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Oma kHuea —nepgoe 8 Poccuu uzoanue yuebHO-2HYUKIONEOULECKO20 Xapakmepda,
8 KOMOPOM 8 COOMBEMCMEUU C MENCOYHAPOOHBIMU CIMAHOAPMAMU OCBEUAIONICS]
OCHOBHbIE BONPOCHl PUHAHCOBO20 PUCK-MeHedIcMeHma Bmopoe uzdanue oono.-
HeHO  HOBbIMU  MAMepualamu Nno  Op2aHU3AYUOHHBLIM — ACHeKMAaM  PUCK-
MeHeONCMeHMa, MOOEIAM IBOJIOYUU NPOYEHMHBIX CMABOK, PUCKAM CMPAX0BAHUSL
OAHKOBCKUX BKIA008 U AHAIU3Y MAKPOIKOHOMUYECKUX puckos Paccmompenvi
coepemeHHble Memoobl KOIUYeCMEEHHOU OYEeHKU U YNpaeleHUs (UHAHCOBbIMU
puckamu Jlan cucmemamu3upo8aHuvili  0030p Memoo08 KOIUYECMBEHHO20
aHAIU3a, UCNONIL3YEMbIX 6 DUCK-MeHeOddcMenme, Mooenell YeHoobpa3oeanus u
cmpame2uti NpuUMeHeHUuss NPoU3B0OHbIX (DUHAHCOBLIX UHCMpymeHnmos Ilpuseden
0030p ocHoBHBIX nonodicenull Hosoeo bazenvckoeo coenawenus no kanumany 2004
2

Knuea npeounasnauena onsi npogeccuonanos, HenocpeocmeeHHo 3aHUMAIOUWUXCSL
OYEHKOU U YnpaesiieHuem puckamu, npenooasamenell, CmyoeHmos u acnupanmos
IKOHOMUYECKUX (akynomemos 8y308 OHa makdice MONHcem UCHONb308aMbCs OJs
nO002OMOBKU K cOoaye MeHCOYHAPOOHBIX OK3AMEHO08 N0 (DUHAHCOBOMY PUCK-
Mmenedxcmenmy na nonyyenue cepmugpuxamos Financial Risk Manager (FRM®)
Professional Risk Manager (PRM®).
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9.5.4. TlpeumyiecTBa U HEJOCTATKHU MOJIX0/1a HA OCHOBE BHYTPEHHUX
MOJeJIen
9.6. MunumanbHble TPeOOBaHUS K IOCTATOYHOCTH KamuTasaa
C YYETOM KPEAUTHOTO U PHIHOYHOT'O PUCKOB
9.7. Tlogxox Ha ocHOBe mpeaBapuTenbHbix 00s3arenscTB OPC CLIA
9.7.1. IlpeumyiiecTBa U HEIOCTATKU MOAXO0Aa HA OCHOBE IIPEIBAPUTEITBHBIX
00513aTENBCTB
9.8. upextussl EBpornetickoro Coro3a 0 JOCTaATOYHOCTH KalMTasa
9.9. 00630p HoBoro 6a3enbCKOro CorameHus mo KanuTary
9.9.1. CrangapTHBIN TOAXO
9.9.2. VnporieHHbIi cTaHIapTHBIN MOAX0.T
9.9.3. Iloaxoa Ha OCHOBE BHYTPEHHHUX PEUTUHIOB
9.9.4. PriHOYHAas NUCUUIUIMHA U IPYACHIUAIbHBIA HAA30p 32 JOCTATOYHOCTHIO

Karuraiga 0aHKOB

9.9.5. TlepcnexTuBbl U MpoOIIeMbl peasm3ai HoBoro 6a3enbCKOTo COTIaeHus
10 KaruTaty
9.10.CrpaxoBaHue BKJIaI0B B KOMMEPUYECKUX OaHKAX U CBSI3aHHBIE C HUM
PUCKHU
Jlureparypa
X MAKPOSKOHOMMYECKHUE PUCKU B AEATEJIBHOCTU



KPEJUTHBIX OPTAHU3ALIMIA
10.1. MakponpyaeHIHaTIbHbIE HHIUKATOPHI
10.2. Monenu BO3HUKHOBEHUS (PMHAHCOBBIX KPU3UCOB
10.2.1. Tlogxox Ha OCHOBE PErPEeCCHOHHOTO aHAIHM3a
10.2.2. MeTon cuTHAJIOB
10.2.3. BeposTHOCTHBIN MTOIXO/T
10.3. Maxkpo3KOHOMHUYECKHE PUCKH U MTPUMEP CUCTEMHOTO OAHKOBCKOTO
kpusuca B Poccun B 1998r
Jlureparypa
Xl OIITUMUBALIUA TTOPTOEJIA PUHAHCOBBIX UHCTPYMEHTOB
11.1. Bsenenue
11.2 Ummynu3zanus noptdens GUKCUPOBAHHBIX 00513aTEIIbCTB
11.2.1. UmMmMyHHU3a1Msi OTHOCUTENLHO MAPAJIEIbHOTO CABUTa KPUBOMA
JIOXOAHOCTHU
11.2.2. ®dakropHass UMMYHHU3AIIHS
11.2.3. lunamuueckas nepectpoiika noprdeneit Hecucrematnueckue
PHUCKH
11.3.YmpaBrieHue puckoM OTIEIbHBIX (PMHAHCOBBIX HHCTPYMEHTOB
11.3.1. Moaens MapkoBuiia
11.3.2. Teopus oxugaeMoi Mojae3HOCTH
11.3.3. Onrumuzanus noprdeneit ¢ onuoHaMu
11.3.4. Meronuka SPAN
11.4 Jlunamuueckas ONTUMH3ALMS TTOPTQEs
11.4.1. Mopens ynpasieHus aktuBamu 1 naccuBamu (ALM)
11.4.2. Pe3ynbTatrhl S5KciepuMeHTOB HeKOTOpbhIe N3BECTHBIE CUCTEMBI

Jlureparypa
VYkazarenb TEpMUHOB

+ O0 aBTOpax



