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1. Ilepevyens miIaHMpPyeMbIX pe3yJIbTATOB 00y4YeHHs MO JUCHHUILINHE (MOAYJIIO),
COOTHECEHHBIX € IJIAHUPYEMbIMHU Pe3y/IbTATAMH OCBOCHHS MPOTrPaMMBbl

1.1.

I[I/ICHI/IHJ'II/IHa «KOpHOpaTI/IBHHC CUCTEMBI PHCK-MCHCIXKMCHTA» obecreyuBaeT

OBJIAZICHUC CIICAYIOIHUMU KOMIICTCHIIUAMMU:

- CHOCOOHOCTBIO HCIIOJIL30BATh COBpPEMECHHBIC MECTOIBI

yIIpaBJICHUSI KOPIOPATUBHBIMU

(duHaHcamu Juis perieHus crparerndyeckux 3anad (I1K-6) - I1K 6.4 4 stam.

1.2.

B pe3ynbraTe 0cBOCHUS AUCHUIUIMHBI Y MAarKCTPAHTOB JTOJIKHBI OBITH CHOPMUPOBAHBI:

OTD/TD
(npu Haruuuu
npogcmanoapma)l
npoeCCUOHATILHBIC
JEUCTBUSA

Ko nrama
OCBOEHHUA
KOMIICTCHIINN

PesynbraTsl 00y4yeHus

Pa3paboTka
OTICITBHBIX
HAIpaBJICHUN PHCK-
MEHEDKMEHTA

[1K-6.4 4 sman

HA YPOBHE 3HAHMIA:

- 0 COJEpP’KaHUH U COCTABJIAIOLIUX IEMEHTAX PUCK —
MEHE)KMEHTA,

- 0 MOAXOJAaX K IOCTPOCHHUIO CHUCTEM YIIPaBIICHUS
prickamu;

- 0 [IOCIIEI0BATEIbHOCTH Pa3pabOTKH CUCTEMBI PUCK
— MEHE/IPKMEHTA;

- 0 CTaHJapTaxX PUCK - MEHEPKMEHTA;

- 0 METO0J1aX, UCMOJIb3YEMbIX JUIsSl OLIEHKHU PUCKOB;

- 0 MOAXO0JaX K CTPECC — TECTUPOBAHMUIO;

Ha YypOBHE YMEHMIM:

- IPOBOAMTH aHAIMU3 U OLIEHUBATh PUCKH;

- KpUTHUYECKHM OCMBICIMBaTL M  HCIIOJIb30BATh
OTEUECTBEHHBIH M 3apyOeXHBIH OIBIT YIpaBICHUS]
[PUCKaMU;

- MPEJCTaBIATh UTOTU MPOJEIaHHOW paboThl B BUE
oTueToB, pedeparoB, cTaTei, OQOPMICHHBIX B
COOTBETCTBUU C UMEIOLIUMUCS TPEOOBAHUSIMY;

- CaMOCTOATENIbHO NpUOOpeTaTh M HCIOJIb30BaTh
HOBBIE 3HAHUS U YMEHUS.

HA YPOBHE HABBIKOB:

- BbIOOpa METO/IOB OLIEHKH PHUCKOB C YYETOM HX|
0COOEHHOCTEH I KOHKPETHOT0 OM3HEC — MpoIlecca;

- cOopa ¥ MOATOTOBKH JIaHHBIX JJIsl OLIEHKH PUCKOB,;

- IPUMEHEHHs Ha MPAKTUKE HEOOXOAMMBIX METOJOB
OLICHKH PUCKOB;

- TOCTPOEHMSI PO PUCKOB M KapThl PUCKOB

OOecneueHue

b exTuBHON
paboTHI CHCTEME]]
yIIpaBJICHUS
prcKaMu

IIK-6.4 4 5tan

HA YPOBHE 3HAHMIA:

-HAIlMOHAJIBHBIE U MEXAYHAPOIHBIE JOKYMEHTBHI,

CTaH/IAPTBHI, JIyYIIME [TPAKTUKHU 11O TOCTPOCHUIO

CHCTEM YTPABJIEHUS PUCKAMH

-3aK0HOAATENBCTBO Poccuiickoit deneparuu u

OTpacyIeBbIE CTAHIAPTHI IO YIPABJICHUIO PUCKAMH

-0TpaciIeBble CTAHAAPTHI I10 YIPABICHHUIO PUCKAMU

-IIPUHIUAIIBI IOCTPOEHUS CUCTEM YIIPABICHUS
HCKaMH

HA YPOBHE YMEHMIi:
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- paspabarbiBaTh M OOOCHOBBIBaTh CTPATETHUIO H
TaKTHKY YIPaBJICHUS PHCKAMU;

- 00OCHOBBIBATH BBIOOp  CTPYKTYpPBl ~ CHCTEMBI
YIIPaBJICHUS] PUCKAMU;

- pa3pabarbIBaTb OPTraHMU3ALMOHHYIO CTPYKTYpY]
CHCTEMBI YIIPaBJICHUS PUCKAMU;

-BJIQICTh HABBIKAMU BHEJIPEHUSI CUCTEMBI
YIIpaBJICHUS] pUCKAMU,

-[IOHMUMATh U MIPABUIBLHO MPUMEHSTH TEPMUHBI U
NPUHINIBI PUCK-MEHEDKMEHTA

HA YPOBHE HABBIKOB:

- IPOBEJICHUS PACUYETOB ITOKA3aTENIEeH
HKOHOMHUYECKOHN 100aBICHHOW CTOMMOCTH U
CKOPPEKTHPOBAaHHAs HA PUCK PEHTA0EIHHOCTD
KaIMTaNa;

- TOCTPOEHHSI CTPYKTYPBI CHCTEMBI YITPABIICHHS
PHCKaMH KOPIIOPALUH;

- OIpeJesIeHUs TOJKHOCTHBIX 0053aHHOCTEH
CIIELIUATIIICTOB MO0 PUCK —MEHEKMEHTY;
-peanu3anys miaHa MOCTPOCHHUS CUCTEMBI
yIIpaBJICHUS] pUCKAMHU.

2. O0beM U MecTO TUCHUILINHBI (MoayJisi) B ctpykrype OIT1 BO
O0BLeM TUCIHHUIINHEI

Hucuunnuna «KopnopatuBHble cucteMbl puck — MmeHemxkMenTa» b1.B.OJ1.13 B coorBeTcTBUE
¢ yueOHBIM IUIaHOM H3ydaeTcs B 4 ceMecTpe Ha 2 kypce. OOuiast TpyA0€MKOCTh TUCHUIUIMHBI 2
3a4€THBIC €AMHUIIBI.

OcBoeHME NUCUUIUIMHBI OMHUPAETCS Ha MUHUMAJIbHO HEOOXOAMMBIA 00BEM TEOPETHUECKHUX
3HaHMI B 00JIACTH aHAJIM3a PHIHOYHON Cpelbl M (PMHAHCOBOTO COCTOSTHUSI KOMIIaHHM, a Tak)Ke Ha
npuoOpeTEeHHbIE paHee yYMEHHUST M HABBIKM aHalM3a PUCKOB WM TIPUHATHS YIPaBIECHYECKUX
pELIEHU.

Mecto nucuuniuebl B crpykrype OII BO

JlucuunnuHa peanusyercs Mocie U3y4eHus TUCUMIUIMH: «MaTeMaTuyecKkre OCHOBBI
(UHAHCOBOIO MEHEKMEHTa», «PHUHAHCOBasg cpeAa M MPEAIPUHUMATENbCKUE PUCKH,
«Ympasnenue (GUHAHCOBBIMU PHUCKaAMM.
KonnuecTBo akageMH4eCKUX 4acoB, BBIJCIEHHBIX HAa KOHTAKTHYIO pabOTy C MpenoiaBaTeieM —
30, Bximrovas 30 4acoB MpakTHUECKHUX 3aHATHH (cemuHapoB). Ha camocrositensHyo paboTy
00ydJaronuxcst mpeaycMoTpeHo - 42  yaca.
dopma MPOMEKYTOYHOM aTTECTAIUN B COOTBETCTBUE C YUEOHBIM IIJIAHOM — 3a4YeT.



3. CoaepsxkaHue M CTPYKTYpPa THCHUILINHBI (MOLYJIsI)

O0beM aucuMNJIMHBI (MOYJIs), Yac.
K ®opma
OHTAKTHasi padoTa
TEKyLIero
. 00yYarouuxcs ¢ KOHTpOJS
Ne n/mm am(we;;og;g:)e Tem B npemnoaaBartejieM CP ycrneBaeMocTu
pasi ’ cero 10 BHIAM Y4eOHBIX 3aHSATHI -
JIP/ MPOMEKYTOYH
J/30 3/ 30 M
’ 20, ’ KCP oM aTTecTallu
% 2 %
JOT AOT* 0T
Ounasn ¢popma odyuenusn
Oprauuzanust PUcK 4
Tema 1 p 1t p 12 6 6 P,O, 11
- MEHEKMEHTA
Konnemnmus
HHTETPUPOBAHHOTO
Tema 2 pp 12 4 8 P,0, 11
pHCK -
MEHEKMEHTA
ITocTpoenue
Tema 3 CUCTEeM  pHCK - 12 6 6 P,O, J1
MEHEHKMEHTA
CrangapThl pUCK -
Tema 4 HapTbl P 12 4 8 P,0, 11
MEHEKMEHTA
Pazpabotka
Tema 5 METOI0JIOTHH 12 6 6 P,O, J1
OIICHKU PHCKOB
bankoBckue
Tema 6 CUCTEMBl pHUCK - 12 4 8 P,O, J1
MEHEHKMEHTA
[IpomexyTouHas aTTecTarys 3a4eT
Bcero: | 72 30 42

Ilpumeyanue:

* — npu npumeHeHUU INEKMPOHHO20 O0OyUeHUs, OUCAHYUOHHBIX 00PA308AMENbHBIX MEXHONO02Ul 6
coomeemcmeauu ¢ yueOHbLM NIaAHOM,

** — popmer mexyweeco konmpoas ycneeaemocmu: onpoc (0), mecmuposanue (T), konmponvhas paboma
(KP), xonnoxsuym (K), acce (3), pecpepam (P), oucnym (/) u op.

Conepxanue TMCUMILVIAHBI (MOTYJIs1)

Tema 1. Oprann3anusi puck - MeHeI)KMeHTa
Conepxanne puck — MeHeKMeHTa. (COCTaBISIIOIIUE DSJIEMEHThl PHUCK -
MEHE/PKMEHTA: CTparerusi, TakTtuka. [lomcuctemsl CUCTEMBl  YIPABICHUS PUCKOM:
yIpaBisiomas MnoJcucTemMa, o0beKT ympasiieHus. OyHKIMM cyObekTa ymnpasiieHus. OyHKIUU
00BEeKTa yIpaBICHHUS.
[Tponienyps! ynpasnerus puckamu. OOIIHE 3TaIbl IPOIIecca YIPABJICHHS PUCKAMHU.
YpoBHHU yIpaBIeHUS PUCKAMHU.

[Togxoapl K MOCTPOEHUIO CHUCTEMBI yNpaBieHUs puckamu. LleHTpann3oBaHHas CTPYKTypa.
[IpeumymiectBa ¥ HEJOCTATKHU. Jlenentpanu3oBanHas CcTpykTypa. Ilpenmymectsa u
HEJIOCTATKHU.

®dakTophl BBIOOpA CTPYKTYpPHI CHCTEMBI YIpaBICHUS pUCKaMU. HampaBlieHUs CpaBHEHUS
CTPYKTYp CHCTEMBI ympaBiieHus puckamu. OOmme KpuTepuu cpaBHEHHUS 3(h(PEKTUBHOCTH
CTPYKTYP CHUCTEM YIIPABICHUS PUCKAMM.

O6mme pekoMeHaanuu Mo GopMupoBaHuio 3HPEKTUBHON CUCTEMBI YITPaBICHUS PUCKAMH.




Tema 2. Konnenuusi HHTerpUPOBAHHOIO PUCK — MEHEIKMEHTAa

[TpeanocslIkKd BO3HUKHOBEHUS KOHLEMIMHM HHTETPUPOBAHHOIO YIPaBIICHUS
pUCKaMM, KaK HOBOW cCTpaTeruu ynpasieHusd. [JaBHas Lenb HMHTETPUPOBAHHOIO PUCK —
MEHE/UKMeHTa. [J1aBHBIH NpPUHLUI KOPHIOPATUBHOIO PHUCK — MeHemkMeHTa. KiroueBble
COCTaBJIAIOIIUE: OPraHU3ALUOHHOE COIPOBOXKICHUE; METOJ0JIOTHYECKOE  00ECIIEYCHUE;
MH(POPMALMOHHO-aHAIUTHYECKUE CUCTEMBI.

@YHKIMM YNpaBICHUs] PUCKaMU Ha npeanpustiu. OmnpeneseHne CKIOHHOCTH K
pucky U BbIOOp «mpoduis pucka». Kapra puckoB. KosndecTBeHHast olieHKa COBOKYITHOTO
pucka. Mecro nojapasieiacHuil pUCK — MEHEIKMEHTA.

Konnenuus s3xoHoMu4eckoi no6asieHHoi croumoctd EVA. JlocronHcTBa mokasaresis

EVA. Henocratku nokasarens EVA. CkoppekTupoBaHHasi Ha pUCK peHTA0EIbHOCTh KaluTana —
RAROC. [ocrounctpa nokazarenss RAROC. Cnabsie croponst RAROC.

Tema 3. IlocTpoenne cucTEM PUCK — MEHEKMEHTA
[TocnenoBarenbHOCTh pa3pabOTKU CHUCTEMbl PUCK — MeHekMeHTa. OpraHuzanus u
pa3paboTka oOLIel MOJIMTHUKU PUCK — MEHeKMeHTa. MenTudukanus puckoB. OneHKa pUCKOB
U pe3ylnbTaToB MX BO3AEMCTBUS Ha OusHec KommaHuu. Pa3paboTka METOAMK pHUCK —
MeHe/KMeHTa. DOpMUPOBAHME CHCTEMBl MOHUTOPMHIA U KOHTpois. Ponp  BbICIIEro
PYKOBOACTBA BO BHCAPCHUH CUCTEMbBI pPUCK—MCHCI)KMCHTA Ha IIPCATIPHUATHUHA.

KiroueBble  acmekTbl  3((EKTUBHOM  CHCTEMBI PUCK —  MEHEIKMEHTA.
Pacnpenenenne nomHomoumii. [lpouenypel, TpeOyrome HaubosbmMx 3aTpar. Hannuue
CTpaTeTuy YIpPAaBJIEHUs pPUCKaMU B KoMnaHusAx. OLIEHKa CHJIBHBIX CTOPOH KoMmnaHud. OneHka
crabbIX CTOPOH KoMIaHuu. Mcrnonp30Banue pe3ysbTaToB aHAIM3a B CTPATETNYECKOM YIIPABICHUH.
OrneHka pBIHOYHBIX BO3MOXHOCTEH M yrpo3. OOIas OLEHKa CTPaTerMyeckoro yIpaBlICHHs
puckamu.

HanpasneHust COBepIIEHCTBOBAaHUSI CUCTEM YIIPABJICHUS PUCKAMM.

Tema 4. CTanaapThl PHCK — MEHEIKMEHTA
[TpyunHbl HEOOXOOUMOCTH MPUHATUS CTaHAapTOB. OCOOEHHOCTH CTaHIAPTOB
PHCK — MEHE/IKMEHTA.
Cranpapt ympasienust puckamu FERMA. Ilpomecc puck — MeHemIXKMEHTa.
Metonbl ¥ TEXHOJNOTMM HAEHTH(QUKanUKU pucKoB. KauecTBeHHas / KOJIMYECTBEHHas OLEHKA
pUCKOB. MeponpusaTus 1o ynpasjieHuto puckamu. OTueT o puckax U MUHQOpPMallMOHHBIE TOTOKH.
OpraHu3anroHHas CTPYKTypa U PUCK MEHEPKMEHT. MOHUTOPHHT.

Crannmapt puck — menemkmernta COSO. dyHnameHTaIbHBIE KOHICTIIIUN YIIPABICHUS
puckamMu opranuzaiui. KoHuenTyaiabHble OCHOBBI yIpaBieHusi puckamu opranuzanmii (ERM
COSO). Mopens COSO: nenu, KOMIIOHEHTHI, MOpa3AeieHus opranu3anni. I(HHEeKTHBHOCTh
npoliecca ynpasieHus puckamu. OrpaHudeHus, peKOMEHAALUH 110 UCIIOJIb30BaHMIO.

Mexnynapoansiii crangapt MCO 31000:2009 «MenemxmenT pucka. [IpuHImms
U pyKoBOJICcTBO». IloHATHS puck — MeHekMeHTa. MHppacTpyKTypa MEHEeKMEHTa pUCKa.

[IpyHIMIBI PUCK — MEHEIKMEHTa. B3auMOCBSi3M B CHCTEME PUCK — MEHEIKMEHTA.
[ToHOMOUMS 1 00s3aTenbeTBa. PaspaboTka nHdpacTpykTypsl. IHTerpamnus B opraHu3aiuoHHbIe
HPOLIECCHI.

BHemHue u BHYTpeHHHE MexaHM3Mbl oOMeHa wuHpopMmaruen. I[Ipomecc puck —
MeHekMeHTa. [IpuzHaku 3 PeKTHBHOrO MEHEKMEHTA PUCKOB.

Tema S. Pazpa0doTka MeT010J10I'MH OLIECHKH PUCKOB
[Tponecc onenku pucka. Unentuduxanus pucka. AHanu3 pucka. CpaBHUTEIbHAS
OIICHKA pHCKa. HpI/IMeHeHI/Ie OIICHKH PUCKA Ha Pa3JIMYHBIX CTAAUAX ) KU3HCHHOI'O IHUKIJIA.
Bri6op metona. dakTopsbl, BAUSIONIME Ha BEIOOP METOJOB OLICHKH: JJOCTYITHOCTh
pECypCOB, XapaKTep U CTENEHb HEONPEAEIEHHOCTH JaHHBIX U HH(POPMAIIUHU, CIOXKHOCTh METO/IA.
BI/II[I:I MCTOOB OLICHKH PUCKA. KroueBnie MCTObI OLICHKH PUCKOB.
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Mo3roBoil mTypMm (MpOLECC BBHINOJHEHUS METOJIA; BXOAHBIE U BBIXOJHBIC IaHHBIC,
MpeuMyIecTBa U HemocTaTku). [IpenBapuTenbHBIA aHAIM3 OMACHOCTEH (TIPOIecC BBHIMOTHEHUS
METO0/1a; BXOJHBIE M BBIXOJHBIC JIAHHBIC; MPEUMYIIECTBA U HEJOCTATKH). AHAIU3 CIEHAPUEB
(Iportecc BBIMOJHEHUS METO/A; BXOJIHBIC U BBHIXOJHBIC JAaHHBIC, MPEUMYIIECTBA U HEIOCTATKH).
Meron ananu3a Bo3€MCTBUSL HA OU3HEC (IIPOIIECC BBHIMOIHEHUS METO/1a; BXOIHBIC U BBIXOHBIC
JaHHBIE; TPEMMYIIECTBA W HEAOCTaTKu). [IpUYMHHO-CIENCTBEHHBIM aHamu3  (Iporecc
BBITIOJIHEHHSI METO/1a; BXOJHBIC M BBIXOJHBIC JIaHHBIC; MPEUMYIIECTBA U HEIOCTaTKH). MeTon
«rajcTyk-6aboukay (mporiecc BBITIOJIHEHHMS METOJIa; BXOJHBIC W BBIXOJHBIC JIaHHBIC,
IIPEUMYIIECTBA U HEJOCTATKH).

Tema 6. BanHkoBCcKHe CHCTeMbI PUCK- MEHE/IXKMEHTA.

Crpecc — tectupoBanue. Llenb ctpecc — TectupoBanus. [loxxonsl k crpecc —
TECTUPOBAHUIO (aHAIM3 4YYBCTBUTEIBHOCTH, CLEHApHbI aHalIM3, OLEHKA MaKCUMaJIbHO
BO3MOYKHOI'O YOBITKA, CTATUCTUYECKOE OLICHUBAHUE C TOMOILBIO MOJIEIIEH ).

CranpmapTHble CICHApHH I IPOBENEHUs cTpecc-TectupoBaHus. OOmmue TpeboBaHUs
bazenbckoro komurera no 6aHKOBCKOMY Hajazopy. I'pynmsl cueHapueB. «lllokoBsie» crieHapuu
JUlsl poccuiickux 0aHkoB. HegocraTku cTpecc — TeCTUPOBaHUS.

Puck HeanexkBaTtHOocTHM Mojenu. Pexomenaauuu bazenbckoro komurera IO CHUXKEHUIO
MO/JIEJIFHOTO PUCKa U TOBBIIICHUIO 00OCHOBAHHOCTH MOJy4aeMbIX OIeHOK. CIIocOOBI CHMKEHUS
MO/JICJIBHOTO PHCKA.

WnrerpupoBannoe ynpaieHue puckamu OAO «Coepbank Poccuny». [lpuHiunsl
OpraHu3allii CHCTEMbl PHCK — MEHEeMKMeHTa. PacnpeneneHue OCHOBHBIX (QYHKUHMH U
oOsi3anHOCTel. ba3oBblii mepedens puckos. [IpodwmibHeie nmoapasznenenus. MHCTpyMeHTapuil U
METOJOJIOTUS ~ HMHTEIPUPOBAHHOIO  ympaBieHUs  puckamMu.  OCHOBHBIE  JJIEMEHTHI
MHTETPUPOBAHHOM CHCTEMBI yIIpaBICHUs puckaMu [ pymnsbl.

4, Martepuanbl TeKylmiero KOHTPOJISA ycneBaeMoCTH ydamuxcsi 1 MoH1 OleHOYHBIX
CPeACTB MPOMEKYTOYHOM aTTeCTAMU 10 AUCHUILIMHE (MOAYJII0)

4.1. cDOpM]’::I 1 MCTOABI TCKYILICTO KOHTPOJIA YCIICBACMOCTH U HpOMG)KyTO‘-IHOﬁ aTTeCTalnu.

4.1.1. B xone peanu3anuu TUCHUILUIMHBI «KOHIENIIMM U MOJAETN PUCK —MEHEIKMEHTa)
UCTIOJIB3YIOTCS CIIEIYIOIINE METOIBI TEKYIIETO KOHTPOJIS YCIIEBAEMOCTH 00YUJaIOIIMXCS:

— IpU MIPOBEICHUH 3aHATHI JEKIIMOHHOTO TUMA!

Onpoc, oucnym.

— TIpU TIPOBEJICHUH 3aHATHI CEMUHAPCKOTO THTIA!

Onpoc, oucnym, mecmupoganue.

— IIpU MIPOBEJICHUH MPAKTUICCKUX 3aHITHIA:

mecmuposaHue.

4.1.2. IlpoMexyTouHasi aTTeCTaIys MPOBOAUTCS B hopMe:
3auema.

4.2. MartepuaJibl TEKyIIero KOHTPOJIsA YCIIeBAeMOCTH.
BapwnaHTbI 3ajaHNl TEKYIErO KOHTPOJIA.

3aganue 1. K ¢yHkmusM cyObekTa yrpaBi€HHs CUCTEMbl PUCK — MEHEKMEHTa
OTHOCHUTCSL:
1. KOHTpOJB: MpOBEpKa OpraHU3aluu pabOTHI IO CHHKEHUIO CTENIEHH PUCKA.
2. OpraHu3alus pa3peleHus PUCKa;
3. OpraHu3alus pUCKOBBIX BIOXKEHUN KanuTaja;
4. opraHuzanus paboTHI 10 CHUKEHUIO — BEIWYHHBI PHCKOB;
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3aganue 2. Kak nsmenurcs BenmnunHa EVA>koHOMHYECKOR H00ABIEHHON CTOMMOCTH

IIPU BO3pacTaHUH (PUHAHCOBBIX PUCKOB KOMIIAHUHU U POCTE CTOUMOCTH KPEIUTOB?

1.
2.
3.

BenmnunHa EVAskoHOMHUECKOW H0OABICHHON CTOMMOCTH YBEITHUUTCS;

BenuunHa EVAsKoHOMUYECKOH 100aBICHHON CTOMMOCTH YMEHBIITUTCS;

BennunHa EVAskoHOMHUUECKOH 10OABIEHHON CTOMMOCTH HE U3MEHUTCSL.

3ananue 3. Eciu Bo3pacTaeT MpoOIEHTHAS CTaBKa, UCIIOIb3yeMas IJIsl TUCKOHTUPOBAHMS

6y2[yH_II/IX A0X0O0B, TO TCKYIIAsA CTOUMOCTD 3TUX JOXOOOB:

1. Bo3pacraer;
2. yMEHbUIAeTCs;
3. ocraeTcs HeU3MEHHOMU, TaK KaK He 3aBHCHUT OT IIPOLIEHTHOM CTaBKH.
3ananue 4. IlpeumyniecTBa JACIEHTPAIU30BAHHON CTPYKTYpbl CHUCTEM YIIPABICHUS

pUCKaMU:

1.

HKOHOMMSI CPEJCTB Ha COACP KAHUE CTPYKTYPHOIO IOAPA3IEJICHUS 110 YIIPABICHUIO
pHCKaMH 3a CUET €ro YUCIEHHOCTH;

2. OIEHKA y3KOCTICIIHATU3UPOBAHHBIX PUCKOB CTPYKTYPHBIMU TIOIPa3ACICHUSIMU,
3aHUMAIOIUMHUCS STUMHU BOITPOCAMHM KaXIbIH JCHb;

3. CYOBEKTHBU3M B OIICHKE PUCKOB , CTPEMJICHHE 3aHU3UTh 3HAYUMOCTh PUCKA HIIN
MOBBICUTH TIPEJICTABIICHUE O CTEIICHH €T0 TTOKPBITHS;

4. W3JMIIHSS TIEPECTPaxOBKa — IOTIOJHUTEIILHBIC PacX0Abl Ha (HHAHCUPOBAHHUE PHCKA;
3aganue 5. O0mme Kkputepuu cpaBHeHus 3G(HEKTUBHOCTH CTPYKTYP CHCTEM YIpPaBICHUS

pHUCKaMHU:

1. yHHBepcaIbHOCTh MPUMEHEHUS,

2. 3aTpathl HA CO/ICPIKAHMUE;

3. TpuOBLIL 10 HAJIOTOO0I0KECHHS;

4. CTOMMOCTH COOCTBEHHOI'O KarluTaia.
3apanue 6. JloctonHcTBa nokasarens EVA:

1. moBeimeHue 3QPEKTUBHOCTH UCTIOIB30BAHUS aKIIMOHEPHOTO KAMTalla KOMITAaHHH 32
CYeT UHBECTUPOBAHUS B IPOEKTHI C MOJIOKUTETHHONU YKOHOMUYECKOM, a He
OyxraiaTepckoi npuObLIbIO;

2. CTUMYIHMPOBAaHHME YKOHOMHUHU Ha pa3Mepe aKIMOHEPHOTO KamuTala Mpyu IPUHATAN
YIPaABJICHUECKUX PEUICHU;

3. moka3zaTellb YKOHOMUYECKOUW MPUOBUTH TPUMEHSIETCS B OCHOBHOM JIJISl OLIEHKH YK€
CYIIECTBYIOIINUX KOMITAHWIA U HaTpaBJICHUI OM3HEeca M OH MEHEe MPUTOCH JIUIS OIEHKH
HOBBIX MPEANPUATHH, paOOTAIONINX B OTPACISIX U PHIHKAX C BHICOKMMH TEMIIAMU POCTa;

4. >KOHOMHYECKasi MPUOBLIb SIBIISIETCS a0COIIOTHON BETUUUHOM, UTO JeNaeT eé
HECOMOCTaBUMON MEXY pa3INnYHBIMU IO MAacCIITa0y KOMIIAHUSMU U TOApPa3IeICHHUSIMH.
3aganue 7. OluH U3 CTaHIapPTOB Pa3pabOTKU CUCTEM YNPABICHUS PUCKAMU:

1. crangapt OPIC;

2. crangapt FERMA,;

3. crangapt MIGA,

4. crangapt CAPM;
3aganue 8. /Iuarpamma VcukaBbl CTPOUTCS MPU OLIEHKH PUCKOB TTOCPEACTBOM:

1. anHamu3a BO3JEHCTBUSA HAa OM3HEC;

2. TPUYHHHO — CJIEJICTBEHHOTO aHAJIN3a;

3. MeToja ClieHapHeB;

4. TpeaBapUTEIHLHOTO aHAJHM3a OMACHOCTEH.
3aganue 9. HemocTaTku JENEHTPAIM30BAHHON CTPYKTYpPBI CHUCTEMBI YIIPaBICHUS

pUCKaMHU:

1. CHOXHOCTB B MOJIyYEHUHU CBOJIHOW MH(OPMAIIMH IO PUCKAM;

2. CyOBEKTHBU3M B OILICHKE PUCKOB , CTPEMJICHUE 3aHU3UTh 3HAUNMOCTh PUCKA WUITH

IMOBBICUTH NPCACTABIICHUC O CTCIICHU €I'0 IMOKPBITHA,
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NS

AKOHOMHS CPEJICTB Ha COJEPIKAHUE CTPYKTYPHOTO MOAPA3ICICHUS M0 YIIPABICHUIO
PUCKaMH 3a CUET €r0 YUCICHHOCTH;

yueT crnenuduieckux (GakTopoB IMPH OIICHKE PUCKA U €T0 BO3JICHCTBUS HA padoTy
KOMITaHUH;

3apganue 10. Onun U3 cTaHAapTOB pa3pabOTKH CUCTEM YIIPABIICHUS PUCKAMH:
crangapt NORDA,;

crannapt COSO,;

crangapt ART,;

crangapt CAPM;

3aganne 11. Henocrarku nokasareinss EVA:

npoOJIEeMAaTUYHOCTD OTPENEICHUS IKOHOMUYECKOH MPUOBUIN 110 OTAEIBHBIM MOIPa3ACICHUSM,
JUI KOTOPBIX TPYJIHO OOBEKTHUBHO OLEHUTh UX BKJIAJ B CO3JaHHE NPUOBLIM U/WIN UX J0JIIO B
AKLIMOHEPHOM KaIuTaJe;

BO3MOXKHOCTh MAaHUIYJIMPOBAHUS MOKA3aTEIEM S3KOHOMUYECKON MPUObUIN C LENbIO YBETUUYECHUS
BO3HArpa)/eHus B KPaTKOCPOUYHOU MEPCIEKTUBE;

CTUMYJIMPOBaHHE S)KOHOMHH Ha pa3Mepe aKIMOHEPHOTro KaruTala Mpu NPUHATUU
YIPaABJICHUYECKUX PEUICHUN;

6osiee 0ObEKTHBHAS OLIEHKA BKJIaJ1a KaXKJ0r0 PYKOBOAMUTEIS B CO3/1aHUE SKOHOMUYECKOM
npuObUIN KOMIIAHUH.

3aganue 12. OOmwme kputepuu cpaBHeHHS JPGEKTUBHOCTH CTPYKTYp CHCTEM

YIIPABJICHUS] PUCKAMU:

1

2.
3.
4.

YPOBEHb OOBEKTHBHOCTH U TOYHOCTH TIPU aHAJIM3E PUCKOB;

CKOPOCTb MOCTYIJICHUS 1 0OMEHA HH(pOpMaLIUEl;

CpeIHEB3BCIICHHAS CTOMMOCTD KaluTaja;

BEIPYYKA OT IMPOJIAK.

3aganue 13. Kak usmenntcs BenununHa EVAskoHOMHUYeCKOl 100aBIEHHONH CTOMMOCTH

IIPYU BO3pacTaHUM YpOBHS UHPISAIMU?

1.
2.
3.

BennurHa EVAskoHOMHYecKo# 100aBI€HHON CTOMMOCTH YBETUYHTCS,

BennunHa EVAskoHOMHUYEcKOl 100aBI€HHON CTOMMOCTH YMEHBIIUTCS;

BennunHa EVAskoHOMHMUYECKOH 100OaBIEHHON CTOMMOCTH HE U3MEHUTCS.

3amanme 14. PucKkOBaHHOCTHL BIOKEHHHW B aKIMM KOMIIAHMH ¢ W3MEHEHHEM INIOTHOCTH

pacrpeneneHuss BepOSTHOCTEH BO3MOXHBIX HMCXOJOB 10 TOJYYCHHIO JIOXOJA MEHSETCS CICAYIOIIUM
obpazoM:

1. 9eM BbIIIIE TUIOTHOCTH paclpeAeIeHHs, TEM BBIIIE PHCK;

2. YeM HMXeE MJIOTHOCTb PACIPENEIECHNS, TEM BBILIE PUCK;

3. 4eM HUXe IUIOTHOCTh PaclpeIesieHus, TEM HIDKE PUCK;

4. He 3aBHCHUT OT IUIOTHOCTHU PACIIpEIeIeHNS.

3aganme 15. @yHkuun 00bEKTa YIPABICHUS B CUCTEME PUCK - MEHEI)KMEHTA!

1. opranmM3anys PUCKOBBIX BIOXKEHHUH KalUTaNa;

2. ONTHMU3AIUS SKOHOMHYECKHMX OTHOIIEHHH W CBs3eil Mexay CyOBeKTaMH XO3SIHCTBEHHOTO

rmponecca;

3. MMPOTrHO3UPOBAHUC! pa3pa60TKa Ha MCPCIICKTUBY W3MCHEHMI q)HHaHCOBOFO COCTOSIHUS 00BEKTa

Y €ro pa3jInyHbIX YacTew;

4. perynupoBaHUE: BO3JIEHCTBHE HAa OOBEKT YMPABJICHHUS, MOCPEICTBOM KOTOPOTO JOCTHTAETCA

COCTOSIHUE YCTOMYMBOCTH JTOTO OOBEKTa B CIy4ae BO3HMKHOBCHHS OTKIOHEHHS OT 33/IaHHBIX
1apamMeTpoB.

NS

3ananmue 16. B nieHTpansHOM y37e «rajcTyka — 6aboukn» pacrosiaraercs:
OCHOBHAsI MPUYNHA BO3HUKHOBEHUS HIICHTH(DUIIUPOBAHHOTO PUCKA;
OIacHOE COOBbITHE, BRIOpAHHOE JJIS aHAJIN34,

HEKeNaTeIbHOE TOCIIEICTBIE PUCKA [T KOMITAaHHH;

OCHOBHAs (DYHKIIMS yIIpaBICHUS UICHTU(DUIIUPOBAHHBIM PHCKOM.

10



4.3.1. ®opMupyembie KOMINETEHIIUH

- CIIOCOOHOCTD HUCIIOJIb30BATh COBPEMEHHBIE METOIbl YIPABICHUS KOPIIOPATUBHBIMU (PMHAHCAMHU
JUIs petieHus crpaternueckux 3anad (I1K-6) .

4.3.2 TunoBble OLIEHOYHBIE CPEICTBA

Cnucoxk BOIIPOCOB AJId NMOATOTOBKH K 3a4€Ty

PONMNE

NGO

10.
11.
12.

13.

14.
15.
16.
17.
18.
19.
20.
21.
22.
23.
24,

25.
26.
27.
28.
29.
30.

31.

33.

34.

OyHKIUU CyOBEKTa U 00BbEKTa YIPABICHUSI CHCTEMbI PUCK — MEHEKMEHTA.
IIpueMsl pUCK — MEHEKMEHTA.

CocTaBisitonue 31eMeHThl PUCK — MEHEPKMEHTA.

[ToacucremMbl CHCTEMBI YIIPABICHHS PUCKOM: YIPABISIONIAs MOJICHCTEMA, OOBEKT
yIpaBIeHUSI.

[Ipouienypsl yrnpaBlieHHs] pUCKaMHU.

OO61mue 3Tansl npoliecca ynpaBieHHs] pUCKAMHU.

[Toaxop! K MOCTPOCHHUIO CUCTEMBI YITPABICHUS PUCKAMH.

[Tpeumy1iecTBa U HEAOCTATKHU [IEHTPAIM30BAHHON CTPYKTYPBI CUCTEMBI YIIPABICHUS
pHUcCKamu.

[Tpeumy1iecTBa U HEAOCTATKU JICLIEHTPATU30BAHHON CTPYKTYPhI YIIPABICHUS PUCKAMHU.
®akTOpbl BBIOOPA CTPYKTYPHI CUCTEMBI YIIPABJICHUS PUCKAMHU.

Kputepuu cpaBenus 3p(peKTUBHOCTH CTPYKTYP CUCTEM YIPABICHUS PUCKAMHU.
OO6mme pekoMeHauu 1Mo GopMUpoBaHUIO 3P PEKTUBHON CUCTEMBI YIIPABICHUS
pHUCKaMHU.

[TpenmochuUIKN BOSHUKHOBEHHS KOHIICTIIINYA UHTETPHUPOBAHHOTO YIIPABICHUS PUCKAMH,
KaK HOBOU CTpaTeruu yrpaBJeHHUS.

['maBHas 11€J1b HHTETPUPOBAHHOTO PUCK — MEHEKMEHTA.

['maBHBIN NPUHIUT KOPIOPATUBHOTO PUCK — MEHEDKMEHTA.

OyHKIMY yIpaBICHUS PUCKAMH Ha TIPEITPUSTHH.

MecTo noapa3zaeneHuii puck — MEHEIKMEHTA.

Konrnemniust sxoHoMHuueckoi 1o0aBienHoi croumoct EVA.

JlocTonHCcTBa M HEJOCTATKHU MoKazaTeas EVA.

CKoppeKkTHUpoBaHHAs Ha PUCK peHTabenpHOCTh KanTana — RAROC.

JlocTouHcTBa U cnabdble cropoHsl nmokaszarens RAROC.

Opranu3anus 1 pa3padoTka oOIIei TOJUTUKH PUCK — MEHEKMEHTA.

OreHKa pUCKOB U Pe3yabTaTOB UX BO3/CUCTBUA HA OM3HEC KOMITAaHUU.

Ponb BEICHIET0 pYyKOBOJCTBA BO BHEAPEHUH CUCTEMbI PUCK—MEHEKMEHTA Ha
MPEINPUSATHH.

KitoueBbie acriekTol 3 PEeKTHBHOM CHCTEMBI PUCK — MEHE/DKMEHTA.

HanpaBnenus coBepIiieHCTBOBaHUS CUCTEM YIPABICHUS PUCKAMHU.

[TprurHBI HEOOXOIUMOCTH TIPHHSTHS CTAHAAPTOB PUCK — MEHE/KMEHTA.
OCoOeHHOCTH CTaHIAPTOB PUCK — MEHEIKMEHTA.

Crannmaprt ynpasnenus puckamu FERMA.

Crangapt puck — MmeHemkMeHTa COSO. Mogens COSO: menu, KOMIIOHEHTHI,
MOJIpa3/iesieHusl OpraHu3aliH.

Mexnynapoansiii crangapt MCO 31000:2009 «MenemxmenT pucka. [IpuHuunst u
pykoBoacTBo». WHppacTpykTypa MEHEeI)KMEHTa pUCKa.

Mexnynapoansiii crangapt MCO 31000:2009 «MenemxmenT pucka. [IpuHuunst u
PYKOBOJCTBOY». [IpHHIMIIBI pUCK — MEHEDKMEHTA.

Mexnynapoansiii crangapt MCO 31000:2009 «MenemxmenT pucka. [IpuHuuns! u
PYKOBOZACTBO». B3auMocBs3U B CUCTEME PUCK — MEHEPKMEHTA.

Mexnynapoansiii crangapt MCO 31000:2009 «MenemxmenT pucka. [IpuHuunst u
pykoBozacTBo». Ilporecc puck — MeHEIKMEHTA.
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35.
36.
37.
38.
39.
40.
41.

42.
43.
44,
45.
46.
47.
48.
49.
50.
51.
52.
53.

54.

[Tpu3Haku 3¢ HEeKTUBHOTO MEHEIKMEHTA PUCKOB.

CopneprxaHue Tana UICHTU()UKALUY pUCKa.

Coneprxanue JTarna aHalIu3a pUCKa.

CopepxaHue 3Tana CpaBHUTENBHON OLIEHKH PUCKA.

@DaKTOpbI, BIUIOMINE Ha BEIOOP METOJIOB OIICHKH.

Bupl METOIOB OLIEHKH pUCKA.

Mo3roBoii mTypM (Ipo1ieCcC BHIIOJHEHUS METOIa; BXOAHBIE U BHIXOHBIE JAHHBIE;
IPEUMYLIECTBA U HEJAOCTATKH).

[TpenBapuTENbHBIN aHAIN3 OMACHOCTEN (IIPOLIECC BBIIIOJIHEHUS METO/1a; BXOAHBIE U
BBIXOJIHBIE JIaHHBIE; IPEUMYILECTBA U HEOCTATKN).

AHanu3 crieHapueB (IpoLiece BBIIOIHEHUS METO/A; BXO/IHBIE U BHIXOHBIE IaHHBIE;
IPEUMYLIECTBA U HEJOCTATKH).

Merton anann3a BO3ACHUCTBHS Ha OU3HEC (TIPOLIECC BHIMOJIHEHUS METO/Ia; BXOJHBIC U
BBIXOJIHbIE JIaHHBIE; IPEUMYILECTBA U HELOCTATKH).

[TprunHHO-CIEICTBEHHBIN aHaIU3 (MPOLIECC BBIMOIHEHHS] METO/1a; BXOIHBIE U BBIXOAHbBIE
JTaHHBIE; IPEUMYIIECTBA U HEJOCTATKH).

Merton «ranctyk-0abouka» (IIpoLEecC BHIMOIHEHUSI METO/1a; BXO/IHbIE U BBIXOJHbIE
JTaHHBIE; IPEUMYIIECTBA U HEJOCTATKH).

Crpecc — TectupoBanue. Llens crpece — TecTupoBaHusl.

[Tonxopl K CTpECC — TECTUPOBAHUIO

CranjapTHble CLIEHApUU JUIsl IPOBENIEHUS CTPECC-TECTUPOBAHMUSL.

O6ume TpeboBanus bazenbckoro KOMUTETa O GAaHKOBCKOMY HAJ30pYy.

I'pynnel cuenapues. HenocraTtku ctpecc — TECTUPOBAHUS.

Prck HeanekBaTHOCTH MOJIETIH.

Pexomennaruu bazenbckoro koMurera o CHUKEHUIO MOJIEIBHOTO PUCKA U MOBBIIIEHUIO
000CHOBaHHOCTH MOJIYYaE€MBIX OLIEHOK.

CniocoObl CHUXKEHUSI MOJIEJIBHOTO pUCKa.

Ixana oueHnBaHNA.

MpU U3YUCHUUN JUCHUIIIINHBI

Cnoco0bl aTTECTALINN Bajibl
OO0m1ee KoIn4uecTBO 0aI0B 100
KonnuecTBo 0aitoB Ha 3aueTe 20
KonnyectBo 6amioB a0 3ayera, MOJydeHHbIE 80

B ToM umcie:

-basuiel 3a mocenieHune JTeKIui 8 (2 yaca — 1 6amn)

-banmnbel 32 mocemieHue  IMPAKTUYECKUX 4 (2 yaca — 0,5 GanoB)
3aHSITUH

-banmner 32 paboTy Ha  MpaKTUYECKUX 45 (6amibl 3a KaXI0€ 3a/I1aHHE:
3aHATUAX (BBIIOJHEHHE PACUETHBIX 3aJaHUN W/HWiIK | 10 15 COOTBETCTBEHHO 3a KaXKJ0€ U3
pedepara) TpeX 00s3aTeNbHBIX 3aJaHHi)

-IIpomexxyTouHas aTTecTanus — 7
TECTUPOBAHUE

- AKTHBHOCTH Ha 3aHSTHIX 8

-KonTponsHas pabora 8
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Jljis oydeHruss MaKCHMAalbHOTO KOJIMYecTBa OasioB 3a BBICTYIUICHHMS HA 3aHATHSIX U
npyrue (GOpMbI BBIMIOJHEHUS 3alaHUM Kbl CTYACHT JOJDKEH MOATOTOBHTH HE MEHEe Tpex
00s13aTeNnbHbIX 3aannii. bamiel 3a kaxkaoe 3aganue — 15 0. [lkana cooTBETCTBUS OLIEHKAM:

- 15-13 6annoB — 3a4TEHO

- 12-10 0annoB — HE 3a4TEHO

HToroBas oreHKa Mo MpeaMeTy BBICTABIISCTCS HAa OCHOBE IIKAJIbI, TPUBEACHHON B MPOEKTE
[Tonoxenus o GaUTbHO-PEUTUHTOBON CUCTEME OIICHKH 3HaHUH oOydarommxcs B UMM:
B MMM npunsaTa cienyromas IIKajga MEepeBoJa OICHKH M3 MHOTOOAUIBHONW CHCTEMBI B
NATHOAIUIBHYIO (OMHAPHYIO):

[IIkana nmepeBoja OLIEHKH U3 MHOT00AJUTbHOW CUCTEMBI B TIATHOAUTHHYIO:

- oOyJaromemMycsi BBICTABIISICTCS OIIGHKA «HE 3a4TeHO», €CIH OOydJaroIuiucs
HaOpas MeHee 55 Gaios,

- OIICHKA «3a4TEHO)» BBICTABIISICTCS MPH YCIOBUH, €CJIM O0y4arouuiicss Habpamx ot
55 no 100 6amios;

- 100 6anaoB BhICTABISETCS MPU YCIOBUU BBITIOJHEHUS BCEX TpeOOBaHUH, a Takxke
npu 00s3aTEIbHOM TMPOSIBICHUHM TBOPYECKOTO OTHOILIEHHUS K MPEAMETY, YMEHHH HaXOIUTh
OpUTMHAJIbHBIE, HE COJEpIXKAIIUecss B yueOHMKAaX OTBETHl, YMEHHUU pabdOTaTh C MCTOUYHHKAMHU,
KOTOpBIE COJEP)KATCs JOMOJHUTEIBLHOUW JHUTepaType K Kypcy, YMEHUU COCIUHSATH 3HAHUS,
MOJIYYCHHBIC B IAHHOM KypCE CO 3HAHUSIMU JPYTHX TUCHUTLINH.

K cpaue 3adera gomyckaroTcsi CTyAEHTHI, HaOpaBuiue He MeHee 50 GayIoB MO UTOram
Tekyien arrecranuu. OneHka MPOMEKYTOUHON aTTeCTallud MO AUCIUIUIMHE MPOCTABIISETCS B
MPUIIOKEHUE K JUIIIOMY.

4.4. MeToanyeckne MaTepHuaJbl
[Ipouenypsl OlLEHUMBaHUS 3HAHUM, YMEHUMN, HAaBBIKOB U (WMJIM) OIbITa AEATEIbHOCTH,
XapakTepU3YIOIUX ATanbl (HOPMUPOBAHMS KOMIIETEHIIMH MPOBOJATCS B COOTBETCTBUU C
VYcraBom Axanemun (y1B. IlocranoBnenunem IlpaButenbctBa Poccuiickoit ®enepanuu ot
12.05.2012 r. N 473), [lonoxeHueM O TEKYIIEM KOHTPOJIE YCIEBAEMOCTH U IPOMEKYTOUHOMI
atrectauuu cryneHToB B PAHXul'C (yrB. [Ipukazom pexropa ot 25.01.2012 r. Ne 01-349; uzm.
ot 07.06.2013 r.), [TopsiakoM opraHu3anuy U MPOBEJAEHUS MPAKTUKU CTYJEHTOB, OCBaMBAIOIINX
B PAHXul'C oOpa3zoBarenbHble NporpaMMbl BBICHIETO OOpa3oBaHMs — I[POTrpamMMbl
OakanaBpuaTa, IporpaMMbl ClIEUAIUTETA, IPOrpaMMbl MarucTpaTyps! (yTB. IIpukazom pekropa
ot 11.05.2016 r. Ne01-2212).
B uyactu obecriedeHuss OCBOEGHUS AMCHUUIUIMHBI OOYyYaroIUMCs TPEeNOCTaBIsAeTCs
pa3IaToOYHBIA MaTepuai 1o TeMaM JUCIUIUINHBI.
[Tponietypa onieHUBaHUs 3HaHUIM, YMEHUI U HaBBIKOB, oOecreunBarOIUX (OpMUPOBAHNE
KOMIETEHIIUH, TPEelyCMOTPEHHBIX OCBOCHUEM JUCIUILINHBI, BKIIIOYAET:
- IPOBEJICHUE TECTUPOBAHMUS HA OCHOBE TECTOB, BKIKOYAIOIINX TEOPETUUYECKHE BOIPOCH! U
pacueTHbIe IPUMEpHI;
- TPOBEACHHME OIpOoca M0 KIIOUEBBIM BOINPOCAM, OXBAaTBIBAIOIIEM COACpKAHHE
JTUCIUTUIAHBI.

5. MeToanyeckue yKazaHus JJis1 00y4alOIIMXCS 110 OCBOCHUIO JUCHUIIMHBI (MOAYJIs1)

Jlnst  oOecriedeHUsT OCBOCHUS TUCHUIUIMHBI OOydwaromuecs Y4YeOHBIM —ILJIAHOM
MpPeIyCMOTPEHA CaMOCTOSITENIbHAs padoTa U MPAKTUUECKUE 3aHATHUS.
Bunbl camocToATensHOM BHEAYIUTOPHOU PaOOTHI :
- CaMOCTOSITENIBHOE N3Y4YECHHE PA3/IeioB Kypca,
- TIOBTOPEHHE JICKIIMOHHOTO MaTepHralia U MaTepuaia yaeOHUKOB,
- MOATOTOBKA K MPAKTUYECKUM 3AHITHUAM,
- HOATOTOBKA K TEKYIIEMY KOHTPOJIIO.
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[IpakTudeckue 3aHATHS TPOBOAATCS B opMeaHann3a OU3HEC - MPOILECCOB KOMIAHUI C
Y4ETOM PHUCKOB.
TemaTuka NPakKTUYECKUX 3aHATUN:
«BBIOOP CTPYKTYpBI CUCTEMBI YIIPABJICHHUS PUCKAMH CTPaXOBON KOMITAHUI.
«Pacuer mmokaszareneit EVA, RAROC».
«IToctpoenue npoduist pUCKOB U KapThl PUCKOBY.
«Pa3paboTka opraHu3aMOHHON CTPYKTYPhI CUCTEMBI YIIPABIICHHUS PUCKAMM.
«Pa3paboTKa CTPYKTYphl CUCTEMBI YIIPABICHUS PUCKaMU Ha OCHOBE CTaHAapTa
FERMAY.
«O11eHKa pUCKOB KOMMEPUYECKOM OpraHu3alumny.
«Pa3paboTKa crieHapHueB 7Sl CTPECC - TECTHPOBAHUSY.
JIng mOArOTOBKM K MPAKTUYECKUM 3aHSITUAM PEKOMEHIYETCS:
- U3YYUTh COOTBETCTBYIOIIME TEOPETUUECKUE BOIIPOCHI, BKIIFOYAs] TEMBI,
MpEeJICTaBJICHHBIE B pa3/IaTOYHBIX MaTepUaliax;
- 0O3HAaKOMHUTBCS C PEKOMEHI0BAHHBIMU HOPMATUBHBIMH JIOKYMEHTAMU;
- MOJTOTOBUTH JOKJIAJ WU pedepar 1Mo COOTBETCTBYIOILIEH TEME.

IIpumepHbIe TeMbl pedepaToB M 10KI10B N0 Jucuuminue «KopnoparusHbie
CHCTEeMbI PUCK — MEHeKMEeHTa»
CoBpeMeHHbIE METO/Ibl XE/PKUPOBAaHUS (PMHAHCOBBIX PUCKOB.
VYpasieHnre npeJnpuHUMATEIbCKUMU PUCKAMHU TOPIrOBOM OpraHU3al|H.
PerynupoBanue pruckoB GaHKOBCKOH €STEIbHOCTH.
CucremMa pucK — MEHEIKMEHTA IPOMBIIIJIEHHOTO MPEANPUATHS.
VYnpaBieHue puckaMu B CTPaXOBOM KOMIIAHUH.
VYpasnenue puckamu nopT(eabHOro UHBECTUPOBAHHUS.
CucremMa pucK — MEHEIPKMEHTa KOMMEPYECKONW OpraHu3aliy.
MeTo/1bI OLIEHKU U YIPABJIEHUS TPOLEHTHBIMUA PUCKaMH B KOMMEPUYECKOM OaHKe.
Cucrema pUCK — MEHEPKMEHTAa KOMMEPUYECKOro OaHKa.
. MeTo/bl OLIEHKU CTPAHOBBIX PUCKOB.
. OnieHka u ynpasJieHHUE BATIOTHBIMU PUCKaMH.
. PEIHOYHBIE PUCKH U METOJIbI X OLEHKHU.
. OnieHka u ynpasJieHHE OJUTUYECKUMH PUCKaMHU.
. CtpaxoBaHue B cUCTEME PUCK — MEHEIP)KMEHTa KOMMEPUYECKONW OpraHU3aliy.
. IIpuMeHeHne oNnuMOHAIBHOTO MOAECINPOBAHMS UIsl OIEHKU PUCKOB.
. IlpuMeHeHue QpproYepCcHBIX KOHTPAKTOB JJIs XEKUPOBAHUS (PMHAHCOBBIX PHUCKOB.
. IIpuMeHeHue ONIMOHHBIX KOHTPAKTOB ISl XEIPKUPOBaHHS (DUHAHCOBBIX PUCKOB.
. BHyTpeHHHE MeTO/1bl XEeKUPOBAHUS BATIOTHBIX PUCKOB.

CoNoOA~WNE
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6. YueOHasi iMTepaTypa u pecypchl HHGOPMANMOHHO-TEJIEKOMMYHHKAIMOHHOI ceTH
"WHTepHeT", BKJII0OYaAs NIepeYeHb Y4eOHO-MeTOAMYeCKOro odecnedeHust As
CaMOCTOSITE/ILHOM padoThl 00y4yaroImuxcs 1Mo JMCHUILINHE (MOAYI10)

6.1. OcHoBHas IMTEpaTypa.

1. Bacun C.M., lllyroB B.c. YnpaBnenue puckamu Ha NpeanpusaTuu. YuebHoe nocooue.
— M.: Kuopyc, 2016.

2. bapton T.JI., llenkup VY., Yokep II. KommuiekcHbIil TOAX0A K PUCK — MEHEIKMEHTY:
IIpaKTHKa BEAYIUX KoMnaHui. — M.: M3natenscknii 1om «Buibsimey, 2008.

3. [Jomamenko JI.B., ®unorenosa [O.I0. Vmnpasnenue puckamum B YCIOBHUAX
¢unaHcoBoi HecTabmibHOCTH. — M.: Maructp: UHOPA-M, 2010.

4. Kpyu M. OCHOBBI pUCK-MEHEKMEHTA : yueOHOe mocodue: mep. ¢ anri. / M.

Kpyn, [. I'anaii, P. Mapk; nayd. pea. B.b. Munacssn.— M.: FOpaiit, 2011.
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5. IlokpoBckuii A.K. Puck — MEHEIKMEHT MpEeANpUATHII NPOMBIIIJIEHHOCTH U
TpaHcnopra. Y4yebnoe nmocodue. — M.: Kunopyc, 2016.

6. DOunukmomenus ¢uHAHCOBOTO pHCK-MeHemkmMeHTa. [lox pen. A.Jl.JIoGaHoBa,
A.B.Uyrynoga. — M.: Ans6una. buznecoykc, 2009.

6.2. JlonmoJiHUTEIbHAS JIUTEPATYpa.

1. bannun K.B., Ilepenepsies N.U., I'onoB P.C. YnpaBienue puckamMu B ”HHOBALIMOHHO-
WHBECTHIIMOHHOMW JEATEIBHOCTH NMpeanpusaTus: Yueb. mocodue. — M.: Jlamkos u K, 2012.

2. I'nbcon P. ®opmupoBaHre MHBECTUIIMOHHOTO MOpThens. YnpasieHue GUHAHCOBBIMU
PUCKaMHM. TIEp. C aHTII. — 2-¢ u31., ucnp. - M.: AnpnimHa busnec bykc, 2008. - 276¢.

3. TlomoB FO.U.. fkoBenko O.B. Ympaenenue mpoekramu: YdeOHoe mocobue. — M.:
NHOPA-M. 2011.

4. Jlappymun O.W. non pen. bankoBckue pucku (OakaiaBpuaT U MarmcTparypa).
YueOuuk. — M.: Knopyc, 2016.

4. Tlogxoapl K OpraHu3allid CTPECC - TECTUPOBAHMUS B KPEAUTHBIX OpraHu3auusax (Ha
OCHOBE 0030pa MeXAyHapoJHOM (hrHaHCOBOM mpakTHKK), bank Poccuu, 2005r.

5. Puck-MeHEI)KMEHT WHBECTULMOHHOTO TpoekTa / mox pea. mpod. M.B.I'paueBoi,
npod. A.b.Cekepuna — M.: FOHUTU, 2009.

6. PeixTukoBa H.A. AHanu3 u ynpaBieHHe pUCKaMU OpraHMW3aluu. Y4yeOHoe mocodue. —
M.:®opym: UHOPA-M, 2009.

7. Cokonos FO.A., AmocoBa H.A. Cucrema crpaxoBaHus OaHKOBCKHX PHUCKOB. — M.:
000 «M3marenscTBO DauT», 2003.

8. Tenman JL.H. , .Dpuamsun H./[.u. YnpaBneHue puckamu B yCIOBHSIX (PUHAHCOBOTO
kpusuca. — M.: FOuutu-/lana, 2011.

9. Yponosckux B.H.. YmpaBnenue puckamu npeanpustus. YueOHoe mocobue. — M.:
By3oBckuii yuebnuk., 2011.

10. OwmH C.A. CrpaxoBaHue M X€KUPOBAaHME PHUCKOB HWHBECTHIIMOHHOM
nesrenbHocTH, — M.: Aukui, 2009

11. Yepnosa I'.B., Kynpssues A.A. Ynpasnenue puckamu. — M., [IPOCIIEKT, 2005.

12. A.C.lankun, B.A.IllankuH. DkoHOMHYeckue M (QuHaHCOBBIE pHUCKH. OleHKa,
ynpasieHue, noprdens naBectunuii. — M.: Jlamkos u Ko, 2013.

13. Alexander C. Operational risk: Regulation, analysis and management. — L.: Financial
Time Prentice Hall, 2003.

14. Core principles for effective banking supervision. Basel Committee on Banking
Supervision, 2006, October.

15. Core principles methodology. Basel Committee on Banking Supervision, 2006,
October.

16. Risk adjusted performance measurement: A tool for the global finance industry: A
survey. Executive summary. Professional Risk Management International Association, 2007,
March.

6.3. YueOHO-MeToqUYEeCKOE 0ODecTeueHne CaMOCTOSATEILHOI padoThI.
1. Kypacop B.B. PabGouas mnporpamma aucuumiaudbl (moayas) b1.B.OJI.13
«KoprnopaTuBHbIE CHCTEMBI PHCK-MEHEKMEHTa». HampaBieHrne moAroToBKH (CIEeMaTbHOCTD)

38.04.02 «MenemxmeHT». «PUCK - MEHEKMEHT W cTpaxoBoi OumsHec». — M., AHX u I'C,
2017.

15



6.4. HopmaTuBHbIE NPABOBbIE JOKYMEHTHI.

1. Tlpukaz Muntpyna Poccum ot 07.09.2015 N 591 "OO6 yTBepKIeHUH
npodeccuoHaibHOTO cTaHAapTa "CrenuaaucT 1Mo yrnpaBjieHuo puckamMu' (3aperucTpupoBaHo B
Muntocte Poccun 08.10.2015 N 39228).

2. Hanmonanwheiii crannapt Poccuiickoit @eneparuu. 'octP MCO / MOK 31010 - 2011.
MenemxMmenTprucka. Metosl onieHku pucka. — M.: Cranpaptundopm, 2011.

3. Hammonanenbiii cranmapt Poccuiickoir ®enepamuu. I'oct P MCO 31010 - 2010.
MenemxmenT pucka. [Ipuanunst 1 pykoBonctBo. — M.: Crangaptundopm, 2010.

6.5. UnTepHeT-pecypchl.

1. RiskCalcTMForPrivateCompanies: Moody'sDefaultModel. Rating Methodology.Eric
Falkenstein.

http://www.creditrisk.ru/publications/files_attached/Moodys_Default_Model.pdf

2. Modeling Default Risk. Peter J. Crosbie, Jeffrey R. Bohn.

http://www.creditrisk.ru/publications/files_attached/modeling_default_risk.pdf

3.An Explanatory Note on the Basel 1l IRB Risk Weight Functions. Basel Committee on
Banking Supervision.

http://www.bis.org/bcbs/irbriskweight.pdf

4. Caifr www.economy.gov.ru

5. Caitr www.expert.ru

6. Caiir www.rbc.ru

7. Caiir www.RiskGap.ru

6.6. Unble HCTOYHUKH.

1. Komuret cioncopckux opranuzanuit Komuccun Tpeasest (COSO). Ynpanenue
puckamu opranuszanuii. UaTerpupoBanHas moneinb. Kpatkoe nznoxenue. KonentyaibHbie
ocHOBBI. CeHTA0pb. 2004.

2. ®epnepanus eBponeiickux accoruanuii puck meHemxepoB (FERMA). CtannapTsl
ynpasienus puckamu. http://rrms.ru/upload/common/doc/Doc-pdf _RU_2005.pdf

7. MarepuaiabHoO-TeXHHYecKasi 6232, MHPOPMAIIMOHHBIE TEXHOJIOTHH, IPOTPAMMHOE
obecrieyeHre 1 HHPOPMANMOHHbIE CIPABOYHBIE CHCTEMBI
Jlia mpoBeneHUsl 3aHATUH MO JAMCHUIUIMHE HEOOXOIUMO CJENyIollee MaTepHajbHO-
TEXHHYECKOE 0OecriedeHne: yaeOHbIe ayAUTOPHH IS TIPOBEACHUS 3aHATHI CEMHHAPCKOTO THIIA,
TPYNIOBBIX M HWHAWBUIYAIbHBIX KOHCYJIBTAIMH, TEKYHIETO KOHTPOJII M TMPOMEKYTOYHOM
aTTECTaIMH, JUISI CAMOCTOSATEILHON pabOThl: YNTAIBLHBIE 3aJIbl OMOINOTEKH.
[Mporpammuoe obecnieuenue: MS Office Professional Plus 2016.
JoctymHble pecypcsl HHGOPMAIMOHHOM CPEIbl aKaJIeMUH BKITIOUYAIOT:
* JJIEKTPOHHOE XPAHWJIHUIIE HAayYHO-O0Opa30BaTEIbHBIX PECYPCOB C BO3MOXHOCTSIMHU
YAQJICHHOTO JIOCTyNa Ha 6a3e¢ COBPEMEHHOTO TeJIEKOMMYHHKAIIMOHHOT'O KOMILICKCA;
* 0a3bpl JIAHHBIX AJIEKTPOHHBIX MyOIHMKAIUH, SJIEKTPOHHBIX MEPHOJUICCKUX W3IaHUN
HAyYHOTO ¥ Y4eOHO-METOINYECKOTO HAPABIICHUS;
* MEIMA-CTYIUs JUIsl IPOBEACHUS TeIeKOHBEpEHIINIA;
* JJIEKTPOHHBINA OMOTMOTEUHBIN POH/T.
HNudopmannonnslie cupaBounsle cucrembl: Hayunas 6ubimmnorexka PAHXul'C. URL:
http://lib.ranepa.ru/;
Hayunast snektponnas 6ubauoreka eLibrary.ru. URL: http://elibrary.ru/defaultx.asp;
HanmonanwsHas anextponnas oudamoreka. URL: www.nns.ru;
Poccuiickas rocynapctBennas ouommorexka. URL: www.rsl.ru;
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http://www.rbc.ru/
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http://elibrary.ru/defaultx.asp
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Poccuiickas HamoHanbHas 6ubianorexka. URL: www.nnir.ru;

DnexTponnas oubnmoreka Grebennikon. URL: http://grebennikon.ru/;
DekTpoHHO-0MOIMoTeuHas cuctema M3narenscrBa «Jlanby. URL: http://e.lanbook.com;
DiekTpoHHO-6ubMoTeunas cucrema FOPAMT. URL: http://www.biblio-online.rul/.

7.1. CiuCcoK y4e0HO-1a00paTOPHOI0 000PY/A0BAHUA:
- IEPCOHAJIBHBIN KOMIIBIOTEP € BBIXOAOM B MIHTEpHET;
- MYJIbTUMEIUUHBIN TPOEKTOP.

7.2. IlporpaMMHBbIe, TEXHUYECKHE M DIJIEKTPOHHBIE CpEICTBAa OOYyYEHHUS M KOHTPOJI
3HAHUU CIIylIaTenei:

Microsoft Exel.

17


http://www.nnir.ru/
http://grebennikon.ru/
http://e.lanbook.com/
http://www.biblio-online.ru/

