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3akpbIThIE 3aJaHNS HA YCTAHOBJIEHHE COOTBETCTBHS

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

IIpodeccnonaabpuasa komnerenuus [NK-2

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

3ananue 1 : YcTaHOBUTE COOTBETCTBUE MEX/1Y OCHOBHBIMM BHIAMM (PMHAHCOBOIO
PHCKA U UX KJIIYEBOIl XapaKTePUCTHKOM.

Puck H XapakTepucTHKA ‘
A) PoriHOUYHBIN H 1) Cpsi3aH ¢ KOJICOAHHUSIMHU 1ICH, KYPCOB M CTABOK. ‘
b) Kpenutnsiit H 2) Bo3HuKaeT npu BO3MOKHOM J1e(oJITe KOHTPAreHTa. ‘
B
) . 3) [IposiBasieTcst B cOOSIX MPOIIECCOB, CUCTEM, ITEPCOHAIA.
OrneparinOHHBIM

4) OmnpenensieTcst NONUTUYECKUMU U IPABOBBIMU PEILICHUSMU

I') CtpanoBoii
rocyJapcTBa.

3anummre BbIOpaHHBbIE HU(PHI 0] COOTBETCTBYIOIMMH OyKBaMU:

A b B r

HNupukarop: UIIK-2.1
Bpems Ha oTBeT: 2 MHH.

3aganue 2: YCTaHOBHUTE COOTBETCTBUE MEKIY METOAAMH UAEHTH(PHKANMU PUCKA U
HCNOJIb3YeMbIMH HHCTPYMEHTAMMU.

Metox H HNucrpyment

A) SWOT-ananms H 1) Marpuna «cuina—ciabocTb—BO3MOXKHOCTb—YTPO3ay. ‘

2) [loctpoenue anbTepHATUBHBIX O 150:¢
b) Ananu3 cueHapuen ) poe! P YAy

TPAEKTOPHIl.
B) HTepBbIO 3KCIIEPTOB H 3) OnpammBaHue KIHOYEBBIX CIIEHNUATNCTOB. ‘
I') KoHnTponbHBIi HCT 4) CTaHAapTU3NPOBAHHBIN MEPEYCHb MOTECHIIMATBHBIX
(Checklist) COOBITHH.

3anummure BbIOpaHHBbIE HU(PBHI 01 COOTBETCTBYIOIIMMH OyKBaMU:

A b B r

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




3ananme 3: YCTaHOBUTE COOTBETCTBUE MEXAY METPUKAMM PHIHKA KANIMTAJIA U
NOAXOASIIIMMH MeTOAaMU pacyéra puckKa.

| Merpuxa H Meton ‘
| A) BonatuiabsHOCTD H 1) CrangapTHOE OTKJIOHEHHUE JTOXOIHOCTEH. ‘
‘ B) Value-at-Risk (VaR) H 2) KBauTHIIb pacrpeaeacHus moTephb. ‘
‘ B) Expected Shortfall (ES)H 3) Cpennee 3nauenue xBocra 3a VaR. ‘
| I') Beta-xoa¢punment H 4) Perpeccus JOXOIHOCTH aKTHBA HA JOXOJHOCTh prHKa.‘

3anumure BoIOpaHHbIe HM(PBI 0] COOTBETCTBYHINIMMU OyKBAMU:

A b B r

HWupukarop: UIIK-2.1
Bpems Ha oTBeT: 2 MHH.

3aganue 4: YcTaHOBUTE COOTBETCTBUE MEXKY CTPaTerusiMmu 00padoTKu pucKa u
NPUMEPOM HX NPUMEHEHH.

‘ Crparerus H Ipumep
A) YKIIOHeHHE 1) OTka3 oT BX0OJja B pbIHOK CTPAHbI C CAHKLIMSIMU
(Avoid) AaBp p HHAMH.
b) Iepenaua 2) 3akir04eHue 10roBopa CTpaxoBaHUs rpy3a
(Transfer) A pa e1p pysa.
B) Crmxenne 3) Baenpenue TUMUTOB KPEIUTOBAHUS
(Mitigate) P P '
I') ITpunsitue 4) Coxpanenue HeOOJIbIION MO3UIIUU PU BOJIATHIIBHOCTH,
(Accept) oTOOpaXkast pUCK B OTUETE.

3anummre BbIOpaHHbIE LU (PBHI 01 COOTBETCTBYIOIMMH OyKBaMu:

A b B r

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

3apanue S5: CooTHECHTE HHCTPYMEHTBI X€KUPOBAHMS MPOLEHTHOI0 PUCKA U THII
NO3MIMH, JJIS1 KOTOPOH OHH ONTUMAJIBHBI.

HNucTpymenr H IMoaxoauT ajs

A) InaBarommii-Ha-

N 1) 3aém c nuaBaroiei CTaBKOM.
(UKCUPOBAHHBIN CBOII

2) Kpenut ¢ nepeMeHHOI CTaBKOW U )KEJTaHUEM

b) Kon (Cap) OTPaHUYMTH MAKCUMYM.

B) ®opBapaHas nponeHTHas H 3) @uxcanus Oyaymiei cTaBKM Ha KOPOTKUN




HNucTpymenT H IloaxoauT aus

caenka (FRA) “ TOPU30HT.
I') ®uxcupoBaHHbIii-Ha- 4) Ioptdens obmuraiuii ¢ GUKCUPOBAHHBIM
IUIABAIOIIUI CBOII KYITOHOM, OXHJAFOIIHI POCTa CTaBOK.

3anummre BbIOpaHHBbIE LU (PHI 0] COOTBETCTBYIOIIMMH OyKBaMuU:

A b B r

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

3aganue 6: YcTaHOBUTE COOTBETCTBUE MEXKIY MEKIYHAPOAHBIMHU CTAHAAPTAMM U MX
NpeAMeTOM.

Crangaprt H IMpeamer
A) I1SO 31000 H 1) PykoBOJICTBO 110 YIIPABJICHHUIO PUCKAMHU.
b) COSO ERM 2) UnrerpupoBannbiii GppeiiMmBopk Enterprise Risk
2017 Management.
B) Basel 11l H 3) PerynsatuBHbie TpeOOBaHMS K KaruTary OaHKOB.
I') IFRS 9 H 4) Y4€r 05ku1aeMbIX KPEIUTHBIX IOTEPh U XEIK-YUET.

3anumuTe BbIOPaHHBbIE HUQPBHI 10 COOTBETCTBYIOIMMH OyKBAMU:

A b B r

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

3aganue 7: CBsSKUTE MOKA3aTeJN KPEIUTHOIO PUCKa ¢ UX (popmy.1oii.

IToka3areanb H ®opmyJa

A) Expected Loss [ 1) PD x LGD x EAD

B) Probability of

Default 2) Yucno nedonTto / yucio HaOIIOJaeMbIX KOHTPAreHTOB

B) Loss Given Default |

3) (YObITOK — Bo3melieHue) / DKCIIO3HIHS

4) KpenuTHbli TMMUT — MOTAIlIEHHAs YaCTh HA JaTy

I') Exposure at Default redorTa

3anummre BbIOpaHHBbIE HU(PHI 10 COOTBETCTBYIOIIMMH OyKBAMU:

A b B r

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




3ananue 8: YcTaHOBUTE COOTBETCTBUE MEXAY THIIAMH pacnpeae/ieHUd IeH aKTUBOB U
HauOoJiee MOAXOASAIIMMHU MOAEISIMH.

| Pacnpenenenne H Mogenn ‘
| A) HopmainbHoe H 1) [Tapamerpuueckuit VaR «o-p». ‘
‘ B) ToscTtoxBocroe (Pareto)H 2) Extreme Value Theory (EVT). ‘
‘ B) JlornopmainbHOE H 3) 'eomeTpuyeckoe OPOYHOBCKOE IBH)KCHHE (GBM).‘
| I') JIsymoansHoE H 4) CueHapHbIi aHAJIU3 C KJIacTepu3aluen pekruMoB. ‘

3anumure BoIOpaHHbIe HM(PBI 0] COOTBETCTBYHINIMMU OyKBAMU:

A b B r

HWupukarop: UIIK-2.2
Bpems Ha oTBeT: 2 MHH.

3ananmne 9: CooTHECHTE KJIKOYeBbIE 3J1eMEHThI MOJTUTHKH PUCK-ANINETUTA C HX
coJIepsKaHHEM.

‘ D1eMeHT H Conepxanue ‘
‘ A) KauecTBeHHbBIE 3asIBJICHUS H 1) OO011ee OTHOIIIEHUE COBETA TUPEKTOPOB K pI/ICKy.‘
‘ b) KosmmuectBennsie JII/IMI/ITI)IH 2) Konkpernsie metpuku: VaR < X % kanurana. ‘
‘ B) Iloporossie TpUrrepsl H 3) YpoBHU noKa3arese, Tpedyromue 3cKaIaluu. ‘
‘ I') IIponenypsl nepecmotpa H 4) I'paduk 1 mopsAA0K OOHOBIICHUS PAMKH. ‘

3anummure BbIOpaHHBbIE LU (PBHI 01 COOTBETCTBYIOIMMH OyKBaMU:

A b B r

HWupukarop: UIIK-2.2
Bpems Ha oTBeT: 2 MHH.

3aganue 10: YcTaHOBUTE COOTBETCTBHE MEXAY MeTOJaMM HATYPaJIbLHOIO
XeI’KMPOBAHHUS BAJIIOTHOI0 PUCKA 1 MEXaHU3MOM MX PeaIM3aluu.

‘ Metox H Mexanusm ‘
‘ A) Maruunr (matching) H 1) BeipaBHMBaHME BaJIOT IPUTOKOB U OTTOKOB. ’
‘ B) Jlunep-/nar-crparerus H 2) YcKopeHHe Wil OTCPOYKa TUTATEKEH. ’
‘ B) Bamornas HHBepcmbI/IKauHs{H 3) Pacnipenenenue onepanuii MEXIy BaJ'IIOTaMI/I.‘
‘ I') Jloxanusamus 3aTpar H 4) Ilepenoc npon3BOACTBA B CTPaHy BBIPYUKH. ‘

3anummuTe BbIOpaHHBbIE HU(PHI MOI COOTBETCTBYIOIIMMH OyKBaMuU:

A b B r




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

3aganue 11: Cootnecure Bua back-testing’a VaR-monenu u ero onucanme.

Buj H Onucanne

A) Unconditional

Coverage 1) IlpoBepka yacToTsl HapymeHuit VaR.

. 2) YUYHUTEIBAaET U YaCTOTY, U HE3aBUCHUMOCTD
B) Conditional Coverage ) Y,

HapyILIEHUN.
‘ B) Quantile Loss H 3) ®yukims norepk, penalizing MpeBHILICHUS.
‘ I') Time-Scaled H 4) Tect VaR Ha pa3HbIX TOPU30HTAX.

3anumuTe BbIOPaHHBbIE HUQPBI 0 COOTBETCTBYHO MMM OyKBaAMU:

A b B r

Nuaukarop: UTIK-2.2
Bpemsi Ha oTBeT: 2 MMH.

3ananme 12: YcTraHoBUTE COOTBETCTBUE MEXAY (pUHAHCOBBIMH KO3 PpuuneHTaMu u
PHCKOM, KOTOPbIil OHM CUTHAJIU3UPYIOT.

‘ Koy¢ppuunenr H Puck ‘
‘ A)DSCR<1 H 1) IToBbIIIEHHBIH PUCK TUKBUIHOCTH/ e ONTA. ‘
‘ Bb) Debt/EBITDA > 4 H 2) BricOkuit KpeIUTHBII JIEBEPEIK. ‘
‘ B) Current Ratio < 1 H 3) Huskas kpaTkocpoyHas HJ‘IaTé)KeCHOCOGHOCTL.‘
‘ I') Interest Coverage < ZH 4) Puck HeocTaTka MPUOBUIN TSI TPOIIEHTOB. ‘

3anummre BbIOpaHHBbIC MU (PBHI 0X COOTBETCTBYIOIIMMH OyKBaMu:

A b B r

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

3amanue 13: CootHecute ITansl BHeApeHus cucteMbl GRC (Governance-Risk-
Compliance) u ux pe3yabrar.

Jran H Pe3yabTar

A) Omnpenenenue poJiei u

1) Marpuna RACL
OTBETCTBEHHOCTH

2) Enunblit peno3uTopuii puckoB u

B) Unrerpanus IT-muiardopmer —




Iran

H Pesyabrar

B) Hacrpoiika nokazareneit KPI/KRI

H 3) JamGopabl it MOHUTOPHUHTA.

I') O6yuenue nepconaia

H 4) IloBbllIEHUE KYJIBTYphl PUCKA.

3anumure BoIOpaHHbIe HM(PBI 0] COOTBETCTBYHINIMMHU OyKBAMU:

A b

B r

HNnaukarop: UTIK-2.3
Bpemsi Ha oTBeT: 2 MMH.

3ananue 14: CooTHECUTE HCTOYHUKH ONEPANMOHHOI0 PUCKA C THIIMYHBIMHU

COﬁbITI/IﬂMI/I-HOTepﬂMI/I.

‘ HUcTounuk H CoobITHE ‘
‘ A) Bremnee MOH_ICHHI/I‘ICCTBOH 1) Kubeparaka v XHILECHHE CPEICTB. ‘
‘ B) TpynoBbie oTHOIIEHUS H 2) Ucku cOTpyIHUKOB IO TPYJOBOMY npaBy.‘
‘ B) Otka3 cuctem H 3) COoii OCHOBHOTO J1aTa-1IeHTpa. ‘
‘ I') Ommbku B caenmkax H 4) HeBepHoe OpOHUpPOBaHUE OIICPAIIHH. ‘

3anumuTe BbIOPaHHBbIE HUQPBHI 0 COOTBETCTBYOIMMH OyKBaAMU:

A b

B r

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

3aganue 15: YcraHOBUTE COOTBETCTBHE MEXAY CNIOCO0AMH BH3YAJIM3ANHH AaHAJIN3A
YYBCTBHUTEJBHOCTH 1 MX HA3HAYEHUEM.

Busyaimmsanus H

Ha3nauenue

A) Tornado-auarpamma H

1) PamwxupoBanue BausiHus (haktopoB Ha NPV.

B) Spider-rpagux H

2) OnHOBpEeMEHHOE 0TOOpakeHue +/- N3MEHEHH

B) TennoBas xapra (Heat-map)H

3) Marpuna BIMsIHUE-BEPOSTHOCTD.

I') CuenapHoe nepeBo H

4) Pa3BeTBIEHHBIE HCXO/IBI C BEPOSATHOCTSIMH.

i

3anummre BbIOpaHHBbIE LU (PHI I0X COOTBETCTBYIOIIMMH OyKBaMuU:

A b

B r

Nuaukarop: UTIK-2.3




Bpemst Ha oTBeT: 2 MHH.

3aganue 16: CootHecute GopMbl 1epHBATHUBHBIX I0TOBOPOB C OUp:Keil, r1e OHI
NpeuMYyIIeCTBEHHO TOPTYIOTCH.

Jorosop H bupxa |
A) ®srouepc Ha HeTH Brent H 1) ICE Futures Europe. |
B) ®rrouepc Ha uHaeKC S&P SOOH 2) CME Group (CME Globex). |
B) Onumon na EUR/USD I 3) CME Group (GLOBEX FX Options).|
I') Ceom Ha craBky SOFR H 4) LCH SwapClear (OTC-kaupuHr). ‘

3anummre BbIOpaHHBbIE LU (PHI 01 COOTBETCTBYIOIIMMH OyKBaMU:

A b B r

Kuaroun K 3aganusam

Howmep [IpaBunbHBI 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 Bb—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 3aJaHNUSI HA YCTAHOBJIEHHE MOCI€I0BATEIbHOCTH

I/IHCprKIII/Iﬂ AJId BBINIOJIHCHUSA 3aJaHUA: I[pO'-lHTﬂﬁTG TEKCT M YCTAHOBHUTE
mocjeA0BaTrc/JIbHOCTb

IIpodeccuonaabuas komnerenuus MNK-2

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

3apanme 1: Onpenenute KI1acCUUYECKUH MOPSAIOK ATANOB LIUKJIA YIIPABICHUS pUCKaMU
OpraHu3aIiHy.




Bapuantsr:
A) O6paboTka pucka

b) Unentudukanus pucka

B) MoHuTOpHHT U IEpECMOTP

I') Onenka (aHaIu3 U paHKUPOBAHUE)

3anuimnTe COOTBETCTBYIOULYIO NOC/Ie10BATEIbHOCTH HM(P c1eBa HANPABO:

| | | |

WNnaukarop: UTIK-2.1
Bpems Ha oTBeT: 4 MUH.

3aganue 2: YcraHoBHTE NOCIeA0BaTENbHOCTS poBeaeHuss RCSA-mpouenypsl B 6aHKe.

Bapuantsr:

A) OmpenenieHue BiaienbleB MPOLECCOB

b) Unentuduxanus ys3BumMocTell 1 cOObITUI
B) Pacuér ocrarounoro pucka

I') PazpaboTka miaHa ycuiieHus: KOHTPOJIS

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

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

3ananme 3: PaccraBbre 3Tansl pacuéra Value-at-Risk ucropuueckum metonom.

Bapuantsr:

A) ®opmupoBaHUEe BBIOOPKH J10XOIHOCTEH

b) CoptupoBka noxogHocreit

B) Bri6op nepueHTHis o

I') Ilepecuér VaR B neHexkHYI0 BETUUYUHY MO3UIIUN

3anuiuTe COOTBETCTBYIONIYIO MOC/IE€A0BATEIbHOCTD IU(P CiieBa HATIPABO:

| | | |

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

3ananue 4: OnpenenuTe Mocae10BaTEIbHOCTD FEVErSe-Stress-mecma KpeAUTHOTO
noptderns.

Bapuantsr:
A) YcTaHOBKa KpUTHYECKOTO [TOpOra Kanurasia
b) Ilorck MMHMMAaIBHOTO MAaKpOIIOKa



B) Ilepepacuér PD, LGD, EAD nop mok
I') CocraBiienne miaHa moiepKaHus Karmurasia

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

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

3amanue 5: Pacnionoxxure maru nocrpoenus Zero-Cost Collar s crpaxoBanus
BAJIFOTHOM BBIPYYKH.

Bapuantsr:

A) Onpenenenne MUHIMAIIBHOTO Kypca (CTpaiik put)
b) Ilokymnka put-oniuona

B) IIponaxa call-oninona BeIiie peIHKA

I') IIpoBepka HysI€BOM YUCTON IPEMUU

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

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

3aganue 6: YCTaHOBHTE JIOTMYECKYIO MOCIEA0BATEIHHOCTD KIIaCCU(PUKAIMU (PUHAHCOBBIX
PHUCKOB 1O c(hepe BOSHUKHOBEHUS.

BapuanTsr:
A) Peinounble  b) Kpenutneie B) Onepanuonnsie 1) CTtpaHoBbIe

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

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

3amanue 7: Onpenenure NOpsIOK miaroB npu nocrpoenun Monte-Carlo-cumyssiim
JICHEXHOT'0 TIOTOKA MTPOEKTa.

Bapuantsr:

A) Bpi0op pacnipeseneHuil BXOAHBIX TEPEMEHHBIX
b) 'eneparnus ciaydaliHbIX TpaeKTOpUMA

B) Pacuér NPV no kaxoii TpaekTopuu

I') Ananu3 pacnpenenenns BBIXOAHOTO TOKa3aTes

3anummuTe COOTBETCTBYHOINYIO IMOCTAECAOBATECIBbHOCTD I.ll/l(l)p CJieBa HaIpaBo:

| | |




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

3ananue 8: PaccTaBbTe 3TaIbI CTPECC-TECTUPOBAHUS IIPOIIECHTHOTO PHCKa MOpTdes
oOiuranuii.

Bapuantsr:

A) Be10op crieHapueB U3MEHEHHUsT KPUBOU JTOXOTHOCTH
b) Ilepecuér nensl obnUranuii Mo Kaxkabli cleHapuit
B) Onpenenenrie cyMMapHO# NIepeoLieHKH mopTdens
I') ConocraBneHue ¢ IMMUTAMU PUCK-ANETUTA

COOTBETCTBYIOLIYIO N0OC/I€10BATEIbHOCTD HUGP ciieBa HAIPABO:

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

3ananue 9: Onpenenute NOPSAOK YIPABICHUS HHIUIEHTOM OIEPAIIMOHHOTO PHUCKA.

Bapuantsr:

A) JletekTupoBaHue COOBITHS

b) Knaccudukanus u perucrparus

B) Ananu3 kopeHnbix npuuuH (RCA)
') Peanusanus KOppeKTUPYIOLINX MEP

COOTBETCTBYIOUIYIO NOCJIeA0BATENbHOCTh HUQP CjieBa HANIPABO:

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

3ananue 10: Onpenenure Mocien0BaTeILHOCTh BHEAPEHUS yuéTta Xemkupoanus (hedge
accounting) no MC®O 9.

BapuanTsr:

A) Unentudukanus xeaKupyeMoro oo0bexkTa

Bb) ®opmanbHOEe TOKYMEHTHPOBAHUE OTHOIICHUS XEIKUPOBAHUS
B) Tect addexTuBHOCTH (prospective)

I') OTpaxxeHue pe3ysnbTaToB B OTYETHOCTH

COOTBETCTBYIOIILYIO MOCJI€A0BATEIbHOCTH HUGP cjieBa HANIPABO:

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

3ananme 11: YcranoBure nopsiok pazpaboTku riaHa qukBuaHocTH (Contingency
Funding Plan).



Bapuantsr:

A) AHanu3 pa3pbIBa JUKBHIHOCTH

b) Unertudukaius JOCTYIHBIX UCTOYHUKOB (PMHAHCHUPOBAHHS

B) Onpenenenue Tpurrep-MeTpuKk akTUBAILIMU TIJ1aHA

I') Onpenenenuie nocaea0BaTeIbHOCTH UCIIOIB30BAHUS HCTOYHUKOB

3anummuTe COOTBCTCTBYHOIIYIO MOCJICA0BATEC/IILHOCTH III/I(bp cJieBa HAIpaBo:

| | |

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

3aganue 12: Onpenenure NopsA0K GOPMUPOBAHUS €KETHEBHOTO OTYETA IO PHIHOYHOMY
PHCKY.

BapuanTsr:

A) 13BnedeHne ppIHOUHBIX JaHHBIX

b) Arperanus no3unuii B XpaHUIUIIE TaHHBIX
B) Pacuér VaR/rpedeckux Oyks

I') Paccpinka oTuéTa MEHEKMEHTY

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

HWupukarop: UIIK-2.3
Bpemst Ha oTBeT: 4 MUH.

3aganue 13: Onpenenure Nocae10BaTEIbHOCTh BBIOOPAa HMHCTPYMEHTA XEJKUPOBAHUS
LIEHOBOT'O pHCKa HA HE(PTH.

Bapuantsr:

A) Unentudukanus 11eHOBON SKCIO3ULIUU

b) CpaBuenue nuuctpymMeHToB ((popBap/, ONIIMOH, CBOI)
B) Ouenka croumMocTH U 3P PEeKTUBHOCTU KaX10TO

I') 3axmtouenue cuenku

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

| | | |

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

3ananme 14: Onpeaenure NOpsIOK BAIMIALIMA BHYTPEHHEH MOJIENN PUCKA.

BapwnanTsr:

A) KoHuenrtyanbHbIi aHATU3 METO0JIOTMT
b) IlpoBepka kauecTBa BXOAHBIX JaHHBIX

B) beHumapKkuHT ¢ BHEIIHUMHU MOJIEISIMU

I') Back-testing 1 OT4ET B KOMHUTET IO PUCKAM



3anummuTe COOTBETCTBYHOINYIO IMOCTCAOBATECIBbHOCTD I.ll/l(l)p CJieBa HaIpaBo:

| | |

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

3aganme 15: PaccraBbTe maru paspaborku credit-SCoring-moaenu st moprders
PO3HUYHBIX CCYII.

Bapuantsr:

A) Onpenenenue neneBoit mepemennoii (default/-)
B) Ot6op 3HaUNMBIX (PaKTOPOB

B) OGydenne moaenu Ha 00yJaroliei BEIOOpKe

') Banumanus Ha TECTOBOM BRIOOPKE U KaTHOPOBKA

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

HWupukarop: UIIK-2.3
Bpemst Ha oTBeT: 4 MUH.

3aganue 16: Onpenenure mociea0BaTeIbHOCTS (POPMHUPOBAHUS PAMKU PUCK-ATIIETUTA
KOMITaHHH.

BapuanTsr:

A) Onpenenenue crpaTernyecKux 1esneit Ouzneca

b) ®opmupoBaHMe KadueCTBEHHBIX 3asiBICHUH O pUCKe
B) YcranoBneHne KoJIu4eCTBEHHBIX JTUMHUTOB U TIOPOTOB
I') UaTerpanus paMKy B IPOLECCHI U TIOJTUTHKY

3anuiuTe COOTBETCTBYIOUIYIO NMOC/IE€10BATEIbHOCTH IIU(P CiieBa HANIPABO:

Kiouu K 3aganusam

Howmep [IpaBunBHBIN BapuaHT OTBETA

BOIIpOCa
1 bI'AB
2 ABBI'
3 ABBI'
4 ABBI'
5 ABBI'
6 ABBI'
7 ABBI'
8 ABBI'
9 ABBI'
10 ABBI'
11 ABBI'
12 ABBI'




13 ABBI'
14 ABBI'
15 ABBI'
16 ABBI'

OTKpBITHIE 32IaHUA C PA3BEPHYTHIM 0TBETOM

HNHcTpyKuus A5 BbINOJHEHHUS 3aJaHUS: IPOYUTANITe TEKCT U 3aNMIIUTE
pa3BepHYTHIii 000CHOBAHHBI OTBET

IIpodeccuonaipbuas komnerenus [NK-2

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

Bamanue 1: Yto Takoe pamra puck-annemuma (Risk Appetite Framework)?

ITose nys oTBeTA:

HWupukarop: UIIK-2.1
Bpems Ha oTBeT: 3 MHH.

3amanue 2: Kak Monte-Carlo-cumynsiius ucnonb3yercs ais onenku Value-at-Risk
CIOHOTO TOpThenst?

IToJs1e nas1 oTBeTA:

HNupukarop: UIK-2.1
Bpems Ha oTBeT: 4 MHH.

3ananme 3: B yéMm pa3HMILIa MeXy BATIOTHBIM ()OPBApIOM U BAIOTHBIM (broyepcom?

IToJs1e nas1 oTBeTA:

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

3aganue 4: Kakue ocHOBHBIE KaTeropuH ONepallmOHHOTO pucka Boiaenser Basel 117




IToJs1e nas oTBeTA:

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

3apanme S: [louemy pocT kitoueBoi craBku LIb yBennunBaeT cToMMOCTh KanuTaia
KOMITAaHUH?

IToJie nJyist oTBeTA:

Hupukarop: UIIK-2.1
Bpems Ha oTBeT: 4 MUH.

3aganue 6: Uro npousoiiiér ¢ DSCR npoekra, eciiin MecTHasl BaJltoTa A€BaJIbBUPYET Ha
15 %, a Bepyuka B Hell, a goir B USD?

ITose nys oTBeTA:

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

3ananme 7: Kakoif HHCTpyMEHT 1ieniecoo0pa3Hee BBIOpaTh 3KCIOPTEPY NMPH BHICOKOM
BOJIATUJIBHOCTH Kypca: ¢hopBap/] UM ONIMOH, U ToueMy?

ITone nyis oTBeTA:

HWupukarop: UIIK-2.2
Bpems Ha oTBeT: 4 MHH.

3anganmue 8: Kakoii crmoco0 yrnpasieHus IEHOBBIM PUCKOM TOTLIMBA MPEINOYTET
aBUAKOMIIAHUS U 1ToYeMy?

IToae njs orBera:

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




3amanue 9: baHk ucCHbITBIBaEeT OTTOK eno3uToB > 10 % 3a Henemo. HazoBuTe nepByro
HEIIEHOBYIO MEpY, KOTOPYIO CJIeTyeT akTUBHpoBaTh coriiacHo Contingency Funding Plan.

IToJ1e nasg oTrBeTAa:

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

3amanue 10: Uro takoe Expected Shortfall (ES) na yposue nosepus 97,5 %?

ITose nyis oTBeTA:

HWupukarop: UIIK-2.2
Bpems Ha oTBeT: 4 MHH.

3aganue 11: Kak B3aumocsizansl PD, LGD u EAD npu pacuére oxxuaaeMbIX KpeIUTHBIX
norepn?

IToJs1e nas1 oTBeTA:

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

3ananme 12: Yem 5KOHOMHUYECKHUI KanuTan oTauyaercs ot peryiastusHoro?Ilose pas
oTBeTAa:

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

3ananme 13: HazoBure uethipe kimoueBbix mara RCSA-npouecca.

IToJs1e nas1 oTBeTA:

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

3ananmue 14: [ToueMy onopa UCKIIOUUTENHHO Ha VaR MOXeT He1001eHUBAaTh PUCK
noptdens?



ITose nas orBera:

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

3aganue 15: Yto npousoitaér ¢ korpdurnmentom NPL, eciu 5KOHOMUKA BXOIWT B
peueccuio?

ITose nus orBera:

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

3aganue 16: Kakoii KPI nHaubonee nHpopmaTiBeH JIJIs1 MOHUTOPUHIA PEYTALlMOHHOIO
pucka: Brand Sentiment uiau KoJaMyecTBO npecc-pean3oB, U noyemy?

ITose nys oTBeTA:

Kiarouu K 3aganusam

Howmep OtgeT (pa3BepHyTOE 0OOCHOBAHUE)
BOTIPOCA
1 JIOKYMEHT, (UKCUPYIOLIUI Ka4eCTBEHHbIE PUHITUIIBI U
KOJIMYECTBEHHBIC JIMMHTHI JIOTYCTUMBIX PHCKOB.
2 TEeHEPUPYIOT  THICAYM  CIAy4YyalHBIX  TpaekTopuid  (aKTopoB,

NepeoleHNBAIOT MopTdens U OepyT O-KBAaHTUJIb IOJYYEHHOTO
pacripeieIeHus! YOBITKOB.

3 ¢dopsapa OTC, unauBuayasieH u 6e3 Mapxu; Qpprouepc OUPKEBOH,
CTaHJAPTU30BaH U TpeOyeT eKeHEBHON BapHallMOHHON MapiKu.
4 BHYTPEHHEE MOIIEHHUYECTBO, BHEITHEE MOIIICHHUYECTBO, TPYAOBBIC

OTHOILIEHHUSI, ETIOBbIE MPAKTUKH, YIIepO aKTUBAM, OTKa3 CHCTEM,
BBITNIOJTHEHHE/ YITPaBJIEHNUE IPOIECCAMH.

) MIOTOMY YTO NOBBIIIAOTCS O6e3puckoBas craBka B WACC u mpoLeHT
110 3aliMaM, YTO YBEIUYMBAET AUCKOHT U CHUXKaeT NPV.

6 MIOKa3aTeNlb CHU3UTCS, TOTOMY YTO YHCTBIN JEHEXHBIN MoToK B USD
YMEHBIIUTCS, a IUIATEKHU 110 JOJITY OCTAHYTCS IIPEKHUMMU.

7 OMIIMOH, TOTOMY YTO OH OTPAHUYUBAET YOBITOK, COXPaHSs
BO3MOKHOCTH BBITO/IbI IIPH 0JIATONPUSTHOM JIBUKEHUU.

8 ®dopBap/Ibl WU CBOIBI OOHYIISIIOT MPEUMYIIECTBA aJACHUS LIEH;

XpaHeHHe TOIUIMBA JIOPOro U OrpaHUYEHO; OMIMOHKI (3-12 mec)
(buHaHCUPYIOTCS Yepe3 MPEeMHUI0, KOTOopasi BKIIOYAETCs B TApUPHYIO
MapxKy.

9 CFP 00b14HO paHXUpYyeT UCTOYHUKU: 1) KpeAUTHBIE TUHUH, 2)
PEIIO nox HQLA, 3) mponaxxa HQLA. CBoeBpeMeHHOe
NoAKIOUeHue TMHUH 3aKkpbiBaeT gap LCR m BoccTaHaBnuBaer
JIOBEpUE BKJIAIUYHUKOB.




10 ES = cpengnuii «xBocT» 3a VaR.

11 Tpu mapameTpa NepPeMHOKAIOTCS.

12 DKOKanuTaja OPUEHTHPOBAH Ha TPeOyeMBbIi
KpeIuTOpaM/akinoHEpaM ypOBEHb YBEPEHHOCTH; PETYIISATUBHBIN —
Ha coOuroienre npapmi Basel.

13 ITporiecc — pUCKU/KOHTPOJIM —> OIEHKA — IIJIaH.

14 [Tpu «u€pHbIX NedeasIX» peaabHble MOTEPU CUIBHO MPEBOCXOISAT
VaR; cMeHa BOIaTUIILHOCTH JieJlaeT uctTopuueckuii VaR
HEaKTyaJbHBIM.

15 CHIKEHHE T0X0JI0B U JIMKBUJIHOCTH 3aéMIIMKOB noBbIaeT PD.

16 Brand Sentiment, moToMy 4TO U3MEpPSIET TOHATLHOCTh

00111eCTBEHHOT'O BOCTIPUATHS, @ HE 00bEM KOMMYHHKAITUH.

3aKpLITHIC 32JaHHS ¢ BLIOOPOM OTHOIr0 NPaBUJILHOI'0 OTBETa H 000CHOBAHHEM
BbIOOpA

I/IHCTDYKIII/IH AJIfl BBINNOJTHCHUSA 3aJJaHUA: npoanaﬁTe TEKCT, BblﬁepI/ITe l'[paBHJ'IbHLIﬁ
OTBET U 3alIMIIUTEC AaPryMeHTbI, 0600HOBBIBaIOI[II/le BblﬁOp oTBETa

IIpodeccnonaapuas komnerenmus [NK-2

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

3apaHue 1: Kakoil JOKyMEHT ONpeAeIsieT JOyCTUMBbIA YPOBEHb PUCKOB, KOTOPBIN
KOMIIaHUS TOTOBA MPUHSTH [l TOCTUXKEHUS CTPATETHYECKUX Lieei?

BapuanTsr:

A) Konekc KoprnopaTUBHOTO TTOBEJCHUS

b) IonuTnka KomIuIaeHca

B) Pamka puck-annerura (Risk Appetite Framework)
I') Xaptus BHyTpeHHETO ayauTa

OtBert:

Ob0ocHOBaHHE:

HNuankarop: UITK-2.1
Bpems Ha oTBeT: 6 MMH.

3apaHue 2: Kakoii MeTo1 UIeHTU(DUKAIIUYA PUCKOB UCTIONB3YETCS IS MOTYISHUS
«HESIBHBIX» 3HAHUH CHEUATNCTOB U PYKOBOAUTENEH?

A) Delphi-omnpoc

b) Ananu3 ¢puHaHCOBBIX KOAPHUIIUEHTOB
B) Check-nucr Basel

I') UuTepBBIO DKCIIEPTOB



OTtBert:

O0ocHOBaHHE:

Wnaukarop: UTIK-2.1
Bpemsi Ha oTBeT: S MuH.

3apaHue 3: Kakoil nokaszarenb XapakTepu3yeT CPEHIO BETUYHHY ITOTEPb,
npesbimarmux VaR, u ucnonszyercs B Basel 111 nns pacuéra kanurana?

A) Beta-ko3ddunmuent

B) Expected Shortfall

B) Conditional VaR 97,5 %
I') CrangapTHOE OTKIOHEHUE

OTBert:

Oo0ocHOBaHHE:

HWupukarop: UIIK-2.1
Bpems Ha oTBeT: 6 MHH.

3apaHue 4: Kakoii 13 mepeuuciieHHBIX ClT0cO00B 00paObOTKH pUCKA CUMTACTCS CTpaTerueit
nepedauu (Transfer)?

A) Co3znanue pezepBHOro hoHaa
b) CtpaxoBanue OTBETCTBEHHOCTH
B) YcranoBka 1MMUTOB Tpelepam
I') [IpunsiTEe OCTAaTOYHOTO pUCKa

OrBerT:

O0ocHOBaHUE:

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

3apaHue 5: Kakoli [epuBaTUB JTy4llle BCETO NOAXOAUT KOMIIAHUN-IKCIIOPTEPY AJIS
¢dukcanmu OyayIero Kypca BajgroThl 0€3 yrjaThl IpeMun?

A) Onmuon PUT
b) ®opBapaHbIil KOHTPAKT

B) Zero-Cost Collar
I') Basmrotnsiii cBon «fixed-for-fixed»

OrBerT:

Ob0ocHOBaHHE:



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

3apaHue 6: Kakoii hakTop He OTHOCHUTCS K BHEIIHEH cpelie IpU aHaIu3€e PHCKOB
PESTEL?

A) [Nonutnueckuit

b) Dxonomuueckuit

B) Texnonoruueckuit

I') OpranuzanroHHas CTpyKTypa

OrBerT:

O0ocHOBaHHE:

HNuankarop: UITK-2.1
Bpems Ha oTBeT: 5 MHH.

3apaHue 7: Kakoii Tect back-testing’a VaR npoBepsieT 0o1HOBpEMEHHO U 4acTOTy, U
HE3aBUCUMOCTh HapyIICHUN?

A) Unconditional Coverage (Kupiec)

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

I') Traffic-light test (Basel)

OrBerT:

O0ocHOBaHUE:

HNupukarop: UIIK-2.1
Bpems Ha oTBeT: 6 MHH.

3apaHue 8: Kakoii 1mokazaTesb UCTIOIB3YETCs TS OLIEHKH TTPOIIEHTHOTO PUCKA
OaHKOBCKOW KHHUTH TI0 METOTy Jap-anaiuza?

A) AEVE (u3MeHeHne 5KOHOMUYECKOW CTOMMOCTH KaluTasa)
b) ANII (13MeHeHre YuCcTOTO MPOIIEHTHOTO JI0X0/a)

B) Modified Duration

I') Convexity

OrBerT:

O0ocHOBaHME:



HNupukarop: UIIK-2.2
Bpemsi Ha oTBeT: S MUH.

3apaHue 9: Kakoit KPI nydiiie Bcero CUrHaIM3UpyeT O MOBBIIICHUN ONEPAlMOHHOTO
pHCKa 13-3a OIIMOOK MepcoHaa B rpoieccax 00paboTKH maTexen?

A) Yposens NPL (HepaboTaromux KpeauToR)

b) YacroTa BHyTpenHux unmaeHToB «Processing Error»
B) CooTtnomenue 3atpat k goxonam (C/I)

I') Koaddumment nokpertust tuksuaHoctsio (LCR)

OtBert:

O0ocHOBaHME:

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

3apaHue 10: Kakoii U3 epeyrcICHHBIX METOIOB HAMYPAIbHO20 XEIKUPOBAHUS
BaJIIOTHOTO pUCKa puMeHseT cTpaterus «lead/lagy?

A) CbanancupoBaTh BaJIIOThl BBIPYUKH U 3aTpaT

b) Ilepenectu npon3BOACTBO B CTPaHYy-TIOKyHaTes

B) M3MeHuTh cpokH miarexel, 4ToObl BOCIIONIb30BaThCs KYypCOM
I') luBepcudunmpoBars 6aHKOBCKHE CUETA B PA3HBIX BATIOTAX

OTBert:
Oo0ocHoBaHHE:

Huaukarop: MIK-2.2
Bpems Ha oTBeT: S MuH.

3ap,a|-me 11: Kak Ha3pIBaeTcs MMpeaci NoTepb, NpU NPEBLIIICHNUHN KOTOPOI'0 B KOMIIAHUU
aBTOMATHYECKH CO3JAaETCSI KOMUTET 110 KpU3UCHOMY praBHeHI/II-O?

A) JIuMUT TONEPaHTHOCTU
b) ITopor sckanaruu

B) Pe3epBHblii kanuTan
I') Bydep nmukBuaHOCTH

OTBert:

O0ocHOBaHHE:

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

3apaHue 12: [Ipu pacuére oxkuaaeMbIx KpeauTHbIX otepb 1o IFRS 9 BeposTHOCTD
nedonra JoJKHA OTpaXkaTh MEPHO:



A) Tonbko Omkaiime 12 MecseB Ui BCeX aKTUBOB

b) [TonHbIN CPOK AOTOBOpA /TSl aKTUBOB C CYIIECTBEHHBIM POCTOM pHCKa
B) MakcumyMm Tpu rosaa, He3aBUCHMO OT pUCKa

') UckmtounTensHO HCTOPUYECKUI TOPU30HT O€3 MPOTHO30B

OrBerT:

O0ocHOBaHME:

Hnaukarop: UUIIK-2.3
Bpemsi Ha oTBeT: 6 MUH.

3apaHue 13: Kakoe pacnipeneneHue yaiie BCero MpeanoiaraeTcs JJorapugmy 1eH akiuu
B MojieH ['eoMeTprueckoro OpoyHOBCKOTO IBHIKEHUS?

A) HopmainbHoe
b) JlornopmanbHoe

B) OxcnonennumansHoe
I') BunommanbHOE

OTBert:

Oo0ocHOBaHHE:

HNnaukarop: UUIIK-2.3
Bpemsi Ha oTBeT: 6 MuH.

3apanue 14: Kakoil TOKyMEHT BHYTPEHHer0 peryJupoBaHus IEPBBIM YTBEPKAAET
npunuunsl ESG-pucka B 6anke?

A) KpenuTtHas nonuTHka

b) ITonoxxenue o KOPHOPaTUBHOM YCTOWYMBOCTH
B) UncTpyKuus o crpecc-TeCTUpOBAHUIO

I') Kopekc 3THKH COTPYIHHUKOB

OTtBer:
Oo0ocHoBaHHE:

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

3apaHue 15: Kakoii u3 npuBeaEHHBIX MMOKa3aTeeH Jy4dle BCero OleHUBAET
IKOHOMUYECKYIO (P PEKTUBHOCTH MPOTPAMMBI XEKUPOBAHHUSI IPH PA3TUIHOM 00BEME
3aTpar?

A) Huctsiit NPV
B) Payback Period



B) Risk-Adjusted Profitability Index (PI)
I') Buyrpennss sHopma goxoanoctu (IRR)

OrBerT:

O0ocHOBaHME:

HNupukarop: UTTK-2.3

Bpems Ha oTBeT: 6 MHH.

3apaHue 16: Kakoii npunnun ynpasierus puckamu [ISO 31000 tpebyer ecmpausanus
mpolecca yupaBlieHUs PUCKaMH BO Bce OM3HEC-(PYHKIHH?

A) UnTerpanms

b) IlepconasibHass OTBETCTBEHHOCTh
B) [IponoprinonanbHOCTh 3aTpaT

I') HenpepriBHOE yyulieHue

OrtBer:
O0ocHoBaHue:
Kurouu Kk 3a1aHusAM
Howmep Otser OtgeT (pa3BepHyTOE 0OOCHOBAHUE)
BOIpoca
1 B VIMeHHO pamMKa pUCK-aNneTUTa (PUKCUPYeT MOPOrOBhIe
3HAYEHUS ¥ IPUHIMIIBI IPUHSATUS PUCKOB.
2 r Tonbko HHTEPBBIO H3BIEKaeT tacit-knowledge Hanpsimyro
Y HOCUTEJIEH OIbITA.
3 b ES ycpennser «xBocT» pacnpeneneHus 3a noporom VaR.
4 b CrpaxoBaHue nepeBoANUT (PHHAHCOBBIE OCIEACTBUS HA
TPETHIO CTOPOHY.
5 b JIBe cTOpOHBI 00513yI0TCSl OOMEHSThH BAIIOTY IO
YCTAHOBJIEHHOMY KypCY B OyAyIIeM; pacyér «lIpemMus =
0», pUCK MOJIO)KUTEIbHBIX IBUJKEHUN OTCYTCTBYET.
6 r OprascTpyKTypa — BHYTPEHHUI aCIEKT, OCTaIbHbIE —
BHEIIHUE.
7 b TecT ananmu3upyer, cOOIIOTACTCS JIN 3asiBJICHHAS
BEPOATHOCTHh VaR u OTCYTCTBYET JI KJIaCTEpU3ALIUS
IIPEBBIIICHUI.
8 b Gap-ananu3 u3MepsieT BIUsHHE II0Ka CTAaBOK Ha
MPOUEHTHBINA JI0XO/I.
9 b OmmbKM MPOLECCOB HM3MEPSIIOTCS  COOTBETCTBYIOIIEH
YJaCTOTOU MHIIUJIECHTOB.
10 B Lead/lag ynpaBnsieT TalMHUHIOM JI€HEKHbBIX TOTOKOB.
11 b OH 3a1a€1cs B NOJUTUKE PUCK-ANIETUTA U CBS3aH C
nuvuTaMu VaR, P/L viv KOIU4eCcTBOM MHITUICHTOB.
12 b Stage 2/3 tpebyer «lifetime PDy.
13 A Jlorapudm nenst B GBM crienyer HopMaabHOMY 3aKOHY.




14 b KypcoBsie konebanus npsMo BIUSIOT Ha (PUHAHCOBBINA
pe3yIbTar.

15 B PI HopMuUpYyeT IIEHHOCTh X€/I’Ka Ha €r0 CTOUMOCTh U
VUUTBHIBACT PUCK.

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

agrONE
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3akpbIThie 32IaHUSA ¢ BLIOOPOM HECKOJIbKHX BAPDHMAHTOB 0TBETA M PA3BePHYTHIM
000CHOBAHHEM BbIOOpA

I/IHCTDYKIII/IH AJIsl BBINIOJITHCHUA 3aJaHUA: HquHTaﬁTe TEKCT, BblﬁepI/ITe BC¢E
NpaBUWIbHbIC OTBETHI H 3AIIMIINTE APryMeHThbI, 000CHOBBIBAIOIIHE BblﬁOp OTBETOB

IIpodeccnonaapuas komnerenmus [NK-2

HNuankarop: UITK-2.1
Bpems Ha orBeT: 7 MHH.

Bonpoc 1 (3aKkpbIThIi BONIPOC ¢ HECKOJIBKUMHU ITPaBUIbHBIMU OTBETAMHU )
Kakue u3 nepeuncnennsix npuHumnos ISO 31000 otHocsaTes k 3 dekTuBHON cucteme
yhpaBjeHUs puckamu?

Bbz6epume 6Ce npaesujsibHvle omeemnbl.

WuTerpaiys B KOpIOpaTUBHOE YIPaBIECHUE

N3onsnus nporecca pucK-MEeHEeKMEHTA OT CTpaTeruu
IlepconasbHAst MOJOTYETHOCTD 34 PUCKHU

OCHOBaHHOCTB Ha JIYUIINX AOCTYIHBIX JaHHBIX

ITonnas neHTpanu3anus NPUHATHS PEIICHUN B IeTTapTaMEHTE PUCKOB

OTtBer:

O0GocHOBaHUE:

Huaukarop: MITK-2.1
Bpems Ha orBer: 7 MHH.

3aganue 2: Kakue MCTOYHHMKM TaHHBIX Yallle BCETO MPUMEHSIOTCS AJI IEPBUYHOMN OLIEHKU
KpPEAUTHOIO PUCKAa KOPIIOPAaTUBHOTO 3aéMIIMKA?

Bbz6epume 6ce npaeujsibHvle omeemaol.

®uHaHcoBasg 0T4€THOCTE MCDO

bupxesslie koTupoBku CDS-cripenos
ConuanbHble CETU COTPYIHUKOB KOMIIAaHUH
OT4€THI pENTUHTOBBIX ar€HTCTB

HcTopus cyneOHbIX pa3dupaTenbCTB KOHTpareHTa

OTtBer:

O0ocHOBaHME:
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HNupukarop: UIIK-2.1
Bpemsi Ha oTBeT: 7 MHH.

3ananue 3: Kakue KPI Hanbonee 4yBCTBUTEIBHBI K 3apOKIAFOIIEMYCSI CTPECCY
JUKBHTHOCTU OaHKa?

Bbz6epume 6ce npaesujsibHvle omeemaol.

Koaddumuent LCR <100 %

Poct cToumocT npuBiiedeHUsT MEKOAHKOBCKOTO (POHANPOBAHUS
VBenndyeHue 1oy aktuBoB Level 3

Cumxenue unctoro npouentaoro goxoaa (NII)

VYxynmenune nokazarens NPL

OT1Ber:

Oo0ocHOBaHHE:

HNuaukarop: UTIK-2.1
Bpems Ha oTBeT: 7 MMH.

3aganue 4: Kakue HHCTpYMEHTBI OTHOCATCS K CTPATErusiM nepedayu pucka’?
Buvibepume 6ce npasunvrbvie omgeemul:

CrpaxoBaHue umyniecTsa

@DopBapIHbII KOHTPAKT Ha BATIOTY
I'apaHTHs MaTE€pUHCKOM KOMIIAaHUU
Co3naHne BHYTPEHHETO pe3epBa Ha yOBITKH
Beinmyck cyOOpIMHMPOBAHHBIX 00JIUTaluit

OTtBer:

Oo0ocHoBaHHE:

Nuaukarop: UTIK-2.2
Bpems Ha oTrBeT: 8 MuH.

3amanue 5: Kakue 0cOOEHHOCTH OTIIMYAIOT (POPBAp/] OT OMLUOHA C MOUKU 3PEHUs
akcnopmépa?
Buwibepume 6ce npasuivbhvie omeempi:

OtcyTCcTBUE TPEMUU TIPH 3aKIIOUEHUH

O0s13aTeNIbCTBO BBHITIOTHUTH CACIKY Ha JaTy pacuéra
Bo3moxHOCTh yuacTusi B 6J1aronpusTHOM JIBHKEHUU Kypca
Heorpannuennslii arcaiig 0e3 TOMOJHUTEIBHBIX 3aTpaT
TpebGoBaHre Map:KUHATIBHBIX JICTIO3UTOB HA OUpIKE
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OTtBer:

O0ocHOBaHME:

HNupukarop: UTTK-2.2
Bpems Ha oTBeT: 8 MUH.

3aganue 6: Kakue coobiTus knaccudumnupyrores B Basel I kak guewnee
MOweHHUYecmao?

Buvibepume s6ce npasunvrbvie omeemul:

XHWIlleHue CPEeACTB BCIICACTBUE KUOEpaTaku
IToamenka 4eKoB KINESHTOM

Omumbka Tpeiaepa mpu BBOJAC CICIKH

Kpaxka HannM4HBIX HHKAaCcCaTOpPaMH-ayTCOPCEpaMU
CoOoii anmapaTHOro o0ecreyeHus JaTa-IeHTpa

OtBer:
O0ocHOBaHHE:

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

3aganue 7: Kakue TeXHUKU TOMOTAIOT BBISIBUTD 3apodicoarowuecs (emerging) pucku?
Buvibepume 6ce npagunvhbie omeembl:

AHanu3 NaTeHTHBIX 0a3

Horizon-scanning (ckaHMpOBaHNE TOPU30HTA)

Craructuyeckuii back-testing VaR

KpayncopcuHr uaei coTpyIHUKOB

MOHUTOPUHT PErYISITOPHBIX «3€TIEHBIX KHUT»
Knactepuzanust akTUBOB 1O KOPPEISIUU C TIIaBHBIM (aKTOPOM

OTtBer:

Oo0ocHoBanmue:

Nuaukarop: UTIK-2.2
Bpems Ha oTrBeT: 8 MuH.

3ananue 8: Kakue 6a30Bble MPEANOCHUTKH KPUTHYHBI 1711 KOPPEKTHOTO MMPUMEHEHHSI
ucropuueckoit VaR-monenn?

Bbl6epume 6Ce npaesujsibHvle omeemol.

Penpe3eHTaTUBHOCTH BHIOOPKH MPOILIBIX T0XOAHOCTEH
OTtcyTcTBUE CTPYKTYPHBIX Pa3pbIBOB B UCTOPUU



3. HopmanbHOCTb pacnpeneneHus 10X0IHOCTeH
4.,  CtaObmIbHOCTH 00BEMOB MOZHIIMK B TIEPHO]T BEIOOPKH
5. IIponopuuoHamTbHOCTh TOXOTHOCTEH U YOBITKOB MOPT(ENs K HIOKY

OTtBer:

O0ocHOBaHME:

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

3ananue 9: Kakre HHCTpYMEHTHI Yallle BCETO UCIOJIB3YIOT (hOHI-MEHEIKEPhI IS
CHIDKEHUS MTPOIICHTHOTO prUcKa MopTdess oOaurammii?

Buvibepume 6ce npasunvrbvie omgeemul:

[Tponaxa (hprouepcoB Ha Ka3HAYCHCKUE OOIHUTaIliun
[Tokynka myT-onIMOHOB Ha KPUBYIO IOXOITHOCTH
Pacmupenue groparuu noprdens

Cson «pukc-Ha-maBaronryio» (receive-floating)
WHBECTUIINY B aKITUH TUBUJICHIHBIX KOMITAHUH

s E

OTtBer:

Oo0ocHOBaHUME:

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

3aganue 10: Komnanus niaaHupyet NpuMeHsTh YUET xemkuposanusd no MCPO 9. Kakue
KPUTEPUN JOJKHA TOJTBEPANUTH?

Bbl6epume 6ce npaeujsibHvle omeemabl.

Hanunune ¢popmanbHON JOKYMEHTAIMH 10 HaYala XemKa

Oskunanue Beicokoi 3 dexruBHoCcTH (80—125 %)

DuKcanuIo pe3yabTaTa XeIKa TOIbKO B OTYETE O COBOKYITHOM JTOXOI€E
Hanmuune HanéxHol MeToUKY prospective-/retrospective-rectos
[TpunsTHe Xemk-cooTHOIIEHUs 1 : 1 MEXy HHCTPYMEHTOM U 00BEKTOM

asrONE

OTBer:

O0ocHOBaHUME:

HNuankarop: UITK-2.3
Bpems Ha oTBeT: 7 MHH.
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3ananue 11: Kakue snemeHTs GOPMUPYIOT CHIIBHYIO KYIbMYpPYy PUCKA?
Buvibepume 6ce npagunvhbie omeemubl:

Ton cBepxy (tone at the top)

Cucrema BO3HarpakJICHUs, YIUTHIBAIOIIAS PUCK
[ToHast aBTOHOMMSI TpEHIEPOB 0€3 OrpaHNYCHUMA
[Ipo3paunast KOMMyHHUKALHSI UHIIUACHTOB
Bcerpoennsie KRI B KPI pykoBoauTenei

OtBer:
O0ocHOBaHME:

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

3aganue 12: Kakue KOMIIOHEHTHI BXOAST B KOMILJIEKCHYIO IPOrpaMMy CTpecc-
TECTUPOBaHUSA?

Buvibepume 6ce npasunvrbvie omgeemul:

Ornpenenenne HaboOpa ClICHAPUEB MAKPO-IIIOKOB
[Tepepacuér hMHAHCOBOM MOJENH MO CIICHAPHH
KanuOpoBka MOTHBAIIMOHHOW CXEMBI TOIT-MEHEPKMEHTA
AHanu3 4yBCTBUTEIBHOCTHU KIIFOUEBBIX MOKa3aTeen
Pa3pabotka nnana 1efcTBUI NPy HETaTUBHOM MCXOJI€

OTtBer:
Oo6ocHOBaHHE:

Huaukarop: MIK-2.3
Bpems Ha orBer: 7 MHH.

3ananme 13: Kakue npusHaky yKa3bIBalOT HAa MOJETIbHBIN PUCK B OAHKOBCKHMX pacuérax?
Buvibepume 6ce npagunvhbie omeemubl.

Bbicokast 4yBCTBUTENBHOCTD PE3Y/IbTATOB K €MHUYHBIM MPEINOI0KEHUSIM
OTtcyTcTBUE HE3aBUCUMOM BalluAallii MOJIETU

Huzkas koppensius pakTuyecKux yOBITKOB C IPOTHO30M

Hcnonp30BaHne HECKOJIBKHUX aIbTEPHATUBHBIX MOJIEIIEH /111 OJTHOTO MOKa3aTems
YacTast kamuOpoBKa MapaMeTpoB B X0/€ OTUETHOTO rojia

OTBer:
O0ocHOBaHUME:

Nuaukarop: UTIK-2.3
Bpems Ha oTBeT: 8 MuH.
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3apanue 14: Kakue mepsl 00b19HO 3aKmaasiBatorcest B Contingency Funding Plan (CFP) na
CJIy4dail Kpu3uca JUKBUIHOCTH?

Buvibepume s6ce npasunvrbvie omeemul:

3aneiicrBoBanne PEIIO-honnpoBanus o BEBICOKOJUKBUIHBIC LIEHHBIE OyMaru
[TpuBneyenune cyoOpAMHUPOBAHHOTO J0Jra Kak MepBOOYEPEIHON MEPHI
[Tponaka moptdens HeMUKBUIHBIX aKTUBOB «fire-sale»

AKTHBH3a1Us COrIaleHui o «stand-by» KpeIUTHBIX JTHHUSIIX

Orpannuenue kpeautoBanus 10 HopMmanuzauuu LCR

OtBer:
O0ocHOBaHME:

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

3aganue 15: Bonpoc 15

Kakune MeTobl HaTypallbHOTO XEKUPOBAaHUS ChIpbeBOro (commodity) prucka mpuMeHHUMBI
IIPOU3BOIUTEIIIO MIIEHULIBI?
Buvibepume 6ce npagunvhbie omeemubl.

3akynka ynoopeHuii o popmysie, mpUBsI3aHHOM K 1IEHE MIIICHUIIBI
JuBepcuduxanus npoayKLIKU: IEPEX0]l Ha MACTUYHbIE KYJIbTYpHhI
IIponaxa yposxkas 10 IJIaBaIOIIEH LIEHE Spot

3akiTroueHre JOJITOCPOYHOT0 KOHTPAKTa «cost-plus» ¢ MenbpHUIICH
XpaHEeHHE YacTH yposKas B 3JI€BATOPE O pOCTa LIEHBI

OTtBer:
Oo6ocHOBaHHE:

Huaukarop: MIK-2.3
Bpems Ha orBer: 7 MHH.

[Toyemy aHanuTuku npumenstotT Monte-Carlo-moaennpoBanue npu OLEHKE CIOKHBIX
JI€pUBATUBOB?

Bbz6epume 6ce npaeujsibHvle omeemaol.

Hanuuue HenuHelHOW 3aBUCUMOCTH IIEHBI OT HECKOJIBKHUX (PaKTOPOB
OTtcyTcTBHE 3aKPBITOrO aHAIUTUYECKOTO PELICHUS

B03MOXHOCTE OTHOBPEMEHHOI'O Y4€Ta KOPPEIMPOBAHHBIX PUCKOB
["apaHTUpOBaHHAA TOYHOCTH 0€3 OUIMOOK TUCKPETU3ALNH

OO6neruenue perysITOpHON OTYETHOCTH O€3 TOMOIHUTEIBHON BaTuIaliN

O0ocHOBaHHE:



Kiroun K 3aganuam

Homep OtBet OtBer (pa3BepHyTOE 000CHOBAHNE)
BOIIpOCA

1 1,34 ISO 31000 moguépkuBaeT HHTErpaLUIO, OTBETCTBEHHOCTD
U OIIOpY Ha JJaHHBbIE.

2 1,2,4,5 OT4€THOCTD, PHIHOYHBIE HHIUKATOPBI, PEUTUHTHU U
IOPUINYECKas UCTOPUS OTPAXKAKOT CIOCOOHOCTD IJIATUTh.

3 1,2,3 [Magerne LCR, nopoke Mex0aHK U POCT HEIMKBUIHBIX
aKTHBOB CUTHAIM3HUPYIOT O IPOoOIeMax JIMKBUIHOCTH

4 1,3 CrpaxoBUIMK W TrapaHTUs [EPEHOCAT IOCIEACTBUS Ha
BHEIIHIOIO CTOPOHY.

3) 1,2 dopaapa OecriiateH 1 00s3aTeNeH.

6 1,2,4 Buemnuve — 370YMBINUIGHHMKHM ~ WIM  TPEThU  JMIA
o0oramarnTcst He3aKOHHO.

7 1,2,4,5 HoBele uneu, nateHTsl, peryIsaTOpHbIE IJIAHBI U TOPU3OHT-
CKaH JJal0T paHHUU CUTHAJI.

8 1,24 Hcrtopuueckuii VaR tpebyeTr kauecTBEHHOMN, HENPEPHIBHOM
UCTOPHUU ¥ HEU3MEHHOI0 opTders.

9 1,2,4 ®dprouepcHl, OIIIMOH nyT u CBOII CHIDKAIOT
YYBCTBUTEIBHOCTh K POCTY CTaBOK.

10 1,24 JokymeHTanus, 3pHeKTUBHOCTh U TECTUPOBAHHE
00s13aTeNbHBI.

11 1,2,4,5 [Tpumep pykoBoacTBa, puck-adjusted OOHYCHI, OTKpBITAs
KOMMYHUKAIHsI U METPHUKHU.

12 1,2,45 Cuenapum, iepecuér, sensitivity, plan — sgpo cTpecc-
TecTa.

13 1,2,3,5 CuiibHast YyBCTBUTENIBHOCTh, OTCYTCTBUE KOHTPOJIS,
crnabas mpecKa3aTeIbHOCTh M HECTa0MIIbHBIC TTapaMeTPhI
— CUTHAJIbl PUCKA.

14 14,5 Bricokonuksuanoe PEITO, standby-nuHun u cokpaiienue
BbIJIa4 — peaJIbHble aHTU-KPU3UCHBIE LIary.

15 1,2,45 [IpuBs3ka 3aTpart, ruBepcudukanus, cost-plus u
peryaupoBaHHe 3a1acOB CHMIKAIOT YUCTHIM PUCK LIEHBI.

16 1,2,3 Mopenb CTpOUT THICAYHU CIIEHAPUEB, YTO TOMOTAET

OIICHUTDb eXOtiC'OHI_II/IOHBI.




