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Ileab ocBoeHUs IMCUMIIJIMHBI:

Llenbro n3yueHust AMCUUILINHBI « PUCK-MEHEKMEHT) SIBIISIETCS pa3BUTHE CLIOCOOHOCTH OLICHUBATh
KOHKYPEHTHYIO CpeJly U pa3padarhiBaTh MapKeTHHIOBYIO crpareruto npeanpustus ([TK OC-12), a Taxoke
OCBOCHHE COBPEMEHHBIX METOAOB pACIO3HABAaHUA, KiIacCU(UKAIMM, OLIEHKM pPHCKOB KOMIIAHMHU,
HAy4YUThCS IPUHUMATh PELIEHUS B YCIOBUIX HEONPEAEIEHHOCTH C YUETOM YPOBHS pUCa, 03HAKOMUTHCS C
OCHOBHBIMM IOAXOJaMHM K YIPABICHHUIO PUCKAMM W/WIM HUX MMHUMH3ALMM JUIS JOCTMXKEHUS Iieneit
KOMITaHUH.

Pe3y.]'IBTaTBI OCBOCHUMA NUCIMIIIINHBI:

Ha YPOBHE 3HAHUM

—  OcHoBHbIE 1IeNTH PUCK-MEHEHKMEHTa

—  OTrnnuus MexIy HEONpPeaeIEHHOCThIO U PUCKOM

—  OcHoBHbIE TOIXOABI K YIPABICHUIO PUCKAMH

—  OcHoBHbIE TOIXOABI K TOCTPOCHUIO CUCTEMBI-PUCK- MEHEDKMEHTA Ha MPEAIPUITUN
—  Mogenu pacuera COBOKYITHOTO PUCKA JIJIsT KOMITAHHH

—  OcHOBHBIE TIOJXOBI K TPOBEJCHUIO CTPECC-TECTUPOBAHUS U COCTABIICHUS CIICHAPUCB
— Iloxozpl kK MAKCUMU3allM1 aKIIHOHEPHON CTOMMOCTH

— Mogens VAR 1 0coOO€HHOCTH €€ pacueTa HECKOJIbKHUMH METOIaMU

—  Mogens COSO u ee ucnonb30BaHNe

— Mogenu pacuera kpenutHoro pucka: CreditMetrics u KMV Portfolio Manager

—  Ocnosuble MeTofb! onieHkH puckoB (VAR, Credit Metriks u T..11.)

—  IIpuMeHUMOCTH pa3NTUYHBIX MOJIETICH HA PA3BUBAIOIIMXCS PHIHKAX

—  MeTtoasl MaTEMaTHUECKOTO MOJICTTUPOBAHHUS, IPUMEHSIEMbIE JJIs1 OLIEHKH PHUCKOB

Ha YPOBHE YMEHUU

—  BbIABIATE PUCKHU B A€ATEIBHOCTH KOMIIAHUU

—  Crpouts KapTy pUCKOB

—  OueHuBaTh NOCIEACTBUSA PUCKOB JUIsl KOMIIAHUN

— PaccuntheiBaTh COBOKYITHBIN PHUCK JJI1 KOMIIAHUHU

—  OmnpenensaTs NpeneabHblil pUCK, KOTOPBIM KOMIIAaHUS MOKET IPUHATH HAa CBOE yAEpKaHUE
—  HHTreprpeTupoBaTh NOJyYEHHBIE BAPUAHT OLIEHOK

— Hcnonp30BaTh NOJy4YEHHBIE PE3YJIbTAThI IS YIIPABICHUS

— noptdeneM pUCKOBaHHBIX aKTHBOB

— Hcnonp30BaTh NOTyYEHHBIE PE3YyJIbTAThI OLICHKH JJI1 CHUYKEHHS ONIEPAl[MOHHBIX PHUCKOB

Ha YPOBHE HaBBIKOB
— HaBbIkaMU OLIEHKH PUCKOB

— HaBbIkaMu BBISIBJIEHHS] 1 MUHHUMU3AIMU PUCKOB

— HaBbIlkaMu yIpaBJICHUS] KallUTAJIOM U PACIIPEAEIEHUS €T0 Ha MOKPBITUE PUCKOB. ...




— HaBpikamu cuieHapHOTO MJIaHUPOBAHUS . ...

— HaBeikamu pacyera prcka BIOXKEHHH B PhIHOYHBIE AKTHBBI
— HaBbikamu OLIEHKH U yTIpaBJICHUS ONEPAMOHHBIM PUCKOM
— HaBbikamu OLIEHKH COBOKYITHOTO pHUCKa KOMITAHUU

— HaBbikamu O1leHKH KPEAUTHOTO pUCKa

Ilnan kypca:

Tema 1BBenenue B pHUCK-MEHEIKMEHT. Poib pHCKOB B JI€ATENbHOCTH (UHAHCOBBIX U
He()MHAHCOBBIX MPEATPUITHI

Tema 2 PoiHOYHBIE PUCKHT

Tema 3 OnpezneneHue 1 OLEHKA KPEAUTHBIX PUCKOB

Tema 4OnpeneneHue 1 OlieHKa ONEePALMOHHBIX PUCKOB

Tema S UHTErpUpOBaHHBIN PUCK-MEHEIHKMEHT. PacdyeT COBOKYIHOrO pHCKa Il KOMIIAHUHM H
OLICHKA aJIeKBAaTHOCTH KaluTana.

Tema 6 Ctpecc-TecTUpOBaHUE WU OLIEHKA MAaKCUMaJIbHBIX MOTEPb.
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