMU

4. VY4ér KOMHCCHIT U CTIPEAOB NPHU OLIEHKE MPUOBLTH

5. VY nep:xaHue OTKPBITON MO3ULIMH, 0KHUAASI TaJIbHEUIIEr0 PaCXOXKACHUS

OrtBer:

O0ocHoBaHue:

HNuankarop: MONK-1.2
Bpems Ha oTBeT: 8 MHH.

3ananue 6: Kakue pucku cHuzkaet ydactue 6anka B cucreme CLS (Continuous Linked
Settlement)?

Bbl6epume 6ce npaeujslibHvle omeemaol.

1. Puck Xepcrarra (time-zone risk)

2. IOpuanuecknii pucKk HEIEHCTBUTENBHOCTH KOHTPAaKTa

3. PoiHOUHBIN 1IEeHOBOM pHCK BUXKEHUS Kypca Mexxay T u T+2

4. OnepannoHHBIN PUCK HECBOEBPEMEHHOIO IOATBEPKAECHUS CIEIKU
S. Puck TMKBUIHOCTH IPU OJHOCTOPOHHEN MOCTABKE BaIOTHI
Otser:

ObGocHoBanue:

Nuaukarop: UOIK-1.2
Bpemst Ha oTBeT: 8 MHH.

3apanme 7: Kakue snementsl BkitoyaroTes B all-in cost cunmunupoBanHoro kpeaura?
Ommemovme 6ce npaguibHble OMEemol.

1. [TnaBaromias Mapa kK 0a30BOM CTaBKe



Up-front arrangement fee

Commitment fee Ha HEeBBIOPAHHBINM OCTATOK
Break-funding fee npu mocpoyHoM norameHum
bazoBas craBka (Hanpumep, 3-mecsianbiii SOFR)

agrwd

OtBer:

O0ocHOBaHHE:

HNuaaukarop: UOIIK-1.2
Bpemsi Ha oTBeT: 8 MUH.

3ananmue 8: [Ipu cTtpykTypupoBanuu cekbroputusanuu future-flow skcroprapix
MOCTYIUICHUH, KAKUE FOPUINICCKHE MEXaHHU3MbI OOBIYHO UCIIOIB3YIOTCS ISl 3al[UThI
WHBECTOPOB?

Buvibepume 6ce npasunvrbvie omgeemul:

[Tepenava mpaB TpeboBanust SPV Ha ocHOBaHUU «true-sale»

OTkppITHE TPACTOBOrO CYETA, HA KOTOPBIM IOCTYNAET HKCIIOPTHAS BbIpyUYKa
Brimyck cybopanHupoBaHHbIX oOnuranuii SPV BMecTo crapimmx
YcraHnoBneHne KoBeHaHThI «lock-box» (3amper Ha 10CTyN OpUTHHATOPA K
BBIPYUKE JI0 00CIYKUBAHUS 1OJITA)

S. Kpocc-komnarepanuzanus ¢ IpyrumMu NpoeKTaMu OpUTHHATOpa

AN

OTBer:

Oo0ocHoBaHHE:

Huaukarop: MOTIK-1.2
Bpems Ha oTBeT: 8 MHH.

3ananme 9: Kakue popMbl pacuéTOB MOBBIIIAIOT KOMMeEpPUYeCKHii PUCK IKCIOPTEPA 110
CPaBHEHHUIO C MOATBEPKAEHHBIM aKKPEIUTUBOM?

Bbl6epume 6cCe npaesujsibHvle omeemabl.

1. OTkpBITHIH CUET (Open account)

2. NHkacco «10KkyMeHTHI TpoTHB akuenTta» (D/A)
3. 100 % aBaHCOBBI MIATEXK

4. baHk-rapaHTHs maTexa

5. WNHKacco «I0KyMeHThI TPOTUB miatexa» (D/P)
Otsert:

Oo6ocHoBaHue:

HNuapukarop: UOIIK-1.2




Bpemst Ha oTBeT: 8 MHH.

3aganue 10: Kakue ynpaBieHuecKHe MEpbl IPAaBUTEILCTBO MOXKET UCIIOJIB30BATh AJIs
coKpameHus 1euuuTa CYéTa TEKYIIUX onepauuii?
Ommembme 6ce npasuibHvle OMEEmbi.

1. JleBanbBalivsi HAMOHAIBLHOW BAJTFOTHI

2. VYBennuenue crabku HJIC Ha uMnopTHbIE TOBapbl

3. CHuxeHue npoueHTHoi craBku L1b

4. [TporpaMma 3KCOPTHBIX CYOCHINN BHICOKOTEXHOJIOTHYHOM MPOIYKIIUU
5. VYcraHoBieHre HYJIEBOU MOIUIMHBI HA UMITOPT CHIPbs

Otser:

Oo6ocHoBaHue:

HNuankarop: MONK-1.3
Bpems Ha oTBeT: 7 MHH.

3aganue 11: Kakue nelictBus ka3HauelcTBa Kopriopauuu GopMupyror 3¢ (peKTHBHYI0
NMOJIMTUKY YIPABJIeHHUs BAJIOTHOMH MO3ULHEH?

Buvibepume 6ce npasunvrbvie omgeemul:

1. YcraHoBIIeHHE TUMUTOB OTKPBHITOM MO3UIMH IO KaX/10i BaItOTe

2. Hcnonp30BaHne HATYPaJIbHOTO XEI)KUPOBAHMSI YEPE3 COBIAJACHHUE BAIOT
JIOXOJI0B ¥ PacXxofi0B

3. PerynsipHoe OTKpbITHE CIIEKYJIATUBHBIX MMO3ULIUN JJIS1 TOTy4YEHUS! TPUOBLTU
4. [{enTpanu3anus BceX BAIOTHBIX CAEIOK B €IMHOM Ka3HA4EMCKOM LIEHTPE
S. Ortka3 ot npuMeHeHus: VAR-MeTpuK HU3-3a UX CII0)KHOCTH

Otser:

Ob0ocnoBanue:

HNuaukarop: UOIMK-1.3
Bpems Ha oTBeT: 7 MHH.

3ananme 12: Kakue @ynkiun Bomonnser Coser nupekrTopoB EBponeiickoro 6anka
pexoHcTpykiyu U pazsutusi (EGPP)?

Bbz6epume 6ce npaeujsibHvle omeemabl.

YTBepkieHUE KPEIUTOB U MHBECTUIUI OaHKa

DopMHUpOBaHUE JOJITOCPOYHOU cTpaTeruu pa3sutusi EbPP

Ha3nauenwue npesunenra EBPP

YTBepxeHue roJJoBoro 0r/pkera U (GMHAHCOBBIX OTUETOB

[IpoBenenHue ayauTa MpOEKTOB Ha MPEIMET COOITFOICHHS DKOCOIIUATTbHBIX
CTaH/apTOB

asrONE



OTtBer:

O0ocHOBaHME:

HNuaukarop: MOINK-1.3
Bpems Ha oTBeT: 7 MHH.

3ananue 13: Kakue Mepsl m03BOIISIIOT OaHKY NOBBICUTH K03 dpuuuent CET1 Ge3
IPUBJICUEHHs] BHELIHErO KanuTasna?

Buvibepume s6ce npasunvrbvie omeemul:

1. OrpanuyeHue BbIIUIATHl TUBUICHIOB

2. CekpropuTtH3zanus nopTQess BBICOKOPUCKOBBIX KPEIUTOB

3. Brimyck Geccpounbix npuBmierupoBannbix akiuii Additional Tier 1

4. KonBeprauus oTy10keHHBIX Hanoropbix akTuBoB (DTA) B HajloroBble CKUAKU
5. [Tponaxka HEMPOPUIBHBIX JOUYESPHUX KOMIAHUH C BBICOKOH RWA

OrtBer:

Oo0ocHoBaHue:

HNuaukarop: UOIMK-1.3
Bpemsi Ha oTBeT: 8 MuH.

3ananmne 14: Kakue MexaHU3Mbl MOTYT MUHUMU3UPOBATH JI€3HHTEPMeIHAILHIO
KOMMep4YeCcKnX 0aHKOB 1IpHu 3arycke posHuuHoi CBDC?

Bbl6epume 6ce npaeujslibHvle omeemaol.

Benenue nmumura ocratka CBDC Ha o1HOT0 nojb30BaTens
JuddepenurpoBanHas NpoLEHTHAs CTaBKa M0 ocTaTkaM («tiered remuneration»)
Pasmemenue Bcex cueroB CBDC Hanpsimyro B IIeHTpaIbHOM OaHKe
Vcnonb30BaHue MOJIEH «IBYXYPOBHEBOI» AUCTpUOYIIUH uepe3 OaHKU

NS

3amper oOMeHa 6aHKOBckUX Jeno3utoB Ha CBDC B nepuon kpusuca TuKBUIHOCTHOTBET:

Oo0ocHoBaHHE:

HNuankarop: MONK-1.3
Bpems Ha oTBeT: 7 MHH.

3apanue 15: Kakne KOBEeHaHTHI, KaK MPAaBWIIO, BKJIFOYAKOTCS B JOTOBOP MPOEKTHOTO
KpenuTa JUisl yCTOHYMBOro HH(PPACTPYKTYPHOI0 MPOEKTa?

Bbz6epume 6ce npaeujsibHvle omeemaol.

Debt Service Reserve Account (DSRA) MunuMyM Ha 6 MecsiieB
Kosenanra no Beiopocam CO: Ha eqUHHILY TPOAYKIIUU
Orpanndenne TUBUACHIOB 10 nocTmkeruss DSCR > 1,2
TpeboBanue HE3aBHCUMOTO KOJIorHueckoro Mouutopunra (ESMP)
Ob6s3aTenbCcTBO exkeroHoro buy-back obmuramuii SPV

e A



OTBeT:

Oo0ocHOBaHue:

HNuaukarop: MOINK-1.3
Bpems Ha oTBeT: 7 MHH.

3ananue 16: Kakue aktussl kiaccupummpyrores kak HQLA Level 1 npu pacuére LCR?
Buibepume 6ce npasunbhbie omeemsyi:

1. Haynmunbie neHbru B kacce
2. Kasznauetickue oommranuu CIIA ¢ ocTaTOYHBIM CPOKOM JI0 ITOTAIICHUS 2 JIET
3. O6nuranuu EBPP, umeromue peiitunr AAA
4, KopnoparuHsie obsuranuu peituara AA
S. OrnepaiinoHHbIE pe3epBbl B UHOCTPAHHOW BAJIIOTE HA CUETE B IIEHTPAIIBHOM OaHKe
Otser:
Oo6ocHoBaHue:
Kuaroun K 3aganusam
Howmep OtBer OtgeT (pa3BepHyTOE 00OCHOBAHUE)
BOMpOCa
1 1,3 OKCHOPTHBIN IIEHOBOM OyM U BBICOKHE pEaJIbHbIE CTABKHU IOBBIIIAIOT
MOTPEOHOCTH KYNUTH HAI[BAJIOTY.
2 1,3,4 | UmmopT moporkaeT, IKCIOPT HEe PacTET cpa3y, OaaHC yXyamIaeTcsl.
3 1,2,3 | CBoOoxHast NCHIONB3YEeMOCTb OLIEHUBAETCS MO «reserve & payment» KpUTepHsiM,
a HC IIO (I)I/ICKaJ'ILHBIM IpaBuJIaM MaaCTpI/IXTa. 3Hanne HHCTUTYINUOHAJIbHBIX
JeTanei IEMOHCTPUPYET YPOBEHb
4 1,3 bupxeBble 1epUBaTUBbI CTAHJAPTU3UPOBAHBI U KIMPUPYIOTCS, YTO BEPHO
JUTs1 prouepca M OMPIKEBOTO OMITMOHA.
5 1,2,4 | ApOuTpax = pacyeT Kpocca, TpU CHHXPOHHBIE CIIEJIKH, YUET
TPaH3aKIIMOHHBIX M3/IEPIKEK.
6 1,4,5 | CLS cuHXpOHM3HUpYET MOCTaBKH 00EUX BAJIOT U aBTOMATU3HPYET
MOJTBEPKICHHS, YMEHbIIIAs TATM-30HHBIN, ONMEPALIMOHHBIN 1 JIMKBUIHBII
PHUCKH.
7 1,2,3 | All-in = map>a + HEeBO3BpaTHbBIC U YCIIOBHbIC KOMUCCHHU; 0a30Bast CTaBKa M
mrpadHble KOMUCCUU HE BXOJIAT.
8 1,2,4 | True-sale, TpactoBblii cu€T u lock-box m3onmpyroT morok cash-flow or puckos
OpUTHHATOpA.
9 1,2 Open-account u D/A 3aBucaT 0T A00POCOBECTHOCTH IMOKYIMATENS; IJIATEX HE
rapaHTUPOBaH OAaHKOM.
10 1,2,4 | JleBambBarusi, IMIOPTHBIN HAIOT U CYOCHIMH SKCIIOPTA yAyUIIAIOT
TOPrOBBIN OajaHC.
11 1,2,4 | JIumMuThl, HATypaIbHOE XE/DKUPOBAHHUE U IICHTpaTn30BaHHbI dealing —
(GyHIaMEHT rPaMOTHOM MOJTUTHKH.
12 1,4,5 | dAupexTopa of1oOpsIOT CAETKHU, OI0HKET U KOHTPOJIUPYIOT COOTBETCTBUE
CTaHJlapTaM; CTPATEeTUIO U Ha3HAUYeHUe pe3uieHTa pemiaet CoBer
YIPaBISIONIUX.




13 1,2,5 | CETI pactér npu yaep>kxaHuu npuObUd U cHUKEHUH RWA;
CEKBIOPUTHU3AIMS U MPOJIaXKa AKTHBOB YMEHBIIAIOT 3HAMECHATEIIb.

14 1,2,4 | bananc MHTEPECOB MHHOBAIMHU ¥ (PUHAHCOBOM CTAOMIILHOCTH — MPU3HAK
«BJIAJICHUSI) YIIPABJICHYECKON 3aa4en

15 1,2,3,4 | Unrerpanust ESG-K0OBEeHaHT CHMYKAET CTOMMOCTD JIOJITa TIO «3EJIEHOM»
MIPEMHH U JEMOHCTPUPYET «BIIAJICHIE) MPOJABUHYTON OpraHu3alluOHHON
Teopuen

16 1,23 | Bepnas knaccudukanus ynyumraer LCR u cHImKaeT peryasiTopHoe

JaBJICHHUC, ITIOKa3bIBas «BJIAaJCHUC)) HpaKTHKOfI 0aHKOBCKOI'O MCHCIXKMEHTA




