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AHHOTAIIUS PABOYEH ITPOTPAMMBI JIUCHUATLIAHBI
IIpakTHYecKUuil pUCK-MEHEeIKMEHT

ABTOp: K.T.H., penoaasareis B.I'. buprok

Kox u HaumeHoBaHue HanpaBJieHust moAroropkm: 38.04.02 MeHe>KMEHT
IIpopuisb: YpasineHue puckamu B KOPIOpaLUsax

KBanupukanus (creneHb) BHIMYCKHUKA: MATUCTP

®opma 00yueHHus: OuHaAs

Ileab ocBoeHNs IMCHMIIIMHBI:

CdopmupoBars KOMIIETEHIIUU

IIK-3 CnocodHOCTh HCHOJb30BATH  COBpPeMeHHbIe  MeTOAblI  YIpaBJeHUs
KOPNOPATHUBHBIMH (PUHAHCAMM /ISl PellieHUs] CTPATerH4ecKux 3a/1a4

IIK-4. Crioco0HOCTH MCTI0/Ib30BATH KOJMYECTBEHHbIE U KaYeCTBeHHbIe MeTOAbI 1JIsl
NpoBe/leHUs] NMPUKJIAAHBIX HCCIe0BAHUIT M ynpaBjeHHsi Ou3Hec-TpoLeccaMu, rOTOBUTH
aHAJIMTHYeCKHEe MAaTePHAJIbI IO pPe3yIbTaTaM UX NPUMEHEeHUs!

Ilian kypca:

Nen/nm | HammeHoBaHue TeM Coneprkanue TeM (pasieioB)
(pa3nenoB)
Tema 1 | IIpenmer u OCHOBBI ¥ KOHLIENINH, TPAKTUKAa MHTETPAIlMl PHUCK-MEHEIKMEHTa B
npodeccust puck- NesITeNbHOCTh, OaHka ¥ Kopropanuu. Kpocc-pyHKIMOHANBHAS POJTb
MeHepKepa PHCK-MEHEPKMEHTA.

(AyTCOpCHHT pHUCK-MEHEKMEHTA U PUCK ayTCOPCUHTA).
MexayHapoaHbIE CTaHIAPTHI U OJIXO/IbI B PUCK-MEHEI)KMEHTE.
Konneruu u pesomoruu: GARP, PRMIA, Risk Doctor, I1BP
(BIIOAK), EY, KPMG, Mc Kency. IIpaBoBoe peryinpoBaHue 1
MPOUETYPHl OLIEHKH U YIIPaBIEHUsI pucKkamMu. Poccuiickuii u
3apyOeXHBIHN OIBIT U MOAXOJIBI K TPEOOBaHUSIM MEXTyHAPOIHBIX
HWHCTUTYTOB U 3aKOHOJATENbCTBA

YnpaBieHue CUCTEMHBIMU pUCKaMU — cTpecc-TecThl. CpaBHEHHE
PEXUMOB CTPECC-TECTOB CPEIN PA3TUYHBIX IOPUCIUKIUI.

Tema 2 | [IpakTuka CoBpeMeHHBIE MTOIX0/IbI (MaTeMaTHIECKHE U SKCIIEPTHBIE MOJEIH) B
KOPIIOPAaTHBHOTO yIpaBIEHUN PUCKAMH.

PHUCK-MEHE)KMEHTa
Keiic 1: CoBpemMeHHbIE PUCKH B KPU3NC TYPUCTUIECKON OTpaciu?
[IpennpuHUMaTENbCKIE PUCKH MAJIOT0 ¥ CpeIHero ou3Heca. Pemyrarus
MEHEDKMEHTA, IPO3PadHOCTh OTYETHOCTU U padoTa B APYTUX
FOPUCAHUKIHAX.




(OBoroTINS TIpeAPUHUMATENHCTBA). OpraHu3aIiis CUCTEMBI PHUCK-
MeHeKMeHTa Ha npeanpusatin (Enterprise risk-management). SERM.
DOKOHOMHUYECKHH, COLMATBHBIA U KOJIOTUIYECKUI PUCK-MEHEI)KMEHT.

I/ICKyCCTBO YIipaBJICHHUA D9KOHOMUYECKUMHA U (I)I/IHaHCOBBIMI/I
II0Ka3aTcCIIsIMHU.

Keiic 2: pucku nuxeuonocmu u pocma cmoumocmu QUHAHCO8
onsl  3Hepeemuueckou ompacau (Ha npumepe «HK Pochegpmoy).
Qunancosasn duasHocmuka u ropuoudeckas sxcnepmuza. ITlonumanue
npoyecca Due Diligence ons Munumusayuu puckos.

Tema 3

bankoBcko-
(hMHAHCOBBIC PUCKH

Prcku B KpeIUTHBIX OpPTaHU3AIUX; PICKH B HEOAHKOBCKIX
(hMHAHCOBBIX Opra"u3anmsIXx KpeauTHBIN pHUCK, TPOIIEHTHBIM,
OTIEPALIMOHHBIN U JPYTHUE OMPEACISIONIne PUCKH.

INonxone! 6anka Poccun k oLieHKe KauecTBa MPOLEAYP YIPABICHUS
puckamu. Pucku penyraunu, «KommiaeHe» 1 npectymieHus B 6aHKax
1 Kopriopauusax. Jlydiue npakTHKK HOCTPOEHHS CUCTEM
MIPOTUBOIEHCTBUS MOILIECHHUYECTRY;

IMpunnunet packpertus naopmanuu. Dodd Frank, Oksley FATCA ect.
Peopranuzanms 6usneca. [IpoGneMHbie 1 HePO(DUITEHBIC AKTHUBBL.
OrneHka BEpOSITHOCTH eOITa, TOTEPh U CTABKU BOCCTAHOBIICHHUS
nonra (LGD) 6aHka, kKoprioparum.

IocTpoenne Mmoaenu GUHAHCOBOTO 03AO0POBIICHHUS.

Keiic 3: MopenupoBanie CHCTEMBI YIIpaBJICHUS pPHUCKaMHU MpH
pectpykrypm3anuu  kpeautHoro gonra  (bamk  BOB). Mopenn
onNTHUMH3alIUU PUCKOB, IRB-cuctemsl

(ucmonp3oBaHue U orpaHuyeHus). PeiituaroBrie Mexanusmsl, VAR,

mozens COSO.

Keiic 4: Mopenp olleHKM CTOUMOCTHOM MephbI pucka. VaR.
CoBpeMeHHBIH KpuTepuii B PUHAHCOBOM U MPOMBIIIIIEHHOM CEKTOPE.
Pounb 1 NOHsATHE SKOHOMHYECKOTO KanuTana OaHKa U KOPIOpaluu.
W3menenus B perynupoBanuu - [lomaroBoe BHeIpeHHE B COOTBETCTBUN
¢ bazens 11, bazens 111

Puck-anneTuT u ero cBsi3b ¢ CUCTEMOM BO3HATpaXKJI€HHUsI, BEJIMUMHOU
9KOHOMHYECKOI'0 KaruTasa 1 HopMaTuBoB perynaropa. BIIOJIK;
TpeOOBaHMsI K MPOLEAYPE YIPABICHHUS PUCKAMI.

Tema 4

Pucku Ha
(MHAHCOBBIX PBIHKAX
U MHBECTHLIUOHHBIE
HHCTPYMEHTBI

Puck opueHTHpOBaHHBIA MOAXOA K MHBECTULUOHHBIM CTPATETUAM NPHU
paboTe B pa3sTUIHBIX FOPUCIUKITHIX.

Keiic 5: Bvibop uncmpymenma gpunancuposanus (1PO).

Tema 5

VYpaBieHue puckamu
B cepe mepcoHana

CrpaTteru KOMMYHHUKaIUK 1 MOTUBAalMK paOOTHUKOB. YTIpaBiieHHE
IIOBEJCHYECKUMU PUCKAMU; BIUSHUE YEJIOBEYECKOM IICUXOJIOTMH Ha
YIIPABJICHUE PUCKAMM.




B xone peaqun3zanum 1M CUMILIHHBI HCTIOJIB3YHOTCS CAeAYIONIE METOAbI TEKYIIEro KOHTPOJIs
U yCIIeBA€MOCTH 00Yy4YaloIMXCs:

— IIPY IPOBEICHUH 3aHATUH JIEKIIMOHHOTO THMa: onpoc(O);
— MIPH MPOBEJICHUN 3aHATHI MPAKTUYECKOTO TUMA: 00cyxkaenue keicoB(K).

ATTecTanusi NPOBOAUTCA C IPUMEHEHHUEM CJIEAYIOIIUX METOA0B. NTUCbMEHHOE TECTUPOBAHME.
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