ABTOHOMHAA HEKOMMEPYECKAS OPTTAHU3ALINA
JOIOJIHUTEJIBHOI'O ITPOPECCHUOHAJIBHOI'O ObPA3OBAHUMA
«HMHCTUTYT COBPEMEHHOI'O BAHKOBCKOI'O AEJIA»
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YUEBHBIN ILJIAH

MO JONMOJHUTEJBbHON MPO®ECCUOHAJIBLHON MPOI'PAMME
IHOBBINEHUA KBAJIMPUKALIUN

""YrpasiieHne pUCKAMH B J1eITeJIbHOCTH (PMHAHCOBBLIX OpraHu3anuii'’

[Tporpamma paccuntana Ha 16 akageMHYECKHUX YacOB.

Cpoxk ooyuenusi: 16/ 1/ 1 (uac., Hen., mec.)
Pexxum 3ansaTuii: 8 (4acoB B JIeHB).

B Tom umnciie
Ne |HammeHOBaHHe pa3/iesioB H Bcero | BueaypuropHasi AymutopHas ®opma
n/n |IMCHUILIHH 4acoB |(camocTosiTe/IbHAasI padora KOHTPOJIA
paGora) (cemuHapckue
3aHATHA)
KpeauTHblii pucK: IPAaKTHKA
NpHUMeHeHHe CKOPHMHIA,
1. |peliTHHIOB U cTpecc- 4 2 2
TeCTHPOBAHHE KPEIMTHOIO
noprdens
JoCTYyHBIH HHCTPYMEHTAPHUI
2. Pd¢dexkTHBHOrO ynpaBJjeHHsA 4 2 2 Onpoc
NPOLCHTHBIMH PHCKAMH
Puck IMKBUIHOCTH - NOAXOABI
3 |MHOPMATHBBI bazens III u 4 5 5
" |banka Poccumn: Ilosno:xxenue Ne
421-11
TpebGoBanus k cucreme
yIpaBJICHUS] PUCKAMH U
4 |KANMTAIOM KpeIHTHBIX 2 9 0
OpraHu3anvii 1 0AHKOBCKHX
rpyNi M OLleHKA Ka4yecTBa
cucrtem BIHOJIK
5. |ATorosoe TecTUpoBaHHe 2 - 2 3auer
NUTOIO: 16 8 8




YYEBHO-TEMATHYECKHWH IVIAH

MO JONMOJHUTEJBbHOMN IMPO®ECCHUOHAJILHON ITPOT'PAMME
IHOBBINEHUA KBAJIMPUKALIUN

«YrnpaBjieHHe PUCKAMHU B AeATEJIbHOCTH (PUHAHCOBBIX OPraHU3 AU

n/n

HaumeHoBaHue pa3aesoB u
AMCUHMILIMH

Bcero
JacoB

B Tom umncie

BueaypuropHas
(camocTosITEILHASA
padora)

AyautopHas
padora
(cemuHapckue
3aHATHS)

®opma
KOHTPOJISA

KpeauTHblil pucK: IPAKTHKA
NpHMMeHeHHe CKOPHHIA,
PEeATHHIOB U CTpecc-
TECTUPOBAHHE KPEIMTHOIO
noprdens

11

Brnwusinue cTpyKTYpBI KPEJUTHOTO
MIPOJIyKTa Ha KPEIUTHBIH PUCK

1.2

Crpecc-TecTUpOBaHUE 110
KpeauTHoMy pucky. [Togxomp! k
CTpecC-TECTUPOBAHUIO BEAYILIUX
KOHCAJITUHT'OBBIX KOMITaHUH

JocTynHbii
HHCTPYMEHTApHil

3¢ PeKTUBHOIO ynpaBIeHUs
NPOLECHTHBIMU PUCKAMHU

2.1

Gap nepeorneHkH (repricinggap)

2.2

Monens gap mroparwn (duration gap
model)

IIpomMe:kyTOUHAs aTTeCTalUs

3auer (onpoc)

Puck JMKBHIHOCTH -
MOJAXO0AbI 1 HOPMATHUBBI
bazeas III u banka Poccun:
IToao:xenne Ne 421-11

3.1

OO6mme nogxonsl banka Poccun
OIICHKE KPETUTHOTO PUCKA

3.2

O030p TUIMYHBIX HAPYIICHHIA,
BBISIBJIIEMBIX B X0O/1€ IPOBEPOK,
MIPUYHH U TIOCNIEACTBUIN UX
BBISIBIICHUS

TpeGoBanus k cucreme
ylpaBJjieHus] pUCKAMH U
KANUTAJIOM KpPeIUuTHbIX
OpraHu3auuii 1 6AaHKOBCKHX
TPy U OLlEHKA Ka4yecTBa
cucrem BITIOJAK

0O0630p OCHOBHBIX KOMIIOHEHTOB
cra"gapta basens 2 u bazens 3

IToxxomap! K yIpaBIEHUIO KPEIUTHBIM
PHUCKOM

Hroropas arrecranus

3auer

HUTOro:

16




