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CdhopmupoBaTh KOMIIETCHIIMA

OIIK-3 Cnoco6HOCTBI0 NPOBOAUTH CaMOCTOSITeIbHbIE HCCJIeI0BAHMS,
000CHOBBIBATHh AKTYAJbHOCTh M MPAKTHYECKYH) 3HAYUMOCTH M30PaHHO# TeMbl HAYYHOTO
Hccs1e10BaHUA

IIK-3 Cnoco0HOCTH HMCHOJb30BATH  COBpPeMEHHbIE  METOAbl  YNPaBJIEHUSs
KOPNOPATUBHBIMH (PMHAHCAMMU /IJIl PellIeHUsI CTPATerH4ecKux 3a1a4

Ilinan kypca:

Tema 1. Mogenn RiskMetrics 1 GARCH nuHamuueckoii IMEpEONEHKH BOJATHIBLHOCTH,
KOBapHamnuii 1 KO3QPUIIMESHTOB KOPPEJAIHMA aKTHBOB. METO]] MaKCUMAIILHOTO TPAaBIOIIOA00MS
omnpeze/ICHUs TapaMeTPOB MOJICIICH.

Tema 2. VaR noprdens. Mapxkunanbaas VaR, npupoct VaR u komronenta VaR. Ynpasnenue
noptdenem, ¢ ucnoiab3oBanueM VaR u mapxkuHansHOW VaR. J[eHeXHBIN MOTOK MOJ| PUCKOM
(CFaR). Ilpenensunie usgepxku or VaR(Marginal cost of VaR), Marginal cost of CFaR.
Kpurepuit NPV ¢ yaerom Marginal cost of CFaR. Pacnpenenenne Cost of CFaR u Cost of VaR
KOMIIAaHUM Ha ee TojapaszzaeneHus. BoaMoxxHOCTh ymeHblieHus: usnepkek or VaR u CFaR u
COOTBETCTBYIOIINE OTPAHHYCHUSI.

Tema 3 MuBectunimonHsiii mpouecc. Pezynbrarsl xemx-honaoB. OneHka U ynpaBieHHEe PUCKOM
B MHBECTHMLIMOHHOM mporecce. Puck donaupoBanus. Monutopunr c mnomouipio VaR.
[Tpumenenne VaR B BbIOOpe HamnpaBieHUS MHBECTHUPOBAHHS M B MHBECTHUIIMOHHOM IIpOLECCE.
bromxeTupoBanue puckoB. brokeTupoBaHe pUCKOB CPE AKTUBHBIX YIIPABJISIOIINX.

Tema 4 Puck ponarpoBaHus U pUCK PRIHOYHOMN JIMKBUIHOCTH. VI3MeHEeHNe pucKa TMKBUIHOCTH.
JInxkBunanuonHas croumocts. Kpurepun ananmsa pplHOYHON TMKBUIHOCTH. CKOPPEKTUPOBAaHHAs
Ha jukBuaHOCTH VaR (LVaR).

Tema 5 [porecc BHEITHETO ONpeneneHus: peiTuHra areHTcTBoM. Kpenutaeie pedtuaru S&P u
Moodys. Pa3nuunst B onleHkax. BHyTpeHHHE pelTHHTH prcka. MeTOM0I0rus OLIEHKH PeHTHHTa
pucka. M3mepenue BepoSTHOCTH AedoiTa W CTaBOK MOKPBHITHUS. PelTHHr nonara um Murpanus
penTHHra.

Tema 6 Komnencaropusiii 6amanc. KadecTBeHHBbIE METO/ABI OLEHKH BEPOSTHOCTH Je(OiTa.
KonuuectBennsie credit-scoring moxenu. Mojenu AUCKPUMHUHAHTHOTO aHaM3a. BeposTHOCTH
nedonra u kpusas goxoanocreit. [lonxonq RAROC npu orieHke KpeAUTHOTO PUCKA.

Monens MepTtona. OnieHKa IIEHHOCTH pUCKOBOTO j1oira. BepositHOCTh nedonTa.



Tema 7 OnrtuMmanbHas KOHLEHTpalUs 3aliMOB MO WHAWBUIYAJIbHBIM 3aliMaM U OTPACIISIM.
Koaddunment noreps mo 3aiimam.

Tema 8 MeTozbl OLIEHKH CyBepeHHOT0 prucka. CrocoObl yripaBlieHHs CyBEPEHHBIM PUCKOM.

Tema 9 Ilponmaxa 3aiiMoB ¢ perpeccom u 6e3 perpecca. Jlois y4acTus U mepeycTynKa IMpas.
Topromst ~ TpamunmonHbiMu  uW  HLT-—3aiimamu.  Ilpakthueckas  3amada.  Beimyck
CEKbIOPUTU3UPOBAHHOTO MTPOJIYKTA.

Tema 10 Kiaccudukamnus omnepanroHHbIX PUCKOB. ONepalnMOHHBIA JEHEXHBIH TOTOK O[T
puckoM. Mepa pucka OpVaR.

B xone peasu3zanuu JMCUUILUIHHBI HCTIOJIB3YIOTCS CJIeAYIONIE METOAbI TEKYIIEro KOHTPOJIsI
H YCIIEeBAeMOCTH 00y4alOIIUXC:

— MpU NPOBEACHUM 3aHATUN JEKIIMOHHOTO U ceMuHapckoro tuna: onpoc (O);
— TIpY IPOBEICHUH 3aHATHI MPAKTUYECKOTO THIIA: KOHTpoJbHas pabora (KP).

ATTeCTaIII/Iﬂ MPOBOAUTCS C IPUMEHEHHEM CJIEAYIOIUX METOJ0B. NUCbMEHHOe TeCTUpOoBaHue.
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