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1. llepedeHp MIaHMPYEMBbIX Pe3y/IbTATOB 00y4eHHs MO AUCHUILINHE, COOTHECEHHBIX C
IVIAHNUPYEMBbIMH Pe3y/JIbTATAMM 0CBOCHHUSI 00pa30BaTeJbHONH NPOrPaMMbl

1.1. Hucuummuaa Bb1.B.JIB.07.01 Puck-menem:kment / Risk Management oGecrieunBaet
OBJIQJICHUE CIICTYIOIUMHI KOMIIETCHIIUSIMHE C YYETOM dTara:

Koz »Tama

Kon HauMmenoBanue 3Tama ocBoeHUI
HaumMmeHoBaHME KOMIIETEHIIUA OCBOECHUSI

KOMIIETEHLUU KOMIIETEHIIUU
KOMIIETEHIIMU

[IK OC-12 CIIOCOOHOCTH ouenuBars | [IK OC-12.6 | CoocoOHOCTH BBIABIIATH u

KOHKYPEHTHYIO cpeny u aHAIM3WPOBATh PBIHOYHBIE W

pa3zpabaThiBaTh MapKETHHTOBYIO crienuuvecKue PHUCKH,

CTPATETHIO TPEIPUSTUS aHAITM3UPOBATH [IOBEICHUE

notpeduTeneii IKOHOMHUYECKUX
Oyar 1 ¢GOpMHpPOBAHHUE CIIPOCA;
BIUATH Ha  (OPMHUPOBAHHE
CIpoca B KOHKYPEHTHOMU cpefie

B pPeE3YyJIbTaTC OCBOCHUA NUCHUIUINHBL Y CTYACHTOB OTOJIKHBI OBITh C(bOpMI/IpOBaHbIZ

O0600111eHHbIE Kox srana PesynbraTsl 00y4yeHus
TPYIOBBIE OCBOCHUS
byHKIUN KOMIIETCHIIUU

Ha YPOBHE 3HAHUI

— OCHOBHBIE 11EJIM PUCK-MEHEKMEHTA

—  OTnuus MeX1y HEONPEAEIEHHOCTHIO U PUCKOM

— OcCHOBHBIE TOAXOABI K YIPABIECHUIO PUCKaAMU

— OcCHOBHBIE MOAXOJbl K IIOCTPOEHHUIO CHCTEMBI-PUCK-
MEHEeJKMEHTa Ha IPeANpUSTHH

— Mogenu pacueta COBOKYITHOTO PUCKA JJIsl KOMIIaHUH

— OcHOBHBIE  TOAXOABl K  IPOBEIEHUIO  CTpecc-

Pazpabotka u TECTUPOBAHUS U COCTABJICHUS CIICHAPHEB
peanmzanus — [loxoapl K MAKCUMU3AIMU AaKIIMOHEPHON CTOMMOCTH
CcTpaTeruu — Mogens VAR u 0cOOEHHOCTH €€ pacdeTa HECKOJIbKUMU
pa3BUTUS I1IK OC-12.6 METOJIaMH
OpraHusanui — Mogens COSO u ee UCIIOIB30BaHUE
(mozpasaeneHuii) — Mogenmu pacuera kpemutHoro pucka: CreditMetrics u

KMV Portfolio Manager
— OcHoBHble MeToabl oneHkn puckoB (VAR, Credit
Metriks u T..11.)

— IIpumeHnmocTh Pa3JInYHBIX Mozenen HA
Pa3BUBAIOILMXCS PBIHKAX
— Meronsl MaTeMaTH4eCKOro MOJICJIIUPOBAHNU,

IMPUMCHACMBIC 1JI1 OLICHKHW PHUCKOB

Ha YPOBHE YMEHUH
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—  BbIABISATH pUCKU B AESATENHHOCTH KOMIIAHUHT

— CTpouTh KapTy PUCKOB

— OneHuBaTh MOCIEICTBUS PUCKOB JIJIsl KOMITAHUU

— PaccuuThiBaTh COBOKYMHBIN PUCK VISl KOMITAHUU

—  OmnpegensaTe NOpeAesbHBI PUCK, KOTOPBIM KOMIIAHHUS
MOXET MPUHSTH Ha CBOE YACp>KaHUE

— HHuTtepnipeTupoBaTh MOJIyYEHHBIE BAPUAHT OLIEHOK

— lcnons3oBaTh MOJIyYCHHBIC pe3yabTaThl JUTST
YIPaBJICHUS

— TopTdeneM pUCKOBAaHHBIX aKTHBOB

— Hcnonbs3oBarh MOJIydeHHBIE PE3YJIbTATHl OLIEHKH IS
CHIDKCHHUSL ONePallMOHHBIX PUCKOB

Ha YPOBHE HABBIKOB

— HaBblkamu OLICHKH PUCKOB

— HaBblkamu BbIBIEHUS 1 MUHUMM3ALUN PUCKOB

— HaBbIlkamu ynpaBiieHHsI KallUTajaOM U paclpeiesICHUs
€ro Ha ITIOKPBITHE PUCKOB. ...

— HaBblkamu crieHapHOTrO INIAHUPOBAHUS ...

— HaBbikamu pacuera pucKa BIIO)KEHUM B PIHOYHbBIE
aKTUBBI

— HaBplkamK OLIEHKHU U YIIPaBJICHUS ONEPALlMOHHBIM
PpUCKOM

— HaBbIkamu OLICHKH COBOKYITHOTO PHCKa KOMITAHUH

— HaBbIkamu OLICHKH KPEIUTHOTO PUCKa

2. O0beM TUCHUILTHHBI B 32YeTHBIX ¢IMHUIAX € YKAa3aHHEM KOJINYeCcTBA aKaJeMHYecKuX HIu
ACTPOHOMHUYECKHMX YACOB, BbI/IeJIEHHBIX HA KOHTAKTHYIO padoTy 00y4aromuxcs ¢
npenoaasareseM (M0 BUAaM y4eOHbIX 3aHATHIT) M HA CAMOCTOSITEIbHYIO Pa00Ty 00y4YAKIIHXCH
U MeCTO AUCIHUIJIMHBI B CTPYKTYpe 00pa3oBaTe/ibHOI NPOrpaMMbl.

O0BbeM THCHUILINHBI

YueOubM manoM i quctumuinael b1.B.J1B.07.01 «Puck-menemkment / Risk Managementy
YCTaHOBJICHO:
- TPYIOEMKOCTh AUCIUIUINHBI- 3 3.€.,
- KOHTakTHas paboTa ¢ mpemojaBaTeneM — 24 yaca, B ToM uucie 4 daca — jekuuu, 20
9acoB — MMPAKTUICCKUE 3aHATHS,
- camocrosTenbHas padora — 48 yacos.

Mecto aucunminnsl B ctpykrype OII BO
Juctumumaa b1.B.JIB.07.01 «Puck-menemxment / Risk Managementy», npeqHa3HadeHa s
CTYIGHTOB 2-TO Kypca, U3y4aercsi B 3 ceMecTpe.

<D0pMa HpOMC)KyTO‘-IHOﬁ aTTeCTalu — 3K3aMCH.
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3. Copep:xxaHue IMCUMIIMHBI, CTPYKTYPUPOBAaHHOE M0 TeMaM € YKa3aHHeM OTBeJAeHHOr0 Ha
HHMX KOJIHYECTBA aKAIeMUYECKUX WJIN ACTPOHOMUYECKUX YAaCOB U BHI0B Y4eOHBIX 3aHATHI U

CTPYKTYPa AU CUMILIMHBI

(ounast popma oOyueHwHsI)

O0beM TUCIMILTUHBI (MOJYJISA), Yac. ®opma
KonTakTHas pabora TCKYIIETO
00y4aromuxcs ¢ IpernoaBareiemM KOHTpOIA
Ne o/mt HammenoBanue TeMm W/HiH pa3nesoB B o — Cp | Yenesaemocti',
cero Y TIPOMEKYTOU-
a JIP 1] KCP HOH
aTTeCTAllMU
Tema 1
BBeneHne B pUCK-MEHEIKMEHT. He
Pons puckoB B ACATENBHOCTH
6 2 4 | mpoBOIUT
(UHAHCOBBIX W HE()UHAHCOBBIX ox
NpEeATPUATHI
Tema 2
PriHOYHBIE pHCKH 8 4 4 KP
Tema 3 He
Ornpenenienne u oreHKa
12 4 8 MTPOBOJIUT
KPEJIUTHBIX PUCKOB
cs
Tema 4
Ornpenenenue u olieHKa 12 4 8
OTIEPAIIMOHHBIX PUCKOB P
Tema 5 " N
HTETPUPOBAHHBIN PUCK-
MEHeKMeHT. Pacuer
COBOKYITHOTO PHUCKa JJIs 18 2 4 12 P
KOMIIaHUH U OILICHKA
aJIcKBaTHOCTH KaITUTaJIa.
Tema 6 Crpecc-TecTupoBaHUE UIU
P 16 4 12 €)
OIICHKAa MaKCUMaJIbHBIX TIOTEPb.
[IpomexyTOUHast aTTecTalus IK3aMeH
Bcero: | 108 4 20 48 36

Ilpumeuanue:

* — hopmbl meKyue2o KOHMPOJISL YCnesaemMoCcmu.

Onpoc (O)

Keiic (K)

TI'pynnosas paboma (I'P)
Ilpezenmayus (Ilp)
Jucnym (/1)

Tecmuposanue (T)

Conep:xanue IMCUMILIHHBI

Tema 1. BBenenue B pHCK-MeHeXKMEHT. Poiib pHCKOB B JesATeIbHOCTH (UHAHCOBBIX H

He()MHAHCOBBIX NpPeANPUATHI

I/ICTOpI/IH BO3HUKHOBCHUA, CTAHOBJICHUA MW OBOJIOIHWHU PHUCK-MCHCIPKMCHTA. Tloustue puUucCka Hu
HNCTOYHHUKOB UX BO3ZHHUKHOBCHUA. H3MepﬁeMBIfI PUCK U HCOMMPECACICHHOCTD. I[I/IaI‘HOCTI/IKa U TUIIOJIOTUA
PHCKOB TI0 Pa3IMYHBIM KIacCH(PUKAIIMOHHBIM Mpr3HaKaM. [locTpoeHne KapThl pUCKOB (puckorpadus)
NpCaANpUATHUS. COBpeMCHHBIG MOA€In opraHu3anvu  pUCK-MCHCI)KMCHTA

Ha

MPEATPUITUH:
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OpraHM3alloOHHasl CTPYKTypa, pacrnpeiesieHne 00si3aHHOCTEH, pojib U (YHKIUU PHUCK-MEHEIKEPOB.
MecTo u poJib I0ACUCTEMBI YIIPABIEHUS PUCKAMHU B O0LIEH CTPYKTYpE MPEATPUATHS.

Ilpakmukym: ucmopuueckue Keucvl peanuzauuu pPUuckos 6 O0esimeabHOCMU KOMRAHUN U Ux
nocneocmeus.

Tema 2. PbIHOYHbIE PUCKH

PBIHOYHBIN PUCK, UICTOYHUKHU €T0 BOSHUKHOBEHHUSA U Kiaccudukanms. O630p mokaszarenei u
MHCTPYMEHTOB, UCIOJb3YEMBIX ISl OLICHKN PHIHOYHBIX pUCKOB: GAP ananus, nropauus, KOHIEIIUs
Value-at-risk (VAR). OcHoBHbIe Monienu pacyeta VAR, UX MpenMyIIecTBa U HEJIOCTATKH:
HMCTOPUYECKUH, MapaMETPUUYECKHUI, METObl UMUTALIMOHHOIO MoAenupoBanus. [I[pumMmennmMoctsb
MOJIEJIEN pacyeTa B POCCUMCKOM MPaKTUKE. MoIeNbHbIA pUCK. PUCK TUKBUIHOCTH U €0 3HAYUMOCTh
Ha pa3BUBAIOLLMXCS PbIHKaX. MOJeIN OLEHKH pUCKa JIMKBUIHOCTH U UMIUIEMEHTALIMS OLICHKU PUCKa
JIMKBUJHOCTH B PBIHOYHBIN PHCK.

Ilpakmukym: pacuem puckogoii cmoumocmu nopmeensa yeHHvlx Oymaz/6anrom/0pazoyeHHplx
Memannoe.

Tema 3. OnpenesieHue U OLEHKA KPeIUTHBIX PUCKOB

KpenuTHbIil puCK B 1eATENFHOCTH HE(PUHAHCOBBIX OpraHu3anuid. KpequTHbIH pUCK U eT0 OCHOBHBIE
COCTABJISAIOLIME: BEPOATHOCTH J1€(OTa, KPeIUTHAS YyBCTBUTEIBHOCTh, YPOBEHb BOCCTAHOBJICHHUS.
[ToHsITHE KPEAUTHOIO PEUTHHIA U IPUHLIMIIBI €70 ocTpoeHus. O030p MoAesel OLEHKHU KPEAUTHOTO
pHUCKa, B TOM YHCJIE CTPYKTYPHBIX MoJenel pacueta kpeautHoro pucka: CreditMetrics u KMV
Portfolio Manager. [Ipumep pacuera BeposiTHOCTH AeoiaTa U pacnpeaeneHust yObITKoB. DPPexT u
HE00XO0/IMMOCTh OT AuBepcUdUKanuy mopThens.

Tema 4. OnpenesieHne 1 OlleHKA ONePALIUOHHBIX PUCKOB

OnepanmoHHBINA PUCK, ICTOYHUKH €r0 BOZHUKHOBEHUS, Kiaccudukaris. MeTo bl OIeHKH
onepannonHoro pucka. Monens COSO.

Ilpakmukym: oueHKa onepayuonHbIX pUcKoe pecmopana (Keiic «08e RaAN0OUKu»).

Tema 5. I/IHTerI/lpOBaHHbIﬁ PHUCK-MECHECIKMECHT. Pacuer COBOKYITHOTI'0 pPUCKa JIT KOMIIAHUHA U
OLICHKA aJICKBATHOCTHU KalluTaJJ a.

OO6mme moaXo/bl K YIPaBISHUIO PUCKAMU: CTPATeTH MUHUMH3ALUN U XeDKUPOBaHUs pUCKoB. EVA
n RAROC. HHTerpanus puck-MeHeKMEHTA B CUCTEMY YIIPaBJIeHUs KomnaHue Ha ocHoBe BSC.

HpakmuKyM: OUECHKA COBOKYRHO20 pDUCKA KOMRnanuu.

Tema 6. CTpecc-TecTUpOBaHHME HJIH OLEHKA MAKCMMAJIbHBIX M1OTEPb.

KpusucHble coObITHS ¥ BO3MOKHOCTh OLIEHKHM MX BIIMSHUS Ha JIEATENbHOCTh KoMmaHuu. CueHapHoe
IUTAHUPOBAHHE U METOJAMKA €r0 BHEAPEHMs, OCHOBHBIE 3Talbl Pa3paboTKu cueHapueB. OcoOeHHOCTH
MPUMEHEHHUS CLIEHAPHOTO TUIAaHUPOBaHMs B HE(UHAHCOBBIX MpeAnpuatusix. CTpecc-TeCTUPOBAHHUE VS
TeopHs YepHOTro JieOesl: ypOBEHb Mpeacka3zyeMocTH. [IpakTukym: ypoku Kpu3ucoB nociennux 20-tu
JeT.
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4, MarepuaJibl TEKYLIETr0 KOHTPOJISI YCIIeBAeMOCTH 00y4aromuxcs u (pOH/
OLIEHOYHBIX CPEJICTB MPOMEKYTOYHOM ATTeCTAIUN 0 TUCHUITINHE

4.1. @opMbl M MeTOAbl TEKYLIEro KOHTPOJA YCIEeBAeMOCTH OOYYAIOIIUXCH H
NMPOMEKYTOYHOM aTTeCcTAlUN

4.1.1. B xoze peanu3aiyy JUCHUILUIMHBI UCIIOJIB3YIOTCA CIIEIYIOIINE METO bl TEKYIIETO
KOHTPOJISl YCIIEBAEMOCTH O00YYarOIIUXCS:

Tema MeToabl TeKylIero KOHTPOJIS
YCIIeBAEMOCTH

Tema 1. BBenenue B puck-MeHemKMeHT. Pojib pHUCKOB B
JeSTeNbHOCTH (PMHAHCOBBIX ¥ HE(DUHAHCOBBIX MPEAIPUITAN He npoBoaurcs

Tema 2. PoiHOUHBIE pUCKU
Konrpomnsnas pabora

Tema 3. OnpeneneHue U OLIEHKA KPEIUTHBIX PUCKOB
pel 1 pel P He mpoBoautcs

Tema 4. OnpeneneHue 1 OL[EHKa ONEPallMOHHBIX PUCKOB

Pedepar
Tewma 5. MHTErprpOBaHHBIN PUCK-MEHEKMEHT. Pacyer
COBOKYITHOTO pUCKa JUIsl KOMIIAHUHU M OLIEHKA a1eKBaTHOCTU

Pedepar
Kanurasia.
Tema 6. CTpecc-TecTUpOBaHUE WIIH OLIEHKA MAaKCUMAJIbHBIX
MIOTEP. Occe

4.1.2. Jxk3ameH npoBoaAnTCcs B popMe NUCHMEHHOI0 TECTa
4.2. MaTepHaJibl TEKYIIEr0 KOHTPOJIS YCIEeBAEMOCTH 00yYaAKOIIUXCS

KonTtpoJsbHasi pa6oTa no ppIHOUHOMY pHUCKY (IpUMep)
1. 3apmaum mo oleHKe pHcKa ¢ ucnoiab3oBaHueM VAR merononoruu

JlaHHbIE JUISI MCIIOJIB30BAHUS: JOCTyIHAs MH(OpManus o Toprax Ha WWw.quote.ru, WWw.rts.ru miu
WWW.SKFiN.ru. uiam ¢ 1pyroro HH(GOPMaIMOHHOTO HCTOYHUKA.

OO6beM peTpOCIIEKTUBHBIX TaHHBIX (TTyOnHa neproaa) — 1 rog uinu 255 pabouux (TOProBuIX) THEH.
JloBepuTenbHbINA ypoBeHb — 95%.
ba30BbIi1 BpeMEHHOM MHTEPBAI JJI OLEHKH - 1 J1€Hb.

B kauectBe 06a30BOil Ciy4yailHON BeJWYHMHBI BBICTYNACT apuU(pMETHUYECKass AOXOAHOCTb IO I[eHaM
3aKpBITHS.

3aoanue:


http://www.rts.ru/
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1. OueHute pHIHOYHBIH PHUCK TOPTQENs, COCTOAMEro u3 OOBIKHOBEHHBIX akmuii OAO
«HOBAT3K» (NVTK), ucnonb3ys A) ucropuueckuii u b) ananuruaeckuit MeToap1?

2. Omnpenenutb pazMep aOCOMIOTHBIX MOTEPb, KOTOPHIE MOKET MOHECTU MHBECTOP B TeueHue |
JTHS1, €CJIM €T0 BJIOYKEHUS B JIAHHBIN BUJI aKTUBA COCTABAT dKBUBaJIeHT 1 mutH.nosutapoB CILIA.

3. Mzobpasute rpaduueckrn M3MEHEHHE OJHOJIHEBHOM JOXOMHOCTH MO akuuu kommnanuu OAO
«HOBATO3K» (NVTK) B Teuenue HabII0126MOT0O TIEPHO/IA.

4. OueHuTe NMOTEPU, KOTOPbIE MOKET MOHECTH MHBECTOp B TeueHHe 1 Mecsua (22 pabouux JHA),
ucnoinb3ys A) popmyiy BpeMeHHOTO repexo/ia, b) TOUHbIi pacyeT Mo UCTOPHUIESCKUM JaHHBIM.

5. Kak usmeHuTCs puck moptderns, eclid MOJOBUHY CPECTB HANPABUTh B aKIUK OOBIKHOBEHHBIC
OAO Cypryrtuedreras (SNGS).

6. OueHuTh PHIHOYHBIM PUCK C Y4ETOM PHUCKA JMKBUAHOCTU MOpTdens cHOpMUPOBAHHOIO U3
o0bsikHOBeHHBIX akiuiit OAO «HOBATOK» (NVTK).

7. Kak u3MeHUThCSA COBOKyrIHBIfI PHUCK, €CJIn YPOBCHb JOCTOBCPHOCTHU 6y,I[CT BLI6paH Ha YPOBHC
97,5%.

3amanus A Kaxaoro odydaemoro (GpopMupyeTcsi HHIUBUAYAIbHO, IO BBIOOPY, JUIsl PBIHKA aKIUH,
JparoLieHHbIX METAJUIOB.

2. 3a1a4u Mo pacyeTy M HHTEPNPETANMH JIOPaluu (IpuMep)

Mundpua PO pasmectun Boimyck ['CO-IIIIC o6vemom 40 wmupn py6raeir [04.05.2012 11:01]
FinamBonds

Mundun PO 3 mas 2012 roga nposen pazmenienue ['CO-IIIIC Brimycka 36006 (roc. per. Homep
36006RMFS) o6uum HoMHHAIBHBIM 00beMoM 40 Mip. pyOieil.

HomwunaneHast croumocTs oHoM obnmramuu — 1000 py6ueii. [lara moramenus 3aiima - 10 mapra 2027
rozaa. [1o Beimycky nmpeaycmorpena Boituiata 30 kynmoHoB. CTaBka KyIOHOB Ha BECh CPOK OOpalieHHs
Oymar Oblja ycTaHoBJIeHa Ha ypoBHE 8,15% romoBbIX.

Pazmernienue obnuranuii Op110 OCYIIECTBICHO MO 3aKpbITON noanucke Coepobankom Poccun.

ena pasmemenus cocraBuia 100,3973% oT HOMHHaIBHOW CTOMMOCTH, TOBOPUTCS B MarepHasiax
MUHHCTEPCTBA.

1. Kakue OCHOBHbIE XapaKTEpUCTHKHU IIEHHBIX OyMar NaHHOTO BHJA, C KaKOW IENbI0 U KTO UX
BBINTyCKaeT (MPUHIMIIBI pa3MEILeHHsI, OTKPBITas/3aKpbITasi MOANUCKA, 00bEMBI TOPTOB U T.I1.).

[Ipe3zenTanus A rpymisl.
1. OmpenenuTh KyNOHHYIO TI0XOJHOCTh M JOXOJHOCTH K ITOTAIICHUIO.
2. Ompenenure AIOPAIHIO U BBITYKJIOCTh OOJIHTAIIMA HA MOMEHT pa3MeIICHUSI.

3. OueHuTe mNOTEHIMAJbHbIE NOTEPU MO MOPTENto OoONUranuif, KOTOpble MOXET IOHECTH
WHBECTOP IPHU U3MEHEHNHU POCTE JOXOAHOCTH HA PBIHKE Ha | IL.II., HA 2 TL.II._

Tembl npe3enTanuii u 3cce «OnpenejieHne U OLEHKA ONEPANMOHHBIX PHCKOB)»
J1y1s BEIOpaHHOM KOMITaHUU (U3 CTIHCKA MPEATIOKEHHBIX KPYITHBIN pOCCUHCKUX KOMIAHUHM pa3HbIX
oTpaciel Win A KOMIIAHUH, B KOTOPOil paboTaeT 0Oydaemblil) HE0OOXOAUMO:

— BBISIBUTH OIEPALMOHHBIC PUCKU;

— COCTaBUTb KapThl ONIEPALMOHHBIX PUCKOB;

— OIpPEeACIIUTH IOTEHIHUAIBHBIE MEXaHU3MbI U UHCTPYMEHThI CHUKCHUS! PUCKOB.
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Tembl npe3enTanmii u 3cce «AHTerpupoOBaHHBI PUCK-MeHEIKMeHT. PacueT COBOKYIHOro pucka
AJIsl KOMIIAHUH U OI[eHKA aIeKBATHOCTH KANUTAJIA)
Ha npumepe o/1HO# U3 HUKE TIEPEUNCIICHHBIX KOMIIAHHH W3YYUTh PHUUMHBI CYIIIECTBEHHBIX YOBITKOB,
MTOHECEHHBIX KOMITAHUSIMHU:

— Metallgesellscaft, 1994 ron (1,5 mupa. mos.);

— Orange County, 1994 (1,6 mupa.aomn.);

— LTCM, 1998 rox (4 mapa. 1oiut.);

— Sumitomo Corporation, 1999 (2,58 mupa. gomn.).

— Societe Generale (4,9 mupa. epo), 2008

B nporecce ananm3a 10MKHBI OBITH TIOTYYEHBI OTBETHI Ha CJIETYIOIIUE BOIIPOCHL:
— KakKWe PUCKH CTaJIH MPUYMHON YOBITKOB y KOMIIAHUU;
— Kakue OIMOKH, Ha Balll B3IJISA] IOIyCTUIIO PYKOBOJICTBO KOMIIAHUH;
— HACKOJBKO 3HAYMMBbI ObLIH YOBITKH JUIsI KOMITAHUH.

Tema Jcce «CTpecc-TecTHPOBAHUE U OLEHKA MAKCHMAJILHBIX OTEPb»
— «Marematudeckue MOJENU OIIEHKH PUCKA U UX MOJICIbHBINA PUCK»
— «Crpecc-TecTpoBaHHE: KaK ONTHUMAIBHO BHIOPATH CIICHAPUII»
— «Crpecc-TectupoBanue vs Teopus «Uepnoro nedens» Haccuma Tanebay»

4.3. OuleHOYHbIE CPEACTBA [ POMEKYTOYHON aTTecTalluu

4.3.1. IlepeyeHbp KOMIETEHIHWH € yKa3aHHMeM J3TamnmoB MX (OPMHPOBAHHS B IpoLlecce
OCBOEHHs 00pa30BaTeJIbHOI IPOrpaMMBbl

Kog srana

Kon HanmenoBanue 3tamna ocBOeHUs
HanmenoBanue komnereHmun OCBOECHUS

KOMIIETEHIUN KOMIIETEHIUN
KOMIIETEHIIUU

ITIK OC-12 CIIOCOOHOCTH ouenuBath | [[K OC-12.6 | CocoGHOCTh  BBISBIATH |

KOHKYPEHTHYO cpeny n aHAJIW3UPOBATH PBIHOYHBIE U

pa3pabaTbIBaTh MapKETUHIOBYIO crienupuIecKue pHCKH

2

CTPAaTeryto MpepUATH aHAIM3UPOBAThH MOBE/ICHUE

noTpeduTeneit >KOHOMHUYECKHUX
O6mar u QopmMupoBaHue crpoca,
BIUATH Ha  (OPMHUPOBAHHE
CIpoca B KOHKYPEHTHOM cpeie
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4.3.2 Tloka3zareJu U KPUTEPHUH OLECHUBAHUS KOMIIETEHIUI Ha Pa3jIMYHbIX 3TANax HX

(popmupoBanus
Tam OCBOCHUS IToka3zarenb OLICHUBAHUS Kpurepuit onennBanus
KOMITETEHIIMH
CrocoOHOCTh K YIpPaBICHUIO pUCKaMH | Y MEHHE BBISIBIISATD PHUCKH B
IIK OC-12.6 u MIOCTPOECHUIO CUCTEMBI-PUCK- | IESITEIbHOCTA  KOMIIAHUU, CTPOUTH
MEHEPKMEHTa Ha IPEANPUIATUH KapTy PHUCKOB, OIICHUBATh

MOCJICACTBHA PUCKOB JJIs1 KOMIIAHUU
CriocoOHOCTE IIPUMCHATH METOJbI

MAaTEMaTH4YICCKOI'O MOACIINPOBAHUA, YMenue PacCCUYUTHIBATH COBOKyHHBIfI,
IMPUMCEHACMBIC I OUCHKHW PUCKOB erﬂHTHbIﬁ, OHepaHI/IOHHHﬁ PUCK OJIA
KOMIIaHNH

YMmeHue onpeaensitb  NpPeNeIbHbINA
PUCK, KOTOPBI KOMIAHUA MOXKET
MIPUHSATH HA CBOE YJEp KaHUE

Hcnons3oBanue ITOJTyYEHHBIX
pe3yabTaThl OLIEHKU JUIsI CHIDKEHUS
OIIEPAIMOHHBIX PUCKOB

Hcnonb30oBaHue OCHOBHBIX MOAXOJIOB
K IIPOBEJICHUIO CTPECC-TECTUPOBAHUS U
COCTaBJIEHUS CLIEHapUeB

4.3.3 TunoBble KOHTPOJIbHbIE 33JJaHUSI WJIM HMHble MATepHAJbl (THIOBbIe OLECHOYHbIE

MaTepuaJibl), HeOOXOAUMBbIe /Jsi OLUEHKH 3HAHWi, yMeHHUiIl, HABBIKOB H (MJHM) ONbITA
AEATeJIbHOCTH, XapaKTepHU3YyIOIIUX 3Tanbl ()OPMHUPOBAHUSA KOMIETEHIHI B Ipouecce 0CBOCHUS
o0pa3oBaTe/IbHON NPOrPaMMBbI

DK3aMeH IMpOBOAUTCA B (l)opMe INUCBMCHHOT'O TECTA.

BOHpOCBI AJIg TIPOBEPKU 3HAHUH 110 OCHOBHBIM HCIIOJIb3YCMBbIM TCPMUHAM:

1.
1.
2.

Powwn

o1 o

Jaiite onpenenenre npuBeieHHas (IMCKOHTUPOBaHHAs) U Oy 1y1ias CTOUMOCTb.

Beimummre ¢popmysasl 118 UX pacueTa (CI0KHbIE TPOIIEHTHI).

Kak ompenensiercs Teopernueckas (pacueTHas) IeHa ()MHAHCOBOIO HMHCTPYMEHTa (aKkuuw,
obnuranun). [Ipuseaure popmyiy As pacueTa TeKyIed [eHbl KyOHHOW OOIMTaIiH.

[aiite onpeneneHne BEPOSITHOCTH.

Yro Takoe cirydaiiHas BETUYMHA, U Kakue (GYHKIMU/TIOKA3aTeIN UCTIOIb3YIOTCS JJIsl ONMCAHMUS.
Yro Takoe rucrorpaMmMa u i 4ero ucrnonb3yercs? Mzobpasute rpadpudecky.

Jaiite omnpexneneHue MNOHATHIO Koppensuus. YTo MOXHO cKa3aTb O [JBYX CIy4alHBIX
BEJIMYMHAX, €CJIM KOPPEISINI MeX Ty HUMU paBHa -1, 0, 1?

N300pa3ute rpaduuecku GyHKLIUIO PacpeesieHIs] HOPMAIbHOM CITy4aifHOW BEJIMYHMHBI.
Kakue ocHOBHbBIE XapaKTEPUCTUKH €CTh y JAHHOTO BUJIA PACIPEICICHHUS.

Ikana oueHuBaHMs Kypca

85-100 6aanoB | ['myOokue 3HAHUS TEOPETUUECKUX OCHOB

YMeHHne npOBOAUTH pacyeT B COOTBETCTBUM C TEOPUEH U HHTEPIPETUPOBATH
pe3yabTaThI
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84-70 6an10B TBepapie 3HaHMS MaTepHana
YMeHue npoBOJUTh PacyeT B COOTBETCTBHH C TEOPUEH M HHTEPIIPETUPOBATD
PE3YIIbTaThI

69-55 6as10B He ycBoeHsI ietanu, 10nyCcKarTCsi HETOUHOCTH.
YMeHue npoBOJIUTh PacyeThl, HO HE TOYHO UHTEPIPETUPOBATH PE3YJILTAThI

Memnee 55 3HaYUTEIbHAS YaCTh TEOPETUYECKOr0 MaTEepuasa He YCBOCHA.
0aJ1JI0B He ymenue npoBoIUTh pacueTsl 1 HHTEPIPETUPOBATH PE3YJIbTATHI

IlepeBoa 0a/510B B TPAAUIIMOHHYIO CHCTEMY OLIEHKM:

Bamet mo 100-0an1bHOM [IarubamipHas cucTeMa OLEHKH CucreMa OLIEHUBaHUS «3a4TEHO-
CUCTEME HE 3a4TEHO)
85-100 GammoB OTJINYHO 3ayTeHo
70-84 GammoB XOPOIIIO 3a4TEHO
55-69 6amioB YAOBIIETBOPUTEIHHO 3a4TEHO
Memnee 55 6amioB HEYIOBJIETBOPUTEIILHO HEe3a4TEHO

4.4. MeTtoauyeckue MaTepUasbl, ONpeaejsAOlINe MNPOUeAyPbl OLEHUBAHHUS 3HAHWI,
YMeHH, HABBIKOB U (WJIM) ONbITA [AeATEJIbHOCTH, XaPAKTePU3YIOIUMX 3TalNbl ()OPMUPOBAHUS
KOMIIETeHIIMH

DK3aMeH NpoBOAUTCS B (OpMe MTUCHbMEHHOTO TECTA.
Bpewms na tect 90 muH.
Bo Bpemsi »5k3amMeHa CTyJeHTaM HeE pa3peniaercsl IO0JIb30BaThCsl BCHOMOIaTEIbHBIMU
HMCTOYHUKAMH UH(POPMAIIUH.
B03MO0KHO UCIIOJIB30BaTh KAJIBKYJIATOP MPU pacuérax.

5.MeT0}1quc1me YKazaHus 1J1s Oﬁy‘laIOHII/IXCﬂ M0 OCBOCHHUIO TUCHHUIIIMHBI

I[J'[f[ YCIIECMHOI0 OCBOCHUA JUCHUIIJIMHBI H€O6XOJII/IMO HMETh 0a30BEIC 3HAHUSA I10 TCOPHUU BECPOATHOCTU
1 MaTeMaTHYeCKOU CTaTUCTHUKH, (I)HHaHCOBOfI MaTC€MaTUKH.

6. YueOHas uTepaTypa u pecypcbl HHGOPMANMOHHO-TEJIEKOMMYHUKAIMOHHOM CeTH
"HHTepHeT", BKJIIOYAA NlepeYyeHb Y1eOHO-MEeTOAMYECKOro odecrnedeHust AJ1sl CAaMOCTOSITe IbHOM
padoThI 00yYAOIIMXCS 10 AMCHUIJINHE

6.1 OcHoBHas1 JuTEparypa

1. Marepuainsl, myonukyemble bazensckum komuretom, Basel |, Basel 11, Basel 111

2. «OuuKIoneauss (MHAHCOBOTO PHUCK-MEHEIKMeHTay 1moj penakiueii A.A.JlobanoBa u A.B.
YyryHoBa, 4-e u3aaHue, UCIpaBlieHHOe U JonojdHeHHoe. MockBa, AnbnuHa [Tabmumep, 2019.
1830 c.

3. «OcHOBBI pucK-MeHeKMeHTa», Mumiens Kpywu, [[su Tamsii, Mapk Pobepr M. UznatenscTBo:
FOpaiir, 2019. 392 c.

4. «YmpaBineHue B yCIOBHAX HeompenenénHoctuy, Kasnaueesa 3. B., Mocksa: BIIID, 2014. 148
C.



http://www.ozon.ru/person/5945576/
http://www.ozon.ru/person/2388336/
http://www.ozon.ru/brand/857324/
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5. «Puckn W maHCH: HEOMpeeIeHHOCTh, MPOTHO3UPOBAHKWE M OIleHKa», Manepa A. I, M.,
YPCC, 2014. 448 c.

6. M.A. Poros, «Puck-MenemkMenT», MockBa, @unancel 1 Cratuctuka, 2001;

7. BopoOweB C.H. Ympasnenue puckamu B mpeanpuHUMaTenbeTBe. -M.: M3naTenbcko-Topropas
kopnopanus “JlamkoBa u K. 2013. 482 c.

8. Barkun, B. H. Puck-menemkment: ydeOHuMK, M.: HzmarenbctBo HOpaiit, 2018 (ccbuika
4627F69F-8A78-4F2B-BA77-0FBA1599D0AC)

6.2 /lonmosiHuTEIbHAS JIUTEPATYPa
1. ®@. ®aboum «YpasineHue nHBeCTUIUIMIY, MockBa, Madpa-M, 2000.
2. «CTtparernyeckuii pucKk-MeHeKMeHT. [lpuHnmmel w  Mmeroawku», Acsar Jlamomapaw,
Uz narenscrBo: Buabsamc. 2016. 496 c.

6.3 YueOHO-MeTOAMYeCKOe 00ecniedeHHe CAMOCTOSATEIbHOI padoThl
He ucnons3yrorcs

6.4 HopmaTnBHBIE NPABOBbIE JOKYMEHTHI
1. Hoxymentsl LlenTpampHoro ©Oanka Poccum u  mnepeBox  basenbckux — corviamieHui
(http://www.cbr.ru/today/ms/bn/Basel.pdf)
2. ITucemo banka Poccun ot 16.05.2012 N 69-T "O pexkomenmanusx ba3enbCckoro KOMUTETa 10
OankoBcKOMY Haa30py "TIpUHIIKIIBI HAJJIEKAIIETO YIIPABIICHUS OTIEPAIIHOHHBIM PUCKOM"

6.5 UntepHeT-pecypcsl
1. Professional Risk Managers' International Association, www.prmia.org
2. Global Association of Risk Professionals, www.garp.com
3. Basle Committee on Banking Supervisi, www.bis.org

6.6 Unble HCTOYHUKH
He ucnons3yrores

7. MaTepuaabHO-TeXHHYecKas 0232, ”HPOPMALMOHHbIC TEXHOJIOTHH, IPOrPAMMHOE
ol0ecrieyeHue U MH(pOPMAIHOHHBIE CIPABOYHbIE CHCTEMbI

Jlst mpoBeieHust IEKIMH U MPAKTHYECKUX 3aHATUN HEOOXOAUMBI:

1) Aynautopus, 000pyI0oBaHHAs U1l TPOBEICHUSI KOMITBIOTEPHBIX MPE3CHTALNM, BKITIOYas
BO3MOKHOCTb YACTUYHOIO 3aTEMHEHUS ayAUTOPUH TI0 aJIPECY

ITpocnekT Bepnaackoro, 82, kopnyc 5, ayauropus 129 s nexumii, ayauropun 505 u 506 mist
MPAKTUYECKUX 3aHATUH, KOMITBIOTEP/HOYTOYK M MIPOEKTOP B HATTHMYUU

2) MynbTuMeaunitHoe 000py0BaHNUE 11 KOMIIBIOTEPHOW MPE3eHTAllMU — MEePCOHATbHBIN
KOMIIBIOTEP, IPOEKTOP, IKpaH
3) OO6buHOE 000pYIOBaHUE Ay TUTOPHH - TOCKA, (hJIOMACTEPhI

TpeGOBaHI/IH K IpOrpaMMHOMY 00€eCIIeYeHU IO IIpru MPOXOKACHUU yqe6H01>'1 JUCHUITIINHBI:
KoMmIutekT oucHbIX mporpamm: MS Word, MS Excel, MS PowerPoint, Microsoft Internet Explorer.
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