Onuc HaBYAJILHOI JUCIHHILTiIHA

1. Koo: BBS5;

2. Hazea: Dinancosuil pusuK-meHeoiCMeHm,

3. Tun: eubiprosguii;

4. Pigenv euwioi oceimu: Il (macicmepcoxuti);

5. Pik nasuannsn, Koau nponoHyEmMbCA Oucyuniina: 2;

6. Cemecmp, KOU 6UBHACMbCA OUCYUNTIHA: 3,

7. Kinvkicmo ecmanoenenux kpeoumie EKTC: 4;

8. Ilpizeuwe, iniyianu nexkmopa, Haykoeuii cmynins, nocaoa: Llluno JK.C., x.e.n., Ooyenmka

9. Pezynomamu HABUAHHA: NIC/IA 8UGHEHHS OUCYUNTITHU CIYOeHm NOGUHEH OYmu 30amMHUM.

- BUKOPUCMOBYBAMU HA NPAKMUYL OCHOBHI NidxXoou 00 idemmuikayii ma xracugixayii @inancosux
PUBUKIB, KOHYENMYATbHI Memoou ix ananizy,

- 080100imu KOHYENMYAIbHUMU NIOX00aAMU UMIPIOBAHHSL (DIHAHCOBUX PUSUKIG,

- sacmocysamu Ha Npakmuyi HAOYmi HAGUYKU mMa 3HAHHA Ol NPOBEOEHHs aHANi3y [ MOOento8aHHs
PUHKOBUX (DIHAHCOBUX PUBUKIB,

- 8MImMU NPOBOOUMU AHAILI3 KITLKICHOL OYIHKU Ma MOOEI08AHHS KPEOUMHUX PUSUKIE,

- BUSHAUAMU MOICTUBOCI NPOBEOCHHS AHANI3Y, NIOX00I8 00 OYIHIOEAHHS MA MOOENOBAHHS ONePaYiiiHO20
ma THWUX 6udie pusuKy QIHAHCOBUX THCMUMYMIG,

- OYIHIOBAMU BUKOPUCMAHHS MemoOi@ Ma MemoOux MOOeNO8aHHSA THMESPATbHO20 PUSUKY (DIHAHCOBUX
IHCMUmMYmie ma «eKOHOMIYHO20 Kanimaiyy (IHAHCOBUX THCMUMYMIs,

- 080100imu KOHYENMyanbHUMU nioxooamu 00 YNPAGuiHHA (DIHAHCOBUMU pU3UKaMu ma ix Minimizayii —
ousepcuikayis, cmpaxyeanHsl, XeOxcy8amHs, 3000ymms 000amKo8oi ingopmayii mowjo.

10. @opmu opzanizauii 3aHaAmMb: HAGUAIbHE 3AHAMMS, CAMOCMILIHA poboma.

11. Tucuunninu, uio nepedyroms usueHHI0 3a3Ha4eHol oucyuniinu: «Dinancosuli menedrcmenm y cepi

oiznecy», «Cmpaxosuti menedscmenmy, «bankiecokuil menedcmenmy, « AHMUKPUZOBULL MEHEONCMEHM MdA

(inancosa canayis nNiOnpuUEMCcmer.

12. 3micm kypcy:

1. [IOHATTA, CYTHICTD [ 3MICT PU3SUK-MEHE/DKMEHTY.

2. EKOHOMIYHA CYTHICTb TA XAPAKTEPUCTHKA PU3UKIB.

3. KIIACU®DIKALIA PU3UKIB.

4. 3AKOHU [ [IPUHIUTIN PUSUK-MEHEJDKMEHTY.

5. IOKA3HHUKH PH3UKY TA METOIU HOI'O OLJIHFOBAHHA.

6. METO/[OJIOI'IA PU3UK-MEHE/DKMEHTY.

7. DIHAHCOBUY PU3UK-MEHEDKMEHT.

8. XEIDKYBAHHA ®IHAHCOBHUX PH3HUKIB TA OIEPAILIIH 3 ®IHAHCOBHUMH AKTHBAMH 3

BUKOPUHCTAHHAM JIEPUBATHUBIB.

9. OPT'AHI3ALIA TA ®YHKLIOHYBAHHSA CUCTEM PU3UK-MEHE/DKMEHTY B BAHKAX YKPAIHU.

10. CTPAXYBAHHA ©IHAHCOBHUX PU3HUKIB.

11. KOHTPOJIIHI" ®IHAHCOBHX PU3UKIB.

13. Pexomenoosani HaguanvHi 6UOAHHA:

1. Boposux M.B. Pusux-meneddcmenm: Koucnekm aekyiu. Xapxie. Hay. yn-m micek. eocn-éa im. O.M.

bexemosa. Xapxie: XHYMI im. O.M. bexemosa, 2018. 65 c.

2. llemuenko I'. B. Pusux meneOoxicmenm: KOHCHhekm jiekyii ons cmydenmia cneyianvrocmi 073 "Menedocmenm'

nepuo2o baxanaepcvroeo piens. Xapkie : XHEY im. C. Kyszueys, 2021. 74 c.

3. Honincoxuti JI. b. @Dinancosuii pusux-meneodcmenm . Hag4.-memoo. nocionux. Kuis: Hayionanvhuii

yuisepcumem «Kueso-Moeunsncoka akademiny, 2022. 132 c.

4. Jlakmionosa O. A. YnpaeninHa (iHaHCOBUMU PUBUKAMU: HABYANbHUU NOCiOHUK. Binnuys: JfonHY imeni

Bacuns Cmyca, 2020. 256 c.

14. 3annanosani 6uou nasuanvhoi dianbHoCMi Ma MemMoOU BUKIAOAHHA:

26 200. nexyitl, 16 200. npakmuunux 3anamo, 78 200. camocmitinoi pobomu. Pazom — 120200.

Memoou:inmepaxmusni nexyii, eremenmu npodIemMHol 1eKkyii, iHOUBIOYanbHi 3a80aHHS, BNPOBAONCEHHS KellC-

Memoois, BUKOPUCMAHHS MYTbMUMEOIUHUX 3aC00i8.

15. @opmu ma Kpumepii oyiHIOBaAHHA:

Ouiniosanns 30iticnioemocs 3a 100-6anbHoro wikanoio.

1Tiocymrosuti koumpoawb: 3aiK 6 Kinyi 2 cemecmpy.

Tomounuii konmponw (100 6anie): mecmysanHs, ONUMYBAHHS, BUKOHAHHS CAMOCMIUHOL pobomu.

16. Moea euknadannsa: yKpaincoKa.

3agioysau xagheopu JI. B. Menvnuk, o0.e.H., npoghecop

’



Description of the discipline

1. Code: VV5;
2. Title: Financial risk management,
3. Type: selective;
4. Level of higher education: Master's (second);
5. Year of study, when the discipline is proposed: 2;
6. Semester when studying discipline: 3);
7. Number of established ECTS credits: 4,
8. Surname, initials of the lecturer, scientific degree, position: Shilo J.S., Ph.D., associate professor
9. Learning outcomes: after studying the discipline, the student must be able:

- apply in practice the basic approaches to the identification and classification of financial risks, conceptual
methods of their analysis;

- master conceptual approaches to measuring financial risks;

- apply in practice the acquired skills and knowledge to analyse and model market financial risks,

- be able to analyse the quantification and modelling of credit risks,

- determine the possibilities of analysing, approaches to assessing and modelling operational and other types
of risk of financial institutions,

- evaluate the use of methods and techniques for modelling the integrated risk of financial institutions and
the "economic capital” of financial institutions,

- master conceptual approaches to financial risk management and minimisation - diversification, insurance,
hedging, obtaining additional information, etc.
Translated with DeepL.com (free version).
10. Forms of organization of classes: training classes, independent work, control measures.
11. Disciplines preceding the study of the specified discipline: "Financial Management in Businessy,
«Insurance Managemennt, «Banking Managementy, «Crisis Management and Financial Rehabilitation of
Enterprises».
12. Content of the course:
1. THE CONCEPT, ESSENCE AND CONTENT OF RISK MANAGEMENT.
2. ECONOMIC ESSENCE AND CHARACTERISTICS OF RISKS.
3. CLASSIFICATION OF RISKS.
4. LAWS AND PRINCIPLES OF RISK MANAGEMENT.
5. RISK INDICATORS AND METHODS OF RISK ASSESSMENT.
6. METHODOLOGY OF RISK MANAGEMENT.
7. FINANCIAL RISK MANAGEMENT.
8. HEDGING OF FINANCIAL RISKS AND TRANSACTIONS WITH FINANCIAL ASSETS USING
DERIVATIVES.
9. ORGANISATION AND FUNCTIONING OF RISK MANAGEMENT SYSTEMS IN BANKS OF UKRAINE.
10. INSURANCE OF FINANCIAL RISKS.
11. CONTROL
Translated with DeepL.com (free version)
13. Recommended editions:
1. Borovyk M.V. Risk management: lecture notes. Kharkiv. National University of Urban Economy named after
O.M. Beketov. Kharkiv: KhNUME named after O.M. Beketov, 2018. 65 c.
2. Demchenko G.V. Risk management: lecture notes for students of speciality 073 "Management" of the first
bachelor's degree. Kharkiv: KhNUE named after S. Kuznets, 2021. 74 c.
3. Dolinsky L. B. Financial risk management: study guide. Kyiv: National University of Kyiv-Mohyla Academy,
2022. 132 c.
4. Laktionova OA. Financial risk management: a textbook. Vinnytsia: Vasyl' Stus DonNU, 2020. 256 c.
14. Planned types of educational activities and teaching methods: 26 hours lectures, 1 hours.6 practical
classes 78 hours. independent work. Total - 120 hours. Methods of teaching: interactive lectures, elements of
problem lecture, individual tasks, introduction of case-methods, using multimedia tools.
15. Form and assessment criteria:
The assessment is carried out on a 100-point scale.
Final control: test at the end of the 2-nd semester.
Current control (100 points): testing, survey, performance of independent work.
16. Language of teaching: Ukrainian.

Head of the Department L.V. Melnik, Doctor of Economics, Professor



