[loKyMeHT NoAnucaH NpoCToil 3NeKTPOHHOM NOANMUCHI0
NHbopmaums o Bnagenbue:

®K1O: Ky3HeloBa Imunus BacunbesHa

[lomkHOCTb: CnonHUTe N bHbIN

Nors noammcarmna: 11062025 AAGTHOE OBPA3OBATENBHOE YYPEXIEHHE BBICIETO OBPA3OBAHI
Vecanssii nporpavisi cnios:  PETHIOHANBHBIA MHCTHTYT BU3HECA U VIIPABITEHHS
01e176f1d70ae109e92d86b7d8f33ec82fbb87d6

- N &
Paccyorpese B 0Z00peH0 Ha 5aceJaHHK , e~ BOCOHTATETbHOH
YHeHOro COBETE 30T, aGECTEY ) 6piso£p\m
ITpororoa Ne 23/2 ot 23 asrycra 2023 1. I\ O M Nasngxas
HEMITHATEL, Qaanmes

// 423w aerycra 2023 roma

®OH/I OHEHOYHbIX CPEACTB

no oucyunaune «IIPOU3BOJACTBEHHAA IIPAKTHKA (IIPE/[/THIIVIOMHAA
IIPAKTHKA)»

Hanpasnenue moarorosku / cnenuanbHOCTh 38.03.02 MeHeKMEHT
Kpamudukanus Beimyckauka bakanasp
Hanpasnennocts (mpoduns) / cienmanuzanus «MexxTyHapoaHbI MEHEKMEHT

T'ox Hayasa moarorosku - 2023

JIo1st O1teHKHU ¢(hOPMUPOBAHHOCTH KOMIIETEHIIUH:

IIK-3 «Pa3padoTka oTae1bHbIX (yHKINOHAJIbHBIX HANIPABJICHUN
yIpaBJieHUs PUCKAMID)

NIIK-3.1: 3naer Pa3zpaboTka oTaenbHBIX (YHKIIMOHATBHBIX HApPaBICHUN
yIpaBIICHUS] pUCKAMH

NIIK-3.2: Ymeet PazpaboTka oTaenbHbIX (PYyHKIIMOHATBHBIX HAITPaBICHUIM
yIpaBICHUS] PUCKAMH

NIIK-3.3: Bnageer Pa3zpaboTka oTenpHBIX (DyHKIIMOHATHHBIX HAPaBICHUN
yIpaBJeHUs pUCKaMu

Pazanrs 2023



3aKpbIThIE 3aJaHUS HA YCTAHOBJIEHHE COOTBETCTBHSI

I/IHCTDYRIII/IH AJIsl BBINNOJIHCHUSA 3aJaHUA: npoanaﬁTe TEKCT U YCTAHOBUTE
COOTBETCTBUEC

IIpodeccnonaanpuasa komonerennus [NK-3

HNuaukarop: UIMK-3.1
Bpems Ha oTBeT: 2 MHH.
3ananme 1. Kitaccudukanmsi pucKoB nperpusiTUs .

‘ Puck H XapakTepHblil IpuMep
‘A) KpenuTtHbrit Hl) HeBo3BpaT 1e0UTOPCKOI 33 10JPKEHHOCTH

‘B) OnepanroHHbIN H3) Co6oi1 ERP-cucremMbl 1 mpocTOi IPOU3BOICTBEHHON JTMHUU

|
|
‘B) PoiHOuHBIN HZ) [Tanenue 1ieHbI CHIpbS HA OUpKe ‘
|
|

‘F) JIukBugHOCTH H4) MaccoBbIi JOCPOUYHBIN OT3bIB KJIIMEHTCKUX BKIJIAJI0B

3anumuTe BbIOPpaHHBbIE OYKBBI 0] COOTBETCTBYHIUMH HUppamu:

1 2 3 4

HNuaukarop: UIMK-3.1
Bpems Ha oTBeT: 3 MHH.
3aganue 2: MeTo/1bl U3MEPEHUS] PHIHOYHOTO PUCKA!

‘ Metox H OcobennocTb

A) Historical VaR 1) KBanTuib pacnpeseneHusi yObITKOB, pACCUMTAHHBIH Ha
(aKTHYECKUX JOXOTHOCTIX

‘B) Parametric VaR HZ) JlomyliieHre HOpMaJIbHOTO 3aKOHA, PAcUET Yepe3 L U G
‘B) Monte-Carlo VaR H3) CrnyualiHas TeHepanusl ThICSIY CLIEHApUEB LIEH U I0XOAHOCTEHN
‘F) Stress-test H4) [TpoBepka moptderns Ha KpalHUE THITOTETUYECKUE IIOKU

3anummre BbIOpaHHbIC OYKBBI 101 COOTBETCTBYOIIMMH U pamMu:

1 2 3 4

HNuaukarop: UIMK-3.1
Bpemst Ha oTBeT: 2 MHH.
3ananue 3: Tpu TuHUM 3a1IUTHI:

‘ JIunust H Poanb

‘A) 1-a Hl) OmnepanroHHbBIH OM3HEC — BIIAACITBIBI PUCKOB
‘B) 2-51 HZ) OyHKIIUN PUCK-MEHEKMEHTA U KOMILTACHC
‘B) 3-5 H3) Buytpennuit ayaur

‘F) Buemnnit H4) bank Poccun, BHEIIHUE ayauTOp

3anumuTe BbIOPaHHbIE OYKBBI 10]] COOTBETCTBYOIIUMH IIH(ppamMu:

| 1 | 2 | 3 | 4




HNuaukarop: UIMK-3.2
Bpems Ha oTBeT: 3 MHH.
3ananmue 4: [{uxn ynpaBiaeHUs: pPUCKOM:

‘ Hlar H Conepxanue

‘A) Unentudukanms Hl) OmnpeneneHne MOTEHIUATBHBIX COOBITUH prCKa

IE) Onenka HZ) Pacuér BepOsITHOCTH M BETMYHMHBI yIiepOa
IB) PearupoBanue “3) Br16op cTpaTeruu: CHU3UTH / IPUHATH / IepeaaTh / UCKITIOUUTh
‘F) MoHUTOpPUHT H4) OTtcnexxuBaHue ToKaszaresield pucka u 3PEeKTUBHOCTb Mep

3anumure BBIﬁpaHHLIe 6yKBLI moJa COOTBETCTBYHOINMMHU III/I(l)paMI/I:

1 2 3 4

Huaukarop UIIK-3.2
Bpems Ha oTBeT: 2 MHH.
3aganue 5: [Ipon3BOHBIC MHCTPYMEHTHI M THITHI PHUCKA:

‘ HNucTpymeHT H Tun pucka, KOTOPBIA XeIKUPYeETCs ‘
‘A) ®opsapn USD/RUB Hl) BanroTHbIit prck ‘
‘B) IRS (nmporeHTHBIH CBOIT) HZ) [TporieHTHBIN prUCK ‘
‘B) Put-omuoH Ha akuuo H3) Puck nagenus meHsl ‘
‘F) CDS H4) KpenuTHbIil pUCK KOHTpareHTta ‘

3anummure BbIOpaHHbIC OYKBBI 101 COOTBETCTBYIOIIMMH U(ppaMu:

1 2 3 4

HNupukarop: UTTK-3.2
Bpemsi Ha oTBeT: 3 MHH.
3aganue 6: JIUMUTHAS TIOJIUTHKA:

‘ JInmur H Hosicuenne
‘A) Stop-loss Hl) MaxkcuManabHO JOMYCTUMBIM THEBHOM YOBITOK TOPrOBON €IMHUIIBI
‘E) VaR-numur HZ) BepxHsis rpanuiia BETUYUHBI PHIHOYHOTO pHCKa MOPTQens

‘B) KoHnTtparenrckni H3) MakcumanbHasi CyMMapHasi SKCIIO3HIMS Ha FOPUIHYECKOE JTUIO

‘F) CrtpaHoBoii H4) [Topor oneparuii B 0JTHOHM CTpaHe/FOPUCTUKIIAN

3anumuTe BbIOPpaHHBbIE OYKBBI M0/ COOTBETCTBYHIIIUMH HU(ppamMu:

1 2 3 4

Nuaukarop: UIMK-3.1
Bpemsi Ha oTBeT: 2 MUH.
3aganue 7: Kareropuu onepannonusix coosituii Basel I1:

‘ Karteropus H IMpumep ‘

‘A) Bryrpennee MOIHeHHI/I'—IeCTBOH 1) XwuieHue cpecTB COTPYTHUKOM ‘




Kareropus H Ipumep

IE) Bremnee MOIIEHHUYECTBO H 2) Xakepckas ataka Ha 0a3y JaHHbBIX
IB) COoii cucTeM U IIPOLIECCOB H 3) Otka3 ERP u npocroii nexa
‘F) [IpakTuka 3aHATOCTH H 4) Uck cotpyauuka 3a Hapyienue TK

3anummure BLIﬁpaHHLIe 6yKBLI moJa COOTBETCTBYHOINMMHU III/I(l)paMI/I:

1 2 3

Huaukarop: UIIK-3.1
Bpemsi Ha oTBeT: 2 MHH.
3ananue 8. Koo dumeHTs! IUKBUIHOCTH:

‘K03(l)(l)l/llll/[eHTH ®opmyJia ‘
‘A) Current Hl) O6opotHbie akTuBbl / KpatkocpouHbie 06}I3aTeJIBCTBa‘
‘B) Quick HZ) (O6oporHbie — 3amnacel) / Texyime 00s3aTenbCTBa ‘
‘B) Cash H3) Jlenexubie cpeacta / Tekymue 00s3aTeIbcTBA ‘
‘F) LCR H4) HQLA / 30-1HeBHBIH YUCTBII OTTOK ‘

3anumuTe BbIOPpaHHBbIE OYKBBI 101 COOTBETCTBYHIIUMH U(ppamMu:

1 2 3

Huankarop: UIMK-3.1
Bpems Ha oTBeT: 3 MHUH.
3aganue 9: IFRS 7: ctpykTypa puck-otuéra

‘ Pa3nen H Conep:xanue
‘A) [TomuTuka Hl) [Tponeyps! yripaBieHUs] pUCKAMH

‘B) CeHCUTHBHTH HS) AHanm3 BIUSHHAS IIOKOB

‘F) Post-balance H4) CoObITHS TIOCTIE OTYETHOM TAThI

|
|
‘E) Metpuku HZ) Tabmuuer VaR, NPL, GAP ‘
l

3anummure BbIOpaHHbIC OYKBBI 101 COOTBETCTBYOIIMMH U pamMu:

1 2 3

Huankarop: UIMK-3.2
Bpemsi Ha oTBeT: 2 MUH.
3ananme 10: Kpenutaelii noptdens: kmoueBsie KPI:

‘ HNugukarop H Onpenesienue

‘A) NPL ratio Hl) > 90 nHel mpocpoUKH / OPTPes

‘B) Cost of RiSkH3) PesepBsl / cpennuii moprdensb

|
|
B) Coverage  ||2) Pesepssi / NPL |
1

‘F) PD H4) BepositHOCTh edonTa

3anumuTe BHIOPpaHHBbIE OYKBBI 10/] COOTBETCTBYOIIUMH IIHU(ppaMu:




HNnaukarop: UIK-3.2
Bpems Ha oTBeT: 3 MHH.
3aganue 11: J/lepeBo paboThI ¢ onep-coOBITHEM:

| Ilar H JeiicrBue

‘A) dukcanus Hl) 3amuck B ORX-xypHan

‘B) Yacrora HZ) [MToacuér cnydyaeB/ron

‘B) Viepo H3) [IpsiMble + KOCBEHHBIE YOBITKH

IF) OTBeTCTBEHHBIH H4) [Tnan xkoppexkuuu

|
|
|
|
|

3anummure BoiIOpaHHbIe OYKBBI 10/1 COOTBETCTBYIOIUMH nudpamu:

1 2

3

HNuaukarop: UIIK-3.3
Bpemsi Ha oTBeT: 2 MHH.
3aganue 12: KPI puck-dyHkimm:

‘ KPI H IeneBast meTpuKa

‘A) [lnan Banuaanmit Hl) 100 %

‘E) 3aKkphITHE HHIUICHTOB HZ) >95 %

‘B) [TpeBbIIEHUS TUMHUTOB H3) < 5/kBapran

‘l") Tounocts PD H4) Brier<4 %

3anummure BLIﬁpaHHbIe 6yKBI)I Mo COOTBETCTBYHOINMMHU umbpaMn:

1 2

3

HNuaukarop: UIMK-3.1
Bpemst Ha oTBeT: 2 MHH.
3ananme 13: ESG-pucku:

‘ MMoakareropust H IMpumep ‘
|A) Environmental ||1) CO. footprint |
‘B) Social HZ) TpynoBsie mpaBa B 11emIoYKe HOCTaBOK‘

‘B) Governance H3) KonpnukTt nuaTepecos coreta

|

‘F) Climate transition”4) VYBenuueHne HajIora Ha yriepo/y

|

3anumuTe BbIOPpaHHBbIE O0YKBBI M0/ COOTBETCTBYHIIIUMH H(ppamMu:

1 2

3

HNnaukarop: UIMK-3.2
Bpems Ha oTBeT: 3 MHUH.
3amanne 14: MeToabI BAIIOTHOIO X€IKAa.

Metox H Cyrtb




‘ Meron

| Cyrs |

IA) Natural hedge“l) Banrora BeIpyuky = BayitoTa 3aTpaT ‘

IB) dopsapa “2) dukcanus Kypca ‘
‘B) Collar H3) Jlnama3zoH KypCcOB CO CHHYKCHHOM HpeMI/IefI‘
‘F) Swap H4) OOMeH TTPOLIEHTHBIX M BATFOTHBIX HOTOKOB‘

3anummure BLIﬁpaHHLIe 6yKBLI moJa COOTBETCTBYHOINMMHU III/I(l)paMI/I:

1

2 3

HNupukarop: UITK-3.3

Bpemsi Ha oTBeT: 2 MUH.
3apanue 15:;
Bonpoc: Koatponb 3¢ heKTHBHOCTH Mep:

‘ IIar H Hean
‘A) Baseline Hl) 3HaveHue J10
‘B) dakr

‘B) A-aHanu3

H3) CpaBHeHue

‘l") Koppexkiust

|
|
HZ) ITocne }
|

H4) VYirydineHue miaHa

3anummure Bblﬁpaﬂlﬂ)le 6yKBI)I moJa COOTBETCTBYHOINMMHU lll/l(l)paMI/I:

1

2 3

HNupukarop: UTTK-3.3

Bpemsi Ha oTBeT: 2 MUH.
3ananme 16: 3amura oTuéTa O IPAKTHKE:!

‘ Iar

H JeiicTBue

‘A) [Tpe3enTarust

Hl) 10-mMuH moknan

‘B) Bompocsr
‘B) Omnenka HS) HToroBerii 6amt
‘F) ApxuB H4) XpaHeHue oTuéra

|
|
HZ) OTBET KOMUCCUU ‘
|
|

3anummure BbIOpaHHbIC OYKBBI 101 COOTBETCTBYOIIMMH udpamMu:

1

2 3

Kuroun k 3aganuam

Howmep Bonpoca

IIpaBHUIBHBIN BapuaHT OTBETA

1

A—-1,b—-2B—-31—-4

A—>1,b—-2,B—>31—-4

A—-1,b—-2B—-31—-4

A—>1,b—-2,B—>31—-4

A—-1,b—>2,B—>31—-4

OO IWIN

A—-1,b—-2B—>31—-4




A—-1,b—2B—>31-—-4

A—-1,b—-2B—>31—-4

A—-1,b—2,B—>31-—-4

10 A—-1,b—-2,B—>3T1T—-4
11 A—-1,b—-2B—>31—-4
12 A—-1,b—-2,B—>3T1T—-4
13 A—-1,b—-2B—>31—-4
14 A—-1,b—-2,B—>3T1T—-4
15 A—-1,b—-2B—>31—-4
16 A—-1,b—>2B—>31—-4

3akpbIThie 32IaHHUS HA YCTAHOBJICHHE IOCJIe10BATEIbHOCTH

I/IHCprKIII/Iﬂ AJIl BBINIOJITHEHUSA 3aJaHUA: HquHTaﬁTe TEKCT U YCTAHOBUTE

mocjaeaoBaTeJIbHOCTD

IIpodeccnonanbHas komuerenuus [NK-3

HNnaukarop: UIMK-3.1

Bpemst Ha oTBeT: 4 MUH.

3ananme 1: [Iponecc naeHTHGUKAIIMHA PUCKOB:
A) CO60p BHYTPEHHHX U BHEUIHUX AaHHBIX (OTYETHI yOBITKOB, aHATIUTHKA)
b) «Mo03roBo# mTypM» ¢ BllaJielIbl[aMU TIPOLIECCOB

B) ®opmupoBanme peecTpa pUCKOB

') YTBepkaeHue peectpa Ha pUCK-KOMHUTETE

3anummure COOTBCTCTBYHOINYIO MOCTECA0BATEIbHOCTD 6yKB CJieBa Ha IIpaBo.

HNnaukarop: UIMK-3.2

Bpems Ha oTBeT: 5 MuH.

3ananue 2: CKOpUHTOBAs MOJIEb KPEAUTHOTO PUCKa:
A) IMonyuenue puHAHCOBON OTYETHOCTH KIMEHTA

b) Hopmanuzanus u pacu€r kodpPpUIMeHToB

B) IIprMeHeHre BECOB MOJICIIH — CKOP-0asut

I') Kanubpoka 6ayuia B probability of default

3anummure COOTBCTCTBYHOIYIO MOCTECA0BATECIbHOCTD 6yKB CJi€Ba HaA IIpaBoO.

HNupukarop: UTTK-3.2

Bpems Ha oTBeT: 4 MUH.

3aganue 3: Pacu€r ncropnueckoro VaR:
A) 3arpy3ka noxogHocteit N nHei

Bb) CoptupoBka oT Xy/uei K Jydrien

B) Bei6op kBanTuisa 1 — a

') YMHOX€eHHe Ha CTOMMOCTb MOpTQens

3anumure COOTBETCTBYHOIIYIO NOCJIE€A0BATC/IBbHOCTDH 6yKB C JicBa HA MpaBo:

|

| |

|




HNunukarop UITK-3.3

Bpemsi Ha 0TBeT: 5 MMH.

3ananmue 4: PearupoBanue Ha onepaliOHHbIN UHIIUICHT:
A) Peructpanus B 6aze ORX ¢ knaccudukanueii Basel 11
B) OtieHka npsiMbIX ¥ KOCBEHHBIX MTOTEPh

B) AHanu3 KOpHEBOI MPHUUNHBI

') HaznaueHne KOPPEKTUPYIOIIUX ACHCTBUN

3anumure COOTBCTCTBYHOIINYIO MOCTECA0BATEJIbHOCTD ﬁyKB C JICBA HA MPABO.

HNuaukarop: UIMK-3.1

Bpems Ha oTBeT: 4 MHH.

3apanme 5: TeroBas KapTa pUCKOB:
A) Pacuér BeposiTHOCTH U yiepOa
b) Hanecenue Touek Ha MaTpHILy

B) Pa3mertka 30H (kpacH./>ENT./3¢1.)
I') IlpuopuTH3anus MEpOIIPUSTUI

3anummure COOTBCTCTBYHOINYIO MOCTECA0BATECIBHOCTD ﬁyKB C JIeBA HA MPABO.

HNupukarop: UITK-3.3

Bpemsi Ha oTBeT: 5 MUH.

Banaunue 6: [Tnan nukeugHOTrO Kpusuca (CFP):
A) Ctpecc-TecT OTTOKa CPECTB

b) Onpefesnenre TPUITEpOB 3amycKa

B) Criucok koutpmep (sell-off, repo)

') Y1Bepxaenue COBETOM U pacchlIKa

3anummTe COOTBETCTBYIOUIYIO MOCJIe0BATEIbHOCTh OYKB C JIEBA HA NPaBO:

HNuankarop: UIMK-3.3

Bpewmsi Ha 0TBET: 4 MMH.

3ananme 7: Kubeppuck: pearupoBaHue:
A) O6Hapyxenne unnuaeara SIEM

b) Ornenka maciirada u KiaaccupuKaus
B) U3omnsiust 3aTpOHYTBIX CUCTEM

I') YBenomieHue peryisitopa v KIMEHTOB

3anummre COOTBECTCTBYIOIIYIO MOCTECA0BATCIbHOCTD 6yKB C JIeBa HA NMPaBO.

HNunpukarop: OUIIK-3.2

Bpemsi Ha oTBeT: 5 MUH.

3ananue 8: BamroTHeiii puck: GAP-ananms:

A) CBOJ OTKPBITBIX MO3UIIUH IO BAITIOTAM

b) Pacuér BamotHoro GAP (akTuBBI — 00sI3aTENBCTBA)
B) Onpenenenne mumutoB GAP




I') XemkupoBanue MpeBbIlIeHus GopBapaaMu

3anummTe COOTBETCTBYIIIYIO MOCJIEI0BATEIbHOCTH OYKB C JIeBa HA MPaBO:

| | | | |

HNuaukarop: UIK-3.3

Bpems Ha oTBeT: 4 MUH.

3aganue 9: Puck penyranuu: aHTHKPU3UCHAS] KOMMYHHUKAITUS |
A) MounutopuHr coricereii (Brandwatch)

B) OrieHka TOHAIBHOCTH M MaciiTada

B) [ToaroroBka opuIHaILHOTO COOOIICHHUS

I') OtcnexuBanue 3¢ dexTa nocie myoauKanumu

3anumure COOTBCTCTBYHIINYIO MOCTECA0BATEJIbHOCTD ﬁyKB C JICBA HA MPABO.

HNnaukarop: UIK-3.1

Bpemsi Ha oTBeT: 4 MHH.

3apanme 10: CtpaxoBoil pucK npeanpusITHs:
A) Unentudukaims 00bEKTOB CTPaxXOBaHHsI

B) Ornenka BepostHocTH yObITKa (actuarial data)
B) Omnpenenienne cTpaxoBOro JIMMHUTA

I') ITogbop cTpaxoBINKKA U ITOJIKMCA

3anummure COOTBCTCTBYHOIYIO MOCTEA0BATECIBHOCTD ﬁyKB C JIeBA HA MPABO.

HNnaukarop: UIMK-3.2

Bpemsi Ha oTBeT: 5 MUH.

3anganme 11: ESG-cTpecc-Tecr:

A) BbI0Op KITMMATHYECKOTO CICHAPUSI

b) Ornenka BO3/eiCTBUS HA BBIPYYKY/3aTPaThl
B) IMepecuét (hmHAHCOBBIX MOKa3aTesei

I') [Ipencrasienre oT4éTa MHBECTOPAM

3anummure COOTBCTCTBYIOIIYIO MOCTECA0BATECIbHOCTD 6yKB C JIeBA HA MPABO.

HNuankarop: UIMK-3.2

Bpemsi Ha oTBeT: 4 MMH.

3aganue 12: JIuMuT-cCcTEMa PHIHOYHBIX PUCKOB!
A) Onpenenenune metpuk (VaR, stop-10ss)

B) Pacuét ucropuueckux yObITKOB

B) YcraHoBKa JIMMUTOB KOMHTETOM

[') MOHUTOPUHT ¥ CKaalysl MPEBBIICHUN

3anumure COOTBETCTBYIOIIYIO MOCJE€A0BATC/IBbHOCTD 6y1€B C JIeBa HA NIPaBo.

| | |

Nnaukarop: UIMK-3.3
Bpemst Ha oTBeT: 4 MUH.




3ananue 13: YnpaBieHue MOJEIbHBIM PUCKOM:
A) Banmuaanus BXOJHBIX TaHHBIX

B) Tect «back-testing»
B) HeszaBucumas Bepudukaius MOIACIH
I') Perucrparust Mozenu B peectpe MRM

3anummTe COOTBETCTBYIIIYIO MOCJI€J0BATEIbHOCTH OYKB C JIeBa HA MPaBO:

|

|

|

HNnaukarop: UIK-3.3

Bpems Ha oTBeT: 4 MUH.

3ananue 14: KoHTposb 3 PEKTUBHOCTH MEPOTPUATHIA:
A) Onpenenenne KPI pucka «mo/mocie»
B) C60p hakTryeckux TaHHBIX MOCIIC BHEAPCHHUSI

B) CpaBuenue ¢ nenesbiM KPI

I') Koppekuus miana npu HeI0CTHKESHUN

3anummure COOTBCTCTBYHINYIO MMOCJTE€A0BATC/IBHOCTD 6yKB C JICBA HA NIPaBO.

HWuapukarop: UTTK-3.1

Bpemsi Ha oTBeT: 5 MMH.

3aganue 15: CocraBnenue oT4€ra 1o npakTuke (puck-0J0K):
A) OnucaHue METO/I0NIOTUH OIICHKH PHCKa

b) IIpusenenue pacuérHbix Tabammn VaR

B) BbIBO/IBI M peKOMEHTAIINN
I') [oanuch pyKOBOIUTEIS PAKTHKH

3anummTe COOTBETCTBYIOUIYIO MOCJIE0BATEIbHOCTh OYKB C JIEBA HAa NPaBO:

HNupukarop: UTTK-3.3

Bpemsi Ha OTBET: 4 MUH.

3aganue 16: 3ammTa oTuéra Ha Kadeape:

A) IMpesenTaryst mpoOIEMHOTO PUCKA U PEIICHU I
b) OTBeThI Ha BOIPOCHI KOMUCCUH

B) ITony4yeHue olleHKH U 3aMeYaHU i

') HopaboTka 0T4€Ta IpH HEOOXOTUMOCTH

3anummure COOTBETCTBYIOIIYIO NOCJI€A0BATC/IBbHOCTD 6y1€B C JIeBa HA NIPaBo.

|

|

Kuroun k 3aganuam

Howmep Bonpoca

[IpaBHUIBHBIN BapuaHT OTBETA

1

A—-b—>B-—-T

A—-b—-B-—-T

A—-b—-B-—-T

A—-b—>B-—-T

A—-b—-B-—-T

OO WN

A—-b—>B-—-T




7 A—->Bb—->B->T
8 A—-Bb—->B-—>T
9 A—->Bb—>B-oT
10 A—->Bb—->B-oT
11 A—-b—->B-—->T
12 A—->Bb—->B-oT
13 A—-b—->B-—->T
14 A—->Bb—->B-oT
15 A—-b—->B-—->T
16 A—-b—->B-—-T

OTKpBITHIE 32JaHUA C PA3BEPHYTHIM 0TBETOM

HNHCcTpyKUMSA U1 BHINOJTHEHUS 32IaHUSI: IPOYUTANTE TEKCT U 3alIUIIUATE
pa3BepHYTHIii 000CHOBAHHBII 0TBET

IIpodeccnonanbHas komuerenuus [NK-3

HNnaukarop: UIMK-3.1

Bpemsi Ha oTBeT: 4 MHH.

3aganue 1: Yro Takoe Expected Shortfall (ES) 97,5 %?
ITos1e nyis1 oTBeTA:

HNuankarop: UIMK-3.2

Bpems Ha oTBeT: 4 MUH.

3ananme 2: Kak «natural hedge» cHukaet BanroTHbIN pUCK?
IMone nist oTBeTa:

HNupukarop: UITK-3.1

Bpemsi Ha oTBeT: 5 MHUH.

3aganue 3: Yem otnuyaercsa kpeauTHbIN VaR ot pesepa mox obeciienenue (ECL)?
IMose nJst oTBeTa:

Muaukarop: UIIK-3.1

Bpemsi Ha oTBeT: 4 MHUH.

3aganue 4: HazoBuTe 4eThIpe OCHOBHBIX CIIOCO0A pearupoBaHus Ha PUCK.
ITosie nyist oTBeTA:

HNuaukarop: UIIK-3.2

Bpemst Ha oTBeT: 5 MMH.

3ananue 5: [ToueMy BbICOKasi KOPPEISIHS AKTHBOB YCHIIMBAET KOHIIEHTPAIMOHHBIN pUCK?
ITosie n1s1 oTBETA:

Huankarop: UIMK-3.2
Bpems Ha oTBeT: 4 MHH.




3ananue 6: Kak n3menurcs 1-mHeBHBIN VaR, eciiu Topu30HT yaepKaHus YBEIUYIHUTH 110 4
JHEW MTpU HEM3MEHHOW BOJIATHIIBHOCTU?
ITose nys orBera:

HNuaukarop: UITK-3.1

Bpems Ha oTBeT: 4 MHH.

3ananme 7: Cuutaere mu Bbl ESG-pucku (pmHaAHCOBO 3HAYMMBIMU?
ITose nus orBera:

Huankarop: MIIK-3.3

Bpemsi Ha oTBeT: 5 MHUH.

3anganmue 8: Kakoii meron 3 pekTrBHEE 1151 CHUIKECHUS OITHMOOK PyYHOTO BBOJIA: JIBOMHOE
peBbio miu Poka-Yoke? [Touemy?

ITos1e nas1 oTBeTA:

HNuaukarop: UIIK-3.3

Bpemsi Ha oTBeT: 4 MHUH.

3aganue 9: KoMmaHus 3aBUCUT OT OJIHOT'O MOCTABIIMKA MUKPOYHUIIOB. [TocTaBuiuk
octaHoBwI (pabpuky. Bamm maru?

ITos1e nas1 oTBeTA:

HNuankarop: UIMK-3.2

Bpems Ha oTBeT: 5 MUH.

3apanme 10: Uro Takoe «trigger» B ruiaHe TUKBUAHOro pearupoanus (CFP)?
IMone nist oTBeTa:

Huaukarop: MUIIK-3.2

Bpems Ha oTBeT: 4 MUH.

3ananme 11: Kak paGotaet «reverse stress test»?
IHose nis orBera:

Huaukarop: MITK-3.1

Bpemst Ha oTBeT: 5 MMH.

3aganue 12: Qualitative vs Quantitative risk assessment — B 4éM KIr0YeBO€E OTIINYHE?
ITosie n1s oTBETA:

Huankarop: UIK-3.3
Bpems Ha oTBeT: 4 MHH.




3apanme 13: Ipuseaute npumep leading KRI u lagging KRI mist onepannoHHOro pucka.
Hose nis orBera:

HNuaukarop: UIMK-3.2

Bpems Ha oTBeT: 5 MHH.

3ananue 14: [Touemy mymmHHAS TO3UIKA 110 call-oMIIMOHY UMEET OrpaHUYCHHBIN PUCK?
Ilone nos oTBeTA:

HNupukarop: UITK-3.2

Bpems Ha oTBeT: 4 MHH.

3aganue 15: Kak nosnuser poct PD Ha TpeOyemblii SKOHOMUYECKUIN KanmuTa?
ITosie noist oTBeTA:

HWuapukarop: UTTK-3.3
Bpemsi Ha oTBeT: 5 MHUH.
3aganue 16: Uto BbIrogHEe MPU HU3KOM YaCTOTE BHICOKUX YOBITKOB: CTPAXOBKA MM

camocTpaxoBaHue?

ITos1e nas1 oTBeTA:

Kuroun k 3aganuam

Howmep Bompoca OtBer (pa3BepHyTOE 0OOCHOBAHUE)

1 Cpennuiil yobiTok noptdens npu npepsieHud Vak 97,5 %.

2 Boipyuka u 3arpartbl (QOpMHUpPYIOTCS B OJHOH BalIOTe, HEUTpaIU3ys
KoJIeOaHus Kypca.

3 VaR onenuBaet skcTpemanbHbli yobITOK, ECL — 0ouiaeMblil cpeiHuH.

4 CHuxeHue, nepejaya, IpUHATHE, YKIOHEHHUE.

5 VYOBITKH peanu3yloTcs OJHOBPEMEHHO, pPACTET BEPOSTHOCTb KPYIHOU
OTEpHU.

6 VBenuuntes B V4 =2 pasa.

7 Ja, oHr TpaHCPOPMHUPYIOTCS B KPEAUTHBIC, PHIHOYHBIE U PEITyTAllMOHHBIC
YOBITKH.

8 Poka-Yoke, moTomy uTO IpeaoTBpamniaeT OmHMOKy, a He JIOBHT €€,

9 Ornenka 3amaca, 3aryck albTepPHATUBHOI'O O’KAM-IMOCTaBIINKA, TIEPECMOTP
CTpareruu single-source.

10 KoHkpeTHBIi MOpOr HHAMKATOpa, IMOCIe KOTOPOTO aKTUBUPYETCS
AQHTHKPU3UCHBIE MEPBHI.

11 CHayvaia 3a1aéTcsl TOUKa pa3pyuieHus], 3aTeM HILYT CLIEHapHuil, BeAyIui K
HEH.

12 KonmdecTBeHHast 1aéT YUCIOBYIO METPUKY YOBITKA, KAUECTBEHHAS —
paHXUpPOBaHHME YPOBHS PUCKA.




13 Leading — % npocpouennbix 3assok UT, lagging — cymma
OTIEPALIMOHHBIX YOBITKOB 32 MECSIIL.

14 YOBITOK OrpaHWYCH yIUIAY€HHON IPEMHUECH.
15 Kanuran Bo3pactér, Tak kak HeoxkuaanHas norepst (UL) pactér ¢ PD.
16 CtpaxoBKa: OHa epeHecET peIKUil KpYIMHbIA YOBITOK HA CTPAXOBIIUKA.

3akpbIThIE 331aHHUS C BLIOOPOM OJIHOI0 MPABMJILHOI'Q0 OTBETA

I/IHCTDYKIII/IH AJIsl BBINNOJIHCHUSA 3aJaHUA: npoanaﬁTe TEKCT, BbIﬁepHTe l'[paBH.]'[beIﬁ
OTBET U 3alIMIIUTE B IM0oJIEe 1JId OTBETa

IIpodeccnonannpuasa komunerennus [NK-3

Huaunkarop: UIMK-3.1

Bpems Ha oTBeT: 4 MHH.

3aganue 1: Kakoe onpezenenue COOTBETCTBYET NOHATHIO «PHCK-ANIETHT» OPTaHU3alun?
</ Bbi0epuTe 01UH NPABUILHBIN OTBET:

A) MakcumanbHO JOIYCTUMBIN YOBITOK IO OTJCJIBHON CAEIIKe

b) CoBoxymnHbIil 00bEM PUCKOB, KOTOPHIN KOMIIAHWS FOTOBA MPUHSATH JJIs JOCTHXKEHUS LieIeH

B) MunumansHO TpeOyemblit 3KOHOMUYECKUNA KaluTal

') ®axTuueckuil ypoBeHb PUCKOB, pEAIM30BaHHBIN 3a OTUETHBIN MEPHO]

OrtBer:

HNnaukarop: UIMK-3.1

Bpems Ha oTBeT: 4 MUH.

3aganue 2: Kakas meroauka pacuéra VaR ucnonb3yercs, eciiu IpUHUMaETCs J0NyIeHne
HOPMAJILHOT'0 PAacCHpefieJIeHUusl JOXOJAHOCTEN U yUUTBIBAOTCS JIMIIb MATOXKHUIaHUE U
qucnepcus?

< BoiGepuTe 0OMH NPABHILHBI OTBET:
A) Ucropuueckuii VaR
b) Monre-Kapio VaR
B) IMapamerpuueckuii (delta-normal) VaR
I') Expected Shortfall
Otser:

Huankarop: UIMK-3.2

Bpemst Ha oTBeT: 5 MMH.

3ananme 3: Kakoii nokaszarens HE ucnonessyercs npu pacuére kodppuimenrta
Debt/EBITDA?
</ BriGepuTe 0OMH NPABHILHBI 0TBET:

A) CoBOKyTIHBIH 10JIT

B) IIpu6butb 10 BeIYETA NPOLIEHTOB U aMOPTU3ALUU

B) IlponieHTHBIE pacxo/bl

I') Cpok okymaemMocTu mpoekTa

OrBer:

HWuapukarop: UTTK-3.1




Bpems Ha oTBeT: 4 MHH.

3ananue 4: COoii HIEHTPAILHOTO JaTa-IIEHTPA, BBI3BABILIUI IPOCTON CEPBUCOB, OTHOCUTCS K
KaTeropuu:

</ BbifepuTe 01UH NPABUILHBIN OTBET:

A) BHyTpeHHEe MOIIIEHHHYECTBO

b) Cb6oii cuctem u npoiieccos

B) Hapymienne 6e3omacHocty pabodeit cpess

I') Buemnee MOeHHUYECTBO

Otser:

HNuaukarop: UIMK-3.2

Bpems Ha oTBeT: 4 MUH.

3aganue S: Kakoil nTUMHT HampsMyl0 OrpaHUYMBAECT eKeAHEBHbIe TOTepH Tpeiaepa?
</ Bbi0epuTe 011H NPABUILHBIN OTBET:

A) VaR-nmumur noptdens

b) Stop-loss mumut

B) CtpanoBoii numMut

I') KonTpareHTckuil 1uMuT

Otser:

HNupukarop: UITK-3.1
Bpemsi Ha oTBeT: 4 MUH.
3aganue 6: Kospduuuent LCR no bazemo Il nusmepser:
< BbiGepuTe OMH NPABHILHBIA OTBET:
A) J1o110 BBICOKOMKBUIHBIX aKTUBOB K 0kH1aeMoMy 30-THEBHOMY OTTOKY
b) dons pe3epBoB K HEPAOOTAIONTUM KpeaIuTaM
B) OTHolIeHNe TeHEKHBIX CPEACTB K OOIIMM aKTHBaM
I') Cnioco6HOCTh 6aHKa MOTAaCUTh JOJITOCPOYHBIE 00s13aTEIHCTBA
Oteer:

HNuankarop: UIMK-3.2

Bpemst Ha oTBeT: 5 MMH.

3ananme 7: Kakoif HHCTpyMEHT MO3BOJISIET 3a(pMKCHPOBATH OyAyILUi KypC BaJOTHI 0€3
yIUIaThl IpemMun?

< BriGepuTe 0OMH NPABHILHBI 0TBET:
A) BamtoTHsiii hopBapz
b) Ommmon Call
B) Bantotnsiii Collar
I') Kpocc-currency swap
Otsert:

Nuaukarop: UIMK-3.1
Bpems Ha oTBeT: 4 MUH.




3apanme 8: Kakoii puck kmaccudumupyercs kak transition climate risk?
</ BbiOepuTe OUH NPABUILHBIN OTBET:

A) HaBonnenue, pa3pyuiuBiiee CKiiaj KOMIIaHUN

b) [NoBeimenue nensl kBOT CO-2, yBenUUMBILIEE U3EPIKKH ITPOU3BOJICTBA

B) Hapyuienue Tpy0BbIX IIpaB B LETIOYKE MTOCTABOK

') KoHGIMKT HHTEPECOB B COBETE TUPEKTOPOB

Otsert:

Huaunkarop: MIIK-3.2

Bpems Ha oTBeT: 5 MHH.

3ananue 9: Kakoii mokaszarenb HanboJiee YyBCTBUTEIEH K CE30HHBIM KOJICOAHUSIM
BbIpyuku UII?

< Bbi0epuTe 0MH NPABUJIbHbII OTBET:
A) Debt/EBITDA
b) Koo dumuent rekyiei TMKBUTHOCTH
B) IoxpsiTue npouenros (ICR)
I') Ksmi-ioy 3a mocneaHuii kBapTan
Otsert:

HNuaukarop: UIMK-3.3

Bpems Ha oTBeT: 4 MHH.

3aganue 10: Kakoit KPI nyunie Bcero xapakrepusyeT CKOpPOCTh YCTPAHEHHU S
WHIUIEHTOB?

< BbiGepuTe OMH NPABHILHBIA OTBET:
A) MTTR (Mean Time To Repair)
b) Frequency of Events
B) Severity Index
I') Loss per Event
OrtBer:

HNupukarop: UTTK-3.2
Bpemsi Ha oTBeT: 4 MUH.

3aganue 11: Kakoit 1okyMeHT (pUKCHUpPYET OCHOBHBIE IOMYIIECHUS, OTPAaHUYCHUS U 30HY
MPUMEHEHUS] MOJICITH?

< BriGepuTe 0OMH NPABHILHBI 0TBET:
A) MogenbHsiii peectp (Model inventory)
b) Texuuueckuii macnopt mosenu (model documentation)
B) OtuéT He3aBuCHUMOM BaMIalUH
I') [IpoTokoJ KOMUTETA IO MOJIETSAM
Otsert:

Huankarop: UIMK-3.2
Bpemst Ha oTBeT: 5 MMH.




3ananue 12: Kakoit mapameTp B mepBYIO o4epeab UCIOJIb3yeTCs PU BEIOOpE
MakpocTpecc-ciieHapus s 6anka?
</ BbiOepuTe 011H NPABUILHBI 0TBET:

A) YpoBeHb HHPIISAIINN

b) Usmenenue BBII

B) KnroueBas craBka L1b

I') BupskeBoii HHIEKC aKIUi

Otger:

HNnaukarop: UIMK-3.1
Bpems Ha oTBeT: 4 MHH.
3aganue 13: @panmmsa B cTpaXxOBOM IOJIMCE — ITO:
</ BobiGepuTe OMH NPABUILHBIA OTBET:
A) MakcumaiibHasi CyMMa BO3MEILEHHUS CTPaXOBIIUKA
b) MunumanpeHas cymMmma yObITKa, HE IIOJyIeXkKalasi KOMIEHCALuU
B) Ilepuon, B TedeHHE KOTOPOTO CTPAXOBOE MOKPHITHE HE IEHCTBYET
I') IIpemus o 1oroBopy
Otsert:

HNuapukarop: UTTK-3.3
Bpemsi Ha oTBeT: 5 MHUH.

3ananme 14: Kakoit KPI panbuie gpyrux curHaau3upyer 0 pocTe penyTalMOHHOIO PUCKa
B COILICETAX?

< BoiGepuTe 0OMH NPABUILHBI OTBET:
A) KonnuectBo HeratuBHbIX nyOnaukanuii B CMU 3a mecsig
b) CkopocTh npupocTa HeraTuBHbIX yrioMmuHanuii (d/dt)
B) KonnuecTBo *ano0 KIMEHTOB B KOJUI-LIEHTP
I') Peiitunr 6anka B PA «Qkcnept»
OrBer:

HNupukarop: UITK-3.3

Bpemst Ha oTBeT: 4 MHMH.

3apanme 15: Kakoit meToq npumeHsieTcs Juisi IPOBEPKU, YTO BHEAPEHHAS Mepa
JIEUCTBUTEIIBHO CHU3WJIA PUCK-METPUKY?

</ BriGepuTe 0OMH NPABHILHBI 0TBET:
A) A/B-TecTupoBaHHE «I0/TIOCIIE
b) Iapeto-ananu3 yObITKOB
B) Inarpamma UnivikaBsl
') Meton «5 Why»
OrBer:



HNupukarop: UTTK-3.3

Bpems Ha oTBeT: 4 MHH.
3aganue 16: Kakoii pa3zien otuéra o npakTUKeE JOHKEH COJIEPKAaTh PUCK-KAPTOUYKY

(orucanwme, Bnanenen, KPI, mepsr)?

</ BbifepuTe 011H NPABUILHbIN OTBET:

A) Beenenue

b) Ananutnuueckas 4actb

B) IIpoekTHbIe IpeI0KEeHHS

I') 3akmrouenue
OTtsert:

Karouu k 3aganusim

Howmep Bonpoca OtBer OtgeT (pa3BepHyTOE 0OOCHOBAHUE)
1 b Puck-anmetuT ¢ukcupyer kemaemblid, a He (AKTHUUECKUN
YpOBEHb NPUHUMAEMBIX PUCKOB.

2 B «Delta-normal» mpsimo 0Ga3upyercs Ha HOPMAaJIbHOM
pacrpeielieHuu L/c.

3 r Debt/EBITDA = Jlonr / EBITDA; cpok okynaemocTtu He
BXOJIUT.

4 b Nuanunenr — TEXHUYECKUN cOoit BHYTPH
UHPPACTPYKTYPHI.

5 b Stop-loss = mpenenbHbIil P/L 3a neHs.

6 A LCR = HQLA / net cash outflow 30 xxu.

7 A ®dopBapa pukcupyer Kype, npemus = 0.

8 b «Transition» CBsi3aH C M3MEHEHHUEM pEryJIMpPOBAHUSA 10
KJIUMaTy.

9 r [TocnenHuit KBapTan HapsIMyIO OTpa)kaeT Ce30HHBIN cash-
flow.

10 A MTTR = cpennee BpemMsi BOCCTaHOBJICHUSI.

11 b [TaciopT/0K ONMCHIBAET YCTPOMCTBO U AONYIICHHUS.

12 b BBII — 0a30Bblii JpaiiBep KpEIUTHBIX WU PHIHOYHBIX
IOTEPB.

13 b @DpaHmm3a = «HENOKpbIBaeMas» 4acTh YOBITKA.

14 b Temn pocTa HeraTHBa BakHee aOCOIFOTHOTO YPOBHSI.

15 A CpaBHUBaIOTCS MMOKA3ATENH IO U IOCIIE MEPHI.

16 B VIMEHHO B MPOEKTHOM OJIOKE MPEIaraloTcs pelieHusl.

3akpbIThIE 33a1aHNUS C BLIOOPOM HECKO0JbLKHX BADHAHTOB O0TBETA

HNHcTpyKuMsA 11 BHINOJHEHHS 32/IaHUS: IPOYUTANTE TEKCT, BbIOepUTe BCe
NpaBUJIbHbIE OTBETHI U 3aNUIIUTE B I0JI€ JJI1 OTBETOB

IIpodeccnonanbuas komnerenuus IMK-3

Nnaukarop: UIMK-3.2

Bpems Ha oTBeT: 7 MHH.
3ananue 1: Kakue npuémsl NO3BOJISIIOT CHU3UTH BAJIOTHBIN PUCK dKCIIOpTEpa?

</ BbiGepuTe HECKOILKO HeNPABUJILHBIX 0TBETOB:
1. ®opsapn USD/RUB




2. Ommon Put ga USD

3. YBenuueHue 10U UMIIOPTHBIX 3aKynok B USD
4. XpaHneHue cBOOOTHON pyOIEBOM IMKBUTHOCTH
5. OTKa3 OT XepKa U MOBBIIIEHUE MapKU

OrtBer:

HNuaukarop: UIMK-3.1

Bpemsi Ha oTBeT: 7 MHH.

3aganue 2: YTo JODKHO COMEPKATHCS B 3asiBJIEHHH 0 PUCK-aNneTuTe?
< BbifepuTe HECKOJILKO HeNPABHILHLIX 0TBETOB:

1. KomnuectBennbie mumuthl (VaR, NPL)

2. ITopsn0K 3cKaNauy MPEBIMICHUN

3. CraBka KOpPIIOpaTUBHOTO HAJIOTa

4. JloryCTHUMBIE KOHIICHTPAIINH 10 OTPACIISIM

5. KoHTpOoJIbHBIE BOIPOCHI [T cOOECEeIOBaHUS TIEPCOHANA

Otser:

HNnaukarop: UIMK-3.2
Bpems Ha oTBeT: 8 MHH.
3ananue 3: Kakue EWI curnanusupyror o HaIBUTAIOIMIEMCS] KPU3HCE JTIMKBUIHOCTH?

< BrbiGepuTe HECKOILKO HENPABUJILHBIX 0TBETOB:
1. Poct ko3 purnmenta LCR mo 130 %
2. YcKopeHue 0TTOKa HeOe3yCIOBHBIX JEMO3UTOB
3. Pactmupenue cripaqa RUONIA-OFR 1o 300 6.11.
4, Camxenue noau HQLA B Ganance
5. YBenuueHue npuobLIN OT KOMUCCHIA
OrtBer:

HNuankarop: UIMK-3.2

Bpems Ha oTBeT: 7 MHH.

3ananue 4: Kakue MeponpusTis OTHOCATCS K yHPaBJeHHIO MOAeIbHbIM PHCKOM?
</ BbiGepuTe HECKOJILKO HENPABUJILHBIX OTBETOB:

1. HezaBucumas Banuaanusi Moaenu

2. Xpanenue mojeneit B peectpe MRM

3. Exxero/iHblii ayiuT BHENIHUM ayautopom Big 4

4. Back-testing mporHoCTHYECKON TOYHOCTH

5. YTBepkJeHne MOJIeNT Ha PUCK-KOMHUTETE

Otsert:

Nuaukarop: UIMK-3.1
Bpemsi Ha oTBeT: 7 MHUH.
3aganme 5: Yto BKIIIOYAETCS B PACYET OMEPANMOHHOIO YOBITKA?

</ BbiGepuTe HECKOJILKO HENPABUJILHBIX 0TBETOB:



1. [Ipsimast HeTOTIOTYYCHHAS BBIPYYKA
2. 3aTpaThl Ha BOCCTAHOBJICHUE JTAHHBIX
3. llITpad perynsaropa

4. Ilorepsannas penyranus (goodwill)
5. CyneGHbIe U3IEPKKU

Oteert:

HNuaukarop: UIMK-3.2
Bpems Ha oTBeT: / MHH.
3ananue 6: Kakue Mepbl yMEHBIIIAIOT KOHIEHTPAIMOHHBII pUCK mopTdens?

< BbifepuTe HECKOJIbKO HeNPABHIbLHLIX 0TBETOB:
1. Cexproputuzanus yactu noprdens
2. YcTaHOBJICHHE JIMMUTA HA TPYIITY CBSI3aHHBIX JIMIL
3. YBenunueHue cpeHeil cyMMbl KpeauTa
4. luBepcudukanus orpacieit 3a CuéT HOBBIX 3aEMIIIMKOB
5. KpeauroBanue moJ1 3a10r KOPIOPATUBHBIX aKIUH
Otsert:

HWuapukarop: UTTK-3.2
Bpems Ha oTBeT: 8 MUH.
3apanue 7: Kakue moaxoasl MPUMEHSIOTCS 1) CTPecc-TeCTOB?

</ BbiGepuTe HECKOJILKO HENPABUJILHBIX OTBETOB:
1. Cuenapnsrit ananu3 «Best-worsty
2. O6patHoe cTpecc-TectupoBanue (Reverse)
3. IlepexpéctHoe cTpecc-TectupoBanue (Cross-stress)
4. Ucropuuecknii VaR 99 %
5. MonTe-Kapiio 11eH ¢ HopMalibHBIM pacnpeaeIeHueM
Otser:

HNnaukarop: UIMK-3.3

Bpemsi Ha oTBeT: 7 MHUH.

3ananue 8: Kakue maru Bxozst B ki Business Continuity Management?
</ BbiGepuTe HECKOILKO HENPABUJILHBIX 0TBETOB:

1. BIA (Business Impact Analysis)

2. Pa3paborka BCP-manos

3. Ilepuoauaeckoe TeCTUPOBAaHUE TITAHOB

4. VrBepxaenue peryisropom Lb

5. PerynsipHblil mepecMoTp U ylydlleHHue

Ortser:

HWuapukarop: UTTK-3.1




Bpems Ha oTBeT: 8 MHH.

3ananue 9: Kakue seMeHThI XapaKkTepu3yloT yeToiiuuBoe ynpasienne ESG-puckamn?
</ BbiGepuTe HECKOJILKO PABHJILHBIX OTBETOB:

1. [Tonutuka 0100peHa COBETOM AUPEKTOPOB

2. ESG-KPI BXoasT B BO3HarpaxjaeHue TOI-MEHEKEPOB

3. Otuérnoctp TCFD ny0Giukyercs: eXXerogHo

4. OTcyTCTBUE HE3aBUCUMBIX JUPEKTOPOB

5. Kimnentckuii onpoc «Net-Zero»

Otser:

HNuaukarop: UIMK-3.2

Bpemsi Ha oTBeT: 7 MHH.

3aganue 10: Kakue Mepsl OTHOCATCS K poduaakTuKe Kubeppucka?
< BbifepHuTe HECKOJIbKO NPABUILHBIX OTBETOB:

1. CermenTartus cetu (DMZ)

2. Ilepuoamueckoe o0y4deHue nmepconana phishing-recram

3. KynupoBanue arak ¢ nomouisto SOC nocie uHIUACHTa

4. Buenperane MFA (MHOTO(aKTOpHON ayTeHTH(UKAIIUH )

5. Beimunara BeIkyma ransomware-rpyninupoBKe

Otser:

HNuaukarop: UIMK-3.1
Bpems Ha oTBeT: 8 MUH.
3apanue 11: Kakue nmokasatenu Bxoaat B dash-nmaHesb peIHOYHOTO pricka?

</ Bbl0epuTe HECKOJILKO HeNPABHILHBIX 0TBETOB:
1. VaR 99 % oanoaHeBHBIH
2. Expected Shortfall 97,5 %
3. CpeaHeB3BeNICHHBIN KYTIOH TOPTh s
4. A-P/L 3a neHb
5. O60poT 1O cAenKaM B ITYKax
OTtBer:

HNuankarop: UIMK-3.2

Bpemst Ha oTBeT: / MMH.

3aganue 12: Kakue HHCTpYMEHTHI epeAal0T PUCK TPEThEN CTOPOHE?
< BbiGepuTe HECKOJILKO HENPABUJILHBIX OTBETOB:

1. CtpaxoBaHue OTBETCTBEHHOCTH

2. CDS Ha xoHTpareHTa

3. Peseps nmox obecuieHeHue

4. KonTp-rapanTtusi 6anka

5. luBepcudukarus noproens

Otger:




HNuaukarop: UIIK-3.1
Bpems Ha oTBeT: 7 MHH.
3amanue 13: Kakue xoMnoHeHTEI BXoaiaT B Moaear COSO?

< BbifepHuTe HECKOJIBbKO HeNPABHIbLHLIX 0TBETOB:
1. Control Environment
2. Risk Assessment
3. Information & Communication
4. Strategy Alignment
5. Monitoring Activities
OTtBer:

HNnaukarop: UIK-3.2

Bpems Ha oTBeT: 8 MHH.

3amanue 14: Uro Brimouaer Contingency Funding Plan?
< BrbiGepuTe HECKOILKO HENPABUJILHBIX OTBETOB:

1. Stress-crieHapuu OTTOKa JTUKBUIHOCTH

2. CnuCcOK JOCTYIHBIX HCTOYHUKOB (DOHIUPOBAHUS

3. Marpuily KOMMYHUKAIlU{ U TPUTTEPOB

4. 'ooByIO J€KJIapalliio HAJIOTOB

5. Ilnan yBoJpHEHUN nepcoHana

OrtBer:

HNupukarop: UITK-3.1

Bpemsi Ha oTBeT: 7 MHUH.

3apanme 15: Kakue u3menenus saocut Fundamental Review of the Trading Book?
</ Bbl0epuTe HECKOJIbKO HENPABHILHBIX 0TBETOB:

1. 3amena VaR na Expected Shortfall

2. Hosgrii Tect «Boundary between books»

3. OT™MeHa prIHOYHOTO KanuTaia Jisl HECEeKbIOPUTU30BAHHBIX aKTHBOB

4. Hoewlii ctangapTHblid noaxo SBA-Delta

5. Poct ko3¢ dpunmenta puck-seca OP3 1o 150 %

Otser:

Nuaukarop: UIMK-3.3
Bpemsi Ha oTBeT: 8 MUH.
3aganue 16: Kakue smeMeHTsI 1OJDKHEI OBITE B oT4éTe TCFD?

</ BbiGepuTe HECKOILKO HENPABUJILHBIX 0TBETOB:
1. Yopasnenne (Governance)
2. Ctparerus (Strategy)
3. INokazarenu u 1ienu (Metrics & Targets)
4. HR-nmonutuka nuBepcuduxanim
5. Tlporecco ynpasienus prckamu (Risk Management)
OrtBer:



Karouu k 3aganusim

Howmep Bonpoca OTtser OTgeT (pa3BepHyTOE 0OOCHOBAHUE)

1 1,2, 3 dopsapa, oniuoH u «natural hedge» depes BamOTHBIC
3aKynKy ymeHpmaroT FX-3kcno3nnuro

2 1,2,4 RAS ¢ukcupyer IUMHTBI, YPOBHH KOHIICHTPAllUH |
IPOIECC ICKATAINH.

3 2,3,4 OTTOK Cpe/CTB, pOCT MEKOAHKOBCKOTO CIIP3/Ia M MAaJCHHE
HQLA — tpeBora.

4 1,2,4,5 Bammmanus, peectp, back-test m governance — spo
MRM.

5 2,3,5 bazenp yuuThIBaeT MpsAMBIE PACXOABI: BOCCTaHOBJICHUE,
mTpadwl, CyIbI.

6 1,2, 4 Cexproputusanusi, JIMMUTBI Hu oTpacieBas
JMBEPCUDUKAIHS PACCEUBAIOT KOHIICHTPAIIHIO

7 1,2,3 Crpecc-TecThl = ClIeHapuu, reverse u cross-analysis.

8 1,2,3,5 AHann3 — 1iaH — TecT — yIy4llIeHHe.

9 1,2,3 ESG-governance = board-level, KPI, packpsiThe.

10 1,2,4 CermenTanms, o0ydenne 1 MFA npenoTBpamiaroT aTaku

11 1,2,4 Kynon u 000poT uHGOPMAaTUBHBI, HO HE OTPAXKAIOT PUCK
HaIPSIMYIO.

12 1,2,4 CrpaxoBka, CDS u rapanTus mnepekiaJblBalOT PUCK Ha
CTPaxOBIIMKA/TPETHE JIUTIO.

13 1,2,3,5 COSO = 5 KOMIIOHEHTOB, CTPATET s HE BXOJIUT.

14 1,2,3 CFP = cuenapuii, HCTOUHUKH, KOMMYHUKAIIUH.

15 1,2, 4 ES, boundary-rect 1 SBA — ki1roueBbie HOBIICCTBA.

16 1,2,3,5 TCFD = Governance, Strategy, RiskMgmt, Metrics.




