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Bapl/IaHTbl O0TBETOB

Tun
CJIOKHOCTH
BOIIPOCa

[1K-4

Buvibepume ooun npagunvHulil
omeem
Value at Risk ato:

a) YpOBEHb OXHJAEMbIX MOTEPb
OaHka 3a OJWH OIEPAIMOHHBIN
JIEHb;

0) ypOBEHb HEOXHJIAHHBIX TOTEPh
0aHKa 3a OJMH OIEPaIlMOHHBINA
JICHb;

B) BBIpQXCHHAasE B JICHEXKHBIX
eIMHUIAX  OIICHKAa  BEJIINYWHBI,
KOTOPYIO HE MPEBBICAT OXKUIAEMBIE
B TEYEHHE JaHHOro Iepuoja
BpEMEHHM TOTepU C  3aJaHHOU
BEPOSITHOCTBIO;

T) CpeIHUN OXHUAaeMbI pa3Mep
yObITKa B 5% HauXyJIIMX CIyYasiX.

HU3KUHN

I1K-4

Buvibepume ooun npagunvHulil
omeem
@UHAHCOBBIM KOHTPAKT, IO
KOTOpOMY  OJHAa  CTOpOHa
(moxynarens KpEIUTHON

3aIIUTHI)
MIPOU3BOJIUT
BBITIATHI
(mponasity
3aIUTHI) B OOMEH

Ha IUIaTeX, OOYCIIOBIEHHBIN
HACTYIUICHHEM KPEAUTHOTO
cilydasi 10 yKa3aHHOMY aKTHBY
(anrm. reference asset)
YKa3aHHOTO MPE P THS
(anrm. reference entity), 310:

MEePUOINYECKUE
JIpyTO  CTOpOHE
KpEIUTHOMN

a) KpEOUTHBIN neonTHBIN
CBOII;

0) CBOII Ha COBOKYITHBII TOXO/I;
B) KpeIuTHas HOTa;

r) IIPOLICHTHBIN CBOIL.

HU3KUHN

TIK-4

Buvibepume ooun npagunvhulil
omeem

Kakne w3 nepedmciieHHbIX

omepanuii 0aHKa HE HECYT B

a) y4ETHBIE ONIEpaLInN;
0) dakTopuHr;

B) JIN3UHT;

I') KACCOBbIE ONEpalHH.

HU3KUHN




cebe KpEeIUTHOTO PHCKA:

I1K-4

Buvibepume 0oun npasunvhsiii | a) KpaTKOCPOYHBIC IICHHBIC OyMary; HU3KUN
omeem 0) KaccoBasi HATMYHOCTH;
K aKTHBaM 0aHKa, | B) Me)KOAHKOBCKHE KPEIUTHI,
9yBCTBUTEIHHBIM K | T) CCyIbl, IO YCIOBHSM JIOTOBOpA
M3MEHEHUIO MPOLIEHTHOM | KOTOPBIX  MPESYCMOTPEH  CpOK
CTaBKH HE OTHOCHUTCSI: MepPecMOTpa MPOIEHTHON CTaBKU
[1K-4 Buvibepume ooun npasunvusiii | a) HU3Kas KBaJTM (UKL HU3KUN
omeem nepcoHaa
K ncrounnkam BO3HUKHOBEHUS | 0) BOJIATUJIILHOCTH Kypca
y 6aHKa OnepaoHHOI0 PUCKA | HHOCTPAHHOW BaJIOTHI
HE OTHOCHUTCS: B) BOWHBI
r) HU3KOE Ka4yeCTBO
nH()OPMAITMOHHON CHCTEMBI OaHKa
[1K-4 Buvibepume ooun npasunvholil | a) HEJOIOyYeHUI0  OaHKOM cpenHuit
omeem 0X0/1a;
N30bITOUHAS JMKBUIHOCTD | 0) IIOJIy YEHUIO O6aHKOM
MIPUBOIUT K: JIOTIOJTHUTEIBHOTO JOX0/1a;
B) YBEJIMUEHUIO BEPOSTHOCTHU
MOTEPH IJIATEKECIIOCOOHOCTH;
r) HUYEro u3
BBIILIECTIEPEUHCIICHHOTO.
[1K-4 Buvibepume ooun npasunvhsiii | a) IPOLIEHTHBIN PUCK; CpeIHMI
omeem 0) BJIFOTHBIN PHUCK;
KakoMy u3 mnepeuucieHHbIX | B) KPEIUTHBIA PUCK;
BUJIOB PUCKa HE TOJBEPXKEHHI | T) HET MPaBWIBHOTO  OTBETA,
eBpOOOJIUTALINY: TI0JIBEP>KECHBI BCEM NIEPEUNCIICHHBIM
BBIILIE BUJAM PUCKA.
[1K-4 Buvibepume ooun npasunvhsiii | a) ypoBEHb KPEIUTOCTIOCOOHOCTH CpeIHMIA
omeem 3aeMIIUKa
K BHyTpeHHUM ¢akTopam 0) HU3Kasl CTENEHb Pa3BUTHS
pHCKa MOTPeOUTENHCKOTO KPEAUTHON HHPPACTPYKTYPhI
KPEAUTOBAHUS OTHOCHUTCS: B) HEOJIArONpUsATHOE NU3MEHEHUE
cuTyaluu B GUHAHCOBOM cHcTEMe
T') HETaTUBHBIC N3MEHEHUS
COLIMAJIbHO-I)KOHOMHYECKON
CUTYaIlMH B CTpaHe
[1K-4 Buvibepume 00un npasunvhouili | a) BEIUUUHA CCYIBL; CpenHui
omeem 0) HacTosAIIAst CTOMMOCTD
[Tpu pacuere moka3zaTens JIEHE)KHOTO TOTOKA;
JIOPAIli B KAYECTBE BECOB | B) CPOK JIO MTOTAIICHUS
UCTIOJIb3YEeTCs 00s13aTeNbCTBA;
T') BEeJIMYMHA KPEAUTHOTO PHUCKA 110
JICHEKHOMY MTOTOKY
I1K-4 Buvibepume ooun npasunvhwiti | a) MPOIICHTHOTO PUCKa; CpeIHHIA
omeem 0) KPEAUTHOTO PUCKA;
GAP — ananus 3To croco6 B) OTIEPAIIMOHHOTO PHCKA;
OLICHKHU: r) pucKa MeKOaHKOBCKOTO
KpeAUTOBaHUS
[1K-4 Yxaoicume ooun npasunvnvitl | a) YUCTBIMU CpeaHUi
omeem 0) KPUTUYECKUMHU
Pucku, KOTOphIE MOTYT HECTU | B) CHEKYJIATUBHBIMU
B ce0e KaK MoTepH, TaK 1 T) MMUTAIIMOHHOE
JIOTIOTHUTEIBHYIO IPUObUTB, | MOJCITUPOBAHUE

Ha3bIBAOTCA




I1K-4 Buvibepume ooun npasunvHulii a) TpaHCTPaHUYHBIN PUCK; CpEeIHUM
omeem 0) PHUCK YMUTEHTA;
Kakoii prck oxBaThIBaeT B) CYBEpEHBIN PHCK;
BEPOSITHOCTH JieoITa 1o BCEM T') OIepaIMOHHBIA PUCK
TpeboBaHUsIM OaHKa K
3aeMIIMKaM-Hepe3nIeHTaM —
IOPUANYECKUM U HUBUYECKUM
JauLaM U (WIn) HTHOCTPaHHBIM
IOPUANYECKUM
JIMIIaM — SMUTEHTaM
JIOJITOBBIX I[EHHBIX OyMar:
I1K-4 Buvibepume ooun npasunvhwiii a) WHBECTHUIIMOHHBIN PHCK; CpeIHHIA
omeem 0) CENeKTUBHBIN PUCK;
Puck nHempaBmibHOrO BBIOOpA B) ONIEPAIMOHHBIN PHCK;
croco0oB BJIOXKCHUS T') TpaHCTPaHUYHBINA PUCK
(hMHAHCOBOTO KamuTaia npu
OCYILIECTBIICHUH AKTUBHO-
MaCCUBHBIX onepauui u
WHBECTHUIINI HAa3bIBACTCS:
I1K-4 Buibepume ooun npasunvhwiii a) YHCTHIC, CpeIHHIA
omeem 0) CIHeKyJIsATUBHBIC;
Puckwn, npeanoaracMblie B) HEWUTpaIbHBIC,
BO3MOYKHOCTH MOy YEeHHUS T') IPOTHO3UPYEMBIC
KIIMEHTaMH Kak
OTPHILIATENILHOTO, TaK U
MOJIOKUTEIBHOTO  pe3yJibTaTa
npu OCYILIECTBIICHUH
MOCPETHUYECKUX Olepalnii ¢
IICHHBIMH OyMaramu:
[1K-4 Buvibepume ooun npasunvhsiii | a) METO1a HOMUHAIBHBIX TPYIIIT; CpeIHU
omeem 0) A7 CTaTUCTUYECKOTO aHAJIN3a,
Jns  kakoro W3 METOJOB | B) aHAJIM3a YYBCTBUTEIHHOCTH;
uaeHTHGUKAIM  OAHKOBCKHX | T)KOPPEISAIMOHHO-
PHUCKOB XapaKTepHa | perpecCHOHHOTO aHAINU3a
CyOBEKTUBHOCTH OIEHOK:
I1K-4 Buvibepume ooun npasunvusiii | a) Monte-Kapiio; CpEIHHIA

omeem
10T METOJI OTJINYAETCA
BBICOKOU TOYHOCTBIO u

MIPUTOJICH MPAKTHUECKU
TUIst JTFOOBIX noptdenei
LEHHBIX Oymar, OJHAKO UMEET
ClelytoIue HEJIOCTATKHU:
BBICOKAsI CII0)KHOCTh
MOCTPOEHUST MAaTeMaTHYECKUX
Mojenel  TUHAMHUKHA  IEH
aKTUBOB M Kak CIEICTBUE
BBICOKUU MOJIEIbHBIN

pUCK (PUCK HEaJIeKBATHOCTH

MOJICTIN ), HEIOCTATOYHOCTh
HaOJIFOJaeMBIX 3HAYCHUH
CTOUMOCTEN aKTHBOB,

HEOOXOIUMBIX IJIs1 KOPPEKTHOU
OLICHKH MX BOJIATHJIBHOCTH M
K02 PHUIIMEHTOB KOPPEISIIHH;

0) VaR;
B) ®@.Makkoau
r) CAPM




HEOOXOINMOCTD
MaTeMaTH‘IeCKOﬁ IIOATOTOBKHN
CIIELIMAIMCTOB U JOCTATOYHBIX
KOMIIBIOTEPHBIX PECYPCOB.

[1K-4 Buvibepume 00un npasunivhbiti | a) UTHOPUPOBAHHUE PUCKA BBICOKUI
omeem 0) u3beranue pucka
K kakoli W3 mepednclIeHHBIX | B) MPUHATHE PUCKA
dbopM B TEOpPHHM YIIPaABICHUS | T') UCKIIOUEHUE PUCKA
pPHCKOM OTHOCHT | 1) Tiepeaya pucka
IIPOBOLIMPOBAHUE PUCKA: €) CHIKEHHE PUCKa
[1K-4 Buvibepume 6ce npasunvuvie | a) BUJL pacnpeneneHus BBICOKUH
omeemul BEPOSITHOCTEH pUCKOBBIX (PaKTOPOB,
B ocHOBY MeTo0MIOTHI BIUSIIOIINX HA CTOUMOCTh aKTHBOB
pacdeTa mokazaress (MHCTPYMEHTOB) WU 170'¢
"ctoumocTts pucka" (VAR) COBOKYITHOTO MOPTQEIIs.
KaKHe TTOJIOKEHBI 0) YpOBEHb BEPOSITHOCTH TOTO, YTO
OCHOBHBIC JICMCHTHI: MaKCHMaJTbHO BO3MOXKHBIN pa3Mep
(bMHAHCOBBIX TIOTEPH HE
MPEBBICUT  PAcUETHOE 3HAYCHUE
3TOTO MOKa3aTesl.
B) BPEMEHHOW TOPU30HT — NEPUOJ
BpEMEHHU, Ha KOTOPBII
MIPOU3BOJUTCS pacyeT puckKa (1o
OazenbCckuM JoKymMeHTaM — 10
nHeit, mo meroauke RiskMetrics —
1 neHs; yarie BCero pacpoCcTpaHeH
pacyeT ¢ BpeMEHHBIM TOPU30HTOM |
neHs. B
) BCE  BHINICIIEPCUUCIICHHBIC
JJIEMEHTHI.
[1K-4 Buvibepume 00un npasunvhviti | a) TACTIEPCHS BBICOKHUI
omeem 0) cpeaHEeKBaIpaTHIECKOE
Hawubonee mupoxo (cranmapTHOE) OTKIIOHEHUE
UCIIONIb3yeMas Mepa B) K03 uImeHT Bapuauu
9yBCTBHTEIHLHOCTH K ) JIOpamus
U3MEHEHUSM TTPOIICHTHBIX n) 6era-koadurmeHT
CTaBOK
ObL1a MpeaIoKeHa
®penepukom Makomnu u
Ha3bIBaETCS:
[1K-4 Buvibepume ooun npasunvusiii | a) XEKUPOBAHUEM BBICOKHUIA
omeem MOKYTIaTeNst
3aKJII04YeHNE CPOYHBIX 0) (bopBapIHO# ClIENKOI
KOHTPAKTOB, UCTIOJIb3yeMOE | B) (bbroUepCHON ClIeIKOM
JUTSL yMCHBIIICHUS PHCKa, r) XCIDKUPOBAHUEM TIPOIaBIIA

CBA3aHHOI'O C
BO3MOXHBIM POCTOM LICHBI
TOBApad, HA3BIBACTCA




