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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.

O6bem quctnruinasl: 108/3 81/3

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

KonrakTHas padora: 24/18

Jlexuuu 4/3

JlaGopaTopHbie paboThI
[MpakTrueckue 3ansarus 20/15




CamocrositenbHas pabora 84/63

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

JAUCHHUIUTUHA PEaTH3yeTCsl TTOCTC U3YUCHUS
b1.B.OJ.2 Kopnoparususie ¢punancer (Corporate Finance)
JAUCHUTUTIHA PEaH3yeTCsl IePel U3YUCHUEM:

b1.B./IB.6.1 IIpuknaguas skoHomerpuka s punancucros (Applied Econometrics for

Finance)

b1.B.JIB.6.2 Benuypubiii kanutan u orneHka Ousneca (Venture capital and business

valuation)

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

OLICHKOM
3. Conepxanue U CTPYKTYpPa AUCHHUILIHHBI
Ounas popma ooyuenusn
Ne n/mm HaumeHnoBanue Tem O0beM AUCHMILUTHHBI (MOTYJIf), Yac. ®opma
(pa3sneios), Bcero KonrakTHas padora Ccp TeKy1ero
KOHTPOJISA
oﬁyqammnxcﬂ ¢ ycneBaeMocTH™ >,
npenojaBaresieM TP OMEKYTOUHOI
10 BUJAM YUeOHbIX 3aHATHI aTTecTalMU™
J/30, JIP/ DO, 3/ 20, KC
J0T* J0T* J0T* P
Tema 1 | BBenenue B 2/1,5 2/1,5 8/6 i
yHpaBjieHUue pucKamMmu
Tema 2 | KpenutHblii puck 2/15 2/115 8/6 i
Tema 3 | Kontpakrsi ¢ 2/1,5 8/6 i
MOCJIEAYOLIMM
00bABICHUEM YCJIOBHIA
Tema 4 | JepuBaTuBbl. 2/1,5 8/6 i
BBenenne
Tema 5 | ®opBapanbie 2/1,5 8/6 i
KOHTPAKTbI U CBOIIbI
Tema 6 | OnnmoHsbI 2/1,5 8/6 i
Tema 7 | Crparernn 2/1,5 8/6 i
CIIeKYJISA LU
ONnIMOHAMM,
IK30THYECKHE
OIMNIUOHBbI
Tema 8 | IIpouentHbIe 2/1,5 8/6 i
ACPUBATHUBLI
Tema 9 XemKupoBaHue 2/1,5 10/7 i
C/IeIOK € ChIPbEeBBIMH D
TOBapaMu "
CTPYKTYPHPOBAaHHbIE
(punaHcoBBIC
MHCTPYMEHTbI




Tema 10 | Kpenutnbie pucku 2115 10/7 i
OpH TOProBJje &
ACpUBATHUBAMMU.

[Ipomexxyrounas 3ader ¢
aTTecTaIus OLIEHKOI
Bcero: 108/3 4/3 20/15 84/
81/3 63

*IIpumeuanue — oucnym (/)

Coaep:xkanne IUCHUNIMHBI

Ne HaumenoBanue Conep:xanue
Tema 1 BBenenne B  ympaBieHue | ba3oBble THUIIBI PUCKOB, TUIIBI HHBECTOPOB, CPABHEHHE
puCcKaMu PHCK/IOXOTHOCTB, TIPOIIECC yIPaBICHUS PUCKaMH,
YIpaBJIeHHE PUCKAMH TIPEATIPUSLTHS
Tema 2 Kpenutublii puck Bepositaocts nedonra (PD),
[Motepu B cinydae nedonta (LGD),
METOJ] JOXOOHOCTh KaruTtaia ¢ yaetoM pucka (RAROC),
PelTHHTOBBIE areHTCTBA,
Kpemuraenii kpusuc 2007 rona
Tema 3 KoHTpakThl ¢ mociaeayomum
00bSABICHUEM YCJIOBHIA
Tema 4 JepuBarusbl. BBenenne Onpezenenune nepuBaTHBa, TUITHI IEPUBAaTHBOB,
apOUTpaX, PHIHKM M YIACTHUKH PHIHKA,
JIOKyMEHTHUPOBAHNE TPAH3AKINH, XEPKUPOBAHNE
Tema 5 ®opBapaubie KOHTPakThl u | PopBapaHOE 1IeHoo0pa3oBaHue, XapaKTePUCTUKH
CBONBI (opBapIHEIX KOHTPAKTOB Ha WHOCTPAHHYIO BAIIOTY,
dopBapn ¢  OTKPBITONH  JaTOH, OECHOCTaBOYHBIN
(dopBapAHBIl KOHTPAKT, pacTopeHue (HopBapIHOro
KOHTPaKTa, LEHO00pa3oBaHHE CBOMNOB, CBON  Kak
Tema 6 OnunoHbI Tursl ONUIMOHOB, Pa3HOBHIHOCTH OIIMOHOB, THIIBI
BOJATHUJIIBHOCTH, <<yXMbLIKa BOJIATUIIBHOCTH>>,
LIEHOOOPa30BaHUE OMIMOHOB, MAPHUTET OMIMOHOB IMYT H
KOJLII,
Tema 7 Crparerun cnekyasinmii | CuHTeTH4eckuil ¢opBapa, cpoyHas CAENKA YJacTHd,
ONMIIMOHAMH, 3K30THYECKHEe | TIOPOTOBBI (opBapa, peBepcHusl pUCKa, CHpel KOJI-ITYT,
OIIMOHBI GapbepHBIC OMIIMOHBI
Tema 8 IIpoueHTHBIE 1EPHBATHBBI PBIHOK TIPOLIEHTHBIX 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




Ne HaumenoBanue Conep:xanue
Tema 9 XemxkupoBanue caAeqok ¢ | HCTpyMEHTBI XEMKHPOBAaHUS CHENOK C ChIPHEBBIMH
ChIPbEBBIMH  TOBApaMu W | ToBapamu. (opBapipl, CBOIbI, OIIMOHBI - Oa30BbIE
CTPYKTYPHPOBAaHHBIE IPUHIIUIIEL, XEIPKUPOBAHUE 30JI0TOI0OBIBAFOIIIIX

(uHAHCOBBIE HHCTPYMEHTHI | Npennpustui, xemkuposBanue HII3, mpenBapurenbHas
olara  ChIpbEBBIX  TOBAPOB,  CTPYKTYPUPOBaHHBIE
JIeprBaTHUBBI - 0a30BbIEC MPUHIUIEI, BOIATWIBHOCTD TPH
IIPOJaXe!

- OMBAITIOTHBIN JICTIO3UT

- OMBaITIOTHBIC 3l MBI

-MuHUMabHbIE/MaKCUMaJIbHbIC

Tema 10 Kpeautnbie  pucku  mnpu | OnepanoHHbIE pPHCKH, OIEHKa CYMMBI KpeauTa -
TOProBJie AePUBATHBAMU. neHexHas nobapieHHas croumocts (CVA), kpemutHOe
obecrieuenue, JIOTIOJTHEHNE 00 obecrieyeHNH
3aUMCTBOBAHUS - YCIIOBHSI U MEXaHU3MBI, OTICPALIHOHHbIC
PHCKH

4. MarepuaJbl TeKyliero KOHTPOJIsl yCIIeBaeMOCTH 00y4aroIuxcs 1
(oHI OLIEHOYHBIX CPEACTB MPOMEKYTOYHOM aTTeCTALMH N0 JUCHUIIIHHE

4.1. ®opMbl W MeTOABI TEKYWIEr0 KOHTPOJISI YCIIEBAEMOCTH, O0y4YalOIIMXCHA M
NMPOMEKYTOYHOM aTTeCTaluu.

411. B xoge peaam3anuM IMCUMIUVIMHBI MCHOJb3YHTCS CJeIyOIIMe MeTOAbI
TeKYyIero KOHTPOJIsl YCIIeBaeMOCTH 00y4aroMXCsi:

[Ipu mpoBeneHNN 3aHATUN JIEKIIUOHHOTO THIIA. TUCITYT

IIpU IIPOBEECHUU 3aHATUN CEMUHAPCKOTO TUIIA. JUCITYT

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

4. 2. MartepuaJibl TEKyLIEro KOHTPOJISI yCIIeBAeMOCTH 00YYarOLIUXCS.

Bonpocsl 11 JMCKYCCHH:

Discussion topics:
MNPpUBCAUTEC OMMPCACIICHUC (I)I/IHaHCOBLIX PHUCKOB U UX TUIIOJIOTHUIO
JaiTe ONpe/AeTCHUE YIPABICHUIO pPHUCKaMU U OOBIACHUTE, IMOYEMYy HEO0OXOIHMMO
YIIPaBJIATh PUCKaMH
OGCy,[[I/ITe PBIHOYHLBIC PUCKHU, UX OCHOBHBLIC UCTOYHUKU U MPUBCAUTC NPUMCPHLI IPOCTHIX
PBIHOYHBIX PHUCKOB
MPOBEANTE Pa3INYHe MEXKAY CUCTEMHBIMH, CIEHU(PUUECCKUMH, AUBEPCUPUIUPYEMBIMH,
HCI[I/IBepCI/I(bI/II_II/IpyeMBIMI/I, HIUOCUHKPATUYCCKUMU U OCTATOYHBIMH PUCKAMM.
OOBSICHUTE NMPUMEHEHHE NPUHIUIA YIPABICHUS PUCKAMH MPUMEHHUTEIBHO K KaXIOH
CTpaTeruu
OIMMUIIUTC U OUCHHUTC PHUCKH, ACCOHUHUPYCMBIC C MNO3UIUAMHU I10 HGOGCCHC‘-IGHHBIM u
00ecIeUueHHBIM OITITHOHAM



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

ompenenute Mepy puckosoii croumoctr (VaR)

BBICK@)KUTE MPEATIOJIOKECHHUS O PACTIPECTICHUH JOXO0I0B U TIEPHOJIC BIIAICHUS
ompenenute Mepy puckoBoit crommoctd (VaR) mias omHOTO akTUBa W MOPTQEs
WUHBECTHUIIHI

4.3. OueHoYHbIE CPeACTBA A5 MPOMEKYTOYHOI aTTecTalu.

4.3.1. ®opmupyeMbie KOMIETEHIUH

Kon HaumenoBanue Kon stama ocBoeHus HammenoBanme sTamna
KOMITIETEHIINH KOMITIETEHIIHU KOMITIETEHIINHU OCBOCHHS KOMIICTEHIINHU
I1IK-4 Crroco0HOCTH [1K-4.3 OsBnanenue HaBBIKAMH

HCITOJIL30BATh KOJIMYECTBEHHOT'O "
KOJINYECTBEHHBIC Hu KauyeCTBECHHOI'0 aHajau3a i
KaueCTBEHHBIE METOIbI MPUHATHS  YIPABIEHYECKHUX
s NPOBENCHUS peLIeHH; METOIUKOU
MPUKIIAHBIX MOCTPOCHUS

HCCIIEIOBAaHUM n OpraHU3aI[MOHHO-
ylpaBieHuss  OU3HeC- YIPABICHYECKUX  MOJIETIEH;
MpoieccaMu, TOTOBUTH UH(OPMAMOHHBIMU
aHAJUTUYECKUE TEXHOJIOTHSIMHU TSt
MaTrepHuabl o MPOTHO3UPOBAHUS H
pe3yabraram 150:¢ yIPaBJICHUS OousHec-
MIPUMEHEHUSL. MPOIIECCAMU.

4.3.2 TunoBble OLEHOYHbIE CPEACTBA

3K33MeHaHI/IOHHLIe BOI[pOCLIZ
Topics for Final Assessment

NPUBEAUTE ONpelielieHne (PUHAHCOBBIX PUCKOB M UX THUIOJIOTHIO

JIaiTe ompe/elieHHe YIPaBICHUIO pPUCKAMH M OOBSCHUTE, IOYeMy He00X0IuMo
YIPaBJISATh PUCKAMU

00CyuTe PHIHOYHBIC PHCKU, UX OCHOBHBIC UCTOUYHUKH W MPHUBEIUTE MPUMEPBI MPOCTHIX
PBIHOYHBIX PHCKOB

NPOBEIUTE PAa3JINuUe MEKAY CHCTEMHBIMHU, CHEHU(PHUYCCKUMU, TUBEPCUPUIIUPYEMBIMHU,
HeMBepCHPUIUPYEMBIMH, UINOCHHKPATUYECKUMH U OCTATOYHBIMU PUCKAMHU.
OOBSCHUTE MPHUMEHEHHE NPHUHIMUIA YIIPABICHHS PUCKAMHU MPUMEHHTEIBFHO K KaXIOH
CTpaTeruu

OIUIIUTE W OILCHHUTE PHCKH, ACCOLMUPYEMbIE C TMO3UIMAMH IO HEOOECIICYCHHBIM U
00€CIIeYeHHBIM OMIIMOHAM

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

ompenenute Mepy puckoBoii croumoctr (VaR)

BBICKQ)KUTE MPEATIOJIONKECHHUS O PACTIPEICTICHUY JOXO0I0B U TICPHOJIC BIIAICHUS
ompenenute Mepy puckoBoit crommoctu (VaR) mias ogHOTO akTUBa W MOPTQEns
WHBECTHUIIHI

MOJICYUTANTE IPEUMYIIECTBA JUBEPCUDUKALINT

0OBSCHHUTE pa3INYHBIC MTOIXO0/BI K PacueTy Mephl puckoBoi croumocth (VaR)
0OBSCHHUTE OTPaHUYCHHS M TPEUMYILECTBA OLCHKH pUcKoBoil ctommoctu (VaR)




OIUIINTE MOJETh KOPPEKTHPOBKH MO PBHIHKY IS KPEIUTHOTO TMOPT(Ens C BBICOKUM
pUCKOM

o0bscHuUTE KoHIenuio metonosiorun CreditMetrics nmpu onenke pucka
IIPOUJUTIOCTPUPYITE MOJIENb KOPPEKTUPOBKHU 110 PHIHKY MPU ITOMOIIY IPOCTOrO pUMEpa
nocpezacteom CreditMetrics

oOcynute cuibHbBIE CTOpPOHBI U orpanndeHus CreditMetrics

MOJICYUTANTE ¥ MHTEPIPETUPYITE OLIEHKY pucKoBoii ctommoctu (VaR) u oObsicHuTe ee
POJIb B U3MEPEHUHU CHCTEMAaTUYECKOTO PUCKa B OOIIEM U /1151 KOHKPETHOM MO3UIIUU
CpPaBHHUTE aHATUTHYCCKU (BTOpPOH IEHTpaJIbHBIH MOMEHT-CMEUIAHHBIA  BTOPOM
LCHTPAIbHBIE MOMEHT), MCTOpHYecKuil u MeTon Monre-Kapmo s pacdera oneHku
puckoBoii croumoct (VaR), a Takxke 00CyIuTe IPEMMYIIECTBA M HEOCTATKU KaXKJ0TO
00CyIuTe NIpEerMYIIeCTBa U OTPaHIMYCHHUS OIICHKU pUCKOBoii ctonMocTH (VaR)
OTIpeNIeNINTE CTOUMOCTh KOHTpPakTa Ha MOMEHT HCTEUYEHHs, MPHUOBLIb, MaKCHMAJIbHYIO
npuObLTb, MAaKCUMAJIBHBIN pa3Mep yOBITKOB, TOPOT peHTA0EIbHOCTH

0a3MCHOTO aKTHBa HA MOMEHT MCTEYECHHUs KOHTpPAKTa, rpadMK OKYIMAaeMOCTH CTpaTeruit
MOKYIIKHM Y MPOJAXH MyT U KOJUJI ONIIMOHOB

ONPENEINTE MOTEHLUHUAJIbHBIE HCXOABl ISl MHBECTOPOB IIPU MCIOJIb30BAHUM ATHX
cTpareruu

OTIPENIeNINTE CTOMMOCTh KOHTPAaKTa HAa MOMEHT HCTEUYECHHS, MPHUOBLIb, MAKCUMAIbHYIO
npuObLIb, MAaKCUMAJIBHBIN pa3Mep yOBITKOB, IOPOT peHTa0eIbHOCTH Oa3UCHOTO aKTUBA, a
TaKke rpa@uK OKYNaeMOCTH CTPAaTETMU TMOKPHITOM MO3ULUU M 3aIIUTHOW CTpaTEerHH
MOKYIIKHM ONIIMOHA <<ITyT>>

CpPaBHHUTEC HCIIOJIb30BAHHUC IOKPBITHIX OO3UIMA M 3alllUTHBIX II03UIUHU <<myTr>> 1
YIOpaBJIEHUS TOJBEP)KEHHOCTbIO pHUCKaM IIPU TOPrOBJIE KOHKPETHBIMH LICHHBIMU
Oymaramu

MOJACYUTANTE M MHTEPIPETUPYUTE CTOMMOCTh KOHTpPakTa Ha MOMEHT MCTEUYEHHMS,
MaKCHUMaJbHYIO0 MPHOBLUI, MaKCUMAaJbHBIA pa3Mep YOBITKOB, MOPOI PEHTAOEIbHOCTU
0a3MCHOr0 aKTHBa Ha MOMEHT MCTEUCHHUS KOHTPAKTa, a Takke OOLIYI0 KOH(UTYpaIHIO
rpaduKa JUIS CIEIYIOIUX CTpaTerdil TOPrOBIM OMIIMOHAMM: JBOWHOTO OILMOHA B
pacd€re Ha BBINOAY OT IOBBILIEHUS KypCOB, JBOMHOIO CIIPENa B pacy€Te Ha BHITOLY OT
CHIDKEHUS KYypCOB, IBOMHOIO OINIIMOHA, KOMOMHHUPYIOIErO OILMOHBI MYT M KOJUI,
MaKCUMaJIbHOM M MHUHUMAJIBHOW IPOLICHTHOM CTaBKE, JABOMHOM OIMUOHE C
OJIHOBPEMEHHOH INPOJAKEH WIIN MOKYIIKOM OIIMOHA IIYT U OIIMOHA KOJII C OJHOU U TOU
e LIEHOW pealn3anuu 1 cupeaa <<KopoOka>>

naite ompenenenue u noacuutaiire DV*01 nng nennoit Oymaru ¢ (QpUKCHpPOBAHHBIM
JOXOJIOM NIPU YCIOBUM U3MEHEHUS TOXOJIHOCTH U COOTBETCTBYIOIIEMY U3MEHEHUIO LIEHBI
Oymaru

paccuMTaiiTe HOMMHAIBHYIO IIEHYy OOJUranuii, HEoOXOTUMBIX IS XeIKHPOBAHHS
OIIIMOHHOW MO3UIUU npuHUMas Bo BHuManue DVO1 kaxmoit

JaiTe orpeesieHue, MOACUNTATe U MHTEPIIPETUpYHTe F3PPEKTUBHYIO AIOPAIHIO LIEHHON
Oymaru ¢ (UKCHPOBAHHBIM JIOXOJOM TPH YCIOBUU HW3MEHEHHS JIOXOJHOCTH U
COOTBETCTBYIOILIIEMY U3MEHEHUIO IIeHbI Oymaru

cpaBuute u npotusornocraBbTe DVO1 u >ddekTuBHyI0 Aopanuio Kak mMepy LEHOBOMH
YyBCTBUTEIBHOCTU

JaiTe ompezesieHne, MOJCUUTANTe U MHTEPIPETUPYHTE BBIMYKIOCTh IIEHHOH Oymaru c
(UKCUPOBAaHHON  JOXOAHOCTHIO  MpPH  YCIOBUM  HM3MEHEHHUS  JOXOJHOCTH U
COOTBETCTBYIOILIIEMY U3MEHEHUIO IIeHbI Oymaru

00BsICHUTE TIpoLiece mojicueTa 3()(HEeKTUBHOM JIOpAllu U BBIITYKJIOCTH MOPTQEs [IEHHBIX
Oymar ¢ (UKCHPOBAHHBIM J0X0J0M
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POJAEMOHCTPUPYHTE HCMOIb30BaHUE (DBIOYEPCOB HA AaKIUH C LENbI0 JOCTHKCHHS
neneBoil “Oera'-BenuuMHBl JUIA  TOPTQeEns MEeHHbIX OyMar M HWHTepHpEeTUPYHTE
HE00X0AMMBIE TIOKa3aTeNH! Ui (PBIOYEPCHBIX KOHTPAKTOB

ONUIINTE TPUHIMII JeNbTa-XeDKUPOBAHUS JI OINUMOHA, ¢opBapaa U (pbuepcHOro
KOHTpaKTa

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

OTIMIIINTE OTHOUICHUS MEXIY JIeNIbTa, TeTa U raMMa

0OBSICHUTE TTOYEMY M KaK OUp>KeBOI Makjep MOXKET IPUMEHHUTD JeNbTa-XePKUPOBAaHUE K
ONIIMOHHOW TO3MIIMH, a TaKXkKe KaK OH BHOCHUT KOPPEKTHPOBKH JUIA MOAJICPKAHUS
JeNbTa-XeHKUPOBAHUS

MHTEPIPETUPYHTE TaMMy IS JIeNIbTa-XeDKUPOBAHHOTO MOPTQess LEeHHBIX Oymar u
0OBsSICHUTE, KaK raMMa

U3MEHSETCS TpU TNPHOMMKEHUH CpOKa HCTEYEHHMsI KOHTpAaKTa Ui ONIMOHA, IeHa
UCIIOJIHEHUSI KOTOPOTo Ooyiee BBIMOJHA IOKYNATENI0 M OILMOH, I€HA MCIOJHEHHUS
KOTOPOT'O HEBBITO/IHA MOKYIATEIIO

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

OTIMIINTE MPUHIUITEI (PYHKIMOHUPOBAHUS PHIHKOB KPEIUTHBIX CIEIOK

OIUIIINTE KPEIUTHBIE CBOIIBI HA Ae(OJIT U UX LIEHOOOpa3oBaHuE

oOcyauTe 3a ¥ IPOTHUB JIEPUBATUBOB KPEAUTHBIX CAEIOK

ONUIIUTE  CTPYKTYpy U 0COOCHHOCTH (6a3oByIO KOMITaHHIO, ciTy4daii
HEKPEIUTOCTIOCOOHOCTH, METO/]

YPETYJIMPOBaHMsI, CIpe] KPEAUTHOTO cBoma Ha Ae(ONT) A KPEIUTHBIX CBOIOB Ha
nedont

OTUIINTE 00s13aTeNBCTBA MOKYMATENS U MPOAABIIa FTapaHTHH, A TAK)KE PUCKH, aKTyaJbHbIE
TUISL KQ3KJI0TO

OTIpeIeNIUTE CIy4au UCIIOIb30BAHUS KPEAUTHBIX CBOIIOB Ha /1e(ONT

OOBSICHUTE OTHOIIEHHE MEXJy CIpEeIOM KpEAMTHBIX CBOMOB Ha JedoiT, crpeaa
MIPOTHO3UPYEMBIX BBIILIAT U

O’KHJAaeMBIX YOBITKOB OT Aeonra

MPOMIITIOCTPUPYHUTE HCIIOJIb30BAHUE JEPUBATUBOB KPEOUTHBIX CIEIOK C LENbIO
yIIpaBJICHUS KPEIUTHBIMU PUCKAMU

o0cyauTe CEeKTOP LIEHHBIX OyMar ¢ MIIOTEYHBIM MOKPHITHEM PhIHKA OOIUT aluii

o0CyauTe CEeKTOp LIEHHBIX Oymar, 00eCcTIeYeHHBIX aKTUBAMH, PhIHKA OOJIMTauit

OTUIINTE PHIHOK JIOJITOBBIX 00513aTEIBCTB C 00ECTIEUEHUEM

NpPEACTaBbTE CTPYKTYpUPOBAHHbIC, KPEIUTHbIE NPOAYKTHI, BKJIIOYas KPEAUTHO-
3aBHCUMBIE JIOJITOBbIE 0053aTENIbCTBA U JIOTOBBIX 0053aTENBCTB C 0OeCIIeYeHuEM
o0CyaHTe MPEeUMYIIEeCTBA U HEJOCTATKUA CTPYKTYPUPOBAHHBIX MTPOIYKTOB

0O0BSICHUTE, KaK CO3/IaETCs MITOTEYHOE J10JIroBoe 00s3aTenbeTBo (CMO)

OLIGHUTE XapaKTePUCTUKH PHCKOB M OTHOCHUTENbHbIE (DUMHAHCOBBIC IOKA3aTeNu s
KaXI0TO THIA CEPUH HIOTEYHBIX JOJTOBBIX O00S3aTENbCTB, NMPUHHMAas BO BHHUMaHHE
YCJIOBUS W3MEHEHHS IPOLICHTHON CTaBKH

CpaBHUTE TOCYJAapCTBEHHBIE W HETOCYAAPCTBEHHBIC IIEHHBIE OyMaru € HIOTEYHBIM
MOKPBITHEM

OIUIIINTE OCHOBHBIE CTPYKTYPHbIE OCOOEHHOCTH M CTOPOHBI CEKbIOPUTH3AIMOHHOMN
CHICJIKH

MPOBEANTE Pa3MUMe Pa3HbIX THIIOB BHYTPEHHHX M BHEIIHUX MEXaHHU3MOB MOBBIIICHUS
KPEIMTHOT'O KauecTBa
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OTUIINTE JO0JTOBBIE 00S3aTENBCTBA C 00ECIIEUEHNEM, BKITIOYAs 10JITOBBIE 0053aTeNbCTBA
C ICHE)KHBIM 00ECIIEYeHNEM 1 CHHTETHYECKHE 00ecTIedeHHbIE JOITOBbIe 003aTeNbCTBA
NPOBEAUTE pa3IMuUe MEXKIy NEPBUYHBIMH MOTHUBALUSAMH JUIS CO3JaHHs JIOJITOBOTO
o0s3aTenbeTBa ¢ oOecnedeHreM (apOouTpaxk 1 OasaHCcoBasi OIepaLvu)

NPEACTaBbTE OCHOBY ISl HMHTETPUPOBAHHOM CHUCTEMbI YIPaBJICHUS pPUCKAMU U
paccMOTpUTE PA3TUYHbIEC THUITHI (PMHAHCOBBIX PUCKOB

KpPaTKo ONMIIUTE TIEpeaOBbIE MOAXOJbI, KOTOpble CGHOPMHUPOBATUM U MPOJOJIKAIOT
¢dbopmupoBaTh cepy yrnpaBlieHHs] pUCKAMH
ONHUIINTE OPTraHU3aIlMOHHBIE CTPYKTYPHI,
MOJIX01aMHU

OO0BSICHUTE, KaK MOXXHO KOHTPOJUPOBATh TPEHAEPOB MPH IMOMOIIU PEryIUPOBAHHS U
JINMUTOB BO3HArpax ICHUN

OOBSICHUTE, KaKk Mepa pHCKa MOXXET OBbITh MHTETPHpPOBaHA B CUCTEMY OLECHKHU
3pPEKTUBHOCTH Tpeiiepa U B SKOHOMHUYECKHE CYOBEKTBHI IMOCPEICTBOM MEp pacueTa
TOXOHOCTH KamuTaja ¢ y4eTOM pHcKa

oOcyaure korpdunuent lllapna, TOXOAHOCTh KamMTanda C y4eTOM PUCKA KaK Mephl IO
OLIEHKE Pe3yJbTaTOB XO3HCTBEHHON JEATEIbHOCTH C YUeTOM (DaKTOPOB pHCKa

o0cyaure OCOOCHHOCTH TIpoliecca YIPABJICHUS DPUCKAMH, TNPEAYNPEKICHUS PHCKOB,
CHIDKCHHSI CTENEHHM pHCKa M CUCTEMY YIpPaBIEHHS pPHCKAMH B KOMMEpPYECKOMH
OpTaHu3aLUH

OLIGHUTE CHJIbHBIC U cJ1a0ble CTOPOHBI MPOLIECCa YIPaBICHUS PUCKAMU KOMIAHUU
ONMHUIINUTE JTanbl SPQPEKTUBHON CHCTEMBl YIPABICHUS pPHCKAMH B KOMMEPYECKOMH
OpTaHu3aLUH

COBMCCTUMBIC C OSTHMU JIICPCAOBLIMU

IIxaJia oneHUBaHHA.

IToka3zareJnb OLEeHUBAHUSA

Kpurepnii onennBanus

OOyuaromuiics Bnaaeer HaBbikamu (1. He Bmageer

KOJIMYECTBEHHOTO M Ka4€CTBEHHOIO [2. Bnageert yacTbio HaBbIKOB

aHaiausa 1A npuHATHs (3. Bnageer OTAECTBHBIMH TpUEMaMU U
YIIPaBICHYECKUX peLIEHHUI; TEXHOJIOTUAMU

METOIUKOM oCcTpoeHus |4. Bnapeet HaBblkamu, HO He adpdeKkTUBHO
OpraHu3alOHHO-YIIPAaBIEHYECKUX MCNOJb3yeT.

MOJIENEN; MHQOPMAIMOHHBIMH | 5.  [leMOHCTPUPYeT BAaZieHWe HaBblIKaMu B
TEXHOJIOTUAMHU [JIsI HMPOTHO3UPOBAHUS CoBepLUEHCTBE.

U yIpaBJeHUs OM3HEC-TIPOLIECCaMH.

Bbanabl Onenka
(perTUHrOBOM

oreHku), %

TpeOoBanus Kk 3HAHUAM
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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(pHUUYECKON JHUTEpaTyphl, MPAaBUIBHO OOOCHOBBIBACT
MPUHATOE PELICHHUE.

- VY4ueOHble JOCTHMKEHUS B CEMECTPOBBIM MEpPUON H
pe3ynprataMi  pyOeKHOTO  KOHTPOJSL — JAEMOHCTPUPYIOT
BBICOKYIO CTETIEHb OBJIA/ICHUS IPOTPAMMHBIM MaTepHATIOM.

80-61

4, «Xopo1o»

- OneHka «XOpOIIO» BBICTABIISIETCA CTYAEHTY, €CIU OH
TBEPAO 3HAET Marepuall, IPaMOTHO U II0 CYLIECTBY H3JIaraer
€ro, He JOIyCKas CYLIECTBEHHBIX HETOYHOCTEH B OTBETE Ha
BOIIPOC, IIPAaBUIILHO IPUMEHSAET TEOPETUYECKUE I1OJIOKEHUS
IIPU PELICHUN IPAKTUYECKUX BOIPOCOB M 3a1ay, BIIAJEET
HEOOXOIMMBIMU HaBBIKAMH U IIPUEMAMU MX BBIITOJHEHHUS.

- VY4ueOHble JOCTHMKEHUS B CEMECTPOBBIM MEpPUON H
pe3ynprataMi  pyOeKHOTO  KOHTPOJS — JEMOHCTPUPYIOT
XOPOUIYIO CTETIEHb OBJIAaICHUS IPOIPAMMHBIM MaTEpUAJIOM.

60-41

3,
«YIOBJIETBO-
PUTEIBHO»

- Onenka «YIOBJIIETBOPUTEIILHO» BBICTaBIISCTCS
CTYIEHTY, €CIM OH HMEET 3HAHHUS TOJBKO OCHOBHOIO
Marepuaja, HO HE YCBOWJI €ro JAeTajled, JAOIyCKaer
HETOYHOCTH, HEJOCTATOYHO TIpaBWIIbHBIE (HOPMYIHPOBKH,
HapyLIEHUsl JIOTUYECKOU II0CIIEN0BATEILHOCTU B U3JI0KEHUU
[IPOrPaMMHOI0 MaTepuasa, HUCIBITHIBACT 3aTPYIHEHHUs IpU
BBITTOJIHEHUH MTPAKTUYECKUX paboT.

- VYueOHble JOCTHMKEHUS B CEMECTPOBBIM MEpPUON H
pe3ynprataMi  pyOeKHOTO  KOHTPOJSL — JAEMOHCTPUPYIOT
JIOCTAaTOYHYIO (YHZOBJIECTBOPUTEIBHYIO) CTEICHb OBJIAICHUS
IIPOrPpaMMHBIM MaT€PUAJIOM.

40-0

2,
«HEYJOBJIET-
BOPUTEIBHO»

- OneHka  «HEYHOBIETBOPUTEIBHO»  BBICTABISIETCS
CTYAEHTY, KOTOpBIM HE 3HAaeT 3HAYUTEIBHOM  4YacTu
MPOTPAMMHOIO  Marepuaina, JOMYCKAET CYIIECTBEHHBIE
OIMOKH, HEYBEPEHHO, C OONBIIMMU  3aTPYAHCHUSIMH
BBHITIONTHSCT MpakTHUeckne paboTel. Kak mpaBumiio, oleHka
«HEYIOBIIETBOPUTEIBHO» CTABUTCSA CTYAEHTAM, KOTOpBIE HE
MOTYT TIPOJOJDKUTE 00yueHne 0e3 JTOMOIHUTEIBHBIX 3aHATHI
10 COOTBETCTBYIOLICH NUCLIUILIMHE.

- Y4eOHbIE IOCTHXKEHUS B CEMECTPOBBIM MEpPHOA U
pe3yibpTaTaMu pyOeKHOTO KOHTPOJS JEMOHCTPUPOBATH HE
BBICOKYIO CTEIIEHb OBJIAJICHUSI IPOTPAMMHBIM MAaTEPUAIIOM 10
MHHUMAJIBHOW TUIAHKE.

45-100

3auer

- Kypc mnonHocteio ocBoeH. CTyaeHT MOKa3bIBAaeT
XOpOLINUK CTaHJAPTHBIA YPOBEHb 3HAHMM BCEX AacCIEKTOB,
UCIOJIb3YeT TEPMUHOJIOTHIO U CJIOBOOOPA30BaHHE M XOPOIIO
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IIPUMEHSIET TEOPUIO K PEILIEHUIO 3a1ay.

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

0-44 Hezauer

4.4. MeTtonu4eckue MaTepuaJibl

DK3aMEHallMOHHbIE BOIIPOCHI U KPUTEPUHU OLIEHUBAHUS

SICHOCTB. OTBET JOJDKEH OBITh YETKUM. Mewm B OTBeTE JOJDKHBI ObITh CBA3HBIMHU U
noHATHBIMU. CTHJIb IMChMa JI0JDKEH CIIOCOOCTBOBATH MOHUMAHHMIO, HE 3aTPyAHATH ero. [IumuTe
KOPOTKHUMH, MMOHSATHBIMU MPEAJIOKEHUSIMH, OPTaHU30BAaHHBIMU B HEOOJIbILINE, CBA3HBIEC a03a1Ibl.

JIOBOZIBI: OTBET JIOJDKEH OBITh B BHJIE CTPYKTYPUPOBAHHOTO M CBSI3HOTO apryMeHTa Ha
Bcel ero mpoTsokEéHHOCTH. [lepeuncienns 3anMCTBOBaHHBIX UIeH U Meprdpa3 nepBOHAYaILHOTO
TEKCTa 3aJJaHuil HEOCTATOYHO. B Bamiem oTBeTe TOJKEH CONEPKAThCS JIOTUYHBIN TOBOI.

CTpyKTypa: OTBET AOJKEH OBITh CTPYKTYPUPOBAHHBIM. B HEM JIOJDKHO OBITh BCTYIUICHHE,
OCHOBHAsl 4acTb, 3aKJIIOYEHUE, a TAKKE BO3MOXKHBIE MOANYHKTHI. OTIEIbHBIE MBICIN JOJKHBI
OBbITH pa3zesieHbl ad3alaMu, KOTOpbIe JOJDKHBI CIIEOBATh €IUHON JIOTHYECKOW U TeMaTUYeCKOM
"HUTH'"' OT OHOTO a03ala K APYromy.

S. MeTtonuueckne yKa3aHus J1Jisi 00y4aIOIIMXCS 10 0CBOSHHIO JUCIUTLTHHBI (MOITYJIs)
dopmMar Kypca MpeanoiaaraeT YTeHue MaTepraoB, JIEKIUK, CEMUHAPHI, IPAKTUYECKHUE 3aHITHUS 1
JIOMAIITHHE 3a/IaHUSI.

6. Y4eOHas MTEpaTypa M pecypchbl HH(POPMAIMOHHO-TEJIEKOMMYHUKALMOHHOM CeTH
"UHTepHeT'', BKIKOYAasl epeYyeHb Y4eOHO0-MeTOAMYECKOro odecrnedeHus I1JIs
CaMOCTOSITEJIbHOI PadoThI 00y4aOLMXCsl MO AUCHUTIIINHE (MOTYJTIO)

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-MeToqruecKoe 00ecreueHue CaMOCTOSTEIbHOM paboThI.
6.4. HopmaTuBHbIE IPAaBOBBIC JJOKYMEHTHI.

6.5. aTepHeT-pecypchl.

6.6. MlHbIC HCTOYHUKH.

7.  MarepuaJibHO-TeXHHYeCKasi 0a3a, HH(POPMaIMOHHbIE TEXHOJIOTHH, IPOrPAMMHOE
ol0ecrieyenne M1 HHPOPMALMOHHBIE CIIPABOYHbIE CHCTEMbI
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JUnist mpoBeieHNs JICKIIMOHHBIX U MPAKTUYECKUX 3aHATHI HE0OX0AUMO CIeAyIoIee
00Opy0BaHUE: T0CKA, MapKePbl, KOMIIBIOTEP U MIPOEKTOP.



