
2016-FRR aktueller Test, Test VCE-Dumps für Financial
Risk and Regulation (FRR) Series

Laden Sie die neuesten ITZert 2016-FRR PDF-Versionen von Prüfungsfragen kostenlos von Google Drive herunter:
https://drive.google.com/open?id=1_ra4_y196c9CunOS4-38F-Y7OvQYs8aH
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FRR Prüfung von ITZert benutzen. Die Schulungsunterlagen zur GARP 2016-FRR Zertifizierungsprüfung aus ITZert werden von
den erfahrenen Experten durch ständige Praxis und Forschung bearbeitet. Die Trainingsmaterialien zur GARP 2016-FRR
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>> 2016-FRR Originale Fragen <<

2016-FRR Deutsche Prüfungsfragen - 2016-FRR Zertifikatsdemo
Wie kann man Erfolge erlangen. Es gibt nur eine Ankürzung, nämlich: die Lernhilfe zur GARP 2016-FRRZertifizierungsprüfung von
ITZert zu benutzen. Das ist unser Vorschlag für jeden Kandidaten. Wir hoffen, dass Sie Ihren Traum erfüllen können.

GARP Financial Risk and Regulation (FRR) Series 2016-FRR
Prüfungsfragen mit Lösungen (Q159-Q164):
159. Frage 
If a bank is long £500 million pounds, short £300 million in delta-equivalent pound options, and long £100
million in pound-denominated stocks, what is the amount of pound exposure that would be shown in the
aggregated risk reports?

A. £300 million pounds
B. £800 million pounds
C. £500 million pounds
D. £900 million pounds

Antwort: A
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160. Frage 
BIS Principles for Sound Liquidity Risk Management and Supervision seek to raise standards in which of the following areas?
I. Aligning the risk-taking incentives of individual business units with their liquidity risk exposures.
II. Management of intraday liquidity risks and collateral positions.
III. Public disclosures of a bank's liquidity risk profile and management.
IV. Maintenance of sufficient regulatory capital to survive protracted periods of liquidity stress.

A. II, III, IV
B. I, III, IV
C. I, II, IV
D. I, II, III

Antwort: D

Begründung:
Comprehensive and Detailed In-Depth Explanation:
The BIS (Bank for International Settlements) "Principles for Sound Liquidity Risk Management and Supervision" (BCBS,
September 2008) outlines 17 principles to enhance liquidity risk management. These principles include:
* I:Principle 2 emphasizes aligning risk-taking incentives with liquidity risk exposures, ensuring business units are accountable for the
liquidity implications of their activities.
* II:Principle 11 focuses on managing intraday liquidity risks and collateral positions, critical for real- time payment and settlement
systems.
* III:Principle 17 requires public disclosure of liquidity risk profiles to promote market discipline and transparency.
Reference:BCBS, "Principles for Sound Liquidity Risk Management and Supervision," September 2008, Principles 2, 11, 17;
GARP FRR Study Notes, Liquidity Risk Section.

161. Frage 
US-based BetaBank have accumulated Japanese yen, Japanese government bonds, options on Japanese yen, and positions in
commodities that have a positive correlation with yen. Which one of the four following non- statistical risk measures could be used to
evaluate the BetaBank's exposure to the Japanese economy?

A. Position turnover
B. Position concentrations
C. Position volatility
D. Position sensitivities

Antwort: B

Begründung:
To evaluate BetaBank's exposure to the Japanese economy, we should consider measures that reflect the bank' s positions and their
potential sensitivity to economic changes in Japan:
* Position Turnover:
* This measures how frequently positions are changed or traded, which does not directly indicate exposure to economic conditions.
* Position Concentrations:
* This indicates how concentrated the bank's positions are in certain assets or markets. High concentration in Japanese assets (yen,
Japanese government bonds, etc.) would indicate high exposure to the Japanese economy.
* Position Volatility:
* This measures how much the value of positions fluctuates, which can indicate risk but does not specifically measure economic
exposure.
* Position Sensitivities:
* This measures how sensitive positions are to changes in underlying factors, such as interest rates or exchange rates. This could also
be relevant but does not directly indicate exposure to the economy as a whole.
Thus, position concentrations are a key measure to evaluate BetaBank's exposure to the Japanese economy.
References
Source: How Finance Works

162. Frage 



Which one of the following statements accurately describes market risk tolerance?

A. Market risk tolerance is the minimum loss the bank is willing to bear due to fluctuations in market prices
and rates.
B. Market risk tolerance is the maximum likely gain in the market value of portfolios over a given period
of time.
C. Market risk tolerance is the maximum loss the bank is willing to bear due to fluctuations in market
prices and rates.
D. Market risk tolerance is the maximum loss in the market value of financial instruments caused by the
failure of the counterparty to meet its obligations.

Antwort: C

163. Frage 
Alpha Bank estimates its 1-month, 95% VaR is 30 million EUR. This means that in the next month, there is a

A. 95% chance that AlphaBank will lose exactly 30 million EUR.
B. 95% chance that AlphaBank will at least lose 30 million EUR.
C. 95% chance that AlphaBank can lose more than 30 million EUR.
D. 95% chance that AlphaBank can lose at most 30 million EUR.

Antwort: D

164. Frage
......

Fühlen Sie sich nicht selbstbewusst, die GARP 2016-FRR Zertifizierungsprüfung zu bestehen? Fürchten Sie bitte nicht, weil wir
ITZert die beste Prüfungsunterlagen anbieten können. Die GARP 2016-FRR Dumps von ITZert sind die neuesten und
vollständigsten Prüfungsunterlagen in dem Markt. Damit können Sie mehr selbstbewusst werden. Das sind von vielen Leuten geprüft.
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