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

O0beM TPYI0€MKOCTH: 2 3a4ETHBIX €IMHHIIBI

Heab AUCHMIUIMHBI. CPOPMHUPOBATH COBOKYITHOCTh 3HAHWM, YMEHUW M HABBIKOB B 00JIaCTH
0aHKOBCKOTO pHUCK-MEHEI)KMEHTAa U TMPUKIAIHBIX AaClEeKTOB YMpaBICHHs B YCIOBHSIX
udpoBU3au 0AaHKOBCKHX MPOIECCOB, MCCIENOBAHUS MPOoOJIeM (UHAHCOBOH yCTOMYMBOCTH
KPEAUTHBIX OpraHu3aluid Juisi pa3padOTKH M TPUHATUS pelleHud B cdepe ympaBieHUS
0aHKOBCKMMH pPHUCKaMU C Ielbl0  obOecrieueHus: (UHAHCOBOW YCTOMUMBOCTH KpEIUTHOM
OpraHHU3aIiH C Y4eTOM (aKkTopa HEOIlpeIeIeHHOCTH.

3agauM JUCHMILIUHBI

1. cdopmupoBaTh cUCTEMY TEOPETUUECKUX 3HAHUN M MIPAKTUYECKUX HABBHIKOB B 00JaCTH
BBINOJIHEHUS] (DYHKLUH BBISABICHHS, OLEHKH M KOHTpPOJIA OAaHKOBCKMX PHUCKOB, MOATOTOBKU U
NPUHATHS YIPABICHYECKUX PEIIeHUH B 007acTH OaHKOBCKOTO PUCK-MEHEKMEHTA;

2. TONYYUThb IPEJCTaBIECHUS O COBPEMEHHOW (uiaocopuu pHCK-OPUEHTHUPOBAHHOTO
YOpaBJIEHUS M OCBOMTb HOBbIE METOJbl OLEHKM U YIPaBICHUS PHUCKAMU B YCJIOBMSX
nudpoBU3aIuy;

3. chopMupoBaTh yMEHHUS MPHUMEHSATH CHOCOOBI M METOABI OICHKH, YNPABJICHUS H
MUHMMH3ALUU PUCKOB B OaHKaX, BHEIPSs MEXIyHapOAHbIE PEKOMEHJALMU U CTaHIApThl B
OaHkoBCcKul cextop PD;

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

5. BbIpa0OTaTh HaBBIKM IPOBEACHUS aHAIM3a OCHOBHBIC BUJOB PUCKOB B OaHKOBCKOM
NeSITeIbHOCTH Ha (POHE COBPEMEHHOMN POCCUICKON M MEKIYHAPOAHOM NPAKTUKU C YYETOM HOBBIX
HOPMAaTUBHBIX 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,
dopmHpyeMoil yuacTHHUKaMu 00pa3oBaTeibHbIX oTHOomEeHUN brioka 1 "Aucuumimzel (Moaynn)"
yueOHoro TutaHa. B cooTBeTcTBHM ¢ pabounM ydeOHBIM TUIAHOM JUCIHILIMHA M3y4aeTcs Ha 2
Kypce MO OuYHOW M 3aouHOi ¢opme oOyueHus. Bua mnpomexyrounoil arrectaumu: Bua
IIPOMEKYTOYHOM aTTECTAlUU: 3a4eT.

JucuuruimHa «lIpukinagHol puCK-MEHEIKMEHT A1l OaHKUHIa» O0a3upyercss Ha 3HaHUSAX,
MPUOOPETEHHBIX CTYJAEHTAMHU B pe3yJbTaTe€ HU3yYeHUs IJUCIHMIUIMH: HOPMAaTHUBHO-IIPABOBOE
peryiaupoBaHue B (UHAHCOBOI cdepe, PUHAHCOBBIC PHIHKK U MHCTUTYTHI, OAaHKUHT B LIU(POBOI
HSKOHOMHUKE, TEXHOJIOTMH KOPIIOPATUBHOTO KPEAUTOBAHUS.

3HaHus, yMEHHUS U HaBbIKH, [TOJyYSHHbIE B IPOIIECCE U3YUECHHUS AUCIUILIUHBI MOTYT OBITh
UCIIOJIb30BAaHbl MPHU TIOJATOTOBKE BBIMTYCKHOW KBaIU(pUKAMOHHONW paboThl (Marucrepckoin
paboThI) U B MPAKTHUECKON AEATEIbHOCTH.



TpeOoBaHMsI K YPOBHIO OCBOCHUS M CHUTIINHbBI

N3yuenne

JaHHOW y4eOHOW AMCIUTLIMHBI

HampaBiIeHO Ha (opMupoBaHue

00y4YaroOUXCs CIETYIOMNX KOMITETCHITHN:

y

Kona u nammeHoBaHue
HWHJHMKATOpa
JIOCTHIKCHUS

KOMIICTCHITUH

Pe3y.]'IBTaTI>I O6y‘leHI/I${ IO AU CLHHUIIIINHEC

IIK-3 CnocoGeH KOHCYJIbTHPOBATH MNAPTHEPOB, KJIHEHTOB M KOHTPAreHTOB MPH
NPOBeeHUH KPeIUTHBIX CAET0K

HIIK-3.1 -
JleMoHCcTpUpYyET
CIIOCOOHOCTBH TOTOBUTH
AHATMTUYECKOE
000CHOBAHHUE CIETIOK
KOPIOPAaTUBHOTO
KpEAUTOBAHUS U
MIPOBOJIUTH
KOHCYJIbTUPOBAHHUE
PYKOBOAUTENEH
pa3IMYHBIX YPOBHEU

3HaeT BUJIbI 0AHKOBCKHUX PUCKOB, UX CYIIHOCTh, UCTOYHUKU
BO3HUKHOBEHHUSI, CITOCOOBI BBISIBJICHUS M YIIPABJICHUS B YCIOBUSIX
(G poBU3AIUH;

3HaeT crenu(rKy OCHOBHBIX PHCKOB B 0aHKOBCKOM ceKTope PD,

uX CIPYKTYpY;
3HaeT noKa3aTeNu, XapaKTepHU3yollrue YPOBEHb PUCKOB

YMeer naeHTHPHUINPOBATH, OLICHUBATH MPOSBICHUS U
NoCyeICTBUS OAHKOBCKMX PUCKOB U YIPaBIATh UMH;

YMeeT oCyIecTBIATh KOJIMYECTBEHHYIO U KaUECTBEHHYO OLICHKY
3aeMIIMKa U OAHKOBCKUX PUCKOB, B TOM YHCJIE KPEJUTHBIX
PHUCKOB;

YMeer BBIABIATH NPOOJIEMBI U MIEPCIIEKTHUBbI YIPABICHUS PUCKAMHU
KPEIUTHBIX OPTaHM3aluil B YCIOBHSIX IM(PPOBOH TpaHchopMaIiu

AnanmusupyeTr pUHAHCOBO-X03SIIICTBEHHYIO JESTEIBHOCTD
KOHTPAareHTOB;

AHaIM3UPyeT OCHOBHBIC BUIOB PUCKOB B OAHKOBCKOM
NESATEILHOCTH Ha (JOHE COBPEMEHHON POCCUUCKOM U
MEXIYHAPOAHON MPAKTUKHU C YI€TOM HOBBIX HOPMAaTHUBHBIX aKTOB;
Opranusyet 3¢ deKTUBHOE yIIpaBieHUE OAHKOBCKUMH PUCKaMU
JUIsI MUHAMU3AIUK WK W30eraHus UX MOCIeICTBUN

ITIK-5 Cnoco0eH ynpapjisiTh KOPIIOPATUBHBIM KPeIMTHBIM NOpTdesnem

NIIK-5.3 - [Ipumensier
WHCTPYMEHTapHUH
yIPaBJICHUS
MPOUEHTHOW MOJTUTUKOMN
0aHKa B 4aCTH
KOPHOPaTUBHOIO
KpeAUTOBaHUs

3HaeT MoAX0/bl 1 UHCTPYMEHTHI YIIpaBieHHs] 0aHKOBCKUMU
pUCKaMH, METO/BI UX pacueTa, a TAaKkKe CIIoCOObl UX
MUHUMM3ALNN;

3HaeT KJII0YEBbIE AIIEMEHThI CUCTEMBI YIIPaBIE€HUSI OAaHKOBCKUMU
pPHUCKaMH C BBIJIETICHMEM 0COOEHHOCTEH, BBITEKAIOLINX U3
CHeU(pUKN OTJAEIbHBIX BUJIOB PUCKOB U COBPEMEHHBIX YCIOBUMN
(YHKIIMOHMPOBAHUS POCCUNCKUX OAaHKOB

YMmeeT npuMeHsATh ciocoObl U METO/IbI OLIEHKH, YIIPaBJICHUS U
MUHUMM3ALHUN PUCKOB B OaHKaX, BHEIPSISI MEXKTyHAPOIHbIE
PEKOMEH/IalliY U CTaHJapThl B 0aHKOBCKHi cexTop PD;

YMeeT BBIABIATH NPOOJIEMBI U MIEPCIIEKTHUBBI YIPABICHUS pPUCKAMHU
KPEAUTHBIX OpraHu3aluil B yCI0BUIX U(GPOBOI TpaHCchOpMallnu;
YMeeT aHaIu3upoBaTh aIbTEPHATUBHBIC IIOJXO0/bI K OLICHKE U
YIIPaBJIEHUIO KPEIUTHBIMU PUCKAaMU, UX IPEUMYLIECTBA U
HEJIOCTATKHU, NIEPCIEKTUBBI UCIIOJIB30BAHUS U BIIMSHUAE HA
JesITeNIbHOCTh OaHKOB

[IpumensieT criocoObl U METObI OLIEHKU ¥ UHCTPYMEHTapuit
yIpaBJIeHUs] © MUHUMH3ALlUU PUCKOB B OaHKe;

Pa3pabatbiBaeT npeiokeH s 0 MOBBIMICHUIO 3 PEeKTUBHOCTH
yIpaBJIeHUs] pUCKAMH B YCIOBUAX IU(PPOBU3ALIUU




Kox u HaumenoBanue

UHAUKATOpa PesynbraTsl 00y4eHus IO AUCLUIIINHE

JOCTUKEHUS

KOMIIETEHIIMH
NIIK-5.4 - [Ipumensier | 3HaeT TpeOoBaHUS MEKIyHapoIHOro ba3enbckoro komurera u
MHCTPYMEHTapuil HOpMaTHBHbIE JOKyMeHThl banka Poccuu B chepe ynpasienus,
yIpaBiIeHUS KOHTPOJIS, KOJTMYECTBEHHOM M KaUEeCTBEHHOM OIICHKH OaHKOBCKUX
KPEIUTHBIMU PUCKAMH | PUCKOB;
noptdens 3HaeT MpoLEecChl YIPABICHUS U PErYIHMPOBAHUS KPEIUTHBIM
KOPIIOPaTUBHBIX PUCKOM
KpEIUTOB YMeeT IpOoBOJUTH UCCIICAOBAHUS YIIPABICHUsI OAHKOBCKUMHU

PHUCKaMU, MO3BOJISIOLIUE MTOBBICUTH 3()(PEKTUBHOCTH
YIIPABJICHUYECKUX PEIICHU;

YMeer aHaIu3upoBaTh aJbTEPHATUBHBIE MOJIX0/IbI K OLICHKE U
YIIPABJICHUIO PUCKAMHU, UX TPEUMYILIECTBA U HEJOCTATKH,
MIEePCIIEKTUBBI UCIIOJIB30BAHUS U BIMSHUE HA ICATEIbHOCTh OAHKOB
PaccunTeiBaeT u aHaIM3UpYyET MMOKA3ATEININ, UCTIOJIb3yEMBIE B
MIPOLIECCE PEryIupOBaHUs OAHKOBCKUX PUCKOB U MOHUTOPHHTA
KOPIIOPAaTUBHBIX KPEAUTOB;

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

Conep:kaHue JMCHUTIMHBI:
Pacnpenenenne BuI0B yd4eOHOU pabOTHI M MX TPYJOEMKOCTHU TIO Pa3JieaM JAUCIUTLTAHBIL.
Pa3nensl (TeMbl) TUCIUILIMHEI, H3y4YaeMble Ha 2 Kypce (3aounan popma obyyenus)
KosuectBo yacoB

Ne HaumeHnoBanue pazaenos (Tem) Ayauropuas BreayauropHas
Bcero aboTa pabota
JI|II3 | JIP CPC
CymHoCTh, cofepxkanue U (GyHKIIUU PUCK-MEHE)KMEHTa B 0AaHKOBCKOM
1.|nene. BaHKOBCKHE PUCKU: CHCTEMA PUCKOB M MHPOPMALMOHHBIE 17 |1} 2 | - 14
VCTOYHMKH B YCIIOBUSIX HU(PPOBOIl IKOHOMHKH
2 CoBpeMeHHbIE KOHIETINH YIIPaBIeHHs puckaMu 0aHKOB. YTIpaBlieHUE 17 111 2 | - 14
‘|cucTemMoii 6aHKOBCKHMX PHCKOB B YCIIOBHSIX IIM(POBOH IKOHOMUKH
3 WNuTerpupoBanHoe ynpapieHUe puckaMu. PeryinpoBanue 6aHKOBCKON 17 111 2 ) 14
‘| mesTenpHOCTH B paMKax basenbckux cornameHuit
CoBpeMeHHbIE HHCTPYMEHTBI YIIpaBiieHHs: (PUHAHCOBOM yCTOWYHBOCTHIO
4.|m puckamu OaHKa B YCIOBHUSAX HEOMpeHeeHHOCTH. Pe3epBhl moBbimienus | 17 (1] 2 | - 14
yCTOWYMBOCTH OaHKa, BBISABJICHHbIE MO pPe3yJIbTaTaM aHAJIN3a PUCKOB
HUTOI'O no pazoenam oucyuniuul 68 (4| 8 | - 56
KonTtpous camocrostenproi padbotel (KCP) -
[Ipomexytounas arrecraius (MKP) 0,2
IToaroToBka k 3a4eTy 3,8
OO1mas Tpy10eMKOCTb IO AUCIUIUINHE 72

[Tpumeuanue: JI — nexmuu, [13 — mpaktuueckue 3aHsTHs / cemuHapsl, JIP — maGopaTtopHble
saasTus, CPC — camocrositenpHas paboTa CTyneHTa

Kypcosbie padoThl: He IpeycCMOTpEHA
®opma nNpoBeeHUA ATTECTALMH 0 TUCHHUIINHE: 3a4eT

ABTOp
K.3.H., JoueHT Kadenpsr JACud [Tnaronosga 1O. 10.



