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J1s1 olleHKH C(bODMI/IDOBaHHOCTI/I KOMIICTCHIINH

OIIK - 1 Cniocob6eH pemath mpodecCHOHANIbHBIE 33/1a4i Ha OCHOBE 3HAHUH (Ha
IPOMEXYTOYHOM YPOBHE) SKOHOMHUYECKON, OPraHU3allMOHHOM U yIIpaBIeHUECKON

TEOPHH.

NOIIK-1.1 3HaeT NpuHIUNBI Pa3BUTHA M 3aKOHOMEPHOCTH (D)YHKLIIMOHMPOBAHUS OpraHU3alluy,
ponu, GpyHKIMM W 33729 MEHEKepa B COBPEMEHHON OpPraHM3allid, OCHOBBI SKOHOMUYECKHX,
OpPraHM3alMOHHBIX M  YIPaBICHUECKUX TEOpUH JUId  yCHEmHOH mnpodecCHOHAIBHON
NeSITEIbHOCTH;

NOIIK-1.2 YMmeer ncnonb30BaTh 3HaHUE SKOHOMHYECKOM, OPraHU3allMOHHON U YIIPaBJIEHYECKON
TEOpHi B MPo(eCCHOHATILHON NEATETFHOCTH; YMEET aHAJHU3UPOBATh BHEIITHIOI W BHYTPEHHIOKO
Cpelly OpraHM3allM, BBIABIATH €€ KJIIOUEBBIE JJIEMEHThl M OLICHMBAaTh WX BIUSHUE Ha
OpraHM3alNI0; YMEET aHAIM3UPOBAaTh OPraHU3aMOHHYIO CTPYKTYpY U pa3padarbiBaTh
IPEUIOKEHUS 110 €€ COBEPLICHCTBOBAHUIO.

NOIIK-1.3 HMmeer mpakTHYECKUH ONBIT pealn3alldiil OCHOBHBIX YIPABICHYECKUX (QYHKIHIA

(TuTaHMpOBaHUE, MPUHSATUE PEIICHUH, OPTaHU3AIHsI, MOTUBUPOBAHHE U KOHTPOJIb).
Psaszaus 2023



3akpbIThIE 3aJAHUS HA VCTAHOBJIEHHE MOCJI€10BATEIbHOCTH

I/IHCprKI[I/Iﬂ AJId BBINIOJIHCHUSA 3aJaHUA: HquHTaﬁTe TEKCT U YCTAHOBUTE
mocjaeaoBaTeJIbHOCTD

Oomenpodeccuonaabuasg komnerenmusa OIIK-1

Huaunkarop: MOTIK-1.1
Bpems Ha oTBeT: 4 MUH.

3aganue 1: Onpenenute NOpsIOK ACUCTBUA NMITOPTEPA, PEILAOLIETO 3a10a9y
XEIKUPOBaHUS Oy IyIIEro Iiarexa ¢ moMoIIso (opBapJHOro KOHTPAKTA.
BapuanTsl oTBeTa:

A) TTomydenue KOTHPOBOK (hOpBapIHOTO Kypca OT OaHKOB

b) Onpenenenne cymMmbl U JaThl BAIIOTHOTO 00s13aTENBCTBA

B) Iloamucanue hopBapIHOTO KOHTPAKTa

I') CpaBHeHue npeioKeHni 1 BbIOOp OaHKa-KOHTpareHTa

3anummnTe COOTBETCTBYHIIYIO MOCJI€10BATEIbHOCTH HU(P cjieBa HANIPABO:

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

3ananue 2: Pacronoxute MCTOPUYECKHUE COTJIAIICHUS B XPOHOJIOTHYECKOM MOPSAJIKE UX
3aKITIOYEHUSI.

BapuanTsl oTBeTa:

A) CmutconoBckoe cornamienue (1971 r.)

b) SAmaiickoe cornamenue (1976 1.)

B) ITna3zckuit akkopn (1985 r.)

I') JlyBpckuii akkopn (1987 1.)

3anuimTe COOTBETCTBYIOIYIO MOCJIEA0BATEILHOCTh HM(PP ciieBa HANPABO:

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

3aganme 3: YCTaHOBHUTE NOCIEI0BATEIBHOCTD ONEPALNH KOPIOPALNH TPH 3aKITI0OUECHUH
CIIOTOBOW BAJIFOTHOU CHENKHU.

Bapuantsl oTBeTa:

A) Ka3nauelicTBO KOMITaHUM HAaNPaBJIsieT IPUKA3 TUIIepy

b) KonTpareHTt noarsep:kiaer yCaoBUsl CACIKU

B) Ilepenaua 6anky pacu€THBIX HHCTPYKLUH (settlement details)

I') ITocTaBka BamoTs! uepe3 CLS Ha BTOpO# pabounii 1eHb

3anummnTe COOTBETCTBYHIIYIO MOC/I€10BATEIbHOCTH HU(P cjieBa HANPABO:




Huaunkarop: MOTIK-1.1
Bpems Ha oTBeT: 4 MUH.

3amanue 4: Onpenenure MOPSIOK KIFOYEBBIX ITANOB MOTYYEHHUSI KOPIIOPATUBHOTO
CHUHIUIIMPOBAHHOTO KPEANTA.

BapuanTsl oTBeTa:

A) IMoamucanne Term Sheet

b) [TonroroBka MapKeTHHrOBOro MeMopanayma u bookbuilding

B) KommutekcHoe due diligence nmpoekra

') ®unanpHOE MOANMCAHNE KPEIUTHOM JOKYMEHTAIHH

3anummuTe COOTBETCTBYHIIYIO MOCJI€10BATeIbHOCTH HU(P cjieBa HANIPABO:

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

3ananmue 5: Pacnionoxute dTarbl BeIMyCcKa MporpaMmbl eBpo-kommepueckux oymar (ECP).
Bapuauntel oTBeTa:

A) IToaroToBKa YMUCCHOHHOTO MEMOPAHIyMa U 0a3bl MPOTPaMMBbI

b) ITomyuenue KpeAuTHOrO peRTHHIa IPOIPaMMBI

B) Haznauenue quiepckoro CHHIMKATa U yCTaHOBIIEHUE JINMUTOB

') Pa3zmerienre nepBoro Tpania OyMar Ha pbIHKe

3anummuTe COOTBETCTBYIIIYIO MOC/IEI0BATEIbHOCTh NU(P C/IeBA HANIPABO:

Huaukarop: MOTIK-1.1
Bpems Ha oTBeT: 4 MUH.

3apanme 6: Onpenenute NocaeqOBaTENbHOCTD MPOX0XkAeHUS Tuiatesxka MT103 yepes
cucremy SWIFT.

BapuanTsl oTBeTa:

A) OrnipaBka MT103 6aHKOM-TUTATETBITAKOM

b) [Monyuenue coobiieHns: 6aHKOM-KOPPECTIOHIEHTOM

B) 3auncnenue cpencts Ha cuét OeHedunapa

I') [TonTBep:xaeHUE O 3aYMCICHUU OTIIPABUTEIIO

3anuimmnTe COOTBETCTBYHIIYIO MOCJI€10BATeIbHOCTH HM(P cjieBa HANIPABO:

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

3ananmue 7 : PacnionoxuTe 3Tapl MOATOTOBKY O0UIIMATIEHOTO TUIATEKHOTO OagaHca
CTpaHBbl.

BapuanTsl oTBeTa:

A) CO0p UCXOTHOW CTATUCTHKH BHEUIHEH TOPrOBIU U (PUHAHCOBBIX MIOTOKOB

b) Kimaccudukanus onepanuii mo cranaapty BPM-6



B) banancupoBka c4€ToB M pacnpeielleHue «9YUCThIX OMHUOO0K U TPOITYCKOBY»
I') [TyOonukanus oT4éTa EHTPaIbHBIM OaHKOM

3anuiumTe COOTBETCTBYIOIYIO MOCJIEA0BATEILHOCTh HM(PP ciieBa HANPABO:

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

3ananue 8: Onpenennte opUIHATHHYIO TOCIEI0BATEILHOCTD COTTIACOBAHUS TPOTPAMMBI
Stand-By Arrangement (SBA) c MB®.

Bapuantsl oTBeTa:

A) Texuuueckas muccust MB® u c6op MakpogaHHbBIX

b) ITonroroska ITucema o HamepeHusax 1 MeMmopanagyma 00 SKOHOMUYECKOM MOIUTHKE
B) Paccmotpenue nporpammel CoBeToM aupektopoB MB®

I') Patudukanys Kiro4yeBbIX MEp MapaMEHTOM CTPaHbI-3aéMIINKA

3anumure COOTBECTCTBYHOIIYIO IOCJE€A0BATC/IbHOCTD I[I/I(l)p CJieBa HaIpaBo:

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

3aganue 9: YcTaHOBUTE NOPSIOK )KU3HEHHOTO IIMKJIA BAIOTHOTO CBOTIA MEXY ABYMS
KOMITaHUSIMHU.

Bapuaunrel oTBeTa:

A) OnpeneneHre HOMUHAJIOB M 1aT OOMeHa

b) IlepBuuHsblii 00MEH NpUHIUTIATIAMHI

B) [lepuoanueckue 0OMEHBI TPOLICHTHBIX TIATEKEN

I') OOpatHbIii 0OOMEH MPUHLIUIIAIOB B ATy UCTCUCHUS

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

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

3aganue 10: Onpenenure nocaea0BaTENBHOCTD IAr0B FOCYAAPCTBA Ha IIYTH K BBEJCHUIO
€BPO.

Bapuantsl oTBeTa:

A) Berymnenue B mexanusm ERM 11

b) Bemonnenne MaacTpUXTCKUX KOHBEPI€HIIMOHHBIX KPUTEPUEB

B) Ouenka EBponelickuM 1ienTpo6ankom u EBpokomuccueit

I') HeoOpatumoe ¢pukcrupoBaHue Kypca U 3aMeHa HaJIMYHBIX

3anummuTe COOTBETCTBYIIIYIO MOC/IEI0BATEIbHOCTh NU(P C/IeBA HANIPABO:

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




3aganme 11: Onpenenure mark peaau3aiy KIACCHUECKON CTpaTeruu carry-trade Xemxk-
dbonma.

Bapuaunrel oTBeTa:

A) 3aéM HU3KOIOXOHOM BATFOTHI

b) [Iponaxa 3Toil BasItOTHI 32 BBICOKOJIOXOJHYIO Ha CIIOTE

B) NuBecTupoBanue B 0OIUTAIIMHN B BEICOKOIOXOTHOM BaIIOTE

I') OOpatHas KOHBepTaLKUs U MOTalIeHUe 3aiiMa IpU COKpaleH!H JuddepeHnmana

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

HNuankarop: MOITIK-1.3
Bpems Ha oTBeT: 4 MUH.

3aganue 12: PacnionokuTe 3Talibl OJIy4EHHs SKCIIOPTHOM rapaHTUH OT DKCIOPT-
KpeauTHoTro areHrcTBa (OKA).

Bapuaunrel oTBeTa:

A) Ilomaua mpeaBaputenbHOi 3asiBku B OKA

b) DxoHOMMKO-TIpaBOBOW aHAIM3 IPOEKTa AreHTCTBOM U Bbljlaya MPEABaAPUTEIbHBIX
YCIIOBUM

B) CornacoBanue ycioBuil KOHTpaKTa C MOKYIaTeIeM B COOTBETCTBUU C TPEOOBAHUSIMU
OKA

I') [onnmucanue cTpaxoBOTo mojrca (TapaHTHH )

3anummnTe COOTBETCTBYHIIYIO MOC/I€10BATEIbHOCTH HU(P cjieBa HANPABO:

HNuaukarop: MOITIK-1.3
Bpems Ha oTBeT: 4 MUH.

3ananue 13: YcTaHOBUTE OPSAIOK CEKBIOPUTU3AIMH SKCIIOPTHOM 1eOUTOPCKOM
3aJI0JKEHHOCTU KOMIIaHHH.

BapuanTsl oTBeTa:

A) ®opmupoBaHuUE Mysa SKCIOPTHBIX CYETOB-(AKTYP

b) Co3nanue SPV u nepenava emy npaB TpeOOBaHMUS

B) Beimyck o6nmranmii SPV Ha MexIyHapOIHOM PBIHKE

I') Ilepeuncrnenue BEIPYYKH OT pa3MELCHUs KOMIIAHUU-OPUTHHATOPY

3anuimnTe COOTBETCTBYHIIYIO MOCJI€10BATEIbHOCTH HU(P cjieBa HANIPABO:

HNuaukarop: MOTIK-1.3
Bpems Ha oTBeT: 4 MUH.

3ananue 14: Onpenenure NpaBUIbHYIO MOCJIEI0BATEILHOCTD OMEPALIHM IO
JnokyMeHTapHoMY akkpenuTtuy (L/C).

BapuanTsl oTBeTa:

A) OTKpBITHE aKKPEIUTHBA OAHKOM-3MUTEHTOM

b) Otrpy3ka ToBapa u npeacTaBieHue JOKYMEHTOB



B) IlpoBepka 1OKyMEHTOB OaHKOM-3MHUTEHTOM
I') Beiiata cpencts 6eneduimapy

3anuiunTe COOTBETCTBYIOIIYIO MOCJIEA0BATEILHOCTh HM(P ciieBa HANPABO:

HNuankarop: MOIIK-1.3
Bpems Ha oTBeT: 4 MUH.

3aganme 15: Onpenenure Mocie0BaTEIbHOCT pa3pabOTKH aHTH-KPU3UCHOTO TIaHa I10
COKpAILEHUIO AePUINTA CYETA TEKYIIIMX OTeparuii.

Bapuaunrel oTBeTa:

A) JIlnarHocTrKa MPUYUH U CTPYKTYPHBIX (haKTOpOB AehHUIINTA

b) ®opmupoBanue Habopa PUCKAIBHBIX, BATIOTHBIX U CTPYKTYPHBIX MEp

B) OGcyxnenne npeaioxeHnid ¢ OM3HeC-acCOIUAIUIMH U PO COI03aMHI

') Buenpenue Mep U cO3aHNE MEXaHU3Ma MOHUTOPHHTA BHIIOJTHEHHUS

3anuinTe COOTBETCTBYIIIYIO MOC/I€10BATEIbHOCTH HU(P cjieBa HANPABO:

HNuaunkarop: MOTIK-1.3
Bpems Ha oTBeT: 4 MUH.

3aganue 16: YcraHoBUTE MOCIEN0BATEIBHOCTh BCTYIUIEHUS TOCYAAPCTBA B A3HATCKUN
0aHK MHpacTpyKTypHbIX nHBecTULUH (AIIB).

BapuanTsl oTBeTa:

A) Ilogava nuceMa 0 HAMEpPEHUH MTPABUTEIBLCTBOM

b) [leperoBopsl 0 KBOTE U B3HOCAX

B) INonnucanue CornaiieHust o WIEHCTBE

I') Patudukanus cornameHus HalMOHAIBHBIM apJIaMEeHTOM

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

Kiroun Kk 3aganusam

Howmep Bompoca IIpaBHJIBHBIM BapUaHT OTBETA
1 b,A,I'B
2 A,B,B,I"
3 AB,B,I
4 B,Ab,I'
5 A,b,B,I'
6 AB,B.I
7 Ab,B,I
8 AB,B,I
9 Ab,B,I
10 b,A,B,I




11 A,b,B,I'
12 A,b,B,T'
13 A,b,B,I'
14 A,b,B,T'
15 Ab,B,I
16 A,b,B,I'

OTKpbITHIE 321AHUA ¢ PA3BEPHYTHIM 0TBETOM

NHcTpyknus 1Jis1 BHINOJTHEHUS 32JaHNS: IPOYNTANTE TEKCT U 3aNUIINTE
Pa3BepHYTHIi 000CHOBAHHBIN OTBET

Oomenpodeccuonaabuasg komoerenmusa OIIK-1

Huaukarop: MOIIK-1.1

Bpems Ha oTBeT: 4 MHH.

3aganmne 1: Uto Takoe BAJIOTHBIH CBOII?
ITone nyas oTBeTAa:

HNuaukarop: UOIK-1.1

Bpemst Ha oTBeT: 3 MHH.

3aganue 2: Kax nossimenne kimoueBoit craBku ®PC CIA BauseT Ha MPUTOK
nopT¢eabHOro Kanuraia Ha pa3BUBAOIINECS PHIHKU?

IHose nuis oTBeTa:

HWnpukarop: HOMK-1.1
Bpemst Ha oTBeT: 4 MHH.

3ananme 3: B uém pasuuna Mexxay currency board u 0ObIYHBIM (UKCHPOBAHHBIM BaJIFOTHBIM

KypcoM (peg)?
IToJse nyist oTBeTA:

HNuaukarop: MOIK-1.1
Bpemst Ha oTBeT: 4 MHH.

3ananue 4: Ha3oBuTe TpH OCHOBHBIX BHJa BaJIOTHOTO PHCKA, C KOTOPBIMH CTaJIKHBAETCS
KOMTIaHMS.

IToJse nyist oTBeTA:

HNuaukarop: MOIK-1.1

Bpems Ha oTBeT: 4 MHH.

3ananmue 5: [Touemy 3aTsKHOM HePUIIUT cuéTa TEKYIIUX ONEpaIliii MOBBIIIAET PUCK
BaJIFOTHOT'O Kpu3uca?

IToJse puist oTBeTA:




HNuaukarop: UOIK-1.1

Bpemst Ha oTBeT: 4 MHH.

3apanme 6: Yro npousoitnér ¢ peanpHbiM 3 dektiBHbIM Kypcom (REER), eciu BHYTpeHHsIs
UHOIATAS TIPEBBIIIAeT HHOISAINIO TOPTOBBIX NApTHEPOB MpH (PUKCHPOBAHHOM HOMHHAJILHOM Kypce?

IHose nis oTBeTa:

HNuanukarop: UOIIK-1.2

Bpems Ha oTBeT: 4 MUH.

3ananme 7: Kak Bl cumTaere, JODKEH JIM HEHTPOAHK YACPKUBATH KYpC B KOPHIOpE, €CIH
ycnoBust Mapmana—JlepHepa He BBITIOTHSIOTCS ?

IHose nis oTBeTa:

HNuagnkarop: MOIIK-1.2

Bpems Ha oTBeT: 4 MHH.

3ananme 8: Kakoit HHCTpYMEHT XePKHPOBAHHS TIOCOBETYETE KCIOPTEPY, €CITH OH XOUeT
3aCTPaxoBaThCs OT YKPEIUICHHUS HAI[BATIOTHI, HO COXPAHUTh BO3MOXKHOCTH 3apaboTaTh Ha €€
ocaabaennn?

ITos1e nas oTBeTA:

Nuaukarop: MOIIK-1.2

Bpems Ha oTBeT: 4 MHH.

3apanme 9: Kopropaiys ¢ 1071apOBBIM JIOITOM CTOJKHYJIACh C Pe3KUM pocToM ctaBok SOFR.
Kaxkue nBe mepBoodepéaubie MEPHI BB TOPEKOMEHTyeTe?

IHone nos orBera:

HNuaukarop: MOIIK-1.2
Bpemst Ha oTBeT: 4 MHH.
3amanmne 10: Yro nokaseiBaet nokasarens DSCR?

ITos1e nas1 oTBeTA:

Nuaukarop: MOIIK-1.2

Bpems Ha oTBeT: 4 MMH.

3aganue 11: Kak cucrema CLS cHmxkaeT puck Xepcrarra py BallOTHBIX pacdéTax?
Iose nast orBera:

Nuaukarop: MOIIK-1.2

Bpemsi Ha oTBeT: 4 MUH.

3ananme 12: Yem nmporpamma Stand-By Arrangement otnuuaetcst ot EFF (Extended
Fund Facility) MB®?

ITos1e nas1 oTBeTA:




HNuanukarop: MOIIK-1.3

Bpemst Ha oTBeT: 4 MHH.
3ananme 13: Tlepeuncnute Tpu ypOBHsI peryIsTHBHOro Kanutana B baserne I11.
IToJse nyist oTBeTA:

HNuanukarop: MOIIK-1.3

Bpemsi Ha oTBeT: 4 MHH.
3ananme 14: [loueMy NOBBIIIEHNE MPOLIEHTHOMN CTaBKU IIEHTPAIBLHOTO OaHKa 4acTo
IPUBOJUT K KPATKOCPOUHOMY YKPEIJICHHUIO BaJIIOTHI?

HNuaunkarop: MOTIK-1.3

Bpems Ha oTBeT: 4 MHH.
3apanue 15: Yro mpon3oiiaéT ¢ IaTEKHBIM GalaHCOM, ECITH TOCYIAPCTBO BBEAET KECTKUIM

KOHTPOJIb KamnuTana’?

ITos1e nast oTBeTA:

HNuaunkarop: MOTIK-1.3

Bpemst Ha oTBeT: 4 MHH.

3ananue 16: Hazosure Hanbonee 3hHEKTUBHYIO MEPY COKpAIeHNs Ae(DUIMTA CUETA TEKYIIHUX
oreparuii 1yist SKCIOPTHO-CHIPHEBON SKOHOMHUKH U KPaTKO OOBSICHHUTE.

ITos1e nast oTBeTA:

Kntoum K 3apgaHnam

Homep Bonpoca

OtBeT (pa3BepHyTOE 06OCHOBAHME)

1

CBON CHMKAET CTOMMOCTh 3aMMCTBOBAHUM, YCTPaHsIsl BAIFOTHBIN PUCK:
Ka)kJlasi CTOPOHA IJIATUT MPOLEHTHI B «POJAHOW» BaJIOTE U BO3BPAILIAET
MIPUHIIMIIAT B 1aTy UCTeYeHHsI. DTO 6a30BOE MOHATHE AJIsl PELIEHUs 3a7a4
yIpaBJeHUs] BAIOTHBIMU MTOTOKaMU (YPOBEHb «3HAETY).

Monens «pull-push»: pocT cTaBKM yBEeTWYIHBAET MPEeMHIO 3a puck EM, dro
yXyJAIIaeT TOTOK KaluTajga, COKpAIlaeT BaIOTHBIC pPE3CPBbl, YCHUJIMBACT
JICBAIbBAIIMOHHOE JIaBJICHUE.

Currency board noBsllaeT qoBepHe HEHOH MOTepU THOKOCTH; peg YA3BUM
K aTakaM, HO OCTaBJIIET UHCTPYMEHTHI MOHETAPHON CTaOMIN3aLMH.

Kaxxapiii Bug TpedyeT CBOMX METOJ0B XeIKUpoBaHus (hopBapasl,
OTYETHOE XEKUPOBAHUE, TUBEPCU(PUKALIHS PHIHKOB).

Monenu nepBoro u Broporo nokonenus (Krugman, Obstfeld)
MOKa3bIBAIOT, YTO OXKUAAHNUE JICBATbBAIIA CTAHOBUTCS
CaMOMCIOJHSAIOLUIMMCS, 3aITyCKAETCs] KPUBHC.

VYkpernenune REER cHmkaeT KOHKypEeHTOCITIOCOOHOCTh KCIIOPTA,
pacimupsieT neUIUT TEKYIEero cuéra u BeAET K JaBICHUIO Ha
(hUKCUPOBAHHBIN KYpC.

['uOKuit Kypc MO3BOJUT PEATbHOMY CEKTOPY aJIalTHPOBATHCS, & JCHEKHAS
MOJIUTHKA COCPEOTOYUTCS Ha MHQIIAMH; TaK PEeLIaeTCs
Oo6menpodeccronanpHas 3a1a4a BeIOOpa pekuMa («KyMeeT»).

[Tpemust onmoHa — 1ieHa TMOKOCTH; MHCTPYMEHT COXPAHSET arcai, uTo
COOTBETCTBYET 3aJ1a4e€ ONTUMH3ALUU (YPOBEHb KYMEET).

Pacuétr NPV cBona u ananu3 break-cost onpeaensitor MUHUMAIbHBIN
cymMmapHsbIid outflow. DTo JEMOHCTPUPYET «BIIAJCHUE» UHCTPYMCHTAMH
YIIPaBJICHUS TPOIIEHTHBIM PUCKOM.




10 KosenanTta DSCR 3amumaer KpeAuTopoB U CUTHAIU3UPYET O PUCKE
nedoiita — KII0YEBOE MOHATHE TPOEKTHOTO (PMHAHCHPOBAHUSI.

11 OTO UCKIIIOYAET CUTYALUIO, KOrJa OaHK MMOJIy4YMJI BAIIOTY-IIOKYIIKY, HO HE
MOJTYYWJT BCTPEYHBIN MJIATEXK M3-3a TAM-30HHOW Pa3HHUIIBI.

12 Br16op nporpaMMel onpesenseT KajaeHaapb peopM 1 00bEM
(hMHAHCHPOBAHUS, 3HAHUE PA3TUINN — KJIH0Y K nieperoBopam ¢ MB®.

13 CrpykTypa KanuTasa mo3BojseT 0aHKYy MOIJIOMAaTh YOBITKH pa3HbIX
YPOBHEH, BBINOJIHSSL PETYISTOPHbIE HOPMATHUBBL.KOHTEKCT.

14 DddekT paboTaeT, Moka prIHOK BEPUT B YCTOWIMBOCTH TOJUTHUKH; 3aTEM
BO3MOKEH PUKOIIET, €CJIM CTaBKa AYUIUT Y5KOHOMHUKY.

15 Hcropuueckue nmpumeps! (Manaiizus 1998) moka3sIBaroT: KpaTKOCPOUHO
pe3epBaM Jierye, HO POCT 3aMEUISIETCS, YTO CKa3bIBAETCS HA IKCIIOPTE.

16 KomOuHaius KpaTKOCPOYHOH IIEHOBOWM KOPPEKIIUU U JJOITOCPOUHOM

CTPYKTYPHO! MONUTHUKH MUHUMU3UPYET COLUATIbHBIE N3EPIKKH, AEMOHCTPUPYSI
«BJIAJICHHE» PEIICHUEM KOMIUIEKCHONH MaKpOIKOHOMHMYECKOH 3a1auu.

3aKpLITLIE 32JaHUS ¢ BLIOOPOM OHOIr0 NPaBHJILHOI0 0TBETa H 000CHOBAHHEM BLIOOPA

HNHcTpykuus AJs BbINOJIHEHHS 3aJaHUS: POYHTANiTe TEKCT, BbIOepUTEe NPABUJIbLHBII
OTBeT M 3aNMIINTE APrYMEeHThbI, 000CHOBbIBAIOIIHE BLIOOP OTBETA

Oouenpodeccnonanbuas komnerenuusa OIK-1

HNuaukarop: MOITK-1.1

Bpemst Ha oTBeT: S MHH.

3ananmue 1: Kakoii TepMuH onmuchIBaeT HaOII0Ja€MOE TIOCTIE AeBAIbBAIIUA BPEMEHHOE
yXyAUIEHHEe TOProBOTo OanaHca 10 €ro MOCIEAYIOUIero yIyuieHus?

BapuanTs! oTBera:
A) Mapman—Jlepuep

b) J-xpuBas

B) Mynpnn—®nemMusr
I') banacca—Camy31bC0H

OTBer:

O0ocHOBaHHE:

Huaunkarop: MOTIK-1.1

Bpemst Ha oTBeT: 6 MHH.

3aganue 2: Kakoif opran MexxayHapoJHOTO BaFOTHOTO (JOHA OCYIIIECTBISET
peryisipHoe «cTaThs [V-KOHCYIBTHPOBAHNE)» CO CTpAaHAMU-YWICHAMU?

Bapwuants! oTBeTa:
A) Ucnonautenpubiii coBeT (Executive Board)
b) Komuret o 6romxery MBO




B) Cogert ynpasmstromux MB®
I') CoBet nupexktopoB BecemupHoro 6anka

OTtBer:
Oo0ocHoBaHUe:

Nuaukarop: MOIIK-1.1
Bpems Ha oTBeT: S MHH.

3aganue 3: Kakas s5eKTpoHHas IUIoLa1Ka TPAAULIMOHHO CUUTAETCS MEXKINIEPCKUM
«aTamoHom» 1utst Toprosiu napoit EUR/USD?

Bapuants! oTBeTa:

A) EBS

b) Bloomberg FXGO

B) Refinitiv FX Matching 2
I') Cboe FX

OTBer:
O0ocHOBaHUeE:

Nupankarop: MOIIK-1.1
Bpemst Ha oTBeT: 6 MHH.

3ananue 4: Kakoii mokaszarenb IpOEKTHOTO (MHAHCUPOBAHHS U3MEPSIET CIIOCOOHOCTD
JICHE)KHOTO TIOTOKA 00CTyKUBATh AONT?

BapuanTe! oTBeTa:
A) ROE

b) DSCR

B) NPV

I') LCR

OTtBer:
Oo6ocHoOBaHUe:

Huaukarop: MOIIK-1.1
Bpemst Ha oTBeT: S MHH.

3ananue S: Kakas 1oroBopHasi OroBOpKa 3anpeiiaet 3a€MIIUKY epeaBaTh akKTHUBbI B
3aJIoT APYTUM KpeauTopam 0e3 cornacus CUHIANKATa?

BapuanTsr oTBera:

A) Pari passu clause

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



OT1BeT:
O0ocHOBaHUE:

HNuaukarop: MOITIK-1.1
Bpems Ha oTBeT: 6 MHH.

3aganue 6: Kaxue npaBuna ICC perynupyroT JOKyMEHTapHbIE AKKPEAUTHBbI?

Bapuanrts! oTBeTa:
A) URC 522

b) UCP 600

B) URDG 758

I') Incoterms 2020

OTBer:

O0ocHOBaHHE:

HNuaukarop: MOIK-1.1
Bpems Ha oTBeT: S MHH.

3ananme 7: Kakas ctarbs BXOJHUT B CUET TEKYIIUX ONepaluii maté&xuoro 6ananca?

BapuanTs! oTBeTa:

A) IlpsimMble MTHBECTHLIMHU 3a pyOex
b) PeszepBHbIe akTHBBI

B) [lepBuuHbIe 10X01bI

I') [TopTdenpHbIe THBECTUIINH

OTBer:
O0ocHOBaHHE:

Huaukartop: MOIIK-1.1
Bpems Ha oTBeT: 6 MHH.

3ananmue 8: Kakoit mokaszarens bazens I koHTpoIupyeT TOATOCPOUHYIO CTAOMIIBHOCTD
dbonarpoBanus 6anka?

Bapuanrts! oTBeTa:
A) NSFR

b) LCR

B) CET]1 ratio

I') Leverage ratio

OTBer:
O0ocHOBaHUE:

HNuaukarop: MOIIK-1.2
Bpemst Ha oTBeT: S MHH.




3apanme 9: Kto cornacuo ycraBy AlIB u3bupaer npesunenta 6anka?

BapuanTs! oTBeTa:

A) CoBeT ympaBistomux

b) CoBet nupexTopoB

B) Komutet no ayauty

I') [Ipesunent BeemupHoro 6anka

OTBer:
O0ocHOBaHHE:

Nuankarop: MOIIK-1.2
Bpemst Ha oTBeT: 5 MHH.

3aganue 10 : Kakas Banora umeet Hanbosnbmii Bec B kopzune CJIP (nepecmotp 2022
r.)?

BapuanTe! oTBeTa:
A) Homnap CHIA
b) EBpo

B) IOanb

I') SAAnonckas nena

OTBer:
Oo0ocHoBaHUeE:

HNuaukarop: MOIIK-1.2
Bpemst Ha oTBeT: S MHH.

3apanue 11 B moxenu Mynmanna—®dnemunra ¢ GUKCHPOBaHHBIM KYPCOM H TTOJTHOM
MOOMIJIBHOCTBIO KaluTajla KaKol MOJUTUYECKHA HHCTPYMEHT 3((HEKTUBHO U3MEHSET
COBOKYITHBIN BBITYCK?

Bapuants! oTBeTa:

A) MosnerapHas NOJIUTUKA
b) ®uckanbHas moiuTUKa
B) [eBanbBanus

I') KonTposp kanurana

OTtBer:
O0ocHOBaHHeE:

Nuankarop: MOIIK-1.2
Bpemst Ha oTBeT: 5 MHH.

3ananue 12: Kakoit HHCTpyMEHT MO3BOJISIET KOMITAHUA OOMEHSITh BBITIIATHI 110
TUTaBAIONICH MPOLIEHTHOW CTaBKe HA (PUKCUPOBAHHYIO?



Bapuanrts! oTBeTa:

A) ®opsapn Ha nporieHTHYI0 cTaBKy (FRA)
b) Onmuon-kan

B) [IpornienTHBII cBOII

I') bonn ¢ naBaromUM KyloHOM

') MTTR
OTtBer:

O0ocHOBaHMeE:

HNuaukarop: MOIK-1.3
Bpemst Ha oTBeT: 6 MHH.

3aganue 13: Kak Kakyro onepanuio neHTpalibHbIH 0aHK 0OBIYHO HCTONB3YET IS
KPaTKOCPOYHOTO U3BITHUS U30BITOUYHOMN JIMKBUTHOCTH?

Bapuanrts! oTBeTa:

A) Tokynka rocy1apcTBEHHBIX 0OJIUTAITAI
b) Omuccus Hanu4HbIX

B) Omnepanust o6patHoro pemno

I') CHuxeHue pe3epBHOM HOPMBbI

OT1BeT:
O0ocHOBaHUE:

HNuankarop: MOIIK-1.3
Bpems Ha oTBeT: 6 MHH.

3aganue 14: Kakoe ycnosue Mapiuana—Jlepaepa rapantupyer yiaydlleHHe TOPrOBOIO
OajlaHca Ioclie IeBajJbBalun?

Bapuants! oTBeTa:

A) CymMa 1IEHOBBIX 3JIaCTUYHOCTEH < 1
b) Cymma 1ieHOBBIX 351acTudHOCTEH = |

B) Cymma 11eHOBBIX amacTudHoCTel > 1

I') DnmacTuuHOCTH AKCIIOPTA OTpHUIATEIHHA

Ot1BeT:
O0ocHOBaHUHE:

HNuankarop: MOITIK-1.3
Bpems Ha oTBeT: 6 MHH.




3ananme 15: Kakas opranusanus pa3padbareiBaet bazenbckue cTanaapThl 6aHKOBCKOTO
HaJz30pa?

Bapuants! oTBeTa:
A) MBO®
b) bauk mexayHapoHbix pacuéroB (BIS)

B) Bazenbckuii komureT no 6aHKoBckoMy Haazopy (BCBS)
I') ®unancosas crabunwsHas coBeT (FSB)

I') RPO
OTBer:

Oo6ocHoBaHUe:

Huaukarop: MOIIK-1.3
Bpems Ha oTBeT: 6 MHH.

3ananue 16: Kakas cucrema obecrieunBaeT pacuéT «ImocTaBKa mpoTuB miarexa» (PvP) mo
BaJIIOTHBIM CJIEJIKaM, CHUXKasi pUCK XepcrarTra?

Bapuanrts! oTBeTa:
A) TARGET2

b) CLS

B) SWIFT gpi

I') Fedwire

OTBer:

O6ocHoBaHHue
Kiroun Kk 3aganusam

Homep | Ortser OtBer (pa3BepHyTOE 0O0CHOBAHUE)
BOIIpOCa

1 b OKOHOMMYECKAs TEOPUsI YACTUYHOTO PaBHOBECHSI IOKA3bIBAECT, UYTO
3JIACTUYHOCTH CHPOCA 10 [IeHE Ha SKCIOPT/UMIIOPT PACTYT MOCTETIEHHO:
CHavaJa JIeUCTBYIOT IIEHOBBIE AP PEKTHI, O3HEEC — KOJIMUECTBEHHBIE.
anaBneHeu OOJDKCH YUMUTBIBATH 3TOT Jiar IpU MPOrHO3UPOBAHUN
BAJIOTHBIX ITOCTYIIJICHUI. 3HAHWE MOJEIN IEMOHCTPUPYET BIIAJICHUE
0a30BOM IKOHOMHUYECKOM Teopuel Ha MPOMEKYTOUYHOM YPOBHE

2 A Taxoii Hag30p obecreynBaeT KOOPAMHALINIO MAKPOIKOHOMUYECKOH TTOJUTHKH
U paHHee MpeaynpexacHne nucoarancoB. [lornMane HHCTUTYTOB
[JI00AJTBHOTO YIPABICHUS — KITFOUEBOH 3JIEMEHT PElICHHS

PO ECCHOHATBHBIX 3a]1a4

3 A JIns ka3HaueMCKUX orepanyii 3HaHUE JTUKBUIHOM IUIOIIAKHA 03HAYaeT
OoJiee y3KHil CIpad]] M HIDKE TPAH3aKIIMOHHBIE U3AEPKKH. ITO
JIEMOHCTPUPYET YMEHHUE NPUMEHSITh OpraHU3allMOHHBIE HOPMbI PhIHKA

4 b Kpeaurtops! ycranaBiauBatoT MUHUMalbHbI DSCR-KOBEHaHT;
HapylLICHHE 3aIlyCKaeT PECTPYKTYPHU3aLUI0. Y MEHHE PACUUTATD
N0Ka3aTelb — PEllIeHUE IPUKIIATHON 3aJauM YIPaBIEHUS] pUCKOM

5 b CobmroieHue OroBOPKY MOJACPKUBACT CIIPABEAITUBOCTD PACTIPEICICHUS
PHUCKOB M CTOMMOCTB JOJTOBBIX 0053aTEILCTB. DTO JEMOHCTPHPYET




YMEHHUE ONEPUPOBATH YIIPABJICHUYECKUMU MIEMEHTAMU JOrOBOpa

6 b Xopomee 3Hanne UCP 600 cHuxkaeT puck 0TKasa B IUIaTEXe U CyAeOHbIX
CIIOPOB, YTO OTPAXKAET KOMIIETEHIINIO

7 B B BPM-6 k nepBUYHBIM 10X0JIaM OTHOCST IUTIATEXK 3a UCIIOIb30BaHUE
Kanurajia U TpyJa, TOrJa KaKk MHBECTUIIMN — 3TO (PMHAHCOBBIN CUET.

8 A MeHekepsl IIIaHUPYIOT CTPYKTYPY HacCUBOB, YTOOBI U30€XkKaTh
«crunchy TUKBUIHOCTH, IEMOHCTPUPYS YMEHHE IPUMEHSTh
YIPAaBIEHYECKYIO TEOPHUIO

9 A 3HaHMUE CTPYKTYpbI YIIPABJIECHUS IOMOTaeT CTPaHE-y4YaCTHUKY
710001MpOBaTh CBOM MHTEPECHI, UTO U IEMOHCTPUPYET CIIOCOOHOCTH
pemaTth npodeccruoHabHbIE 3a1a41

10 A ITonumanue ctpyktypsl CJIP Ba)XxHO NpH IUNIAaHUPOBAHUU PE3EPBOB,
JEMOHCTPUPYsI 3HAHUE YKOHOMHYECKON TEOPUH

11 b WHCTpyMeHT femieBie, 4eM peuHaHCHUPOBaHUE, U OTOOpaXKaeT yMEHHUE
IIPUMEHSTh YIPABJICHYECCKUE PELICHUS

12 B WHCTpyMeHT femeBie, 4eM peuHaHCHUPOBaHUE, U OTOOpaXkaeT yMEHHUE
IIPUMEHSTh YIPABJICHYECCKUE PELICHUS

13 B MexaHu3M N03BOJIIET TOHKO PETYJIMPOBATH CTABKY OBEPHAMNT,
JEMOHCTPHUPYsI YMEHUE PUMEHSATh HHCTPYMEHTBHI IEHEKHONW TEOPUH

14 B VYcnoBre ucnosabp3yeTcs pu BhIpaOOTKE KypCOBOM MOIUTHKH,
JE€MOHCTPHPYsI 3HaHUE (PyHAaMEHTAIbHBIX 3aBUCUMOCTEN

15 B Komurer ¢popmupyercs u3 npencrasurenei neHTpodankos G20 u
BBIITYCKAET CTAaHAAPTHI KalUTajla U JMKBUJHOCTU

16 b CLS ynepxuBaeT MIaTeKu B 04epe/ib 0 TOTOBHOCTH 00EMX BAIIOT, TEM

CaMbIM MCKJIOYasi OTHOCTOPOHHUM PHUCK.

3akphIThie 32/IaHHS C BLIOOPOM HECKOJbKHX BAPHMAHTOB 0TBETA M PA3BEPHYTHIM

000CHOBAHHEM BbIOOpA

I/IHCprKHI/Iﬂ AJIsl BBINNOJTHCHUSA 3aJaHUA: leO‘-lI/ITaﬁTe TEKCT, BblﬁepI/ITe BCe

NpaBUJIbHBIC OTBETHI U 3aIIMIINTEC APryMeHThI, 000CHOBBLIBAIOIIINE BbIﬁOp OTBETOB

Oomenpodeccnonaabuag komnerenmusa OIK-1

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

3ananme 1: Kakue u3 nepedncieHHbIX (PaKTOPOB MPSMO YCHJIUBAIOT CIPOC HA
HaIlMOHAJIBHYIO BAIIOTY?

Bbl6epume 6Ce npaesujsibHvle omeenivl.

1. PocT 5KCcIOPTHBIX 1IEH HA OCHOBHBIE TOBAPbI

2. YBenuueHue AUBUICHIHBIX BBIILIAT TPAHCHALIMOHAIBHBIX KOMIIaHUII-
HEPE3UJICHTOB

3. [ToBblllIEHHE peaIbHOM CTABKH M0 KPATKOCPOUHBIM JIETIO3UTaAM

4. Poct umnopra MHBECTUITMOHHOTO 000PYIOBAHUS

5. MaccoBblil BEIBO3 KallUTaJIa pe3UIECHTaMHU

OTtBer:




O0ocHOBaHMeE:

Nuankarop: MOIIK-1.1
Bpemst Ha oTBeT: 7 MHH.

3anganme 2: Kakue nociencTBysl JeBaIbBAIIMH 00bIYHO MTPOSBIISIIOTCS B (ha3e «III0XOH
qacTu» J-KpuBou?

Ommembme 6ce npaesujlibHvle omeenivl.!

1. Poct cTtoumocTr IMIOPTUPYEMOTO ITPOJTOBOIBCTBHUS

2. [Tanenne BHYTpEHHEHN BaTIOTHON BBIPYUKH IKCIOPTEPOB

3. VYXyaiieHue caabao TOproBoro 0anaHca

4. CoxkpaiieHre 00bEMOB 3KCIIOPTA B HATYpaIbHOM BBIPAKECHUH U3-3a HHEPLIUU
KOHTPaKTOB

5. Hemennennoe cHmkeHne HHPIISITAN

Otsert:

O0ocHoBaHue:

Huaukartop: MOIIK-1.1
Bpemst Ha oTBeT: 7 MMH.

3ananmue 3: Kakue kpurepun MB® ucnonbsiyer, 4TOOBI MPU3HATH BATIOTY «CBOOOIHO
ucnoJib3yemoii» (freely usable) nns Bxkmtouenus B kopzuny CIP?

Bbl6€p1/lm€ 6Ce npaesujsibHvle omeenivl.

1. Bricokast mosst BaroTel B MexayHapoHbIX pesepBax (COFER)
2. Pa3BuTHIN PHIHOK CYBEPEHHBIX OOIUTALU 3TOM BaTIOTHI

3. Cy1iecTBeHHas J0JIsl B MUPOBBIX pacuéTtax no JaHHbiM SWIFT

4. Obs3arenbHOE HAJTMYUE PEKUMa CBOOOIHOTO IJIABAIOILET0 Kypca
5. YpoBeHb rocygapctBeHHOro aoiara Huxke 60 % BBII

OrtBert:

OobocHoBaHue:

HNuaukarop: MOIK-1.1
Bpems Ha oTBeT: 7 MHH.

3aganue 4: Kakue MHCTpYMEHTBI OTHOCATCS K OMPKeBBIM BAJIIOTHBIM JIepUBaTUBaM?
Buvibepume 6ce npasunvhvie omeembyi:

Bamtotnsiii prrouepc CME

OTC-NDF Ha MHIUHCKYIO PYIIUIO
CrannapTtHblil BamoTHBIN onuuoH Ha [CE
BamtotHslit cBom «plain vanillay

b=



5. OunupoBanHbIi hopBapa «outright forward»

OTBer:
Oo6ocHOBaHHeE:

HNuaukarop: MOIIK-1.2
Bpemst Ha oTBeT: 8 MuH.

3ananme 5: Kakue neiictBus Tpeiinepa-apoutpaképa BXOAIT B AITOPUTM KPOCC-
KYPCOBOI'0 TPEyroJIbHOro apourpasxa?

Ommembme 6ce npaesujslibHvle omeenibl.

1. CpaBHeHUE PHIHOYHOI'O KPOCC-Kypca ¢ TEOPETHUECKUM YEPEe3 IBE OCHOBHBIE Maphl
2. MoMeHTaNbHOE 3aKIF0UEHNE TPEX CIIOTOBBIX CIEIOK

3. YacTu4HOE XEeIKUPOBAHNE MTO3ULIMH BAIFOTHBIMM OILIMOHAMU

4. VYuér KomHccHuil U cipeioB NpU OLEHKE NMPUObLTH

5. V nepkanue OTKPBITON MO3ULIUH, 0KUIAs TATBHEHIIETO PACX0XKIACHUS

Ortser:

O0ocHoBanue:

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

3ananme 6: Kakue pucku cHmzkaer ydactue 60anka B cucteme CLS (Continuous Linked
Settlement)?

Bbl6epume 6Ce npaesujsibHvle omeenivl.

1. Puck Xepcrarra (time-zone risk)

2. IOpuanueckuii puck HeAEUCTBUTEIBHOCTY KOHTPAKTa

3. PBIHOYHBIN IEHOBOM pUCK ABWKEHUS Kypca Mexay T u T+2

4. OrnepalilnOHHBIN PUCK HECBOEBPEMEHHOTO MOATBEPKACHUS CHACIKI
5. Puck TUKBUIHOCTH MPHU OJTHOCTOPOHHEMN MOCTABKE BaITIOTHI
OTtgert:

Oo6ocHoBaHuUe:

Nuaukarop: MOIIK-1.2
Bpems Ha oTBeT: 8 MHH.

3aganue 7: Kakue anemenTs! Bkitouyatorcs B all-in cost cuHaunmupoBaHHOro kpeaura?
Ommemvme 6ce npaguibHvle OMeemol.:

1. [TnaBarommas mapxa K 6a30BOi cTaBKe



Up-front arrangement fee

Commitment fee Ha HeBBIOPAHHBINM OCTATOK
Break-funding fee npu nocpounom norarieHuu
bazoBas craBka (Hanpumep, 3-mecsiaabiii SOFR)

DR

OTtBer:

Oo0ocHOBaHUe:

Nuankarop: MOIIK-1.2
Bpemst Ha oTBeT: 8 MUH.

3ananmue 8: [Ipu cTpykrypupoBanuu cexproputuzanuu future-flow sxcropTHBIX
HOCTyrIHGHPIfI, KaKNC IOPUANICCKHUEC MCXAaHN3MbI O6I:I‘-IHO HCIOJIB3YIOTCA JIA 3allIUThI
WHBECTOPOB?

Bbl6epume 6Ce npaesujsibHvle omeenivl.

1. [Tepenaua npaB TpeGoBanus SPV Ha ocHOBaHMHU «true-saley

2. OTKpBbITHE TPACTOBOIO CYETA, HA KOTOPBIN MOCTYMAET HKCIIOPTHAS BBIpYyUKa
3. Beimyck cy6opanHupoBaHHbIX obnuranuit SPV BMecTo crapmmx

4. YcranoBnenue koBeHaHTHI «lock-box» (3ampeT Ha TOCTyN OpUTHHATOpA K
BBIpYUKE /10 00CITY>KUBaHUS J10JIra)

5. Kpocc-konnarepanu3zanus ¢ ApyruMu NpoeKTaMu OpUTrHHATOPA

Ortser:

O0ocHoBanue:

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

3ananue 9: Kakue hopMbl pacyéTOB MOBBIIAIOT KOMMEPUYECKHii PHCK IKCIOPTEPA 1O
CPaBHEHHIO C MOATBEPKAEHHBIM aKKPETUTHBOM?

Bbl6epume 6Ce npaesujsibHvle omeenivl.

1. OTkpbITHIN CUET (Open account)

2. HNHkacco «10KyMeHThI TPOTHB akienTta» (D/A)
3. 100 % aBaHCOBBIN MIATEXK

4. bank-rapantus miartexa

3. Nukacco «10KyMeHTHI IpoTuB miaatexa» (D/P)
Oteer:

OobocHoBaHuUe:

HNuaukarop: MOITK-1.2




Bpemst Ha oTBeT: 8 MHH.

3ananme 10: Kakue ynpapiieHUecKre MEPHI IPABUTENBCTBO MOYKET UCIIOJIB30BATh AJIS
COKpaleHus JepuuuTa cYéTa TeKyIuX onepauunii?
Ommemvme 6ce npaguibHvle OMeemol.:

1. JleBanbBanysi HALIMOHAJIBHOM BaJIIOTHI

2. VBennuenue ctaBku HJC Ha UMIIOpTHBIE TOBaphI

3. Cumxenue npoueHTHoOM craBku L[b

4. [Iporpamma SKCHOPTHBIX CYOCHIMI BRICOKOTEXHOJIOTHYHON PO TYKITHH
5. YcTaHOBIIEHNE HYJIEBOW MOIIJIMHBI HA UMIIOPT CHIPbS

OrtBer:

O0ocHoBaHue:

Huaukarop: MOIIK-1.3
Bpemst Ha oTBeT: 7 MHH.

3ananmue 11: Kakue neiicTBus ka3HauelcTBa Kopriopanuu GopMupyIoT 3¢ (PeKTHUBHY IO
NOJIMTHKY YIPABJICHHUS BAJIOTHOM MO3ULUEH?

Bbl6€p1/lm€ 6Ce npaesujsibHvle omeenivl.

1. YcTraHoBI€HHE TUMUTOB OTKPBITOM MO3UIIMU O KaXKI0M BaIIOTE

2. Hcnonp3oBanne HATYpabHOTO XEKUPOBAHMS Y€pPE3 COBIIA/ICHUE BAIIIOT
JIOXOJIOB M PACX0JI0B

3. PerynsipHOe OTKpBITHE CIIEKYJISITUBHBIX IMO3ULIAHN JJIs1 TOMYyYEHUS TPUOBLITU
4. [lenTpanu3anus BCeX BATIOTHBIX CAEJIOK B €IMHOM Ka3HAYEHCKOM IIEHTPE
3. Ortka3 ot npumeHeHust VAR-MeTpuK n3-3a UX CII0KHOCTH

OTtBerT:

Oob6ocHoBaHue:

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

3ananme 12: Kakue @pynkuun somonsser CoBeT nupekTopoB EBponeiickoro 0anka
pexoHcTpykuu u pazsurus (EBPP)?

Bbl6epume 6Ce npaesujsibHvle omeenivl.

VYTBepxkeHUe KpeAUTOB U UHBECTULINH OaHKa

®opMHUpOBaHKE JOJTOCPOYHOU cTpaTeruu pa3Butus EbPP

Haznauenue npesunenta EGPP

YTBepxIeHue roJJoBoro Or/pKeTa U (PUHAHCOBBIX OTUETOB

[TpoBenenue ayanuTa NpoeKTOB HA MPEAMET COOIIOICHHS SKOCOLMATBHBIX
CTaHJapTOB

SNk v



OTBer:

O0ocHOBaHUE:

Huaunkarop: MOIIK-1.3
Bpemst Ha oTBeT: 7 MMH.

3ananue 13: Kakue mepsl mo3BosisitoT 0aHKy mOBBICHTH K03 dunuenT CET1 6e3
IMPUBJICYCHUS BHCITHETO Kanurtana?

Bbl6epume 6Ce npaesujsibHvle omeenivl.

1. OrpaHuyeHHE BBIIJIATHI TUBUICH]IOB

2. CekpropuTn3anus nopTQesns BBICOKOPUCKOBBIX KPEIUTOB

3. Brimryck 6eccpounbix npuBmiIerupoBaHHbix akuuii Additional Tier 1

4. KonBepTanus 0T/I0KeHHBIX HAaT0roBbIX akTHBOB (DTA) B HaJoroBble CKUIKU
5. [Tponaxka HEMPOPUIBHBIX JOUYESPHUX KOMIAaHUH C BRICOKO RWA

Otsert:

O0ocHoBaHue:

HNuaukarop: MOIK-1.3
Bpemst Ha oTBeT: 8 MHH.

3ananme 14: Kakue MexaHU3Mbl MOTYT MUHUMU3UPOBATH Ae3UHTEPMeIHAIHI0
KOMMep4YecKHuX 0aHKOB 1pu 3amycke posarnuHoit CBDC?

Bbl6epume 6Ce npaesujsibHvle omeenivl.

Beenenue mumuta octatka CBDC Ha ogHOrO nosb3oBatesns
JuddepennmpoBanHas MpoOIEHTHAS CTaBKa Mo ocTtaTkaM («tiered remunerationy)
Pa3smemenue Bcex cuetoB CBDC HanpsiMyto B IeHTpaibHOM OaHKe
Hcnonp3oBaHne MOAETH «IBYXYPOBHEBOW» TUCTPUOYIIMK Yepe3 OaHKH

el

3amper oOMeHa 6ankoBckux aeno3utoB Ha CBDC B nepuon kpusuca TMKBUIHOCTHOTBET:

O0ocHOBaHUeE:

Huaukarop: MOIIK-1.3
Bpemst Ha oTBeT: 7 MHH.

3ananue 15: Kakue KOBEHaHThI, KaK MIPaBUIIO, BKIIOYAIOTCSA B IOTOBOP MPOECKTHOIO
KpeauTa JJi1 YCTOHYHBOIr0o HHPPACTPYKTYPHOT 0 MPoeKTa?

Bbl6epume 6Ce npaesujsibHvle omeenivl.

Debt Service Reserve Account (DSRA) MmuauMyM Ha 6 MecsIIIeB
Kogenanra no Beiopocam CO: Ha eTUHHILY IPOTYKIIUN
OrpannueHnne TUBUIEHIOB 10 JocTrxkeHnus DSCR > 1,2
TpeOGoBaHue HE3aBUCHUMOT'O YKOJIOTHYECKOTO MOHUTOpUHTA (ESMP)
O0s13aTenbCTBO exKeroiHoro buy-back obmuramuit SPV

Nk v =



OTBer:

O0ocHOBaHUE:

HNuaukarop: MOITIK-1.3

Bpemst Ha oTBeT: 7 MMH.

3ananue 16: Kaxue aktussl knaccupunupytores kak HQLA Level 1 mpu pacuére LCR?
Buvibepume 6ce npasunvrvie omseemui:

1. Hanuynele neHbru B kacce
2. Kasznaueiickue oommranuu CIIA ¢ ocTaTOYHBIM CPOKOM JI0 TTOTAIICHUS 2 JIET
3. O6mnuramun EBPP, numeronue petuar AAA
4. KopnoparuBabie obnuranuu petuara AA
5. OmnepalrioHHbIE pe3epBbl B MHOCTPAHHOM BaJIIOTE HA CUETE B IICHTPAJILHOM OaHKe
OrtBert:
O0ocHoBaHue:
Kiroun Kk 3aganusam
Howmep OtBer OtBer (pa3BepHyTOE 0O0CHOBAHUE)
BOIpoca
1 1,3 DKCIOPTHBIN 1IEHOBOM OyM U BBICOKHE peasibHbIE CTABKH MOBBIIIAIOT
MOTPeOHOCTh KYNUTh HALBATIOTY.
2 1,3,4 | UMmopt noposkaeT, SKCIOPT He pacTET cpasy, OanaHc yXyAmaeTcs.
3 1,2,3 | CBoOoaHas MCHONB3yEMOCTh OLEHUBAETCS MO «reserve & payment» KpUTEpUsIM,
a He mo (UCKATBHBIM IpaBwiaM MaacTpuxTa. 3HAHHUE HWHCTHTYIIHOHAIBHBIX
JleTaned IEMOHCTPUPYET YPOBEHb
4 1,3 bupkeBble epUBaTUBBI CTAHAAPTU3UPOBAHBI U KIIMPUPYIOTCS, YTO BEPHO
Ju1s1 hprodepca U OMPIKEBOTO OMITMOHA.
5 1,2,4 | Apbutpax = pacdeT Kpocca, TP CUHXPOHHBIE CHIETKHU, YUET
TPaH3aKLIMOHHBIX M3/EPKEK.
6 1,4,5 | CLS cuHXpOHU3UPYET NOCTaBKU 00EUX BAIIOT U aBTOMATU3UPYET
MOJITBEPXKICHUS, yMEHbIIIasi TalM-30HHBIH, ONepaliMOHHbIN U JTMKBUIHBINA
PHUCKH.
7 1,2,3 | All-in = Mapsxa + HEBO3BpaTHbIE U YCIOBHbIE KOMUCCUH; 0a30Bast CTaBKa U
mTpadHble KOMUCCUU HE BXOJST.
8 1,2,4 | True-sale, TpactoBbiii cuét u lock-box mzomupyror norok cash-flow or puckos
OpHIHHATOPA.
9 1,2 Open-account u D/A 3aBUCAT OT JOOPOCOBECTHOCTH IMOKYyMATeNs; IJIATSK HE
rapaHTUPOBAaH OAHKOM.
10 1,2,4 | JleBanpBaiius, UMIOOPTHBINA HAJIOT U CyOCHANH SKCIIOPTA yIydIIAIOT
TOPrOBbIi OajaHc.
11 1,2,4 | JIlumMuThl, HATYpaJIbHOE XEIKUPOBAHNUE U LIEHTpaIU30BaHHbIN dealing —
(yHIaMEHT ITPaMOTHOM MOJIMTHKH.
12 1,4,5 | dupexropa ogoOpsIOT CIENKH, OIOKET U KOHTPOJIUPYIOT COOTBETCTBHE
CTaHJapTaM; CTPATEruio U Ha3HaueHUe npe3ujieHTa pemaer CoBer
YIPaBISIOLINX.




13 1,2,5 | CETI pactét npu yaep:xaHuu MpUObLIH U CHIDKeHMH RWA;
CEKbIOPUTHU3ALUS U TPO/IaXKa aKTUBOB YMEHBILIAIOT 3HAMEHATEIIb.

14 1,2,4 | bananc nHTEpECOB MHHOBAIMH U (PMHAHCOBOM CTAOMIBHOCTH — MPU3HAK
«BJIA/ICHUS» YIIpaBJIEHUYECKOH 3a1aue

15 1,2,3,4 | Unarerpanus ESG-koBeHAaHT CHUKAET CTOUMOCTD JI0JITa TI0 «3€JIEHOI
IIPEMUU U IEMOHCTPUPYET «BIIaJAECHUE» MPOJABUHYTOMN OpraHU3alliOHHOM
TEOpHeEi

16 1,2,3 Bepnas knaccudukanus ynydmaer LCR u cHuxaer peryiastopHoe

JaBJICHHUC, ITOKa3bIBas «BJIAJCHHC)) HpaKTHKOﬁ 0aHKOBCKOT'O MCHCIPKMCHTA
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