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1. TlepeyeHb IUIAHUPYEMBIX Pe3yJabTATOB 00y4eHHs N0 JMCHUILIHHE,
COOTHECEHHBIX C IUIAHUPYEMBbIMH Pe3yJIbTATAMH OCBOEHHS MPOrPaMMbI

1.1 lucuumuimaa «PUCK  MEHEKMEHT»  OoOecrleuMBacT  OBJAACHUE  CICAYIOIIMMH
KOMIICTCHIIUSAMMU .
Kon HanmeHoBanne Kon HanmeHoBaHne »5Tama OCBOEHHS
KOMITETEHIINU KOMITETEHIINU JTana OCBOCHUSI | KOMIIETCHIINU
KOMITETEHIINU
I1K-3 CnocoOHOCTh HCHOJIB30BaTh [K-3.4. Crnoco0eH OIeHUBATH U YIIPABIATh

COBpPEMEHHEBIE
yIpaBJIeHUs
KOpHOPaTHBHBIMU
¢uHAHCAMKM /IS pelICHHS
CTpaTern4ecKux 3a1ad

METOIBI

pUCKaMu

1.2. B pe3ynbpTate 0CBOCHHS JUCHUTUIMHBI Y CTYJICHTOB JIOJKHBI OBITH CHOPMHUPOBAHBI:

OTD/TD Kon stana ocBoenus PesynbraTel 00y4ueHus
npodeccroHanbHbIE IEHCTBHSA KOMITETEHIINN
coznaHue U ynpaBieHUe [1K-3.4. Ha ypOBHE 3HaHUII:

[IPOJYKTOB/TIPOCKTOB B
(uHAHCOBOI cepe Ha OCHOBE

mH(pOpMaMOHHBIX

[TEXHOJOTNH 1 YKOHOMMKO-
[MaTeMaTHYECKUX MOJCIICH.

3HAaHUH  METOJIOB
KOMMepYecKoM OaHKe

yIpaBlIeHUS]  PHUCKaMH B

Ha YPOBHE YMEHMIA:
neHTU(UKALUS, aHAJIU3, OLEHKAa M OrpaHHYCHHUE
(bMHAHCOBBIX PUCKOB ONEpannii KOMMEPYECKOro OaHKa

2. O0BbeM u MecTO AMCHHUILIMHBI B cTpyKkTYype OIT BO

O0beM JMCHUIIIMHBI
3 3.¢./108 ayn. 4./81 actp. 4., Ha KOHTaKTHyIO paboTy ¢ mpenopaaBarenem — 44/33 vaca, Ha
CaMOCTOATEIIbHYIO paboTy oOyuaronuxcs — 28/21 gac, Ha KOHTpOIb —36/27 4acoB.

MecTto aucunmimnsl B ctpykrype OII BO

b1.B.09 «Puck MeHeHKMEHTY, 2 Kype, 3 CEMECTp.

JTUCIUIIIMHA PeaTn3yeTcs Mocie U3yueHus JUCIUILINH:
— MareMaThyeckuil anaim3 (B o0bemMe OakanaBpuaTa)
— JuHelHas anredpa (B o0beMe OakamaBpuaTa)
— nuddepeHunanbHbe ypaBHEHHS (B 00beMe OakaliaBpuaTa)
— Teopwus BEPOATHOCTEH W MaTeMaTHYECKas CTaTUCTHKA (B 0ObeMe OakaiaBpuara)

— ¢opMa MPOMEKYTOUHON aTTECTAIIUU — IK3aMEH.




3. CoaepxaHue M CTPYKTYpPa IHCHMILJIMHBI

Ne i/m HanmenoBanue teM (pa3nesnoB) O0beM TUCIMIUTAHEI (MOIYJIS), aK. dopma
yac./Jac.
Bcero KonraktHas pabota CP TEKYILETro
00yJaroIuXcs ¢
MPEeroIaBaTesieM
MO BUIaM y4COHBIX KOHTPOJIS
3aHIATHHA YCIIEBaeMOCTH ,
IIPOMEXKYTOUYHOI
aTTeCTalNH
Jq [P | T3 | KCP
Ounas popma 0OydeHUS
Tema 1 | Puck u oTHOIIIEHHE K PUCKY 4 2 2 J3
Tema 2 | Ilpocreiimas Moaens gap-aHanusa. Gap 4 2 2 13
MIePEOIICHKN
Tema 3 | Mozens gap Aroparun 4 2 2 J13
Tema 4 | Mozmenn MAIIIIMATA ITOTOKA IUIATEXKEN 4 2 2 J13
Tema 5 | TpancdepTHOE HIEHOOOPa30BaHHE 4 2 2 13
Tema 6 | JIncnepcrOHHO-KOBAPHAIMOHHBIA TIOIXOT 4 2 2 J13
VaR
Tema 7 | Momenu OLIEHKH BOJATHILHOCTH 4 2 2 J13
Tema 8§ | MuTaLIIOHHBIC MOJICITH 4 2 2 13
Tema 9 | Passutne VaR mozmeneit 6 2 4 J3
Tema VaR mMozenu: BbIBOJIbI, IPUIIOKEHUS U 7 4 3 13
10 OTpaHUYCHUS
Tema Moenu KpeJUTHOTO CKOPUHTa 4 2 2 J13
11
Tema PBIHOYHBIE MOJIETTH OIICHKH KPEIUTHOTO 4 2 2 J3
12 pHUCKa
Tema [otepu B ciryyae GaHKPOTCTBA 4 2 2 13
13
Tema PeliTuHTOBBIEC CHCTEMBI 6 2 4 13
14
Tema [Moprdensubie MoaenH 4 2 2 A3
15
Tema HexoTtopsele npunoxeHust MoieIe OLeHKU 5 2 3 A3
16 KpPEAUTHOTO pUCKa
[IpomexxyTodHas aTTecTanus 36 9K3aMeH
Bcero: | 108/81 | 8/6 36/24 28/27

[Tpumeuanue™® — GpopMbl TEKyIIEro KOHTPOJIS yCIIEBaeMOCTH: ToMalHee 3aaanue (/13)

Conep:xanue TUCHUILINHBI

Tema 1. Puck u omnowenue K pucky




Onucanne GpuHAHCOBBIX PUCKOB. [Toaxoa oxumaaemoii moieznoctu no Gon Helimany-
Moprenmrepny. Uatepnperanuu. @opmanusanus oTHOLIIEHHUS K pucKy. CBoHCTBa QyHKIIHH
MOJIC3HOCTH. YTpaBjieHue noprdeneM, 3ajada ONTUMAIBHOTO HHBECTUPOBAHUS. AHAIN3

3¢ (HEeKTUBHOCTH YIIPABICHUSA. YUeT KPEAUTHOTO PUCKA MTPH [IEHOOOPAa30BaHUH ITOTOKOB
riarexeil. OLeHKa napaMmeTpoB B MOJIENIN OKUJAEMOM MTOJIE3HOCTH B COOTBETCTBUHU C
MPEANOYTEHUSMH UHBECTOPOB.

Tema 2 Ilpocmeniwan mooens gap-ananuza. Gap nepeoyenku

Konnenuus gap-ananusza. Gap CKOppeKTUPOBAHHBIN Ha CPOUHOCTH onepanuil. [IpenensHblil u
HAKOIUIEHHBIN gap. OrpannueHus npocreiiiieid Moenu gap-asanusa. Hecornacosannoe
WU3MEHEHUE IIPOLEHTHBIX CTaBOK: CTaHAAPTU3UPOBAHHBIN gap. Mi3MeHeHue CTaBoK Ui
MHCTPYMEHTOB JI0 BOCTpeOOoBaHUs. BiusHue NpOIEHTHBIX CTABOK HA CTOUMOCTh aKTUBOB U
M1aCCHBOB.

Tema 3 Mooenw gap orwpayuu

PriHouHas nepeonieHka onepamui. Jropanus, Kak B3BEIICHHAs: CPOYHOCTh onepauui. [ropamms
KaK MHIUKATOP YYBCTBUTEIHLHOCTH K U3MEHEHUIO MPOIICHTHBIX CTaBOK. CBOMCTBA AIOpAIIUH.
Ouenka gap aropanuu. [Ipo6iemsl Moaenu gap Jropaium.

Tema 4 Mooenu mannunza nomoka niamediceii

[{enp MAIIIIMHTA [TOTOKA IIJIaTEXKEN U BpeMEHHas CTpyKTypa. Bribop «y310B» BpeMeHHON
CTPYKTYpbl. MAIIIMHT OCHOBaHHBIM HAa MHTEPBAJIaX CPOYHOCTH. MAIIIMHT OCHOBAaHHBIN Ha
MHTEpBajax Joparuy. MANIUHT OCHOBaHHBIM HAa MOJU(UIMPOBAHHOM METO/E OCTaTOYHOU
cpounoctu. Meron bazenbckoro komuteta. [IpencraBienue onepanuii B Buje KOMOMHAUU
orepauuii cTaHAapTHON cpoYHOCTH. .OLIeHKa J0X0IHOCTH OECKYIIOHHBIX OOIUTalui.

Tema 5 Tpancgpepmnoe yenooopazosanue

OO61as u MHOKeCTBeHHas TpaHcepTHbIe cTaBkU. Ha3HaueHue TpaHc(epTHBIX CTABOK.
TpancdepTHbIe CTaBKU AJIA oneparuii ¢ GUKCUPOBAHHON JOXOMAHOCTHIO. TpaHchepTHBIE CTaBKU
JUIsL ONepalliii ¢ IIaBarolleil 10X0AHOCThI0. TpaHchepTHbIE CTaBKH JIJISl «HEPBIHOYHBIX)»
onepanuil. TpancepTHbIe CTaBKU U1 ONepalluii CO BCTPOEHHBIMU ONIoHaMu. TpaHcepTHOe
[IEeHOOOpa30BaHue [yl KPeIUTOB C IJIaBAOIMMU cTaBKaMu. TpaHchepTHOE IEHOOOpa3oBaHue
JUISL KPEUTOB € BO3MO>KHOCTBIO JOCPOYHOIO MTOTAIIEHHUS.

Tema 6 /lucnepcuonno-xosapuayuonnstit nooxoo VaR

VaR ocHOBaHHas Ha NPEANOIOKEHUA HOPMAIBHOTO pacpeAesieHus T0X0HOCTEM.
JloBeputenbHbIil ypoBeHb. BpemeHHOM ropu3oHT. UyBCTBUTENBHOCTH MOpThENs K hakTopam
pucka. [Toptdenpupiii VaR. Jlenbra-HOpMabHBINA U 0a30BO-HOPMATBHBIN MOIX01bI. MammmuHT
PUCK-TIO3UIMH. MATIMHUHAT O0HUranuii B MHOCTPaHHBIX BATIOTaX. MANMUHT (popBapIHBIX CAETIOK.
MbonuHr OupKEBOM MO3UIKUK. ManmuHT obnuranuii. OCHOBHBIE TOCTOMHTCBA M HEJIOCTATKH
JHACTIEPCUOHHO-KOBAPUALIMOHHOTO MMOAX01a. [ urore3a 0 HOpMAJIbHOM pacipeacieHun
noxoaHocTel. HezaBucuMocCTh npupaiieHuil 10xoaHocTe. CTabMIbHOCTh KOBapUaIlMOHHON
MaTpuIlbl. JIMHEHHOCTh 3aBUCUMOCTH OT (haKTOPOB PHCKA.



Tema 7 Mooenu ouenku 60namuibHOCHU

Hcropuueckas BOJIATUIILHOCTD: MIPOCTOE CKOJIB3SIIEe CPeAHEE. DKCIIOHEHIIUATBHOE CKOJIb3AIEe
cpennee. [Ipenckazannas BonatmibHOCTh: GARCH monenu. BMeHeHHasi BOJIATUIIBHOCTb.
O1rieHUBaHUE KOBapUalMid U KOPPEIISALIHiA.

Tema 8 Hmumayuonnsie mooenu

Hctopuueckas umutanus. VaR ornenbHoi nosumuu. Onenka noptdenpHoro VaR. CpaBHeHue
HMCTOPUYECKON UMUTALIMM U AUCIIEPCUOHHO-KOBAPUALIMOHHOTO MeToAa. JlocTOnHOCTBA U
HEIOCTAaTKW UMHUTAIIMOHHOTO Toaxona. ['ubpumHslii moaxon. Bootstrapping. @unbrpanus
ncropuyeckot umuranuu. Merog Monte-Kapiio. Ouenka VaR otnensHol no3unuu. OnieHka
noptdensHoro VaR. Ctpecc-TecTupoBanue.

Tema 9 Pazeumue VaR mooenein

AnbTepHaTuBbl O9KkTecTUHTY B VaR mMozenu. Tect ocHOBaHHBIN Ha O€3yCcI0BHOM MOKPBITUH.
TecT OCHOBaHHBIN Ha YCIIOBHOM IOKPBITHH. TecT OCHOBaHHBIN Ha (PYHKIMH 1TOTEPh. TecTsl,
OCHOBAHHBIE Ha O0LLEM paclpe/IeICHUN.

Tema 10 VaR mooenu: 6b16006l, NPUNOHCEHUA U OZPAHUYECHUSA

OO6mwmit 0030p paznmuunbix Mojenen. [Ipunoxenns VaR moxaeneii. CpaBHeHHE Moieel Jis
OLIEHK! Pa3HBIX pUCKOB. OmpeeneHre JMMATOB MPUHATHS pucka. [locTpoenue
CKOPPEKTUPOBAHHBIX C yUYETOM prcKa mokazaresnei 3¢ HeKTuBHOCTH. J[BE OCHOBHBIE POOIEMBI
VaR mopeneit. Pazmep noteps. OTcyTCTBHE CYyOaIIUTUBHOCTU. AJIbTEpHATUBHBIE MEPBI PUCKA!
Expected Shortfall (ES).

Tema 11 Mooenu kpeoummnozo ckopunza

JluHelHbIN AUCKpUMUHAHTHBIN aHanu3. JuckpumuHanTHas ¢pyHkius. Koadduunent Bumxkca.
Z-monens AnptMana. OrieHKa BEpOSTHOCTH 1e(oJiTa HA OCHOBE CKOPPHUHTBOM MOJIEIH.
Croumoctp ommoOKu. BeiOop AMCKpUMHUHUPYIOIIUX TEPEMEHHBIX. PerpeccnoHHble MOJEINH.
Jluneiinbie monenu. Jlorut u npoout moaenu. ManyktuBabie Moaenu. HelipoceTu.
['eneTnueckue anropuT™sl. Vicnonap3oBaHue, OrpaHMYeHHs U IPOOJIeMbl CKOPPUHIOBBIX
MOJIECIIECH.

Tema 12 Poinounvie mooenu oyeHKu Kpeoummnozo pucka

[Toaxon ocHOBaHHBIN HA KPpEeAUTHBIX cripaaax. OreHka rogoBoi BepositHocTH nedonTa. OneHka
BEPOATHOCTH J1e(0JITa Ha MPOU3BOJILHOM BPEMEHHOM FOPU30HTE. AJIBTEpHATUBHBINA MOIXO/I.
JlocTonHCTBa M HEJOCTATKU MOJEJIN, OCHOBAHHOM Ha KPEAUTHBIX CIP3/Iax.

Tema 13 Ilomepu 6 cnyuae 6ankpomcmea

Onenka Bo3Bpara cpencts npu aedonte (LGD). PerHounsbtit n nedontueiii LGD. Ouenka LGD
Ha OCHOBE MCTOPUYECKUX JTAHHBIX. DMITMPUYECKUE HaOM0IeH s, PUCK HeonpeaeIeHHOCTH



HoTeph B cirydae aedointa. CBsi3b MEXKITy PUCKOM Je(oITa U PUCKOM HEONPEACICHHOCTH OTEPh
B cityuae Jiedonra.

Tema 14 Peiimunzoenie cucmemot

[Ipenna3znayenue peUTUHHIOB. BHYTpEeHHUE PEUTHHTH U PEUTUHIOBbIC ar€HTCTBA.
[Ipenna3zHaueHue peMTUHIOBBIX areHTCTB. Ha3HaueHne BHYyTPEHHUX PEUTUHIOBBIX CHUCTEM.
KBanumerpus peiitunroB. BoamoxHbie moaxoibl. AkTyapHbii noaxoa. [IpoBepka pedTHHTOB.
Kpurepuu xauectsa pedTuHroB. [IpoBepka aqekBaTHOCTH PEHTUHIOBOM ILIKAJIBI.

Tema 15 Ilopmdhenvnvie mooenu

Br160p BpeMEHHOT0 TOPHU30HTA U JJOBEPHUTEIBHOTO YpoBHS. [10/1X01 HA OCHOBE MHUTpaIuu
petitunroB: CreditMetricsTM. Onenka pucka eIMHUYHON WHBecTUIIMH. OIICHKA pUCKa
noptdens. Ouenka koppessuuid. [loctonncra u Hepoctatku Meroauku CreditMetricsTM.
Crpykrypusie moaenu: PortfolioManagerTM. MakposkoHOMUYECKUI MOIXO;:
CreditPortfolioViewTM. OnieHka ycinoBHBIX BeposTHOCTEH nedonra. OmeHka MaTpHuIlbl
nepexoaHbIX BeposTHOCTEH. JlocronHcTBa u HepoctaTtku Mojenu CreditPortfolioViewTM.
Axryapubii mogxon: CreditRisk+TM. Onenka pacrpeneneHus BeposiTHocTel aedoora.
BepositHOE pactipeneneHue nmoTepb. Pacnpenenenre noreps mopTdelis KPeauToB.
HeonpeneneHHOCTs IPH ONIPEACIICHUH CPEIHUX 3HAYCHUIH BEPOSITHOCTEH IedonTa 1 uX
koppensnuid. [foctonncra u Henoctatku Moaenu CreditRisk+TM. Tlpennonoxenue
HE3aBHCUMOCTH MEXIY PUCKOM JedoiiTa U CTENEHBIO MOTEPh B ciiyuae aedonTa.
[IpeanonoxxeHne U HE3aBUCUMOCTH KPEIUTHOTO U PHIHOYHBIX pUCKOB. HEBO3MOXXHOCTH
OPKTECTHHTA.

Tema 16 Hexomopbwie npunoxcenusn mooeneil O4eHKu Kpeoumnoz2o pucka

CroumocTtb KpenuToB. CTOUMOCTh 0XKHUIaeMbIX OTepPh. CTOMMOCTh SKOHOMHUYECKOTO KaruTana,
pe3epBUPYEMOr0 MPOTUB HEOKHUIAEMBbIX NTOTeph. CKOPPEKTUPOBAHHbIE HA PUCK TTOKA3aTeNIN

3P PEKTUBHOCTH. Y CTaHOBKA KPEAUTHBIX JIUMUTOB. ONTUMH3ALMS CTPYKTYPBI KPEUTHOTO
noptdens.

4. MaTepuaJibl TEKYIIer0 KOHTPOJISA yCIIeBAeMOCTH 00y4arouuxcsa 1 (poHjg
OLICHOYHBIX CPEJACTB MPOMEKYTOYHOM aTTeCTAlMHU 10 JMCIUIIIMHE

4.1. ®opmMbl 1 MeTObI TEKYIET0 KOHTPOJISI YCIIEBAEMOCTH.
4.1.1. B xoxne peanusauun aucuMiuimibl b1.B.O/1.10 «Puck MeHeAKMEHT» HUCHOJIb3YHOTCSH
cJIeAYI0IIHe MeTOAbI TEKYILIero KOHTPOJISA YCIIeBAeMOCTH 00y4Yal0IMXCs:

Tewma (pazzgen) MeTobl TEKYIIEro KOHTPOJIS YCIIEBAEMOCTH
Tema 1 Homaraee 3amanue
Tema 2 JomartHee 3aianue
Tema 3 JomartHee 3aianue
Tema 4 Homaraee 3amanue
Tema 5 JomarnHee 3a1anue
Tema 6 JlomanHee 3agaHue
Tema 7 JomarnHee 3a1anue




Tewma (pazgen) MeToapl TEKYIIEro KOHTPOJIS YCIIEBAEMOCTH
Tema 8 JlomaiiiHee 3a1aHue
Tema 9 Homarnee 3amanue
Tema 10 JlomailiHee 3a1aHue
Tema 11 Homarnee 3amanue
Tema 12 Jlomaiinee 3aganue
Tema 13 JlomailiHee 3a1aHue
Tema 14 JlomaniHee 3agaHue
Tema 15 JlomarniHee 3agaHue
Tema 16 JlomaniHee 3agaHue

4.1.2. Jx3aMeH NMPOBOAMTCS ¢ NMPUMEHEHHEM CJIeAYIOIUX MeToA0B (CpPeIcTB): B YCTHOU
¢dopme B Buze codece10oBaHMS MO BOIPOCAM M PEILICHHIO 3a/1a4H.

4.2. MaTepuaJibl TeKYIIEr0 KOHTPOJISA yCIIeBAeMOCTH 00YYAKIIUXCS
TunoBble OLlEeHOYHBbIE MaTepHAJIbI O TeMe 1

Jomarnee 3aianue 1:

O1eHUTh OTHOIIIEHUE K PUCKY HHBECTOPOB Ha PhIHKE PYOJIEBBIX OOIUTalIui

TunoBbie OleHOYHBbIE MATEPHAIBI 110 TeMe 2
Jomaraee 3aganue 2:
OLeHUTD MPOIICHTHBIM PUCK OaHKa Ha OCHOBE MOJIeJIel Jap-aHanu3a

Tunosble OLEeHOYHBIE MATEPHAJIBI 10 TeMe 3
Jomarnaee 3aganue 3.
O1eHNUTH TPOIICHTHBIN PUCK OaHKa Ha OCHOBE MOJIeNIeH Jap-Iropaiun

TunoBble OLleHOYHBbIE MAaTEPUAJBI 10 Teme 4
Jlomamaee 3ananue 4.
[TpoBecTu MAMMUHT MOTOKA TUIATEXeH 0OIuranuu

Tunosble OlleHOYHBIE MATEPUAJBI 110 TEMe 5

JlomamHee 3agaHue S:

Paccuutate Momens TpaHChEPTHOTO IIEHOOOpA3OBaHUsl Ui KPEIUTOB CO BCTPOCHHBIMHU
OHNIMOHaMU

TunoBble OLeHOYHbIE MATEPHAJIBI 10 TeMe 6
Howmainee 3amanue 6:
Onenuts VaR noprdens akiuii Ha OCHOBE AUCIIEPCUOHHO-KOBAPHAIIMOHHBIN TI01X0/1a

TunoBbie OLleHOYHBbIE MATEPUAJBI 10 Teme 7
JlomamrHee 3aganue /-
OLeHUTh BOJATUIBHOCTD AKIIMKA METOAOM SKCIIOHEHIIMAIBHOT'O CPEAHETO

TunoBbie OLeHOYHbIE MATEPHAJIBI 10 TeMe 8
Howmarinee 3amganue 8:
Onenuts VaR moprderns Ha OCHOBE METO0J1a HCTOPUIECKOTO MOJICTTMPOBAHUS

TunoBbie OLleHOYHBbIE MATEPUABI 10 Teme 9
Jlomamree 3aganue 9:



[Tpoananu3upoBaTh B3aMOCB:3b Moka3zaresneil VaR u ES ais peanbHO TOpryeMbix (MHAHCOBBIX
UHCTPYMEHTOB

TunoBble OlleHOYHBbIE MaTepHuabl M0 Teme 10
Howmarnaee 3aganue 10:
[TocTpoutsb cucTemMy JUMHUTOB i OPT(Es pIHOYHBIX HHCTPYMEHTOB

TunoBble OLlEHOYHbIE MaTepHaJIbI MO Teme 11
Homamnee 3aganue 11:
HacTtpouts Mozenb TMHEHHOr0 CKOPUHTa Ha JaHHBIX PEHTHHIOBBIX aréHTCTB

TunoBble OLlEHOYHbIE MaTePHAJIbI O TeMe 12
Jomaraee 3aganue 12:
O1neHuTh BEpOSTHOCTH Ae(oiTa Ha OCHOBE BOJIATUIILHOCTHU aKIUH 3aeMIIHUKA

Tunosbie OleHOYHbIE MATEPHAJIBI 1O Teme 13
Jomarinee 3aganue 13:
Ouenuts BiugHue kodpounuenToB LGD Ha BennynHy COBOKYITHOTO HCKa MOPTQENs ccy

TunoBble OLlEHOYHBbIE MaTepHAJIbI 10 Teme 14
Jomamnee 3aganue 14:
Paccunrtars MaTpuily nepexoHbIX BEpPOSTHOCTEH Ha TOPU3OHTE 5 JIeT

TumnoBble oLleHOYHBbIE MATEPHAJIBI 1O TeMe 15
Jomamnee 3aganue 15:
Onenuts VaR 11 noptdens oJHOPOAHBIX CCY

Tunosble olleHOYHBbIE MaTepUAJbI 10 TeMme 16
Jomariaee 3aganue 16:
O1ueHUTh KPeIUTHBIN JTUMUT 3a€MIUKA C YIETOM €ro pedTHHTa

4.3. OneHo4HbIe CPeACTBA IS IPOMEKYTOYHOM aTTecTaliu.

4.3.1. llepevyenb KOMNeETEHIMI C YKa3aHHeEM 3TanoB ux popMUPOBaHUS B Mpouecce
ocBOeHMs o0pa3oBaTebHOIl mporpamMmel. [loka3zaTenn u KpuTepuu oLeHMBAHUSA
KOMIIETEHIHI ¢ y4€TOM 3Tana uxX (popMHPOBAHUS.

Kon HaumenoBanne Kon HanmenoBanwme 3Tama 0CBOCHUS
KOMIICTCHI[UU KOMIICTCHIIUN JTara OCBOCHHS KOMIICTCHI[UH
KOMIICTCHIIUU

IK-3 CriocoOHOCTh HCIIONB30BATh MK-3.5. CriocobeH OIeHUBATH M YIPABIATh

COBpPEMEHHBIE METO/IbI pUCKaMu

YIIPaBJICHUS

KOPHOPaTHBHBIMHU

(¢uHAHCAMH U1 pEIICHUS

CTpaTeruuecKux 3ajay

JTam OCBOCHUS [loxa3zarenb OLEHUBAHUS [Kpurepuil oneHMBaHUs
KOMIETEHITNH
I1K-3.5. CrocobeH  omeHMBaTh W ympaBiATh | MOXeT  OINGHWTh OCHOBHBIE PHCKH U
pHCKaMHu 000CHOBaTh  NPUMEHEHHUS  HHCTPYMEHTOB
yIpaBJIEHUs] MMH C YYETOM CYHIECTBYIOIIUX
BO3MOYXHOCTEH U OTpaHUYCHUN
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4.3.2. TunoBble OlIeHOYHbIE CPEICTBA.

Cnucox TCOPETHYCCKUX BOIMPOCOB /IUIA IIOATOTOBKU K 9K3aMEHY.

1.

RO®NOUTEWN

IMonxon oxunaemoii mosieznoctu 1o ¢pon Helimany - MopreHmTepHy.
Knaccudukanms BaItOTHBIX PUCKOB. PUCK OTKPBITOH BaMOTHOW TIO3UIHH.
The Repricing Gap Model

Konuenuus gap-ananusa

gap CKOPPEKTUPOBAHHBII HAa CPOUHOCTD

MapKUHaJIBHBIN U KyMYJISTUBHBIN gap

OrpanudeHust OOBIYHOW gap MOAETH ¥ HEKOTOPBIE PEIIeHUs ITHX MPoOIeM
BpeMmennas cTpykTypa IpOIEHTHBIX CTaBOK

®opBapIHbIE CTABKU

Mogens Gap-mropannu

VYyeT 1o ppIHOYHOKH CTOMMOCTH UHCTPYMEHTOB

Hropanyst GUHAHCOBBIX HHCTPYMEHTOB

OueHka gap-aropanuu

[TpoOaembl Mofenu gap-Iopannuu

Mopens ocHoBanHast Ha Cash-Flow Mapping

Br16op «BepiimH» BpeMEHHOH CTPYKTYPHI

TexHNKa OCHOBaHHAs HA TUCKPETHBIX HHTEPBAJIaxX

Clumping

OrieHKa KPUBOW CTaBOK OCCKYITOHHBIX OOIUTaIiuit

IToctpoenue ITR cucremsl

O6ume u muoxectseHHble ITR cucremsr

Onpenesnenue TpaHCPEPTHBIX CTABOK

ITR a1 BCTpOEHHBIX OMLIMOHOB

JucnepcuoHHO-KOBapHALIMOHHBIN TOIX0.

VaR Ha 0CHOBE HOPMAJILHOT'O pacHpeneIeHus

YyBCTBUTENHFHOCTH MOPTQENS K PHIHOYHBIM (haKTOpaM
IMoprdenbubiii VaR

Mapping pucK-mo3unuu

[IpenmnosnoxeHust 1 OTpaHUYEHHS] JUCTIEPCHOHHO-KOBAaPUALIMOHHOTO TTOAX0/1a
O1eHKa BOJIOTHIIBHOCTH METO/IOM IIPOCTOTO CKOJIB3AIIETO CPEIHETO
O1neHKa BOJIOTHIIBHOCTH METOI0M SKCIOHEHIUAIBHOTO CKOJIB3SILETO CPEIHETO
GARCH wmonenu

BmeneHHas BOJaTUIBHOCTh

OneHKH KOBapHaLuu U KOPPEISALUT

MeTo HCTOPUIECKOTO MOJIEINPOBAHUS

Merox Monte-Kapmo 205

Crpecc-TecTrpoBaHue

AnprepHaTuBHbIE Mephl pucka: Expected Shortfall (ES)

Mojienu KpeIUTHOTO CKOPUHTA

CKOpHHT Ha OCHOBE JIMHEWHOTO JUCKPUMHUHAHTHOTO aHAIN3a
Perpeccronnsie Mmogenu. Moaenu KiaccU(pUKauy IepeBbsIMH
WHnykTrBHBIE MOAETH (HEHPO CETH, TEHETHYECKUE aJITOPUTMBI)
Onenka nedonra Ha OCHOBE TOXOTHOCTEH 0OIUTAITII

Onenka RR

Recovery risk

Cas3p MeX 1y puckoMm aedoira u link recovery risk

PeifTuHroBeie cucTeMbl

OrneHka KauecTBa PEUTUHTOBBIX CHCTEM

Mopens CreditMetricsTM

Mopnens PortfolioManagerTM

Mogens CreditRisk+TM

Mogens CreditPortfolioViewTM
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53. CronMocTh KpenuToB. CTOMMOCTh OKHIAEMBIX TTOTeph. CTOMMOCTD SKOHOMHYECKOTO KaruTaa,
pe3epBUPYEMOr0 TIPOTUB HEOXKHUJIAEMBIX MOTepb. CKOPPEKTHPOBAaHHBIE HA PUCK ITOKA3aTeIH
3¢ pekTuBHOCTH.

54. YcTaHOBKa KPEAUTHBIX JIUMUATOB. ONTUMH3AIIMS CTPYKTYPhI KPSAUTHOTO MOpTdEns.

IxkaJsa oueHUBaAHNUA.

10-
OasbHAas
[IKaja

TpaguuuoHH
as mKaja

«3aureHoy/
«He
3a4TEHO

Onpenenenue

10

OTIINYHO

3aureHo

[TonHble, TTyOOKHE U CHCTEMATUYECKUE 3HAHUS B
00J1acTH OLICHMBAHUS M YNPABIECHUS PHUCKAMH,
IIOJIHBIM W NPABHIIBHBIN OTBET HA TEOPETUYECKUM
BOIIPOC, ITOJIHOE U NIPAaBUIILHOE PELIECHUE 3a/1a4H.

OTIIMYHO

3aureHo

['myOGokue u cucreMaTndeckue 3HaHUS B OOJIACTH
OLICHMBAaHWsI U YIpPaBJICHHUS pHUCKaMH,
IIPaBUJIBHBIM OTBET HAa TEOPETUYECKHU BOIIPOC,
IIPABWJIBHOE PELICHUE 33Ja4H.

OTIIMYHO

3aureHo

CucremaTuueckue 3HaHUSI B 00JIaCTU OLICHUBAHMSI
U YOpaBJICHUS PUCKaMM, IPAaBUIbHBIM OTBET Ha
TEOPETUYECKHI BOMNPOC, IPAaBUIBHOE pELICHUE
3aJjauu.

Xopomo

3auTreHo

CucreMaTuyecKye 3HaHHS B 00J1aCTH OLCHUBAHUA
N YyIpaBJICHUA pUCKAMHU, HpaBI/IJ'IBHHﬁ OTBC€T Ha
TeopeTI/I‘IGCKI/Iﬁ BOIIPOC C HE3HAYUTCIbHBIMHU HEC
TOYHOCTAMHU, IPABUJIIBHOC PCIICHUC 3a1a4U.

Xopomo

3auTreHo

CucrtemaTn4eckre 3HaHUs B 00JIACTH OLIEHUBAHUS
Y YOPaBJICHHUS PUCKAMH, IPABWIBHBIM OTBET Ha
TEOPETUYECKUN BOMPOC C HE3HAUUTEIbHBIMU HE
TOYHOCTSIMM, IIPABUJIBHOE pEIICHUE 3a7aud ¢
HE3HAYUTEIbHBIMU HETOYHOCTSIMHU.

VY nosnerBopu
TEIbHO

3auTreHo

OTBeT Ha TeOpeTHYECKHil BoOmpoc, B 00JacTH
OLICHMBAHMSI U YNPABICHUS PUCKAMHU, HETIOJIHBIH,
IIPaBUJIBHOE peleHue 3aJauu c
HE3HAYUTEIbHBIMH HETOUHOCTSIMH.

VY noBnerBopu
TENbHO

3auTeHo

OTBeT Ha TeOpeTHYEecKHil Bompoc, B 00JacTu
OLIGHUBAHMS M YIPABIEHUs] PHUCKAMHU, HEMOJIHBIH,
pellleHrne 3aJaud  COACPKUT apudMeTudecKue
OLIMOKH, HE BIMAIOLINE Ha MPaBUIBHOCTH XO/a
pelieHus 3a/1auH.

Heynosnerso
PUTENBHO

He 3auteno

OTBeT Ha TEOpeTHYEeCKHil Bompoc, B 00IacTH
OIICHUBAHMSI U YIIPABJICHUS PUCKAMU, HEMOJIHBIH,
pelIeHre 3aJladyd  COJACPKUT HJCOJIOTMYECKUE
OIINOKHU.

Heynosnerso
PUTENBHO

He 3auteno

OTBeT Ha TeOpeTHYEeCKUi Bompoc, B 00OIacTH
OLICHUBAHMS W YIPABICHUS PUCKAMH, HEBEPHBII
127070171 pemenue 3a1a4u COIEPIKUT
AOEO0JIOTHUECKHE OLINOKM.

12



10- TpamuumonH | «3adTeHo»/ Omnpenenenue
OanbHast as IKaa «He
IKaza 3a4TEHO»
1 HeynosnerBo | He 3auteno | OTBET Ha TEOpETHYECKHI BOMpoc, B o0OIacTu
PUTEIBHO OLICHUBAHMS M YIPABJICHUS PUCKAMU, HEBEPHBIH
U peIlIeHNE 3a/1a41 OTCYTCTBYET.
0 HeynosnerBo | He 3auteno | OTBET Ha TEOPETHYECKUM BOIMPOC, B 00JacTH
PUTEIBHO OIICHUBAHMUS M  YIpaBICHUSA pHUCKamH,
OTCYTCTBYET M PEIICHHE 3a]I1a4l OTCYTCTBYET.

4.4, MeToanyecKkue MaTepHuaJIbl

DK3aMeH MpoBoAMTCS B ayauTopuu. CTyAeHT BbIOMpaeT ciay4allHbIM 00pa3oMm Owuier,
coJleprKalliil OIMH TEOPETHUUECKUN BOMPOC U 337a4yy. Bpems moAroToBku k coOece0BaHUIO0 HE
meHee 30 u He Oomee 45 MuHyT. IlpH MOATOTOBKE K COOECETOBAHUIO CTYINCHTY 3aIlperiacTcs
UCIIOJIb30BaTh Ha 9K3aMeHE Kakue-T100 JIOMOIHUTEIbHbIE MaTepraibl U JIEKTPOHHBIE CPE/ICTRA.

5. Mertoanuyeckne yka3anus 1l 00y4a0mMxcs

110 OCBOCHHUIO JMCIUILIHHBI
[Ipy BBHIMOJIHEHHM [AOMAIIHETO 3aJaHHsl HEOOXOJUMO H3YYUTh MaTepHalbl JICKIUH U
NPaKTUYECKUX 3aHATHHA MO mcciexyeMoil Teme/ Crenyer pemuTh MpeaioKeHHbBIC 3a/1a4H, B
cllydae 3aTpynHeHUN chOpMyIUpOBaTh BO3HHKIIHME BOMPOCHL. Pe3ynbrar Takoil paboTh
JOJKEH HpPOSBUTHCS B CIIOCOOHOCTU CTYAEHTa CBOOOJHO OTBETUTh HA TEOPETUUYECKUE
BONPOCHl U PEIIUTh 33Ja4d Ha MPAKTUYECKOM 3aHSITHH, €r0 BBICTYIUICHMM W y4YacTHH B
KOJUICKTUBHOM OOCYXXJIEHUH BOIIPOCOB HM3Y4aeMOW TEMbl, IPABUILHOM BBITIOJIHCHUH
KOHTPOJIbHBIX PaboT.

Metoaudyeckue YKa3aHus 1o CaMOCTOSITEILHON pa60Te

Tema 1. Puck u omnowenue K pucky

CamocrosiTenpHas paboTa COCTOMT B PEIICHUM 3a/ad U3 JOMAIIHETo 3ajaHus, paboTe Haja
TEOPETUUYECKHM MaTepUalIOM: OCHOBHBIMHU ONpeNeNeHusMu u ¢opmynupoBkamu. OueHb
MOJIE3HO OYJET BCIIOMHUTH Pa3Aeiibl SKOHOMUYECKUX JTUCIUIUIMH B CBSI3H C W3JIOKEHHBIM
MaTepUaIOM.
OcHoBHas quTepartypa:
»  DHuukonenust GUHAHCOBOTO pUCK-MeHepkMeHTa. [lox penakimeit A.A. JlobanoBa u A.B.
UyrynoBa — M.: AnbrinHa [Tabmumep, 2003. C.715-720
»  Jxozed ®@.Cunku, mii. Yipapiienue puHaHcaMu B KoMMepueckoM Oanke. — M.: Catallaxy,
1994. C.426-435
JlonotHATEILHASI JIUTEPATypa:
» @on Heiiman [Ix., Mopreamreiin O. Teopuss urp u SKOHOMHYECKOE TOBeaeHHe. — M.:
Hayxa, 1970.

» @umbdepH I1. Teopus mone3nocTH Aist NpuHATHS periennii. — M.: Hayka, 1978.

Tema 2 IIpocmeiimasn mooens gap-ananuza. Gap nepeoyenku

CamocTtosaTenbHasi paboTa COCTOUT B PELICHUM 3a/lad W3 JIOMAIlHEero 3ajaHus, paboTe HaJ
TEOPETUYECKHM MaTepUaIOM: OCHOBHBIMHU OMpEIeNieHussMU U QopmynupoBkamMu. OdYeHb
MOJIe3HO OyJeT BCIOMHHUTBH pa3fefibl SKOHOMUYECKHX TUCIUIUIMH B CBSI3U C H3JI0KEHHBIM
MaTepUaioM.

OcHoBHas JquTepaTypa:
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> Resti, A. Risk management and shareholders' value in banking: from risk
measurement models to capital allocation policies / A. Resti, A / Sironi. — Chichester:
John Wiley & Sons, 2007. C. 9-35

»  DHimkoneaus GUHAHCOBOTO pHUCK-MeHepkMeHTa. [Tox penakimeii A.A. Jlobanosa u A.B.
UyrynoBa — M.: Anprninna [labmumep, 2003. C.229-233.

»  JIxozed @.Cunku, Mi1. YrpaBieHue puHaHCAMU B KOMMepueckoM Oanke. — M.: Catallaxy,

1994. C. 522-560.

JononnurtenbHas aureparypa:
» Poros M.A. Puck-menemxment. — M.: @unancel u cratucTrka, 2001.

Tema 3 Mooens gap orwpayuu

CamocrosTenbHas paboTa COCTOMT B pEIIEHUM 3aJad M3 JIOMALIHEro 3aJaHus, paboTe Hax
TEOPETUYECKHM MaTepUAIOM: OCHOBHBIMH OmNpeAeieHusMA U (opmynupoBkamu. OueHb
10JIe3HO OyJeT BCIIOMHHUTBH Pa3Jiesibl 3KOHOMUYECKUX AUCHUIUIMH B CBSI3U C U3JI0KEHHBIM
MaTepUaAIOM.

OcHoBHast 1MTEpaTypa:

» Resti, A. Risk management and shareholders' value in banking: from risk
measurement models to capital allocation policies / A. Resti, A / Sironi. — Chichester:
John Wiley & Sons, 2007.

» DHuuknonenust GUHAHCOBOTO pUcK-MeHepkMeHTa. [lox penakimeit A.A. Jlobanosa u A.B.
UyrynoBa — M.: AnbrinHa [Tabmumep, 2003.

Tema 4 Mooenu maInnunza nomoxka niaamedicen

CamocrosTenbHas paboTa COCTOMT B pEIIEHUM 3aJad M3 JIOMAIIHEro 3aJaHus, paboTe Hax
TEOPETUYECKHM MaTepUualoM: OCHOBHBIMHU ONpeeseHusIMU U (popmyiaupoBkamu. OueHb
10JIe3HO OyJeT BCIIOMHHUTBH Pa3Jiesibl 3KOHOMUYECKUX AUCHUIUIMH B CBSI3U C W3JI0KEHHBIM
MaTepUAIOM.

OcHoBHasi 1UTEpaTypa:

> Resti, A. Risk management and shareholders' value in banking: from risk
measurement models to capital allocation policies / A. Resti, A / Sironi. — Chichester:
John Wiley & Sons, 2007. C. 35-57

»  DHuukonenust GUHAHCOBOTO pHUcK-MeHepkMeHTa. [lox penakimeit A.A. Jlobanosa u A.B.
UyrynoBa — M.: AnbninHa [Ta6mumep, 2003. C. 234-255

»  Jxozed ®@.Cunku, mii. Ypapienue puHaHcaMu B KoMMepueckoM Oanke. — M.: Catallaxy,

1994. C. 330-355

Tema 5 Tpancgpepmnoe yenooopazosanue

CamocrosTespbHas paboTa COCTOMT B PEIICHUH 3aJad M3 JOMAIIHEro 3aJaHus, paboTe Haj
TEOPETUYCCKMM MAaTEPUAIOM: OCHOBHBIMH OINpeAeicHusMU U (dopmyinupoBkamu. OYeHb
IIOJIE3HO 6y21€T BCIIOMHHUTH pazzlemﬂ SKOHOMUYCCKUX AUCHUIIIIMH B CBA3U C HU3JI0KCHHBIM

MaTepUaioM.
OcHoBHas quTepartypa:

» Resti, A. Risk management and shareholders' value in banking: from risk
measurement models to capital allocation policies / A. Resti, A / Sironi. — Chichester:
John Wiley & Sons, 2007. C. 77-103
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» DHuukKIoneaus GpUHaAHCOBOIO pHCK-MeHemKkMeHTa. [Ton penakiueit A.A. Jlobanosa u A.B.
Uyrynosa — M.: Anbnuna [Ta6aumep, 2003. C. 614-635
» JIxozed @.Cunku, Mi1. YnpasieHue puHancamu B kommepueckoMm Oanke. — M.: Catallaxy,

1994. C. 410-420
Tema 6 [lucnepcuonno-kKosapuayuonHvlit n00X00

CamMocTtosTenbHas pa60Ta COCTOUT B PCHICHUH 3aJa4 U3 AOMAIIHCTO 3alaHuA, pa60Te Hazg
TECOPCTUUCCKUM MaTCpHaJIOM: OCHOBHBIMH OIIPEACICHUAMA U (bOpMy.]'IHpOBKaMI/I. OueHp
IIOJIC3HO 6YI[GT BCIIOMHUTL Pas3aciibl SKOHOMUYCCKHUX JUCHUIINIMH B CBA3HW C H3JIOKCHHBIM

MaTEPUAIIOM.
OcHoBHast 1uTEpPATYpA:

> Resti, A. Risk management and shareholders' value in banking: from risk
measurement models to capital allocation policies / A. Resti, A/ Sironi. — Chichester:
John Wiley & Sons, 2007. C. 115-163

» Duimkioneaus GUHAHCOBOro pucK-MeHemkMenTa. [Ton penaknueit A.A. JlobaHoBa u A.B.
UyrynoBa — M.: Anpninna [Ta6mumep, 2003. C. 164-185

»  Jxozed ®@.Cunku, mii. Yrpasiienue puHaHCcaMu B KoMMepueckoM Oanke. — M.: Catallaxy,
1994. C. 490-520

JonotHUTEIbHASA JIMTEpPaTypa:
» MHucrpykuust LIb P® «O0 ycTaHOBIEHHHM IJIMMHTOB OTKPBITOW BAaJIOTHOM TMO3WIMH U

KOHTPOJIE 32 UX COOJIIOEHHEM YIOJTHOMOYEHHBIMU OaHkamu Poccuiickoil henepaunm»

Tema 7 Mooenu oyeHKu 601aUNbHOCHU

CamocrosTenbHas paboTa COCTOMT B pEIIEHUM 3aJad M3 JIOMAILIHEro 3aJaHus, paboTe Hax
TEOPETUYECKHM MAaTepualioM: OCHOBHBIMHU ONpeiesieHusIMU U (popmyiaupoBkamMu. OueHb
1oJIe3HO OyJeT BCIIOMHHUTH pPa3Jiesibl SKOHOMUYECKHUX JUCHUIUIUH B CBSI3U C HM3JI0KEHHBIM
MaTepUAIOM.

OcHoBHast 1UTEpaTypa:

» Resti, A. Risk management and shareholders' value in banking: from risk
measurement models to capital allocation policies / A. Resti, A/ Sironi. — Chichester:
John Wiley & Sons, 2007. C. 163-185

»  DHuukonenust GUHAHCOBOTO pHCK-MeHepkMeHTa. [lox penakimeit A.A. JlobanoBa u A.B.
UyrynoBa — M.: AnbrinHa [Tabmumep, 2003. C. 228-250, 590-603.

» Jxozed @.Cunku, Mit. Ynpasienue ¢puHancamu B KoMmepueckoMm Oanke. — M.: Catallaxy,

1994. C. 463-466.

JdonmosHuTeIbHASA JUTEpPaTypa:
» Dowd K. Measuring market risk. — John Wiley & Sons, Ltd., 2002.

Tema 8 Hmumauyuonnsie mooeau

CamocrosTenbHas paboTa COCTOMT B pEIIEHUH 3aJad M3 JIOMAIIHEro 3aJaHus, paboTe Hax
TEOPETUYECKHM MaTepualioM: OCHOBHBIMU ONpENeNIeHUIMU MU QopmyaupoBkamu. OueHb
N0JIe3HO OyZeT BCIIOMHHUTH Pa3lesibl SKOHOMUYECKUX JUCHUIUIUH B CBSI3U C HM3JI0KEHHBIM
MaTepHaIOM.

OcHoBHast 1MTepaTtypa:
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> Resti, A. Risk management and shareholders' value in banking: from risk
measurement models to capital allocation policies / A. Resti, A / Sironi. — Chichester:
John Wiley & Sons, 2007. C. 185-215

»  DHimkoneaus GUHAHCOBOTO pHUCK-MeHepkMeHTa. [Tox penakimeii A.A. Jlobanosa u A.B.
UyrynoBa — M.: Anpnuna [labmumep, 2003. C. 246-250.

» Poros M.A. Puck-menemkMenT. — M.: ®unancs! u cratuctuka, 2001.

JonosHuTebHAS JIMUTEPATYpA:
» Jorion P. Value at risk the new benchmark for managing financial risk. — McGraw-Hill, 2001.

Tema 9 Pazeumue VaR mooenei

CamocrosTenbHas paboTa COCTOMT B pEIIEHUM 3aJad M3 JIOMAlIHEro 3aJaHus, paboTe Haj
TEOPETUUYECKUM MAaTEepUaloM: OCHOBHBIMHU ONpeieseHusIMU U (popmyiaupoBkamu. OueHb
10JIe3HO OyJeT BCIIOMHHUTBH Pa3Jiesibl 3KOHOMUYECKUX AUCLUUIUIMH B CBSI3U C U3JI0KEHHBIM

MAaTEpUATIOM.
OcHoBHasi TUTepaTypa:

» Resti, A. Risk management and shareholders' value in banking: from risk
measurement models to capital allocation policies / A. Resti, A/ Sironi. — Chichester:

John Wiley & Sons, 2007. C. 225-233

» DHuuknonenust GUHAHCOBOTO pUCcK-MeHepkMeHTa. [lox penakimeit A.A. Jlobanosa u A.B.
Uyrynosa — M.: Anprimaa [labmumep, 2003. C.218- 228.

» Haiir @. [Monstue pucka u neonpenenennocty// THESIS. 1994. Ne5. C 12-28.

JonosHuTEeIbHAS JIMTEPATYpPA:
» Jorion P. Financial risk manager handbook 2001-2002. — N.Y.: John Wiley & Sons Ltd.,

2001.

Tema 10 VaR mooenu: 6b1600bl, NPUNONHCEHUA U OZPAHUYECHUS

CamocrosTenbHas paboTa COCTOMT B pEIIEHUM 3aJad M3 JIOMAIIHEro 3aJaHus, paboTe Hax
TEOPETUYECKHM MaTepualoM: OCHOBHBIMHU ONpeiesieHusIMU U (popmyiaupoBkamu. OueHb
10JIe3HO OyJeT BCIIOMHHUTBH Pa3Jiesibl 3KOHOMUYECKUX AUCHUIUIMH B CBSI3U C W3JI0KEHHBIM

MAaTEepUATIOM.
OcHoBHasi TUTepaTypa:

» Resti, A. Risk management and shareholders' value in banking: from risk
measurement models to capital allocation policies / A. Resti, A/ Sironi. — Chichester:
John Wiley & Sons, 2007. C. 251-269

»  Duiukionenus GpUHAHCOBOrO pUCK-MeHepkMenTa. [lox penakuueii A.A. Jlobanosa u A.B.
UyrynoBa — M.: Anpninna [labmumep, 2003. C. 277-285.
» Longerstaey J., Spencer M. RiskMetrics technical document. — J.P. Morgan/Reuters, 1996.

JdonmosHuTeIbHASA JUTEpPaTypa:
» Jorion P. Value at risk the new benchmark for managing financial risk. — McGraw-Hill, 2001.

Tema 11 Mooenu Kpeoumnozo ckopunza

CamocTtosaTenpHas paboTa COCTOUT B PEIICHHUM 3a/ad U3 JIOMAIIHEro 3ajaHus, paboTe Haj
TEOPETUUYECKUM MaTepualioM: OCHOBHBIMHU OINpefesieHusIMU U ¢opmynupoBkamu. OueHb
MOJIE3HO OYyJeT BCIOMHHUTH pa3felibl IKOHOMHUYECKHUX TUCIUIUIMH B CBSI3U C W3JI0KEHHBIM

MaTepHaIoM.
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OcHoBHasl TUTEpaTypa:

» Resti, A. Risk management and shareholders' value in banking: from risk
measurement models to capital allocation policies / A. Resti, A / Sironi. — Chichester:
John Wiley & Sons, 2007. C. 275-307

»  DHimkoneaust GUHAHCOBOTO pHUCK-MeHepkMenTa. [Tox penakimeii A.A. Jlobanosa u A.B.
UyrynoBa — M.: AnbniuHa [Ta6mumep, 2003. C. 331-347.

»  JIxozed @.Cunku, Mi1. YipaBieHue GrUHaHCAMU B KOMMepueckoM Oanke. — M.: Catallaxy,

1994. C. 621-630.

JlonosHuTEeIbHAS JIUTEPATYPA:
» Shimko D. Credit risk: Models and management. — L.: Risk Books, 1999.

Tema 12 Poinounvie mooenu oyeHKU KpeOumHno2o pucka

CamocrosiTenbHass paboTa COCTOMT B PEIICHUM 3a7a4 W3 JIOMAIIHETro 3aJaHus, padoTe Haj
TEOPETUYECKHM MaTepUalioM: OCHOBHBIMHU oOmpefeneHussMu U (popmynupoBkamu. OueHb
IIOJIC3HO 6YIICT BCIIOMHHUTH pa3I[eJH)I SKOHOMHUYCCKUX AUCHUIIJIMH B CBA3U C HU3JI0KCHHBIM

MaTepUaIoM.
OcHoBHas1 TUTEpPATYpa:

> Resti, A. Risk management and shareholders' value in banking: from risk
measurement models to capital allocation policies / A. Resti, A/ Sironi. — Chichester:
John Wiley & Sons, 2007. C. 331-320

» DHuuknonenust GUHAHCOBOTO pUcK-MeHepkMeHTa. [lox penakimeit A.A. Jlobanosa u A.B.
Uyrynosa — M.: Anprimaa [Tabmumep, 2003. C. 323-329.

»  Jlxozed @.Cunku, Mi1. YrpaBieHue prUHaHCAMU B KOMMepueckoM Oanke. — M.: Catallaxy,

1994. C. 561-585.

JlonmoJiHuTEIbHAS JINTepaTypa:
» BeeneHue B ynpaBlieHHE KpeIUTHBIME puckamu — Pricewaterhouse, 1994.

Tema 13 Ilomepu 6 cnyuae 6ankpomcmea

CamocrosiTennpHas paboTa COCTOMT B PEIICHUM 3a/ad U3 JOMAIIHETO 3ajaHus, paboTe Haja
TEOPETUYECKHM MaTepUalioM: OCHOBHBIMHU oOmpefeneHusMu u (popmynupoBkamu. OueHb
IIOJIC3HO 6y21€T BCIIOMHUTDH pa3I[€J'IBI SKOHOMHUYCCKUX AUCHUIIIIMH B CBA3U C HU3JI0KCHHBIM

MaTepUaioM.
OcHoBHas quTepaTypa:

» Resti, A. Risk management and shareholders’ value in banking: from risk
measurement models to capital allocation policies / A. Resti, A / Sironi. — Chichester:
John Wiley & Sons, 2007. C. 345-358

»  Duuukionenus GpUHAHCOBOrO pUCK-MeHepkMenTa. [lox penakuueii A.A. Jlobanosa u A.B.
UyrynoBa — M.: Anpninna [labmumep, 2003. C. 349-371.

» Jxozed ®.Cunku, Mit. Ynpasienue pruHaHncamMu B KommepueckoMm Oanke. — M.: Catallaxy,
1994. C. 565-568.

JonostHUTEIbHAS JIMTEPaTypa:
» Kealhofer S. Portfolio management of default risk. — KMV Corporation, 1998.

Tema 14 Peiimunzoenie cucmemot

CamocrosTenbHas paboTa COCTOMT B pEIEHUM 33Jad M3 JOMAIIHEro 3aJaHus, paboTe Hax
TEOPETUYECKHM MaTepUaIOM: OCHOBHBIMH ONpeAeieHusMUu U ¢opmynupoBkamu. OdYeHb
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IIOJIC3HO 6y,£[eT BCIIOMHUTL Pas3Aciibl SKOHOMUYCCKHUX JUCHUILIAH B CBA3U C U3JIOKCHHBIM

MaTEepUAIIOM.
OcHoBHas1 TuTEpPATYpA:

» Resti, A. Risk management and shareholders' value in banking: from risk
measurement models to capital allocation policies / A. Resti, A/ Sironi. — Chichester:
John Wiley & Sons, 2007. C. 369-389

»  DHimknoneaus GUHAHCOBOTO pHUCK-MeHepkMeHTa. [Tox penakimeii A.A. Jlobanosa u A.B.
UyrynoBa — M.: AnbriuHa [Ta6mumep, 2003. C. 410-413.

» JIxozed @.Cunku, Mi1. YrpaBieHue puHaHCAMU B KOMMepueckoM Oanke. — M.: Catallaxy,

1994. C. 653-693.

JonoaHuTeNbHAS JIUTEpaTypa:
» by3manua A.B., DMmupudeckuil MOAXoA K CO3JAHHI0O HOPMATHBHOHM 0a3bl, «baHKOBCKOE

nemno», Ne4, 1999r.

Tema 15 Ilopmdhenvnvie mooenu

CamocrosiTenpHas paboTa COCTOMT B PEIICHUM 3a/ad U3 JOMAIIHEro 3ajaHus, paboTe Haja
TEOPETUYECKHM MaTepUalOM: OCHOBHBIMHU oOImpefeleHussMu U ¢dopmynupoBkamu. OueHb
IIOJIC3HO 6YIICT BCIIOMHHUTH pa3I[eJH)I SKOHOMHUYCCKUX AUCHUIIJIMH B CBA3U C HU3JI0KCHHBIM

MaTepUaioM.
OcHoBHast 1uTEpPaTYpa:

> Resti, A. Risk management and shareholders' value in banking: from risk
measurement models to capital allocation policies / A. Resti, A / Sironi. — Chichester:
John Wiley & Sons, 2007. C. 401-444

» DHiuukionenust GUHAHCOBOTO pHUCK-MeHepkMeHTa. [lox penakimeit A.A. JlobanoBa u A.B.

UyrynoBa — M.: Anbninna [labmumep, 2003. C. 389-397.
»  Jxozed ®@.Cunku, mit. Ypasienue puHaHcaMu B kKoMMepueckoM Oanke. — M.: Catallaxy,

1994. C. 633-641.

JonosHuTenbHAs JUTEPATYpa:
» CreditMetrics — Technical document. — N.Y.: J.P. Morgan&Co., Inc., 1997.

Tema 16 Hexomopbwie npunosxcenusn mooeneil OyeHKu Kpeoumnoz2o pucka

CamocrosiTenpHas paboTa COCTOMT B PEIICHUM 3a/ad U3 JOMAIIHETO 3ajaHus, paboTe Haja
TEOPETUYECKHM MaTepUaloOM: OCHOBHBIMHU oOmpefeneHusMu u (popmynupoBkamu. OueHb
IIOJIC3HO 6y21€T BCIIOMHUTDH paSJIeJ'II)I SKOHOMUYCCKUX AUCHUIINIMH B CBA3U C HU3JI0KCHHBIM

MaTepUaIIOM.
OcHoBHas quTepaTypa:

» Resti, A. Risk management and shareholders' value in banking: from risk
measurement models to capital allocation policies / A. Resti, A / Sironi. — Chichester:
John Wiley & Sons, 2007. C. 451-461

»  DHiuknonenust GUHAHCOBOTO pHUCK-MeHepkMeHTa. [lox penakiueii A.A. Jlobanosa u A.B.
UyrynoBa — M.: Anbprninna [labmumep, 2003. C.410-4109.

»  Jxozed ®@.Cunku, mi. Yipapienue puHaHcaMu B KoMMepueckoM Oanke. — M.: Catallaxy,

1994. C. 601-621.

JonostHUTEIbHAS JIMTEPaTypa:
» Toukuit M.H. Merogonornyeckue OCHOBBI  YIPaBICHUS KPEAWTHBIM PHCKOM B

KoMMepueckoM Oanke (www.finrisk.ru).
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6. YueOHasi TuTepaTypa M pecypchbl HH(PpOPMALMOHHO-
TeJIEKOMMYHHUKAIUOHHOU ceTH ""UHTepHeT", BKIIIOUYAS NlepeYeHb
Y4eO0HO-MeTOAMYeCKOro odecreveHust A1l CAMOCTOSITeIbHON padoThl
o0yyaromuxcs Mo JUCHUNIHHE
6.1. OcHOBHas nHUTEpaTYypAa.
1.  Dunukmoneaus GUHAHCOBOTO PUCK-MEHEKMEHTa [ DnekTpoHHbI pecype] / B.E.
BbapbaymoB [u ap.]. — Dnekrpon. naH. — Mocksa : Anbnuna [Tabmumep, 2016. — 932
c. — Pexum gocryna: https://e.lanbook.com/book/95371. — 3ari. ¢ 3xpana.

6.2. JlonmoaHUTENBHAS JTUTEPATYPA.
1. 1. 'eapu Munnbepr Menemkment. [Ipupona u cTpykTypa opranuzanuii «IKCMO»

bubnmnoreka Coepbanka 2009 r.

4.  bysuckuii C.I'. KoprioparuBHoe ynpaBieHHe, KOMIUTACHC U PUCK-MEHEHKMEHT
[DnmexkTpoHHEI pecypc] : yaeoHOoe mocooue st maructpantoB / C.I'. Bysackuii, 10.B.
TpyHueBCKUit. — DNEKTPOH. TEKCTOBBIE AaHHbIe. — M. : Pycaiinc, 2016. — 342 c. —
978-5-4365-0813-9. — Pexum nocryma: http://www.iprbookshop.ru/61620.html
6.3. YueOHO-MeToAMYeCcKOe 00ECIIEYeHHE CaMOCTOATEILHON padoThl. OTHenpHOE
o0ecrieyeHus He MPeyCMOTPEHO.
6.4. HOpMaTI/IBHbIe IMPpaBOBLIC JOKYMCHTHI HC ITPEAYCMOTPCHBI
6.5. MHbIe HCTOYHUKH
1. Shimko D. Credit risk: Models and management. — L.: Risk Books, 1999.
2. Dowd K. Measuring market risk. — John Wiley & Sons, Ltd., 2002.
3. Jorion P. Value at risk the new benchmark for managing financial risk. —
McGraw-Hill, 2001.
4. Jorion P. Value at risk the new benchmark for managing financial risk. —
McGraw-Hill, 2001.
5. Resti, A. Risk management and shareholders' value in banking: from risk
measurement models to capital allocation policies / A. Resti, A/ Sironi. —
Chichester: John Wiley & Sons, 2007
6.6. MaTepHeT pecypcsl
6.7.
7. MaTepl/IaJII)HO-TeXHI/I‘IeCKaﬂ 6333, I/lH(l)OpMalll/IOHHbIe TEXHOJ0I'UH,
NpOrpaMMHoOe odecneyeHne 1 HH(POPMaLMOHHbIE CIIPABOYHbIE CHCTEMBI

MarepuanbHo-TeXHUYECKas 0aza: AyaIuTopusi, BMEIIAIOIIas TIOTOK C TOCKON U MapKepamu,
KOMIIBIOTED.
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