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ITIK-2 Crioco0HOCTh aHAJIM3UPOBATh, 000CHOBBIBATH U BHIOUPATH PelIeHU.

NIIK-2.1 3naeT MeTobl, TEXHUKH, TEXHOJIOTUN YIPABICHUS Pa3TUYHBIMUA BUIAMHU PUCKA.
Knaccugukaiuio puckoB opraHu3alyy.

UIIK-2.2 YMeer OCYyHIECTBISTh  pacueThl, IMPOTHO3HPOBATh, TECTHPOBATH |
BepU(UIIUPOBATH METOUKH YIPABJIECHUS PUCKAMH C YYETOM OTpacieBOi crieln(uKu;
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BUABI PHUCKOB U 3(P(PEKTHBHO NPUMEHSATh HX C YYETOM HX pe3yIbTaTUBHOCTU H
SKOHOMHYECKOH 3(h(PeKTUBHOCTH.

Pazaus 2025



3akpbIThIE 3aJaHNS HA YCTAHOBJIEHHE COOTBETCTBHS

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

COOTBETCTBUEC

IIpodeccnonaabpuasa komnerenuus [NK-2

HNupukarop: UTTK-2.1
Bpemsi Ha oTBeT: 2 MHH.

3ananue 1 : YcTaHOBUTE COOTBETCTBUE MEXAY BUJAMH PUCKA IIPU MIPOJAXKE aKTUBOB U UX

OITMCaHHEM.

JleBblii cToJ10en H

IIpasslii cToJ10en

A) PbIHOYHBIN PUCK

1) IToTepu u3-3a HEOIATONPUATHBIX N3MEHEHHI 1IeH Ha
peann3yeMble aKTHBBI

b) KpenuTtHbiit puck ‘

2) Heucnonnenue KOHTPAarcHToOM 00513aTEJILCTB MO OIIATE

B) JIuxkBuaHbIN prcK

3) HeB03MOKHOCTb OBICTPO KOHBEPTUPOBATh AKTUB B IEHBI'U
0e3 CyIIeCTBEHHBIX CKUIOK

I') OnepaunoHHbIH 4) Ilotepu, BbI3BaHHBIE COOSIMH BHYTPEHHHX MTPOLIECCOB HIIH
pHCK OmMOOK TepcoHaa

3anumuTe BbIOPaHHBbIE HUQPBI N0 COOTBETCTBYIOIIMMH OyKBAMU:

A b

B r

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

3az[alme 2: ConocTaBbTe BHEIIHUM HHIAUKATOP BO3MOKHOTI'O OGCCHCHGHI/IH OCHOBHOTO

CPEJCTBA C IPUMEPOM CUTYaIUH.

JleBbIi cTO/10€IT

IIpasblii cTos0en

A) CyniecTBEHHOE CHUKEHUE
PBIHOYHO CTOMMOCTH

1) Ananoruynsie cTanku nojaemeenu Ha 30 %
3a KBapTail

b) HeratuBHbIE TEXHOJIOTMYECKHE
M3MEHEHUS

2) [losiBuach HOBasi TEXHOJIOTHS, JEA0Ias
000pyZI0BaHUE YCTAPEBIIUM

B) PocT peIHOYHBIX TPOLIEHTHBIX
CTaBOK

3) IloBbIIIeHNE TMCKOHT-CTaBKU YMCHBIIACT
HOEHHOCTH UCITIOJIb30BaHUA

I') Ilpexpamenne cnpoca Ha
MIPOTYKIIHIO

4) OCHOBHOM PBIHOK COBITA 3aKPBIT BBUAY
CaHKIINI

3anummre BbIOpaHHbIE HU(PHI 10 COOTBETCTBYIOIIMMH OyKBAMU:

A b

B r

HWupukarop: UITK-2.1




Bpemst Ha oTBeT: 2 MHH.

3aganue 3: YCTaHOBUTE COOTBETCTBUE MEXKY METOJaMH CHI)KEHUS pUCKA OMIMOKU TPU
OIIpEeJIeTICHUN BO3MEIAEMON CTOMMOCTH U MX XapaKTePHUCTUKOM.

JleBblii cToJ10€11 H IIpaBsblii cTo10en

1) MogenupoBaHue JUCKOHTUPOBAHHBIX

A) CTOMMOCTb MCTIOJIb30BAHUS
OyIyIUX JCHEKHBIX TOTOKOB

b) CnpaseinBast CTOMMOCTb MUHYC 2) CpaBHEHHUE 1IEH HEJJaBHUX CIEIIOK C
3aTpaThl Ha POJAKY AQHAJIOTUYHBIMU aKTHBaMHU

3) [IpuBnedyeHne BHEITHETO

B) HezaBucumas onenka
AKKPEJIUTOBAHHOTO OLIEHITUKA

I') MuorocueHnapHslif aHanus 4) IlpoBepka ycroituuBoctu NPV k
YyBCTBUTEIHLHOCTH KITFOUEBBIM MPEANOCHITKAM

3anummuTe BbIOpaHHBbIE HU(PHI M0/I COOTBETCTBYIOIMMH OyKBaMu:

A b B r

HWupukarop: UIIK-2.1
Bpemsi Ha oTBeT: 2 MHUH.

3ananmue 4: ConocraBbTe KpuTepuii kanutanusauuu 3atpat Ha HUOKP ¢ ero
COJICpKAHUEM.

JIeBblii cTo10en H IIpasblii cToa0en

1) [lonTBepK 1EHHBIN MPOTOTUIT UK

A) Texnuueckast OCyIECTBUMOCTD
pabouast TEXHOJIOTUs

2) Pemenne pykoBOACTBa MPOJOJIKUATE
b) Hamepenue 3aBepIinTh MpOEKT ) by a poa

pa3paboTKy
B) CriocoGHOCTH NCIIOIB30BATH MU 3) Hanuuue priHKa WM BHYTpEHHEH
pO/IaTh pe3yabTar HOTpPeOHOCTH

4) YTBepKIEHHBIN OIODKET U

I') Hannune 1ocTaTOuHBIX peECypcoB
chopMUpOBaHHAs KOMaHAA

3anummuTe BbIOpaHHbIE LU (PBHI M0I COOTBETCTBYIOIIMMH OyKBaMU:

A b B r

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

3ajganue 5: YCTaHOBUTE COOTBETCTBUE MEXK]Y ITOKA3aTeIeM 000paYMBACMOCTH U TEM, UTO
OH OTpaXkaer.

JleBblid CTonﬁeuH IIpasblii cToa0en




JleBblIii CTonﬁeuH

IIpasblii cTos0en ‘

|

| A) DSO H 1) Jdueit ot BeICTaBlICHUS CU€Ta J0 MOTYUYEHUS JIEHET |
| B) DIO H 2) Jlneit xpaHneHus 3amacoB A0 MPOJIaKU UITH HpOI/I3BOI[CTBa|
| B) DPO H 3) dueit 10 ormiaThl MOCTABIIMKAM |
‘ I CCC H 4) Tlepuoa MeX 1y OILIATOM CHIPhS U MHKAaccaIuen BI)Ipy‘IKI/I‘

3anummre BbIOpaHHBbIE LU (PHI 01 COOTBETCTBYIOIMMH OyKBaMuU:

A

b

B r

HNuaukarop: UTTK-2.1

Bpemst Ha oTBeT: 2 MMH.

3aganue 6: CorocTaBbTe KaTErOPUIO KPEAUTHOIO CKOPUHIa KIMEHTa U PEKOMEHAYEMOE

JIICUCTBUE.

JleBblii cToJ10€1 H

IIpaBwlii cTos10e1 ‘

A) Huzkwnii puck (score > 80) H

1) MakcumanbHbIN TUMUT, CTaHIApTHAS OTCPOUYKa ‘

B) Cpennuii puck (60-80) H

2) YMepeHHbIH IMMUT, COKpAIIEHHBIN CPOK OHJIaTI)I‘

B) Bricokwuii puck (40-59) H

3) YactuuHas npeoriata uiu rapaHTuu ‘

I') Ouens BbIcOKUH pUCK (< 40)H

4) [lonHas mpenomiaTa Wik OTKa3 B KPEAUTE ‘

3anummre BbIOpaHHBbIC MU (PBHI 0X COOTBETCTBYIOIIMMH OyKBaMu:

A

b

B r

Nuaukarop: UTIK-2.2

Bpemst Ha oTBeT: 2 MHH.

3analme 7: ConocTaBbTe BO3PACT 3a10JDKCHHOCTU U IICPBOOUCPCAHYIO MEPY B3bICKAHU.

JleBbIii CTonﬁeuH

IIpaBslii cToJ10e1 ‘

A) 0-30 ameir |

1) ABToMaTHUYeCKOE HAaIIOMHHAHKE 110 e-Mall ‘

B) 31-60 nueii |

2) TenedoHHBIE TEPETOBOPHI U TOBTOPHBIN C‘—IéT‘

B) 61-90 smeii |

3) Pectpykrypusanus nronra/rpaduk miarexeit ‘

r)>90 meit |

4) Ilepenaya KOJUIEKTOpaM WJIN UCK ‘

3anummure BbIOpaHHBbIE LU (PHI MOI COOTBETCTBYIOIIMMH OyKBaMuU:

A

b

B r

HNupukarop: UIIK-2.2

Bpems Ha oTBeT: 2 MHH.




3ananmue 8: ComocraBbTe MOJIENb YIIPABICHUS 3aMlacaMiu ¥ ONITUMAIIBHYIO cepy
MPUMEHEHHUS.

JleBbIit .
IIpasslii cTos10en
croJiden
A) EOQ H 1) CrabunbHbIi cipoc U (GUKCUPOBAHHBIC 3aTPAThI HA 3aKa3
B)JIT H 2) Beicokasi CTOMMOCTb XpaHEHUS U 4aCThI€ TOCTaBKU

3) HepaBHOMEpHasi CTOMMOCTD O3ULUM, TPUOPUTU3ALMS

B) ABC-ananu3
yIpaBJICHUS

I') Kanban 4) TloTouHOE MTPOU3BOJICTBO C BU3YAITBbHBIMH KapTaMH MOTIOJTHEHUS

3anummre BbIOpaHHbIe HU(PHI 101 COOTBETCTBYIOIIMMH OyKBAMU:

A b B r

HWupukarop: UIIK-2.2
Bpemsi Ha oTBeT: 2 MHUH.

3aganue 9: YcTaHOBHUTE COOTBETCTBUE MEXKAY TUIIOM pucka B JIT-uenouke u
IIPEBEHTUBHOU MEpOM.

JleBbIH cTOJ10€1X H IIpasBblii cTo10€e1

1) KonTpakr ¢ mrpadamu + albTepHaTUBHBIN

A) 3anepkka mocTaBKU
IIOCTaBIINK

2) Bxo/1HO# KOHTPOJb M CTATUCTHYECKOE YIIPaBICHUE

b) Konebanue kauectBa
POIIECCOM

3) MynbTH-MOJaIbHAs JIOTUCTUKA U CTPAXOBaHUE

B) TpancnopTHsIii cOoi
IEPEBO30K

I') UnpopmaniioHHbIi

pa3pHIB 4) EDI-unTerparus cucteM MOCTABIIMKA U TOKYIIATEIs

3anummre BbIOpaHHBbIC HU(PHI 0X COOTBETCTBYIOIIMMH OyKBaMuU:

A b B r

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

3aganue 10: ConocraBbTe METPUKY JIMKBUIHOCTH U €€ ONMCAHHUE.

JleBblii cToJ10en H Ilpaselii cToJbei

A) CFaR 1) MakcuManbHbIi OTPUIIATENBHBIN JEHEKHBIHN MTOTOK C
3aIaHHON BEPOSITHOCTBIO

B) LCR 2) 1ons BBICOKOJIMKBUIHBIX AKTUBOB K IPOTHO3HOMY OTTOKY 3a
30 nqHen

B) Net Cash H 3) PazHuna Mexy K31eM U KpaTKOCPOUHBIM JJOJTOM




JleBslii cToJ10€1] H

IIpasslii cTo10en

| Position |
I') Operating Cash 4) CpenHuii HeTaTUBHBIN OTIEPAIIMOHHBIN IMOTOK 32 PACUETHBIM
Burn epruosa

3anuimmure BblﬁpaHHbIe III/I(l)pI)I oA COOTBETCTBYHOIIIUMHU 6yKBaMI/I:

A

b

B

HNupukarop: UTTK-2.2
Bpemsi Ha oTBeT: 2 MHUH.

3aganue 11: ConocraBbTe cTpecc-ClieHapUi JIMKBUAHOCTH U UHCTPYMEHT X€IPKUPOBAHMSL.

JleBblIii cTOI0ELT

IIpasblii cTos0en

A) Camxenne npogax Ha 20 % H

1) PorannonHnast kKpeauTHast TUHUS

B) MaccoBblil 0T3bIB IPOAYKIIUU H

2) CTanOBaHI/Ie OTBCTCTBCHHOCTH 34 Ka‘IeCTBO‘

B) PocT npo1ieHTHBIX CTaBOK

3) Ipouentusiii com (IRS)

I') [leBanbBanust BarOTH HA 15 %H

4) BanrotHslii hopBapa

3anumuTe BbIOPaHHBbIE HUQPBHI 0 COOTBETCTBYOIMMH OyKBaAMU:

A

b

B

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

3analme 12: ComocraBbTe ITOKa3aTelb PBIHOYHOI'O pUCKA U €I'0 UHTCPIPCTALIUIO.

Jlenbtit IIpaBerii cToJ10€
cTos0en p b
A) VaR 1) MakcumanbHasi O>ku1aeMast moTepsi Ha 3aJJaHHOM
JIOBEPUTEILHOM YPOBHE
‘ b) CVaR H 2) Cpennsist motepsi, koraa VaR yxe mpeBslilieH ‘
‘ B) Beta H 3) UyBCTBUTENBHOCTH IOXOAHOCTH MOPT(hENS K ABMKEHUIO PhIHKA ‘
‘ I') Duration H 4) B3BernieHHbIN CPOK U Mepa peakIMK LIeHbl OOJUTalluK Ha CTaBKY ‘

3anummre BbIOpaHHBbIE LU (PHI I0X COOTBETCTBYIOIIMMH OyKBaMuU:

A

b

B

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




3ananue 13: ComnocrtaBbTe (hakTOp CTpECcCc-TecTa U BO3MOXKHBIN 2B (HEeKT Ha MOPThEb.

JleBbIi cTOJ10€1N

IIpaBblii cTo10€e1

A) Poct noxomnoctu US Treasuries

ga 150 0.11.

1) CHmxeHue 1eH o0auranuii ¢ ITMHHON
Joparyen

B) [Magenne nen Ha Hed1h HA 30 %

2) YOBITKH 110 aKIHsIM HEPTEra30BOTO
CEeKTOpa

B) CyxeHne KpeAUTHBIX CIIPEI0B

3) Poct croumocTy koprioOauranui
BBICOKOT'O pEHTHHTa

) VIX > 35

4) IloBblIeHHE MAPKUH-TPEOOBAHUH 110
JIepUBaTHBAM

3anummre BbIOpaHHBbIE LU (PHI 0] COOTBETCTBYIOIIMMH OyKBaMuU:

A

b

B r

Nuaukarop: UTIK-2.3

Bpemsi Ha oTBeT: 2 MHH.

3ananue 14: ConocTaBbTe KaHAJ MPOJAX U TUII OCHOBHOT'O PHUCKA.

JleBblIii cTOJI0€ELT

IIpasslii cToJ10en

A) E-commerce miomiaaka H

1) Kubepyrpossl 1 yTeuka JaHHBIX KIMEHTOB

B) ductpubsroTopckas
CeTh

2) 3aBUCUMOCTb OT TOCPEAHHUKA U PUCK
AKCKJIIO3UBHOCTH

B) ®upmenHas po3Huna

3) Beicokue KanuTagbHbIE U ONlEpallMOHHBIE 3aTPaThl

I') TenemapkeTunr

4) PenyTaliiOHHBIN PUCK M3-3a arpECCUBHBIX POAAK ‘

3anummre BbIOpaHHBbIC HU(PHI 0X COOTBETCTBYIOIIMMH OyKBaMuU:

A

b

B r

Nuaukarop: UTIK-2.3

Bpemst Ha oTBeT: 2 MHH.

3ananme 15: Conocrasbre KPI cTpateruu kaHana mpoaax v puckK, KOTOPbIi OH

CUTHAJIN3UPYET.

JleBbIi cTOJ10€1]

IIpasblii cTos0en

A) Churn rate

1) YTeuka knueHTCKOM 0a3bl u cokpamienue LTV

B) CAC

2) Ilepepacxoa MapKeTUHTOBOTO OrojKeTa 6e3
OKYITaeMOCTH




JIeBblii cTo10€e1 H IIpagblii cToaben

B) Average Collection

Period 3) Poct KpEAUTHOI'O prCKa U KaCCOBEIX Pa3pbIBOB

I') Gross Margin H 4) CHmwKeHre MPUOBIILHOCTH MPOAYKTa WIIM KaHaIa

3anummre BbIOpaHHBbIE LU (PHI 0] COOTBETCTBYIOIIMMH OyKBaMuU:

A b B r

HNupukarop: UITK-2.3
Bpemsi Ha oTBeT: 2 MHUH.

3ananue 16: CornocraBbTe pa3/ien MHTETPUPOBAHHOTO OTYETA O PUCKAX U OCHOBHOTO
M0JIb30BaTeIsl UH(OPMAIIHH.

JleBBIH cTOJ10€1X H IIpaBwlii cTos10e1
A) Heat-map ki1toueBbIX pUCKOB H 1) CoBeT nupekTopoB
b) Peectp neranu3upoBaHHBIX PHCKOB H 2) Cinyx06a BHYTPEHHETO KOHTPOJIS
B) [1nan KOppeKTUPYIOIINX

- 3) OnepaiiiOHHBIN MEHEKMEHT
MEPOTIPUATHIA

4) ®uHaHCOBBII

I') CBoaka coOmoaeHUs TUMHTOB "
nenaptament/Ka3znaueiictBo

3anummure BbIOpaHHBbIE LU (PHI M0I COOTBETCTBYIOIMMH OyKBaMuU:

A b B r

Kuroun K 3aganusam

Howmep [IpaBunbHBIN BapuaHT OTBETA
BOIIpOCa
1 A—-1 b—>2 B—>3 I'—-4

A—-1 b—2 B—->3 I'—>4

A—-1 b—-2 B—-3 I'—4

A—-1 b—2 B—->3 I'—>4

A—-1 b—»2 B—>3 I'—4

A—-1 b—2 B—-3 I'—>4

2
3
4
5 A—-1 b—>2 B—-»3 I'—>4
6
7
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




3akpbIThIE 3aIaHUS HA YCTAHOBJIEHHE MOCI€I0BATEIbHOCTH

I/IHCprKIII/Iﬂ AJIsl BBINIOJITHCHUA 3aJaHUMA: npoanaif[Te TEKCT 1 YCTAHOBUTE
mocjaeaoBaTeJIbHOCTD

IIpodeccnonaabuasa komnerenus [NK-2

HNupukarop: UTTK-2.1
Bpemst Ha oTBeT: 4 MUH.

3ananme 1: Onpenenute NpaBUIbHYIO MOCIEI0BATEIBHOCTD ATANOB OOIIETO YIpPaBICHUS
pPHUCKaMU MpHU IPOjake aKTUBOB.

Bapuantsl Conep:xanue

A Wnentuduxanus pucka

b OLeHKa BEpOSITHOCTH U MOCIEICTBUI
B Pa3paboTka Mep pearupoBaHus

r MOHHUTOPUHT U IIEPECMOTP

3anummuTe COOTBETCTBYHOIIYIO ITOCJI€A0BATC/ILHOCTD Ill/l(l)p CJieBa HallpaBo:

HNupukarop: UITK-2.1
Bpemst Ha oTBeT: 4 MUH.

3ananme 2: PaccraBbTe B BepHOM HOPsI/IKE JEMCTBUS MPHU OLIEHKE PUCKA 00ECIICHEHUs
OCHOBHBIX CPEJICTB.

BapuaHThI Coaepixanue

A Omnpenenenne NpU3HAKOB BO3MOXKHOTO 00ECIICHEHNUS

b Pacuér Bo3mMeniaeMol cTOUMOCTH

B CpaBHeHme 6amaHCOBOM M BO3MENIAEMO CTOUMOCTH

r [TpunsiTHE pelieHus 0 MpU3HAHUK YObITKA OT 00€CLIEHEHUs

3anuIuTe COOTBETCTBYIOUIYIO MOC/EA0BATEIbHOCTH U(P CJieBa HANIPABO:

| | | |

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

3aganue 3: YcTaHOBHUTE NOPSAJOK aHATIN3a PUCKA IIPU IPUHATUHU PELICHUS O IIPOJAXKE
KPYITHOI'O OCHOBHOTI'O CpPE/ICTBA.

BapuaHThI Coaep:xanue
A COop naHHBIX O TEKYIIEH PPIHOYHON CTOMMOCTH



Bapuantsbl Conep:xkanue

b AHanun3 HaJIOTOBBIX HOCJIEICTBUN CAEIIKA
B MoaenupoBaHue ClieHapUEB JOXOHOCTH/YOBITKOB
r [IpuHsATHE OKOHYATEIILHOTO PEIICHUS O MPOJIAKe

3anummuTe COOTBETCTBYHOIIYIO ITOCJI€A0BATC/ILHOCTD III/I(l)p CcJieBa HAIpaBo:

| | |

HNnaukarop: UTIK-2.1
Bpemsi Ha oTBeT: 4 MUH.

3ananue 4: Onpeaenute NopsA0K OeHKH pucka kanutanuzanuu HUOKP.

Bapuantsl Conepxanue

A OneHKa TEXHUYECKOW OCYIIECTBUMOCTHU MPOEKTa

b Pacuér oxxu1aeMbIx 3KOHOMUUYECKHUX BBITO]1

B Omnpenenenne BEpOATHOCTH MOITYYCHUS OYTyIIUX BBITOJ

r [Ipunsitue pemenus o kanutanuzanuu pacxonos Ha HUOKP

3anuimuTe COOTBETCTBYHOINYIO IMOCTEAOBATEJIBbHOCTD ].ll/l(l)p CJieBa HAIpPaBo:

HNupukarop: UIIK-2.1
Bpemst Ha oTBeT: 4 MUH.

3amanue 5: PaccraBbTe 3Tanbl aHAIM3a JTUKBUIHOCTHOTO PUCKa 0OOPOTHOTO KaluTaIa.

BapuaHThI Coaepixanue

A CocragyieHre TiepeyHsi 00OPOTHBIX AKTHBOB
Pacuér korpurnmenToB obopaurBaeMoCTH
Ouenka aepuIuTa/U3IMUIIKa JTUKBATHOCTH

=W &

DopmyIHpOBaHUE PEKOMEHIALNN 110 ONTUMHU3ALUU

3anummTe COOTBETCTBYIOINYIO NOCIEI0BATEIBHOCTh HU(P C/IeBA HANIPABO:

| | |

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

33}13HI/IC 6: Ycranosure MMOoCJICA0BATCIIbHOCTE OLICHKU KPECAUTHOT'O pUCKa HOBOT'O
KJIMCHTA.

BapuaHThI Copaepxanue
A Co6op puHaHCOBOI OTUYETHOCTH KIMEHTA
b Pacuér koaddunmeHToB miaTéxecnocoOHOCTH



Bapuantsbl Conep:xkanue
B OrneHka KpeAUTHOTO CKOPUHTa/peHTHHTA
r YcTaHoBIEHUE IMMUTA U YCIOBUI KPEAUTOBAHUS

3anummuTe COOTBETCTBYHOIIYIO ITOCJI€A0BATC/ILHOCTD III/I(l)p cJieBa HAIpaBo:

| | |

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

33H3HI/IC 7: OnpenenHTe IMOPAAOK BHECAPCHUSA ITOJIUTHUKHU B3bICKaHWA 3a10JDKCHHOCTH HA
OCHOBE pHCKOBOﬁ CCrMCHTAIlMHU.

BapuaHThI Coaepixanue

A CermeHnTanust 1eOMTOPCKON 3a/10JKEHHOCTHU 10 CPOKAM

b Omnpenenenne CTpaTeTuy B3ICKAHUS JIJTsI KAKIOTO CETMEHTA
B Peanmsanus Mep B3bICKaHUSA

r Ananu3s 3¢ HEeKTUBHOCTH U KOPPEKTHPOBKA

3anummTe COOTBETCTBYIOLIYIO NOC/I€10BATEIbHOCTh HU(P C/ieBa HAIIPABO:

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

3analme 8: Ycranosute NMOPpALOK OLICHKU OIICPALIMOHHOI'O PUCKA I[e(I)I/II_[I/ITa 3aIracoB.

Bapuanrtbl Coaepxanue

A AHaJIU3 UCTOPUHU NPOJIAXK U TOTPEOIICHUS

b Pacuér ypoBHs cTpaxoBOro 3amnaca

B WnenTudukayst KpUTUYECKH BaXKHBIX MO3UIIMN
r OreHka BepOsSTHOCTH JlepUIMTa

COOTBETCTBYIOILYIO NMOCJIEI0BATEIbHOCTH HU(P C/ieBa HANIPABO:

HWupukarop: UIIK-2.2
Bpemsi Ha orBeT: 4 MUH.

3apanue 9: Onpenenure NOPSAIOK MEP IO CHUKEHUIO PUCKA CPBIBA IIOCTABOK IIPU MOJEIH
«TOYHO-B-CPOK».

Bapuanrtsl Coaepixanue
A AHamn3 HagéXHOCTH ITOCTABINKOB
b 3aKIroueHrne KOHTPAKTOB C TapaHTUSIMU TTOCTABKU



Bapuantsbl Conep:xkanue
B Hacrpoiika cucteMbl MOHUTOPUHTIA IIOCTABOK B pEaJIbHOM BPEMEHU
r Coznanue aBapuiiHoro OydepHoro 3amnaca

COOTBECTCTBYIOLIYIO MOCJIEAOBATCIIBHOCTD Ill/l(l)p CJieBa HaIpaBo:

| | |

HNuaukarop: UTIK-2.2
Bpemsi Ha oTBeT: 4 MUH.

3aganue 10: Paccrasbre sTansl ananusza Cash-Flow-at-Risk (CFaR).

Bapuantsl Conepxanue

A CO0p UCTOPUYECKUX TIOTOKOB JICHEKHBIX CPEACTB
b ITocTpoenue pacrnpeaeneHus: BEpOsSTHOCTEH

B Pacuér CFaR Ha 3a1aHHOM JOBEpUTEILHOM YPOBHE
r Cpasuenne CFaR ¢ kopriopaTHBHBIMU JTUMUTAMU

COOTBETCTBYIOIIYIO IMOCJICA0BATECJIBbHOCTD HI/I(l)p CJieBa HaIMpaBo:

HWupukarop: UIIK-2.2
Bpemst Ha oTBeT: 4 MUH.

3ananmue 11: Onpenenute nopsaok GOPMUPOBAHUS CTPAXOBOTO OCTATKA JIEHEKHBIX
CPEIICTB Ha OCHOBE aHaJIN3a PUCKOB.

Bapuanrtbl Coaep:xanue

A OmnpeneneHne KpUTHIECKUX CLIEHAPUEB OTTOKA

b Brruncnenne BEpoSITHOCTH HACTYIUIEHUS CLIEHAPUEB
B Pacuér Heo0X0JMMOro CTpaxoBOro OcTaTKa

r Y TBepKeHUE IMMUTOB pe3epBa JIMKBUIHOCTH

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

HNupukarop: UIIK-2.3
Bpemsi Ha orBeT: 4 MUH.

3aganue 12: PaccraBbTe B IpaBUIILHOM HOpsKe 1mark pacuéra VaR noprdens
KPaTKOCPOUYHBIX UHBECTUIUN.

Bapuanrtsl Coaepxanue
A Omnpenenenne ropu30HTa yAEP>)KAHUS U JJOBEPUTEIBHOTO YPOBHS
b COop pBIHOYHBIX JaHHBIX IO aKTUBaM MOPTQes



Bapuantsbl Conep:xkanue
B Onenka pacrpeaeneHus 10X0JHOCTH TOPTQens

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

| | |

HNnaukarop: UTIK-2.3
Bpemsi Ha oTBeT: 4 MUH.

3ananue 13: Onpeaenure MOpsIOK MPOBEICHUS CTPECC-TECTUPOBAHMS TTOPT s
KPaTKOCPOYHBIX WHBECTHUIUH.

BapuaHThI Copaepxanue

A W nenTudukanis KIOYeBbIX PHIHOYHBIX (DaKTOPOB
b KonctpyupoBanue crpecc-crieHapueB

B [Tepecuér crommocTr mOpPTQENs B CLIEHAPUIX

r AHanu3 pe3yabTaToB U pa3paboTKa peKOMEH Al

3anummTe COOTBETCTBYIOLIYIO NOC/I€10BATEIbHOCTh HU(P C/ieBa HAIIPABO:

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

3ananme 14: YcraHoBUTE MOPSAJOK OLIEHKHU PUCKOB MPHU BBIOOPE KaHaJIa MPOJAX IS
HOBOT'O MPOJIYKTA.

BapuaHThI Coaepixanue

A OrnpeziesieHne 11eJ1eBON ayIUTOPUHU

b Onenka 3aTpar ¥ NOTEHUUAIbHBIX JI0X0/10B KaHaja

B AHaIM3 PEeTyISITOPHBIX U OTIEPAIIMOHHBIX PUCKOB

r CpaBHeHuE albTEPHATHUB U OKOHYATENIbHBII BBIOOP KaHaa

3anummTe COOTBETCTBYIOINYIO NOCIEI0BATEIBHOCTh HU(P C/IeBA HANIPABO:

| | |

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

33}13HI/IC 15: OHpe,Z[CJ'II/ITC MOCJIEI0BAaTEILHOCTh JUHAMUYECKOI KOPPCKTUPOBKU
CTPATCruM KaHajla mpoJaK Ha OCHOBE MOHHUTOPHHI'a pPUCKOB.

Bapuantsl Coaepxanue
A MonuTopuHr nokasarenei 3¢ (HEeKTUBHOCTH KaHaja

b BeIsiBIIeHHE OTKIIOHEHUH OT LIEJIEBBIX YPOBHEHN pHUCKa



Bapuantsbl Conep:xkanue
B KoppekTupoBka cTpateruu kaHaia
r OueHka pe3yapTaTta KOppeKTUPOBKU

COOTBECTCTBYIOLIYIO MOCJIEAOBATCIIBHOCTD III/I(l)p CJieBa HaIpaBo:

| | |

HNnaukarop: UTIK-2.3
Bpemsi Ha oTBeT: 4 MUH.

3aganue 16: Onpenenure NOpPsAI0K MHTETPUPOBAHHOTO IIUKJIA OTYETHOCTH O PUCKAX
MPOJAX Ui COBETa TUPEKTOPOB.

BapuaHThI Coaepixanue

A COop aHHBIX O PHCKAxX B MPOLECCE MPOIAK

b KoHnconuaanuus v Banuaanus JaHHBIX

B DopMHUpPOBaHHE OTYETA O PUCKAX

r [lepenada oTuéTa pyKOBOJACTBY U MOJIYyYEHUE OOPATHOM CBS3H

3anummTe COOTBETCTBYIOLIYIO NOC/I€10BATEIbHOCTh HU(P C/ieBa HAIIPABO:

Kiarouu K 3aganusam

Howmep [IpaBunBHBIN BapuaHT OTBETA

BOIpOCa
1 ABBI'
2 ABBI’
3 ABBI'
4 ABBI'
5 ABBI'
6 ABBI'
7 ABBI'
8 ABBI'
9 ABBI'
10 ABBI'
11 ABBI'
12 ABBI'
13 ABBI'
14 ABBI'
15 ABBI'
16 ABBI'

OTKDLITI)IC 3a1aHUA C PAa3BEPHYTHIM O0TBETOM

I/IHCprKHl/Iﬂ OJISA BBIIIOJIHCHUA 3alaHUA npomnai'[Te TEKCT U 3allMIIIUTE
Pa3BepHYTHIii 000CHOBAHHBINI OTBET




IIpodeccnonaabpuasa komnerennus INK-2

HNupukarop: UTTK-2.1
Bpemsi Ha oTBeT: 4 MUH.

3ananme 1: Ymo maxoe pviHounblil puck npu npooasice akmueog?

ITose nust orBera:

HNupukarop: UTTK-2.1
Bpems Ha oTBeT: 3 MHH.

3ananmue 2: Kax xoppensayus mexcoy akmueamu e1usiem Ha COBOKYNHbLU PbIHOYHBIU PUCK
nopmeens npooasxic?

IToJs1e nas1 oTBeTA:

HNuanukarop: UIMIK-2.1
Bpemsi Ha oTBeT: 4 MHUH.

3ananme 3: B uém omauuue cmoumocmu ucnoavzosanus (value in use) om cnpasednugotl
CMOUMOCIU 3a 8bIYEMOM 3amMpam HA NPoOax3cy npu mecme Ha obecyeHnerue?

ITose n1s oTBETA:

Huaukarop: MIK-2.1
Bpems Ha oTBeT: 4 MHH.

3ana}me 4: Hazoeume mpu Klro4e8blX 6HEUHUX quuKamopa BO3MOIHCHO20 06€Cl4€H€HMﬂ
OCHOBHO20 cpedcmea.

ITos1e nas oTBeTA:

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

3ananmue S: HOU@My omcymcmeue NnameHmHou 3auiumsl yeeaudueaent puck 06€CL;€H€HH}Z
HemamepuaitbHoco axkmuea?

IToge nJist oTBeTAa:



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

3apanue 6: Ymo npousoiioém c eozmewaemoti cmoumocmovio HUOKP-npoexma, eciu
CMABKa OUCKOHMUPOBAHUsL 8blpacmem Ha 2 n.n.?

ITose nus orBera:

HNupukarop: UTTK-2.2
Bpemsi Ha oTBeT: 4 MHUH.

Bamanue 7: Ymo maxoe Cash Conversion Cycle (CCC)?

ITose n1s oTBETA:

HWupukarop: UIIK-2.2
Bpemsi Ha oTBeT: 4 MHUH.

3ananue 8: Kak ¢haxmopune «be3 npasa pezpeccay cHudcaem KpeOumHbwlil puck
npooasya?

ITose n1s oTBETA:

Huaukarop: MIK-2.2
Bpems Ha oTBeT: 4 MHH.

3aganue 9: [louemy yeenuuenue DSO mooicem npueecmu k pocmy 3ampam Ha
¢unancuposanue?

ITos1e nas oTBeTA:

Nuaukarop: UTIK-2.2
Bpemst Ha oTBeT: 4 MHH.

3aganue 10: B uém ocnosnoe omauuue mooenei EOQ u JIT ¢ mouku 3penus pucka
Odepuyuma 3anacog?

ITose nys orBera:



HNupukarop: UTTK-2.2
Bpemsi Ha oTBeT: 4 MUH.

3ananue 11: Kakotui nepsbiii wiae ciedyem npeonputsme, eciu OHNAUH-MOHUMOPUHS
nokazan 3adepoicky JIT-nocmasku Kpumuuecko2o KOMnoOHeHma?

ITose n1s oTBETA:

Nuaukarop: UTIK-2.2

Bpemst Ha oTBeT: 4 MHUH.

Bananue 12: Ymo marxoe CFaR (Cash-Flow-at-Risk)?
ITosie aJId 0TBETAa:

HWupukarop: UIIK-2.3
Bpemsi Ha oTBeT: 4 MHUH.

3ananue 13: Kax npoyenmusiii ceon «float-to-fixed» cnusicaem puck pocma cmagox no
niasaroujemy 0onzy?

ITos1e nas1 oTBeTA:

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

3apanme 14: Ymo npousoiioém ¢ VaR nopmghens, ecnu eco oopayus ymenvuiumea?

ITos1e nas1 oTBeTA:

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

3ananme 15: Kax evi cuumaeme, kaxou KPI panbuie ocmanbHblx cusHaiusupyem o
HapacmaHuu Kubeppucka e-COMMErce-kanana: uucio unyuoenmos, NPS unu xongepcus
cauma? Hazoeume KPI.

ITose nus orBera:

Nuaukarop: UTIK-2.3
Bpemst Ha oTBeT: 4 MHH.




3ananmue 16: [Ipoananuzupyiime cumyayuro: cogem Oupexmopos mpeoyem coKpamumy
aumum CFaR na 20 %. Kaxoti nepeuvlil ynpasnenueckutl uiaz 001x#CeH npedsiodCums
KasHaveu?

ITose n1s oTBETA:

Karouu K 3aJaHusM

Howmep OtBet (pa3BepHyTOEC 00OCHOBAHUE)
BOIIpOCA
1 B ympaBiieHun npojakaMu aKTUBOB PIHOYHBIN PUCK SIBIISICTCS

BHEIIIHUM M HEKOHTPOJIUPYEMbIM (pakTopoM. OH 3aBUCUT OT
MaKpPOIKOHOMMKH, OTPACIIEBBIX TPEHOB U 0’KMIaHUN UHBECTOPOB.
be3 o1eHKH BOJIAaTWIIBHOCTU U CLIEHAPHOI'O aHAJIM3a KOMIIAHUS
MOKeT nepeolieHuTs NPV cienku ¥ IpUHSTH HEBBITOAHOE PELICHHE
0 CpOKax WJIM CIIOCO0E pean3alyi.

2 Metonuka Markowitz mokaspiBaeT, 4To aucriepcus mnoprdens paBHa
B3BCIICHHOW  CyMMe€  JHCHEPCHH  OTHENBHBIX  aKTHBOB  ILTIOC
KOBapHanroHHbIe WieHbl. [Ipu koaddunmente koppesaun, 01u3koM K 0
WKW OTPULATCIBLHOM, KOBapualudga Majla WX OTpularejibHa, 3HAYUT
o> portfolio magaer. J{ns MeHemKepa MpoAak 3TO O3HAYAET MEHBIIYIO
BEPOATHOCTH ~ OJHOBPEMEHHOTO  OOCCICHEHHS BCEX AaKTUBOB H,
CIIEJIOBATENIbHO, CHIDKAETCS PHUCK HEAONOIYYCHUs 3alUIaHUpOBAHHOM
BBIPYUKU.

3 Pa3zuuna kputnuna juig oneHku pucka: DCF-meron uyBcTBUTENEH K
HPENOI0KEHUAM MEHEPKMEHTa (CTaBKa JUCKOHTA, TEMIIbI pOCTA),
YTO MOBBIIIAET CYObEKTUBHOCTD; PHIHOYHBIHA MTOIXO OMIMPAETCS Ha
HE3aBUCHMBbIE JaHHbIE, HO OBIBACT HEAOCTYIECH JUI YHUKAIbHBIX
aKkTHBOB. Bo3Merniaemast cTouMOCTh BbIOMpaeTcs Kak HauOosbIas
U3 JIBYX, [I03TOMY IIOHUMAaHHUE OTJIMYAN [TOMOTaeT MUHUMHU3UPOBATh
PHUCK OIIMOOYHOr0 MPU3HAHUS YOBITKA WJIM 3aBBIIIEHUS] CTOUMOCTH.

4 Llena aHanoroB 3a1a€T HUKHIOW rpaHully fair value; ctaBka
nuckonTta cHmkaer DCF; mpaBoBbie Oaphephl COKpaIiaroT Oy ayIime
BBITO/IBI.

5 [TaTeHT co31a€T HKCKIIO3UBHOCTb, ITO3BOJISS MOTY4aTh

HSKOHOMUYECKYIO peHTy. Eciin 3ammTa oTCyTCTBYET, LIeHa U 00bEM
PO MagaroT ObICTpee MPOTHO3a.

6 OHa CHM3UTCS, TaK KaK OyAyIIHe MOTOKH OyIyT TUCKOHTHPOBAHBI
CUJIbHEE.

7 CCC usmepseT, CKOJIbKO THEH KoMIaHus pUHAHCUPYET 000pOT U3
COOCTBEHHBIX MJIU 3aéMHBIX CPEJICTB.

8 bank/dakxTop npuHUMaeT Ha ce0sl pUCK HETIATEKECTIOCOOHOCTH
neOuTopa, BEIIJIAUYMBAas MPOJABILY JICHEKHbIE CPEJICTBA ABAHCOM.

9 Ecnu ctaBka no kpatkocpoynoMy kpeauty 10 % ronoBbix, a

cpennuit DSO yBennuuics Ha 15 nueit npu Beipyuke 1 miupa P,
JIOTIOTHUTEIIbHBIE PACXO/IbI Ha IPOLEHTHI MOTYT MPEBBICUTH 4 MITH P
B T'0/I. DTO HANpPsAMYIO MOBBIIIAET (PUHAHCOBBIM PUCK U CHIDKACT
peHTa0eIbHOCTh TPOAAK AKTHBOB.

10 EOQ 6anancupyer 3atpathl 3aka3a 1 xpanenus, JIT Munumuszupyet
3anacsl 0 HyJIS.




11 Bpems peakuuu orpaHudeHo JuTeIbHOCTRIO safety-lead-time
(06b14HO < 4 yacoB). Ecnu anpTepHaTHBBI HE BKIIOYHUTH CPasy,
BEPOSITHOCTb [TOJIHOW OCTAHOBKH JIMHUU PACTET 3KCIIOHEHLIUAIIBHO.
IlepexitoueHne HOKHO ObITh aBTOMAaTH3HUpOoBaHo uepe3 EDI,
4T0ObI MUHUMM3HPOBATh YEJI0BEYECKUH (aKTop.

12 CFaR nokasbIBaeT, KaKyto CyMMY OTTOKA KOMIIaHHS MOXET IPEBBICUTH C
BEPOSITHOCTBIO, CKaXKeM, 5 % 3a MeCsIIl MK TOJI.
13 Ecimu LIBOR/SOFR Bripacret, nosny4aemsrii float yBenuaurtcs, HO

IJIATEX 110 KPEAUTY TOXKE T, B3aUMMO3a4ET HEUTPAIIU3YyeT POCT.
Takum o6pa3zom company hedges Ainterest-expense, coOmroas
KOBEHaHThI U nporozupyemoctb CFaR.

14 VaR yuutsiBaeT ¢ 1nieHsr; npu cHmwkenuu duration AP/P = —D Ay,
3HAYUT UCTIEPCUS YOBITKOB YMEHBIIIACTCS.

15 Mertpuka «incidents per 1 000 sessionsy SIBISI€TCS BEAYIINM HHAHKATOPOM
(leading indicator), Torma kak NPS 1 koHBepcHs — 3ama3qpIBAIONITIMHE
(lagging). IlpoakTUBHBIN pUCK-MEHEIKMEHT TpeOyeT pearupoBaTh Ha
munupyromuiit KPL, 4To0B! IpeioTBpaTUTh penyTaluoOHHBIE H
(hMHAHCOBEIE MTOTEPH.

16 HyxHo nnertudunmpoBaTs KpymHeHImue apaiBepsl BOIATHIBHOCTH
(cbIpBE, BamoTa, MPOIEHT) U MPUMEHUTD X€/[K WU TMOPOCUTD
MOCTABIIUKOB U3MEHHUTH CPOKH PACUETOB, YTOOBI CTJIAAUTH XBOCT
pacrpenencHus.

3aKkpLITHIE 32JaHUA ¢ BLIOOPOM OTHOr0 NPABUJILHOI0 OTBETA H 000CHOBAHHEM
BbIOOpa

I/IHCprKHI/Iﬁ AJId BBINIOJIHCHUSA 3aJaHUA: npoanaﬁTe TEKCT, BblﬁepI/ITe l'[pﬂBH.]'Ibelﬁ
OTBET U 3allMIIUTE apryMeHThIl, 0600HOBblBaIOIIII/Ie BblﬁOp oTBETa

IIpodeccuonaabuas komnerenuus IMNK-2

Huaukarop: MIK-2.1
Bpemst Ha oTBeT: S MHH.

3ananme 1: Kakoii U3 nepeyrcieHHbIX ITAINOB SBISAETCS MEPBBIM B 00IIEM ITpolecce
yIpaBJIeHUS] pUCKAMHU MIPU MPOJIaXkKe aKTUBOB?

Bapuants! oTBeTa:

A) MOHUTOPHUHT PUCKOB

b) Unentuduxanus puckon

B) Pa3pabotka mep pearnpoBaHus
I') Onienka ocTaTOYHOTO pUCKa

OTBer:
O0ocHOBaHME:

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




3ananmue 2: Kakoii BHenTHUHN (HaKTOp CITYKUT HauOOJIee OUEBUIHBIM HHIUKATOPOM
BO3MO>KHOT'O 00ECIIEHEHHSI OCHOBHOTO cpeicTBa?

Bapuants! oTBeTa:

A) Poct BHYTpEHHUX 3KCIITyaTallMOHHBIX U3/IEPIKEK

b) CymiectBeHHOe najieHue ppIHOYHONW CTOUMOCTH aHAJIOTMYHOTO 000pYyI0BaHUS
B) YBenuuenue HauyuCIEeHHOM aMOPTU3aLIUU

I') [IpeBbimenue BHyTpeHHNX TUMUTOB 10 CAPEX

OtBer:
O0ocHOBaHME:

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

3aganue 3: Kaxoii U3 MeTO/10B onpeiesieHUs] BO3MEIIAEMOI CTOMMOCTH aKTMBa HAaUMEHee
MOJIBepKeH CYOBEKTUBHOCTH MEHEKMEHTAa?

Bapuants! oTBera:

A) JIucKOHTUpPOBaHUE IPOTHO3HBIX JeHEKHbBIX TOTOKOB (DCF)

b) CnpaBeanuBas cTOMMOCTb 32 BBIYETOM 3aTpaT Ha MPOJIaXKy, OCHOBaHHAs Ha LIeHaX
HEJJaBHUX CHEIIOK

B) Mertoa BoccTaHOBIIGHHS 3aTpaT

I') UnnexcHbll nepecy€T OCTaTOYHONH CTOUMOCTH

OTtBer:
Oo6ocHOBaHHE:

Huaukarop: MIK-2.1
Bpems Ha oTBeT: 6 MHH.

3ananme 4: Kakoit u3 kputepuen IAS 38 oTHOCHTCS K «CITOCOOHOCTH KOMITAHUHU
MCIIOJIb30BaTh WM MPOJaTh pe3yapTaTy» npu kanutanuzauuu HUOKP?

Bapuants! oTBera:

A) Hanmume coOTBETCTBYIONIUX PECYPCOB

B) BeposTHOCTh mosyyeHust OyAyIUX 3KOHOMUYECKUX BBITOJI
B) Texnuyeckas ocymecTBUMOCTb MPOEKTa

') HamepeHue 3aBepInTh pa3paboTKy

OTBer:

O0ocHOBaHHE:

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




3ananmue 5: Kakoit ¢nHaHCOBBIN KO DHUITUEHT SIBISETCS MPSIMBIM HHINKATOPOM PHCKa
HEJI0OCTaTOYHOM JIMKBUHOCTH OOOPOTHBIX aKTUBOB?

BapuanTs! oTBeTa:

A) Current ratio < 1

b) Koaddurnment obopaunBaeMoCTH OCHOBHBIX CPEACTB
B) PentabenbHOCTh MIpoiax

I') Jonrocpounsiii qoiar / EBITDA

OtBer:

O0ocHOBaHME:

HNuaukarop: UTIK-2.1
Bpemsi Ha oTBeT: 6 MUH.

3aganue 6: Kakas Mepa KpeAUTHOTO KOHTPOJIS JIy4Ille BCETO CHIKAET BEPOSATHOCTD
HerIaTe)Xa, He coKparias 00bEM mpoiax?

Bapuants! oTBeTa:

A) IlosHBIH 0TKa3 OT OTCPOUKH IIATEkKA

b) Ycranosnenue nuddepeHINpOBaHHBIX KPEAUTHBIX TMMHUTOB
B) YBenuuenue ckuiok 3a 00bEM OCTaBOK

I') Yopomenue npoueaypsl 0100peHUsI HOBBIX KIIMEHTOB

OTtBer:

O0ocHOBaHUE:

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

3aganue 7: Kakoif JOKyMEHT 4allle BCEro UCIONb3YIOT, YTOOB! IOPUANYECKU 3aKPEIUTh
JI0JTOBOE 00513aTENBCTBO M YCKOPUTH B3BICKAHUE ITPU IPOCPOUKE?

BapwnaHnTs! oTBeTa:

A) Cuér-pakrypa

b) Akt cBepku

B) IIpocroii Bekcenb

I') Kommepueckoe npeanoxkenue

OTtBer:

O0ocHOBaHUME:

HNupukarop: UIIK-2.1




Bpemst Ha oTBeT: 6 MHH.

3ananme 8: Kakast MoJie/1b pacCUUTHIBAET IKOHOMUYECKH ONTUMAJIBHBIA pa3Mep 3aKasa,
MUHUMU3UPYS CyMMapHbIE 3aTpaThl XpaHEeHUs 1 0hOpMIICHUS?

Bapuants! oTBera:
A) ABC-ananus
b) EOQ

B) Kanban

) JIT

OT1Ber:
O0ocHOBaHME:

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

3aganue 9: Kakoii mokasarenb pucka CTAaHOBUTCS HauboJee KpUTUYHBIM IIPU BHEPEHUN
MOJIEIIN «TOYHO-B-CpOoK» (JIT)?

BapuanTsl oTBeTa:

A) KoadpdunmeHnT TekydecTy nepcoHasia cKiaaa

b) BapuaruBHocTh Bpemenu 1ukiia noctaBku (Lead-time variability)
B) KomnuectBo SKU kitacca C

I') Haknaaable pacxojibl Ha XpaHeHUE

OTBer:

O0ocHOBaHUE:

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

3aganue 10: Kakoii nokasaTenp HaIpSIMYIO U3MEPSET BEIMYMHY BO3MOXKHOTO
OTPULATETHHOTO JIEHEKHOTO MTOTOKA C 33/JaHHONH BEPOSTHOCTHIO?

Bapuants! oTBeTa:
A) NPV

b) CFaR

B) IRR

I') EVA

OTtBer:

O0ocHOBaHUME:

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

3aganue 11: Kakoif HHCTpYMEHT JIydllle BCEr0 OrPaHUYMBAET PUCK POCTA MPOLEHTHBIX
CTaBOK 10 CYILIECTBYIOIIEMY IIaBAIOLIEMY JOITY?



Bapuants! oTBeTa:

A) Bamotasrii popBapy

B) IlpouenTHsiii cBon «float-to-fixed» (IRS)
B) ®opBapanas nporenTHas caenka (FRA)
I') Onmon-ka1 (interest rate cap)

OTtBer:
O0ocHOBaHME:

HNuaukarop: UTIK-2.2
Bpemsi Ha oTBeT: S5 MHH.

3ananme 12: Kakoil cTaTUCTHUYECKUI [TOKA3aTeNIb XapaKTEPU3YET CPEHIOI0 MOTEPIO
nopTders npu npeBbilieHn: ypoBHS VaR?

Bapuants! oTBera:

A) Beta

b) CVaR

B) CrangapTHO€ OTKJIOHEHHE I0XOIHOCTH
I') Sharpe ratio

OTBer:
Oo0ocHOBaHHE:

Huaukarop: UITK-2.3
Bpems Ha oTBeT: 6 MHH.

3aganue 13: Kakoii MakposkoHOMHUECKUH (HaKTOP, KaK MPABUIIO, TPUBOIHUT K CHUKEHUIO
CTOMMOCTH OOJIMTalUi ¢ JUTMHHOW Jroparuen?

Bapuantsl oTBeTa:

A) CHIWKEeHHE KIF0YEBON CTaBKH

b) PocT nHOIAIMOHHBIX 0XKHIaHUHA

B) Vkpemnnenue HallMOHAIBHON BaTIOTHI
I') CyxeHue KpeAUTHBIX CIIPEIOB

OTBer:
Oo0ocHOBaHHE:

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

3aganue 14: Kakoii kaHan npojax Hec€T HauOOJIbIIUN YPOBEHb KHOeppUCKa Mpu
peanu3anuu aKTUBOB?

BapunanTs! oTBeTa:
A) ®upmeHnHas po3HULA
b) E-commerce marketplace



B) TenemapkeTunr
I') TpagumronHasi TUCTPUOBIOTOPCKAS CETh

OtBer:
O0ocHOBaHME:

HNuaukarop: UTIK-2.3
Bpemsi Ha oTBeT: 6 MUH.

3ananue 15: Kakoit KPI Hanbosee paHo CUTHAIM3UPYET O CHIDKCHHH JIOSITLHOCTH
KJIMEHTOB KaHaja Mmpoaax?

Bapuants! oTBera:

A) Banosas mapxa (Gross Margin)
b) NPS (Net Promoter Score)

B) Cpennmii yex (Average Ticket)
I') Hons peiaka (Market Share)

OTBer:

Oo0ocHOBaHHE:

HNupukarop: UIIK-2.3
Bpemsi Ha oTBeT: 6 MHUH.

3aganue 16: Kakoii pa3ien MHTErpUpOBAaHHOTO OTYETA O PUCKAX B IIEPBYIO OUEpe/lb
UHTEpecyeT Ka3HayelCTBO MPH OLIEHKE COOII0/IeHHs (PUHAHCOBBIX JIMMHUTOB?

BapuanTs! oTBeTa:

A) Kapra ropsianx 30H puckoB (Heat-map)

b) IInan KOppeKTUPYIOMUX MEPOIPUATHIHA

B) Otuér 0 cobio/1IeHuu TMMUTOB U JJOTTYCKOB
I') PeecTp netanu3upoBaHHbBIX PUCKOB

OTtser:
O0ocHoBaHue:
Kiroun k 3aganuam
Howmep OTtser OtBet (pa3BepHyTOE€ 00OCHOBAHUE)
BOIIpOCA
1 b Wnentuduxaiys BkiatodaeT cOop nHGopMauu o

BHYTPEHHHUX U BHEIIHUX (PaKTOpax, UHTEPBBIO C
HKCIEPTaMU U aHAJIU3 UCTOPUYECKUX COOBITHI. DTOT ATal
(bopMUpYET peecTp PUCKOB, KOTOPBI CTAHOBUTCS BXOIOM
JUISI KOJIMYECTBEHHON OLIEHKH BEPOSITHOCTH U MOCIECTBUM.




Ecnu urnopupoBarh nepBbIi 1I1ar, KOMIIAHUS MOXKET
BJIOXKHTb PECYPCHI B KOHTPOJIb HECYLIECTBEHHBIX YIpO3 U
MPOIMYCTUTh KPUTHUECKHE, YTO YBEITUYUT COBOKYITHBII
PHUCK-TTPO( Wb TPOIAXKH AKTHBOB.

MC®O IAS 36 oTHOCHUT pe3Koe MaJieHNe PHIHOYHBIX LEH K
BHEIITHUM «TPUTTEpaM» TecTa Ha obecrienenne. Eciam akTus
MO’KHO IPHOOPECTH 3HAYUTENFHO JIETIEeBIIe, KOMITAaHHS JOJDKHA
MIPOBEPUTH, HE 3aBBIIIICHA JIM €r0 0aJaHCcoBas OLICHKA.

Merton «fair value — costs to sell» ucronb3yer
HE3aBHCHMBIC PHIHOYHBIC TAHHBIC: KOTHPOBKH, PE3YIbTATHI
AyKIMOHOB, MPEIOKECHUS JUIICPOB. DTO CHUIKACT
WH(OPMAITMOHHYIO aCHMMETPHUIO MEXK/TY YIIPABIICHIIEM U
BHEIIHUMH MOJIb30BATENSIMUA OTYETHOCTH. PBIHOYHBIHM
MOJIXO]T TAKXKE OTPaXKaeT TEKYIIHUE OXKUITAHUS ITOKYTaTeIeh
¥ MHBECTOPOB, UTO JIeJIACT OICHKY 00JIee peIeBaHTHOM JIJIst
aHaJIM3a PUCKOB HHBECTUIIMOHHOTO TIPOEKTA WA TTPOIAKHU
aKTHBA.

Bynay1iye BbIrosibl 10Ka3bIBatOTCSl MAPKETUHTOBBIMU
UCCIICIOBAHUSAMHU, NTPEJIBAPUTEIIHBIMU JI0TOBOPAMU HITU
BHYTPEHHUM OE€HYMApKOM CTOMMOCTH. OTCYTCTBHE
yOeIMTeNbHBIX JTAHHBIX 3aCTABUT CIUCATh PACXO/bl HA
HUOKP cpa3zy B 0Tué€T 0 npuObLIAX, YTO YMEHBIIUT
npUOBLIb IEPUOJA, HO CHU3UT PUCK MOCIEAYIOIINX
yYOBITKOB OT 00€CLIEHEHUsI.

JIMKBUAHOCTH OOOPOTHOTO KanuTajga KpUTUYHA JUIs
HENPEPBHIBHOCTHU IPO/IaXK aKTUBOB: MIOCTABLIUKNA MOTYT
noTpe0oBaTh MpeoIIaTy, a OaHKH CHU3AT KPEAUTHBIE
muaud. [Ipu Current ratio < 1 koMnaHusi pUCKyeT HapyIIUTh
KOBEHAHTBI, COPBATh PacUY€Thl C KOHTPAreHTaMU U TIOTEPSIThH
JIOBEpHUE PHIHKA.

JIMMUTBI TO3BOJISIOT THOKO COOTHECTH PUCK KIMEHTA U
00BEM KpeauTa, COXpaHss MPOAAKHU HAIEKHBIM
MTOKYIIATEIISIM.

BekcenbHOE 0053aT€IBLCTBO OTAEICHO OT IOCTABKU TOBApa;
JIOJDKHUK HE MOYKET CChUIAThCS Ha 1e(heKThl. DTO CHUXKAET
IOPUAMYECKUM PUCK U COKpAIIAET IIUKJ B3bICKaHUS, YTO
KPUTUYHO TP YIPABICHUU KPEIUTHBIM MOpTQenem
KOMITaHHUU.

Xots JIT u Kanban cokpamaror 3anacel, EOQ ocraéres
0a30BbIM HHCTPYMEHTOM KOJIMYECTBEHHON OLIEHKH PUCKa
nepenéxuBaHus WK AeduuuTa mpu cTabuiIbHOM CIpoce.
[TpaBuiibHBIN pacuéT CHIKAaeT OOOPOTHBIN KauTal U PUCK
HEJIONOCTABKH I10 IPUYHMHE CIULIKOM PEAKUX WIN CIUIIKOM
YACTBIX 3aKYTIOK.

JIT nepeBOUT OTBETCTBEHHOCTh 34 HEMPEPHIBHOCTh U3 CKJIaJa K
menouke moctaBok. CrammaprHoe OTKIOHeHme lead-time
CTaHOBHTCS KJIFOUEBOW METPUKOW: YeM OHO OOJblle, TEM BBILIE
BEPOSITHOCTh CPbIBA. Y MEHBIIEHUE BAPUATUBHOCTH JOCTUTAETCS
koHTpakTamMu SLA, EDI-MOHHUTOPHHTOM W MYyJIBTHCOPCHHIOM,
YTO CHWKAET ONEPAlMOHHBIM PUCK OCTAHOBKH JIMHHH.

10

CFaR nomoraet ka3HauelcTBY IUIAHUPOBATh MUHUMAJIbHBIN
OCTaTOK K3I1a WM KPEAUTHYIO JINHKIO. B otiimune ot NPV
u IRR, oH He onieHMBaeT NprOBUILHOCTH MPOEKTA, a




doxycupyeTcs Ha TUKBUIHOCTH, YTO J€JIaeT METPUKY
KPUTHUYHOM /7151 YIPABJIEHUS PUCKOM KaCCOBBIX Pa3pbIBOB.

11 b FRA 1 Kar moKphIBalOT PHCK JIMIIL HA KOPOTKUE OTPE3KH U
MOTYT MOTpeOOBaTh posuioBepa; hopBap/1 3alUIaeT
BAJIIOTY, HO He cTaBKy. CBOI 00eCIeunBaeT JIUTEIbHYIO
CUMMETPHIO IMOTOKOB «loan + swap», 4T0 KpUTHYHO TIPU
MHOTOJIETHEM J0JITE, TTO3BOJISISI TOYHO MPOTHO3HPOBATh
CFaR u co0mronars KOBEHAHTHL.

12 b ITokxazarens mononHseT VaR, moka3sIBas TSKECTh
BO3MOKHOM 1oTepu B Hauxyamux 5 % umu 1 % ciydaes,
YTO BaKHO JIJISI CTPECC-TUMUTOB.

13 b Ecnu ppiHOK 3akiiapiBaeT Oymymryro WHOISAIHO,
WHBECTOPBI TPEOYIOT 00JIe€ BEICOKYIO JIOXOIHOCTD, YTOOBI
KOMIICHCHPOBATh MOTEPIO MOKYNATEIbHOM CIOCOOHOCTH.
[lena oGnuranuu nmagaeT TeM CUIIbHEE, 4eM OOJIbIle
duration, TOCKOJIBKY €€ EHEKHBIE TIOTOKK Pa30pocaHbl BO
BPEMEHU M MOJIBEPKECHBI TUCKOHTUPOBAHUIO TTO]T
MOBBIINIEHHYIO CTaBKY.

14 b GDPR u ananoruuHbie HOPMbI HAKJIABIBAIOT MTpadsl 10 4
% oboporta 3a leak personal data. Marketplace xpanut
IaTEXHYI0 HHPOPMALIHIO, TOATOMY KHOEPPUCK HATIPSMYIO
npeBpaliaeTcsa B (PUHAHCOBBIN MIPHU NPEABIABIECHUU UCKOB U
CHIKEHUU JOBEPHsI MOKYyNAaTeIeH.

15 b Nunexc NPS u3mepsier roTOBHOCTh KJIMEHTOB
PEKOMEHI0BATh MIPOIYKT €II€ A0 TOro, KaK MPOJaKu
ynajayr.

16 B Ka3nayelicTBO 0OTBEUaeT 3a JIUMUTBI PHIHOYHBIX U

KPEIUTHBIX PUCKOB; €MY HY)KEH arperHpOBaHHBIN CTaTyC
UX BBINOJIHEHUS.

3akpbIThIE 32 JaAHUS ¢ BLIOOPOM HECKOJLKUX BAPUAHTOB OTBETA M PA3BEPHYTHLIM
000CHOBAHHEM BHIOOpPA

HHCTpYKUMS 1151 BHITOJTHEHUS 3aIaHNsI: IPOYNTAaliTe TEKCT, BbIOepHUTE BCe
NpaBUJIbHbIE OTBETHI U 3ANUIIUTE APTYMEHTHhI, 000CHOBBIBAIOIIIME BHIOOP OTBETOB

IIpodeccuonaabuas komnerenuus MNK-2

Nuaukarop: UTIK-2.1
Bpems Ha orBeT: 7 MHH.

Bonpoc 1 (3akpbITHIi BOPOC ¢ HECKOJIBKUMHU NMPaBUIHLHBIMU OTBETAMH )
Kakue MeTo1bl OTHOCSITCS K HAYaIbHOMY dTany HAeHTH(MKAIMN PUCKOB IIPH MPOJIAXKE
AKTUBOB?

Bribepure Bce npaBUIIbHBIE OTBETHI:

1. Mo03roBo# WTYpM C dKCIIEPTAMHU
2. SWOT-ananu3 Ou3Hec-e IUHULIBI
3. Monte-Carlo-monenipoBanue 1eHEKHOTO TOTOKA




4, PESTEL-ananu3 BHeUIHEH cpeabl
5. Byxranrepckas nmpoBojKa 1o epeoICHKE aKTHBA

OtBer:

O0ocHOBaHHE:

HNuaukarop: UNK-2.1
Bpems Ha oTBeT: 7 MHH.

3aganue 2: Kakue KOMIIOHEHTBI BXOJAT B CTAHJAPTHBIN LIUKII yIIPaBICHUs pUcKaMu?
BriOepute Bce mpaBUIbHBIE OTBETHI:

1. Wnentudukamnms

2. Orenka (aHamu3 U paHKUPOBAHUE)
3. PaspaboTka mMep pearnpoBaHus

4. MOHUTOpPUHT U IEPECMOTP

S. ApXUBHpPOBaHHUE IOKYMEHTOB
Otsert:

O0ocHoBaHue:

HNuaukarop: UTIK-2.1
Bpemsi Ha oTBeT: 7 MHH.

3aganue 3: Kakue BHemHue GakTOpPHI SBISIFOTCS MPU3HAKAMH BO3MOXKHOTO 00€CIIeHeHUs
OCHOBHOTO cpeJicTBa?

Bri6epuTe Bce npaBUIIbHBIE OTBETHI:

1. CyuiecTBeHHOE NaJIeHUE PHIHOYHOM 1IEHBI AaHAJIOTOB

2. Poct peIHOYHBIX IPOLIEHTHBIX CTABOK

3. [ToBbIlIEHNE TPOU3BOIUTEILHOCTH aKTUBA

4. N3meHenune 3aKk0HO01aTeIhCTBA, OTPAHUYHBAIOIIIEE UCTIOTH30BAHUE aKTHBA
5. 3akIroueHne JOJIrOCPOYHOr0 KOHTPAKTa Ha MPOAYKIIMIO aKTHBA

OTtBer:

Ob0ocHOBaHHE:

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

3ananue 4: Kakue BHyTpeHHHEe (DaKTOPBI IPEANPUITUS CBUIETEIBCTBYIOT O BOZMOKHOM
0o0€ecCIlEeHEHN M aKTHUBA?

Bri6epuTte Bce npaBuiibHbIE OTBETHI:

1. 3HAYUTENbHBIN U3NYecKril U3HOC 000pyIOBaHUS
2. ITepemelieHre akTHBa B pe3epB (KOHCEPBALUIO)



3. YBenu4yeHrne 0CTaTOYHOr0 CPOKa CIIy:KObI 6€3 MOJIEpHU3ALUU
4, CokpalnieHue MmIaHOBOM 3arpy3KH JIMHUU
S. PocT BeIpyuKH OT IpOayKIIMU 000py10BaHUS

OTtBer:

O0ocHOBaHME:

HNuaukarop: UTIK-2.2
Bpemsi Ha oTBeT: 8 MuH.

3ananue 5: Kakue kpurepun IAS 38 o0si3aTesbHBI U1 KaIUTAIU3AKMK PACXOI0B HA
pa3paboTky?
Br16epuTe Bce MpaBUIIbHBIC OTBETHI:

1. TexHuveckas OCyIECTBUMOCTh ITPOCKTA

2. Hamepenwue 3aBepmmTh pa3paboTKy

3. CriocoOHOCTP UCTIONB30BaTh WITH MPOJATh PE3YIbTaT
4. Hanumume n0cTaTOYHBIX pecypcoB U (PMHAHCHUPOBAHMS
S. [Tporuos pocra AMBUAECHIOB

Otsert:

Oo0ocHoBaHue:

Huaukarop: MIK-2.2
Bpems Ha oTBeT: 8 MHH.

3aganue 6: Kakue mepsl ynpasieHus IpoeKToM HanboJ1ee d3PGeKTUBHBI I CHUKCHUS
pucka HeynauHol kanutanuzauuu HUOKP?

Bri6epuTe Bce npaBUIIbHBIE OTBETHI:

1. [MTosramHas «gateway»-skcreprusa (Stage-Gate)

2. [TaTeHTHBIN U KOHKYPEHTHBIN MTOUCK 10 MHBECTULINI

3. HraopupoBaHue Tecta Ha 00eclieHEeHUE 10 3aBEPIICHUS TPOEKTa
4. Dckanarus O0ropkeTa 0e3 mepecMoTpa OusHec-keica

5. MHoOroCIeHapHBIi aHATU3 YyBCTBUTEILHOCTH JIEHE)KHBIX TIOTOKOB
OTtBerT:

O6ocHoBaHMe:

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

3aganue 7: Kakue nokaszarenu mpsiMoO CUTHAJM3UPYIOT O POCTE JUKBHIHOCTHOTO PUCKA
000pOoTHOTO KanuTana?

Bri6epuTte Bce npaBuiibHbIE OTBETHI:



VBenunuenue DSO
Cokpamenue DPO
Pocr quick-ratio
Vmmmaenne CCC
Cumxenune DIO

arwONE

Knacrepusanus akTHBOB 1O KOPPEISIUH € TIaBHBIM (PaKTOpOM
OrtBer:

O0ocHOBaHuE:

HWupukarop: UIIK-2.2
Bpemsi Ha oTBeT: 8 MUH.

3ananue 8: Kakue nelicTBUS TOMOTAIOT COKPATUTh PUCK KACCOBOTO pa3phiBa U3-3a
mmaaHoro CCC?

Bri6epuTte Bce npaBuiIbHbIE OTBETHI:

1. [Tpomaxa nedutopku daxropy (factoring)

2. [TeperoBopsl 00 yBEIHMUYCHUH CPOKOB OILIATHI TIOCTABIIUKAM

3. YBenuyeHne cTpaxoBoOro 3amaca Ha CKIIaIe

4, Junamuueckoe nuckoHTupoBanue cuetoB (dynamic discounting)
5. YCKOpEeHHE BBICTABIICHUS YJICKTPOHHBIX CYETOB

OrtBer:

O0ocHoBaHue:

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

3aganue 9: Kakue MHCTpYMEHTHI KPEUTHOTO KOHTPOJISI YMEHBIIIAIOT PUCK HerulaTexa 0e3
CYILECTBEHHOTO MAJCHUSI IPOJaXK?

BBI6epI/ITe BCC MPaBUJIbHBIC OTBCTHI:

1. KpeauTHblil CKOPUHT KIIMEHTOB

2. TpeGoBaHue MMOJIHOM MpeAOIIaTh BCEM MOKYHaTeNIIM
3. CrpaxoBaHue KOMMEPUYECKUX KPEIUTOB

4. JuddepenurpoBaHHble KPEIUTHBIE TUMHUTHI

5. OTka3 ot J1'000i OTCPOUKH IIIaTexa

Ortser:

O0ocHOBaHUME:



HNupukarop: UIIK-2.2
Bpemsi Ha oTBeT: 8 MHH.

3apanme 10: Kakue neiicTBUS OTHOCATCA K dKECTKOMY 3TaIly B3bICKAHUS 3aJ0JKEHHOCTH
(61 — 90 nHeit mpocpouk)?
BriGepuTe Bce MpaBUITLHBIC OTBETHI:

1. [TepBoe e-mail-Hamomunanue

2. [TeperoBopsl 0 peCTPYKTYypHU3AIIUH 0JITa

3. [lepenaya monra KOJUIEKTOPCKOMY areHTCTBY
4. [Tonava cyneGHOTO HCKa

5. [IpenocraBiieHe MapKETHHIOBOTO OOHYCa
Oteert:

Oo6ocHoBaHue:

HNuaukarop: UTIK-2.3
Bpemsi Ha oTBeT: 7 MHH.

3aganue 11: Kakue meponpusTusi yMEHbIIAIOT PUCK e(UIINTA 3a1IaCOB KPUTUUECKHU
BaxxHbIx SKU?

Bri6epute Bce npaBUIbHBIE OTBETHI:

1. Pacuér cTtpaxoBoro 3amnaca ¢ ypoBHeM oOciykuBanus 95 %

2. BHenpeHue cuctemMbl IPOrHO3UPOBAHHUS CIIPOCA HA OCHOBE MAIIMHHOTO O0yYEHUS
3. YMeEHBIIICHHE YaCTOThI 3aKa30B TIOCTABIIKAM

4, ABC-XYZ-cermeHnranus acCOpTUMEHTa

S. [Tepexon Ha consignment-CKJIa 1 TOCTaBITUKA

Otser:

O6ocHoBaHue:

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

3apanue 12: Kakue ycnoBus 10roBopa ¢ MOCTaBIIUKOM HEMOCPEACTBEHHO CHUKAIOT PUCK
cpbiBa roctaBku nipu JIT?

Bri6epuTte Bce npaBuiibHbIE OTBETHI:

SLA 1o BpeMeHH MOCTaBKU

[ITpadsl 32 HEAOIOCTABKY U 3aJICPIKKY

[TnaBaromias peIHOYHAs 1[eHA O6€3 BEpXHETo MOTOKA

DKCKITIO3UBHOCTH (single-sourcing) 6€3 KOMIEHCAITMOHHBIX MEXaHU3MOB
[TpaBo moKymaress HHCIIEKTUPOBATH MPOM3BOACTBO MOCTABIINKA

agbrwbnE

OTBer:



O0ocHOBaHME:

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

3ananme 13: Kakue ¢puHaHCOBBIE MHCTPYMEHTHI HCIIOJIB3YIOTCS IS OKPHITUS
KPATKOCPOYHOI0 Je(UIMUTA JIUKBUTHOCTH?

Bri6epuTte Bce npaBuiibHbIE OTBETHI:

1. Porauuonnas kpenutnas aunus (RCF)

2. OMuccus AOJATOCPOUHBIX €BPOOOIUTAIIHiA

3. ®daxkTopuHT «Oe3 perpecca»

4, bankoBckwuii oBepapadT

S. [Tponaxa call-onroHOB Ha COOCTBEHHBIC AKITHH
Otser:

O0ocHoBaHue:

HNuaukarop: UTIK-2.3
Bpemsi Ha oTBeT: 8 MuH.

3aganue 14: Kakue nokasareny yaie BCEro IPUMEHSIOT JUIsl OLIEHKH PLIHOYHOI0 PHUCKA
nopTQenst KpaTKOCPOUHBIX BIIOKEHHIA?

Bri6epuTe Bce npaBUIIbHBIE OTBETHI:

1. Value-at-Risk (VaR)

2. Conditional VaR (CVaR)
3. Inventory Turnover

4. bera-koappunment (B)
5. Altman Z-score

Otser:

Oo6ocHoBaHue:

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

3ananme 15: Kakue meponpusatus 3ppekTuBHO CHIDKAIOT KHOeppuck e-commerce-
KaHama?

Bribepure Bce npaBUIIbHBIE OTBETHI:

JIByxdakTopHas ayTeHTU(PHUKAIMSA TOKynaTenen
Perynsipable penetration-TecThl MIaTGOPMBI

Xpanenue CVV-KOJ0B B OTKPBITOM BHU/IE
[Mudposanue nepcoHaTbHBIX TaHHBIX Ha CEPBEPE
Coxkpamenue 6romxera b 1o oTtpacieBoro MuHuMyma

s E



OTtBer:

O0ocHOBaHME:

HNupukarop: UTTK-2.3

Bpems Ha oTBeT: 7 MHH.

3aganue 16 Kakue anemeHTsI 10ipKeH BKIo4yaTh pasieln «Iliian koppekrupyommx
MepONpPUSITHI» HHTETPUPOBAHHOIO OTYETA O PUCKAX?

Bri6epuTte Bce npaBuiIbHbIE OTBETHI:

1. ®UO u A0IKHOCTh OTBETCTBEHHOTO MCTIOIHUTEIIS
2. KasleHiapHblil CpOK 3aBEPIICHHUS 1EHCTBUS
3. OreHka npsIMBIX 3aTpaT Ha BBHIIOJTHEHUE
4, Hctopuueckas nieHa akMil KOMITAaHUU
5. KPI, no xotopomy Oynet uzmepet apdexr
Otser:
Oo6ocHoBaHue:
Kurouu K 3aganusam
Howmep Otser OtgeT (pa3BepHyTOE 0OOCHOBAHUE)
BOITpOCa
1 1,2,4 SWOT, PESTEL u xoniekTuBHbIH brainstorming
MpeaHa3HauYeHbl HMEHHO JIJISl BBISIBJICHUS MIEPEYHS PUCKOB;
OCTaJbHbIe MYHKTHI K UACHTU()UKAIIMN HE OTHOCSITCS.
2 1,2,3, Knaccuueckwuit muki [ISO 31000 BximroyaeT yeThIpe 1miara;
4 apXUBUPOBAHME — BCIIOMOTATEIbHBIN MPOIECC.
3 1,2,4 [lagenne 1eH, pOCT CTaBOK M MPAaBOBBIE OTpaHUUYEHUS MPSIMO
MIOHMKAIOT BO3MEIIAEMYI0 CTOMMOCTh; IIYHKTHI 3 U 5, HApPOTHB,
ITOBBIIIAIOT ITOJIC3HOCTDh aKTHUBA.
4 1,24 U3Hoc, mpocraumBaHume M Hemo3arpyska yxyAIaloT Oyaymine
BBITO/IbI; ITYHKTHI 3 U 5 HE YKa3bIBaIOT Ha YXYAILLIEHHE.
5 1,2,3, CranpgapT BbIAENSAET HIECTh KPUTEPHUEB; MEPBBIE UETHIPE
4 TepPEYHCIICHBI B BOIIPOCE, a AUBUICHIBI K HUM HE
OTHOCSITCSL.
6 125 Gateway-KOHTpOJIb, MATEHTHBI TMOUCK M CLEHApHBIA aHalu3
MOBBIIIAIOT MPO3PAYHOCTh M KAueCTBO PELICHMIA; MyHKTH 3 U 4
YBEJIMYUBAIOT PUCK.
7 1,2,4 Poct DSO u CCC alongside nageaune DPO yanuHsioT
JICHEeXKHBIN IIMKJI U CO3/Ial0T KaCCOBBIN Pa3phiB
8 1,25 ®axropunr, yaauaesrne DPO u Oonee ObICTpasi BBIKMCKA CUETOB
COKpalarT gap MCKAY IIPUTOKOM H OTTOKOM JACHCKHBIX
CPEJICTB.
9 1,3,4 CKOpHHT, CTpaxOBaHWE W JIMMHUTHI aIPECHO YIIPABIAIOT PHUCKOM;
#ECTKas MONUTHKA MPeAomiaTsl (2, 5) OTHYTMBAeT KIMEHTOB.
10 2,3 Ha 61-90-i neHp TPUMEHSIOT PECTPYKTYPU3AITUIO FITH
ayTCOPCHHT B3bICKaHUs; e-mail u 60HyCchl paboTaroT
paHbllIe, CyJ — MO3XKe.




11 1,2,4, Safety-stock, mporuo3s, cerMeHTanus ¥ KOHCUTHALHS TTPSIMO
5 HaIpaBJIEHbI Ha COKpPAIIEHUE BEpOSTHOCTH stock-0ut;
penkue 3aKasbl (3) MOBHIIAIOT PHCK.

12 1,2,5 SLA, mrpadbl 1 MHCTIEKIIUS MOBBIIIAIOT HANEKHOCTB;
MYHKTHI 3 U 4 YBEJIMYMBAIOT, & HE CHIIKAIOT ONepPaIlMOHHBIH
PUCK.

13 1,34 RCF, dakropunr u oBepapadt odbecreunBaroT ObICTPHINA
MIPUTOK K3II1a; €BPOOOTUTalliy M OMIIUOHBI PEIIAl0T IPYTHE
3a7a4H.

14 1,2,4 VaR, CVaR u [} u3MepsroT eHOBO# pUCK; 000POT 3amacoB
u Altman-uHAEeKC CBS3aHbI C APYTUMHU aCIICKTaMHU.

15 1,2,4 2FA, pentest 1 muppoBaHKUEe MOBBIIIAIOT 3aITUIIEHHOCTD;
MYHKTBI 3 U 5, HA000POT, YBEIMYHUBAIOT PUCK.

16 1,2,35 OTtBeTcTBeHHBIU, CpOK, Or0KeT 1 KPI nenarot turan

YIPABIEMBIM; KOTUPOBKA aKLIW HE OTHOCUTCS K
YIPABJICHUK KOHKPETHBIM PUCKOM.




