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AHHOTAIIASA PABOUYEH ITPOT' PAMMBI JIUCIIATLIIMHBI
NPAKTUYECKHWH PUCK MEHEI)KMEHT

ABTOP: K.T.H., pern. buprok B.T.

Ko u HaumeHoBaHue HanpaBJjeHusi NoAroroBku:38.04.02 MeHeHKMEHT
Ipoduan: KonnuecTBeHHbIe (pUHAHCH U yIIpaBlIeHUE PUCKAMU
KBanudukauus (cTeneHb) BLIMYCKHUKA: MarucTp

dopma 00yueHuUs1: OuHas.

Llesib 0CBOEHMS AUCHMIJIMHBI:

CdopmupoBars KOMIETEHIINU
- IIK-6 CriocoOHOCTh HCIIOJIB30BaTh COBPEMEHHBIE METOJbl YIPABICHHUS KOPIOPATHBHBIMH
(duHaHCAMU [UIS pEIICHHS CTPATETNIEeCKUX 33124

ILn1an kypca:
Tema 1. Ilpeamert u mpodeccust puck-MeHepKepa
OCHOBBI M KOHIIENIIMH, MPAKTUKA MHTErpalii PUCK-MEHE)KMEHTa B JAEATENbHOCTh OaHKa U
kopropanuu. Kpocc-dyHKImoHaNbHas poiib PUCK-MEHEIKMEHTA.
(AyTCOpCHUHI PpHUCK-MEHEKMEHTa M PHUCK ayTCOPCHHIra). MeKIyHapOaHbIE CTaHAApPThl M
noaxosl B puck-MeHepkMeHTe. Konnenmuu u pesomonuu: GARP, PRMIA, RiskDoctor, IIBP
(BITOAK), EY, KPMG, McKency. I[lpaBoBoe peryaupoBaHHe€ M HpOLENYypbl OLIEHKH H
yOpaBiaeHUus pUCKaMH. Poccuiickuii W 3apyOeXHBIM ONBIT W TOAXOAB K TPeOOBAaHUAM
MEX1YHapOJHBIX HHCTUTYTOB M 3aKOHO/IATEIbCTBA
VrpaBieHne CHCTEMHBIMHM PHUCKAMH — cCTpecc-TecTbl. CpaBHEHHE PEXKUMOB CTPECC-TECTOB
Cpellu Pa3IMYHbIX IOPUCTUKLINNI.
Tema. [TpakTnka KOPIOPaTUBHOTO PUCK-MEHEKMEHTA
CoBpemeHHbIE TOAX0/1bl (MATEMATUUYECKHUE U DKCIIEPTHBIE MOJIENIN) B YIIPABICHUH PUCKAMH.
Keiic 1: CoBpeMeHHBIE PUCKM U KpPU3UC TypuUCTHYECKOl oTpaciu? llpeanpuHumarenbckue
PUCKH Majoro M cpeaHero OusHeca. Pemyranus MeHeIKMEHTa, MPO3PAaYHOCTh OTUYETHOCTH H
paboTa B APYTUX IOPUCAUKIUAX.
(OBosmronMst  mpeanpuHUMaTenbeTBa).  OpraHus3anusi CUCTEMBI  PUCK-MEHEDKMEHTa Ha
npeanpusituu  (Enterpriserisk-management). SERM. DOxoHOMH4YeCKHid, CONHAJIBHBIA U
HKOJIOTMYECKUH PUCK-MEHEKMEHT.
HckyccTBO yrpaBieHHs] 5KOHOMUYECKUMU U (PMHAHCOBBIMU MTOKA3aTENSIMH.
Keiic 2: pucku TUKBUIHOCTH M POCTAa CTOMMOCTH (DMHAHCOB JJISi SHEPreTHUECKON oTpaciu (Ha
npumepe «HK Pocuedtr»). DunaHCcOBas AMArHOCTHKA M IOPUAMYECKAs OSKCIEPTH3A.
[Nonumanue npouecca Due Diligence 11st MUHUMU3AIIUN PUCKOB.
Tema 3. baHKOBCKO-(DMHAHCOBBIE PUCKHU
Puckn B KpeAMTHBIX OpraHM3alUsAX; PUCKM B HEOAHKOBCKUX (PUHAHCOBBIX OPraHU3aLUSIX
KpenuTHslii pucK, IPOLEHTHBIN, ONIEPALMOHHBIN U APYTHE ONPEACIISIONINE PUCKH.
[Tonxoner Oanka Poccum Kk oOIleHKE KadecTBa TMPOIEAYp VIPABICHUS pHCKaMH. Pucku
penyranmu, «KomriaeHe» M mpecTymuieHHs B O0aHKax M Koprnopauusax. Jlydimne mpakTUKu
MOCTPOEHHUSI CUCTEM ITPOTUBOIEHCTBUS MOILIEHHUYECTBY;
[Mpunnuns! packpsiTus napopmaruu. DoddFrank, OksleyFATCAect. Peopranuzanus 6usHeca.
[IpoGnemubie 1 HenpoduiabHble akTUBBL. OlEHKa BEepOsSTHOCTU AedoiiTa, MOTEPh U CTaBKU
BocctaHoBieHus noira (LGD) 6anka, Kopropanuu.
[Toctpoenne moaenu pUHAHCOBOTO O30POBIICHHUS.
Keiic 3: MonennpoBaHue CUCTEMBI YIPABIECHUS PUCKaMU IIPU PECTPYKTYPU3ALUU KPEAUTHOIO



noisira (bank BOB). Moaenu ontumu3zanuu puckoB, IRB-cuctembr

(ucnonb3oBaHue U orpannuenus). Peiitunrossie Mmexanusmsl, VAR, moaens COSO.

Keiic 4: Mojnenb OllEHKHM CTOMMOCTHOM Mepbl pucka. VaR. CoBpeMeHHBIH KpUTEpUH B
(UHAHCOBOM M TIPOMBIIIIIEHHOM CEKTOpe. Pollb U OHATHE YKOHOMUYECKOTO KamuTana 0aHka u
Kopriopauuu. I3mMeHeHus B peryanpoBaHuu - [lomaroBoe BHeApeHUE B COOTBETCTBUU ¢ ba3enb
II, bazens 111

Puck-anmetut M e€ro CBA3b C CUCTEMOM BO3HArpaXkIC€HMs, BEIMYMHONW 3KOHOMHYECKOIO
KanuTana u HopMmatuBoB perymaropa. BIIOJIK; TpeGoBanus K THpolenype yrnpaBieHUs
pUCKamH.

Tema 4. Pucku Ha (UHAHCOBBIX PHIHKAX U MHBECTUIIMOHHBIE HHCTPYMEHTHI Puck
OPUEHTUPOBAHHBIN MOAXOJ K WHBECTHIIMOHHBIM CTpaTerusiM Ipu paboTe B pa3IUnyHBIX
IOPUCTUKITUSX.

Keiic 5: Beibop unctpymenta ¢punancupoBanus (IPO).

Tema 5. YnpaBneHnue puckamu B cepe nmepconasna

CrtpaTernu KOMMYHUKALIMA U MOTHUBAMU PaOOTHUKOB. Y IpaBJIeHUE MMOBEICHYECKUMHU PUCKaMU;
BIIMSIHUE YETIOBEYECKOU MCUXOJIOTUU Ha yIIpaBJIE€HUE PUCKAMMU.

®opMBbI TEKYyIIEro KOHTPOJISI H IPOMEKYTOUYHOMH ATTeCTAlMM:

B xonme peanmzanmu qucnuruiHBl [IpakTHUECKU PUCK MEHEHKMEHT HCIOJIBb3YIOTCS
CJICYIOIINE METOIBI TEKYILEro KOHTPOJISI YCIIEBAEMOCTH 00YJarOIUXCS:

— IIPH MPOBEJICHUH 3aHATHH JIEKITMOHHOTO THMA: orpoc(O);

— MIpH IPOBEICHUU 3aHATHI MPAKTUYECKOTO TUMA: 00cyxaeHne keicor(K).

[TpoMexxyTodHast aTTeCTalus MPOBOIUTCS B hopme:
3auera
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