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ITposepsiema 3ananne BapuaHThI 0TBETOB Tun
sl KOMMeEeTeHI[UsI CJI0KHOCTH
BOIpOCa
IK-1.1 Buvibepume ooun npasunvuwiii | a) CTOMMOCTD MIPUBJICYCHUS HU3KUN
[1IK-4.1 omeem Kanurasua
[IpyHUMNUAIBHBIM  OTIMYUEM | O) CpoK oOpalieHus
WHCTPYMEHTOB PpBbIHKA IIEHHBIX | B) JTUKBHUTHOCTh
OyMar OT MHCTPYMEHTOB pbIHKA | T) PUCKOBAHHOCTH
CCYJIHBIX KaIllUTaJIOB SIBISIETCS 1) JOXOIAHOCTb
[K-1.1 Buvibepume ooun npasunvhwiii | a) HECOBIIaJICHUE HCTOYHHUKOB HU3KUN
IK-1.2 omeem JEHEeXKHBIX ~ PEeCypcoB M WX
OObexkTuBHON OCHOBOI notpeGuTeneit
(dbopMHpOBaHHUs PBIHKA KalMTala 6) nosBIeHHS GApIK
crano (crama):
B) BO3HMKHOBEHHE OyMaKHBIX
JIeHer
r) pa3BUTHE KOMMYHUKAIIHHA
) TOTPEOHOCTh B HWHOCTpPaHHOU
BaJIIOTE
IMK-1.1 Ykaosicume 6ce npasunvuvie a) n30exaTh HEO0OXOAMMOCTH HU3KUN
[IK-1.2 omeemvl packpbITUs HHPOPMALIUU
[1K-4.2 Cypporatsl  LIeHHBIX  Oymar | 0) peanu3anuu KOHKPETHBIX
BBIITYCKAIOTCS C IIEIBIO: WHBECTHUIIMOHHBIX TIPOrpaMM
B) chOpMHUPOBATH YCTABHBINA KaITUTAJ
') (GMHAHCOBOT'O MOLIEHHUYECTBA
N) TpUBJIEYb 3a€MHBIE CpPE/ICTBA,
MHHYS IPOLIeTypy rOCy1apCTBEHHON
perucTpalMu  BbIIyCKa  IIEHHBIX
Oymar
IK-1.1 Ykaosicume ooun npasunvHwll a) JIOMIOJIHUTEIILHYIO HU3KUI
IMK-4.1 omeem 0) cybcuamapHyo
AKIMOHEp MO 00s3aTeNIbCTBAM | B) COMUAAPHYIO
aKIIMOHEPHOTO OOIIeCTBa HECET | I') OrPaHUYCHHYIO
OTBETCTBEHHOCTh 1) TIOJIHYIO
IK-1.1 Ykaostcume ooun npasunvnsiti | a) BbIIIE HOMUHAIA HU3KUN
omeem 0) HIDKEe HOMHUHAJa
Ilena morameHuss OOJUTalMy | B) paBHA HOMUHAIY
MOJKET OBITh




IK-1.1 Yrascume ooun npasunvHulii a) oOpararonuecs Ha | CpenHuit
IK-1.2 omeem dboHm0BOM OUpKE
HaubGonee TUKBUIHBIMH | O) MPUHOCSIINE MaKCHUMAabHBIN
SBIITFOTCS (TIPH TIPOYHMX PABHBIX | JIOXO
YCIIOBUSIX) LIEHHBIE OyMaru B) UMEIOIINe MUHUMAJIbHBII
pHUCK
T) HMEIOIINE CaMBbIii BBICOKUIA
TEMII poCTa KypCOBOW CTOUMOCTH
1) oOecrieuynBarone
MaKCUMAaJTbHYIO TEKYILYIO
JIOXOJTHOCTb
IK-1.1 Coommnecume onpeoenenue u a) PBIHOK, Ha KOTOpPOM | CpeaHUui
[IK-1.2 nouamue OCYILECTBIISIECTCA JIBUKEHUE
I1K-4.1 Kaxnomy u3 npuBeIeHHBIX HUKE | CPEIHECPOUHBIX H  JOJTOCPOYHBIX
TEPMHHOB W TOHATHHM HaiawTte | (CpokoM  Oojee  OJHOrO  Toja)
COOTBETCTBYIOIIIEE (UHAHCOBBIX HHCTPYMEHTOB - 2
OIpeJelIeHuE: 0) PBIHOK, Ha KOTOpOM
1. PBIHOK CCYJIHBIX | OCYIIECTBIISIETCS JIBUKECHHE
KaluTaaoB KPaTKOCPOUYHBIX (CPOKOM J0O OJHOTO
2. PHIHOK KAITHTANIOB roja) GUHAHCOBBIX MHCTPYMEHTOB -
3. JICHEXHBIN PBIHOK 3
B) chepa JIeATeITLHOCTH
4. PBIHOK LIEHHBIX Oymar KOMMEPUECKUX GaHKOB,
AKKYMYJIUPYIOIINX BPEMEHHO
CBOOO/HBIE JICHEeKHBIC CPEICTBA U
NPENOCTAaBISAIOIIUX HX B  BUJE
KpeauToB - 1
') oOpaIlleHre J0JIEBBIX U JTOJTOBBIX
(UHAHCOBBIX WHCTPYMEHTOB,
UMEIOUINX COOCTBEHHYIO PHIHOUHYIO
ey - 4
1) PBIHOK JParoleHHBbIX METAJIOB U
MOHET U3 JParoleHHbIX METAJIJIOB
€) PBIHOK NPOU3BOAHBIX LIEHHBIX
Oymar
IK-1.1 Ykaostcume ooun npasunvbHwll a) KyIIOHOM CpeHui
[K-4.2 omeem 0) axuo
Ecnu pelHOYHAs 1IeHa B MOMEHT | B) IPOLIEHTOM
SMHUCCHUU BbIIIIE HOMHHAIIA, ') IUCKOHTOM
3HAYUT OOJIMraIysl pa3MelieHa ¢
IK-1.1 Haiioume coomseemcmeue a) 0aHKH, KOPIIOpAIIUH, PUCK- CpeaHU
IK-1.2 Kakas cTparterust moBeieHus Ha | MEHEKEPHI, KOTOPbIE TPUHUMAIOT
[1IK-4.1 PBIHKE CBOMCTBEHHA Ha ce0sl PUCK B LIEJSIX TMOIYYECHUS
y4acTHUKaM (DbIOUEpPCHBIX npuObLTH — 1
TOProB 0) 6aHKH, KOpIIOpALIUHU, PUCK-
l. CHEKYJISHTBI, TPEUIepbl | MEHEDKEPhl, KOTOPhIE YIPABISAIOT
2. XEKEPBI pHCKamH - 2
3 apOUTpaKePHI B) KpeIUTHO-(PHMHAHCOBBIC
YUpEXKJIEHUS, MOTyHaroHe JOX0.
3a CYET OAHOBPEMEHHON KYIUIH-
MPOJIAYKK Ha PAa3HBIX PHIHKAX OJTHOTO
U TOT'O K€ aKTHBa - 3
[K-1.1 Ykaowcume ece npasunvnvle a) MpOAAXy aKLIHMI CpeaHuii
[1IK-4.2 omeemvl 0) MOKYTIKY aKIIHi
K akTuBHBIM onepanusm B) MOKYTKY 00Jurauui




KOMMEpPUYECKOT0 OaHKa OTHOCAT | T) MIPOJAXKy OOIHrauit
IK-1.1 Ykaostcume ooun npasunvHwlli a) BBIITYILEHBI 10JT KOHKPETHBIA |  CPEeIHUI
omeem BUJ I0X0/1a SMUTEHTA
KpenuTHblil puck mHBECTODA, 0) obecrieueHbl rapanTuen
npruoOpeTaroniero o0IUraluyu | TPEThe CTOPOHBI
OJIHOTO SMUTEHTA, B) BBINYILIEHBl MOJ  3aJior
MUHUMAJIBHBIN B clTydae, KOTJa | UMYIIECTBa YMUTCHTA
obsuranuu T) UMCIOT  MHJCKCUPYEMbIN
HOMMHAT
1) MOTAMIATCA  TPOIYKITUEH
SMUTEHTA
[MK-1.1 Panxupyiite nieHHsle Oymaru 1o CpeIHMI
CTapUIMHCTBY (B MOPSAKE OT | a) NPUBHIETHPOBAHHEIE AKIIUH - 3
CaMpIX CTapuMx — K CaMbIM | G) HeoOecIeYeHHbBIC OOIUTAIHH - 2
MJIa /M) B) ONIMOHKI SMHUTEHTA - 4
r) oOJWranuy, BBIMYIICHHBIE O]
0aHKOBCKYIO TapaHTHIO - |
TIK-1.1 Yrasrcume ooun npasunvHulii a) JIETIO3UTHEIE u cpenHui
[K-1.2 omeem cOeperarenbHble CEPTUDUKATHI
T1IK-4.2 K uennsiMm Oymaram pocra | 0) oOJymmranuu C
OTHOCSITCS: WHJICKCUPYEMBIM HOMHHAJIOM
B) JIUCKOHTHBIE 00U Al
T) MPUBWICTUPOBAHHBIC AKITUH,
MPUHOCSIIINE BHICOKHI TUBUICH]T
1) OOBIKHOBEHHBIE aKIUU
BBICOKOTEXHOJIOTHYHBIX KOMITaHUIA,
M0 KOTOPHIM HE BBIIUIAYUBACTCS
JTUBUICH]T
IK-1.1 Ykaosicume 6ce npasunvuvie a) IICHTpaJIbHbIE OAHKH CpeIHMIT
[1IK-4.1 omeembl 0) omepaTopbl U areHThl IJIATEXKHON
K CHCIIMATN3UPOBAHHBIM | CUCTEMBI
HEOAHKOBCKUM (UHAHCOBBIM | B) UHCTUTYThI
WHCTUTYTaM OTHOCSITCS: MUKPO(GHUHAHCUPOBAHUS
I)  pacyeTHO-KACCOBBIE  IIEHTPHI
HEHTPAIBHOTO 0aHKa
1) TaeBbIe (POHIBI
€) MTHBECTUIIMOHHBIC OaHKHU
K) poHgOBBIE OUPKH
IK-1.1 Ykaowcume 6ce npasunvuole a) CO3/IaHNE UMUK Y HHOCTPAHHBIX | CPEIHUN
[IK-1.2 omeemuwl MHBECTOPOB
[1K-4.2 Ilenbto BbIMyCKa NEMO3UTApHBIX | 0)  MpHUBJIEUEHHE  HMHOCTPAHHBIX
PaCTHCOK SBIISETCS SMUTEHTOB Ha POCCUUCKUN PBIHOK C
EJIbIO MMOKYTIKA aKIMH Ha
poccuiickoit Oupxe
B) TMpUBJCYEHUE KamuTajga s
peanuzanuu WHBECTUITMOHHBIX
MIPOEKTOB
T') BCe BEPHO
IK-1.1 Ykaostcume ooun npasunvHwlii a) MPUCBANBAET PEUTHHT UTIOTCYHBIM | BBICOKUU
TIK-1.2 omeem o0UranusaM
[1K-4.1 Kakyto ponb BeIONHSET TpacTu | 6) GdopMupyeT W MpoaaeT Iy
B CICIKaX CEKbIOPUTHU3ALUU | aKTUBOB

(hMHAHCOBBIX AKTHBOB

B) ABJCTCA OOBCPUTCIIBHBIM JIUIIOM




WHBECTOPOB

r) OCYIIECTBIISIET SMUCCHIO
obnuraruit

IK-1.1 Ykaoswcume 6ce npasunvrole a) mokymaet (prouepc BBICOKUH
IK-1.2 omeemvl 0) mpoaaet prouepc
I1K-4.1 Ecim  ydacTHHK (QUHAHCOBOTO | B) 3aHUMAET KOPOTKYIO TO3HUITUIO

pBIHKA 3aKitoyaeT (ppbIOYEPCHBIH | I') 3aHUMAET JUIMHHYIO MO3HUIIUIO

KOHTPAKT TUIs MOKYTIKU

0a3lCHOTO aKTUBA, TO OH
IK-1.1 Ykaostcume ooun npasunvbHwll a) CUMMETPHUYHAS BBICOKUH
IK-1.2 omeem 0) ctanmapTHas

BamoTHast xop3uHa, B KOTOpOH | B) peryaupyemMas

BaJIOThl  3a)UKCUPOBAHBI  HA | T') ACHMMETpUYHAS

MepUoj MPUMEHEHHUS] KOP3UHBI B

Ka4yeCcTBE BAJIIOTHI OTOBOPKH:
ITK-1.1 Ykaosicume ooun npasunvHwlll a) Spread BBICOKHIA
IK-1.2 omeem 0) Value-at-Risk

OTMeTbTe METOJ| OIICHKH pHUCKA | B) Shortfall

MaKCHUMaJIbHBIX oTeph c| 1) Standard Portfolio Analysis

3aJIaHHBIM ypoBHeM | of Risk

BEPOSITHOCTH HA ONpEAETICHHBIH

IEPUO
[K-1.1 Ykaostrcume 6ce npasunvusie a) riiobanu3anus (GUHAHCOBBIX BBICOKHI
[IK-1.2 omeemawl PBIHKOB BEJIET K PE3KOMY
[IK-4.1 Bribepure BepHbIC YTBEPKICHUS | YBEIHMUYCHHIO YKca (POHTOBBIX

OMpK B MUPE

0) JE3UHTEPMETUALIHS - ITO
MPOLIECC, CYyTh KOTOPOTO
3aKJIFOYAETCs B TOM, YTO KOMITAHUN
MIPUBJICKAIOT KAaUTall HHBECTOPOB
0e3 yJacTust pruHAHCOBBIX
MOCPEAHUKOB

B) CEKBIOPUTHU3ALIUS - ITO
MIPOLIECC, OTHOCAIIUICS TOIBKO K
JIOJICBBIM [IEHHBIM OyMaram

T) (bvMHaHCHATH3AIUs
SKOHOMHUKH - 3TO O0OBEKTUBHBIH
MIPOLIECC, KOTOPBII CBUIETEIHCTBYET
0 POCTE 3HAYMMOCTH (PUHAHCOBBIX
OTHOILIEHUH B TpoIiecce
B3aMMOJICHCTBUS CYOBEKTOB
XO035IUCTBEHHOU JeATEIbHOCTH

1) (VMHAHCOBBIN MHXXUHUPHHT -
3TO AESTENbHOCTD M0 CO3/IaHUI0
HOBBIX BHJIOB IICHHBIX OyMmar.

e) B Ka4ueCcTBE (PMHAHCOBBIX
WH)XCHEPOB BBICTYIAIOT HE TOJIBKO
CHEIHATUCTBI, HO U CAaMH
(MHAHCOBBIC MHCTHTYTHI

x) CEKbIOPUTHU3AIUS TIOBBIIIAET
JTUKBHUTHOCTH (DMHAHCOBBIX
WHCTPYMEHTOB




