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Lesb ocBOeHMS AUCIUTIIIMHBI:

CdopmupoBars KOMIIETEHITUU
- OIIK- 3 crnocoOHOCTh MPOBOAUTH CAMOCTOSTEIIBHBIC HCCIICAOBAHUSA, OOOCHOBBIBATH
aKTyaJbHOCTh U MPAKTUYCCKYIO 3HAYUMOCTh M30PaHHOM TeMbl HAYYHOT'O HCCIICIOBAHUS
- TIK- 3 cmocoOHOCTh HCIOJIB30BaTh COBPEMEHHBIC METOMAbI YIPABICHHS KOPIOPATHBHBIMU
(buHAHCAMH [T PEIICHHS CTPATETUYECKUX 331

Iliian kypca:

Tema 1. Monenu nuHamMudeckoil mepeouenku peiHounoro pucka Mozgenu RiskMetrics 1 GARCH
JUHAMUYECKON IEpEeoleHKH BOJIATHJIBHOCTH, KOBapHalMi M KO3(QQHUIHUEHTOB KOppEesIui
aKTUBOB. MeTo/1 MaKCMMAaJIbHOTO TPABAONOI00MS ONPeACTICHNS TapaMEeTPOB MOJICIICH.

Tema 2. Hcnonp3oBaHwe Mep pHCKa U YIPABICHHS LEHHOCThIO Kommanuk VaR mopTdens.
MapxunansHas VaR, mpupoct VaR u kommnonenta VaR. VYmpaenenuwe mnoprdenem, c
ucrnonp3oBanueM VaR u wmapkuuanpHoM VaR. Jlenexusnii morok mox puckom (CFaR).
[penensubie m3nepxkku or VaR (Marginal cost of VaR), Marginal cost of CFaR. Kpurepwuii
NPV ¢ yuerom MarginalcostofCFaR. Pacnpenenenne CostofCFaR u CostofVaR kommanuu Ha
ee moapaszaenenus. BoamoxkHocTs yMeHbIneHus m3aepkek or VaR u CFaR u coorBercTBytomme
OTpaHUYEHUS.

Tema 3 BromkerupoBanne puckoB MHBECTHLMOHHBIM mpouecc. Pe3ynbraTel Xemk-(pOHIOB.
OneHka W yOpaBJIeHME PUCKOM B HHBECTULIHMOHHOM Tporecce. Puck ¢oHaupoBaHus.
Mounutopusr ¢ nomomibio VaR. [Ipumenenne VaR B BbIOOpe HanpaBlieHUs! MHBECTUPOBAHUS U B
MHBECTUIIMOHHOM TIporecce. bropkeTnpoBaHue puckoB. bropkeTupoBaHue pHCKOB Cpenu
AKTHUBHBIX YNPaBJISAIOLINX.

Tema 4 Puck JUKBUIHOCTH M ero ouneHka PUCK (GOHAMPOBAHUS M PUCK PHIHOYHOW JTMKBUIHOCTH.
M3MmeHeHne pucKa JMKBUIHOCTU. JIMKBUAALIMOHHAs CTOMMOCTb. Kpurepuu aHanmsa peIHOYHON
mukBHIHOCTH. CKOppeKTHpoBaHHas Ha TUKBUIHOCTh VAR (LVaR).

Tema 5 KpenuTHble peWTHHTH, Kak croco0 wu3MepeHus KpeautHoro pucka [Iponecc BHemHero
ompeJieNicHUs1 peiTuHra areHTcTBoM. KpemutHblie peiituarn S&P u Moodys. Pazmuuus B
OllcHKaX. BHyTpeHHHe pelTHHru pucka. MeTomonorus OLEHKH pedTHHra pucka. M3mepenue
BEPOATHOCTH J1e(0JITa U CTABOK MOKPHITUS. PETUHT nonra u Murpanus peTusra.

Tema 6 WunuBuayansHbiii 3aeM. KpenutHblii puck uHauBHAYyanbHOro noptdens KomreHcatopHblii
Oananc. KagecTBeHHbIE METO/IBI OLIEHKHU BeposTHOCTH jaedonta. Komuuectennsie credit-scoring
Mojenu. Mojienu AUCKPUMUHAHTHOTO aHanu3a. BeposTHOCTh aedonta u KpuBast JOXOJHOCTEH.
[Moxxox RAROC nipu o1ieHKe KpeIUTHOTO PUCKA.

Monens MepToHa. OrieHKa IeHHOCTH PUCKOBOTO J1oira. BepositHocTs Aedonra.

Tema 7 Mopenmun KoHueHTpauuu 3aiiMoB  ONTHMallbHAasE KOHLEHTpauus 3alMOB IO
WH/IMBUYaJIbHBIM 3aiiMaM U oTpacisiM. KoadduuueHT noreps mno 3aiimMam.



Tema 8 Cysepennsiii puck MeToabl OIEGHKH CyBepeHHOro pucka. CrocoObl ympaBieHUs
CYBEpEHHBIM PHCKOM.

Tema 9 Tlpogaxa 3aiimoB u cexproputu3anus [Ipogaka 3aiiMoB ¢ perpeccom u 6e3 perpecca. [omns
ydacTusi M repeycTtynka npaB. Toprosis TpamunuoHHbiMu W HLT—3alimamu. Ilpaktuueckas
3asa4a. BelycKk CEKbIOPUTU3UPOBAHHOTO MPOAYKTA.

Tema 10 Vmpasnenne onepammoHHsiM puckoM Kiaccudukamus oOneparMioHHBIX PHUCKOB.
OmnepaloHHBIN IEHEKHBIA TOTOK 1o puckoMm. Mepa pucka OpVaR.

@DopMbI TEKYLIET0 KOHTPOJISA U IPOMEKYTOUHOM ATTECTAIUM :

B xone peanuzanuu b1.B.JIB.07.01 Puck-opueHTHPOBAHHBI MeHEIKMEHT
HCMOJIBL3YHTCS CJIeYIOIe METOIbI TEKYIEr0o KOHTPOJIsSI yCIeBAeMOCTH 00y YaI0IIUXCS

Mopenu AUHAMHYECKOW NEpPEOLEHKH pPHIHOYHOIO Omnpoc.
pHUCKa IIpakTHyeckue 3a1aHust
Hcnons3oBaHne Mep pUCKAa I YIpaBICHUS Ompoc.
OEHHOCTBIO KOMITaHHUH HpaKTI/I‘-IGCKI/Ie 3aJaHuA
BromxeTpoBanue pucKoB Ompoc.
[IpakTHyeckue 3a1aHus
Puck TMKBUIHOCTH U €TO OIICHKA Ompoc.
[IpakTryeckue 3ajaHust
KpenutHble peiTuHTH, Kak cnoco0 HW3MEpeHus Ompoc.
KPEAUTHOrO pUCKa IIpakTHueckue 3agaHus
WunuBunyaneueiit 3aeM.  KpeauTHBIH — pucK Ompoc.
WHJIMBUIYAIBHOTO MOPTQes IIpakTHueckue 3a1aHus
Mogenu KOHLIEHTpal 3aiiMOB Ompoc.
[IpakTHueckue 3a1anus
CyBepeHHBII pUCK Omnpoc.
[IpakTryeckue 3aJaHust
IIponaka 3aiiMOB U CEKbIOPUTH3ALUS KonTponpsHas pabora
YpasiieHHE ONEpalMOHHBIM PUCKOM Pedepat

IIpome:kyTouHasi aTrrecTauusi NPOBOAMTCA B (GopMe BBINOJHEHUS KOHTPOJbHBIX
3aJJaHU HA YK3aMeHe.
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