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YnpasneHne puHaHcamm banka MAI

HeBepHoO, 4TO (hyHKUMEN KoMMTETa MO yNpaB/IEHUIO aKTUBaMu 1
naccuBaMu ABNAETCA ...

PaHblUe cpoka 6e3 cornacus 6aHka HeNb3s U3bATD ...

HeBepHO, 4TO Lenblo TpaHChepTHOro LeHoobpa3oBaHUA ABNAETCS ...
B CTpyKType NpuBneYeHHbIX CPeACcTB POCCUNCKMX BaHKOB Hanbonee
3HaYUTENbHOE MEeCTO 3aHUMaloT ...

MaKcuMasibHYO 40JI0 B aKTUBAX POCCUNCKMX BAHKOB UMEIOT ...

Ba3zenbckunin KoMmTeT No 6aHKOBCKOMY HaA30py ...

Ka3sHayencTBo baHKa ...

B poccuinckmnx 6aHkax yrnpasJsieHMe akTUBaMu U NacCMBaMm Yalle BCero
OCYLLIeCTBJ/ISETCA B ...

HeBepHO, YTO NCTOYHUKOM OCHOBHOIO KanuTana pOCCI/IIZCKOFO baHkKa
ABJIdEeTCA ...

HeBepHO, 4TO NCTOYHUKOM OOMOJIHUTESIbHOIO KannTajla POCCUNCKOro
OaHKa aBnaeTcqa ...
HeBepHO, 4TO B MNAaTEXHbIN KaNeHaapb 3aHOCUTCS ...

HepoocTaTKoM gap-aHanu3a npu ynpasaeHUN JIMKBUOHOCTbIO ABAETCS

CTpecc-TecTupoBaHue JIMKBULHOCTH ...

HeBepHO OTHOCUTENLHO aHaIM3a HECHM)XXAeMbIX OCTAaTKOB CpeaCTB A0
BocTpeboBaHUA TO, 4TO ...

Value-at-Risk ...
KpeauTHbIN PUCK YYUTbLIBAETCA NPU aHaN3e IMKBNOHOCTU NYTEM ...

HopMasnibHbIN 3aKOH pacnpeneneHns BepoATHOCTEN ...

MpeanoyYyTuTeNnbHbIN cNocob MoaennMpoBaHUa obanraunii npu
CTPECC-TEeCTUPOBAHUN IMKBUAHOCTU COCTOUT B TOM, 4TO obnuraunu: ...
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HecHn>XaeMble oCTaTKn CpeacTs A0 BOCTpGGOBaHI/IFI HeorpaHmM4YeHHoro
CpOKa MOoryT ObITb MHBECTNPOBAHLI B ...

dednunT NTMKBUAOHOCTN B Nepuo KpM3nca Yalle BCero rnokpbIBaeTcs ...

HeBepHO, 4TO METOAO0M OLIEHKM PUCKA NMPOLEHTHON MapXXu sSBNSETCS ...

MprnBeneHHasa CTOMMOCTb NPOLEHTHOro0 CBOMA, TOJ/IbKO 4YTO
3aKJIIO4YEHHOr 0 Mo cnpaseasIMBonN CTOMMOCTU ((PUKCUPOBAaHHOW CTaBKe)

NWMMyHM3auma - 3710 ...

Moka3saTenb NIM paccynTbiBaeTCA KakK OTHOLLEHuKe ...

MokasaTenb DVO1 ...

OTKpbITas BaslOTHaA No3numns ...

HeBepHo, 4TO nopTdenb 6aHKa MOXKHO UMMYHU3UPOBATb C MOMOLLbLIO ...

I'IepBaﬂ BbilJiaTa no csony 3aBUCUT OT ...

3axepKmMpoBaTb NopTdesb OT NMPOLEHTHOrO PUCKa NMPU MOMOLLLM
NMPOLEHTHOro CBOMA ...

HeBepHO yTBEPXXAEHME, YTO BaSIIOTHbIA PUCK ...
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