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Leab ocBoeHNS TMCUMIJIMHBI:

CdopmupoBarb KOMIETEHIIUN

IIK-3 Cnoco0HOCTH HMCHOJb30BATH  COBpPeMEHHbIE  METOAbl  YNPaBJIEHUSs
KOPNOPATUBHLIMU (PMHAHCAMM /IJIsl pellleHUs] CTPATernYecKux 3a1aq

IIK-4. Crioco0HOCTh HCIMOJIL30BATL KOJINYECTBEHHbIE H KaUYeCTBeHHbIE METOALI AJIs
NMPoBeleHUs] MPUKJIAAHBIX HCCIeI0BAHNH M yNpaBjieHUsi OU3Hec-NpoLeccaMu, TOTOBHUThH
aHAJIMTHYECKHEe MAaTePUAJIbI N0 Pe3yJIbTaTaM UX NPUMEHEeHHUs!

Ilnan kypca:

Nen/n | HaummeHoBaHue TeM Coneprxanue TeM (pasiesioB)
(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.
Konuemnuu u pesomrormu: GARP, PRMIA, Risk Doctor, IT6P
(BITIOAK), EY, KPMG, Mc Kency. IIpaBoBoe peryimpoBaHue 1
MPOUETYPbl OLIEHKHU U YIIPABICHUS pUcKaMu. Poccuiickuii u
3apyOeKHBIN OMBIT U MOAXOABI K TPEOOBaHUIM MEXYHAPOIHBIX
WHCTUTYTOB U 3aKOHOJATEIbCTBA

anaBneHHe CUCTCEMHBIMU pUCKaMU — CTPECC-TCCTHI. CpaBHeHI/Ie
PEIKUMOB CTPECC-TCCTOB CPECAN PA3JINYHBIX IOpI/IC,I[HKLIHfl.

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?
[IpennpuHUMaTenbCKHE PUCKU MAJIOT0 U CpeiHero OusHeca. Penmyranus
MEHEDKMEHTa, IPO3PadHOCTh OTYETHOCTH U padoTa B APYTHX
FOPUCAHUKIHAX.




(OBorOTINS TIpeAMPUHUMATENHCTBA). 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

BbankoBcko-
(hMHAHCOBBIE PUCKU

Pucku B KpeAUTHBIX OpraHU3aLusaX; PUCKA B HEOAHKOBCKUX
(bvHAHCOBBIX OpraHu3anusx KpeauTHblil puCK, MPOIIEHTHBIH,
ONEPALIMOHHBIN U JPYTUe ONPENEISIOMNE PUCKU.

[Honxone! 6anka Poccuu k oLieHKe KauecTBa NPOLEAYP 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.

[ocTpoenne Moaenu GUHAHCOBOTO 03A0POBIICHHUS.

Keiic 3: MopenupoBanie CHCTEMBI YIIpPaBJICHUS pPHUCKaMU MpH
pectpykrypuzaunu  kpeautHoro gonra (bank B3b). Mopenn
onTUMH3alIuu pUckoB, IRB-cuctemsl

(ucrionp3oBaHue U orpanuueHus ). Peiituarossie Mmexanusmsl, 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-anmneTuT u ero cBsizb C CUCTEMON BO3HATPaXKIECHUSI, BEJIUUHMHOMN
9KOHOMHYECKOT0 KanuTasia u HopMaTuBoB perynaropa. BIIOJIK;
TpeOOBaHMsI K MPOLEAYPE YIPABICHHUS PUCKAMH.

Tema 4

Pucku Ha
(MHAHCOBBIX PBIHKAX
U MHBECTHLIUOHHBIE
HHCTPYMEHTBI

Puck opueHTHpOBaHHBIA MOAXOA K MHBECTULMOHHBIM CTPATETUAM IMPHU
paboTe B pa3sTUIHBIX FOPUCIUKITHIX.

Keiic 5: Bvibop uncmpymenma gpunancuposanus (1PO).

Tema 5

VYrpasieHue puckamu
B c(hepe mepcoHaia

Crparerust KOMMYHHKAIIHA U MOTUBAIMH PaOOTHUKOB. YTIpaBICHHE
MTOBE/ICHYECKIMH PUCKaMHU; BIUSHUE YEIOBEYECKON TICHXOJIOTHH Ha
yIpaBJICHUE PHCKaMH.




B Xoae peaaqu3anvi  JUCHUIUVIMHBI HMCHOJB3YHOTCHA CJeAyromMe METOoAbl TEKYIIEro
KOHTPOJIA U YCIIEBAEMOCTH Oﬁy‘{alOllll/IX(:ﬂZ

— MpY IPOBEAEHUM 3aHATUH JIEeKIHOHHOIO TUna: onpoc(0);
— IIPY IPOBEJICHUH 3aHATHI MPAKTUYECKOTo THIIA: 00cyxneHne keiicoB(K).

ATTECTaIII/IH IPOBOAUTCSH C IPUMEHEHHEM CJIEAYIOIUX METOJ0B. NUCbMEeHHOe TeCTUpOoBaHue.
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