AHHOTaIuUs K pabodeil mporpaMMbl TUCITUTUTHHBI
«b1.B.J12.02.01 ITpuxmagHOoil pUCK-MEHEIKMEHT JIJIs1 OAHKHHT )

O0beM TPYI0€MKOCTH: 2 3a4ETHBIX €IMHHIIBI

Heab AUCHMIUIMHBI. CPOPMUPOBATH COBOKYITHOCTh 3HAHWM, YMEHHW M HABBIKOB B 00JIaCTH
0aHKOBCKOTO PHUCK-MEHEI)KMEHTAa U TMPUKIAIHBIX AaCIEeKTOB YMpaBICHUS B YCJIOBHSIX
udpoBU3au 0AaHKOBCKHX MPOIECCOB, MCCIENOBAHUS MPOoOJIeM (UHAHCOBOH yCTOMYMBOCTH
KPEAUTHBIX OpraHu3aluid Juisi pa3pabOTKM M MPUHATUS pelleHud B cdepe ymnpaBieHHs
0aHKOBCKMMH pHUCKaMU C ILelbl0 obecrieueHus (PUHAHCOBOM YCTOHYMBOCTH KpPEAMTHOU
OpraHHu3aly ¢ y4eTOM (paKTopa HEOINpeIeIeHHOCTH.

3agauM JUCHMILIUHBI

1. cdopmupoBaTh cUCTEMY TEOPETUUECKUX 3HAHUN M MPAKTUYECKUX HABBIKOB B 00JaCTH
BBINOJIHEHUS] (DYHKLUH BBISBICHHS, OLEHKM M KOHTPOJIA OaHKOBCKMX PHUCKOB, MOATOTOBKU U
NPUHATHS YIPABICHYECKUX PEIIeHUH B 007acTH OaHKOBCKOTO PUCK-MEHEKMEHTA;

2. TONY4YUThb IPEJCTaBIECHUs O COBPEMEHHOW (uiocodpuu pHUCK-OPUEHTHUPOBAHHOTO
YOpaBJIEHUS M OCBOMTb HOBbIE METOJbl OLEHKM U YIPaBICHUS PHUCKAMU B YCJIOBMSX
nudpoBU3aIuy;

3. chopMupoBaTh yMEHHUS MPHUMEHATH CHOCOOBI M METOABI OICHKH, YIPABICHUS H
MUHMMH3ALUU PUCKOB B OaHKax, BHEIPAS MEXKIYHApOJHbIE PEKOMEHIAIMM U CTaHIApThl B
OaHkoBckui cextop PD;

4. chopmupoBaTb yMeHHMS B OOJAaCTH MNPOBEACHMS AHAIUTHUECKUX HCCIIEAO0BaHUM
aKTyaJIbHbIX MpoOjeM B o0jacTh OAHKOBCKOIO PUCK-MEHEIKMEHTAa B YCJIOBUAX LU(POBOI
9KOHOMHUKH;

5. BbIpa0OTaTh HaBBIKU IPOBEACHUS aHAIM3a OCHOBHBIC BUJOB PUCKOB B OAaHKOBCKOM
JeSITeIbHOCTH Ha (POHE COBPEMEHHOM POCCUIICKON U MEKAYHAPOIHOM MPAKTUKU C YIETOM HOBBIX
HOPMaTUBHBIX aKTOB,;

6. BbIpaboOTaTh HABBIKM MPOBEAEHUS HCCIEA0BaHUS (UHAHCOBOM YCTOMUMBOCTH
KPEAUTHBIX OpraHU3alluii U BBISIBICHUS PE3E€PBOB €€ IMOBBIIIEHUS IO pe3yibTaTaM aHalu3a
0aHKOBCKHX PUCKOB.

MecTo AMCHMILIMHBI B CTPYKTYpe 00pa3oBaTeIbHOM NPOrpaMMbl

Hucuunmuna «[IpuknagHoil pUCK-MEHEKMEHT AJii OaHKMHIa» OTHOCUTCS K YacTH,
dbopmHpyeMoii yuacTHUKaMu 0Opa3oBaTeibHbIX OoTHOUeHuH bioka 1 "uciummunas! (Moxyn)"
yueOHoro TutaHa. B cooTBeTcTBHM ¢ pabounM ydeOHBIM TUIAHOM JUCIHILIMHA M3y4aeTcs Ha 2
Kypce Mo OuYHOW M 3a0uHOW ¢opme oOyueHus. Bua npomexyrouHoil arrectaumu: Bua
IIPOMEKYTOYHOM aTTECTAlUU: 3a4eT.

JucuuruimHa «lIpukinagHol puCK-MEHEIKMEHT A1l OaHKUHIa» O0a3upyercss Ha 3HaHUSAX,
MPUOOPETEHHBIX CTYJACHTAMHU B pe3yJbTaTe€ HU3yYeHUs IJUCHUIUIMH: HOPMAaTHUBHO-IIPABOBOE
peryiaupoBaHue B pUHAHCOBOI cdepe, GUHAHCOBBIE PHIHKU U MHCTUTYTHI, OAaHKUHT B LIU(POBOI
SKOHOMUKE, TEXHOJIOTMH KOPIIOPATUBHOTO KPEAUTOBAHUS.

3HaHus, yMEHUS ¥ HaBbIKH, ITOJyYEHHbIE B IPOLIECCE U3YUECHUS AUCIUILITUHBI MOTYT OBITh
UCIIOJIb30BaHbl TPU TOJATOTOBKE BBIMTYCKHOW KBaIU(pUKAIMOHHONW paboThl (Marucrepckoin
paboThI) U B MPAKTHUECKON AEATEIbHOCTH.



TpeOoBaHMsI K YPOBHIO OCBOCHUS M CHUTIINHbBI

N3yuenne

JaHHOW y4eOHOW AMCIUTLIMHBI

HampaBiIeHO Ha (opMupoBaHue

00y4aroImUXCsl CASAYIOIUX KOMIIETESHIUI:

y

Kon n HanmeHoBaHue
HWHJIHUKAToOpa
JIOCTUKEHUSA

KOMIIETCHIIUHU

PesynbTaTel 00yueHus 10 AUCIHUILTUHE

IIK-3 CmnocobeH KOHCYJbTHPOBATH MNAPTHEPOB, KJIHEHTOB W KOHTPAreHTOB MpH
NPOBeIeHUM KPEeIUTHBIX C/1eJI0K

NIIK-3.1 -
JlemoHCTpHUpYyET
CIOCOOHOCTh TOTOBUTH
aHAJINTUYECKOE
000CHOBaHUE CIIEJIOK
KOPHOPaTUBHOI'O
KpEIUTOBAHUS U
IIPOBOJUTD
KOHCYJIbTUPOBaHHE
PYKOBOAMUTENEH
pa3IUYHbIX YPOBHEH

3HaeT BUIbI OAHKOBCKHUX PHCKOB, UX CYIIHOCTb, HICTOYHUKH
BO3HUKHOBEHHUS, CITIOCOOBI BBISIBIICHUS M YIIPABJICHHUS B YCIOBUSX
nudpoBU3aUm;

3HaeT crenupUKy OCHOBHBIX PHCKOB B OaHKOBCKOM cekTope PO,

uX CTPYKTYPY;
3HaeT MoKa3aTeNu, XapakTepPHU3YIOUIHe YPOBEHb PUCKOB

YMmeer uaeHTUPULIMPOBATh, OLICHUBATh NPOSBICHUS U
MOCJIEACTBHS OAHKOBCKUX PUCKOB U YIPABIATh UMH;

YMeeT oCyIEeCTBISTh KOJUYECTBEHHYI0 M KAUECTBEHHYIO OLIEHKY
3aeMIIUKa U OAHKOBCKUX PUCKOB, B TOM UHCJE KPEIUTHBIX
PHUCKOB,

YMmeeT BbISBIATh IPOOJIEMBI U IEPCIIEKTUBBI YIIPABICHUSI pUCKaMU
KPEIUTHBIX OpraHu3aluil B yCIOBHSIX IIM(PPOBOM TpaHchopMaIiu

AHanu3upyeTr GUHAHCOBO-XO03HCTBEHHYIO JICITCIbHOCTh
KOHTPAareHToB,;

AHanuM3upyeT OCHOBHBIC BUJIOB PUCKOB B 0AHKOBCKOI
NesITeNIbHOCTH Ha ()OHE COBPEMEHHOM pOCCHIICKOMN 1
MEKIYHAPOAHOM MPAKTUKH C YYETOM HOBBIX HOPMATUBHBIX aKTOB;
Opranusyet 3ppexTuBHOE yrnpaBieHHEe 0aHKOBCKUMH PUCKAMU
JUTSI MUHUMU3AIMHU WK W30€TaHus UX TTOCIICICTBUM

ITK-5 Cnioco0eH ynpap/siTb KOPIOPATHBHBIM KPeANTHBIM NOpPTdeaemM

NIIK-5.3 - [IpumensieT
WHCTPYMEHTapHii
YIIpaBIICHUS
MIPOLIEHTHOU IOJIMTUKOMN
0aHKa B 4acTH
KOpPIOPATUBHOTO
KpeIUTOBAHUS

3HaeT Mo/AX0/Ibl U MHCTPYMEHTHI YIIpaBJIeHNUs 0aHKOBCKUMU
pHUCKaMM, METO/IbI X pacyeTa, a TakkKe CIocoObl UX
MUHUMU3ALNN;

3HaeT KJII0YEBBIE 3JIEMEHThI CUCTEMBI yIIpaBiIeHUs] 0aHKOBCKUMHU
PUCKaMU C BBIJICJIEHHEM OCOOEHHOCTEH, BHITEKAIOIIUX U3
crieln(UKN OTACTbHBIX BUJIOB PUCKOB U COBPEMEHHBIX yCIOBUN
(YHKIIMOHUPOBAHMSI POCCUHCKHUX OAHKOB

YMeeT npuMeHsTh cIocOObl U METO/IbI OLICHKH, YIIPABICHUS U
MUHUMU3ALUN PUCKOB B OaHKax, BHEJIPSISl MEKyHAPOIHbIE
PEKOMEHIALMHU U CTaHIapThl B OaHKOBCKUH cektop PD;

YMeeT BBIABIATH IPOOJIEMBI U IEPCTIEKTUBBI YIIPABICHUSI pUCKAMU
KPEIUTHBIX OpraHu3aluil B yCIOBHUIX IU(PPOBOI TpaHchopMaumy;
YMeeTr aHanu3upoBaTh aJbTEPHATUBHBIE MOJIXO0/IbI K OLICHKE 1
YIPaBIEHUIO KPEAUTHBIMY PUCKAMU, UX IPEUMYIIECTBA U
HEJIOCTATKHU, NEPCIEKTUBBI UCIIOJIB30BAHMUS U BIIMSHHAE HA
JesITeIbHOCTh OaHKOB

[Tpumensier cnocoObl U METO/IbI OLIEHKH U HHCTPYMEHTapUil
YIpaBJIeHUS! 1 MUHMMH3AIMH PUCKOB B OaHKe;

PazpabaTbiBaeT npeioKeHns o HOBbIEHHIO () (HEeKTUBHOCTH
YIPAaBJIEHUSI PUCKaMH B YCJIOBUSAX LU(PPOBU3ALUU

UIIK-5.4 - [IpumensieT
WHCTPYMEHTapui

3HaeT TpeOoBaHMs MeXAyHapoJHOTO ba3enbckoro kKoMuTeTa u
HOpMaTuBHbIe ToKyMeHThbl banka Poccuu B cdepe ynpasieHus,




Kox u HaumenoBanue

HMHJIUKaTOpa PesynbraTsl 00y4eHus IO AUCLUIIINHE

JOCTHKECHHUS

KOMIIETCHIIUHU
YIIPABJICHUS KOHTPOJIS, KOJTMYECTBEHHOW M KaUE€CTBEHHOM OIICHKH OaHKOBCKUX
KPEIUTHBIMU PUCKAMU | PUCKOB;
noptdens 3HaeT MpoLEecChl YIPABICHUS U PErYIHMPOBAHUS KPEIUTHBIM
KOpIIOPAaTUBHBIX PUCKOM
KpEIUTOB YMeeT IpoBOJUTH UCCIICAOBAHUS YIIPABICHUsI OaHKOBCKUMU

PHUCKaMH, MO3BOJISIOLIUE MTOBBICUTH () (PEKTUBHOCTH
YIIPABJICHUYECKUX PEIICHUN;

YMeer aHaIu3upoBaTh aJbTEPHATUBHBIE MOJX0/IbI K OLICHKE U
YIIPABJICHUIO PUCKAMHU, UX TPEUMYILECTBA U HEJOCTATKH,
MIEPCIIEKTUBBI UCIOJB30BAHUS U BIMSHUE HA IEATEIbHOCTh OAHKOB
PaccunTeiBaeT n aHAIM3UPYyET MTOKA3ATEIN, UCTIOJIb3yEMBIE B
MPOLIECCE PEryIupOBaHUsI OAHKOBCKUX PUCKOB U MOHUTOPHHTA
KOPIIOPAaTUBHBIX KPEAUTOB;

[IpoBOANT aHATUTHYECKHE UCCIIEOBAHUS aKTyalIbHBIX MPOOJIEM B
o0acTu GAaHKOBCKOTO PUCK-MEHEPKMEHTA, TIOJITOTOBKH U
MPUHATHS YIPABICHUYECKUX pPEeLICHUN

Conep:xkaHue JMCHUTIMHBI:
Pacnpenenenne BuI0B yd4eOHON pabOTHI M MX TPYJOEMKOCTHU TIO Pa3ieaM JAUCIUTLTHHBIL.
Pa3zespl (TeMbl) TMCHUILUIMHBI, H3ydaeMble B 4 cemectpe (ounasn ghopma obyuenus)
KomuectBo yacos

Ne HaumenoBanue pazaenos (Tem) Aynutopras) Breayuropras
Bcero| pabota pabota
JI|II3 | JIP CPC
CymHoCTh, cofepxkaHue U (GyHKIIUU PUCK-MEHEPKMEHTa B OAaHKOBCKOM
1. |nene. bBaHKOBCKHE PUCKHU: CUCTEMA PUCKOB M MH(OpMALIMOHHBIE 16 [2| 4 | - 10
VCTOYHMKHU B YCIIOBUSIX LU(PPOBOIl IKOHOMHKH
2 CoBpeMeHHbIE KOHICTILNH YITPaBICHHs pUuckaMu OaHKOB. YTIpaBlieHUE 19812 4 | - 13.8
" |cuctemMoii 6aHKOBCKHMX PHCKOB B YCIIOBUSIX IIM()POBOH IKOHOMUKH ' '
3 HNuTerpupoBanHoe ynpapiieHHe puckaMu. PerynupoBanre 6aHKOBCKOM 18 12| 4| - 12
' |mesTenpHOCTH B paMKax basenbckux cornareHuit
CoBpeMeHHbIE HHCTPYMEHTBI YIpaBJieHHs] (PUHAHCOBOI yCTOWYNBOCTBIO
4. |u puckaMu O0aHKa B YCIIOBHSIX HeolpeaeaeHHoCTH. Pesepsrl noBeimernnst | 18 |2 | 4 | - 12
yCTOWYMBOCTH OaHKa, BBISBJICHHbIE M0 Pe3yJIbTaTaM aHaJI3a PUCKOB
HUTOI'O no pasoenam oucyuniurol 718 8|16 | - 47,8
KonTtpons camocrosrtensHo# padotsl (KCP) -
[IpomexxyTtounas arrecranus (UKP) 0,2
[oaroroBka k 3auety -
OO1mas Tpy10eMKOCTb 110 AUCIUIUINHE 72

[Tpumeuanue: JI — nexmuu, [13 — mpaktuueckue 3ansTHs / cemuHapbl, JIP — maGopaTtopHble
saasaTusi, CPC — camocrositennpHas paboTta cTyneHTa

KypcoBbie padoThbl: HE Ipe1yCMOTpPEHA
®opMa npoBeieHUs ATTECTAUMH 110 JUCHHMILIMHE: 3a4eT

ABTOp
K.3.H., ToueHT kadeapsl JACud [Inaronosga IO. 1O.



