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1. Ilepedyenb MIaHNpPyeMbIX Pe3yJbTATOB 00yUeHHS MO0 JUCIUIINHE, COOTHECEHHBIX C
MJIAHUPYEMBbIMH pPe3yJIbTaTaAMH 0CBOEHHS MPOrPaMMbl

1.1 Jucummumaa B1.B.OJ.9 VYmpaBnenue puckamMu M WHCTpyMeHTH XemxupoBanus (Risk

Management

and Hedging

KOMICTCHIUAMU C YUCTOM OSTalla.

Instruments)

o0ecrieynBaeT

OBJIAICHUC  CIICAYHOIIUMU

Kon HanmenoBanue Kon srana ocBoenus HanmenoBanue srana
KOMIETEHINH KOMIETEHINH KOMIETEHINH OCBOCHHS KOMIIETECHINH
I1IK-4 Crroco0HOCTH [1K-4.3 OsBnanenue HaBBIKAMH

MCIIOJIb30BaTh KOJINYECTBEHHOTO u
KOJIMYECTBEHHBIE u Ka4eCTBEHHOTO aHajHu3a JUIsd
KAQueCTBEHHBIE METO/IbI NPUHATUS ~ YIPABICHUECKUX
s MPOBENEHUS peLIeHH; METOIUKOU
MPUKIIATHBIX MOCTPOCHHS
UCCIIeIOBaHUN U OpTaHU3aMOHHO-
yhpaBieHust  Ou3Hec- YIIPAaBICHUYECKUX  MOJICNIEH;
npolreccamMu, TOTOBHUTH MH(POPMAIIMOHHBIMH
aHAJTUTHYECKHUE TEXHOJIOTUSIMH ISt
MaTepHabl o MIPOTHO3UPOBAHHUS u
pesynbraram yIIpaBJICHUS ousHec-
MIPUMEHEHHSI. nporeccam.
1.2. B pe3ynprare 0CBOCHHUS JUCUUIUIUHBI Y CTYAECHTOB JOJDKHBI OBITH CHOPMUPOBAHBI:
OTD/TD Kon srana Pe3ynpTarsl 00ydeHus
(npu HanUUUU OCBOCHUS
npodcrangapra)/ KOMIETEHIUH
npoeccuoHaIbHbIE
JEUCTBUSA
Taktnueckoe | I[1K-4.3 OOyuaromuiics BJIaJIEET HaBBIKAMU
yIipaBicHUE KOJIMYECTBEHHOTO M KayeCTBEHHOIO aHalM3a s
[polreccaMu IIPUHATHS YIPABICHYECKUX DPEIICHUM; METONUKOU
OpTaHn3aLUH MOCTPOCHHUS OpraHU3aLHOHHO-YIPABICHUECKUX
[IPOM3BOJICTBA. Mojenel; MHPOPMALMOHHBIMU TEXHOJIOTUSAMH IS
Amnanus NPOTHO3UPOBAHUS W yIOpaBleHUs  Ou3Hec-
MH(pOpMaIUU y IIPOLIECCAMM.
[1OATOTOBKA
H(pOpPMaIMOHHO-
QHATTUTHYECKIX
MaTepHaoB.

2. O6beM U MecTO TUCHUILTHHBI B cTpyKType OIl BO
O0beM THCHMILINHBI

O0beM qucUUIUIUHEL: 72/2 54/2
KonrakTHas padora: 24/18

Jlexuu 8/6

JlaGopaTopHbie paboThI
[MpakTrueckue 3anarus 16/12




CamocrositenbHas pabora 48/36

Mecto qucuuninnsl B ctpykrype OII BO

MHJIeKC U HauMeHoBaHue nqucuuiuinbel: b1.B.OJ1.9 Ynpasnenue puckaMu 1 HHCTPYMEHTHI

xemxupoBanus (Risk Management and Hedging Instruments)

Kypc(bl), cemecTp(bl) Win TpuMecTp(bl) €€ OCBOCHHS B COOTBETCTBUH C Y4COHBIM IJIAHOM:

2 kypc 3 cemectp

JUCUUIUIMHA PEANU3YeTCs TOCIIe N3yUCHUS:

b1.B.O/1.2 KopropaTtuBHbie puHaHCHI
TUCUUIUIMHA PEaIU3yeTcs Iepes U3y4eHUEM:
b1.B.JIB.6.1 IlpuknagHas S5KOHOMETpUKA
b1.B.JIB.6.2 BeHuypHbIii KanuTaa U OLIEHKA OM3HECA

dopma(pl) TPOMEKYTOYHON aTTECTAI[MM B COOTBETCTBUU C YYECOHBIM ILIAHOM: 3aueT ¢

OLICHKOM
3. Conepxanue U CTPYKTYpPa AUCHHUILIHHBI
Ounas popma ooyuenusn
Ne n/mm HaunmeHnoBanune Tem O0beM IUCHMILUTHHBI (MOTYJIsl), Yac. dopma
(pa3sneios), Bcero KonrakTHas padora cp TeKylero
KOHTPOJISA
oﬁyqammnxcﬂ ¢ ycneBaeMocTH™ >,
npenojgaBaresieM TP OMEKYTOUHOI
10 BUJAM YUeOHbIX 3aHATHI aTTecTalMU™
J/30, JIP/ 30, m3/ 30, KC
JIOT* JIOT* JIOT* P
Tema 1 | BBenenue B 2/1,5 8/6 hi
yHpaBjieHUue pucKamMmu
Tema 2 | KpenurHblii puck 2/115 8/6 i
Tema 3 | Konrpakrsi ¢ 2115 2/115 8/6 i
MOCJIEAYOIIMM
00bABICHUEM YCJIOBHIA
Tema 4 | JepuBaTuBbl. 2/1,5 2/1,5 8/6 i
BBenenne
Tema 5 | ®opBapanbie 2/1,5 8/6 i
KOHTPAKTbI U CBOIIbI
Tema 6 | OnuuoHsI 2/115 8/6 i
Tema 7 | Crpaternn 2/1,5 8/6 i
CIIeKYJISA LU
ONnIMOHAMM,
IK30THYECKHE
OIIIIMOHBI
Tema 8 | IIpouentHbIe 2/1,5 8/6 i
ACPUBATHUBLI
Tema 9 XemKupoBaHue 2/1,5 10/7 i
C/IeJIOK € ChIPbEeBBIMH D
TOBapaMu "
CTPYKTYPHPOBAaHHbIE
(¢punancoBBIC
MHCTPYMEHTbI
Tema 10 | Kpenutnbie pucku 2/115 1%/7 i
MpU TOProBJIe ;
ACpUBATHUBAMMU.




[Ipomexxyrounas 3ader ¢
aTTecTanus OLlCHKOM
Bcero: 72/2 54/2 | 8/6 16/12 48/
36

*[Ipumeuanue — oucnym (/)

Coaep:xkanne IUCHUNIMHBI

Ne HaumenoBanue Conep:xanue
Tema 1 BBenenne B  ympaBieHue | ba3oBble THUIIBI PUCKOB, TUIIBI HHBECTOPOB, CPABHEHHE
puCcKaM# PHCK/IOXOTHOCTB, TIPOIIECC yIPaBICHNS! PUCKaMH,
YIpaBJeHHE PUCKAMH TIPEATIPUSLTHS
Tema 2 Kpenutublii puck Bepositrocts nedonra (PD),
[Motepu B cinyuae nedonta (LGD),
METOJ] JOXOOHOCTh KarmTtaia ¢ yaetoM pucka (RAROC),
PelTHHTOBBIE areHTCTBA,
Kpemurasni kpusuc 2007 rona
Tema 3 KoHTpakThl ¢ mociaeayomum
00bsABICHUEM YCJIOBHIA
Tema 4 JepuBarusbl. BBenenne Onpezenenue qepuBaTrBa, TUITHI AEPUBATHBOB,
apOUTpaX, PHIHKN M YIACTHUKH PHIHKA,
JIOKyMEHTHUPOBAHNE TPAH3AKINH, XEPKUPOBAHNE
Tema 5 ®opBapaubie KOHTPakThl u | PopBapaHOE 1IeHoo0pa3oBaHue, XapaKTepUCTUKH
CBONBI (opBapIHEIX KOHTPAKTOB Ha WHOCTPAHHYIO BAIIOTY,
dopBapn ¢  OTKPBITOH  JaTOH, OECHOCTAaBOYHBIN
(dopBapAHBIl KOHTPAKT, pacTopXeHue (HopBapIHOro
KOHTPaKTa, LEHO00pa3oBaHHE CBOMNOB, CBON  Kak
Tema 6 OnuuoHsI Tursl ONUIMOHOB, Pa3HOBHIHOCTH OIIMOHOB, THIIBI
BOJATHUJIIBHOCTH, <<yxXMBbLIKa BOJIATUIIBHOCTH>>,
LIEHOOOPa30BaHUE OMIMOHOB, MAPHUTET OIIUOHOB IMYT H
KOJLII,
Tema 7 Crparerun cnexynsinuii | CuHTeTHYeCKHi (opBapd, CpodHast CHeIKa ydacTus,
ONMIIMOHAMH, 3K30THYECKHEe | TIOPOTOBBII (OpBapa, peBepcHUsl PUCKa, CHpel KOJI-IIYT,
OIIMOHBI GapbepHBIC OMIIMOHBI
Tema 8 IIpoueHTHBIE 1ePHBATHBBI PBIHOK TPOLEHTHBIX CTaBOK M YYACTHWKM PpBIHKA,
¢dopBapn Ha mupoueHtHyro craBky (FRA), cBom Ha
MIPOLIEHTHYIO CTaBKY, CBOII Ha IPOLEHTHYIO CTaBKy B
33JJ0JDKEHHOCTSIX, OMNIIMOHBI Ha IIPOLEHTHBIC CTAaBKU H
CTpaTeruv CHEKYSIIMA ONIMOHAMH, MEXBAJIOTHBIC
Tema 9 XemxupoBanue caAeqok ¢ | HCTpyMEHTBI XEMKHPOBAaHUS CHENOK C CBhIPbEBBIMH
ChIPbEBBIMH  TOBApaMu W | ToBapamu. (opBapipl, CBOIbI, OIIMOHBI - Oa30BbIC
CTPYKTYPHPOBaHHbIE TIPUHLUIIEL, XEKUPOBAHHUC 30J10TOJ00BIBAIOIINX
(puHAHCOBBIE HHCTPYMEHTHI | Npennpustui, xemkuposanue HII3, mpenBapurensHas
omata  CHIPbEBBIX ~ TOBapOB,  CTPYKTYPHUPOBAaHHBIE
JIleprBaTHBBI - 0a30BbIe MPUHIUIEI, BOIATWIBHOCTH TPH
Tpoaxe:

- OMBAITFOTHBIN JCIIO3UT
- OMBAIIIOTHBIC 3aHMBI
-MuHHMAaJILHBIC/MAKCHMAaIbHBIE




Ne HaumenoBanue Conep:xanue
Tema 10 Kpeautnbie  pucku  npu | OnepanoHHBIE PHCKH, OIEHKa CYMMBI KpeauTa -
TOProBJie AePUBATHBAMHU. neHexHas nobapieHHas croumocts (CVA), kpemutHoe
obecrieuenue, JIOTIOJTHEHNE 00 obecrieyeHNH
3aMMCTBOBAHMS - YCJIOBHS M MEXaHU3MBI, OIIEpPALlIOHHBIE
pHCKH

4. MarepuaJbl TeKyliero KOHTPOJIsl yCIIeBaeMOCTH 00y4aroIuxcs
(oHI OLIEHOYHBIX CPEACTB MPOMEKYTOUYHOM aTTeCTALMH N0 JUCIUIIIHHE

4.1. ®opMbl W MeTOABI TEKYWIEro KOHTPOJISI YCIIEBAEMOCTH, O0y4YalOIIMXCHA M
NMPOMEKYTOYHOM aTTeCcTaluu.

411. B xoge peaau3anuM IMCUMIUVIMHBI MCHOJb3YHTCH CJeIylolIMe MeTOAbl
TeKYyIero KOHTPOJIsl yCIIeBAeMOCTH 00y4aroMXcsi:

IIpu mpoBeneHNN 3aHATUN JIEKIIUOHHOTO THIIA. TUCITYT

IIpU IIPOBEIECHUN 3aHATUN CEMUHAPCKOTO TUIIA. JUCITYT

4.1.2. Jx3ameH (3a4eT) MPOBOAUTCSI C MPUMEHEHHEM CJISTYIOIINX MeTOI0B (CPeICTB):
3ader c OIeHKOM B (hopMe MUCHMEHHOTO K3aMEHa

4. 2. MartepuaJibl TEKyLIEr0 KOHTPOJISI yCIIeBAeMOCTH 00YYar0LIUXCS.

Bonpocsl 11 JMCKYCCHH:

Discussion topics:
NPUBEAUTE OpeielieHne (UHAHCOBBIX PUCKOB M UX THIOJIOTHIO
JaiTe oOmpe/elieHHe YIPaBICHUIO pPUCKAMH M OOBSCHUTE, IOYeMy He00X0IuMOo
YIPaBJISATh PUCKAMU
00CyuTe pPHIHOYHBIC PHCKU, UX OCHOBHBIC UCTOUYHUKH W MPHUBEIUTE MPUMEPBI MPOCTHIX
PBIHOYHBIX PHUCKOB
NPOBEIUTE Pa3JINuUe MEKAY CHCTEMHBIMHU, CHEHU(PHUYCCKUMU, TUBEPCUPUIIUPYEMBIMH,
HeMBepCHPUIUPYEMBIMH, UINOCUHKPATUYECKUMH U OCTATOYHBIMU PUCKAMHU.
OOBSCHUTE MPHUMEHEHHE NPHUHIMUIA YIIPABICHHS PUCKAMHU MPUMEHHTEIBFHO K KaXIOH
CTpaTeruu
OIUIIUTE W OICHHUTE PHCKH, ACCOLMUPYEMbIE C TMO3UIMAMH IO HEOOECIICYCHHBIM W
00€CIIeYeHHBIM ONIIMOHAM
00BSICHUTE, KaK MO3ULIUHU 110 He0OeCIIeUeHHBIM U 00ECTIeYeHHBIM ONIIMOHAM (POPMHUPYIOT
CTPATETUI0 TOPTOBIIU C OTPaHHMYCHUEM YOBITKOB (CTOTI-JIOCC)
ompenenute Mepy puckosoii croumoctr (VaR)
BBICKQ)KUTE MPEATIOJIOKECHHUS O PACTIPEICTICHUY JOXOI0B U TIEPHOJIC BIIAICHUS
ompenenute Mepy puckoBoit crommoctu (VaR) mias ogHOTO akTUBa W MOPTQEns
WHBECTHUIIHI

4.3. OueHoYHbIE CPeACTBA A5 MPOMEKYTOYHOI aTTecTaluu.

4.3.1. ®opmupyeMbie KOMINETEeHIIUH



Kon HaumenoBanue Kon srama ocBoeHus HammMmenoBanme sTama
KOMITIETEHIINH KOMITIETEHIIHU KOMITIETEHIINHU OCBOCHHS KOMIICTEHIINHU
I1IK-4 Crroco0HOCTH [1K-4.3 OsBnanenue HaBBIKAMH

HCIIOJIL30BaTh KOJIMYECTBEHHOT'O "
KOJINYECTBEHHBIC Hu KauyeCTBECHHOI'0 aHajau3a i
KaueCTBEHHBIE METOIBI MPUHATHS  YIIPABIEHYECKHUX
s NPOBENCHUS peLIeHH; METOIUKOU
MPUKIIAHBIX MOCTPOCHUS

HCCIIEIOBAaHUM n OpraHU3aI[MOHHO-
ylpaBieHuss  OU3HeC- YIPABICHYECKUX  MOJIETIEH;
MpoleccaMu, TOTOBUTH UH(OPMAMOHHBIMU
aHAJUTUYECKUE TEXHOJIOTHSIMHU TUTSt
MaTrepHuabl o MPOTHO3UPOBAHUS H
pe3yabraram 150:¢ yIpaBJICHUS OousHec-
MIPUMEHEHUSL. MPOIIECCAMMU.

4.3.2 TunoBble OLlEHOYHBIE CPEACTBA

3K33MeHaHI/IOHHLIe BOI[pOCLIZ
Topics for Final Assessment

MPUBEIUTE OIpEIeIeHUE (PMHAHCOBBIX PUCKOB M UX THIIOJIOTHIO

JaiiTe ONpe/AeTCHUE YIPABICHUIO pPHUCKaMU U OOBIACHUTE, IMOYEeMy HEO0OXOIMMO
YIPaBJISATh PUCKAMU

o0CyaHTe pHIHOYHbIE PUCKH, MX OCHOBHBIE MCTOUHUKU M MPUBEIUTE MPUMEPHI MPOCTHIX
PBIHOYHBIX PHCKOB

IPOBEANTE Pa3InYHe MEXKAY CUCTEMHBIMH, CIEHU(PUUECCKUMH, AUBEPCUPUIUPYEMBIMH,
HeMBepCU(PULIUPYEMBIMH, HAMOCUHKPATHYECKUMHU U OCTATOUYHBIMU PUCKAMHU.
OOBSICHATE NMPUMEHEHHE NPUHIUIA YIPABICHUS PUCKAMH NPUMEHHUTEIBHO K KaXIOH
CTpaTeruu

ONUIINTE U OLEHUTE PHCKH, ACCOLMUPYEMbIE C TMO3ULHUSAMH 10 HEOOEeCIeYeHHBIM WU
00€CIIeYeHHBIM ONIIMOHAM

00BSICHUTE, KaK MO3ULIUH 110 He0OeCIIeUeHHBIM U 00ECTIEYeHHBIM ONIIMOHAM (POPMHUPYIOT
CTPATETUIO TOPTOBIIU C OTPaHHMYCHUEM YOBITKOB (CTOTI-JIOCC)

ompenenute Mepy puckoBoii croumoctr (VaR)

BBICKQ)KUTE MPEINOI0KEHUS O PACTIPEICTICHUN JOXO010B U NIEPHUO/IE BIIAJICHUS
ompenenute Mepy puckoBoit crommoctu (VaR) mias omHOTO akTMBa M MOPTQEns
HHBECTHUIIUN

MOJICYMTANTEe IPEeUMYIIeCcTBa TUBEpCUPUKAITUT

0OBSCHHUTE pa3INYHBIC MTOXO0/bI K PacueTy Mephl puckoBoi croumocTh (VaR)
0OBSCHUTE OTPaHUYCHHS M TPEUMYILECTBA OLEHKH pUcKoBOil ctonmoctu (VaR)
OIUIINTE MOJETh KOPPEKTHUPOBKH MO PBHIHKY IS KPEIUTHOTO MOPT(Ens C BBICOKUM
PHCKOM

o0bscHuUTE KoHIenuio metonosiorun CreditMetrics nmpu onenke pucka
MPOMILTIOCTPUPYHTE MOJIENIb KOPPEKTUPOBKH 110 PHIHKY MIPU MTOMOIIU MTPOCTOTO IpUMeEpa
nocpezacteom CreditMetrics

oOcynute cuibHbIE CTOPOHBI U orpanndeHus CreditMetrics

MOJICYUTANTE ¥ MHTEPIPETUPYHTE OLIEHKY pucKoBoil ctoumoctu (VaR) u oObsicHuTe ee
POJIb B U3MEPEHNUHU CHCTEMAaTUYECKOTO PUCKa B OOIIEM U /111 KOHKPETHOM MO3UIIUU
CpPaBHHUTE aHATUTHYCCKU (BTOpPOH IEHTpaJIbHBIH MOMEHT-CMEUIAHHBIA  BTOPOM
LCHTPAIbHBII MOMEHT), MCTOpHYecCKUil u MeTon Monre-Kapmo mms pacdera oneHKn
puckoBoii croumoct (VaR), a Takxke 00CyIuTe IPEMMYIIECTBA M HENOCTATKU KaXKJ0TO




00CyIuTe NpEerMYIIeCTBa U OTPaHIYCHHUS OIICHKU pUCKOoBoii ctonMocTH (VaR)
OTIpeNIeNIUTE CTOUMOCTh KOHTpPakTa Ha MOMEHT HCTEUYEHHs, MPHUOBLIb, MaKCHMAJIbHYIO
npuObLTb, MAaKCUMAJIBHBIN pa3Mep yOBITKOB, TOPOT peHTA0EIbHOCTH

0a3MCHOTO aKTHBa HA MOMEHT MCTEUYECHHUs KOHTpPAKTa, rpadMK OKYIAeMOCTH CTpaTeruit
MOKYIKHU M MPOAAXKH IYT U KOJUT OTIIMOHOB

OTpe/ieNIuTe TOTEHIMAJIbHbIE MCXOABl JIi WHBECTOPOB NPU HCHOJIB30BAHUU ITHUX
cTparerui

OTIPENIeNINTE CTOMMOCTh KOHTPAaKTa HAa MOMEHT UCTEUYCHHS, MPUOBLIb, MAKCUMAIbHYIO
npuObLIb, MAKCUMAIBHBIN pa3Mep yOBITKOB, TIOPOT peHTa0eIbHOCTH 6a3UCHOTO aKTUBA, a
TaKke rpa@uKk OKYNaeMOCTH CTPAaTETMU TMOKPHITONM MO3ULIUU M 3aIIUTHOW CTpaTEerHH
MOKYIIKHM OMIIMOHA <<ITyT>>

CpPaBHHUTEC HCIIOJIB30BAHUC MNMOKPBITHIX OO3UIMA M 3alllUTHBIX IIO3UIUHU <<myt>> 1
yIpaBJICHUSI TOABEPKEHHOCTBIO PUCKAM IPH TOPTOBJIE€ KOHKPETHBIMH IEHHBIMH
Oymaramu

MOJICUATANTe M HMHTEPIPETUPYHTE CTOMMOCTh KOHTpakTa Ha MOMEHT HWCTECUYCHHS,
MaKCHUMaJbHYIO0 NPHOBUI, MaKCUMAaJIbHBIA pa3Mep YOBITKOB, MOPOI PEHTAOEIbHOCTU
0a3MCHOr0 aKTHBa HAa MOMEHT MCTEUCHHUS KOHTPAKTa, a Takke OOLIyI0 KOH(UTYpaIHIO
rpadpuKa JUIS CIEIYIOIUX CTPaTerdil TOPrOBIM OMIIMOHAMM: JBOWHOTO OILMOHA B
pacd€re Ha BBINOAY OT IOBBILIEHHUS KypCOB, JBOMHOIO CIIPEla B pacy€Te Ha BHITOLY OT
CHIDKEHUS KYypCOB, IBOMHOIO OMNIIMOHA, KOMOMHHUPYIOIEro OILMOHBI MYT M KOJUI,
MaKCUMaJIbHOM M MHUHUMAJIBHOW IPOLICHTHOM CTaBKE, JABOMHOM OIIMOHE C
OJIHOBPEMEHHOH INPOJAKEN WIIM MOKYIIKOM OILMOHA IIYT U OIIMOHA KOJII C OJHOM U TOU
e LIEHOW pealn3anuu 1 cupeaa <<Kopooka>>

naite ompenenenue u noacuutaiire DV*01 nng nennoit Oymarun ¢ (QpUKCHUPOBAHHBIM
JI0XO/I0M TIPU YCIIOBUM U3MEHEHUS IOXOJHOCTH U COOTBETCTBYIOIIEMY U3MEHEHHIO 1IEHBI
Oymaru

paccuMTaiiTe HOMMHAIBHYIO IIEHYy OOJUranuii, HEoOXOMUMBIX IS XeIKHPOBAHHS
OIIIMOHHOW MO3UIMU npuHUMas Bo BHuManue DVO1 kaxmoit

JaiTe orpeiesieHue, MOCUNTATe U MHTEPIIPETUpYTe F3PPEKTUBHYIO AIOPAIHIO LIEHHON
Oymaru ¢ (UKCHPOBAHHBIM JIOXOJOM TMPH YCIOBUU HW3MEHEHHS JIOXOJHOCTH U
COOTBETCTBYIOIIIEMY U3MEHEHUIO IIeHbI Oymaru

cpaBuute u npotusornoctaBbTe DVO1 u >ddekTuBHyI0 Aropanuio Kak Mepy LEHOBOMH
YYBCTBUTEIHHOCTH

JaiTe ompezeseHre, MOACUNTANTe U MHTEPIPETUPYHTE BBITYKIOCTh IIEHHOH Oymaru c
(UKCUPOBAaHHON  MOXOAHOCTHIO  MpPH  YCIOBUM  M3MEHEHHUS  JOXOJHOCTH U
COOTBETCTBYIOILIIEMY U3MEHEHUIO IIeHbI Oymaru

00BsICHUTE TIpoLiece mojicueTa 3()(HEeKTUBHOM TIOpAlU U BBIITYKIOCTH MOPTQEs [IEHHBIX
Oymar ¢ (UKCHPOBAHHBIM J0X0J0M

MPOJAEMOHCTPUPYHTE HCIOIb30BaHUE (DBIOYEPCOB HA AaKIUH C LENbI0 JOCTHKCHHS
neneBoil “Oera'-BenuuMHBI JUIA  TOPTQeEns MEeHHbIX OyMar M HHTepHpPEeTUPYHTE
HE00X0AMMBIE TIOKa3aTeN! i (PBIOYEPCHBIX KOHTPAKTOB

ONUIINTE TPUHIMII JeNbTa-Xe[DKUPOBAHUS JI OINUMOHA, (opBapaa U (pbuepcHOro
KOHTpaKTa

nanrte omnpenenenue u onuwmure [enpra, Tera, I'amma, Bera m Po mns onunonHOM
MO3UIINU

OTIUIIINTE OTHOUICHUS MEXIY JIENIbTa, TeTa U raMMa

0OBSICHUTE TTOYEMY M KaK OUpP>KeBOI Makjep MOXKET IPUMEHHUTD JeNbTa-XePKUPOBAaHUE K
ONIIMOHHOW TMO3MIIMH, a TaKkKe KaK OH BHOCHUT KOPPEKTHPOBKH JUIS MOAICpPKAHUS
JeTbTa-XeHKUPOBAHUS

MHTEPIPETUPYHTE TaMMy Ui JIeNIbTa-XeDKUPOBAHHOTO MOPTQeNs LEeHHBIX Oymar u
0OBSICHUTE, KaK raMmma
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U3MEHSETCSI TpU TNPHOMKEHUH CpOKa HCTEYEHHMs] KOHTpAaKTa Uil ONIMOHA, IeHa
WCIIOJIHEHUSI KOTOPOTo Ooyiee BBIMOJHA IOKYNATENI0 U OILMOH, I€HA MCIOJHEHHUS
KOTOPOT'O HEBBITO/IHA MOKYIATEIIO

MPOJAEMOHCTPUPYHTE HCIOIb30BaHUE (DBIOYEPCOB HA AaKIUH C LENbI0 JOCTHKCHHS
neneBoil “Oera'-BenuuMHBI JUIA  TOpPTQeEns MEeHHbIX OyMar M HWHTepHpEeTUPYHTE
HE00X0AMMBIE TIOKa3aTeN! Ui (PBIOYEPCHBIX KOHTPAKTOB

OTIMIINTE MPUHIUITEI (PYHKIMOHUPOBAHUS PHIHKOB KPEIUTHBIX CIEIOK

OIUIIINTE KPEIUTHBIE CBOIIBI HA Ae(OJIT U UX LIEHOOOpa3oBaHue

oOcyauTe 3a ¥ MPOTHUB JIEPUBATUBOB KPEAUTHBIX CAEIOK

ONUIIUTE  CTPYKTYpy U 0COOCHHOCTH (6a3oByIO KOMITaHHIO, CiTydaid
HEKPEIUTOCTIOCOOHOCTH, METO/]

yperyJaupoBaHus, CIpel KPEeAUTHOrO CBoma Ha JedonT) Uil KPEeAUTHBIX CBOIOB Ha
nedont

OTUIINTE 00s13aTeNHCTBA MOKYNATENS U MPOAABIIa TapaHTHH, A TAK)KE PUCKH, aKTyaJbHbIE
TUISL KQ3KJI0TO

OTIpeIeNIUTE CIy4au UCIIOIb30BAHUS KPEAUTHBIX CBOIIOB Ha 1e(ONT

OOBSICHUTE OTHOIIEHHE MEXJy CIpEeIOM KpPEAMTHBIX CBONOB Ha JedoiT, copeaa
MIPOTHO3UPYEMBIX BBITLIAT U

O’KHJaeMBIX YOBITKOB OT Aehonta

NPOMILTIOCTPUPYHUTE HCIIOJIb30BAHUE JIEPUBATUBOB KPEOUTHBIX CIEIOK C LENbIO
YIPaBJICHUS KPEAUTHBIMHA PUCKAMH

o0cCyauTe CEeKTOP LIEHHBIX OyMar ¢ MITOTEYHBIM MOKPHITHEM PhIHKA OOIUT aluii

o0CyauTe CEeKTOpP LIEHHBIX Oymar, 00eCcTIeYeHHBIX aKTUBAMH, PhIHKA OOJIMTanuit

OTMIINTE PHIHOK JIOJITOBBIX 00513aTEIBCTB ¢ 00ECTIEYeHUEM

NpPEACTaBbTE CTPYKTYpUPOBAHHbIC, KPEIUTHbIE NPOAYKTHI, BKJIIOYas KPEAUTHO-
3aBHCUMBIE JIOJITOBbIE 0053aTENIbCTBA U JIOITOBBIX 0053aTENBLCTB C 0OeCIIeYeHUEM
o0CyaHTe MPEUMYIIECTBA U HEJOCTATKUA CTPYKTYPUPOBAHHBIX MTPOAYKTOB

0OBSICHUTE, KaK CO3/aeTCsl MITOTEYHOE J10JroBoe 00s3aTenbeTBo (CMO)

OLICHUTE XapaKTePUCTUKH PHCKOB M OTHOCHUTENIbHbIE (DMHAHCOBBIE IOKA3aTeNu s
KaXJI0TO THIA CEPUH HIOTEYHBIX JOJTOBBIX O00S3aTENbCTB, NMPUHHMAas BO BHHUMaHHE
YCJIOBUS U3MEHEHHS POIICHTHON CTaBKH

CpaBHUTE TOCYJAapCTBEHHBIE W HETOCYAAPCTBEHHBIC IIEHHBIE OyMaru € HIOTEYHBIM
MOKPBITHEM

OIUIIINTE OCHOBHBIE CTPYKTYPHbIE OCOOEHHOCTH M CTOPOHBI CEKbIOPUTH3AIMOHHOMN
CHIEJIKH

MPOBEANTE Pa3NIMuMe Pa3HbIX THIIOB BHYTPEHHHX M BHEIIHUX MEXaHHU3MOB MOBBIIICHUS
KPEIUTHOT'O KauecTBa

OTUIINTE J0JTOBBIE 00S3aTENBCTBA C 00ECIIEUEHNEM, BKITIOYasl 10JITOBBIE 0053aTENbCTBA
C ICHE)KHBIM 00ECIIEYeHNEM 1 CUHTETHYECKHE 00ecTieueHHbIE JOITOBbIe 003aTeNbCTBA
NPOBEAUTE pa3IHuUe MEXKIy NEPBUYHBIMH MOTHUBALMSAMH JUIS CO3JaHHs JIOJITOBOTO
o0s3aTenbeTBa ¢ obecnedeHrueM (apOouTpaxk 1 OasaHCcoBasi ONepalnu)

NpPEACTaBbTE OCHOBY JUIsl HMHTETPUPOBAHHON CHUCTEMbI YIPaBJICHUS pPUCKAMU U
paccMOTpUTE Pa3TUYHbIEC THUITHI (PMHAHCOBBIX PUCKOB

KpPaTKo ONMIIUTE TIEpeaOBbIE MOAXOJbI, KOTOpbIe CGHOPMHUPOBATU U MPOJOJIKAIOT
¢dbopmupoBaTh cepy yrnpaBiieHHs] pUCKAMH

ONHUIINTE OPTraHU3AIMOHHBIE CTPYKTYphl, COBMECTHUMBIE C OJTUMHU IIEpEIOBBIMHU
MOJIX01aMHU

OO0BSICHUTE, KaK MOXHO KOHTPOJUPOBATh TPEHAEPOB MPHU IMOMOIIU PEryIUpOBaHHS U
JMMHTOB BO3HATrPaXICHUN



11

OOBSICHUTE, KaKk Mepa pHCKa MOXXET OBbITh MHTETPHpPOBaHA B CUCTEMY OLCHKHU
3pPEKTUBHOCTH Tpeiiepa U B SKOHOMHUYECKHE CYOBEKTHI IMOCPEICTBOM MEp pacueTa
JTOXOHOCTH KamuTaja ¢ y4eTOM pHcKa

obcynute kodpdunument lllapna, 7OXOTHOCT KamuTala ¢ Y4€TOM PUCKA KaK MephI IO
OLIEHKE PEe3yJbTaTOB XO3HCTBEHHON JEATEIbHOCTH C YUeTOM (DaKTOPOB pHCKa

o0cyauTre OCOOCHHOCTH TIpoliecca YIPABJICHUS PUCKAMU, NPEAYNPEKICHUS PHCKOB,
CHIDKCHHSI CTENEHHM pHCKa M CUCTEMY YIpPaBIEHHS pPHCKAMH B KOMMEpPYECKOMH

OpraHu3anuu
OLIGHUTE CHJIbHBIE U cJ1a0ble CTOPOHBI MPOLIECCca YIPaBICHUS PUCKAMU KOMIAHUU

ONMUIINUTE JTanbl SPQPEKTUBHON CHCTEMBl YINPABICHUS pPHCKAMH B KOMMEPYECKOMH
OpraHu3aluu

IIxaJjia oneHNBaHHA.

IToka3zareJnb OLHEHUBAHUSA

Kpurepnii onennBanus

OOyuaromuiics

a”Haiaus3a AT NpUHATHA (3. Biageer OTAEIBHBIMU InpueMaMu M
YHOPaBJICHYCCKUX PCLICHUH, TEXHOJIOTUAMU

METOAUKOM NOCTPOCHHUS |4, Briageer  HaBBIKAMH,  HO  HE
OpraHu3allMOHHO-YIIPABJIICHYCCKUX 3¢ dEKTUBHO UCTIOTB3YET.

Mozienen; MH(POPMALMOHHBIMY | 5 JleMOHCTPHPYET BJIaJICHHE
TEXHOJIOTUAMHU [JIsI MPOTHO3UPOBAHUS HABBIKAMH B COBEPILCHCTBE.

U yIpaBJeHUs OM3HEC-TIPOLIECCaMH.

BJIaACCT

"aBelkamu |1. He Baageer
KOJIMYECTBEHHOIO M KAYE€CTBEHHOI'O

N

Bnageet 4acTbto HaBbIKOB

Bbanabl
(perTUHTOBOM
oreHku), %

Ounenka

TpeOoBanus Kk 3HAHUAM

100-81

5, «oTmmuHO»

- OreHKa OTIMYHO» BBICTABIISICTCS CTYICHTY, €CIU OH
DIyOOKO W TPOYHO YCBOWJI IPOTPaMMHBIM  Marepua,
MCUEPIIBIBAIONIE, MOCIEIOBATENIFHO, YETKO M JIOTMYECKH
CTPOMHO €ro wu3jaraeT ero Ha »JK3aMeHe, yMEeT TECHO
YBSI3bIBATh TEOPUIO C MPAKTHKOHM, CBOOOJHO CHpaBIISETCS C
3aJa4aMy, BONpPOCAaMHM M JPYTMMH BHJAMH TNPUMEHEHUS
3HAaHUHM, TpUYeM HE 3aTpyIHSeTcs C OTBETOM IIpU
BUJIOM3MEHEHUN 3aJlaHHi, MCIOJB3yeT B OTBETE MarepHai
MOHOTpa(pUUYECKON JHUTEpaTyphl, MPAaBUIBHO OOOCHOBBIBACT
MPUHATOE PELICHHUE.

- VY4ueOHble JOCTHKEHUS B CEMECTPOBBIA MEpPUON H
pe3ynprataMu  pyOeKHOTO  KOHTPOJSL  JEMOHCTPUPYIOT
BBICOKYIO CTETIEHb OBJIA/ICHUS TPOTPAMMHBIM MaTepHATIOM.

80-61

4, «xopomo»

- OneHka «XOpOIIO» BBICTABIISIETCA CTYAEHTY, €CIU OH
TBEp/IO 3HAET MaTepuall, rPaMOTHO U IO CYIIECTBY H3jaraer
€ro, He JIOMYCKasl CYILECTBEHHBIX HETOYHOCTEH B OTBETE Ha
BOIIPOC, MPaBUJIBHO INPUMEHSET TEOPETUUECKUE IOJIOKEHUS
[P PELICHUU MPAKTUYECKUX BOIPOCOB M 3ajad, BIAACET
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HEOOXOIMMBIMU HaBBIKAMH U MIPUEMAMU MX BBIITOJTHEHHUS.

- VYueOHble JOCTHMKEHUS B CEMECTPOBBIM MEpPUON H
pe3ynprataMi  pyOeKHOTO  KOHTPOJSL — JAEMOHCTPUPYIOT
XOPOLLYIO CTEIIEHb OBJIAJACHUS IIPOTPAMMHBIM MaTEPHUAIIOM.

60-41

3,
«YILOBJIETBO-
PUTEIBHO»

- Onenka «YIOBJIIETBOPUTEIILHO» BBICTaBIIACTCS
CTYIEHTY, €CIM OH HMEET 3HAaHHUS TOJIBKO OCHOBHOIO
Marepuaja, HO HE YCBOWJI €ro JAeTajled, JAOIyCKaer
HETOYHOCTH, HEJOCTATOYHO TIpaBUIIbHBIE (HOPMYIHPOBKH,
HapyLIEHUsl JIOTUYECKOU I0CIIEN0BATEILHOCTU B U3JI0KEHUU
[IPOrPaMMHOI0 MaTepuasa, HUCIBITHIBACT 3aTPYIHEHHUs IpU
BBITTOJIHEHUH MTPAKTUYECKUX paboT.

- VY4ueOHble JOCTHKEHUS B CEMECTPOBBIM MEpPUON H
pe3ynprataMu  pyOeKHOTO  KOHTPOJSL — JEMOHCTPUPYIOT
JIOCTAaTO4HYIO (YHZOBJIECTBOPUTEIBHYIO) CTEICHb OBJAICHUS
IIPOrpaMMHBIM MaT€PUAJIOM.

40-0

2,
«HEYJOBJIET-
BOPUTEIBHO»

- OneHka  «HEyHOBIETBOPUTEIBHO»  BBICTABISIETCS
CTYAEHTY, KOTOpBIM HE 3HAaeT 3HAYUTEIBHOM  4YacTu
MPOTPAMMHOIO  Marepuana, JOMYCKAET CYIIECTBEHHBIE
OIMOKH, HEYBEPEHHO, ¢ OOJBIIMMU  3aTPYAHCHUSIMH
BBHITIONTHSCT MpakTHUeckne paboTel. Kak mpaBumiio, oleHKa
«HEYIOBIIETBOPUTEIBHO» CTABUTCSA CTYAEHTAM, KOTOpBIE HE
MOTYT TIPOJOJDKUTE 00yueHue 0e3 JTOMOIHUTEIBHBIX 3aHATHH
10 COOTBETCTBYIOLICH NUCLIUILIMHE.

- Y4eOHbIE IOCTHXKEHUS B CEMECTPOBBIM MEpPHOA U
pe3yibTaTaMu pyOeKHOTO KOHTPOJS JEMOHCTPUPOBATH HE
BBICOKYIO CTEIIEHb OBJIAJICHUSI IIPOTPAMMHBIM MAaTEPUAIIOM 10
MHHUMAJIBHOW TIAHKE.

45-100

3auer

- Kypc mnonHocteio ocBoeH. CTyaeHT MOKa3bIBAaeT
XOpOLINK CTaHJAPTHBIA YPOBEHb 3HAHMM BCEX AacCIEKTOB,
UCIOJIb3YeT TEPMHUHOJIOTHIO U CJIOBOOOPA30BaHHE M XOPOIIO
IIPUMEHSET TEOPUIO K PEILICHUIO 3a1ay.

0-44

Heszauer

- CTyneHT He TMOArOTOBIEH M HE MOXET I10Ka3aTh
JOCTaTOYHOIO 3HAHUs Marepuaia Kypca.

4.4. Metonu4eckue MaTepuaJibl

DK3aMEHALlMOHHBIE BOIIPOCHI ¥ KPUTEPUHU OLIEHUBAHUS

SICHOCTB. OTBET JOJDKEH OBITh YETKUM. Ve B OTBeTE JOJDKHBI ObITh CBA3HBIMHU U
noHATHBIMU. CTHIIb MIMChMa JO0JDKEH CIIOCOOCTBOBATH MOHUMAHHMIO, HE 3aTPyAHATH ero. [IumuTe
KOPOTKHUMH, MMOHSATHBIMU NPEATI0KEHUSIMH, OPTaHU30BAHHBIMU B HEOOJIbILINE, CBA3HBIEC a03a1Ibl.

JIOBOZIBI: OTBET JIOJDKEH OBITh B BHJIE CTPYKTYPUPOBAHHOTO M CBSI3HOTO apryMeHTa Ha
Bcell ero mpoTsokEHHOCTH. [lepeuncienns 3anMCTBOBaHHBIX UIeH U mepudpa3 nepBoOHAYaILHOTO
TEKCTa 3aJJaHuil HEJOCTATOYHO. B Bamiem oTBeTe TOJKEH CONEPKATHCS JIOTUYHBIN T0OBOI.

CtpyKTypa: OTBET AOJKEH OBITh CTPYKTYPUPOBAHHBIM. B HEM JIOJDKHO OBITh BCTYIUICHUE,
OCHOBHAsl 4acTb, 3aKJIIOYEHUE, a TAKKE BO3MOXKHBIE NMOANYHKTHI. OTIEIbHBIE MBICIN JOJIKHBI
OBITH pa3zesieHbl ad3alaMu, KOTOpbIe JODKHBI CIIEOBATh €IUHON JIOTHYECKOW U TeMaTUYeCKOM
"HUTH'' OT OTHOTO a03ala K APYromy.

S. MeTtonuueckne yKazaHus 1Jsi 00y4aIOUIMXCS 110 0CBOSHHIO TUCIUTLTHHBI (MOITYJIsA)
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(I)opMaT Kypca npeamnojiaract 4YTCHUC MaTCpuaioB, JICKIIUHU, CCMUHAPLIL, IPAKTUYICCKUC 3aHATUA U
JOMAIITHUEC 3aaHHA.

6. Y4eOHas MTEpaTypa M pecypchbl HH(POPMAIMOHHO-TEJIEKOMMYHUKAMOHHOM CeTH
"UHTepHeT'', BKIKWYAasl MepeYyeHb Y4eOHO0-MeTOAMYECKOro odecrnedeHuns s
CaMOCTOSITEJIbHOI PadoThI 00y4aOLIMXCsl MO AUCHUTIIIHHE (MOTYJIIO)

6.1. OcHOBHas JuTEpaTypa.
1.Walker, Russell. Winning with Risk Management, World Scientific Publishing Co Pte Ltd,
2014. ProQuest Ebook Central, https://ebookcentral.proquest.com/lib/ranepa-
ebooks/detail.action?docID=1223950.
2.lverson, David. Strategic Risk Management : A Practical Guide to Portfolio Risk
Management, John Wiley & Sons, Incorporated, 2013. ProQuest Ebook Central,
https://ebookcentral.proquest.com/lib/ranepa-ebooks/detail.action?docID=1376940.

6.2. JlonoaHUTENIbHAS TUTEpaTypa.

1.Bessis, JoA«l. Risk Management in Banking, John Wiley & Sons, Incorporated, 2015.
ProQuest Ebook Central, https://ebookcentral.proquest.com/lib/ranepa-
ebooks/detail.action?docID=1895530.

2.van, Grinsven, J.H.M.. Improving Operational Risk Management, 10S Press, 2009.
ProQuest Ebook Central, https://ebookcentral.proquest.com/lib/ranepa-
ebooks/detail.action?docID=476842.

3.Han, Dawei. Flood Risk Assessment and Management, Bentham Science Publishers, 2011.
ProQuest Ebook Central, https://ebookcentral.proquest.com/lib/ranepa-
ebooks/detail.action?doclD=864287.

6.3. YuebHo-MeTouecKoe 00ecreueHue CaMOCTOSTEIbHON paboThI.
6.4. HopmaTuBHbIE IPaBOBBIC JJOKYMEHTHI.

6.5. aTepHeT-pecypchl.

6.6. MlHbBIC HCTOYHUKH.

7.  MarepuaJibHO-TeXHHYeCKasi 0a3a, HH(POPMaLMOHHbIE TEXHOJIOTHH, IPOrPaAaMMHOE
ol0ecrieyenne 1 HHPOPMALMOHHBIE CIIPABOYHbIE CHCTEMbI

JUnist mpoBeieHNs JICKIIMOHHBIX U MPAKTUYECKUX 3aHATHI HE00X0AUMO CIEAyIoIee
00OpyI0BaHUE: T0CKA, MapKePbl, KOMIIBIOTEP U MIPOEKTOP.



