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1. [TosicHUTEIBHAA 3aNIUCKA

1.1. Heab u 32124 JAUCHMILIIHHBI

Hem, JUCHUITIIIMHBI COCTOUT B (bOpMHpOBaHHH 3HaHUM 1 HaBBIKOB B CIICHUAJIbHBIX BOIIPOCAX
TCOPHHU U MMPAKTUKH OLCHKU U YIIPABJICHUA pUCKaMU

3agauu TUCIUIUINHEI:

L4 C(i)OpMI/IpOBaTB 3HAaHHUA B 00JIACTH OLCHKHU M YIIPABJICHHA OCHOBHBIMH PUCKAMMA KOMHaHI/Iﬁ;

¢ H3YUYUTH OCHOBHBIC TCOPCTUUCCKUEC MOACIIN, COCTABIIAOIINEC YaCTU OLCHKU U MOACIIUPOBAHUA

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 ¥ HAMMEHOBAHUE)

HNuaukaropsl
KOMIIeTeHI U
(Koa 1 HAMMEHOBaHUE)

PesyiabTaThl 00y4yeHus

ITIK-1 Croco6en
MIPOBOJNTH aHAJIH3,
OCYIIECTBIIATh
KOMILIEKCHOE
000CHOBaHHE,
pa3pabaTeiBaTh U
MPUHUMATD
yIpaBlieHYeCKUe U On3Hec-
pCIIIeHUsT Ha OCHOBE
IICJICBBIX TIOKA3aTesIeH

[IK-1.1. Ananusupyer
Oou3Hec-uH(DOPMATIHIO TS
hopmMupoBaHHS
ABTePHATHBHBIX
penieHuit B chepe
npodecCHoHaATEHOM

TSI TeTbHOCTH

[TIK-1.2. [Ipuaumaet
y4acTHE B OLIEHKE Pa3HbIX
TUTIOB PUCKOB U
0KMJIa€MBIX PE3yJIbTaTOB
yIpaBICHUYECKUX PELICHHM
B KOHTEKCTE JIOCTHKEHUS
LIEJIeBBIX MMOKa3aTemneil u
HUMEIOLINXCS PECYPCOB

3HaeT OCHOBHBIE METO/IbI OIIEHKU
PBIHOYHBIX PHCKOB;

YMeeT oCylecTBIsTh
KOJIMYECTBEHHYIO OLIEHKY OCHOBHBIX
PHUCKOB

Brnageer HaBbIkaMu pa3pabOTKH
aJIIrOpuUTMa OLEHKU PUCKOB
KOpHOpauuii ¥ ux MpoBeIECHUS;
HABBIKAMU BBISIBIIEHUSI OCHOBHBIX
(haKkTOpOB pHCKa B IEATEITHHOCTH
KOMITaHU.

1.3. MecTO AUCHUNJIMHBI B CTPYKTYpPe 00pa30BaTe/IbHOI NPOrpaMMbl

JucnumimHa «PUCK-MEHEKMEHT» OTHOCHTCS K 00s3aTebHOM dYacTH OJ0Ka JUCIUATUINH

y4eOHOro IIaHa.

2. CTpyKTYypa TUCHUIIMHBI
O61mas TpyaJ0EMKOCTh AUCHUTUIMHBI COCTaBIsAET 3 3.€., 108 akagemMuueckux 4yacos.

CTpykTypa IMCUHMIIMHBI JJIs1 04HO-3204HO ()OPMBI 00y4eHH

O0beM IUCHUIUTMHBI B (OpME KOHTAKTHOW pPa0OTBI OOYyYArOIIMXCS C IeJarormdecKuMu
paboTHUKaMu W (WJIM) JIMIIAMHU, TPUBJICKACMBIMH K peallu3allii 00pa30BaTebHOW MPOrpaMMbl Ha
WHBIX YCIIOBUSIX, TIPY TIPOBECHUH YICOHBIX 3aHATHH:

| CemecTtp | Tun yueOHBIX 3aHATHI | KosmuecTBo




4acoB

8 Jlexiumn 16

8 CemuHapbl 18
Bcero: 34

O0beM TUCHUILTUHBL (MOTyJIs1) B (hOpME CaMOCTOSATENbHON pabOoThl 00YYAIOIIMXCS COCTABISAET
74 axameMHUYECKHUX YacoB.

3. ConepxaHue TMCUMILIHHBI

Beenenne. Llenu, 3agaun, CTpyKTypa U JIOTUKA AUCHUILIMHBL, KpaTKui 0030p Kypca. O630p
CHelHalIbHOM TUuTepaTyphl, web — caiftoB. [loBTropenue (Buabl pUCKOB, KilacCU(pUKaLUs, ICTOYHUKI
PHCKOB)

Pa3nes 1. PoiHouHble prHAHCOBBIE PUCKHU

Tema 1. BamotHslii puck. Meroas! onenku. Metonosnorus VaR B OlleHKE BAJIFOTHOTO PUCKA

Tema 2. BamoTHblil puck. Metozas! ynpasieHust. XepKUpoBaHUE BAIIOTHOrO pucka. Ctpareruu
YIPaBIEHUS BAIIOTHBIM PUCKOM

Tema 3. [IpouenTtHsIi puck. Metoas! oueHku. GAP — aHaiu3, Jropauus/MogupuIupoBaHHas
mropanusi. Kpuas OecKynoHHOH 10XOTHOCTH

Tema 4. [IpouienTHBIN puck. MeToas! yripaBineHnus. BantoTHo-nipoueHTHbIN cBom. F'RA. UMMyHU3anus
Tema 5. Pucku mukBuaHOCTH. PEIHOYHAA TUKBUIHOCTE. METObI OLICHKH

Tema 6. Pucku nukBuHOCTU. JINKBUAHOCTH aKTUBA, OalaHCOBask TMKBUIHOCTh. METO/AbI OLIEHKH U
yIpaBICHUS

Pa3nes 2. HeppiHouHbIE (PUHAHCOBBIE PUCKU

Tema 7. Kpenutsslii puck. MeTO1bl OLIEHKH - PEUTUHIOBBIE, KPEAUTHBIM CKOPUHT, BEPOSTHOCTHBIE
MOJEIIH

Tema 8. Kpenutnslii puck. MeTtoasl ynpasinenus. KpenuTHsle 1epuBaTUBbI, CEKbIOPUTU3ALINS

Tema 9. OnepaniioHHBIN pUCK. MeTobI OLIEHKU U yrpaBieHus. CucreMa BHyTPEHHETr0 KOHTPOJIS 3a
OIIEePaLIMOHHBIMU pUCcKaMu. Mcronb3oBaHne MHPOPMALMOHHBIX CUCTEM

Paspnen 3. HTerpupoBaHHbIid PUCK-MEHEKMEHT HA YPOBHE MPEAIPUITHI

Tema 10. Pucku xopriopauuu 1 ee cTouMocTb. KoHLenIus 5KOHOMUYECKOM 100aBIeHHONH CTOMMOCTH
EVA. Ilogxonpl K yrpaBieHHI0 KoMianued Ha ocHoBe EVA. RAROC

Tema 11. Konnenuus /RM Ilone puckoB KOMIIaHUM, KapTa pUCKOB. PaHKUpOBaHUE PUCKOB B
npaktuke komnanuil. Cocrtasstoniue /RM B olieHKe U ynpaBieHUH puckaMu. OpraHnu3aluoHHbII
acnekt /RM.

Tema 12. Konnenuus SERM — OCHOBHBIE 3JIEMEHTBHI, JIOTIOJTHUTENIbHBIE ApaiBepbl. ColnaabHbIC,
THYECKHE, JlerajbHble pucku. CTelkxomaepckuil moaxoa. Tpancgopmanus CTOUMOCTH

Pa3nen 4. bankoBckue pucku

Tema 13. OcHOBHBIE IOJXO0/1bI K OLICHKE U YIIPaBIeHUIO OaHKOBCKUMU puckamu. bazens II-111 u
OCHOBHBIE MOJIENIU OLIEHKU OaHKOBCKUX (PMHAHCOBBIX PUCKOB

Tema 14. OcHOBHBIE METO/1bI YIPaBICHUsI OAHKOBCKUMU puUcKaMHu. OCOOEHHOCTH PEryJIMpPOBaHUS U
KOHTPOJIs1 0aHKOBCKHX MO3UILIMM 110 OCHOBHBIM (DMHAHCOBBIM pUCKaM

4. Oopa3oBarte/ibHbIe TEXHOJIOTUH

I[J'IH IMPOBCACHUA 3aHSATUN JICKOMOHHOTO THIIAa 110 AJUCHUINIMHE TIPUMCHAIOTCA TaKUC
o0Opa3oBaTenbHbIC TEXHOJIOTUN KaK MHTEPAKTUBHBIC JIEKIIUHU, TPpobIeMHOoe 00ydyeHue. [l mpoBeneHus
3aHATUN CEMUHAPCKOIO TUIIA UCIIOJIB3YOTCS IPYIIIOBBIE JUCKYCCUH, POJIEBBIE UT'PBI, aHAIN3 CUTYyaIUil
Y UMHUTAIIMOHHBIX MO/JIEIICH.

Jnst opranm3anuy y4eOHOTO Tpoliecca MOXKET OBITh MCIOJIB30BAaHO JJIEKTPOHHOE OOy4deHUEe U
JTUCTaHIIMOHHBIE 00Pa30BaTENbHBIC TEXHOIOTHH.



5. OuneHka IJIAHUPYEMBIX Pe3yJbTATOB 00y4YeHHs

5.1 CucreMa oleHUBAHUSA

®opma KOHTPOJIA Makc. K0JIM4ecTBO 0a/1710B
3a oany Bcero
padoty
Texkymuii KOHTPOJIb:
— Pemenue nmpakTHuecKux 3aaad 3 daiuta 30 GamtoB
— Amnanus Keiica 4 Gama 20 OannoB
— YyacTue B AMCKYCCUU 1 Gamn 10 6aymtoB
[TpoMexyTouHas aTTecTalus —3K3aMeH 40 6ammoB
HToro 3a cemectp 100 6ayoB

[losy4ueHHBII COBOKYIHBIN pe3yabTaT KOHBEPTUPYETCS B TPAJAULIMOHHYIO IIKATy OLICHOK U B
1IKaity oueHok EBpormelickoil cucteMsl nepeHoca u HakorieHus kpenutos (European Credit Transfer
System; nanee — ECTS) B cCOOTBETCTBUU C TaOIUIICH:

100-6annbpHas TpaimonHas mkana IIkana
IIKaia ECTS
95 —-100 A

2304 OTJIMYHO B

68 — 82 XOPOIIO 3a4TEHO C

56 — 67 D

5055 YAOBIETBOPUTEILHO E

20 — 49 FX

0-19 HEYIOBJIETBOPUTEIHHO HE 3a4TCHO F

5.2 Kpurtepuu BbICTABJIEHNS] OLIEHKH IO JUCHMUILIIHHE

Banael/
HIkanaa
ECTS

Ounenka no
JMUCHUILINHE

KpnTepnn OLICHKHU pe3yjJbTaToB Oﬁy‘IEHI/lﬂ o JMCHMIIINHE

100-83/
A,B

OTJINYHO/
3a4TEHO

BeicraBisieTcst 00y4aronieMycs, eClid OH TIy0OKO U MPOYHO YCBOUI TEOPETUUSCKHI U
MPaKTHYECKUN MaTepHal, MOKET IPOJEMOHCTPHPOBATH 3TO HA 3aHATUAX U B XOJIE
MIPOMEKYTOYHOU aTTECTALIUY.

OO0y4JaroLUiics NCUCPITHIBAOIIE U JIOTHICCKH CTPOWHO M3JIaracT yucOHBI MaTepHa,
YMEeT yBSI3bIBATh TCOPHIO C MIPAKTUKOM, CIIPABIISICTCS C PELICHUEM 3313
po¢heCCUOHATBHOIN HAMIPABICHHOCTH BBICOKOTO YPOBHS CJIOXKHOCTH, IPABUIIBHO
00OCHOBBIBACT NPUHSTHIE PELICHUSL.

CB0OOIHO OpHEHTHPYETCS B yUeOHOH 1 TpodecCHOHANBHON TUTEpaType.

Or1ieHKa 10 JUCIUIUIMHE BBICTABILIFOTCS 00yJaroneMycs ¢ y4ETOM pe3yIbTaToB
TeKyIled U MPOMEXKYTOUHON aTTeCTallUH.

KomrmeTeHnmu, 3akperui€HHbIE 3a TUCIUIIMHON, C()OPMUPOBAHBI HA YPOBHE —
«BBICOKHI».

82-68/

X0pOoIIo/
3a4TECHO

BeicraBinsiercs: 00y4aroieMycsi, €Clid OH 3HaeT TEOPETUUECKUN 1 NPAKTHYECKHUit
MaTepuall, TpaMOTHO U T10 CYIIECTBY M3JIaracT €ro Ha 3aHATHAX U B XOZE
MIPOMEXKYTOYHOH aTTECTAINH, HE IOMYCKasl CYIIECTBEHHBIX HETOYHOCTEH.
OOyuaronuics MpaBWILHO MIPUMEHSIET TEOPETHYECKUE TTOJI0KEHHS IPH PELICHUH
MIPAaKTHYECKUX 33134 Npo(ecCHOHAIFHON HANPaBICHHOCTH PAa3HOTO YPOBHS
CJIO’KHOCTH, BJIaJIe€T HEOOXOJMMBIMH ISl TOT'0 HABBIKAMH M IPUEMaMH.
JlocTaTo4YHO XOpOLIO OPUEHTUPYETCS B Y4eOHOW U podeccroHaNbHOM IuTepaType.
OrieHKa 1Mo JUCIMIUIMHE BBICTABILIFOTCS 00yJaronieMycs ¢ y4EToM pe3ysIbTaToB




Bamabl/ | Ouenka mo Kpurepuu oueHKH pe3yJbTaToB 00yUYeHUs 10 TUCHUTIIIHHE

HIkana | gucHUIIHHE
ECTS

TeKyIled U NPOMEXKYTOUHON aTTeCTallUH.

Komrmetennmu, 3akperui€HHbIE 3a TUCIUILTMHON, c(h)OPMUPOBAHBI HA YPOBHE —

«XOPOILUIN.

67-50/ YJIOBJIETBO- BeicraBinsiercs: o0y4aroiieMycsi, €Clid OH 3HaeT Ha 0a30BOM YPOBHE TEOPETUUYECKHUI U

D,E PHTENBHO/ TPaKTHIECKHH MaTepHal, 0MyCKAET OTACIBHEIE OIIMOKY IIPH €TO M3JI0KECHUH Ha
3aHATHUAX U B XOZ€ MTPOMEKYTOUHON aTTECTALNN.

OOyuaronuics: NCIBITHIBACT ONPE/CAEHHBIC 3aTPy THEHHS B IPHMEHEHUH

TEOPETHUYECKUX MOJOKEHUH NPH PEIICHUH NPAKTUYECKHX 3aa4 MpoecCHOHATBHON

HAIpPaBJICHHOCTH CTAHJIAPTHOTO YPOBHSI CIIOKHOCTH, BJIaJICET HEOOXOAMMBIMH IS

9TOro 6a30BBIMH HABBIKAMH U IIPHEMAMHU.

JleMOHCTpHpyeT A0CTaTOYHBIN YPOBEHb 3HAHUS YU€OHOM TUTEpaTyphl IO JUCHUIUINHE.

O1ieHKa [0 JUCIMIUIMHE BBICTABILIFOTCS 00y4aromeMycst ¢ y4€ToM pe3yJIbTaToB

TEKYLIEN U POMEXYTOUHOM aTTECTaIUH.

Komnerenmun, 3aKperui€HHbIE 3a TUCIUTDINHOMN, COPMHUPOBAHEI HA YPOBHE —

«IOCTATOYHBIIY.

49-0/ HEYJIOBJICT- BeicraBnsiercst oOyuaroieMycsi, €ClId OH He 3HaeT Ha 0a30BOM ypOBHE TEOPETHUECKUI

F,FX BOPUTEIHHO / | A HpaKTHYeCKuH MaTepuar, JlOHyCIiaeT rpyOble OIKMOKY ITPU €T0 M3JI0KEHUH Ha
3aHATHAX U B XOZ€ MPOMEKYTOUHON aTTeCTalUH.

OOyuaronuiicst UCIBITBIBAET CEPHE3HBIC 3aTPYAHEHNS B IPUMEHEHNH TEOPETHUECKUX

MOJIOKEHHUH TIPH PEIICHUN TPAKTUYECKHX 33124 MPO(heCCUOHATIBHON HAMPaBICHHOCTH

CTaHAAPTHOTO YPOBHS CI0KHOCTH, HE BJIa/IeCT HEOOXOAMMBIMHU /IS TOTO HABBIKAMH 1

npuéMamH.

JleMoHCTpHpYeT (hparMeHTapHbIE 3HaHHsI y4eOHOI IUTepaTypsl 10 JUCIUILIHHE.

Or1ieHKa M0 JUCIUIUIMHE BBICTABILIFOTCS 00ydaronieMycst ¢ y4EToM pe3yIbTaToB

TEKYLIEH U IPOMEKYTOUHOH aTTECTaLUMU.

KomnereH1uu Ha ypoBHE «JIOCTaTOYHBINY, 3aKpEIIEHHBIE 3a TUCIUIUIMHON, He

chopMHpOBaHBI.

3a4YTCHO

HC 3a4TCHO

5.3 OwneHouHble cpeacTBa (MaTepHaybl) ISl TeKyIero KOHTPOJISI YyCIeBaeMOCTH,
HpOMe)KyTO‘lHOﬁ arrecralnumu oﬁyqaloumxc;l 0 JMCHHUIIJIMHE

OneHoYHbIE CPEACTBA JJIA TEKVIIEro KOHTPOJIsl YCIIeBaeMOCTH

IIpumepsl NpaKTHYECKHUX 32124

1. Kommanust moymkHA 3aIulaTHTh MOCTAaBIIMKY 3 MiH. eBpo depe3 90 mgueil. OHa xoTenma Obl
3auKCUpOBaTh CyMMY IIaTeKa B JIOJIApax, MCHOJIB3Yys CYIIECTBYIOIHUE OOMEHHbIE Kypchl. Kypc
«cnot» coctaBisgeT 1.3749 monn., kypc «dopBapa» ¢ mocraBkoit depe3 90 nueii cocraBmser 1.3806,
nporeHTHEIe cTaBku B Huto-Mopke n ®pankdypre paBusl 5.25% u 3.75% cooTBercTBenHHO. Kakopa
OyJleT HauMEHbIIIasl IOJIapOBasi IIeHa MOKPHITUS TaTexa dyepe3 90 nuein? Kakue neficTBusi momKHA
NPEINPUHATh KOMIaHUA, YTOOBI 3a()UKCUPOBATH 3TY CTOUMOCTh?

2. Komnanus kymwia Ha cnoT peiHKe $357143 m ocymiecTBhiIa KOPOTKYIO HPOJAaxy €BpO Ha
cymmy 294118. Kype nomnapa cocrasisier 28 py6/$, kype eBpo 34 py6/eBpo. M3BecTHO, UTO JHEBHAS
BOJIATHIILHOCTh 10 BamoraM paBHa o($)=0.6%, o(eBpo)=0.65%, p($,eBp0)=0.85. Ompenennre
nHeBHOM VaR mopTdens koMnaHuM ¢ 10BEpUTENbHBIM HHTEpBaIOM 95%.

3. IToprdens coCcTOUT K3 ABYX aKTUBOB A M B, ¢ oxkugaeMoit 10X0aHoCThI0 Ta=15% u e = 10%,

Croumoctp aktuBa A paBHa 300 Teic.pyO, cTtommocTs aktuBa B — 700 ThIC. py0. Ompenenutsb
0KU/Ia€MYIO JOXOJHOCTb MOPTQEIs.

4. U3BecTHO, 4TO OE3pHUCKOBAsl JOXOJIHOCTh COCTaBiseT 5%, CpeIHEpPhIHOYHAS IOXOJHOCTh —
11%. Onpenenuth 0XXKUIAEMYIO IOXOTHOCTh PUCKOBOTO aKTUBA, €CITU 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




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 Krnaccuueckoe XemxupoBanue | XeIKUpPOBaHUE
MOMEHT IIPOJIaXKH 0e3 XEHKUPOBAHUE C | IyTEM MPOJAXKHU | IyTEM MOKYIKH
TOBapa, JIUKBUJALUU | XEIKUPOBAHUS MOMOILBIO ONIIMOHA HA OMI[MOHA HA
O®K u ucreuenus ¢rrouepca MMOKYTIKY POJAKY

CpOKa IEUCTBUSA

ONIMOHAa
2400
2500
2600
2700
2800
2900
3000

KoHTpo/ibHbIe BONIPOCHI 1JIS IPOMEKYTOYHON aTTeCTAIIMHU (IK3aMEH)

KakoBbI OCHOBHBIE HCTOUHUKH KOPIIOPAaTUBHBIX PUCKOB?

[Touemy 11 KOMIIAaHUI BayKHO YNPaBIATh puckamu? Ha dro 310 Biusier?
Yro oTHOCHUTCS K (PMHAHCOBBIM pUCKaM?
[Ipennoxure  KIacCUPUKALUIO  KOPHMOPATUBHBIX
BO3HUKHOBEHHUSD.

5. Bunbl BaTIOTHBIX PUCKOB U CITOCOOBI MX OIIEHKH.

6. Kak onpeaenutb COOTHOIIEHUE MEX Ty (POPBAPAHBIM U CIIOT Kypcom?
7. Kaxk BausitoT TeMibl HHOISAIUA Ha COOTHOIIIEHUE MEXTY Kypcamu?

8. Kak geilicTByeT 3aKOH €IMHOM LIEHbI HAa BaJIIOTHOM PBIHKE?

b

PUCKOB Io KpUTCPUIO «HUCTOYHHK
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10.
11.
12.
13.
14.
15.

10

Kakwue cymiecTByOT ONIIMOHHBIE CTPATErNH XEIKUPOBAaHNUS BaJIIOTHOTO pUCKa?

UYT0 Takoe BAFOTHBIN CBOII M KaK PACCUNUTATh €r0 CTOUMOCTh?

B yeM 0coOeHHOCTH UCTIOIB30BAHUS METOI0JIOTUN VaR B OLIEHKE PHIHOYHBIX PUCKOB?

KakxoBbI OCHOBHBIE HICTOUYHHKH [IEHOBOTO PHIHOYHOT'O pPUCKa?

MO>XHO HCTI0NIb30BaTh MMOKa3aTelb 3 aKTUBOB JJIsl OLEHKU PHIHOYHOTO IIEHOBOT'O pHCcKa?

Kak ouenuts puck noprdens?

Kakue cymiecTByroT METOJbl XEIKUPOBAHHE PHIHOYHBIX PHUCKOB C IMOMOINBIO (OpBApIHBIX U

(bbroUepCHBIX Oonepauii?

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.

Kakmue cymecTByroT METOIbI XEIPKUPOBAHUS PHIHOUHBIX PUCKOB € TOMOLIBIO ONIIMOHOB?
Kak M0>XHO HCII01b30BaTh CBOIIBI IS XE)KUPOBAHUE PHIHOYHBIX PUCKOB?

C KakuMM BUIaMU IPOLIEHTHOT'O PUCKa CTAJIKNUBAIOTCS KOMIIAHUU B CBOEH MIPAKTHKE?
UYro sABIIETCS HCTOYHUKOM ITPOLIEHTHOTO pUcKa?

Kak nelicTByeT 3aKOH MapuTeTa NPOLEHTHBIX CTABOK?

Kaxk onpenenuTs COOTHOIIEHNS MEXTY 0KHIa€MBIMU JOXOAHOCTSAMM HA PA3JINYHBIX PHIHKAX?
Kak BausttoT TemMmbl HHQISAIMY Ha COOTHOIICHUS MEXKIY J10XOIHOCTAMU?

Kak M0>HO 3axeKupoBaTh NPOLEHTHBIN PUCK ¢ moMompo FRA?

Yro Takoe UMMyHH3a1s IPOLIEHTHOTO pUCKa?

Kaxkne cymecTByroT BUIbI pUCKA JIUKBUIHOCTH?

UYro sABIsIETCS NCTOUHUKOM PUCKA JTUKBUIHOCTH?

Kak M0O>XHO OIIEeHUTh BHEIIHIOK JIMKBUIHOCTh PHIHKOB?

Kakue cymiecTByroT criocoObl yIpaBiIeHUs: PUCKOM JTUKBUAHOCTH?

KaxkoBbI Tpy cocTaBistomme KpeJuTHOTO pucka’?

Kakmue cymecTByroT METO/IbI OLIEHKH KPEIUTHOTO pucka?

Kak orieHuTh BeposTHOCTD AeoiaTa KOHTpareHTa 1o BHEIIHEMY KPEIUTHOMY PEUTHUHTY?
Kak yuecTb pa3nuyHble ypOBHH KPEJAUTHOIO PUCKA IO aKTHUBaM B opTdene?

Kaxkne cymecTByroT METO/IbI YIIPABIEHUS KPEIUTHBIM PUCKOM?

Yro Ttakoe kpeauTHbIN nedonTHbIN cBon? Kak on paboTtaer?

KakxoBbI OCHOBHBIE HCTOUYHHKH OINEPALMOHHBIX PUCKOB JUIsI KOMIIAHUU?

Kak MoxeT KoMnaHMs OLIEHUTH/Y4eCTh CBOU OINEPALIUOHHBIE PUCKU?

Kakwue eme prucku MOXHO KiIacCUQHUIMPOBATh KaK ONepaliiOHHbIe?

Bnusier 1 o0mumii ypoBeHb pUCKOB KOPIOpaLUHU Ha ee crouMocTh? Kakum obpazom?
OOBsicHUTE MEXaHU3M B3aUMOJICHCTBUS MEK/Ty PUCKOM U CTOUMOCTBIO?

Kakue 3 dexTs! paboTaroT mpu MoJAEIMPOBAHNH COBOKYITHOI'O PUCKA KOMITAHUH?

Kak cBsi3aHbl pucky KOMIaHUHM U CTOMMOCTH ee KanuTtana? OObscHUTE.

[IpuMeHUM JM CTEUKXOJACPCKUH IOAXOX K OLEHKE COBOKYIIHOTO PHUCKa KOMIIAHUU U €€

CTOUMOCTHU?

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

B uem ocHoBHas unes konuenuuu UPM?

Uto Takoe mose pucKkoB KOMIaHuu? Marpuiia puckoB?

UTto Takoe MOAENbHBIA PUCK?

Kaxk Bnusier BHenpenue IPM Ha ctoumocts komnanuu? [louemy?

B uem cyTp koHuenuuu SERM?

KakoBbI OCHOBHBIE TEOPETHUECKHE MOJIOKEHHUS, JIeKaIUe B OCHOBE SERM?

B uem BO3MOXKHOCTH, IPEUMYILIECTBA U HENOCTATKU SERM?

KaxoBbl OCHOBHBIE METO/IbI YIIPABJICHUS OTIEPAIIMIOHHBIMU U BHYTPEHHUMU OU3HEC — pUcKaMu?
Jlj1 9ero HyXeH aHaIu3 ClieHapueB?

KakxoBbI OCHOBHBIE IPUYMHBI BOZHUKHOBEHUS MOJIEIIBHOTIO PUCKa?

Pacuer kanurTana 6aHKa ¢ y4eTOM KPEAUTHOTO, ONIEPAlMOHHOTO U peIHOYHOTO puckoB (bazens II).
PexomenayeMble METOIbI OLICHKHU U YIIPABIICHUs KPEIUTHBIM pUCKOM B baszens II.
PexomenayeMble METOIBI OLICHKU U YIIPABIICHUs ONlEpalliOHHBIM pUCKOM B basens 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

JlononnumenvHas
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».

I.

[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

bank Poccun [DnextponHslil pecype]: Pesxxum nocrymna: 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(POPMALMOHHO-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/
http://www.finam.ru/
http://www.moex.com/
http://www.cbonds.ru/
http://www.standardandpoors.com/
http://www.ferma.eu/
http://www.garp.com/
http://www.cbr.ru/analytics/
https://www.cbr.ru/Content/Document/File/36682/1.pdf
https://new.znanium.com/read?pid=356853
https://new.znanium.com/read?id=288146
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.



13

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

15
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[Ipunoxxenue 1. AHHOTaLIUA
pabouei mporpaMmsl IUCIUIUIAHBI

AHHOTAIIAA PABOYEHN ITPOT'PAMMBI JTUCIIUILINHBI

Juctumnaa « PUCK-ME@HEDKMEHT» peanu3yercs kadenpoii GUHAHCOB B KpeauTa.

Heyqb TMCHMIVIMHBI COCTOUT B ()OPMHUPOBAHNY 3HAHWH W HABBIKOB B CIIEIIHAILHBIX BOIPOCAX

TEOPHH U MPAKTHUKHU OICHKH U YIIPABICHHUS PUCKAMH.
3agauyu AMCHMUIIJIAHBIL;
— copmupoBaTh 3HaHUS B 00JIACTH OLIEHKU U YIPABICHHUS OCHOBHBIMH PUCKaMH KOMITAHUH;

— HU3YYUTH OCHOBHBIC TCOPECTUIYCCKUC MOJCIN, COCTABIAIOMIUC YaCTU OLCHKU W MOJCINPOBAHUA

KOpPIIOPAaTUBHBIX PUCKOB;
— chopMupoBaTh HaBBIKK PabOTHI ¢ AHATTUTHYECKUMH MaTepHalaMH

JlucuuiuinHa HampabiieHa Ha (OPMHMPOBAHUE Y BBITYCKHHMKA CIEIYIOIIUX MPO(pECCHOHATBHBIX

KOMITETECHITUH:
I1K-7. CnocoOeH BBISBIATH, OLIEHUBATh U YIPABIATH SKOHOMUYECKUMHU PUCKAMH, B TOM YHUCIIE,
CBSI3aHHBIE C YEJIOBEUECKUMHU PECypCaMu

B pesynbpTaTe 0CBOCHHS TUCIMIUIMHBI 00YYarOITUNCS JOJKEH:
3HaTh:
— COBpEMEHHbBIC TEH/CHIIUU B 00JaCTH PUCK-MEHEKMEHTA;
— OCHOBHBIE METO/Ibl OLIEHKU PHIHOYHBIX PUCKOB;
—  CIocoOBI yIpaBlIeHUsI OCHOBHBIMHU PHIHOYHBIMH PHUCKAMHU.
YMeTn:
—  OCYIIECTBIIATH KOJIMYECTBEHHYIO OLIEHKY OCHOBHBIX PHUCKOB;
— BBIOMpPATh METO/IbI YIIPABICHUS PUCKAMH, IPUMEHHUMBIE B TTPAKTUKE KOMIIAHUH.
Bnaners:
— HaBBIKAMH MPUMEHEHUS COBPEMEHHBIX HH(POPMAIIMOHHBIX MPOTYKTOB/TEXHOIOTHIA,
UCIIOJIb3YEMBIX B OLIEHKE PUCKOB;
— HaBBIKAMH pa3pabOTKU aIropuTMa OLIEHKH PUCKOB KOPIOPAIUI U UX MPOBEACHNUS;
HABBIKAMU BBISBIIEHUSI OCHOBHBIX ()aKTOPOB PHUCKA B IEATEIHHOCTH KOMITAHUN

ITo puciuniaune «PUCK-MEHEHKMEHT) NpeaAyCMOTpPCHA MPOMEIKYTOYHAA aTTCCTAllUd B (1)opMe
OK3aMCHa .

OO6m1ast TpyJ0€MKOCTh OCBOCHHSI TUCIUIUIUHBI « PUCK-MEHEIKMEHT» COCTaBIISAET 3 3a4ETHBIX
€IMHHUILIEL.
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