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1. [TosicHUTEIBHAA 3aNIUCKA

1.1. Heab u 32124 JAUCHMILIIHHBI

He.m, JUCHUITIIIMHBI COCTOUT B (I)OpMPIpOBaHI/II/I 3HAHWH 1 HABBIKOB B CHELHAJIBHBIX BOIIpOCax

3agauu TUCIUIUINHEI:

TCOPHHU U MMPAKTUKH OLCHKU U YIIPABJICHUA pUCKaMU

e copMHpOBATh 3HAHUS B 00JIACTH OLEHKH U YNIPaBJIEHUs] OCHOBHBIMU PUCKAaMHU KOMIIaHHIA;

® U3y4YUTb OCHOBHBIC TEOPETUYECKUE MOJECIIH, COCTABIISIONINE YACTH OLEHKU U MOJICIUPOBAHUS
KOpPIIOPAaTUBHBIX PUCKOB;

e chopMHPOBATH HABBIKKA PAOOTHI C AHATUTUYECKUMU MaTepHaIaMu

1.2. IlepeyeHb IVIAHMPYEMBbIX Pe3yJabTATOB 00y4YeHUs MO JUCHUILUIHHE, COOTHECEHHBIX C
HHAUKATOPAMM JOCTHKEHUS] KOMIIeTeHIM I

Komnerenuus
(Ko 1 HANMEHOBAHUE)

Nupukaropsl
KOMIIeTeHITH I
(Koa 1 HAMMEHOBAaHUE)

PesyabTaThl 00yueHust

[1K-1. Ciocoben
CIIPOEKTHUPOBATH U
paszpaborarh Ou3HEC-
MIPOIIECCHI OpTaHU3AIH HA
OCHOBE Pa3IMYHbBIX
MPOrPaMMHBIX TIPOIYKTOB

I1IK-1.1. OcymectBisieT
c6op uH(pOpMAIIHH C TIEITBIO
pa3paboTKu HOBOM MOJENH
Ou3Hec-Tpoiecca u
MOJIFOTOBKU perjaMeHTa
Ou3Hec-Tpoiecca

[1K-1.2. [Ipoextupyet
IPOIIECCHYIO MOJIENb
OpraHu3aliy IS 1emneit

U poBoi TpaHCHOPMALIUU

3HaeT OCHOBHBIE METO/IbI OLEHKU
PBIHOYHBIX PHCKOB;

YMeeT oCylecTBISTh
KOJIMYECTBEHHYIO OLIEHKY OCHOBHBIX
PHUCKOB

Brnazneer HaBbIkaMu pa3pabOTKH
aJITOpUTMa OLIEHKU PUCKOB
KOpIOpaluii U UX MPOBEJICHUS;
HABBIKAMU BBISBIIEHUSI OCHOBHBIX
(aKkTOpOB pHCKa B IEATEITHHOCTH
KOMITaHH.

1.3. MecTo AucuMINIMHBI B CTPYKTYpe 00pa3oBaTeIbHOM NPOrpaMMbl

I[I/ICI_II/IHJII/IHEI «PUCK-MEHEIKMEHT» OTHOCHUTCS K 00s3aTeNpbHOM dYacTh O0Ka JUCHUITIINH

y4eOHOro I1aHa.

2. CTpyKTYypa JMCHHUILIHHBI
O6m1as TpyA0€MKOCTh JUCIUIUIMHBI COCTABISIET 3 3.€., 108 akageMuyeckux 4acos.

CTpykTypa IMCUMIIMHBI 1JIsl 04HO-3204HOI (hOpMBbI 00yUeHH s

O0beM aucHUIIMHBL B (DOpME KOHTAKTHOM pPAGOTHI OOydYarOIIUXCSA C IEAarorn4ecKuMH
paboTHUKaMU M (WJIK) JUIAMM, TPUBJIEKAaEMbIMH K peaju3aluu 00pa3oBaTelIbHON MporpamMmbl Ha
UHBIX YCIOBHSIX, TP MTPOBEACHUH YUeOHBIX 3aHATHI:

Cemect | Tum y4eOHBIX 3aHATHI KomunuectBo
p yacoB
7 Jlexmun 8
7 CemuHapsbl 16
Bcero: 24




O0beM TUCIUILTUHBI (MOTyJIs1) B (hOpME CaMOCTOSATENIbHON pabOThl 00YYAIOIIMXCS COCTABISET
84 akageMHYEeCKUX YacoB.

3. Conep:xaHue TMCUMILIHHBI

Beenenne. Llenn, 3a1aun, CTpyKTypa U JIOTUKA AUCHUILIMHBL, KpaTKUi 0030p Kypca. O630p
CrienMaIbHOM uTepaTyphl, web — caittoB. [loBTOpeHue (BBl pUCKOB, KiIacCU(DHUKAIINS, UCTOYHUKN
PHCKOB)

Pa3nes 1. PoiHouHble prHAHCOBBIE PUCKHU

Tema 1. BamotHslil puck. Metoas! onieHku. Metononorust VaR B olleHKE BAJIFOTHOTO PUCKA

Tema 2. BamroTHbll puck. MeTonas!l ynpasiieHHs. XeDKUPOBaHUE BATOTHOTO prcka. CtpaTeruu
YIIPABJICHUS BaJIIOTHBIM PUCKOM

Tema 3. [IpoueHTHBIN puck. Metoas! ouieHku. GAP — aHanu3, Jropanus/MoIubuIupoBaHHas
mropanusi. Kpuas OecKynoHHOH 10XOTHOCTH

Tema 4. [IpouentHsIl puck. Metons! ynpasiieHHs. BanroTHO-IponieHTHBIN cBoIl. F'RA. UmmyHu3anus
Tema 5. Pucku mukBuaHOCTH. PEIHOYHAA TUKBUIHOCTE. METOIBI OLICHKH

Tema 6. Prucku nmukBugHOCTH. JIMKBUAHOCTH aKTHBA, OalaHCOBas JIMKBUIHOCTL. METOAbI OLICHKU U
yIpaBICHUS

Pa3nen 2. HepriHouHbIE (PMHAHCOBBIE PUCKU

Tema 7. Kpenutsslii puck. MeTOIbI OLIEHKH - PEUTUHIOBBIE, KPEAUTHBIM CKOPUHT, BEPOSTHOCTHBIE
MOJEIH

Tema 8. Kpenutnslii puck. MeTtoasl ynpasnenusi. KpenuTHsle 1epuBaTUBbI, CEKbIOPUTHU3ALIMS
Tema 9. OnepanmonHsbIi puck. Metoas! OLEHKH U ynpasieHus. CrcreMa BHYTPEHHEr0 KOHTPOJIA 3a
OTIEPaLIMOHHBIMU pUcKaMu. Mcronb3oBaHne HHPOPMALTMOHHBIX CUCTEM

Paspnen 3. IHTerpupoBaHHbId PUCK-MEHEIPKMEHT HA YPOBHE MPEANIPUITHI

Tema 10. Pucku xopriopaiinu 1 ee cTouMocTb. KoHIenIus 5KOHOMUYECKOM 100aBIeHHONH CTOMMOCTH
EVA. ITonxonsl kK ynpaBiIeHUO KOMITIaHHEeW Ha ocHOBE EVA. RAROC

Tema 11. Konnenuus /RM Ilone puckoB KOMIIAaHUH, KapTa pUCKOB. PaHKMpOBaHUE PUCKOB B
npakTuke komnanni. Cocrasisromye /RM B OLieHKe U yIpaBJIeHUH puckamu. OpraHu3aliMOHHbBIN
acnekt /IRM.

Tema 12. Konnemnus SERM — OCHOBHBIE 2JIEMEHTHI, JIOTIOTHUTENbHBIE ApaiBepbl. ColrnaabHbIC,
9THYECKHE, JlerabHble pucku. CTedkxomaepckuil moaxoa. Tpancopmanus CTOUMOCTH

Pa3pnen 4. bankoBckue puckn

Tema 13. OcHOBHBIE TIOJIXO/IbI K OIICHKE U YIIPaBJIeHUIO OaHKOBCKUMU puckamu. bazens II-111 u
OCHOBHBIE MOJIENIU OLIEHKH OaHKOBCKHX (PMHAHCOBBIX PUCKOB

Tema 14. OcHOBHBIE METO/1bI YIPaBJICHUsI OAHKOBCKUMH pUcKaMH. OCOOEHHOCTH PEryJIMpPOBaHUS U
KOHTPOJIs1 0aHKOBCKHX TMO3HUIMM 110 OCHOBHBIM (DMHAHCOBBIM pUCKaM

4. O0pa3oBarejibHbIE TEXHOJIOTUU

21.]'[5[ IMPOBECACHUA 3aHATUN JICKOMOHHOTO THIIAa IO JUCHUINUIMHE TIPUMCHAIOTCA TaKUC
o0Opa3oBaTenbHbIC TEXHOJIOTUHN KaK MHTEPAKTUBHBIC JIEKIIUH, TpobIeMHOe 00ydeHue. [l mpoBeneHus
3aHATUN CEMUHAPCKOIO TUIIA UCIIOJIb3YOTCS IPYIIIOBBIE JUCKYCCUH, POJIEBBIE UTPBI, aHAIN3 CUTYyaIUi
Y UMHUTAIIMOHHBIX MOJIEIICH.

Jnst oprarm3anuy y9eOHOTO Tpoliecca MOXKET OBITh MCIOJIb30BAHO JJIEKTPOHHOE OOydeHUE U
JTUCTAHIIMOHHBIE 00pPa30BaTENbHBIC TEXHOIOTHH.



5. OneHka nJIaHUPYeMBbIX Pe3yJIbTATOB 00y4eHHs

5.1 CucreMa oleHUBAHUA

dopMa KOHTPOJIS Makc. KoJIM4ecTBO 0aJ1JI0B
3a oany Bcero
padoty
Texymui KOHTPOJIb:
— Pemenue nmpakTuueckux 3amad 3 Gamna 30 6ammoB
— Amnanus keiica 4 Gamna 20 6aoB
— VYwuacTue B IUCKYCCUH 1 6amn 10 6amnoB
[TpoMexyTouHas aTTecTalus —3a4eT C OLIEHKON 40 6anoB
Htoro 3a cemectp 100 GamioB

ITomy4yeHHBI COBOKYITHBIN PE3yJIbTAT KOHBEPTUPYETCS B TPAJAUIIMOHHYIO IIKATTy OLIEHOK U B
IKany oneHok EBporelickoil cucteMsl nepeHoca u HakorieHus kpenutos (European Credit Transfer
System; nanee — ECTS) B COOTBETCTBUY C TaOJIUIICH:

100-6a1pHas T p— xana
Kasga ECTS
95 - 100 A

3394 OTJIMYHO B

68 — 82 XOpOLIO 3a4TEHO C

56 —67 D

50_55 YIOBJIETBOPUTEIHHO E

2049 FX

0-19 HEYJIOBJIETBOPUTEIHHO HE 3a4TEHO F

5.2 KpnTepml BBICTABJICHUA OHCHKHU IO TUCHUIIIMHE

Baaasl/ | Ouenka mo Kpurtepuu oneHku pe3yJibTATOB 00y4eHHUsI MO AUCIHUILIHHE

Ixana | AucOMILIMHE
ECTS

100-83/ OTJINUHO/ BricTaBisieTcst 00y4aromeMycsi, €Clid OH TIIyOOKO U MPOYHO YCBOMII TEOPETHUCCKUI U
AB 3a9TEHO IPAKTUYECKUM l\faTepI/IaJ'I, MOJKET IPOJIEMOHCTPUPOBATH 3TO HA 3aHATHAX U B XOJI€
MIPOMEKYTOYHON aTTECTAINH.

OO0y4Jaronuiics HCUEPITBIBAONIE U JIOTHIECKH CTPOWHO M3JIaraeT yueOHBI MaTepua,
yMeeT YBS3bIBATh TEOPHIO C IPAKTHUKOM, CIIPABIISICTCS C PEIICHUEM 3314
npodeccroHaIbHOIN HAIPABICHHOCTH BHICOKOTO YPOBHS CIOHOCTH, TIPABIIIEHO
00OCHOBBIBAET IIPHHSTHIE PELLICHUSL.

CB000OHO OpHEHTHpPYETCs B yueOHOH 1 pohecCHOHaNIbHOM InTeparype.

O1ieHKa M0 JUCUMIUIMHE BBICTABILSIFOTCS 00yYaroIeMycs C y4ETOM pe3yIbTaToB
TEKyLIEH U IPOMEXKYTOUHOM aTTECTAlUH.

Kommnerenmmu, 3akperui€éHHbIe 3a TUCIMIDIMHON, COPMHUPOBAHBI HA YPOBHE —
«BBICOKHIY.

82-68/ XOpo1o/ BeicraBnsiercst oOydaromeMycs, iy OH 3HAeT TEOPETUIECKUH U ITPAKTHIECKUN
MaTepual, IPaMOTHO U 10 CYIIECTBY H3/IaraeT ero Ha 3aHSTUSAX U B X0JI€
MIPOMEKYTOUHON aTTECTALUU, HE IONYCKasl CyIECTBEHHBIX HETOUHOCTEH.
OO0yyaronuiics IPaBUIBHO MIPUMEHSET TEOPETUUECKUE TTOIOKEHHS TIPH PELICHUN
MpPaKTHYECKUX 33/1a4 Npo(ecCHOHAILHOM HANPaBIEHHOCTH Pa3HOTO YPOBHS
CJIO’KHOCTH, BIAJI€ET HEOOXOAMMBIMH ISl 3TOTO HaBBIKAMH M MPUEMAMH.
JlocTaTo4HO XOPOIIO OPUEHTHPYETCS B yUeOHOI 1 podecCHOHANBEHOM IUTEpaType.
Or1eHKa 110 JUCIUIUIMHE BBICTABILIFOTCS 00yYaromeMycs ¢ y4ETOM pe3yIbTaToB
TEKylIeH ¥ IPOMEKYTOYHOM aTTeCTaluu.

C 3a4TEHO




Bbamuisl/ | Ouenka no KpuTtepuu oueHkH pe3yibTaToB 00yUYeHHsI 10 TUCHUTIIIHHE

HMIxana | AucHMIIAHE
ECTS

KomnereHuuny, 3akperui€HHbIe 3a TUCHUILTMHON, C(hOPMUPOBAHBI HA YPOBHE —
«XOPOUIHHY.

67-50/ YAOBIIETBO- BricTaBmsieTcs 00yJaromemMycsi, €Clii OH 3HaeT Ha 6a30BOM YPOBHE TEOPETHUECKUN U
D’E pI/ITeJIBHO/ MMPpaKTUYCCKUN MaTepHrall, )Z[OHyCKaST OTACJIbHBIC OHII/I6KI/I IIpU €ro U3JI0KCHUHN Ha
3aHATHAX U B X0JI€ IPOMEKYTOUHOM aTTECTAlUH.

OO0y4JaronIiiicss UCTIBITHIBACT ONPENSIIEHHBIC 3aTPYIHEHUS B IPIMEHEHIH
TEOPETHUYECKNX MOJOKEHNUH MTPH PEIICHUHN NMPAKTHYECKHUX 3a7a4 MPOoQecCHOHATBHON
HATIPaBJICHHOCTH CTAaHIAPTHOT'O YPOBHS CIIOKHOCTH, BIaJIeeT HEOOXOTUMBIMH IS
9TOro 6a30BBIMH HABBIKAMH U TIPHEMAMHU.

JleMOHCTpHpYeT J0CTaTOUHBIN YyPOBEHb 3HAHUS YUEOHOM JINTEPATYPHI 110 AUCIUIUINHE.
Or1eHKa 0 JUCHIUIUINHE BBICTABIIAIOTCS 00ydaromeMycs ¢ Y946TOM pe3yIbTaToB
TEKyLIe! U IPOMEXYTOUHOM aTTECTalUM.

Kommnerennmu, 3akperui€éHHbIe 3a TUCIUIDIMHON, COPMHUPOBAHBI HA YPOBHE —
«JIOCTATOYHBIN.

3a4TCHO

49-0/ HEYIO0BJICT- BeicraBnsercst oOy4aromeMycsi, €Clii OH He 3HaeT Ha 0a30BOM ypOBHE TEOPETHYECKUIT
F,FX BOpHTE/IbHO/ | Y PAKTHUCCKMIT MAaTCpHal, JOMyCKacT rpyOble OIMOKY IPH €T0 M3JI0KECHUH Ha
3aHATUAX U B XOZ€ IPOMEKYTOUHOM aTTeCTaluu.

OOyyaronuiicst NCTBITHIBAET CEPhE3HBIE 3aTPYAHEHHS B TPUMEHEHUN TEOPETHUECKUX
MOJIO>KEHHUH TTPH PEIIEHUHN NMPAKTUYECKHX 3aa4 NPoeCcCHOHATBHON HAIPaBIEHHOCTH
CTaHJApTHOTO YPOBHS CIIOKHOCTH, HE BIaileeT HEOOXOAUMBIMH JUIS 3TOTO HABBIKAMH U
NIpUEMaMH.

JleMoHCTpHpYeT (hparMeHTapHbIC 3HAHUS yIEOHOM IUTEPaTypHI MO JUCIUIIINHE.
O1ieHKa 110 JUCIMIUIMHE BBICTABILIFOTCS 00yYaromeMycs ¢ y4ETOM pe3yJIbTaToB
TeKyIlel ¥ IPOMEXYTOUHON aTTeCTALUH.

Komnerennuu Ha ypoBHE «JI0CTaTOUHBINY, 3aKpeIUIEHHBIE 32 TUCIUIUIMHON, He
c(OpMHPOBaHBI.

HC 3a4TCHO

5.3 OmueHounble cpeacTBa (MaTepuajibl) A TEKYyIIero KOHTPOJIS YCIeBAeMOCTH,
NMPOMEKYTOUHOM ATTEeCTANH 00y4aAIOIIUXCS M0 JUCHUILIUHE

OueHoYHbIE CPeICTBA /ISl TEKYIIEro KOHTPOJIS YCIIeBAeMOCTH

IIpumepsbl NpaKkTHYECKHX 33124

1. KoMmanust o/DKHA 3aIuiaTUTh MOCTABIIMKY 3 MIH. eBpo uepe3 90 mmeir. OHa xorema Obl
3aUKCUpOBaTh CyMMY IIaTeka B JIOJJIapax, MCHOJb3ys CYIIECTBYIOIIHEe oOMeHHbIe Kypchl. Kypce
«crot» coctasiser 1.3749 momn., xype «hopBapa» ¢ mocraBkoii uepe3 90 aneir coctarmsier 1.3806,
npoueHTHsIe cTaBku B Hpro-Mopke u ®pankdypre paBHE 5.25% n 3.75% cooTBercTBeHHO. Kakoa
OyJleT HauMEHbIIasl 10JIapoBasi 1IeHa MOKPHITUs IaTexa dyepe3 90 nueit? Kakue nedicTBusi 10mKHA
MPEANPUHITH KOMITaHUs, 4YTOOBI 3a()UKCUPOBATH 3Ty CTOMMOCTH?

2. Komnanus kymwia Ha croT pbiHke $357143 u ocyiiecTBuiIa KOPOTKYIO MPOJAaXy €BpO Ha
cymmy 294118. Kypc momnapa cocrasnsiet 28 py6/$, kypc eBpo 34 py6/eBpo. M3BecTHO, 4TO THEBHAS
BOJATWILHOCTh 10 Bamoram paBHa o($)=0.6%, o(eBpo)=0.65%, p($,eBp0)=0.85. Omnpenenure
nHeBHOU VaR moprdens kommanuu ¢ J0BEpUTENbHBIM UHTEPBAIOM 95%.

3. Ioprdens cOCTOUT U3 ABYX aKTHBOB A u B, ¢ oxugaeMol JoX0aHOCTBIO I'o=15% u r,=10%,
Croumocts aktBa A paBHa 300 ThIC.pyO, cTommocTh aktuBa B — 700 ThIC. py0. Omnpenenutsb
OKUJAEMYIO TOXOJHOCTH MOPTdErs.

4. W3BecTtHO, 4TO O€3pUCKOBasi JOXOJHOCTh COCTaBisieT 5%, CpelHEpBIHOYHAs JOXOJHOCTh —
11%. Onpenenuts 0XKUIAEMYIO TOXOIHOCTh PUCKOBOTO aKTHBA, €CIIM U3BECTHO, 4TO ero B=1,5.



3. OnpenenuTh MakKCHUMajdbHO BO3MOXXHBIE TOTEpU B TEUEHHWE OJHOrOo pabodero mHS TpuU
MMEIOLIEHCS BaIIOTHOM MO3UIMKU B 1 MIIH. JTOJIJI., C JOBEPUTENIbHOM BEPOATHOCTHIO 95% (KBaHTUIIb
0=1,65), eciu U3BECTHO, YTO BOJNIATWJIHBHOCTh Kypca jJoiuiapa cocrasiser 6=0,15.

4. TlpenmoyioxuM, 4YTO TPOIEHTHAs CTaBKa IO Ka3HadyelckuM 11/0 paBHa 4%, oxumaemas
pBhIHOYHAsA JOXOAHOCTh — 12%. ucnons3yss CAPM BbINOMHUTE CHAEAYIOIINE 3a1aHUS:

a) moctpoiite rpadux CML, TOKa3BIBAIONIMN KaK HW3MEHSETCS OXHJAaeMas JIOXOJAHOCTh B
3aBUCHMOCTH OT PUCKa;

b) ompenenuTe ppIHOYHYIO MPEMHUIO 33 PHCK;

C) ompeaenuTe TpedyeMyo 10XOAHOCTh HHBECTHIINN, OeTa KOTOPBIX paBHa 1,5;

d) ecnu unBecTHIMU c Oeroit 0,8 maT OXUmaeMyr JOXOAHOCTH 9,8% WMET M OHHU
MOJIOKUTEIBHYIO YUCTYIO IPUBEACHHYIO CTOUMOCTh?

€) €CJIM OT aKIuii X PHIHOK OXUaaeT 10XoaHocTh 11,2%, kakoBa ux Oera?

5. O6nuranust cpokoM oOpatieHust 6 JeT, ¢ KyOHHON J0XOJHOCThI0 7% TOpryercsi 10 HOMUHAILY
$1000. OmpenenuTe ee AHOpaIHIO.

8. Nmerotcs nBe obmuranuu (4 u B), HomuHaIBEHON cronMocThio 10 $1000 1 cpoxoM oOparieHus
3 roga. O6muraius A sBiIseTCss OCCKYITOHHOM M € TeKyIas phIHOYHAast CTOMMOCTB cocTtaBiseT $816,3.
[lo oGnurammu B BBIIIAYMBAIOTCS €KETrO/HbIE KYMOHBI MO CTaBke 7% M ee TeKyllas phIHOYHAs
CcTOUMOCTh coctaBisieT $949,37. Onpeaenure J0XOAHOCTD K MOTAIICHHUIO st oOuramyu A u B.

9. Omnpexnenute peIHOUHYIO LeHy oOsiuranuu HomuHaioM $1000, cpokom oOparienus 4 roja,
©KErOJHBIMH KYMOHHBIMU BbIITaTaMu B pasmepe $100, ecnu W3BECTHO, YTO €€ JOXOAHOCTh K
MOTAIICHUIO Ha IAHHBIA MOMEHT COCTABIISIET 8%.

10. CnexynsHt npogan 200 teic. 6appeneit HepTH MO0 MapTOBCKOMY (DBIOYEPCHOMY KOHTPAKTY 10
14,5 nomr./6ap. [eno3ut cocraBiseT 2 ThIC. JOJUI. 32 KOHTPAKT, enuHUIa KoHTpakta — 1000 mosm.
KaxoBa Oyner cymMa ero cuera, €ciid OH 3aKpOeT CIeNKy npH nene 14,35 momn.?

11. Paccumtarh pHCK - HEUTpaNbHYIO BEpOATHOCTH Jedonrta 1is kommanuu ABC, ecnu
U3BECTHO, YTO:

e V KOMIaHWM CylecTBYeT aoiar - B = 100 MIH. AOMI. ¢ HYyJNEBBIM KYNOHOM H CPOKOM
noraieHus 1 rox;

e LGD=100%, .. RR=0

e bespuckoBas cTaBka Ha pbIHKE 7y = 8%.

12.  Jlna kommanuu ¢ B — pedTHHTOM, HUMEIOIIEH TONT ¢ HyJIeBbIM KyrnoHoM B 100 gosut., cpokom
Ha 2 roja, OIUEHUTh BO3ZMOXXHOCThH «IEPEX0Jia» J0Jra U3 OJHOro KayecTBa (peWTHHTa) B JIpyroe 3a
MEepHOJ] IEUCTBUS AOITOBOr0 00s13aTeNbCTBA. JIOMOIHUTENBHO U3BECTHO, UTO:

LGD =100% (umu RR =0).

® PDiiiwo=5%

® PDji00=5,4%

e BepostHocTh nepexona u3 B B A paBHa 1% B m000# nepro/1 BpeMeHHU.

13. s 6anka ABC onepaiimoHHBIA PUCK BO3MOXKEH JINOO B pe3ynbTaTte c00s HHPOPMAIMOHHBIX
cucteMm (¢ BeposTHOCThIO 40%), OO B pe3ynbrare OMHOKH TepcoHana (¢ BeposTHOCTEIO 60%).
Bo3moxubsl 3  BHAa TOCHEACTBUA — HENpPaBWIBHBIA pacdeT, HEUCIIONIHEHUE OIepaluH,
MomeHHn4YecTBO. [Iponsomuia ommobka, KOTopas MpuBesa K HEMPaBUIBHOMY UCTIOTHEHUIO OTIEPaLnH.
Kax u3aMeHuTCs BEpOSTHOCT KaXI0T0 U3 TPEX BUAOB OMEPAIMOHHBIX PUCKOB?

14. Jlna 6anka ABC HakomieHa CTaTUCTHKA BEPOSTHOCTH OIEPAIOHHBIX PHCKOB M pa3Mmep
OTIEpaIMOHHBIX MOTEPh (cM. Tabnuily Hike). Ha ocHoBe MMeEIONIMXCs JaHHBIX MPOM3BECTH aHAIH3
o0111ero pacnpeaeneHus yObITKOB U BEPOSITHOCTH UX HACTYIIJICHUSI.

| C60ii UHPOPMATMOHHBIX CHCTEM | MacmTab ymep6a
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BEPOATHOCTH KoaundecTBo ciryyaen BEpPOSITHOCTH Cymma, 1011,
0,5 0 0,6 1000
0,3 1 0,3 10000
0,2 2 0,1 10000

IIpumep keiica

OnpeﬂenHTe 3(1)(1)CKTI/IBHOCTB XCIKUPOBAHUA IHCHOBBIX PUCKOB Ha
IIPOU3BOAUTCIIA MCIU.

puMmepe  ACUCTBUHI

VcxonHble naHHbIE: LieneBas I€HAa IMPOU3BOAUTENS MEIU, NMPU KOTOPOH OH IMOKPHIBAET CBOU
U3JICPKKH TPOHM3BOJCTBA M TOJy4aeT CPeIHIO MpuObLIb, coctaBiser 2600 momr. 3a 1 ToHHY,
TeKylasi OuprkeBasi KOTUPOBKA, IO KOTOPOM MOXKHO IpPOAATh OMP)KEBOM KOHTPAKT U 3aKIIOUUThH
OMIIMOHHYIO clienKy, — 2700 nost., a npemus (1eHa onuuona) — 100 qos.

HpeI[HOJIO)KI/IM, 4TO NpeaAnpuATUC HAXOOAUTCA Ha PCKOHCTPYKIHUU 0o IJIAaHUPYET BBCCTH HOBBLIC
MOIIIHOCTHU, B CBA3U C 4YE€M IIPOAYKLHUSA ITOCTYIIUT HAa PBIHOK TOJIBKO Y€pPE3 HECKOJIBKO MCCAILICB. K
9TOMY BpPCMCHHU LICHBI MOT'YT TIOHU3UTHCA, U MPECANTPUATUC BMECTO HpI/I6BIJH/I IIOHECET y6I)ITKI/I.

YTto0kI U30eKaATh H€6J'IaFOHpI/I$ITHI)IX HOCJ'IC)ICTBH?I, IMPOU3BOAUTCIIb MEAN MOXKCT:

1) mponath GpprOYEPCHBIN KOHTPAKT;

2) mpoJaTh ONIHUOH Ha MOKYIIKY;

3) KynouTh OMIIMOH Ha MPOAAXKY.

PesynbraThl Bcex onepanyii ceenuTe B TaOJIHIly, TOSCHUTE MOJTyUYEHHBIE PE3YJIbTaThl U BHIOEPHUTE
HauOosee 3(pPeKTUBHBIN, C Balllel TOUKH 3PSHUS, BApHAHT.

Ilena Ha menp B [Iponaxa menu Kinaccuueckoe XemxupoBaHue | XeIKUpOBaHUE
MOMEHT IIPOJAKHU 0e3 XEDKUPOBAHUE C | IyTEM MPOJAXKHU | IIyTEM MOKYIIKH
TOBapa, JIMKBUJALUHN | XEIKUPOBAHUS MIOMOILIBIO OMIIMOHA Ha ONIMOHA Ha
O®K u ucreuenus (brrouepca IMOKYIIKY MPOJIAKY

CpOKa JIEUCTBUSA
OINIMOHA

2400

2500

2600

2700

2800

2900

3000

KoHTpoJILbHBIE BOIPOCHI IJIA MPOMEKYTOYHOM aTTeCTAIINM (32a4eT ¢ OLIEHKOM)

1. KakoBbI OCHOBHBIE HCTOUHHKH KOPIIOPATUBHBIX PUCKOB?

2. Ilouemy Juist KOMIIAaHUHM BaXXHO yNpaBisATh puckamMu? Ha dro 3To Biuser?

3. Yto oTHOCUTCS K (MHAHCOBBIM pUCKaM?

4. [TIlpennoxure  KilacCU(UKALUMIO  KOPIOPATHBHBIX  PHUCKOB MO  KPUTEPUIO  «HUCTOYHHMK
BO3HUKHOBEHHUSD.

5. Buzpl BaJIIOTHBIX PUCKOB U CIIOCOOBI UX OLIEHKHU.

6. Kak onpenenuts COOTHOLIEHHE MEXKIY (HOpBApIHBIM U CIIOT Kypcom?

7. Kak BIustoT TeMbl HHQISAUN Ha COOTHOILIICHUE MEXIY Kypcamu?




8.
9

10.
11.
12.
13.
14.
15.

11

Kak nelicTByeT 3aKOH €JUHOM LIEHBI HA BAJIFOTHOM PbIHKE?

Kaxkne cymecTByrOT ONIIMOHHBIE CTPATETUHN XEIKUPOBAHUS BAIFOTHOIO pUCKa?

UYto Takoe BaJIIOTHBINM CBON U KaK pacCYUTATh €ro CTOUMOCTb?

B yem ocoOeHHOCTH UCTIONIB30BaHUsI METO0JIOTHN VaR B OLIEHKE PHIHOYHBIX PHUCKOB?

KaxoBbI OCHOBHBIE HCTOUYHUKH LIEHOBOI'O PHIHOYHOTO pUcKa?

MOo>KHO HMCII0JIb30BaTh MMOKA3aTeNb 3 aKTUBOB JJIsl OLIEHKH PRIHOYHOT'O IIEHOBOT'O pHCKa?

Kak orenuts puck noprdens?

Kakue cymiecTByloT METOJbl XEIKUPOBAHHWE DPHIHOYHBIX PHUCKOB C MOMOIIbIO (OpPBAapAHBIX U

(bBIOYEepCHBIX Onepanuii?

16.
17.
18.
19.
20.
21.
22.
23.
24.
25.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.
36.
37.
38.
39.
40.
41.
42.

Kaxkne cymecTByrOT METOIbI XE€KUPOBAHUS PHIHOYHBIX PUCKOB C IIOMOIIBIO ONIIMOHOB?
Kak M0>kHO KCII0Ib30BaTh CBOIIBI JI XEI)KUPOBAHUE PHIHOYHBIX PUCKOB?

C KakuMu BUJaMU MPOLUEHTHOTO PUCKA CTAIKHUBAIOTCS KOMIIAHUU B CBOEH MPAKTUKE?
UYro sBIsIETCS NCTOYHUKOM IPOLEHTHOTO pUCKa?

Kaxk neiicTByeT 3aKOH ImapuTeTa IPOLEHTHBIX CTaBOK?

Kax onpenenuTs COOTHOIIEHHS MEXTY 05KUIa€MbIMU JOXOAHOCTSAMH HA PA3JIMYHBIX PhIHKAX?
Kak BnusoT TeMibl HHOISIUN Ha COOTHOIIEHUS MEX]TY IOXOAHOCTSIMU?

Kax MOXHO 3axeaKnpoBaTh MPOLEHTHBINA PUCK C momomipio FRA?

UYT0 Takoe MMMYHH3AIMs TPOLIEHTHOIO PUCKA?

Kaxkue cymiecTByroT BUIbI pUCKA TUKBUIHOCTH?

UYrto sBNsI€TCS UCTOYHUKOM PUCKA JTUKBUIHOCTH?

Kak M0>XHO OIIEHUTh BHEIIHIOIO JIMKBUIHOCTH PHIHKOB?

Kakwue cyniecTByroT criocoObl yrpaBieHHsI pUCKOM JIUKBUIHOCTH?

KaxoBbI Tpu cOCTaBIAOIIUE KPEIUTHOTO pUCKa?

Kaxkne cymecTByrOT METO/IbI OLIEHKH KPEAUTHOTO prUCKa?

Kak o1ieHuTh BeposTHOCTh Ae(oaTa KOHTpAreHTa 1Mo BHEIIHEMY KPEIUTHOMY PEUTHHTY?
Kak y4ectb pa3ianuHble ypOBHU KPEJAUTHOTO PUCKA MO aKTHBaM B noptdene?

Kaxkue cymiecTBytoT METO/1bI YIIPaBIECHUS KPEIUTHBIM PUCKOM?

Uro Takoe kpeauTHbli nedontHblil ceon? Kak on paboraer?

KakoBbI OCHOBHbBIE UCTOUHUKH ONEPALMOHHBIX PUCKOB ISl KOMIAHUU?

Kax MoxeT KoMITaHus OLIEHUTH/y4eCTh CBOM ONEPALIMOHHBIE PUCKH?

Kakue emie pucku MOXKHO KJIaCCU(PHUIMPOBAThH KaK ONEpalluOHHbIE?

Bnusier nu oOmuii ypoBeHb pUCKOB KOpHOpalu Ha ee ctouMocTb? Kakum o6pazom?
OOBsicHUTE MEXaHU3M B3aMMOACHCTBUS MEXK/Ty PUCKOM U CTOMMOCTbBIO?

Kaxue a3 ekt paboTaroT mpu MOJAETHPOBAHUHA COBOKYITHOTO PUCKA KOMITAHHH ?

Kak cBsi3aHbI pUCKH KOMIIAHUH U CTOMMOCTH €€ kanuTana? OObsCHUTE.

[IpumMeHUM 1M CTEUKXOJIIEPCKUM TMOAXOJ K OILEHKE COBOKYIHOTO pHUCKa KOMIIAaHUM U €€

CTOUMOCTH?

43.
44,
45.
46.
47.
48.
49.
50.
51,
52.
53,
54,
55,

B ueMm ocHoBHas unesa xonuenuuu UPM?

Yro Takoe moJsie puCKoB KoMnaHuu? Marpuna puckos?

Uto Takoe MOJEIbHBIN PUCK?

Kak Bnuser BHeapenune IPM nHa croumocts komnanun? ITouemy?

B uem cyTp konuenuun SERM?

KakoBbI OCHOBHBIE TEOPETUUECKHE MTOJI0KEHMS, JIEKaIIe B oCHOBE SERM?

B yeM BO3MOKHOCTH, IPEUMYILECTBA U HEAOCTATKU SERM?

KakoBbl OCHOBHBIE METO/IbI YIIPABJICHUS ONEPAMOHHBIMU 1 BHYTPEHHUMH OU3HEC — pUCKaMu?
JIns 94ero Hy»kKeH aHaJIn3 ClieHapueB?

KaxoBbl OCHOBHBIE TPUUMHBI BO3SHUKHOBEHHSI MOJEIBHOTO pUCKa?

Pacuer kanurana 6aHka ¢ y4eTOM KPEIUTHOTO, ONEPAIIMOHHOTO M phiHOYHOTO pucKoB (bazens I1).
PexomenayeMble METOIBI OLICHKU U YIIPABJICHUs KPEIUTHBIM PUCKOM B basens II.
PexomenayemMble METO/IbI OLICHKHU U YIIPABIICHU ONlepaliiOHHBIM puckoM B bazens II.
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Y4eOHo-MeTOAMYECKOEe H MH(OPMALTMOHHOE 00ecTeuyeHre TUCIUIIMHBI

6.1 Cnucok HCTOYHUKOB H JINTEPATYPbI

1.

Jluteparypa
Ocnosnas

OHImKIoneus (pUHAHCOBOTO pHUCK-MEHEeIKMeHTa / moa pea. A. A. JlobGanoma, A. B.
UyryHoBa. — 4-e uzf., ucnp. u pon. - Mocksa: AnenuHa busnec byke, 2009. - 932 c. ObC
ZNANIUM Pexum goctyna: https://znanium.com/catalog/product/1077955

Jonoanumenvhas
CokonoB /[I. B. ba3suchHas cucremMa pHUCK-MEHEIKMEHT OpraHM3alMil peasbHOro CEKTopa
9KOHOMUKH [DnekTpoHHbIN pecypc]: Monorpadus. — M.: OOO "Hay4yHo-u31aTenbCKUi LIEHTP
NH®PA-M", 2013. - 126 c. 9bC ZNANIUM Pexum nocrymna:
https://new.znanium.com/read?id=288146
@dunaHcoBass MaremaTnka: YueOHoe mocobue / A.C. Yyiiko, B.I'. Ilepmmues. - M.: HUIL]
NH®PA-M, 2013. - 160 c. - (Boiciiee o6pazoBanue: bakanaspuar) - 9bC ZNANIUM Pexum

nocrtymna: https://new.znanium.com/read?pid=356853

6.2 Ilepeuenn pecypcoB HHGOPMANMOHHO-TEJIEKOMMYHUKANMOHHOM ceTn «HTEepHET».

1.

[98)

MexnyHapoaHass ~ KOHBEpPreHIMsT HM3MEpPEeHHs  KaluTala U CTaHJapTOB  KamuTaja:
Ilepecmotpennsie moaxonsl — Ilomnas Bepcust (International Convergence of Capital
Measurement and Capital Standards: A Revised Framework — Comprehensive version, Basel
Committee on Banking Supervision, utonp 2006), nep. ¢ anri., bank MexIyHapoaHbIX
PacueTos, 2006. https://www.cbr.ru/Content/Document/File/36682/1.pdf

Bbank Poccuu [Dnextponnslit pecypce]: Pexum moctyna: http://www.cbr.ru/analytics/

Caiit GARP [DnexTponHslii pecypc] Pexum noctyna www.garp.com.

FERMA (Federation of European Risk Management Association) [DaekTpoHHBINH pecypc| —
DOneKkTpoH. AaH. — Pexxum poctyna http://www.ferma.eu/

PetitunroBoe arentctBo Standard & Poors [OnektpoHHBIM pecypc]: Pexum mocryma:
http://www.standardandpoors.com

PeiitunroBoe arentcrBo Fitch Ratings [Onextponnsiii pecypc]: Pexum nocryma
http://www.fitchratings.com

WNudopmannonno-ananutuueckuit pecypc CBonds [DnexTponHsIi pecypc]: Pexxum nocryma
http://www.cbonds.ru/

Caiit MockoBckol OupxH [ DNEKTPOHHBIN pecypc]| Pexkum gocTyna www.moex.com

Caiit ®DUHAM [DnexTponHslii pecypc] Pexum noctyna www.finam.ru

. MaTepI/IaJ'IBI AJId U3y4YCHUA TUCHUIIIIMHBL (npe3eHTauH5{ OCHOBHBIX TCOPCTUICCKUX MOJI0KEHUN

KypcoOB, CTaTbl W  MaTepHaabl Ui  CaMOCTOSTEIBHOTO  HW3ydeHHss H  Jp.):
http://gukovskava.tilda.ws/

6.3 IIpodeccuoHanbHbIe 6a3b1 JAHHBIX 1 HH(POPMALIMOHHO-CIIPABOYHbIE CHCTEMBbI

Joctyn k npodeccuonanbHbIM 6a3am qaHHbIX: https://liber.rsuh.ru/ru/bases

I/IH(I)OpMaLII/IOHHBIe CIIPAaBOYHBIC CUCTCMBI:

l.
2.

KoncynbranT [lnroc
l'apanT


http://gukovskaya.tilda.ws/
https://znanium.com/catalog/product/1077955
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7. MaTepuajJbHO-TeXHUYECKOe o0ecneyeHue TUCIUNINHBI

Jns obecrnieueHus: JUCHMILIMHBI UCIIONB3YETCS MaTepHallbHO-TEXHUUYEcKas 0a3a yHUBEpCHUTETA!
y4eOHbIe ayIUTOPUH, OCHAIIEHHBIE KOMIBIOTEPOM U TPOEKTOPOM I JEMOHCTPAIMU Y4EeOHBIX
MaTepHuaoB.

CocTtaB IPOrpaMMHOTO 00ECIICUCHHUS:
1. Windows

2.  Microsoft Office

3. Kaspersky Endpoint Security

8. O0ecneuenue 00pa3oBaTeIbHOIO NMPoOLECCa AJIs1 JIUI ¢ OTPAHUYEHHBIMH BO3MOKHOCTAMU
310POBbSI 1 HHBAJIN/I0B

B xome peanm3zanuy JUCHUIUIMHBL MCIOJIB3YIOTCS CIEAYIOLIUE JIONOJHUTENIBHBIE METOAbI
o0ydYeHHs, TEKYyLIEro KOHTPOJII YCIEeBAaEMOCTU U MPOMEXKYTOUHOW aTTecTaluyd OOydaroluxcs B
3aBUCUMOCTH OT UX WHAMBHUIYaTbHBIX OCOOCHHOCTEMH:

® ISl CIENBIX W CIA0OBHIAIMIMX: JIEKIUU O(QOPMISIFOTCS B BHJIE DJIEKTPOHHOTO JOKYMEHTA,
JOCTYITHOTO C TOMOIIbIO KOMIBIOTEpA CO CIELUATU3UPOBAHHBIM IPOIPAaMMHBIM 00€CIeUEeHUEM;
MIMCbMEHHBIE 3aJ]aHMsI BBINOJHSIOTCS HAa KOMIBIOTEPE CO CHEIHAIM3UPOBAHHBIM IMPOTrPaAMMHBIM
o0ecrieyeHeM WIM MOTYT ObITb 3aMEHEHBbI YCTHBIM OTBETOM; OOECIeYMBAETCS WHAMBUIYaTbHOE
paBHOMepHOe ocBemieHue He MeHee 300 droKC; JUisi BBITIOJIHEHHS 3aJaHMsl MPU HEOOXOJIUMOCTH
MIPEJOCTABIIAETCS YBEIMUMBAIOIIEE YCTPONWCTBO; BO3MOXKHO TaK)K€ HCIOJIb30BAaHUE COOCTBEHHBIX
YBEJIMYMBAIOLINX YCTPONUCTB; MUCbMEHHBIE 3aJaHNsI 0(OPMIISIOTCS YBETUYEHHBIM MIPUPTOM; IK3aMEH
1 3a4€T MPOBOAATCSA B YCTHOM (pOpMe MIIM BBINOJIHAIOTCS B MUCBMEHHOM (hopMe Ha KoMIbIOTEpE.

® ISl TIYXMX W CJa0OCHBIIAININX: JEKIUH OQOPMIISIOTCS B BUJE DJIEKTPOHHOTO JOKYMEHTa,
anbo  mpefocTaBiseTCsl  3BYKOYCWJIMBAIOIIAsl — ammaparypa HHAUBUAYAJIbHOTO  MOJB30BaHUS;
MUCbMEHHBIEC 33JaHUsl BBIMOJMHIIOTCS HAa KOMIIBIOTEpE B INHCBMEHHOH (opme; 3k3aMeH U 3auéT
MIPOBOJSATCS B MUCbMEHHOM (pOopMe Ha KOMITBIOTEPE; BO3MOXKHO MTPOBEJIEHUE B (POPME TECTUPOBAHHUS.

® ISl JIUI] C HapyLIEHUSIMM OIOPHO-JIBUTATENBHOIO ammapara: JIeKIUU O(OpMIISIOTCS B BUC
NEKTPOHHOTO JOKYMEHTa, JOCTYIHOIO C IIOMOUIbI0 KOMIBIOTEPA CO CHEIHAIU3UPOBAHHBIM
IPOrpaMMHBIM ~ OOecliedeHueM; IHUCbMEHHbIE 3a/laHusl  BBINOJHSIOTCS Ha KOMIIBIOTEPE CO
CTEeMAIM3UPOBAHHBIM MPOTPAaMMHBIM 00ecrieueHHeM; SK3aMeH U 3a4€T MPOBOSTCA B YCTHOU (opme
WM BBITIOJIHAIOTCS B MIUCBMEHHOM (popMe Ha KOMIIbIOTEpE.

[Tpu HE0OXOIMMOCTH MPETyCMATPUBAETCS YBEIMUEHUE BPEMEHH I TOJTOTOBKH OTBETA.

[Iponienypa mpoBefeHHss MPOMEKYTOUHON arTecTaluu A OOydaroLIUXCsl YCTaHABIMBAETCS C
y4€TOM WX WHAMBHUIYATBHBIX MCUXO(PHU3NUECKUX 0COOCHHOCTEH. [IpoMexxyTouHas aTTecTalusi MOKET
MIPOBOJMUTHCS B HECKOJIBKO ATAIOB.

[lpy mpoBeneHUHM TPOLEAYPHI OIEHUBAHUS pPE3YJAbTATOB OOYYEHHUS MpPEayCcMaTpHBACTCS
HCIOJIb30BaHNE TEXHUYECKHUX CPE/ICTB, HEOOXOAUMBIX B CBSI3U C MHIUBUAYAJIbHBIMH OCOOEHHOCTSIMU
oOydJarommxcsi. OTH CpEACTBA MOTYT OBITh MPEJOCTABICHBl YHUBEPCHUTETOM, WIM MOTYT
HCIOJB30BaThCs COOCTBEHHBIE TEXHUUECKUE CPENICTBA.

[TpoBenenune npoueaypbl OLEHUBAHMS PE3YJIBTATOB OOy4YEHHUs JOMYCKAETCS C HCIOJIb30BAaHUEM
JMCTAHIIMOHHBIX 00pa30BaTeIbHbIX TEXHOIOTHH.

ObecnieunBaeTcss NOCTYIl K HMH(POPMAIMOHHBIM M OuOIMOrpaduueckuM pecypcaM B CETH
WuTepHer Uit Kaxxaoro odydatouierocs B popMax, alaiTUPOBAHHBIX K OTPAaHUYEHUSAM UX 3740POBbS U
BOCTIPHUSTHS HHPOPMALIH:

eIl CJENbIX M CIa0OBUIALIMX: B Te4aTHOM ¢opMe yBenuueHHbIM wmpudrom, B (opme
9JIEKTPOHHOT'O JIOKyMEHTa, B (hopMme ayanodaiina.

® JIJIsl TITYXUX U CIIA0OCIBIIIAIINX: B IeYaTHON Gopme, B GopMe AIMEKTPOHHOTO JOKYMEHTA.
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It O0YYAIOIIMXCS C HAPYIICHUSIMH OTMOPHO-JABUIATEILHOTO allnapara: B rne4aTtHoil gopme, B
(hopMe AIIEKTPOHHOTO JTOKYMEHTa, B (hopme ayanodaiina.

VY4eOHblE ayIUTOPHM S BCEX BUIOB KOHTAKTHOW M CaMOCTOSTENBHOW pabOThI, HaydyHas
OuOIMOTEeKa W HHBIE TOMENICHHUs Ui OOy4YeHHsS OCHAIEHBl CIHEIUAIbHBIM O00O0pYJOBaHHEM U
y4€OHBIMU MECTaMH C TEXHUYECKUMHU CPEICTBAMU O0yUEHUS:

® ISl CJIETIBIX U CIa0OBUASIIMX: YCTPOMCTBOM JJIsi CKAHUPOBAHUS U YTeHUs ¢ Kamepoil SARA
CE; nucnneem bpaitng PAC Mate 20; npuntepom bpaiing EmBraille ViewPlus;

oI TIYyXUX M CcIaOOCHbIIIAIIMX: aBTOMAaTU3UPOBAHHBIM pPA0OUYMM MECTOM JUIsl JIIOJEH C
HapylUICHUEM cIyXa U cIa0O0CIHbIIaINX; aKyCTUYECKHH YCHUIIUTENb U KOJIOHKH;

o 11 OOydYalOUIMXCSl C HapyIICHUSMU OIOPHO-IABUIaTeNIbHOTO ammapara: MepeIBHKHBIMHU,
peryinupyeMbiMu 3proHomudeckumu naptamMmu CH-1; KOMOBIOTEPHON TEXHHMKOW CO CIENHaIbHBIM
[IPOrPaMMHBIM 00€CTIeYEeHHEM.

9. MeToan4yecKkne MaTepHaJIbl

9.1 IlnaHbl ceMUHAPCKHUX 3aHATHH

Tema: BantoTHblid puck
Bonpocs! qus1 06cyxeHus:

1. OreHka u MOAEIMPOBAHKE BAFOTHOTO PUCKA IO METOJIOIOTUH VaR.

Tema: L{eHOBOM pBIHOYHBIN PUCK
Bonpocs! qus1 06cyxneHust:

1. Ouenka no merogoaoruu VaR.
2. Ouenka o CAPM

Tema: IIporeHTHBIN pUCK
Bonpocs! qis1 06cyxeHust:

1. OreHka MPOIICHTHOTO PUCKA — TIOpaIus/MOU(DUIIMPOBAHHAS TIOPALIHSL.
2. Kpupas 6ecKymnoHHOU JOXOTHOCTH

Tema: YnpasiieHHE PEIHOYHBIMU PUCKaMU
Bonpocsl 1151 00Cy:KIeHUs:

JHusepcudukanus u reopust noptdens MPT

XemKupoBaHUe ¢ TOMOIIbI0 GopBapaoB u (erouepcos, FRA
XeJDKUPOBAaHHUE C IIOMOIIBIO OIIIUOHOB

IRS

b S

Tema: Puck mukBuIHOCTH
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Bonpocs! qis1 06cyxneHust:

1. MeToabl OLICHKH PHIHOYHOM JTUKBUAHOCTU
2. MeTtozap!l OLICHKH JTUKBUIHOCTH aKTUBOB/0a1aHCOBOM JIMKBUHOCTH
3. Meroab! ynipaBieHUs BHYTPEHHEN JIMKBUAHOCTHIO

Tema: KpeauTHbIil puCK: OLIEHKA
Bomnpocsl 1151 00cyKaeHus:

Tpu cocTaBisOIMINE KPEIUTHOTO PUCKA.
KpenuTtHb1i1 CKOpUHT

PelTUHTOBEIE OIIEHKN

Mogaens Meprona. Mogens KMV

b

Tema: KpenutHslil pucK: ynpaBieHHe
Bonpocs! qus1 06cyxneHust:

1. KpenutHble 1epuBaTUBBI
2. CekplopUTH3aLMS

Tema: OnepannoHHbIN pUCK
Bonpocs! qus1 06cyxneHust:

MeTo1bl OLIEHKH OIEpaliMOHHOTO pUCKa

MeToab! ynpaBieHUs ONEPALMOHHBIM PUCKOM

Tpancdopmanum oneparioHHOrO pUcKa

OpraHu3annoHHbIE aCIEKThI YIPABICHUS ONIEPALUOHHBIM PUCKOM

el o e

Tema: Pucku kopnopauuu u €€ CTOUMOCTb
Bonpocsl 1151 00Cy:KIeHUs:
1. KoHuenuusi CTOMMOCTH KOPHOPAIMU: OCHOBHBIE MOJIEIH, YUET PUCKOB
Tema: Konnenmuu /RM n SERM v X COCTaBISIONINE
Bomnpocsl 1151 00cyKaeHus:

1. KommiekcHas olleHKa pUCKOB KOPIIOpALHH.
2. Kapra puckos, npo@uiib pucKOB
3. Konuenuus cTOMMOCTH KOPIIOpAIHH

Tema: bankoBCcKue pUCKU

Bonpocs qis1 06cyxeHus:



1.

KamuTan 6ankoB u pucku, RWA

16
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[Ipunoxxenue 1. AHHOTaLIUA
pabouei mporpaMmsl IUCIUIUIAHBI

AHHOTAIIUAA PABOYEH TPOT'PAMMBI IUCIUILIUHBI
Jucuurunna «Puck-MeHexMenT» peannzyercs kadeapoit GuHaHCOB U KpeauTa.

He.]'lb JUCHHUIIJIMHBI COCTOUT B (I)OpMI/IpOBaHI/II/I 3HAaHWM U HABBIKOB B CIICLIMAJIbHBIX BOIIpOCax

TCOPHHU U MMPAKTUKH OLUCHKU U YIIPABJICHUA PUCKAMHU.

3agaun AMCHMIIMHBI:

chopMHpOBATH 3HAHHS B 00JIACTH OLICHKH U YTIPABICHUS] OCHOBHBIMU PUCKAMHU KOMITAHHIA;
M3Y4YUTb OCHOBHBIE TEOPETHUECKUE MOJIEIHN, COCTABIIIOIMIME YACTU OLICHKN U MOJEINPOBaHUS
KOPIIOPATUBHBIX PUCKOB;

copMHPOBATH HABBIKK Pa0OTHI C AHATUTUIECKUMHU MaTepHaIaMu

B pesynbrare ocBOeHUS TUCHUTIIMHBI 00yYatOIIUNACS JTOKEH:
3HaTh:
— COBpEMEHHbBIC TEH/ICHIIUU B 00JaCTH PUCK-MEHEKMEHTA;
— OCHOBHBIE METO/IbI OLIEHKU PHIHOYHBIX PUCKOB;
—  CIocoOBI yIpaBlIeHUsI OCHOBHBIMHU PHIHOYHBIMH PHUCKAMHU.
YMeTh:
—  OCYIIECTBJIATH KOJIMYECTBEHHYIO OLIEHKY OCHOBHBIX PUCKOB;
— BBIOMpPATh METO/IbI YIIPABICHUS PUCKAMH, TIPUMEHHUMBIE B TTPAKTUKE KOMIIAHUH.
Bnaners:
— HaBBIKAMH MPUMEHEHUS COBPEMEHHBIX HH(POPMAIIMOHHBIX MPOTYKTOB/TEXHOIOTHIA,
HCIIOJIb3yEMBbIX B OLICHKE PUCKOB;
— HaBBIKAMH pa3pabOTKU aIropuTMa OLIEHKH PUCKOB KOPIOPAIUI U UX MPOBEACHHUS;
HABBIKAMH BBISIBJICHUSI OCHOBHBIX ()aKTOPOB pPUCKA B ACATEIHHOCTH KOMITAHUI
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