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M #236
The mark-to-market process includes which one of the following activities?

A. Assessing the profitability of each trade compared with the aggregate market

B. Paying cash for the settled portion of the derivatives trade at the market price

C. Estimating the market value of all the transactions held in the banking book

D. Obtaining and verifying market prices for all the instruments held in the trading book
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Comprehensive and Detailed In-Depth Explanation:

Mark-to-market (MtM) involves valuing positions at current market prices daily, primarily for the trading book (e.g., securities,
derivatives). Option C-obtaining and verifying market prices for trading book instruments-is the core MtM activity under Basel III's
market risk rules. Option A applies to the banking book (not typically MtM), Option B describes settlement, and Option D is a
profitability analysis, not MtM.

Exact Extract from Official Source:

* BCBS, "Basel I1I: A Global Regulatory Framework," December 2010, para. 688: "Mark-to-market requires banks to obtain
current market prices and verify them daily for all trading book positions to reflect fair value."

* GARP FRR Study Notes, Market Risk Section: "The MtM process entails collecting and validating market prices for trading
book instruments to determine their current value." Reference:BCBS, "Basel I11," para.688; GARP FRR Study Notes, Market Risk
Section.

H #237
‘Which one of the following four statements about the relationship between exchange rates and option values is
correct?

e A. As the dollar appreciates relative to the pound, the right to buy dollars at a fixed pound exchange rate
decreases.

¢ B. As the dollar depreciates relative to the pound, the right to buy dollars at a fixed pound exchange rate
ncreases.

e C. As the dollar appreciates relative to the pound, the right to sell dollars at a fixed pound exchange rate
increases.

¢ D. As the dollar appreciates relative to the pound, the right to buy dollars at a fixed pound exchange rate
increases.

Ef#: D

H R #238
Which one of the following four statements correctly defines credit risk?

e A Credit risk is the risk that complements market and liquidity risks.

¢ B. Credit risk is the risk that summarizes the exposures a company or firm assumes when it attempts to
operate within a given field or ndustry.

e C. Credit risk is the risk arising from execution of a company's strategy.

e D. Credit risk is a form of performance risk in contractual relationship.

IEf#: D

H R #239
Which of the following statements about implementation of a successful RCSA program is correct?

e A. AnRCSA is only complete after all possible mitigating actions have been identified and analyzed as a result of the
assessiment process.

e B. Internal loss data help to identify the risks and control weaknesses that need to be addressed in the RCSA; external events
are not helpful in informing the discussions around potential risks.

e C. To ensure that the RCSA is well designed, it is important to interview participants, stakeholders and support functions
prior to the launching the RCSA.

e D. The RCSA scoring methodology should include only financial impacts and not include reputational, legal, regulatory, client
and life safety impacts.

Ef: C
R -

Implementing a successful RCSA program requires thorough preparation. This includes interviewing participants, stakeholders, and
support functions before launching the RCSA to ensure it is well designed and effectively addresses all relevant risks and controls.



M #240
Which of the following statements about the interest rates and option prices is correct?

A. Iftho is positive, rising interest rates decrease option prices.
B. Ifrho is positive, rising interest rates increase option prices.
C. As interest rates rise, all options will rise in value.

D. As interest rates fall, all options will rise in value.

IEf#: B

B #241

2016-FRREMBBEGEELRELC L > TV T, COBERBEZSEMEL Cwi Ak stteBosn /s /mL
T3, X22016-FRREGEEZFIHL . RBCcSML £L £ ). RBCRYL 6. DO e /e %58
TREIENTEET. HAlEIN5D216-FRREBEBEZFOAYO—BIZEN B E, WOAFE2HESE X
7.

2016-FRR H 7 3& 32 52 % 5§ : https:/www.jpntest.comyshiken/2016-FRR-mondaishu

GARP 2016-FRRE ¥ H A FEIR S % & MR & B D E 2B LK D I T ¥, 2016-FRRhL —=> 7 7L
ARy T DEMEIEIBYH» 5100% T T L A& A % HIEFHICGARPD2016-FRREABIC AWK T E B3 2 L xtd

BZWFHLHD D & §5. RA/MLD2016-FRREEGFHERNIEZ 2 A ZMERA D 20T L LD L %2F

TS0, BR7E2HBL T4, RAME2016-FRREEED 74V 74 —5F o LfEL s A

Fhs. REBCERT 3L DL RESAEL ¥ 4. B IZ2016-FRREEEDERH L Z 2 AHELZVLD %

fREEV 72 L £ 5. —H . 2016-FRREEEM OBEO T CRABZEEL L B EROMTOEEERIZIY~100% (2
ELELR.

HEORMBORETL V> T, AEFOHEDOFMY & WADEKDS A > 2HEID 2 HhD & HICEIL —FDF.
MEBEHCVLELREEREBHODTHTT. 2016-FRRIL —=> 7 7L A VX > 7 DEEIE98% 2 5100%
T‘—d-o

IEFE K % GARP 2016-FRREFT H X GER 2% H & A A 4 —X2016-FRR
HAGEREXNE | — B 12 2016-FRRA B iR 5K

& A BSEFHIC GARPD2016-FRREZERIC B T E B LT 3 FHFOADH D ¥ §5. B D2016-FRR
MGG ER S CALBER D 2D EFOH LD L3 HC THREE2 -0, BRFT2HEL
T%7.

R 74LE2016-FRREGEED 7 4V 74 —2 ¥ oGl o & 70056, BRI 2 L OLHBREE KM L %
¥ o

® 2016-FRR#EGE A A F []2016-FRRE TP %5 = 2016-FRR:AE S % F [ ¥ www.mogiexam.com (2 H &
L. [2016-FRR] ##EL T, MHTKX v > o— FRLRBER R L £ 372016-FRRE KK %

e 2016-FRRiAB S % & [12016-FRRH AES % [12016-FRREABR M [ [ www.goshiken.com \Z &L « {
2016-FRR} ##ZEL T, BETKX Y o— P42 RBER 2L £ 372016-FRREABRHEMH

o HEM2016-FRREFTHAERSEE - BERBO Y —K — - AR & 7L 722016-FRRH A<5E 38 € o 5K - [
www.passtest.jp [11Z (& kD> 2016-FRR «FJEE A H O & $2016-FRREAFE S 1 F

* RHE5 L »2016-FRREHT H AFERS % H— Bl G #-#E O  52016-FRRAAFEZ E XK (1 Befi-e- 2016-
FRR [e- R % 7 7 A )V i& > www.goshiken.com <2 T ZE2016-FRR:RE S % &

o EEEM £ 2016-FRRE T A AERS L E - S4% A 5 —X2016-FRRA AZER E XK | B OD » %2016-FRREA B
fif# 3 Financial Risk and Regulation (FRR) Series [| > 2016-FRR [1% R ©& 7 > o —F [ www.xhs1991.com ]
THERT 3 71217 2016-FRRE ¥ B P 4038

o B M T IR- R BRI % 2016-FRREGHT H AGERR S 5 HakBE-E# 3 5 2016-FRRAAFEREMNHE (17 = 7
#+4 b { www.goshiken.com } %> 5w 2016-FRR 0% Bl THZEL . ERTX > a—FL TL £ &12016-
FRRI&E & I RE 42

e 2016-FRREHGE A A K [12016-FRREHERELE [12016-FRREMT A [ “ www.it-passports.com T = 2016-


https://www.goshiken.com/GARP/2016-FRR-free-shiken.html
https://www.jpntest.com/shiken/2016-FRR-mondaishu
https://www.mogiexam.com/2016-FRR-exam.html
https://www.mogiexam.com/2016-FRR-exam.html
https://www.pdc.edu/?URL=https%253a%252f%252fwww.jpntest.com%252fshiken%252f2016-FRR-mondaishu
https://www.passtest.jp/2016-FRR-exam.html
https://www.northwestu.edu/?URL=https%253a%252f%252fwww.jpntest.com%252fshiken%252f2016-FRR-mondaishu
https://www.xhs1991.com/2016-FRR.html
https://bbs.pku.edu.cn/v2/jump-to.php?url=https%253a%252f%252fwww.jpntest.com%252fshiken%252f2016-FRR-mondaishu
https://www.it-passports.com/2016-FRR.html

FRR OO BEL T, BRI TX 7> o— FL TL 72 & 02016-FRREE RIRESE

* 2016-FRREABES % & (] 2016-FRRETHEIRELE [12016-FRRAMZE K} [ [ www.goshiken.com [12> & fff #iZ
w 2016-FRR # ERTX V> o — FT & £ $2016-FRRIEFA = > ¥ >~

o FEH2016-FRREFT H AFERSEE - BERBOD Y —K — - AR S N 722016-FRRA A FERE XS K [ -
www.passtestjp (&CBBIL . [ 2016-FRR ] 2R TEBTKX 7> o—FL T< 72 & 02016-FRREWKE
P9 a8

e 2016-FRRHAFES % [12016-FRREAIEE K} [12016-FRREAEESEF [1 {2016-FRR } O iR BB [
www.goshiken.com | T R {5 H12016-FRRE k) o 28

o 2016-FRRE & H P &058 () 2016-FRREFI 4134, (1 2016-FRRIEE RIELE (144 < { www.japancert.com )
T 2016-FRR 1R L T, BEITKX v > o—FL TL 2 & 02016-FRRABME

¢ arsdui.com, www.stes.tyc.edu.tw, www.stes.tyc.edu.tw, www.stes.tyc.edu.tw, www.stes.tyc.edu.tw, adarsha.net.bd,
www.stes.tyc.edu.tw, elearning.eauqardho.edu.so, ntc-israel.com, www.stes.tyc.edu.tw, Disposable vapes

b7 &I JPNTest 2016-FRRO —&i% 7 UV FA ML =Y 6 X0 —RFT& %
3 : https//drive.google.com/open?id=1y5thiNCDczl - WWZTJHNr- VOURW2LNKU-G


http://www.szentesifaiskola.hu/webaruhaz/?s=2016-FRR%25e8%25a9%25a6%25e9%25a8%2593%25e5%258f%2582%25e8%2580%2583%25e6%259b%25b8+%25f0%259f%258c%25b7+2016-FRR%25e7%259a%2584%25e4%25b8%25ad%25e5%2595%258f%25e9%25a1%258c%25e9%259b%2586+%25e2%259b%2591+2016-FRR%25e5%2590%2588%25e6%25a0%25bc%25e8%25b3%2587%25e6%2596%2599+%25f0%259f%2595%25b0+%25e2%2596%259b+www.goshiken.com+%25e2%2596%259f%25e3%2581%258b%25e3%2582%2589%25e7%25b0%25a1%25e5%258d%2598%25e3%2581%25ab%25e2%259e%25a5+2016-FRR+%25f0%259f%25a1%2584%25e3%2582%2592%25e7%2584%25a1%25e6%2596%2599%25e3%2581%25a7%25e3%2583%2580%25e3%2582%25a6%25e3%2583%25b3%25e3%2583%25ad%25e3%2583%25bc%25e3%2583%2589%25e3%2581%25a7%25e3%2581%258d%25e3%2581%25be%25e3%2581%25992016-FRR%25e6%25a8%25a1%25e8%25a9%25a6%25e3%2582%25a8%25e3%2583%25b3%25e3%2582%25b8%25e3%2583%25b3
https://www.passtest.jp/2016-FRR-exam.html
http://www.brandfascination.com/?s=2016-FRR%25e6%2597%25a5%25e6%259c%25ac%25e8%25aa%259e%25e5%258f%2582%25e8%2580%2583+%25f0%259f%25a7%258a+2016-FRR%25e9%2596%25a2%25e9%2580%25a3%25e8%25b3%2587%25e6%2596%2599+%25f0%259f%2591%2599+2016-FRR%25e8%25a9%25a6%25e9%25a8%2593%25e5%258f%2582%25e8%2580%2583%25e6%259b%25b8+%25f0%259f%2597%25b3+%257b+2016-FRR+%257d%25e3%2581%25ae%25e8%25a9%25a6%25e9%25a8%2593%25e5%2595%258f%25e9%25a1%258c%25e3%2581%25af%255b+www.goshiken.com+%255d%25e3%2581%25a7%25e7%2584%25a1%25e6%2596%2599%25e9%2585%258d%25e4%25bf%25a1%25e4%25b8%25ad2016-FRR%25e8%25b3%2587%25e6%2596%2599%25e7%259a%2584%25e4%25b8%25ad%25e7%258e%2587
https://www.japancert.com/2016-FRR.html
https://arsdui.com/profile/thomasp897
http://www.stes.tyc.edu.tw/xoops/modules/profile/userinfo.php?uid=3846202
http://www.stes.tyc.edu.tw/xoops/modules/profile/userinfo.php?uid=3846976
http://www.stes.tyc.edu.tw/xoops/modules/profile/userinfo.php?uid=3846503
http://www.stes.tyc.edu.tw/xoops/modules/profile/userinfo.php?uid=3845759
https://adarsha.net.bd/profile/jamessc631
http://www.stes.tyc.edu.tw/xoops/modules/profile/userinfo.php?uid=3845643
https://elearning.eauqardho.edu.so/profile/leeston692
https://ntc-israel.com/profile/tomwalk828
http://www.stes.tyc.edu.tw/xoops/modules/profile/userinfo.php?uid=3847245
https://frvape.com
https://drive.google.com/open?id=1y5fnNCDcz1-WWZTJHNr-V9uRu2LNkU-G

