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questions.]

What is Integrated Treasury? Bneﬂy describe the functlons of
Integrated Treasury.
What is meant by ‘Crawling Peg Exchange Rate System’? What

impact might take place in treasury management due to the
introduction of Crawlmg Peg Exchange Rate System?

Differentiate between money market and foreign exehange
market.

What is money?'Brieﬂy de_scribe the functions of money.

Briefly describe the money market products in the context of
Bangladesh.

What is Statutory Liquidity Ratio (SLR)? How is it maintained
by commercial banks?

Why is efficient 'hqu1d1ty manegement important for banks and
financial institutions?

What is ALCO Meetmg‘? Write the key agenda of ALCO
Meeting

What is Advance to Deposit Ratio (ADR)? How is it calculated?

Explain‘direct quotation and indirect quotation method of foreign
exchange with example.

Briefly describe the reasons for foreign exchange rates
fluctuation.

Mr. Rahman is planning to send CAD, equivalent to BDT
5,00,000 to his son studying in Canada. The current exchange
rate for USD/BDT is 117-52 and USD/CAD is 1-36. (i) Calculate
CAD/BDT exchange rate. (ii) Based .on the cross exchange rate
in (i) how much CAD will Mr. Rahman’s son receive assuming
no other charges?
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Def‘ ne derivatives. Descnbe the potential risks associated with 6

derivatives. .

Briefly describe the four major types of financial derivatives 7
with example.

What is interest rate swap? Describe how it works with example. 7
Briefly discuss the functions of treasury front office, mid office 10
and back office.

Briefly describe the elements of a typical Contingency Funding 6
Plan (CFP).

What are the differences between Liquidity Coverage Ratio 4
(LCR) and Net Stable Funding Ratio (NSFR)?

What do you understand by fixed income securities? What are 6
the key features of fixed income securities?

(b) What are the risks associated with fixed income securities? 6
(¢c) Describe the primary market and secondary market of 8
government securities in Bangladesh.
(a) Describe the importance of risk management. What are the six 6
core risks in banking?
(b) Explain four regularly employed hedgmg strategles for business = 6
| that are exposed to high interest rate risk.
(c) Briefly discuss the key principles of Basel III. 8
(a) Differentiate between Treasury Bills and Treasury Bonds. 4
(b) What are the roles and responsibilities of a primary dealer? 4
(c) What factors can affect the price of a bond? Explain. 6
(d) Suppose, you have a bond with face value of BDT 1,000 and an 6
annual coupon rate of 12%. The bond will be matured after
8 years. If the current market price of the bond is BDT 850,
calculate the Yield To Maturity (YTM) of the bond.
Write short notes on any five of the following : 4x5=20
(i) DIBOR
(ii) Lot Size
(iii) * OD Sight Rate
(iv) Islamic Bank Liquidity Facility (IBLF)
(v) Authorised Dealer (AD)
(vi) Wholesale Borrowing
(vii) Commodity Derivatives o
(viii) Operational Risk. '
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