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(a) What is the meaning of Integrated Treasury? What arc the
benefits of it?

(b) Briefly deseribe the functions of Integrated Treasury.
(c) Distinguish between money market and Foreign Exchange
Market,

2. (a) What is money? Bricfly describe the functions of moncy.

3

(b) Bricfly describe money market instruments available in
Bangladesh. FPviges” (1)
(c) How do you calculate the liquidity in the money market fora '
particular month in Bangladesh? What is the money market
liquidity condition in Bangladesh.
(a) What are the components of demand and time liabilities of a
bank?
(b) Bricfly describc CRR and SLR in the contest of Bangladesh,
Why are they maintained?
(a) Define foreign exchange rate. What are the reasons for foreign
exchange rate fluctuations?

(b) Briefly explain the three types of foreign exchange risk.

(¢) Company A, based in Canada, reports its financial statements in
Canadian Dollars (CAD), but conducts business in the USA in
US Dollars (USD). The USD/AD exchange rate was 1-50,
meaning 1-5 CAD could be obtained by 1-00 USD, when the
company reported its QI financial results, However, the
exchange rate is now 1:25, when the company reports its Q2
financial results.

Is it an example of transaction risk, economic risk, or
translation risk? Explain briefly,

5

10
5

6
T

7

10

10

10

| Please turn over

Collected by Banking News, Email: bankingnewsbd@gmail.com, Web: www.bankingnewsbd.com



mailto:bankingnewsbd@gmail.com
http://www.bankingnewsbd.com/

: Marks

5. (@) Defne Liguidiy Managemen What is Net Stable Funging 5
Ratio (NSF .

(b) What is ALCO? What are the MO fesponsibilities of ALCO? 6

(c) Mention the key roles and responsibilities of ALM Desk. 5

(d) What are the elements of a typical Contingency Funding Plan A

(CFP). |
6. (a) Define derivatives. Bricfly deseribe the risks associated with 6
derivatives. - _ :
(b) “Option give the option-holder the right, but create obligation
for the option-seller."—Explain in light of call option and put
option with example. . .
(¢) What is Interest Rate SWAP? Explain how it works wilh an
example. ;
7. (a) What are the key features of fixed income securilies? Bricfly
describe the types of fixed income securitics. . 7
(8) Define primary Dealers and state their objectives. Discuss the
roles and responsibilitics of a primary Dealer. i p
(¢) What considerations must be made before investing in &
perpetual bond. . ' :
8. (a) Discuss the importance of risk management and risk analysis
process from the viewpoint of a tracery manager. ;
2] Describwe the key '-prim;illl'cﬁ of BASLEL 1L, R i 4
3 nleres nes o AR
i $::Eu[3t I\tlr;:tslifrﬂll':im‘;’lI:::T;;:::fvﬁ:% lll'l'l'lls. 42 million. 11 the
bank possess Thk. 700 million in tolal caming, assets, what is
ABCD Bank's nct interest margin.
9. Write short notes on any five of the following, : 4%5=20
. () Liquidity Coverage Ratio (LCR)
(if) Advance to Deposit Ratio (ADR)
(ii)) Repo/Reverse Repo
(iv) Chinese WHII::I:{ )
v) Commodity Derivalives
(Euf; Secured overnight Financing Rate (SOFR)
(vif) Percentage in Point (PiP)
(viii) DIBOR '
10. Write differces between the following (any four) ; Sxd=20

(1) Direct Quotation and Indirect Quotation Mcthod
(if) Caps and Collars

(i) TT clean Rate and BC Rate

(iv) Forward Contract and Futures Contract
(v) Bid rate and Ask rate

(vi) Bear Market and Bull market

(vif) Duration and Convexity
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