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AHHOTAIIMSA PABOYEMN ITPOT'PAMMBI JUCHUILIINHBI
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Ipoduasb: KopnoparuBHbiii GUHAHCOBBIN MEHEIKMEHT

KBanupukanus (creneHb) BHINMYCKHUKA: MATUCTP

dopma 00yueHHUs: OUHAsI, OUHO-3a04HAsI, 3a0YHAs

Ienb ocBoeHUs! AMCUMUIIMHBI:

CdopmupoBars KOMIETCHIIUN

- [IK-2 CriocobHOCTh pa3pabaThiBaTh KOPHOPATUBHYIO CTPATETHIO, HMPOTPAMMBI
OpraHU3alMOHHOIO PAa3BUTUS U U3MEHEHUH 1 00ecreunBaTh UX PeaTn3alHuio.

-IIK-5 Bnapenne MeronamMu 3KOHOMUYECKOTO M CTPATETHUYECKOTO aHAJIU3a MOBEACHHS
HSKOHOMHUYECKHX areHTOB U PHIHKOB B INI00AIBHOM cpene.

-IIK-6 ~ CnocoOHOCTH ~ HWCHONB30BaThb  COBPEMEHHBIE  METOAbI  YIPABICHUS
KOPIOPAaTUBHBIMH (pUHAHCAMMU IS PELIEHUs CTPATErMYeCcKuX 3a1au.

IL1an kypca:
Tewma 1. [Ipenmet u poeccust puck-MeHeKepa
OCHOBBI M KOHLEMNIMH, MPAKTHKA MHTErpaldl PUCK-MEHEIKMEHTA B AEATEIbHOCTh OaHKa U
kopriopauuu. Kpocc-hyHKIIMOHaNbHASA POJIb PUCK-MEHEKMEHTA.
(AyTCOpPCHHI PHCK-MEHEDKMEHTAa M PUCK ayTCOpCUHIa). MexXIyHapoJaHble CTaHIapThl U
noaxoJbl B puck-meHemkMenTe. Konnenmuu u pezomroruu: GARP, PRMIA, RiskDoctor, I1bP
(BITOJIK), EY, KPMG, McKency. IlpaBoBoe peryaupoBaHue ¥ TpPOLEIYypPHhl OIEHKH U
yhpaBieHus puckamu. Poccuiickuii M 3apyOeXHBIH ONBIT W MOAXOIB K TpeOOBaHHIM
MEXIYHapOIHBIX HHCTUTYTOB U 3aKOHOAATEIbCTBA
VYipaBieHue CHCTEMHBIMH pUCKaMH — cTpecc-TecThl. CpaBHEHHME pPEXHMOB CTPECC-TECTOB
CPEIU Pa3INYHbIX IOPUCIUKLINN.
Tema. IIpakTrKa KOPIIOPAaTUBHOI'O PUCK-MEHEKMEHTA
CoBpeMeHHbIE TOAX0AbI (MaTeMaTHUECKUE U SKCIIEPTHBIE MOJEIH) B YIIPABICHUN PUCKAMH.
Keiic 1: CoBpeMeHHbIE pPUCKM M KpHU3UC Typuctudeckoil orpaciu? IlpeanpuHumarensckue
PUCKM MaJIoro M cpeiHero OusHeca. PemyTanus MeHEIXKMEHTa, MPO3PAYHOCTh OTYETHOCTU U
paboTa B Ipyrux IOPUCIUKIHUIX.
(OBomronust  mpeAnpuHUMartenbcTBa). OpraHus3anus CHCTEMBl PUCK-MEHEIKMEHTAa  Ha
npennpusituu  (Enterpriserisk-management). SERM. DOkoHOMWYECKWH, COIMAIBHBIA U
9KOJIOTUYECKUHN PUCK-MEHEIKMEHT.
HckyccTBO ynpaBieHus 53KOHOMUUECKUMHU M (PMHAHCOBBIMU TTOKA3aTEIISIMHU.
Keiic 2: pucku JTUKBUIHOCTH M POCTAa CTOMMOCTH (PMHAHCOB JJIsl DHEPTreTUYECKOM oTpaciu (Ha
npumepe «HK Pocuedrs»). DunaHCcOBas [IUMAarHOCTHKa U IOpUAMYECKAS OKCIEPTHU3A.
[Tonnmanwme nponecca Due Diligence aiis MUHUMHA3AIUN PUCKOB.
Tewma 3. BaHKOBCKO-(pMHAHCOBBIE PUCKH
Puckn B KpeaMTHBIX OpraHu3alusX; PUCKM B HEOAHKOBCKHUX (PMHAHCOBBIX OpraHU3aIUsIX
KpenuTHslii puCK, IPOLEHTHBIN, ONIEPalluOHHBIN U APYTHE ONPEIEISIOLUINE PUCKH.
[Togxoner OGanka Poccum K OIleHKE KadecTBa TMPOIECAYp YMPABICHHS pPHUCKaMH. PHCKH
penyranun, «KomraaeHe» W mpecTyIuleHHs B OaHKax M Koprnopauusx. Jlydmme mpakTHKH
IIOCTPOCHMS CUCTEM IPOTHBOIECHCTBUS MOILICHHUYECTBY;



[Tpunnumne! packpeitus nHGopmanuu. DoddFrank, OksleyFATCAect. Peopranuzamus 6usHeca.
[IpoGiiemuble U HenpoduiabHbe akTHBBL. OlLIEHKAa BEpOATHOCTU jAedonTa, MOTeph U CTABKH
BocctanoBnenus aoara (LGD) 6anka, kopmoparmum.

[Moctpoenue moaenu GUHAHCOBOTO 03/J0POBIICHHUS.

Keiic 3: MonenupoBaHue CUCTEMbI YIIPABJICHUSI PUCKAMU MPU PECTPYKTYpPHU3AIUUA KPEIUTHOTO
nonra (bank BOB). Monenu ontumu3zanuu puckoB, IRB-cuctemsr

(ucnosib30BaHME U orpaHudeHus ). Pelitnaroseie Mmexanusmel, VAR, moaens COSO.

Keiic 4: Mogenbp oneHkH cTOMMOCTHOM Mepbl pucka. VaR. CoBpeMeHHBI KpUTEpUH B
(UHAHCOBOM U MPOMBIIIIEHHOM CeKTOpe. Poiib ¥ MOHATHE S5KOHOMUYECKOTO KanuTaia 0aHKa U
Kopnopauuu. MI3mMenenus B perynupoBanui - [lomarosoe BHEApEHUE B COOTBETCTBUU C bazenb
II, bazens 111

Puck-anmetut M ero cBfA3b C CHUCTEMOW BO3HArpaXXJACHUs, BEJIUYMHOM 3KOHOMHYECKOTO
KanuTana W HopMatuBoB peryisaropa. BIIOJK; TpeGoBanus K mporeaype ymnpaBieHUs
pHUCKaMu.

Tema 4. Pucku Ha GMHAHCOBBIX PHIHKAX M MHBECTUIIMOHHBIC HHCTPYMEHTHI Puck
OPUEHTUPOBAHHBIA TMMOAXOA K WHBECTHIIMOHHBIM CTpPaTeTUsM MpU paboTe B Pa3IUYHBIX
FOPUCIUKIUAX.

Keiic 5: Boi6op unctpymenra ¢punancuposanus (IPO).

Tema 5. Ynpasnenue puckamu B cepe nmepcoHana

CrpaTernu KOMMYHUKAIIMA 1 MOTUBALUK PAOOTHUKOB. Y IPABIICHHE MTOBEJCHYCCKUMHI PUCKAMU;
BIIMSIHUE YEJIOBEYECKOM ICUXOJIOTUH HA YIIPABIECHUE PUCKAMU.

@opMBbI TEKyLIEro KOHTPOJISI H POMEKYTOYHOM aTTeCTAllUM:

B xoge peanusanvi JUCHUIIJIMHBI «Onepamm ¢ BAJIOTOI» HUCMOJBb3YIOTCHA
CJIeAy e METOAbI TEKYIIECI0o KOHTPOJISA YCIIEBAEMOCTH Oﬁy‘lalOIIIHXCﬂ:

— IIpU IPOBEJICHUH 3aHATHI JeKInoHHOTo Tuna: ornpoc (O);
— TP MIPOBEJICHUH 3aHATUMN cemuHapckoro tuna: keic (K), mpakruaeckoe 3aganue (I113);
— JUTs1 3a09HOM (OpMBI 00yUEHUSI BMECTO OIPOCa MCIIONB3YETCs dcCe.

3a4eT MPOBOAMTCH ¢ MPUMEHEHHEM CJIeAYIIIUX MeTOA0B (CPeACTB): MUCHMEHHOI0
0TBeTa HA BONPOCHI.

IIpomekyTOoUuHAsl aTTECTALMA NIPOBOAMTCA B opMme: 3a4eT.
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