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1. IMosicHuTEILHAA 3AIMCKA

1.1. Heanb u 320294 AUCHUILIHHBI

Ilesb AMCHUIUIMHBI COCTOUT B (JOPMHUPOBAHNY 3HAHUN M HABBIKOB B CIELIMAIbHBIX BONIPOCAX
TEOPHUH U NIPAKTUKU OLICHKU U YIPABIICHUs pUCKaAMU

3aga4u IUCIUIUIAHEI:

e chopmupoBaTh 3HaHUS B 00JIACTH OLICHKU U YIPABJICHUS OCHOBHBIMH PUCKaMH KOMITaHUH;

® H3Y4YUThb OCHOBHBIC TCOPETHYCCKHUEC MOACIIN, COCTABJIAIOINE YaCTU OUCHKH U MOACIIMPOBAHUSA

KOPIOPaTUBHBIX PUCKOB;
e copMupoBaTh HaBBIKM pabOTHI C aHATUTUUECKUMH MaTepualaMH

1.2. llepeyeHs MIIaHNUPYEMBbIX Pe3yJIbTATOB 00yUYeHHS 10 JUCIUIIUHE, COOTHECEHHBIX €
HHIMKATOPAMH JOCTHKEHUS KOMIIeTEeHIN

KoMnerennus
(Kol 1 HAUMEHOBAHUE)

Nuagukaropbl
KOMIIeTeHII il
(K01 ¥ HANMEHOBAHUE)

Pe3yabTarhl 00yueHust

ITK-1

CnocoOeH IpoBOIUTH
aHaJIN3, OCYIIECTBIISATh
KOMIIJIEKCHOE
000CHOBaHHE,
pa3palaThIBaTh U
HpI/IHI/IMaTL
yrpaBJieHYeCKHe U Ou3HecC-
pEIICHUS Ha OCHOBE
1IEJIEBBIX [TOKa3aTeNIeH

IK-1.1
Amnanusupyer OuzHec-
MHOOPMALIHIO TS

3Haer COBpPCMCHHBIC TCHACHIIMU B
00nacTu pUCK-MEHEKMEHTA
YMeeT oCcylecTBIsATh

(dhopMupoBaHus KOJIMUYECTBEHHYIO OIEHKY OCHOBHBIX

IbTEPHATUBHBIX PHUCKOB

pelieHuii B cepe Brnaneer HaBbIKaMu pUMEHEHUS

npodeccnoHaTbEHOM COBPEMEHHBIX UH(POPMAITMOHHBIX

JeSITeIbHOCTH MPOYKTOB/TEXHOJIOTUH,
HCIIOJIb3YEMBIX B OIIECHKE PHCKOB

[K-1.2. 3HaeT OCHOBHBIE METO/IbI OLIEHKH

[IpuHnMaer yuactue B
OLICHKE Pa3HbIX TUIIOB
PUCKOB U 0KHJIa€MbIX
pe3yJIbTaToOB
YIIPABJICHUYECKUX PEIICHUI
B KOHTEKCTE JOCTUKEHHUS
LETIEBBIX ITOKA3aTeNen U
HMMEIOLNUXCS PECYPCOB

PBIHOYHBIX PUCKOB;
YMeeT oCyILIeCTBIATh
KOJIMYECTBEHHYIO OLIEHKY OCHOBHBIX
PHUCKOB

Brnazneer HaBbIkaMu pa3paboTKH
aJITOPUTMa OLIEHKU PUCKOB
KOpIOpauuii ¥ uX MNpoBeJICHUs;
HAaBbIKaMU BBIBIICHUS OCHOBHBIX
(haKkTOpOB pHICKA B AEATEITLHOCTH
KOMIIAHUH.

3HaeT crnocoObl YIpaBIeHUS
OCHOBHBIMH PBIHOYHBIMU PUCKAMH.
YMeer BEIOUPATh METOIBI YIIPABICHUS
pHCKaMU, IPUMEHUMBIE B TIPAKTUKE
KOMIaHHI

1.3. MecTO IMCHUILIMHBI B CTPYKTYpPe 00pa30BaTe/bHOI NPOrpaMMbl

JucnumimHa «PuCK-MEHEKMEHT)» OTHOCHUTCA K 00s3aTelbHOM dYacTh OJIOKa IUCIUILINH

y4eOHOro IjaHa.




2. CTpyKTYypa TUCHHMIIHHBI
O6mmas TpyA0EMKOCTh TUCHUTUINHBI COCTaBIsAeT 3 3.€., 108 akagemMuueckux 4acos.

CTpyKTypa AMCIMILIMHBI I 04HOH (opMBbI 00y4YeHUs

O0pveM pucuUIIMHBL B (hopMe KOHTAKTHOM paboThl OOydarOHMXCsl C MeJarorn4ecKuMu
paboTHHKaMu W (WIM) JHIAMH, TPUBJICKAEMBIMH K pealu3alii 00pa3oBaTEeIbHON MPOrpaMMbl Ha
UHBIX YCIIOBUSIX, P ITPOBEACHUH YUEOHBIX 3aHATHUI:

Cemectp | Tum yaeOHBIX 3aHATHI KonnuectBo
4acoB
7 Jleknun 16
7 CemuHapbl 26
Bcero: 42

O0bem nucHMIUIHHBI (MOIYJIs) B (hOpME CAMOCTOSITEIbHON PabOThl 00YYAIOIUXCS COCTABIISAET
66 akageMHUUYeCKHUX YacoB.

3. Coep:xaHue TUCHUIINHBI

Beenenue. llenu, 3amaun, cTpykTypa v JIOTUKA AUCHHUIUIMHBI, KpaTKHU 0030p Kypca. O630p
CIICIMANIBHOM TuTepaTypbl, Web — caiiros. [ToBropenue (Buabl pUCKOB, KJIacCU(BUKALUS, HCTOYHHKH
PHUCKOB)

Pa3gen 1. PeiHOYHBIE (PHAHCOBBIE PUCKU

Tema 1. BamotHblil puck. Metozs! onenku. Merononorus VaR B olieHKe BaJIFOTHOTO pUCKa

Tema 2. BanmtoTHblil puck. MeToJibl ynpaBieHus. XeAKUpoBaHUe BaIIOTHOro pucka. Ctpareruu
YIPaBJIEHUS BaTIOTHBIM PUCKOM

Tema 3. [IpouentHsiii puck. Metomapl orieHku. GAP — aHanu3, aropanus/mMoaupuiupoBaHHast
mroparusi. Kpuast 0eCKyImoHHOH T0XO0IHOCTH

Tema 4. IIpouenTHbIil puck. MeToas! ynpasieHus. BamotHo-niporieHTHBIN cBom. FRA. UmmyHu3anus
Tema 5. Pucku nmukBuaHoct. PeIHOYHASA TUKBUIHOCTE. METOIBI OIIEHKH

Tema 6. Pucku nukBuaHoCTH. JIMKBUAHOCTD aKTHBA, OalaHCOBas JINKBUIHOCTh. MeTOIbl OLIEHKHU U
yIpaBlIEHUS

Pa3gen 2. HepsiHOUHBIE (PMHAHCOBBIE PUCKHU

Tema 7. Kpenuthslii puck. MeTo/1bl OLIEHKH - pEHTUHIOBBIE, KPEIUTHBIM CKOPUHT, BEPOSITHOCTHBIE
MOJIETHN

Tema 8. KpeautHsrii puck. Meronsl ynpasienusi. KpeautHbie 1epHUBaTUBEI, CEKbIOPUTH3AINS

Tema 9. OnepaunoHHbIif puck. MeTonbl OlleHKH U yripaBieHus. CucteMa BHyTPEHHEr 0 KOHTPOJIA 3a
oTepalMoOHHbIMU puckaMu. Mcnonas3oBanne HHPOPMAIMOHHBIX CUCTEM

Pasnen 3. IHTerpupoBaHHbIi pUCK-MEHEPKMEHT Ha YPOBHE ITPEAIPUATHIM

Tema 10. Pucku xopriopanuu u ee cTouMocTb. KOHIIETus 5KOHOMUYECKO# T00aBIEHHONW CTOMMOCTH
EVA. IToaxons! k ynpaBienuto kommanueid Ha ocHoe EVA. RAROC

Tema 11. Konnenuust IRM Ilone puckoB komnanuu, kapra puckoB. PanxupoBaHie puCKOB B
npaktuke komnanuii. Coctasistonie |IRM B onienke u ynpasineHun puckamu. OpraHu3aliMoOHHbIN
acriexT IRM.

Tema 12. Konnenuust SERM — ocHOBHBIE I€MEHTHI, TOTIOTHUTENbHBIC ApaiiBepbl. ColHaNIbHEIE,
ATUYECKHE, JeranbHble pucku. Crelikxonaepckuii moaxo. Tpanchopmalius CTOUMOCTH

Pa3nea 4. bankoBckue pucku

Tema 13. OCHOBHEBIE ITOXO/IBI K OIICHKE M YIIPaBICHUIO OaHKOBCKUMH pruckamu. bazens I1-111 u
OCHOBHBIE MOJIEJIH OLIEHKH OAHKOBCKUX (DMHAHCOBBIX PUCKOB

Tema 14. OcHOBHBIE METO/BI YIIpaBIeHHs] 0AHKOBCKUMHU prcKaMu. OCOOEHHOCTH PEryJIMpOBaHUS U
KOHTPOJIsi 0AHKOBCKUX MO3ULIUH 110 OCHOBHBIM (PMHAHCOBBIM pPUCKaM



4. O0pa3oBaTe/ibHbIE TEXHOJIOTHH

Jinis  mpoBeAeHUs 3aHATUM JIGKHMOHHOIO THIIA [0 JUCLUILIMHE IPUMEHSIOTCA TakKHe
o0pa3oBaTebHbIE TEXHOJIOIMH KaK HHTEPAKTUBHBIE JIEKIIMU, IIpoOIeMHoe oOyuenue. i1 npoBeieHus
3aHATUN CEMUHAPCKOIO TUIIA UCIIOJIb3YIOTCS IPYIIIOBLIE JUCKYCCUU, POJIEBBIE UI'PBI, aHAIU3 CUTyalul

A UMUTALMOHHBIX MOJIEIIEH.

Jlyis opraHm3anuy y4eOHOTO IMpoIecca MOXKET OBITh HMCIIOJIB30BAHO JJIEKTPOHHOE OOYYCHHE U
JMCTaHIIMOHHBIC 00pa30BaTe/IbHbIC TEXHOJIOTHH.

5. OnleHKa JIAHUPYEMBIX Pe3yJIbTATOB 00y4YeHUs

5.1 CucreMa oleHUBAHUA

®opmMa KOHTPOJIS Makc. K0JI1M4eCcTBO 0AJJI0B
3a oany Bcero
padory
Texynmi KOHTPOJIb:
— Pemenue npaktuyeckux 3aaa4y 3 Gama 30 6aiuioB
— AmHanmm3 Kkeiica 4 Ganna 20 GamioB
— VYvyacTtue B AMCKYCCUHU 1 Gayn 10 6ayutoB
[TpomMexyTouHas aTTecTalus —IK3aMeH 40 6amoB
HToro 3a cemectp 100 6amnoB

[losry4eHHBII COBOKYIHBIN pe3yIbTaT KOHBEPTUPYETCS B TPAAULIUOHHYIO IIKAIY OLICHOK U B
HIKaITy OIIeHOK EBpormelickoii cucteMsl epeHoca 1 HakoruieHus kpeautoB (European Credit Transfer
System; nanee — ECTS) B cooTBEeTCTBUM € TaOIULICH:

100-6annpHast mkana | TpagunuoHHas mkana Léléjla_ﬂsa
95— 100 OTIINYHO A

83-94 B

68 — 82 XOpOIIIO 324TEHO C

gg : g; YAOBIETBOPUTEIBHO [E)

20 - 49 FX

0_19 HEYJIOBIETBOPUTEIHHO HE 3a4TEHO =

5.2 KpuTepuu BbICTaBJECHHS OLEHKH 110 JMCHHUIIIMHE

Bamasl/ | Ouenka mo KpuTepnn oneHkn pe3yabTaToB 00y4eHHs 110 JUCHUTIIHHE

IIkajga | AMCHHUILIMHE

ECTS

100-83/ OTJINYHO/ BricTaBisiercsa oOyuaromeMycs, eClii OH IIyOOKO U IIPOYHO yCBOUII TEOPETUUECKUl U
AB 3a4TEHO NpaKTHYECKUI MaTepuall, MOKeT IIPOAEMOHCTPHPOBATH 3TO HA 3aHATHUAX U B XOJ€

IIPOMEXYTOYHOM aTTeCTallUHU.

OOyuarouMiicst NCUEPIIBIBAIOIIE U JIOTHYECKH CTPOMHO M3JIaraeT y4eOHbIi MaTepuall,
yMeeT yBsI3bIBATh TEOPHIO C IPAKTHKOM, CIIPABJISIETCS C PEIICHUEM 3a1ad
npodeccroHaNbHOM HANPaBICHHOCTH BBICOKOTO YPOBHSI CIIOKHOCTH, PABUIILHO
000CHOBBIBACT MIPHUHSATHIC PEIICHUS.

CBOOOTHO OPHEHTUPYETCS B YUeOHOH M MPOPECCHOHANBHOM JINTEPATYPE.

OIIGHKEI 110 JTUCHHUIIJIMHE BBICTABJIAIOTCA O6y‘laIOIIICMYCH C y‘{éTOM PE3YyJIbTATOB




Baaasl/ | Ouenka nmo Kputepun oueHkn pe3yaibTaToB 00y4eHUsI 10 JUCUUIJIMHE

HMIxana | gucHUIIAHE
ECTS

TEKyIIEW U IPOMEKYTOUYHOM aTTeCTALINHU.

Kommnerennnu, 3akperui€éHHbIE 32 TUCIHIUTHHON, COPMHUPOBaHBI HA YPOBHE —

«BBICOKHI».

82-68/ Xoporio/ BricTaBmsiercs 00y4aromemMycsi, €Ciii OH 3HAeT TEOPETUYECKUIN U MPAKTUIECKUN

MaTepuai, FPaMOTHO U MO CYILECTBY U3JIaraeT €ro Ha 3aHATUSX U B XOJIe

IIPOMEXKYTOUYHOH aTTeCTally, HE AOMYyCKasi CyLIECTBEHHBIX HETOUHOCTEN.

OO0y4arontuiics: IPaBMUIIBHO MIPUMEHSIET TEOPETUICCKUE TIOI0KEHUS TIPH PEIICHUN

MPaKTUIECKUX 3a/1a9 IPOoPeCCHOHANBEHON HAIIPaBICHHOCTH Pa3HOTO YPOBHA

CIIO)KHOCTH, BJIaJIeeT HEOOXOAUMBIMH ISl TOTO HABBIKAMH M MPUEMaMH.

JlocTaTo4HO XOpOIIO OPUEHTHPYETCS B yueOHOH U NpohecCHOHATIbHOM InTeparype.

OreHKa 1Mo AUCIMIUIMHE BBICTABISIFOTCS 00yYaronieMycs ¢ y4éToM pe3yIbTaToB

TEKyIIEeW U IPOMEKYTOYHOU aTTeCTaLNH.

KommnereHnuu, 3akperui€éHHbIC 32 TUCIIUIUTHHON, COPMUPOBAHBI HA YPOBHE —

«XOPOILHI».

67-50/ YIOBJIETBO- BricTaBnsiercs obyuaromemMycsi, €Ciii OH 3HaeT Ha 6a30BOM YPOBHE TEOPETHUECKUN U

MPAaKTUYCCKUI MaTepHa, JOIMYCKaeT OTACIbHBIC OMIHOKY IPU €0 U3JI0KCHUN Ha

3aHATHAX U B X0J1€ IPOMEXKYTOUHOM aTTECTALMH.

OO0y4aronIuiicsi UCTIBITHIBACT OTIPEICIIEHHBIC 3aTPYJHCHUS B IPIMCHCHUH

TEOPETHICCKUX TTOJIOKSHUH MTPH PEIICHUH MPAKTHYECKIX 33134 MPOohecCHOHATBHON

HaIPaBJICHHOCTH CTAHIAPTHOTO YPOBHS CIIOKHOCTH, BIaJeeT HEOOXOTUMBIMHE TSI

9TOr0 6a30BBHIMU HABBIKAMH U MPUEMAMHU.

JleMOHCTpHpYEeT TOCTaTOYHBII YPOBSHD 3HAHUS YICOHOH TUTEepaTyphI IO JUCIUTUINHE.

OrieHKa Mo JUCLUIUINHE BBICTABILIIOTCA 00yUaromeMycs ¢ y46ToM pe3yIbTaToB

TEKyLIed U IPOMEXYTOUHOM aTTECTALIMHU.

KomnereHuuny, 3aKperui€HHbIe 3a JUCHUILTMHON, C(hOPMUPOBAHBI Ha YPOBHE —

«AOCTAaTOYHBIN».

49-0/ HEYJIOBJIET- BricTaBnsiercs obyuaromemMycsi, €Cii OH He 3HaeT Ha 6a30BOM ypOBHE TEOPETUUECKUI

F,FX BOPHTEIIBHO / | ¥ MPaKTHIECKHUIi MaTEpHal, 0Ny CKaeT rpyOble OMMOKH IIPU €ro U3T0XKEHUU Ha
3aHATUAX U B X0JI€ IPOMEKYTOYHOM aTTecTalui.

HE 3a4TCHO . .

OOy4aronIuiicsi UCTIBITHIBACT CEPhEIHBIC 3aTPYTHCHHS B IPUMEHEHUH TCOPETHICCKUX

MIOJIOKCHUH TIPH PEIICHUH MPaKTHICSCKUX 3a7ad IpO(ecCHOHAIEHONW HAPaBICHHOCTH

CTaHJAPTHOTO YPOBHS CIOXHOCTH, HE BIaJleeT HEOOXOIUMBIMH U 3TOTO HABBIKAMH U

NIpUEMaMH.

JemMoHCTpHpyeT (pparMeHTapHbIC 3HAHUS YIeOHOU JIUTEPATYPHI IO AUCIHILIIHE.

Or1ieHKa Mo JUCLUIUINHE BBICTABILIIOTCA 00yUaromeMycs ¢ y46TOM pe3yIbTaToB

TEKyLIed U IPOMEXYTOUHOM aTTECTALIMHU.

KomrnereHnuy Ha ypoBHE «JIOCTaTOUHBIN», 3aKPEIUIEHHBIE 3a TUCIUIUINHON, HE

c(hOpMHPOBAHBI.

C 3a4TEHO

D,E purenbHo/
3aYTEHO

5.3 OueHouynsle cpeacrBa (MaTepuasbl) IJsl TeKYyIIero KOHTPOJS YCIHeBaeMOCTH,
NMPOMEKYTOYHOM ATTECTANMHU 00y4aI0IHUXCS 10 JUCIUIITIHHE

O1eHoUYHbIE CPEACTBA LISl TEKVIIET0 KOHTPOJIA VCIIEBAEMOCTH

IIpuMepsl NpakTHYECKHUX 32124

1. KoMmanusi MOJDKHA 3aIIaTUTh MOCTABIIMKY 3 MIIH. e€Bpo depe3 90 muei. OHa xoTena Ob
3auKcHpOBaTh CyMMy IjIaTeXa B Jl0JUIapax, UCHONb3ys CyLlecTByIomMe oOMeHHble Kypchl. Kypc
«enot» coctasnsier 1.3749 nomn., kype «dopBapa» ¢ noctaBkoi yepe3 90 aueit cocrasuser 1.3806,
nporeHTHble cTaBky B Hblo-Mopke n ®pankdypre paBHbI 5.25% 1 3.75% coorBercTBeHHO. Kakosa
OyzeT HauMeHbIIas JOJUIapoBas IIeHa MOKpHITUs TuiaTexxa yepe3 90 nueit? Kakue neiictBus nomkHa
MPEANPUHATH KOMITaHUS, YTOOBI 3a()UKCUPOBATH 3Ty CTOUMOCTh?

2. Komnanus kynwia Ha cnot peiHke $357143 u ocyiiecTBUiIa KOPOTKYIO MPOAAXy €BpO Ha
cymmy 294118. Kype mommapa cocrasisier 28 py6/$, kype eBpo 34 py6/eBpo. M3BecTHO, UTO JTHEBHAS



BOJIATHJILHOCTh 10 BamoraMm paBHa o($)=0.6%, o(eBpo)=0.65%, p($,eBpo)=0.85. Omnpenenure
nHeBHOHM VaR mopTdens KoMIaHUM ¢ 10BEpUTEILHBIM HHTEpBaIoM 95%.

3. [Toprdens cocTouT u3 1ByX akTHBOB A U B, ¢ okmmaemMoii T0XOAHOCThIO T, =15% u 13, = 10%.
Croumocts aktuBa A paBHa 300 ThIC.pYO, cromMmocTh akTHBa B — 700 ThIC. py0. Omnpenenuth
OKUJAEMYIO TOXOJHOCTH MOPT EIs.

4. V3BecTHO, 4TO OE3pHCKOBAsl JOXOIHOCTH COCTaBIsieT 5%, CpeaHepbIHOYHAS TOXOJHOCTh —
11%. OnpenenuTs 0)KUIAEMYIO TOXOAHOCTh PUCKOBOTO aKTHUBA, €CJIM U3BECTHO, 4TO ero f=1,5.

3. Onpenenuth MakCHUMajdbHO BO3MOXKHBIE IOTEpU B TEUYEHHWE OJHOro pabodero ITHS MpU
MMEIOLIEICS BAIIOTHOM MO3MIUU B 1 MIIH. J10JIJI., C JOBEPUTENBbHON BEPOSATHOCTHIO 95% (KBaHTUIIb
0=1,65), eciii U3BECTHO, YTO BOJATHUILHOCTh Kypca JoJiiapa cocrasiser 6=0,15.

4. TlpeamonoxuM, 4YTO TMPOLEHTHAs CTaBKa IO Ka3HadelickuM 1/0 paBHa 4%, oxumaemas
pBIHOYHAS TOXOIHOCTh — 12%. ncnonb3ysi CAPM BBINOIHUTE CICAYIOIIUE 3aTaHUS:

a) moctpoiite rpadpuk CML, mokaspiBaromuii Kak HM3MEHSETCS OXKUaaeMmas JOXOJHOCTh B
3aBUCUMOCTH OT PHUCKA;

b) onpenenuTe prIHOYHYIO MPEMHIO 3a PHCK;

C) ompenenuTe TpeOyeMyrO TOXOHOCTh MHBECTHIINM, OeTa KOTOPHIX paBHa 1,5;

d) ecniu wuHBecTuimu ¢ Oeroir 0,8 marOT OXUAAEMyO0 TOXOAHOCTH 9,8% HMEIOT JIM OHHU
MOJIOKUTEIBHYIO YUCTYIO MPUBEACHHYIO CTOUMOCTh?

e) ecau oT akuuii X peIHOK OKHIAeT JOXOAHOCTh 11,2%, kakoBa ux 6era?

5. O6nuranust cpokoM oOpateHus 6 JeT, ¢ KyIIOHHON JJOXOJHOCTbIO 7% TOpryercs 1o HOMUHAIY
$1000. Onpenenute ee AFOPALIUIO.

8. Nmerotcs nBe obmuramyu (4 U B), HOMUHAIBHON cTOUMOCTEIO 110 $1000 1 cpokoM obOpamieHus
3 roga. O6muranus A siBiIseTcs OSCKYITOHHOM M ee TeKyIlas phIHOYHAasi CTOMMOCTh coctanister $816,3.
[To obnuranuu B BBHIMIAYMBAIOTCS €KErOJHBbIE KYMOHBI MO CTaBKe 7% U ee TeKyllas pbIHOYHAs
crouMocTh coctaBisieT $949,37. Onpenenure T0XOAHOCTh K MOTAIICHUO s oouramuu 4 u B.

9. OmpenenuTte PHIHOYHYIO IeHY oOauramuu HomuHaaoM $1000, cpokom oOpamieHust 4 roja,
©XKErOJHBIMH KYIOHHBIMU BbITUIaTaMu B pasMepe $100, ecim HW3BECTHO, YTO €€ JTOXOTHOCTh K
MOTAIIEHUIO Ha JaHHBII MOMEHT COCTAaBIIIET 8%.

10. Cnexynsut npogan 200 Teic. 6appeneil HehTH MO0 MapTOBCKOMY (DBIOUYEPCHOMY KOHTPAKTY MO
14,5 monn./6ap. Jlemo3uT cocTaBisieT 2 THIC. JOJUI. 32 KOHTPAKT, enuHuilia kKoutpakra — 1000 mos.
KakoBa OynieT cymma ero cuera, €Clid OH 3aKpoeT cenKy npu uexe 14,35 nonn.?

11. PaccuurtaTh pUCK - HEUTpPaAIbHYIO BEpOSATHOCTb AedonTta s komnanuu ABC, ecnu
U3BECTHO, UYTO:

e VYV kommaHuu cymiecTByeT goir - B = 100 MJIH. JOUI. C HYJEBBIM KYIOHOM M CPOKOM
noramienus 1 rox;

e LGD=100%,T.e.RR=0

e bespuckoBas craBka Ha pbiHKe It = 8%.

12.  JInsg xomnaHuu ¢ B — peWTHHTOM, HMEFOIIEH JOT ¢ HYJIeBBIM KyrmoHOM B 100 10J11., CpoKOM
Ha 2 To/a, OLEHUTh BO3MOXKHOCTh «IE€PEX0Jia» JOJTa M3 OJHOr0 KauecTBa (pEWTHMHTa) B JPYroe 3a
MepuoJ IeHCTBUS AOJITOBOr0 00s13aTeNnbCTBA. JIOMOIHUTENBHO U3BECTHO, YTO:

e LGD =100% (nmu RR = 0).

® PDi-iz00 = 5%

e PD2.00=5,4%

e BepostHocTs nepexona u3 B B A paBHa 1% B m000ii epro/ BpeMEHH.



13. Jlnsa 6anka ABC onepanioHHBIN PUCK BO3MOXKEH MO0 B pe3ynbTare cO0s HHPOPMAIMOHHBIX
cucreMm (¢ BeposTHOCTBIO 40%), MO0 B pe3ynbrare OmuOKH TepcoHaia (¢ BeposTHOCTHIO 60%).
Bo3moxubsl 3 BuAa TOCHEACTBUA — HENPAaBWIBHBIM  pacyeT, HEHUCIIOJHEHHE OIepalui,
MoteHHndecTBo. [Ipomsonuia ommbka, KOTOpas MpuBesa K HEMPaBUIBHOMY HCIIOTHCHHUIO OTICPAITHH.
Kak u3aMeHuTCs BEpOsSTHOCTH KaXA0Tr0 U3 TPEX BUAOB OMEPAMOHHBIX PUCKOB?

14. JIns Ganka ABC HakomieHa CTaTHCTHKA BEPOSITHOCTH OIEPAIIMOHHBIX PUCKOB U pPa3Mep
OTEepaIMOHHBIX MOTEPh (cM. Tabnuiy Hke). Ha ocHoBe mMeronmxcs JaHHBIX MPOU3BECTH aHAIH3
001Iero pacnpeesieHus yOBITKOB M BEPOSTHOCTH X HACTYILJICHHSL.

C00#i MHPOPMAITMOHHBIX CHCTEM Macmrad ymep6a
BEPOSITHOCTH KosnuecTBo ciryyaen BEPOSITHOCTH Cymma, 1011.
0,5 0 0,6 1000
0,3 1 0,3 10000
0,2 2 0,1 10000

IIpumep keiica

Omnpenenure 3G(HEKTUBHOCTh XEHKUPOBAHHS IIEHOBBIX pPHCKOB Ha MpHUMepe AeWCTBUN
MIPOU3BOUTEISI MEJIU.

HcxonHbie naHHBIC: LieeBas IIEHA MPOU3BOAUTEINS MEIU, TP KOTOPOH OH TOKPBIBAET CBOHU
M3ICPKKH TPOU3BOACTBA U TOJIy4aeT CPEAHIO MpuObLUIb, coctaBisier 2600 momn 3a 1 ToOHHY,
TeKyIass OWpkeBass KOTHPOBKA, MO KOTOPOH MOXKHO TMPOJaTh OUPKEBOW KOHTPAKT M 3aKIIOYHThH
OMITMOHHYIO clienKy, — 2700 momt., a mpemus (1ieHa onuuona) — 100 qos.

HpeI[HOJIO)KI/IM, 4TO MPCANPHUATUC HAXOAUTCA HAa PCKOHCTPYKI U mmbo IJIAaHUPYET BBECTU HOBLIC
MOIIIHOCTH, B CBsA3U C 4YEM IIPOAYKIHUA IOCTYIIUT Ha PBIHOK TOJIBKO 4YCPE3 HECKOJIBKO MCCAILICB. K
9TOMY BpPCMCHHU LCHBI MOT'YT TIOHU3UTHCA, U ITPECANIPHUATUC BMECTO HpI/I6I)IJII/I IIOHECET y6BITKH.

Yrto0Ok!I U30eKaTh HC6J’IaFOHpI/I$ITHI>IX HOCHCHCTBHﬁ, MMPOU3BOAUTCIIb MCJIU MOKCET!

1) nponath HprOUEPCHBIN KOHTPAKT;

2) MpoAaTh OMIIMOH Ha TOKYIIKY;

3) KyNnuTh OMIIMOH HA MPOJAKY.

PesynbraThl Beex omeparuii cBenuTe B TaOIUILY, TOSCHUTE TOTYYEeHHBIC PE3YJIbTaThl M BRIOCPUTE
Haunobosee 3(h(HeKTUBHBIMN, C Balllel TOUKU 3pEHUs, BAPHAHT.

CpOKa JIEUCTBUSA
OIIIMOHA

Ilena Ha meap B [Iponaxa menu Kiaccuueckoe XemKkupoBaHue | XeIHKUpPOBaHUE
MOMEHT IIPOJIaXKH 0e3 XEDKUPOBAHHE C | MyTEM MPOJAXKHU | IIyTEM MOKYIIKH
TOBApA, JUKBUJALMHN | XEIHKUPOBAHUS IIOMOLIBIO ONIMOHA HA ONIMOHA HA
O®K u ucreuenus ¢drrouepca TIOKYTIKY MPOJIAKY

2400

2500

2600

2700

2800

2900

3000

KoHTpoJbLHLIE BOIPOCHI A8 MPOMEKVTOYHOM aTTecTaluy (DK3aMeH)
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KakoBbI OCHOBHBIE HCTOUHUKH KOPIIOPATUBHBIX PUCKOB?

[ToueMy ju1s1 KOMIaHUK BaXKHO YNPaBiIsATh puckamMu? Ha 4to 310 Biiusier?

Yro oTHOCHUTCA K (PMHAHCOBBIM PUCKaM?

[Ipennoxure  KiIaccUPUKALUIO  KOPIOPATUBHBIX  PUCKOB IO  KPUTEPHUIO  «HUCTOYHUK
BO3HHUKHOBEHUS».

5. Bujpl BaTIOTHBIX PUCKOB U CIIOCOOBI UX OLIEHKH.

6. Kak onpenenuts cOOTHOIIEHUE MEX Ty (POPBAPAHBIM U CIIOT Kypcom?

7. Kak BnusitoT TeMIbl HHGISAIMN Ha COOTHOILLIEHUE MEXKIY Kypcamu?
8

9

el N =

Kaxk neiicTByeT 3aKOH €TMHOM II€HbI HA BAJIIOTHOM PhIHKE?

. Kakwue cymecTByroT ONIIMOHHBIE CTPATErMH XEKUPOBAHUS BAIFOTHOIO pUcKa?
10. Yro Takoe BaJIOTHBIN CBOI U KaK PaCCUUTATh €0 CTOMMOCTb?
11. B yem 0COOEHHOCTH MCIOJB30BaHUs METO1010THH VAR B OlIeHKE pBIHOYHBIX PUCKOB?
12. KakoBbI OCHOBHBIEC HCTOUHUKH IIECHOBOTO PHIHOYHOTO pUCKa?
13. Mo»HO HCI0JIb30BaTh [10Ka3aTelb [3 aKTUBOB Il OLIEHKU PHIHOYHOI'O LIEHOBOT'O pUcKa?
14. Kaxk oneHUTH pHrCK TOpTdes?
15. Kakue cyuiecTBYyIOT METOJbl XEPKHPOBAHHE PBHIHOYHBIX PHUCKOB C IMOMOIIBIO (DOpBapAHBIX U
(bBIOYEpPCHBIX Omepanuii?
16. Kakue cymiecTByrOT METO/Ibl XEP)KUPOBAHUS PHIHOYHBIX PUCKOB C IIOMOILIbIO OMI[MOHOB?
17. Kak MOHO HMCII0JIb30BaTh CBOIBI Ul XEIXKUPOBAHNUE PHIHOYHBIX PUCKOB?
18. C kakuMu BU1aMU MPOLIEHTHOI'O PUCKA CTAIKUBAIOTCS KOMIIAHUU B CBOEH MpakTHKe?
19. Yro siBNsiETCA UCTOYHUKOM MPOLIEHTHOTO PUCKA?
20. Kak neiicTByeT 3aKOH MapuTeTa MPOLIEHTHBIX CTAaBOK?
21. Kak onpenenuTs COOTHOIICHUSI MEXKIY OKHIAEMBIMH JOXOJHOCTSIMH Ha Pa3IMYHBIX PHIHKAX?
22. Kak BIUSIOT TeMIbl HHQIIALUU Ha COOTHOILEHHS MEXy JOXOIHOCTIMU?
23. Kak MO>XHO 3aXe/KUpOBATh MPOLEHTHBIA PUCK ¢ TToMOIbI0 FRA?
24. Yrto Takoe UMMYHHU3aLUs IPOLIEHTHOI'O pUCKa?
25. Kakwue cymecTByIOT BHIbI PHCKA JTUKBUIHOCTH?
26. UYro sBnseTcs UCTOYHUKOM PUCKA JTUKBUIHOCTH?
27. Kak MO>XHO OIICHHTh BHEUTHIOIO JINKBHTHOCTh PBIHKOB?
28. Kakwue cyniecTByIOT criocoObl yIpaBieHUs PUCKOM JTUKBUIHOCTH?
29. KakoBBI TpH COCTaBIISFOIINE KPEAUTHOTO pHCKa?
30. Kakwue cyniecTByrOT METO/Ibl OLIEHKH KPETUTHOTO pUCKa?
31. Kak orneHuTh BEpOSITHOCTD Ae(oiTa KOHTpAareHTa Mo BHEITHEMY KPETUTHOMY PEHTHHTY?
32. Kak ydecTb pa3inyHble YPOBHU KPEJUTHOTO pHCKa [0 aKTUBaM B nopTgerne?
33. Kakwue cymiecTByrOT METO/IBI YIIPABICHHS KPEAUTHBIM PUCKOM?
34. UYro takoe kpeauTHbIN aedonTHbIN cBon? Kak on paboTtaer?
35. KakoBbI OCHOBHBIE ICTOUHUKH OTEPAIIMOHHBIX PUCKOB IS KOMITAHUH?
36. Kak Mo)xeT KOMITaHUs OLIEHUTh/y4eCTh CBOM ONEpallMOHHbIE PUCKH?
37. Kakwue erie pucku MOXHO KIacCU(PHUIIMPOBATH KaK ONEPaMOHHBIE?
38. Bnuser nu oOuMii ypoBeHb PUCKOB KOpHOpaluu Ha ee crouMocth? Kakum obpazom?
39. OOBSICHUTE MEXaHNU3M B3aUMOJICHCTBUS MEX/Y PUCKOM H CTOUMOCTBIO?
40. Kaxwue 3¢ ekt paboTaroT Npu MOAEIMPOBAHUN COBOKYITHOTO PUCKA KOMITAHUU?
41. Kak cBsi3aHbl pUCKH KOMIIAaHUH U CTOUMOCTB ee KanuTtaia? OObsCHUTE.
42. TIpuMEHUM M CTEHKXOJJAEPCKUH MOAXOJ K OIEHKE COBOKYMHOIO pPHCKAa KOMIIAHMHM M ee
CTOUMOCTH?
43. B uem ocHOBHas ujes konuenuuu UPM?
44, Yro Takoe 1moJsie puckoB KoMmmaHuu? MaTpuiia puckoB?
45. Yto Takoe MOJENbHBIN pUCK?
46. Kak Bmusier Baenpenue IPM nHa ctoumocts kommanuu? [logemy?
47. B uem cytb koHIenuu SERM?
48. KaxoBbI OCHOBHBIE TEOPETHYECKHE TIOJOKEHHUS, JiexKamue B ocHoBe SERM?



49,
50.
51,
52.
53.
54.
55.
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B geM Bo3MOKHOCTH, TpenMyIiecTBa U HegocTatku SERM?

KakoBbI OCHOBHBIE METO/IbI YIIPABJICHUS ONEPAMOHHBIMU M BHYTPEHHUMU OU3HEC — pUCKaMu?
JIns 94ero Hy»KeH aHaJIu3 ClieHapueB?

KakoBbl OCHOBHBIE IPUUNHBI BOSHUKHOBEHUS MOJIETIbHOTO pUCKa?

Pacuer kanurana 0aHka ¢ y4eTOM KPEAUTHOIO, ONEPAIIIOHHOTO U phIHOYHOTO pruckoB (bazens II).
PexomenayemMble METOIbI OLICHKU U YIIPABJICHUs KPEAUTHBIM PUCKOM B basens 11
Pexomenayembie METO/IbI OLICHKH M YNIPABIICHUSI ONlEpalluOHHBIM puckoM B bazens II.

6. YueOHo-MeToqUYecKOEe M HHPOPMALIMOHHOE 00ecnedeHne TUCIUTLTUHBI

6.1 CnMcoOK HCTOYHHMKOB U JIUTEPATYPHI

Jluteparypa
OcHosnas

1. Dunuknoneauss (UHAHCOBOTO PHCK-MeHemkMmeHTa / mox pea. A. A. JlobGanoma, A. B.
UyrynoBa. — 4-e u3n., ucnp. u gomn. - Mocksa: Anbnuna busnec byke, 2009. - 932 c. ObC
ZNANIUM Pexum noctyna: https://znanium.com/catalog/product/1077955

LononnumenvHnas

2. CokonoB JI. B. Ba3ucHas cucremMa pHCK-MEHEIDKMEHT OpTraHHM3AIMi peajbHOro CEeKTopa
SKOHOMHUKH [DneKTpoHHbIN pecypc]: Monorpadus. — M.: OOO "HayuyHo-u3aaTeiabCKuil HEHTP
NH®PA-M", 2013. - 126 c. 9bC ZNANIUM Pexum nocrymna:
https://new.znanium.com/read?id=288146

3. dunancoBas maremaruka: YueOHoe mocobme / A.C. Uyiiko, B.I'. Illepmues. - M.: HUIL]
NH®OPA-M, 2013. - 160 c. - (Bsicmiee oopazoBanue: bakanaspuar) - ObC ZNANIUM Pexum
noctyna: https://new.znanium.com/read?pid=356853

6.2 Ilepeyens pecypcoB HH(POPMALMOHHO-TEIeKOMMYHUKALMOHHOM ceTH «MHTepHeT».

1. MexnayHaponHass  KOHBEPreHIIMS  HM3MEPEeHHs  KamuTaia W CTaHJapTOB  KaluTana:
[Mepecmotpennbie moaxomsl — Ilomnas Bepcus (International Convergence of Capital
Measurement and Capital Standards: A Revised Framework — Comprehensive version, Basel
Committee on Banking Supervision, utonr 2006), mep. ¢ anri., bank MexayHapOaHBIX
Pacueros, 2006. https://www.cbr.ru/Content/Document/File/36682/1.pdf

2. Bbank Poccuu [Dnexkrponnsliii pecypce]: Pexum goctymna: http://www.cbr.ru/analytics/

Caiit GARP [OnextpoHHBIN pecypc] Pexum nocrymna www.garp.com.

4. FERMA (Federation of European Risk Management Association) [DnextpoHHbIii pecype] —
DnekTpoH. naH. — Pexxum nocryma http://www.ferma.eu/

5. PeittunroBoe arentrctBo Standard & Poors [DnexkTponHbIN pecypc]: Pexum nmocrtyma:
http://www.standardandpoors.com

6. PeiituaroBoe arentctBo Fitch Ratings [DnekrtponHslii pecypc]: Pexum  gocryma
http://www.fitchratings.com

7. WundopmannonHo-ananutuiyeckuii pecypc CBonds [OnexktponHsiii pecypc]: Pexxum gocryma
http://www.cbonds.ru/

8. Caiit MockoBcKo#t Oupxu [ DneKTpoHHBIN pecypc] Pexxnm goctynma Www.moex.com

9. Caiit DUUHAM [OnexrponHsiii pecype] Pexnum moctyna www.finam.ru

10. MaTepuaitsl 715l U3y9eHHs AUCIUTUTMHBI (TIPE3EHTAIMS OCHOBHBIX TEOPETUYECKUX MOJIOKESHUN
KypcoB, CTaTbM M  MaTepuajbl Ul  CaMOCTOATENbHOTO  HU3yYeHHs U Jp.):
http://gukovskaya.tilda.ws/

w



https://znanium.com/catalog/product/1077955
https://new.znanium.com/read?id=288146
https://new.znanium.com/read?pid=356853
https://www.cbr.ru/Content/Document/File/36682/1.pdf
http://www.cbr.ru/analytics/
http://www.garp.com/
http://www.ferma.eu/
http://www.standardandpoors.com/
http://www.cbonds.ru/
http://www.moex.com/
http://www.finam.ru/
http://gukovskaya.tilda.ws/
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6.3 IIpodeccnonabHbIe 0a3bl JaHHBIX H HH(POPMALHOHHO-CIIPABOYHbIE CHCTEMbI
JHoctyn k npodeccruonanbubiM 0a3am nanubix: https://liber.rsuh.ru/ru/bases

NupopmannoHHbIe CIIPABOYHBIE CHCTEMBI:
1. Koncynpranr [lmtoc
2. Tapanr

7. MaTepuaJbHO-TeXHHYECKoe o0ecnevyeHue TUCIHIIINHBI

s oGecrnieyeHus TUCHMITIIMHBI CIOJIb3YeTCsl MaTepUualbHO-TeXHUYecKas 0a3a yHHBEpPCHUTETA:
yueOHbIe ayIUTOPHH, OCHAIIEHHBIE KOMIIBIOTEPOM M IPOEKTOPOM Uil ASMOHCTPAUU Y4EeOHBIX
MaTepHuaoB.

CocraB MporpaMmMHOIo oOecrieueHusI:
1. Windows

2. Microsoft Office

3. Kaspersky Endpoint Security

8. Obecneuenne 00pa3oBaTeJLHOI0 Mpolecca JJIf JUI ¢ OTPAHUYEHHBIMH BO3MOKHOCTSMH
310POBbSI H HHBAJIWI0B

B xome peamuzamuy JUCIHHUIUIMHBI HCIIOJNB3YIOTCS CIICAYIONIUE JOMOJHUTEIBHBIE METOIBI
o0y4deHHsl, TEKYyIIEero KOHTPOJSI YCHEBAEMOCTH W MPOMEXKYTOYHOH arTecTaly OO0y4arouuxcs B
3aBUCUMOCTH OT UX UHAUBUIYATbHBIX OCOOCHHOCTEH:

o UIsl CIICTIBIX W CIAOOBHIANINX: JISKIUHA O(OPMIISIOTCS B BHIC JJIEKTPOHHOTO JOKYMEHTA,
JOCTYITHOTO C TIOMOIIBIO KOMIIBIOTEPA CO CIEUUATN3UPOBAHHBIM TMPOTPAMMHBIM OOECTICUeHUEM;
MMMCbMEHHBIC 3aJ]aHUS BBITIOJNHSAIOTCS Ha KOMITBIOTEPE CO CIEIUATM3UPOBAHHBIM TPOTPAMMHBIM
o0OecrieueHreM WM MOTYT OBITh 3aMEHEHBl YCTHBIM OTBETOM; OOECIeUMBACTCS WHIUBUAYaTbHOE
paBHOMepHOe ocBenieHue He MmeHee 300 JrOKC; Il BBIMOJTHEHHUS 3aJaHUsl MPU HEOOXOIUMOCTH
MPEIOCTABIIACTCS YBEIMYMBAIOIIEE YCTPONCTBO, BO3MOXKHO TaK)K€ HCIIOJIb30BAaHUE COOCTBEHHBIX
YBEIMUMBAIOIINX YCTPOUCTB; MUCHbMEHHBIC 3aJaHusI OPOPMIISIFOTCS] YBEIIMICHHBIM MIPU(TOM; dK3aMEH
1 3a4€T MPOBOJATCS B YCTHOM (pOpMe UM BBITIOJIHSAIOTCS B MUCbMEHHOM (popMe Ha KOMIBIOTEPE.

o ISl TIYXUX U CIaOOCHBIIANINX: JIEKIIMH OQOPMIIIOTCS B BHJE DJIEKTPOHHOTO JOKYMEHTa,
00  TPEIOCTABISETCS  3BYKOYCHJIMBAIONIAS — ammaparypa HMHIWBUIYaTbHOTO  ITOJIb30BAHMS,
MMCbMEHHBIC 3aJ]JaHUSl BBINOJHSIOTCS HAa KOMIIBIOTEPE B MHUCHMEHHOH Qopme; 5k3aMeH Hu 3a4éT
MIPOBOATCS B MUCBMEHHOM (JopMe Ha KOMITBIOTEPE; BO3MOKHO IMPOBEICHNE B (hOpME TCCTHPOBAHMSL.

® UIsl JIUI] C HapYIICHUSMH OIIOPHO-JBHTATEIILHOTO ammapara: JEKIUH OQOPMIISIOTCS B BHIE
ANEKTPOHHOTO JOKYMEHTa, IOCTYITHOTO C IIOMOIIBI0 KOMIBIOTEpPA CO CHEIHAIN3HPOBAHHBIM
MpPOrpaMMHBIM ~ OOeCHeYeHHeM; TMHCbMEHHBIE 3aJjaHHsl BBIMOJHSIIOTCS HA KOMIIBIOTEpE CO
CHCIIMATM3UPOBAHHBIM IPOTPAMMHBIM 00ECIIeYeHUEM; dK3aMeH M 3a4€T MPOBOISTCS B YCTHOUW (hopMme
WJIH BBITIOJIHSIOTCS B MUCEMEHHOM (popMe Ha KOMIBIOTEpE.

[Tpu HEOOXOMMMOCTH MPETyCMATPUBACTCS YBEITHUCHNE BPEMEHH IS TTOJITOTOBKH OTBETA.

[Ipouienypa mpoBeAeHUS MPOMEKYTOUHON aTTeCTallMu Ui OOydYalolIMXCs YCTaHABIMBAETCS C
Y4ETOM WX WHIUBUIYATBHBIX MCHXO(QHU3HMUECKHX 0COOCHHOCTEH. [IpoMexyTouHast arTecTalds MOXKET
MIPOBOJIUTHCS B HECKOIBKO ITATIOB.

[Ipn TnpoBeeHHH TPOIEAYPHl OIECHUBAHUSA PE3yJIBTaTOB OOYYCHHS TPEAyCMaTpUBaCTCs
WCIOJIb30BAaHUE TEXHUYECKUX CPENICTB, HEOOXOAMMBIX B CBSI3M C WHIUBUIYAITbHBIMH OCOOEHHOCTSIMH
oOyJarommxcsi. OTH CpEACTBA MOTYT OBITh MPEIOCTABICHBI YHUBEPCHTETOM, WJIH MOTYT
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UCTIONIb30BaThCsl COOCTBEHHBIC TEXHUUECKUE CPE/ICTBA.

[IpoBenenue mpoueaypsl OLCHUBAHUS PE3YJIbTaTOB OOyUEHHS JOMYCKAETCS C HMCIOJIb30BaHUEM
JIMCTAaHIMOHHBIX 00Pa30BaTEIbHBIX TEXHOIOTHH.

ObecneunBaercs AOCTYNn K HHGOPMAIMOHHBIM W OubOmmorpaduyeckuM pecypcam B CETH
Wuteprer i kaxaoro odyyaromierocst B (hopMax, aJanTHPOBAHHBIX K OTPAHUYEHHUSIM UX 3I0POBBS U
BOCHIPHUATHSA UHPOPMALIUU:

e Uil CIENBIX W CIA0OBUIAIIMX: B TE4YaTHOM Qopme yBenudyeHHBIM mpupToM, B (opme
AIEKTPOHHOTO JOKYMEHTa, B popme ayaunodaiina.

® JIUIsl TITyXUX U CJIA0OCIBIIIAIIUX: B Ie4aTHOU opme, B GopMe HIIEKTPOHHOTO JOKYMEHTA.

® 1151 00YYaIOLINXCSl C HApYIICHUSIMU OMOPHO-ABUraTeIbHOIO anmapara: B Ie4aTHOH ¢opme, B
(dhopme 3EeKTPOHHOTO JOKYMEHTa, B popMme aynnodaiina.

VYyeOHbIC ayAUTOPUU JJII BCEX BHJIOB KOHTAKTHOM M CaMOCTOSITEIIBHOW paOOThI, Hay4dHas
OubnMoTeka W WHBIC TOMEIICHHUS Ui OOYYEeHHS OCHAIEHBI CIHEIHAIBHBIM O0OpYIOBaHHEM U
y4eOHBIMH MECTaMHU C TEXHUYSCKUMH CPEJCTBAMU O0YUEHUS:

® ISl CJICTIBIX W CJIA0OBHASIIMX: YCTPOMCTBOM IS CKAHUPOBAHUS M YTCHHS ¢ Kamepoil SARA
CE; nucruteem Bpaitis PAC Mate 20; npuntepom bpaiinsg EmBraille ViewPlus;

oIl TUIyXUX M CJIa0OCHBIIIAIINX: aBTOMATH3UPOBAHHBIM pPabOYMM MECTOM JUIsl JIFOAEH C
HapyUICHUEM CIyXa U c1a0O0CIbIIANINX; aKyCTUYECKHI YCHIIUTENb U KOJIOHKH;

o isi OOyYaroUMXCs C HapYLICHUSMH OIMOPHO-IBUTATENILHOTO ammapaTa: MepeIBUKHBIMHU,
perynupyeMbiMud 3proHoMuueckumu naptamMmu CHU-1; KOMIbIOTEpHON TEXHUKOW CO CIEIHAIbHBIM
MIPOTrpaMMHBIM 00€CIICYEHHUEM.

9. MeTtoauyecKkne MaTepHaJIbI

9.1 MnaHbl ceMUHAPCKUX 3aHATHI

Tema: BantoTHbIN pUCK
Bonpocs! nu1s1 06cyxneHus:

1. Onenka u MOJeIMPOBAHKE BAJIIOTHOTO pucka o Merojosioruu VaR.

Tema: LleHOBOM PBIHOYHBIN PUCK
Bonpocs! nuis1 00cyxneHus:

1. Ouenka o merogonoruu VaR.
2. Onenka nmo CAPM

Tema: IIponeHTHBIN pUCK
Bonpocsl 1151 00cyKI1eHus:

1. OnenHka OpoLEHTHOTO pUCKa — AI0palus/MOAUPUIIMPOBAHHAS TIOPALIHS.
2. Kpusas 6eckynOHHOW JOXOJAHOCTH

Tema: YnpasiieHHe ppIHOYHBIMH PUCKaMU
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Bomnpocsl 1u1st 00cy:K1eHus:

1. Jusepcudukanus u Teopus noprdens MPT

2. XemKupoBaHUE C TOMOIILI0 GopBapaoB U GrrouepcoB, FRA
3. XemKUpOBaHUE C TOMOIIBIO OMIIMOHOB
4

IRS

Tema: Puck TUKBUIHOCTHA
Bonpocsl 1151 00cy:K1eHus:

1. Metompl OLIEHKH PHIHOYHOM JINKBUIHOCTH
2. Meroasl OLIEHKHY JINKBAJIHOCTH aKTUBOB/0aIaHCOBOU JIUKBUIHOCTHA
3. MeTop! yrpaBieHUs] BHYTPSHHEH JTUKBHIHOCTHIO

Tema: KpenuTHblil pUcK: OlIeHKA
Bonpocs! nu1s1 06cyxneHus:

1. Tpwu cocTaBisIONINE KPSTUTHOTO PUCKA.
2. KpenutHblii CKOpUHT

3. PelTHHIOBBIE OLIEHKHU

4. Mogaens Meprona. Monens KMV

Tema: KpenutHslii puCK: ynpaBieHUE
Bonpocs! 1u1s1 06cyxneHus:

1. KpenutHble nepUBaTUBBI
2. CekbropUTH3AIIHS

Tema: OnepannoHHbIN PUCK
Bonpocs! nu1s1 06cyxneHus:

1. MeTo/b!I OLIEHKHU OINEPALMOHHOTO PUCKA

2. Merto/bI yripaBIIeHUs ONEPAIIHOHHBIM PUCKOM

3. Tpanchopmaruu oneparMoHHOIO pUCKa

4. OpraHu3allMOHHBIE aCIIEKThI YIIPABIEHUS ONEPAllMOHHBIM PUCKOM

Tema: Pucku kopriopanyu 1 €€ CTOMMOCTh
Bonpocs! nuis1 06cyxneHus:

1. KoHrenuusi CTOMMOCTH KOPIIOPAIIUU: OCHOBHBIE MOJIETH, YUET PHCKOB
Tema: Konnenuuu IRM u SERM u ux cocrasistroniue

Bonpocs! nu1s1 06cyxneHus:



1. KowmmuiekcHast o1ieHKa pUCKOB KOPIOPAIUH.

2. Kapra puckos, npo¢uiib puckoB
3. KoHuemnmus cTOMMOCTH KOPIIOpauu

Tema: bankoBckue pucku
Bonpocs! nu1s1 06cyxneHus:

1. Kanmran 6ankoB u pucku, RWA

15
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IIpunoxenune 1. AHHOTAITHSA
paboueii mporpaMMbl JUCIUITIHHBL

AHHOTAIIUS PABOYEN ITPOT'PAMMBI TUCIHUILIAHBI

Jucnunmna «Puck-MeHeKMeHT» peanu3yercs kadenpoii GUHaHCOB U KpeauTa.

HCJIL AUCHHUIIJIMHBI COCTOUT B (bOpMHpOBaHI/II/I 3HAaHWM ¥ HABBIKOB B CIICHUAJIBHBIX BOIIPOCAX

TEOPHUH U MPAKTUKHU OLICHKU U YIPABJICHUS PUCKAMHU.
3agauu AMCUMIIIMHBI:
— copMHUpOBaTh 3HAHUS B 00JIACTH OIICHKU W YIPABJICHUS] OCHOBHBIMU PUCKaMU KOMITAaHH;

— H3YUYUTHb OCHOBHBLIC TCOPETUUCCKHUE MOACIHU, COCTABIIAOINNEC YaCTH OLCHKKW U MOJCIMPOBAHUA

KOpIOpaTUBHBIX PHUCKOB,
- C(i)OpMPIpOBaTb HaBBbIKHU pa6OTBI C AaHAJIMTUYCCKUMU MaTCpuaiaMu

JlucuuiuiiHa HarmpaBlieHa Ha (OPMHUPOBAHUE Y BBITYCKHHMKA CIEAYIOIUX MPOGECCHOHATBHBIX

KOMITIETECHIINH.
[IK-7. Cioco6eH BBISIBIISATH, OLICHUBATh U YIPABIATh SKOHOMUYECKUMH PUCKaMH, B TOM YHUCIIE,
CBSI3aHHBIE C YEJIOBEUECKUMU pecypcamMu

B pe3ynbrare ocBOEHUS AUCHUIUIMHBI 00y4YatOIIUICs TOJKEH:
3HaTh.
— COBpEMEHHBIC TCH/ICHIIMH B 00JaCTH PUCK-MEHEIKMEHTA,
— OCHOBHBIE METOJIbI OLIEHKH PHIHOYHBIX PUCKOB;
— CTIOCOOBI YIIPaBJICHUSI OCHOBHBIMHU PHIHOYHBIMU PHCKAMH.
YMeTh.
— OCYIIECTBJIATH KOJIMYECTBEHHYIO OIICHKY OCHOBHBIX PHCKOB;
— BBIOMpATh METO/IbI YIIPABJICHUS PUCKAMU, IPUMEHUMbIE B IPAKTHKE KOMITAHUA.
Bmanerts.
— HaBBIKAMH MPUMEHEHUS COBPEMCHHBIX HH(POPMAIIMOHHBIX TPOTYKTOB/TEXHOJIOTHIA,
HCIIOJIB3YEMBIX B OIIEHKE PHUCKOB;
— HaBBIKaAMH pa3pabOTKH aJTOPUTMa OILICHKH PUCKOB KOPIOPAIMI M UX MTPOBEICHMUS;
HABBIKaMU BBISIBIICHUS OCHOBHBIX (DaKTOPOB PUCKA B I€ATEIHLHOCTH KOMIIAHHIA

Ilo pucuuniauae «PUCK-MEHEIKMEHT nNpeaAyCMOTpCHA NPpOMCIKYTOUHAA aTTCCTAlUA B (I)opMe
OK3aMCHa .

O6111a${ TPYAOCMKOCTE OCBOCHUSA JUCHUIIIMHBI <<PI/ICK-MGHCI[)KMCHT» COCTaBIISIET 3 3aYETHBIX
CAUHUIBI.



