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1. HOACHUTEJIBHASA 3AITUCKA

1.1 Hesap u 32724 TUCUUTJIMHBI

Copneprxanue AUCHUILIMHBI OXBATHIBAET BOMPOCHI COBPEMEHHON (PMHAHCOBOW TEOpUHU U
NPaKTUKA B 00JacTH KOPHOPATHBHOTO (DMHAHCHPOBAHUS U JIEATEIILHOCTH KOMITAHWUH Ha
(MHAHCOBBIX PHIHKAX.

Leab AMCUMIUIMHBI COCTOMT B (DOPMUPOBAHMM 3HAHMKA W HABBIKOB B CIEIHAIBHBIX
BOIPOCAX TEOPUH U MPAKTUKU OLIEHKU M yIIPABICHUS (MHAHCOBBIMH PHCKAMHU.

3agaum AMCUMIIMHBI:

e cdopmMupoBaTh 3HaHUS B 00JAaCTH OLEHKM H YIPABICHHUS OCHOBHBIMH
(bMHAHCOBBIMU PUCKaMH;

® U3YyYUTh OCHOBHBIE TEOPETHYECKHUE MOJIENH, COCTaBISIOIINE YacTH OLEHKU W
MO/ICTTMPOBaHUST (PMHAHCOBBIX PHCKOB;

® TI03HAKOMHUTH C CYIIECTBYIOUIMMH B MHPOBOH TIPAaKTUKE TEHICHIHMSIMU B
M3y4yaeMoU MpeAMETHON 00J1acTu;

¢ chopMHUpPOBATh HABBIKH PAOOTHI C AHATUTUIECKUMHU MaTEpHATaMU;

e chopMHUpPOBATh YMEHHE OPHEHTHPOBATHCS W MPHHUMAThH PEIICHUS B THIIOBBIX U
HECTaHIAPTHBIX OM3HEC - CUTYaIUIX.

1.2 Mlepeyens MJIAHUPYEMBIX Pe3yJILTATOB 00y4YeHHs 10 JUCIUTIIHHE, COOTHECEHHBIX ¢
HHAUKATOPAMHM J0CTHKEHUSI KOMIIETeH NI

Hucuunnuua «OlLieHKa W ylnpaBieHHE pUCKaMU» HampaBieHa Ha (opMHUpoBaHHE Y

BBIITYCKHUKA CIICTYIOITUX KOMIIETEHITAMN:

Komnerenuust HNuaukaTopsl
(ko u KOMIIeTeHI M (KO 1 Pe3yabTarnl 00yueHus
HaUMeHOBaHME) HauMeHOBaHMeE)
OIIK-4.1 - ®opmynupyer
peIOKEHUs 1o
MOBBIIICHUIO
s dexTuBHOCTH
NPUHUMAEMBbIX
YIPABICHUYECKUX PEIICHUN B | 3HATh: METOIbI OIIEHKH OCHOBHBIX

OIIK-4 - Criocoben

npeIarath npodeccHoHaIbHON PBIHOYHBIX PUCKOB M CITOCOOBI
SKOHOMIUCCKIL I JeATeIbHOCTY Ha OCHOBE | YIIPABJICHUS UMH (XemKHEOBaHH;I) JUISt
(bHHAHCOBO AHAN3a SKOHOMUMCCKUX H HeHHAHCOBBIX KOMITAHHIT
60CHOBAHHEIC (MHAHCOBBIX MMOKa3aTeNe | YMeTh: HaX0JUTh HEOOXOAUMYIO

gpraHm ALOHHO- OIIK-4.2 Hcnons3yer | uHpopmaruio (B TOM 4ucie ¢ I:I’OMOIHBIO
YIIpaBIICHYECKHE MCTOBI (I)OPMHPOBaHHiI UH()OPMAIIMOHHBIX TEXHOIOTHH)
pelienus B (bmHAHCOBO-PKOHOMUYECKOH | BiajeTs: HaBbIKaMu Mpe/ICTABIICHNS
MPOheCCHOHATBHO OTYETHOCTH pe3yabTaTOB aHATUTHYECKON pabOThI B
EATEIBHOCTH XO3SMCTBYIOUIUX CYOBEKTOB | BUJE BBICTYIUICHMS, TOKIA/a,

U BBISBICHHUS  PE3EPBOB | MPE3EHTALUU

MTOBBIIIICHUS

3¢ heKTUBHOCTH UX

JIeATEIIbHOCTH TUTS

MPUHATHUS OPraHU3AIMOHHO-
YIPaBICHUYECKUX PELIEHUI




1.3 MecTo 1UCHMILINHBI B CTPYKTYpe 00pa3oBaTe/IbHON NPOrpaMMbl

Hucummumna «OneHKa W yOpaBlIeHHE PHCKaMU» SBISETCS YacThi0 00s3aTeNbHBIX
JMCUMIUIMH BapUaTUBHOTO OJOKa ydeOHOro IUlaHa Mo HampasieHuto noarotoBku 38.03.01
DKOHOMMKA.

J1i1s1 OCBOGHUSI TUCIUILTNHBI HEOOXO0IMMBI 3HAaHUS, YMEHUS U BIIQICHUS, CPOPMUPOBAHHBIE
B XOJ€ W3yYCHHs CJICIYIOIUX AUCHUIUIMH ¥ TPOXOXKICHHS MPaKTHK: «DUHAHCHD»,
«JKOHOMHYECKAsT CTAaTUCTHKa», «Teopus BEpOSTHOCTEH M MaTeMaTudecKas CTaTHCTHUKay,
«DKOHOMHKO-MAaTEeMAaTHUYE€CKUE METO/IbI», K IKOHOMETPUKAY.

B pesynbraTe OCBOEHHS AMCHUILUIMHBI (POPMUPYIOTCS 3HAHUS, YMEHHUS W BIIAJICHUS,
HEOOXOJUMBIEC Ul W3YyYCHHs CICIYIOIUX IUCHUIUINH: «/HBECTHIIMM M WHBECTHUIIMOHHBIH
npoueccy, «DruHaHCOBbIE PhIHKWY, «KoprnopaTtuBHble puHAHCH», «OIleHKa CTOUMOCTH OM3HECa»
Y TIPOXOKIACHUS TPEATUTIIOMHOM MTPAKTHKH.

2. CTPYKTYPA JUCHUITIJIUHDBbI
OO0mmast TpyI0eMKOCTh IUCIUTUIINHBI COCTaBIsAeT 3 3a4eTHRIX equHuIb, 108 gacos.

CTpyKTypa TUCHUILIMHBI JJ1sl 04HOI (DOpPMBbI 00yUeHH s

O06beM QUCIUTUIMHBI B (DOpME KOHTAKTHOW Pa0OTHI OOYYAIONIUXCSI C TMeJarornyecKuMH
paboTHUKaMU U (WJIH) JIMLIAMU, IPUBJIEKAEMBIMU K pealin3alii o0pa3oBaTesIbHOM MPOrpaMMBbl Ha
MHBIX YCIOBUSX, IPU MIPOBEACHUH YU€OHBIX 3aHATHI:

Cemectp | Tun yueOHBIX 3aHATUI KonmuecTBo yacos
9 Jlexmn 16
9 CemuHapbl/1ab0paTopHbIC PAOOTHI 26
Bcero: 42

O6beM AuCHUIUTHHBI B (pOopMe caMOCTOSATEIbHOW PabOThl O0OydYalIMXCA COCTaBisieT 48
aKaJeMHYECKHUX YacoB.

CTpyKTypa IMCUUIJIMHBI VIS 0YHO-3204HOM opMbI 00yUeHMsI

O6beM mucCHUIUIMHBL B ()OpMe KOHTAaKTHOM paboOThl OOYy4aromMXCsl C IMeIarorn4yecKuMu
paboTHUKaMU U (WJIK) JIMIIAMU, TPUBJIEKAEMBIMU K pealin3aliii o0pa3oBaTesbHOM IPOrpaMMBbl Ha
MHBIX YCIOBUSX, IPU MIPOBEACHUH YU€OHBIX 3aHATHI:

Cemectp | Tun yueOHBIX 3aHATUI KonunuecTBo 4yacoB
9 Jlekuun 12
9 CeMuHapbl/1abopaTopHbie pabOThI 12
Bcero: 24

O0beM AUCHUIUIMHBI B (pOpME caMOCTOSATEIbHOW PabOThl OOYYAKIIMXCA COCTaBISICT 66
aKaJeMUYECKUX YACOB.

3. COAEP KAHUE JUCHOUIIJHUHBbI

BBenenune

Henu, 3amaud, CTpyKTypa W JIOTHMKa JUCHUIUIMHBI, KpaTKuii 0030p Kypca. O030p
CIIelMalbHOM JIUTEepaTypbl, a Takke (uHaHCOBBIX Webh — caiftoB. Poms m Mecto puck-
MEHEJKMEHTAa B COBPEMEHHBIX (PMHAHCaX.

Pa3nes 1. PoiHOYHBIC (pUHAHCOBBIE PHCKH
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Tema 1. Konnenuus pucka, BHIBI PHCKOB, Kiaccuukanuu. McTOUHUKN (PUHAHCOBBIX
PHUCKOB.

[onsiTus pucka u HeornpeneneHHOCTH. OCHOBHBIE TAIbI ABOJIOIUHA PUCK-MEHEHKMEHTA.
CyIIHOCTh U COJepKaHUe PUCKA KaK SKOHOMUYECKOM KaTeropuu. MICTOUHHKHN PUCKOB — BHELITHSIS
U BHYTpeHHsIsI cpena. @axktopsl prcka. Kimaccudukanuy prucKkoB 10 HCTOYHHKAM BO3HHKHOBEHUS,
CTETICHH YIpaBIsIeMOCTH, ypoBHIO. Kitaccudukanus pruckos no GARP.

Tema 2. BaytoTHblil puck. MeTO1bI OLIEHKH U YIIPABICHUS

HcTounnku BadtoTHOrO pucka, Buibl. Merononorus VaR B olieHKe BallOTHOIO pHCKa.
OcHOBHBIE METOJBl YNPABICHUS BATIOTHBIMU PUCKAMU — METUMHI, YIpaBJICHHUE BaJIIOTHON
no3uiuen, HeWTpanuszauus. XeIKUPOBaHME BaJIIOTHOTO PHUCKA C IMOMOUIBIO (PHMHAHCOBBIX
nepuBaTUBOB (PopBapa0B, (HbIOUYEPCOB, ONMIIMOHOB). BanmtoTHbIH cBoml. CTpaTeruu XeKUpOBaHUS.

Tema 3. LleHoBbIE ppIHOYHBIE PUCKU. METO/IbI OLIEHKU U YIIPaBICHUS

PeiHouHBIH 1eHOBOW equity puck. Ouenka ¢ wucrnonb3oBanueM monaenu CAPM wu ee
Mo upukaruii. OrieHKa ¢ CIoIb30BaHueM MeToosiorun VaR, orieHka mopT¢ebHOTo IIEHOBOTO
pucka. PerHOUYHBIN 11€HOBOM (ToBapHbIi) puck. OlleHKa C UCHOJB30BaHUEM MapaMeTPUUYECKOrO
VaR. YnpasreHue 11eHOBBIMU PUCKaMHU C UCTOJIb30BAaHUEM XEIKUPOBAHHUSL.

Tema 4. [IponieHTHBIN puck. MeToabl OLIEHKH U yIPABICHUS

[IporieHTHBIH pUCK — UCTOYHUKU U BHIBL OreHka mporeHTHoro pucka: GAP — ananms,
TFOpaLysl/ Mo JU(pUIIMPOBAaHHAs AI0palisd HHCTPYMEHTOB. OlLleHKa IPOLIEHTHOTO pUCKa O OJIUraruii
C IOMOLIBIO TOKasatesned mopanuu. CpelHEeB3BELICHHAas JOXOOHOCTh K  IOTalICHHIO.
VYnpasiieHue IPOUEHTHBIM PUCKOM — CTpPAaTerusl MMMYHU3ALWU. XE€IKAPOBAHHUE IPOLEHTHOIO
pHCKa — IPOTICHTHBIN cBom U FRA.

Tema 5. Pucku nUKBUAHOCTH. METOIBI OIIEHKH U YIIPABJICHUS

PeIHOYHAS JIMKBHIAHOCTh. BHEIIHSS W BHYTPEHHSS JUKBUAHOCTH. OIllEHKa pHCKa
JUKBUIAHOCTH ¢ momoribio bid-ask cripena. Yrpasinenue puckoM JTHKBHIHOCTH.

Pa3znen 2. HepbiHOYHbIE (PMHAHCOBbIE PUCKH
Tema 6. Kpenutnsiii puck. MeTo1bl OLICHKHU U YIIPABJICHUS

Bunel KpeaMTHBIX pPHUCKOB, WX WCTOYHUKH, Kilaccupukamus. Tpu COCTaBISIONINE
KPEAUTHOTO pUCKa (BEPOATHOCTH Ae(oiTa, yPOBEHb MOTEPh IpU AePONTE, MOIABEPKEHHOCTD).
OcHOBHBIE METOJbl OLIEHKH KPEIUTHBIX PHCKOB — AKCHEPTHBIC, PEUTUHIOBBIE, KPEIUTHBIN
CKOPHHT, BepoATHOCTHBIE. O030p CYLIECTBYIOIIUX METOIMK OLIEHKH KpeIUTHOTO prcka. CriocoObl
yIpaBJCHUS KPEIUTHBIM pUCKOM. PesepBupoBanue, wuzbexanue, mnepeaada. KpenuTHbie
JIepUBaTUBBI.

Tema 7. OnepaiuoHHBIN pUCK. MeTOABI OLIEHKH U YIIPABJICHUS

Bugst ONICPpAMOHHBIX PUCKOB, UX HCTOYHHKH. OcHoBHBIC MCETOJbI OLCHKHM. Cucrema
BHYTPCHHCTO KOHTPOJIA 3a OICPALlMOHHBIMU PUCKAMU. Hcnons3oBanue HHQ)OpMaLII/IOHHLIX
CHUCTCM.

Pa3nes 3. @PuHaHCOBBIC PUCKH B KOPIIOPAaTHBHOM NPAKTHKE

Tema 8. Pucku xopriopaiuu u ee CTOUMOCTb
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BnusiHue prckoB Ha CTOMMOCTh KoMnaHuu. KoHuenius 3KoOHOMHUYECKON 100aBiIeHHON
croumoct EVA. [lonxoas! k ynpasneHuto komnanue Ha ocHoBe EVA. CxoppekTupoBaHHas Ha
puck perrabensHoCTh Kanurtaia. Pacuer RAROC. [Toxxoab! K pa3MeIIeHuIo Karurania.

Tema 9. Kounenuuu IRM u SERM.

KoMmnekcHpll MOoAX0J K YINpPaBI€HUIO PUCKAaMU KOMIIAHHHM, OCHOBHBIE COCTaBJISIOIINE
puck-meHeKkMenTa. Konnenmus uaterpupoBadHoro puck-menemxmenra (MPM - IRM). Tlone
PUCKOB KOMITaHUU, KapTa pUCKOB. PaHkupoBaHue pucKOB B ITpaKkTuKe kKoMnanui. CocTaBiisomuye
IRM B ouenke u ymnpaBieHun puckamu. Opranmsanuonssiid acniektr IRM. SERM (Sustainable
Enterprise Risk-Management) — OCHOBHBIC 3JIEMEHTBHI, JOTOJHHUTEIbHBIC JIPaliBEPHI.
ConuanbHble, 3TUYECKHE, JeranbHble pucku. Creiikxonaepckuit mnonaxon. Tpancopmarus
CTOUMOCTH.

Tema 10. bankoBckue pucku

OcHOBHBIE MOJXO/BI K OIEHKE M YyIpaBlIeHHI0 OaHKOBCKMMHU puckamu. bazens -1l u
OCHOBHBIE MOJIEJIN OIIEHKH OAHKOBCKUX (PMHAHCOBBIX PUCKOB. OCHOBHBIE METObI YIPaBICHUS
0aHKOBCKUMHU pHUCKaMU. OCOOEHHOCTH PETYIMPOBAHUS U KOHTPOJIS OAHKOBCKUX IMO3ULUN MO
OCHOBHBIM (DMHAHCOBBIM PUCKaM.

4. OBPABOBATEJIBHBIE TEXHOJOI'UHN
IIpn peanmmsanyu guctuIuiMHbl «OLEHKAa W YNPaBICHHE PHUCKMHUHU» HCHOJIB3YIOTCS
a3IM4YHble 00pa30BaTEIbHbBIC TEXHOJIOTUH, 3 UMEHHO:

Ne Bunab! yueoHoii
HaunMeHoBaHue pa3aesna Oo0pa3oBaTejibHbIE TEXHOJIOTUH
n/n padoThI
1 |BBenenue Jlexmus 1 Jlexumsi-uzyanm3arusi. O0cykaeHue
Tema 1. Konnenmns pucka, |JIexuus 1 Jlexmusa-suzyanuzarsi, OOCcyx1eHne
BUJIBI PHUCKOB,
2  |xmaccuHKaIIUH. CemuHap 1 Huckyccus, aHanu3 OpaKTHYECKOTr O
Hcrounuku Keiica
KOPTIOPATUBHBIX PHCKOB.
. Jlexmins 2 Jlexuwmst-puzyanmm3arms. O6¢ eHue
Tema 2. BantoTHblil pHCK. 1 I Y 1 YA
3 |Meronapl OIICHKH U
JIRL oL Cemunap 2 Huckyccus. Perenue npakTHUECKUX
aBIICHUS
yip 3a7a4 ¢ UCIOIb30BaHueM Iakera Excel
Jlexuus 3 Jlexmus-suzyanuzarwsi. OOCcykIeHne
Tema 3. IleHoBBIC
4  |pwiHOYHBIE prcku. Meromsl |Cemunap 3 Huckyccus. Perenne npakTHUeCKux
OLIEHKH W yTIPaBJICHUS 3a7a4 ¢ UCIOJb30BaHueM Imakera Excel.
Pewenue npaktuyeckoro keiica. Tect
Jleknus 4 Jlexmus-suzyanuzamus. O0CyxneHue
Tema 4. [IpoLeHTHBIN puUCK.
5 |Meromap!l OICHKH U CemuHnap 4 Pelienue u aHanu3 NpakTUYECKUX
yIpaBJIEeHUS 3a7a4 ¢ UCIOJb30BaHMeM Imakera Excel.
Huckyccusi.
6 Jlexuus 5 Jlexmus-susyanuzaips. OOCyxIeHue




Tema 5. Pucku Cemunap 5 Huckyccus. PerieHue npakTHUECKUX
JIMKBUAHOCTU. MeToabl 3a/1a4 ¢ ucnoib3oBanueM nakera Excel
OLICHKU U yIIPABJICHUS
. Jlexuus 6 Jlekmus-pusyanu3zaius. OOCykIeHUE
Tema 6. KpenuTHsiii puck. H I M 1 yHKA
7 |Meromsl HKH U
CTOJIBI O1e Cemunap 6 Huckyccus. Pemenune mpakTHUYECKUX
yIpaBJICHUS
3aJ1a4 ¢ UCIOJIb30BaHueM makera Excel.
. KIIHS KIIUSI-BU u3anusl. HU
Tema 7. OneparmoHHBII Jlexuns 7 Jlexn syanuzamus. Obeyxenue
8 rnck. M bI OLIEHKH U
puce CTOZEL OLIE Cemunap 7 Huckyccus. PerieHue npakTHUECKUX
yIpaBJICHUS
3ajJla4 ¢ UCMoNb30BaHueM mnakera Excel
Jlexmus 8 Jlexuus-Buzyanuzamus. O0cyxaeHue
9 Tema 8. Pucku xopriopauu
U €€ CTOUMOCTh Cemunap 8 AHanu3 MpakTUIECKOro Kekca.
Huckyccus.
Jlextiust 9 Jlexnmsi-uzyanm3arus. O0cykaeHne
Tema 9. Konneninu IRM u 1 1 Y n YA
10 SERM >
CemmHap 9 Amnanu3 keiica. Jluckyccus.
Jlexmmg 10 Jlexnmsi-uzyanm3arus. O0cykaeHune
10 Tema 10. bankoBckue
PUICKH Cemmaap 10 AHanum3 MpakTHIECKOTo Kekca.
Huckyccus
Pemmenve u ananm3 mpakKTUYECKOTO
3amuTa UTOroBOro N
11 Kelica ¢ ucnosibp3oBaHueM nakera Excel.
MIPaKTUIECKOT0 3a/IaHuUs
IIpezenTanus pe3ynbraToB. JUcKyccusi.

B nmepuosn BpeMEHHOTO MPHOCTAHOBIIEHUS MOCEHIEHUS OOydYaloIUMUCS TOMEIICHUN U
tepputopun PITY. nmns opranuzanuu yd4eGHOro mpoiiecca ¢ MPUMEHEHHEM 3JIEKTPOHHOTO
oOyueHuss W JUCTAHLMOHHBIX OO0pPa30BATEIbHBIX TEXHOJOTHUH MOTYT OBbITh HCIOJIb30BAHBI
cienymome oopazoBaTelibHbIe TEXHOJIOTHU:

— BUAECO-JIEKIIUY,

- OHHaﬁH-HeKHHH B PCKUME PCAJIbHOT'O BPEMCHHU

— J3JICKTPOHHBIC yLI€6HI/IKI/I, y‘Ie6HBI€ HOCO6I/IH, HAy4YHBIC U3JaHUA B 3JICKTPOHHOM BHJC U

AOCTYII K UHBIM 3JICKTPOHHBIM O6paSOBaTCJ'II>HbIM pecypcam;
— CHUCTCMBbI IJIA OJICKTPOHHOTO TCCTUPOBAHUA,
— KOHCYJIbTallUU C UCIIOJIb30BAHUECM TCIICKOMMYHHUKAIIMOHHBIX CPEACTB.

5. OHEHKA INIIAHUPYEMBIX PE3YJIBTATOB OBYUEHUSA

5.1 CucTeMa oleHUBAHU A

Makcumanvnoe Koauuecmeo 6ai106

Popa konmpons 3a 1 euo padomot Bcezo
Penienne npakruyeckux 3aaay 2 12
Pemenue npakTuyeckoro keica 1 4
Amnanus keiica 2 8
Tect 10 10
Y4yactue B JUCKycCUU 1 6
HTorosoe npakTuieckoe 3ajaHue 20 20




[IpomexyrouHas aTTectanus (IK3aMeH)

40

HToro 3a cemecTp/IUCUUTUITMHY

100

[Tonmy4eHHBIN COBOKYIHBIM PE3YJIBTAT KOHBEPTUPYETCSA B TPAAULIMOHHYIO IIKATy OLICHOK
U B IIKay oleHOK EBpomelickoii cuctemsl nepeHoca u HakoruieHust kpeautoB (European Credit
Transfer System; nanee — ECTS) B cOOTBETCTBHH C TaOIUIICH:

100 GayutpHas mIKaIa TpaaunoHHas mkana Ixama ECTS
95 -100 OTIINYHO A
83-94 B
68 - 82 XOPOIIO 3a4TEHO C
56 - 67 YIOBJICTBOPUTEIIHHO D
50 - 55 E
20 - 49 HEYJOBJICTBOPUTEIHHO | HE 3a4TCHO FX
0-19 F
5.2 Kpurepun BbICTaB/IeHHS OLIEHKH MO IUCHUIIINHE
Banawy/ Ouenka no | Kpurepuu oneHku pe3yjbTaToB 00y4YeHHUsI MO AUCHUIIIINHE
Mkana ECTS | nucuunianue
100-83/ «oTnuHO»/ | BeIcTaBnsiercss oOydaromeMycs, ecii OH IIyOOKO W IPOYHO YCBOHII
AB «3a4TEHO TEOPETUUCCKUN u MIPaKTUIECKUI MaTtepuan, MOXKET
(oTM9HO)»/ | MIPOJEMOHCTPHPOBATh ATO HAa 3aHATHAX U B XOAE HPOMEXYTOYHOI
«3a4TEHO» aTTeCTalln.
OO0yuarontuiicss HCYEPIBIBAIONIE M JIOTHUECKHA CTPOMHO M3JIaract
yaeOHBII MaTepral, yMEeT YBI3hIBATh TCOPHUIO C TIPAKTHUKOM,
CIIPABIISIETCA C PEIICHHEM 3a1a4 MPpoQeccuOHAIBHON HaNIPaBIEHHOCTH
BBICOKOT'O YPOBHSI CJIO)KHOCTH, TIPAaBIIILHO OOOCHOBBIBAET MTPUHSATHIC
peIIeHHS.
CB00OOIHO OpHEeHTHPYETCs B y4eOHON 1 MpodecCcHoHaTbHON
JHUTEpaType.
OmeHKa Mo TUCIUIUIMHE BBICTABIISIOTCS 00YJaOMEeMycs ¢ y9€ToM
PE3yJIbTaTOB TEKYLIEH U MPOMEKYTOUYHOU aTTECTALUU.
Komnerenmuu, 3akpeniéHHbIe 3a TUCIUILUTMHON, COPMHUPOBAHBI HA
YPOBHE — «BBICOKHI.
82-68/ «xoporoy/ BrictaBnsiercst o0yJaromemMycsi, €Clii OH 3HAET TEOPETUIESCKUN U
C «3a4TEHO MPaKTHYECKUI MaTepral, TPaMOTHO H, 110 CYILECTBY, H3JIaraeT ero Ha
(xopomo)»/ | 3aHATHAX U B XO/I€ IPOMEKYTOYHOH aTTECTalllH, HE JOIMTyCKast
«3a4TEHO» CYIECTBEHHBIX HETOYHOCTEH.
OOy4aromuiics: MpaBUIBHO IPHUMEHSET TEOPETUIECKHE TTOJIOKCHUS TTPH
pEIIeHHH MPAKTUIECKUX 3a7a4 NPO(pEeCCHOHATBHON HAPaBICHHOCTH
Pa3HOro YpOBHS CIOKHOCTH, BIIaJIe€T HEOOXOIMMBIMH JUISl 3TOTO
HaBBIKAMH U IPHEMAMHU.
JlocTaTOYHO XOpPOIIIO OPUEHTHPYETCs B y4eOHOH U MpodeccnoHaIbHOMI
JHUTEpaType.
OreHKa Mo TUCHIUILIMHE BBICTABISIOTCS 00yYaomeMycst ¢ y4€ToM
Pe3yIbTaTOB TEKYLIEH M MPOMEKYTOYHON aTTECTAIHH.
KomnereHiuu, 3akperyiéHHbIe 3a TUCUUILTMHON, COPMHUPOBAHBI HA
YPOBHE — «XOPOIIUN».
67-50/ «ynoBnerBop | BricTaBnsiercst o0ydaronieMmycs, €CiM OH 3HaeT Ha 0a30BOM YpOBHE
D,E UTENBHOY/ TEOPETUYECKHI M MPAKTHYESCKHI MaTepHall, AOMyCKaeT OT/eIbHbIC
OIIMOKY TIPH €ro U3JI0KEHUH Ha 3aHATUSIX U B XO/I€ IIPOMEKYTOYHOM
aTTECTAlIUN.
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Banasl/ Onenka no | Kputepuu oneHku pe3ybTaToB 00y4eHHUsI N0 JMCHMILIMHE
Mkana ECTS | pucuunanne
«3auTEHO OOyuaromuiics HCIBITHIBAET ONpEACIEHHbIC 3aTPyJHEHUS B
(ynoBierBop | MpUMEHEHUH TEOPETHUYECKUX MOJOKEHUH NP pelIeHUH MPaKTHUYECKUX
UTETBHO)»/ 3a1a4 NpoecCHOHAaIbHOM HANPaBIEHHOCTH CTAaHAAPTHOTO YPOBHS
«3adTCHO» CJIOKHOCTH, BJIaJACCT HGO6XO}Z[I/IMLIMI/I JJIA 3TOT'O 0a30BBIMHU HAaBLIKAMU U
npuémMamu.

JleMOHCTpUpyeT 10CTaTOYHBIN YPOBEHB 3HAHUS YUEOHOU JIUTEPaTypH
10 TUCLHUIUIMHE.

OreHka 1o AUCIUITUIMHE BBICTABIISIOTCS 00ydatoneMycs ¢ y1€Tom
Pe3yNbTaTOB TEKYLIEN U IPOMEKYTOUHOM aTTECTALIUM.
Kommerenuum, 3akpeniéHHble 3a TUCIUTUIMHON, chOPMHPOBAHBI Ha
YPOBHE — «JJOCTATOUHBIN.

49-0/
FFX

«HeynoBieTB | BricTaBnsiercs oOydaroemMmycs, €Clii OH He 3HaeT Ha 0a30BOM ypOBHE
OPHUTENBHO»/ | TEOPETUYECKUH M MPAaKTUUECKH MaTepHal, JOMycKaeT rpyoble OmmrOKn
HE 3a4TCHO IIpU €ro N3JI0KCHUU HA 3aHATHAX U B XO04€ HpOMG)KyTO‘IHOﬁ
aTTECTAllMH.

OO0y4arouiicst HCTIBITHIBAET CEPhE3HBIE 3aTPYAHEHHS B IPUMEHEHU N
TCOPETUICCKUX TOI0KEHUH IIpyU PpEHICHUH MMPAKTHYICCKUX 3aJa4
npodeccoHAIFHON HAITPABICHHOCTH CTAHIAPTHOTO YPOBHS
CJIOKHOCTH, HC BJIaJACCT HCO6XOJII/IMI)IMI/I JUIA 3TOIrO HaBbIKAMHU U
npuémMamu.

JemoHcTpupyer pparMeHTapHbIe 3HaHNS yUeOHOM TUTEPATYPHI 10
JOUACITMIIIIMHE.

OneHka MO JTUCIMIUIMHE BBICTABISIOTCS OOydalomeMycsi ¢ y4érom
pPEe3yIbTATOB TEKYIIEH U TPOMEXKYTOUHOM aTTECTAIUU.

KomnereHniuu Ha ypoBHE «JOCTaTOUHBIN», 3aKpEIIEHHBIE 32
JTUCIHUILTNHON, He C(hOPMHUPOBAHBL

5.3 OueHo4yHbIE cpeAcTBa (MAaTepHUAJIbI) IS TEKYIIEro KOHTPOJIA YCIeBaeMOCTH,

NMPOMEKYTOUYHOI aTTeCTANUH 00yYAIOIIMXCH MO JUCHUIIHHE

el NS =

©wWooNo G

11.
12.
13.
14.

KoHTpoabHbIEe BOIPOCHI:
no reme 1:

KakoBbI OCHOBHBIE HCTOYHHKH KOPIOPATUBHBIX PUCKOB?
[Touemy [1st KOMIaHUM BayKHO yrpaBisaTh puckamu? Ha uro 310 Biusier?
Uto oTHOCHTCS K (PMHAHCOBBIM PUCKaM?
[Ipemtoxure Kiaccu(UKAIMIO KOPIOPATHUBHBIX PHCKOB 110 KPUTEPHIO «HUCTOYHUK
BO3HUKHOBEHUSI.
o Teme 2:
Buibl BATIOTHBIX PUCKOB M CIIOCOOBI UX OIICHKH.
Kak onpenenuTs cooTHOIIEHHE MeX Iy (POpBapIHBIM U CIIOT KypcoMm?
Kak BnusiroT TeMibl HHQIAIUN Ha COOTHOIIIEHNE MEXTY Kypcammu?
Kax geiicTByeT 3aKOH €IMHOM 1I€Hbl Ha BAJIIOTHOM PBIHKE?
Kaxkue cyiiecTByrOT ONIIMOHHBIE CTPATETUN XEIKUPOBAHUS BAIFOTHOTO pUCKa?

. UTo Takoe BaJFOTHBIM CBON U KaK paccuuTaTsb €ro CTOMMOCTB?

no reme 3:
B uem ocobeHHOCTH HUCTIONBE30BaHUs MeTo10JI0TUH VaR B OIIEHKE PHIHOYHBIX PUCKOB?
KakxoBbl OCHOBHBIE HCTOUHHUKH [IEHOBOTO PHIHOYHOTO PUCKA?
MOo3KHO HCTIOIB30BaTh MOKA3aTeNb [3 aKTUBOB IS OIIEHKH PHIHOYHOTO IEHOBOTO PHCKa?
Kak onenuts puck noprdens?




15.

16.
17.

18.
19.
20.
21.

22.
23.
24,

25.
26.
27.
28.

29.
30.
31.
32.
33.
34.

35.
36.
37.

38.
39.
40.
41.
42.

43.
44,
45.
46.
47.
48.
49.

50.
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Kakwue cymnecTByrOT METOIbI XeKUPOBAHUE PHIHOYHBIX PUCKOB C TIOMOIIBIO (DOPBAPIHBIX
1 (BIOYEPCHBIX Onepanuii?
Kaxkue cyiiecTByrOT METO/IbI XEKUPOBAHUSI PHIHOYHBIX PUCKOB C TIOMOIIBIO OMIIUOHOB?
Kax M0>HO HCTI0IB30BaTh CBOIIBI JJI XEIKUPOBAHUE PHIHOYHBIX PUCKOB?
no teme 4:
C KakuMH BHUJaMU TIPOLIEHTHOTO PUCKA CTAJIKHUBAIOTCS KOMITAHUH B CBOEH MpakTHKe?
UTo siBiIsIETCSI MICTOUHUKOM MPOIIEHTHOTO pucKa?
Kak nelficTByeT 3aK0H MapuTeTa MPOLEHTHBIX CTAaBOK?
Kak ompenenutb COOTHOIICHUS MEXKIY OXXKHUJAEMBIMU OXOJHOCTSMH Ha Pa3TMYHBIX
pBIHKax?
Kax BnusroT TemMbl MHQIIAINT HAa COOTHOIIEHUS MEXKY TOXOJHOCTSIMU?
Kak M0o»xHO 3axe1KupoBaTh MPOLIEHTHBIN pUCK ¢ moMolibio FRA?
UT0 Takoe UMMYHHU3AIUS TTPOLIEHTHOTO PUCKa?
1o teme S:
Kaxkue cyiiecTByrOT BU/IBI prCKa JIMKBUTHOCTH?
UTo siBIISIETCS MICTOUHUKOM PUCKA JINKBUTHOCTH?
Kak M0HO O11eHUTh BHEIIHIOK JTUKBUIHOCTH PHIHKOB?
Kaxkue cymecTByrOT ciocoObI yIIpaBICHHUS PUCKOM JIMKBUIHOCTH ?
1o reme 6:
KaxoBbI Tpu cocTaBIsAOMNE KPEIUTHOTO pUCcKa?
Kaxkue cymecTByroT METO/IbI OLIEHKH KPEJUTHOTO prcKa?
Kax orieHnuTh BeposSTHOCTH JIepoJiTa KOHTPAreHTa MO0 BHEITHEMY KPEIUTHOMY PEHTHUHTY?
Kaxk ydecTh paznuuHbie YpOBHU KPEAUTHOTO PUCKA MO aKTHBaM B moptdere?
Kaxue cymecTByroT METOIBI YITPaBIEHUS KPEIUTHBIM PUCKOM?
Uto Takoe kpenuTHBIN aedonaTHeiii cBon? Kak on padoTaet?
1no reme 7:
KakxoBbI OCHOBHBIE HCTOYHUKH OTIEPALIMOHHBIX PUCKOB /711 KOMITAHUH?
Kak MoxeT KoMnaHus OIeHUTh/y4eCTh CBOU ONEPALIMOHHBIE PUCKH?
Kakue eme pucku MOXHO KJIaCCU(PHUIIMPOBATh KaK OTIEpallUOHHbIE?
no reme 8:
Biusier nmu o0munii ypoBeHb pUCKOB KOPIIOpaIuu Ha ee ctTouMocTh? Kakum oOpazom?
OOBbscCHUTE MEXaHU3M B3aUMOJICHCTBUS MEXy PUCKOM U CTOMMOCTBIO?
Kakue s dexTsl paboTaroT npu MOICTMPOBAHUHM COBOKYITHOTO PUCKAa KOMITAHUHU ?
Kak cBsi3aHbl pucKkd KOMIIAHUM U CTOMMOCTH ee Kanurtaia? O0bscHUTE.
[IpuMeHUM N CTEMKXOJAEPCKUI MOAX0/1 K OILIEHKE COBOKYITHOTO pUCKAa KOMIIAHUU U €€
CTOUMOCTH?
no reme 9
B ueMm ocHoBHas unesa xonuemnuuu UPM?
UYrto Takoe nosie puckoB komnanuu? Matpuia puckos?
Uto Takoe MOJIETbHbBINA PUCK?
Kak Bnusier BHenpenue UPM Ha croumocts komnanuu? [louemy?
B uem cyth xonnenmun SERM?
KakoBbl OCHOBHBIE TEOPETUYECKHE MOI0KEHHUS, JexKaIiie B ocHoBe SERM?
B yem Bo3MoKHOCTH, TpenmyIiecTBa U HegocTatku SERM?
no teme 10
KakoBbl OCHOBHBIE METOJBI YIPaBJICHHs OMEPALMOHHBIMU W BHYTPEHHHMH OH3HEC —
puckamn?

51. [l yero Hy»KeH aHaJlu3 ClieHapHeB?

52. KakoBbl OCHOBHBIE IPUYNHBI BOSHUKHOBEHHS MOJIEIBHOTO pUcKa?

53. Pacuer kamuTana 0aHKa C y4eTOM KPEIUTHOIO, OINEPAIMOHHOTO M PBIHOYHOTO PHUCKOB
(bazens II).

54. PekoMeH1yeMble METO/IbI OLIEHKH U YIIPaBIEHHs KpeAUTHBIM pruckoM B bazens I1.
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55. PexomeHnyeMble METO/IbI OLIEHKHU U YIIPABJIEHUS ONEpallMOHHBIM pruckoM B basens I1.

IIpakTuyeckue 3a1a4u
no reme 2
1. B Tabnuie HUXKe MpeACTaBICHBI JaHHBIE O MPOLEHTHBIX CTaBKaX U OOMEHHBIX Kypcax
[0 aMEpPUKaHCKOMY JoJuiapy U ¢uuunnuHckomy neco. Kypc «cmor» - 53.6 meco 3a
nosuiap. 3anoJHUTE MPOITYCKH B TaOJIHIIE.

1 mecay 3 mecaua 1 200
JomnmapoBass  mpolleHTHas  craBka  (C 3.60 3.70 5
TOJTOBBIM CJIO>KHBIM HAYHMCIICHUEM ) ! ! '
[IporeHTHast craBka B 1meco (C TOJOBBIM
CJIFE))KHI)IM HAYHCIICHHEM ) ( 9,55 ? 11,90
dDopBapHBIA Kype TECO K JI0IIapy ? ? 57,844
dopsapaHas npemus uis rmeco (B % 3a rox) ? -5,7 ?

2. Ecimn 1meHa eBpo B aMEpUKAaHCKHX JoJutapax cocrapiaser 1.3749 momn., a 1ieHa
mBeiapckoro gppanka B gosapax — 1.1108 momt., kakoBa 1eHa eBpo BO (paHKax?

3. IlpencraBbTe, 9YTO B MPEABIAYIIEM BOIIPOCE HA )KEHEBCKOM PHIHKE I[EHA €BPO COCTABIISIET
1.4713 dpankoB. OOBSICHUTE, KaKasi CYIIECTBYET BO3MOXKHOCTD JIJIsi apOuTpaxa U KakoBa OyneT
puObLIb MpH BiIoKkeHUU 10 MitH g0t ?

4. Komnanus J0/DKHA 3aIUIaTUTh TOCTABIIKMKY 3 MITH. €Bpo uepe3 90 nuei. OHa xoTena Obl
3a(UKCUPOBATH CyMMY IIJIaTeKa B A0JUIapax, UCIOJIb3Ys CyIIEeCTBYIOIINEe 0OMeHHbIe Kypehl. Kypce
«crot» coctasisieT 1.3749 momn., kypc «dopBapa» ¢ moctaBkoi depes 90 mHEl cocTaBiseT
1.3806, npouenTHble craBku B Hobio-Mopke u ®pankdypre paBubl 5.25% u 3.75%
cooTBeTcTBeHHO. KakoBa OyaeT HauMeHbIllas JOJUIapoBasi 1I€Ha MOKPHITUS Iartexa uyepe3 90
nHein? Kakue neiicTBUsl TOJDKHA TPEANIPUHSATD KOMITAHUS, YTOOBI 3a)UKCUPOBATH 3TY CTOMMOCTB?

5. Kommanus kynuna Ha criot peiake $357143 u ocymecTBiiia KOPOTKYIO MPOJIAKY €BpO Ha
cymmy 294118. Kypc mommapa cocrasisier 28 py6/$, kypc eBpo 34 py6/eBpo. M3BecTHO, 9TO
JHEBHAsh BOJATWIBHOCTh MO Bamotam paBHa o($)=0.6%, o(eBpo)=0.65%, p($,eBpo)=0.85.
Omnpenenure aueBHoi VaR nmoprdens kommanuu ¢ 10BepuTeIbHbIM HHTEpBAIOM 95%.

no reme 3

1.IToprdens cocTouT U3 ABYyX akTHUBOB A U B, ¢ oxkugaemoi 10X0AHOCTBIO 17,=15% u r}, =
10%. Croumocts aktuBa A paBHa 300 TbIC.py0, crommocth aktuBa B — 700 TtbIC. PYO.
Onpenenuth 0XKUIAEMYI0 TOXOAHOCTh MOPTQEIs.

2.13BecTHO, 4TO O6E3PHCKOBAs TIOXOIHOCTh COCTABIAET 5%, CpeIHEPBIHOYHAS IOXOAHOCTh —
11%. OnpenenuTs 0KUIAEMYIO JOXOIHOCTh PUCKOBOTO aKTHBA, €CJIU U3BECTHO, 4TO ero B=1,5.
3.0npenenuTh MakKCUMaJbHO BO3MOJKHBIC TMOTEPH B TEYCHHE OJHOrO padoyero AHS MpH
HMMEIOIICUCS BAJIIOTHOM MO3WMIMM B 1 MIIH. JOJUI., C JIOBEPUTEIBHOM BEpOATHOCTBIO 95%
(xBanTWIIB 0=1,65), eciu U3BECTHO, UTO BOJATUIBLHOCTD Kypca JoJutapa cocrasiser 6=0,15.
5.IIpenmnosiokum, 4TO TMPOICHTHAs CTaBKa IO Ka3HadehckuM 1/0 paBHA 4%, oxumaemas
pBIHOUYHAsA T0XOAHOCTb — 12%. ucnonbs3yst CAPM BbINOJIHUTE CAEAYIOLINE 3a/1aHUS

a) mocrpoiite rpapuk CML, moKa3bIBalOIINil Kak M3MEHSETCS —OXKUaaeMasl
JIOXOJHOCTh B 3aBUCUMOCTH OT PUCKa;

b) ompenenuTe pEIHOYHYIO IPEMHIO 33 PUCK;

C) ompenenute TpeOyeMyrO TOXOIHOCTh HHBECTHIINH, O€Ta KOTOPBIX paBHa 1,5;

d) ecnu urBectuiu ¢ 6eroii 0,8 MarOT OXKHUTAECMYIO TOXOTHOCTE 9,8% MMEIOT JTM OHU
MOJIOKUTETBHYIO YUCTYIO MPUBEACHHYIO CTOUMOCTh?

e) ecnu oT akiuii X PIHOK OXKHUAAET T0X0MHOCTh 11,2%, kakoBa ux Oera?

no reme 4
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1.06nuramus cpokoM oOpamieHuss 6 JieT, ¢ KymOHHOW JOXOIHOCTBIO 7% TOopryercs Io
nomuHany $1000. Onpenenure ee TOPALHUIO.

2. Nmetorcs nBe oOmwrarmu (4 u B), HOMHHAIBHON cTtouMocThio 1o $1000 U cpokom
oOpamenus 3 ronma. OGmuranus A sBisgercs OECKYyNOHHOW M €€ TEeKyIlas pPBIHOYHAS
croumocth coctaBisier $816,3. [To obnuranuu B BIILUIAYMBAIOTCS €KErOJHBIC KYIOHBI 10
craBke 7% W ee TeKyllas pbIHOYHAS CTOMMOCTb coctaBisier $949,37. Omnpenenure
JOXOJIHOCTb K IOTallleHUIo AJis o0iaurauuu A u B.

3. Onpezenute peIHOYHYIO HeHYy oOnurarmu HomuraaoM $1000, cpokom oOparienus 4 roja,
€)KEroIHBIMU KyITOHHBIMH BhIIIaTaMu B pazmepe $100, eciiu u3BeCTHO, YTO €€ IOXOAHOCTh K
TIOTAIICHHUIO HA JAHHBIA MOMEHT COCTaBJIsIET 8%.

1no reme 5
6. Criexynsiat ipoant 200 TeIc. 6appenelt HeTH 0 MapTOBCKOMY (PhEOYEPCHOMY KOHTPAKTY
no 14,5 nomn./Gap. Jleno3ut coctaBiser 2 ThIC. JOJIJI. 3a KOHTPAKT, €AMHHIIA KOHTPAKTa —
1000 momn. KakoBa OyneT cyMMa €ro cuera, eCiii OH 3aKpOeT CIeNKy npu nene 14,35 momn.?

no reme 6

1. Paccuurtarh puck - HEWTpallbHYyIO BEpOATHOCTH aAedonra aias komnanuu ABC, ecnu
W3BECTHO, YTO:

e YV KOMITAaHWU CYIIECTBYET A0IT - B =100 MJIH. JOJIJI. ¢ HYJIEBBIM KYTIOHOM M CPOKOM
noramenus 1 roxg;

e LGD=100%,T.e.RR=0

e be3puckoBas ctaBka Ha peiHke If = 8%.

2. Jlns xommanuu ¢ B — peditmHroMm, mmeromei A0ar ¢ HyjlaeBbIM KymoHoMm B 100 moi.,
CPOKOM Ha 2 ToJa, OLEHUTh BO3MOXKHOCTH «I€pexoja» JA0jra M3 OJHOTO KayecTBa
(peiiTuHra) B Apyroe 3a MEPHOJ ACUCTBUS JOJITOBOTO 00s3aTenbcTBa. J[OMOIHUTETHHO
W3BECTHO, UTO:

e LGD=100% (wm RR =0).

e PDiio00 = 5%

o PD2.izo =5,4%

e BeposTHocTh nepexona u3 B B A paBHa 1% B 110001 niepro1 BpeMeHU.
no reme 7

3. Jns Oanka ABC omnepanuoHHBIM pHCK BO3MOXeH JuO0 B pesynbrare cOos
nHpopMalMOHHBIX cHucTeM (¢ BeposiTHOCThIO 40%), 51ub0 B pe3ynbrare OMIMOKH
nepcoHana (¢ BeposTHOCThI0O 60%). Bo3MokHbI 3 BUIa MOCIEACTBUI — HEMPaBUIbHBIN
pacueTr, HEUCIIOJIHEHUE OTepaluu, MolleHHH4YecTBO. [Ipomsomnuia omubka, KoTopas
MpHUBeia K HENpPaBUIBHOMY HCHOJHEHUIO omnepanuu. Kak HM3MEHUTCS BEpOSTHOCTD
KaXKJIOTO U3 TPEX BUIOB OMEPALMOHHBIX PUCKOB?

4. Jlns 6anka ABC HakormieHa CTaTUCTHKA BEPOSTHOCTH OMEPALMOHHBIX PUCKOB U pa3Mep
OTIEPAllMOHHBIX TMOTEeph (CM. Tabmuily Hmwke). Ha OCHOBE MMEIOMIUXCS JaHHBIX
MIPOU3BECTH aHAIH3 OOIIETO pachpeeNieHus YObITKOB U BEPOSATHOCTH UX HACTYIIJICHUS.

Cooii nHGOpPMALMOHHBIX CHCTEM Macmrad ymepoa
BEPOSTHOCTH KosanyecTBo ciiyyaeB BEPOSITHOCTD Cymma, 1o,
0,5 0 0,6 1000
0,3 1 0,3 10000
0,2 2 0,1 10000

IIpakTHYecKne Kencbl

AHasuTH4eckuii keiic mo reme 1 «Mcrounnkmu kopnopatuBHbIX puckos — HIIMK»
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[ LleHoBOM pucK ] [BamoTHbu‘/'l pMCK] [ UPEEE L ]
pUCK

] | ]

CTeneHb BAMAHMA / 3HAYMMOCTH

. EBIT Total

Pd Pt N Cu (w1m $) Kype$ | EBIT Total (1m §)
Pd 1 Kypc $ 1
Pt 1 1 0,0517
Ni 0,415 0,415 1 EBIT Total (mam $) 1
Cu 03062 03062 | 04193 1 Koppenauna uameHeHWid BbIDYYKH OT
EBIT Total peanusaummn MeTanios ¢ AMHAMUKOM Kypca

0,1651 0,1651 | 0,1619 | -0,106 1

(mam 8) BanoTbl ¢ 01.02.2012 no 01.02.2013.

Koppenauusa uameHeHMW BbIDYYKHM OT peanmn3anmm
MeTannoBs ¢ AMHAMMKOIA LieH Ha MmeTannbl ¢ 01.02.2012
no 01.02.2013.

Ha ocHoBanum nmMeromuxcsi 1aHHBIX (0 Koppemsauuu mexay Bbipyukoil HJIMK u nenamu Ha
L[BETHbIE METaJIbI), APYTUX OTKPBITHIX JAHHBIX OOCYIUTh MCTOYHMKH OCHOBHBIX PHUCKOB IS
komnanuu. [IpuBecTu noanepKuBaroniue apryMeHTHl.

IIpakTuyecknii keiic mo reme 3

Omnpenenure 3()PEKTUBHOCTh XEIHKUPOBAHUS IICHOBBIX PHUCKOB Ha TMpPUMEpPE JECHCTBHMA
MIPOU3BOIUTEINSI METH.

Hcxonnble nanHble: 1eneBast ieHa MPOU3BOUTENS MEIU, IPU KOTOPOIl OH MOKPHIBAET CBOU
W3JIEPKKHA TPOU3BOJICTBA M TIOJIydaeT CPEeAHIO MPHObLIh, cocTtaBisieT 2600 moyut. 3a 1 ToHHY,
TeKylas OuprkeBasi KOTUPOBKA, O KOTOPOW MOXHO MPOJIaTh OUP>KEBOM KOHTPAKT U 3aKIHOYUTH
ONITMOHHYIO cenKy, — 2700 nosi., a mpemus (tieHa onuuoHa) — 100 mos.

[TpearnonoxuM, 4To MPEANPHUATHE HAXOIUTCA Ha PEKOHCTPYKIMU JTHOO IUIAHHPYET BBECTH
HOBBIC MOIIIHOCTH, B CBSI3M C Y€M IPOAYKLHUS IOCTYIUT Ha PHIHOK TOJBKO Yepe3 HECKOJIBKO
MmecsueB. K 3ToMmy BpeMeHU 1eHbl MOTYT IIOHU3HUTHCS, U MIPENPHUITHE BMECTO NMPHOBLIN TIOHECET
yOBITKH.

YroObl H30€KAaTh He6JIaFOHpI/I$ITHBIX HOCJ'IG)ICTBHﬁ, IIPOU3BOJUTCIIb MCAN MOKCT!

1) nponaath GpIOYEPCHBIN KOHTPAKT;

2) MpoAaTh OMIMOH Ha MOKYIIKY;

3) KymuTh OMIUOH HA MPOJAXKY.

Pe3ynpraThl Bcex omeparuii cBeauTe B TAOMIly, MOSCHUTE MOJYYEHHBIE PE3YJbTaThl U
BbIOepuTe Hanbosee 3pPEeKTUBHBIN, C Balllel TOUKH 3pEHHs], BapUaAHT.

Ilena nHa Menp B [Iponaxa menu Knaccuueckoe XeIKUpOBaHHE XeIKUpOBaHUE
MOMEHT TIPOJIaXKH 0e3 XEeIHKUPOBAHUE C MyTeM TPOIAKH MyTeM TOKYIIKH
TOBapa, XEIDKUPOBAHUS IIOMOILIBIO OIIIMOHA Ha OIIIIMOHA Ha
ymkBuganun OK u (hrprouepca MOKYTIKY MPOJIAXKy

HCTEYEHUS CpoKa
JISMCTBHA ONMIIMOHA
2400
2500
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2600

2700

2800

2900

3000

6. YHEBHO-METOANYECKOE U UHOPOPMAIINOHHOE
OBECIHHEYEHMUWE JUCIHUIIJHAHBI

6.1 Cnmcox MCTOYHUKOB U JIUTEPATYPhI

Jlureparypa
OcHosnas

Oxynos, B. JI. Puck-MeHe)KMEHT: OCHOBBI TEOPUU M MPAaKTUKA NPUMEHEHUs: yueOHOe
nocobue. - CII6 : Msm-Bo C.-TlerepO. yn-ta, 2019. - 280 c. - Pexum nocryna:
https://znanium.com/catalog/product/1080924

®omuueB, A. H. Puck-mMeHemxMeHT: y4eOHUK 7151 OakainaBpoB - 7-¢ W37, - MocCKBa:
N3 naTenscko-Toproast kopnopamus «Jlamkos u K°», 2020. - 372 c. - Pexxum nocryna:
https://znanium.com/catalog/product/1091116

dunaHcoBas Maremaruka: Yuebnoe nmocooue / A. C. Uyiiko, B. I'. lllepmiues. - M.: HUILL
NH®PA-M, 2013. - 160 c. - (Beiciiee obpazoBanue: bakamaspuar) - 3bC ZNANIUM
Pesxxum mocryna: https://new.znanium.com/read?pid=356853

JHononnumenvhas

WNuBectunun: Yueonuk / llapn V.., Anexcannep I'./1., baitm [1.B. - M.:HUL] UHOPA-
M, 2016. - 1040 c.: 70x100 1/16. - (YuuBepcurerckuii yueOHuk. bakanaBpuart) ObC
ZNANIUM - Pexxum mocryma: https://new.znanium.com/read?id=121393

Kynpsisues A. A. BBenenue B KomuecTBeHHBIN puck-MmeHepkMeHT: - CI16: CIToI'Y, 2016.
- 192 ¢. Pexxum mocryma: https://znanium.com/catalog/product/941170

6.2 Ilepeuenb pecypcoB  HH(POPMAIUOHHO-TEJIEKOMMYHHUKANMOHHON  CeTH

«AHTepHeT»

1.

N

ok

o

MexnyHapoaHass KOHBEPreHIMS HU3MEpEeHHs] KamuTajlla M CTaHJapTOB Kamuraja:
Ilepecmotpennsie moaxoasl — Ilomuas Bepcus (International Convergence of Capital
Measurement and Capital Standards: A Revised Framework — Comprehensive version,
Basel Committee on Banking Supervision, wutons 2006), mep. ¢ anrir, bask
MexayHapoaHbIX PacueTos, 2006.
https://www.cbr.ru/Content/Document/File/36682/1.pdf

bank Poccun [Dnexrponusblii pecype] — Pesxxum goctyma: http://www.cbr.ru/analytics/
Caiit bazenbckoro koMuTeTa N0 6aHKOBCKOMY Ha30py (MyOnukanun) [DneKTpoHHbIH
pecypc] // Pexxum noctyna www.bis.org/publ/

Caiit GARP [OnexTpoHHBIN pecype]| — Pexxum nocryna wWww.garp.com.

FERMA (Federation of European Risk Management Association) [DnexTponHblit pecypc]
— Pesxum nocryna http://www.ferma.eu/

Onucanne Meroguk RiskMetrics [Onextponssiii pecypc] — Pexum pocryma
WWW.riskmetrics.com

WNudopmanmonno-ananutuyeckuit pecypc CBonds [DnextponHblit pecypc] — Pexum
nocryna http://www.cbonds.ru/

Caiit MockoBcko#t Oupsku [ D1aeKTpoHHBIH pecypc] - Pexxum poctyma Www.moex.com
Caiit ®UHAM [DnexrpoHHslit pecype] - Pexxum noctyma www.finam.ru



https://znanium.com/catalog/product/1080924
https://znanium.com/catalog/product/1091116
https://new.znanium.com/read?pid=356853
https://new.znanium.com/read?id=121393
https://znanium.com/catalog/product/941170
https://www.cbr.ru/Content/Document/File/36682/1.pdf
http://www.cbr.ru/analytics/
http://www.garp.com/
http://www.ferma.eu/
http://www.riskmetrics.com/
http://www.cbonds.ru/
http://www.moex.com/
http://www.finam.ru/
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Ilepeuenn coBpeMeHHBIX NpodeccnoHaNbHbIX 023 naHHbIX (B/1) 1 nHpopManoHHO-
cnpaBouHblie cuctem (MCC)
Kypuansr Cambridge University Press
ProQuest Dissertation & Theses Global
SAGE Journals
[Ipodeccrnonanburie moaoTekcToBBIe B/ JSTOR
KommnerorepHsie cipaBouHsle npaBoBble cucteMbl Koncynsrant Ilntoc, I'apanT

7. MATEPUAJBHO-TEXHUYECKOE OBECHEYEHUE
JUCUUIIJINHBI

Hna  olecrnieuyeHuss  JUCUUIUIMHBI ~ UCHOJB3YETCs  MaTepUalbHO-TEXHHYeckas  0a3a
00pa30BaTEeNIbHOTO  YUPEXKJACHUA: Y4eOHble AayIUTOPHHM, OCHAIIEHHBIE KOMIIBIOTEPOM H
MIPOEKTOPOM JJIsl AEMOHCTPALIUY y4eOHBIX MaTEpUaoB.

CocraB nmporpaMMHOT0 0OECTICUECHHUS:

1. Windows
2. Microsoft Office
3. Kaspersky Endpoint Security

8. OBECHEYEHHUE OBPA3OBATEJBHOI'O NPOULECCA JJ4
JULIL C OTPAHUYEHHBIMHU BO3MOXHOCTAMMU 3TOPOBbSA U
HMHBAJNI0B

B xoze peanuzanuu AUCUUIUIMHBI MCTIONB3YIOTCS CIEAYIOIINE JOMOJHUTEIbHBIE METOIbI
oOyueHus1, TEKYIIero KOHTPOJISl YCIIEBAEMOCTH U NMPOMEKYTOYHON aTTecTallui 00Yy4arolmuxcs B
3aBUCHUMOCTH OT UX UHAUBUAYAJTbHBIX 0COOECHHOCTEH:

® ISl CIeTbIX U CIa00BUISAIINX: JEKIIUH O(QOPMIISIIOTCS B BHUJIE AIEKTPOHHOIO JOKYMEHTA,
JOCTYITHOTO € IMOMOIIBI0 KOMITBIOTEpA CO CHEHATN3UPOBAHHBIM TPOIPAMMHBIM 00€CIIEUeHUEM;
MMCHbMEHHBIE 33JIJaHUS BBINOJIHSIOTCS Ha KOMIIBIOTEPE CO CIIEIHUATU3UPOBAHHBIM MPOTPAMMHBIM
obecrieueHreM UM MOTYT OBITh 3aMEHEHBI YCTHBIM OTBETOM; 00€CIIeYMBACTCS MHAUBUIyaIbHOE
paBHOMepHOe ocBelieHue He Menee 300 JIOKC; /Ui BBIOTHEHUS 3a/laHus TPU HEO0OXO0IMMOCTH
MIPEIOCTABIISIETCS YBEIMYUBAIOIIEE YCTPONUCTBO; BO3MOKHO TaK)Ke UCIIOJIb30BaHUE COOCTBEHHBIX
YBEJIMYUBAIOIIUX YCTPOMCTB; MUCHMEHHBIE 3aJaHUs O(QOPMIISIOTCA YBEIMYEHHBIM HIPUPTOM;
9K3aMEH U 3a4€T MPOBOJATCSA B YCTHOHM (opMe WM BBIMOJHSIOTCS B MUChbMEHHON (opMe Ha
KOMIIBIOTEPE.

® /ISl TIYXUX U CIIa0O0CTBIIAIINX: JIEKIHUU O0(POPMIISIOTCS B BHJIE 3JICKTPOHHOTO JOKYMEHTA,
nub0 TpeoCTaBIseTCS 3BYKOYCHIJIMBAIOIIAs ammapaTypa WHIUBUAYAIbHOTO TOJB30BaHUS;
MMCHbMEHHBIE 33/IaHUS BBIMIOJHAIOTCS Ha KOMIIbIOTEpE B MUCbMEHHOHN (hopme; sk3aMeH U 3auéT
MPOBOJATCS B MHUCBMEHHOW (popMe Ha KOMIBIOTEPE; BO3MOXKHO TpoBeleHHE B (opme
TECTUPOBAHUA.

® JIJIs1 TUI] C HApYIIEHUSIMU OTIOPHO-JIBUTATENILHOTO anmapaTa;: JeKIIUN 0(pOpMIIIIOTCS B BUE
ANIEKTPOHHOTO JIOKYMEHTA, JOCTYINHOTO C MOMOIIBI0 KOMIIBIOTEPA CO CIEHHATM3HUPOBAHHBIM
MPOrPaMMHBIM 00€CIIeYeHHEM; NUChbMEHHBIE 3a/IaHUsl BBITIOJTHSIOTCS HAa KOMIIBIOTEPE CO
CHEIHaTU3UPOBAHHBIM MPOTPAMMHBIM 00€CIIEYCHHEM; IK3aMEH M 3a4€T MPOBOSATCS B YCTHOM
(hopMe MM BBITIONHSIOTCS B TUCBMEHHOMH (hopMe Ha KOMITBIOTEPE.

[Tpu HEOOXOIMMOCTH MPEAYCMATPUBACTCS YBEIMUECHNE BPEMEHH IS TOATOTOBKH OTBETA.

[Ipouenypa mpoBeaeHMs MPOMEKYTOUHON aTTECTAIMH 11 O0YJaOLIUXCsl YCTaHABIMBACTCS
C Y4€TOM WX UHAMBUAYAIBHBIX McUX0(pU3nueckux ocobennocreit. [IpoMexyrouHas aTTecTarus
MO>KET MPOBOJIUTHCSA B HECKOJIBKO 3TAIOB.

[Ipu mpoBeneHUU MPOIENYPHl OLIEHUBAHUS PE3YJIbTAaTOB OOYYEHHUsS IPEIycMaTPUBACTCS
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UCTOJBb30BaHUE TEXHUYECKUX CPENCTB, HEOOXOJMMBIX B CBA3M C HWHIMBUAYAJIbHBIMHU
0COOEHHOCTSAMU 00yJarOIIUXCS. DTU CPEICTBA MOTYT OBITh MPEAOCTABICHBl YHUBEPCUTETOM, UITH
MOTYT HCITI0JIb30BATHCSI COOCTBEHHBIE TEXHUUECKUE CPEACTBA.

[IpoBenenne mpoleaypbl OICHHWBAHHS  pPE3YIbTAaTOB  OOy4eHHUs  JOMyCKaeTcst ¢
MCIOJIb30BaHUEM JUCTAHIIMOHHBIX 00pa30BaTEeNbHBIX TEXHOIOTHA.

ObecnieunBaercs 10CTyNn K MH(OOPMAIMOHHBIM M OMOIHOrpaduIeckuM pecypcam B CETH
WuTepHer mnst kaxkmoro oOydaromierocst B (opmax, aganTUpPOBaHHBIX K OTPAHUYCHUSM HUX
3II0POBBS U BOCTIPHUSTHS HH(POPMAITUH:

® JUIs CJIETIBIX W CNA0OBUAALIMX: B TedaTHOU (opme yBenmueHHBIM mpudrom, B Gopme
AIIEKTPOHHOTO JOKyMEHTa, B (popMe aynnodaiina.

® TSI TITYXUX U CIIA0OCIBIIAIINX: B IeYaTHON (opme, B GopMe dIEKTPOHHOTO JOKYMEHTA.

o 1l OOy4aroUMXcs C HapyLIIEHUSMU OIOPHO-IBUIATEIBHOIO amnmapara: B IEeYaTHOM
dbopme, B hopmMe 2IEKTPOHHOTO TOKYMEHTa, B (popme ayauodaiina.

VY4eOHble ayIuTOpUHN Ui BCEX BUIOB KOHTAKTHOM M CaMOCTOSITEIbHOW paboThl, HaydHas
O6u0nIMoTEeKa W MHBbIE TOMEUICHUS JUIsl 00y4eHMsI OCHAILEHbI ClielUalbHBIM 000pyJOBaHUEM U
y4eOHBIMM MECTaMU C TEXHHUUYECKUMHU CPeJICTBAMU OOyUeHUS:

® ISl CJIETBIX U CJIA0OBUJAIIMX: YCTPOWCTBOM JJIsi CKAHUPOBAHMS U YTEHHUS C Kamepoil
SARA CE; nuctiieem bpaiins PAC Mate 20; mpuntepom bpaiinsg EmBraille ViewPlus;

® ISl TIIyXUX U CJIa0OCIBIIAIIMX: aBTOMAaTU3UPOBAHHBIM pab0OYMM MECTOM IS JIIOJEH C
HapyIIeHUEM CIyXa U c1a0O0CIbIIIalINX; aKyCTHUECKUHM YCUIIUTENb U KOJIOHKH;

e ISt 00YYaOIIMXCs ¢ HAPYLIEHUSIMU OTIOPHO-ABUTaTEeNIbHOTO ammapaTa: nepeiBHKHbIMHU,
peryiupyeMbiMu  3proHomudeckumu napramu CH-1; KOMIBIOTEpHOW TEXHUKOW CO
CIeLMaIbHBIM ITPOrPaMMHBIM 00€CIIEUCHUEM.

9. METOANYECKHE MATEPHAJIbI

9.1 Ilnanbl ceMUHAPOB

[IpoBenenne mpakTUYECKUX 3aHATHH B (QopMe ceMHHapoB Mo Kypcy «OreHka wu
yIpaBJeHHE PUCKAMU» CTaBUT LIENBI0 3aKpEIUICHHE TEOPETHUECKUX 3HaHWM U (opMUpOBaHUE
MPAKTUYECKUX HABBIKOB, HEOOXOIUMBIX B MPOGECCHOHATBHON JAESITENbHOCTH.

[IpakTrueckue 3aHATUS BKIIOYAIOT B ce0s1 00cyxieHne nmpoOIeMHbIX BOIPOCOB TOW HIIU
MHOM TeMBbI Kypca, a TaKXKe aHaJu3 MPAKTHUYECKUX CUTYallUi U pellieHue 3ajau.

Jlia mpoBeneHUs 3aHSATHM HCIOJIB3YIOTCS W3JIaHUs, KOTOpbIE MPEACTaBIEHBI B CIHCKE
00s3aTeNbHOM TUTEpaTyphl, @ TAKXKE OTKPHIThIE CTATUCTUYECKHE U aHAIUTUYECKUE MAaTEepUAIIbI,
KOMILJIEKCHI MTPAKTHYECKUX pa3padoToOK Kadeapsbl.

Tema 1. Konuenuus pucka. UCTOUHUKH KOPIOPATUBHBIX PUCKOB

]_le.ﬂb 3aHATHUA: OBJIAACTh OCHOBHBIMH TCOPETHYCCKHMH IPCANOCBIIKAMH MOICIINPOBAHUA
KOPHOPATUBHBIX PUCKOB U U3YYHUTh UX 3BOJIFOIUIO.

(I)opMa MPOBEACHUSA: PCHICHUE ITPAKTUYCCKUX 3a/1a4, JUCKYCCHU.
HpaKaneche 3adavM: CM. IPAaKTHUYCCKUEC 3a/la4U 110 TEME 1, pa3aci 54

KoHTpoJsbHbBIE BONIPOCHI: CM. KOHTPOJIbHBIE BOIIPOCHI 10 TeMe 1, pasaen 5.4

Tema 2. BanmoTHslil puck

Heap 3aHaATHS: OBIAETh MPAKTUYECKUMH HABBIKAMHU OIICHKH M MOJECIHMPOBAHMS BAIFOTHOTO
pucka o meroaosoruu VaR.
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®opma npoBeieHHs: PEILICHNE IPAKTUYECKUX 3a/1a4, TUCKYCCHS.
IIpakTnyeckue 3aga4u: CM. IPAKTUYECKUE 3a4a4H 110 TeMe 2, paszzen 5.4

KoHTpoJsbHBIE BONPOCHI: CM. KOHTPOJIbHBIE BOIIPOCHI 10 TeMe 2, pa3zaen 5.4

Tema 3. LleHOBOI pHIHOYHBIN PUCK

Heap 3aHsTHA: OBIAJLETh NPAKTUYECKUMU HABBIKAMH OLIEHKM U MOJEIMPOBAHUS I[EHOBOTO
PBIHOYHOTO pHcKa 1o Metojosoruu VaR.

dopma npoBeieHHs: PEIlICHNE MPAKTUYECKUX 3a/1a4, TUCKYCCHS.
IIpakTHyeckHe 3axa4u: CM. IPAKTUYECKUE 3a7a4Ml 110 TeMme 3, pasaen 5.4

KoHTpoabHBIe BONIPOCHI: CM. KOHTPOJIbHBIE BOIIPOCHI 110 TeMe 3, pasaen 5.4

Tema 4. [IporieHTHBIN pUCK

Heap 3aHaTHA: OBJIAJIETh MPAKTUYECKUMH HABBIKAMU OLIEHKH U MOJIETMPOBAHUS MPOLIEHTHOTO
pHCKa.

dopma npoBeieHH: PeIlIeHNE MPAKTUYECKUX 3a/1a4, TUCKYCCHUS.
IIpakTHYeckue 3a1a4u: CM. IPAKTUYECKUE 3aa4M 1o TeMe 4, pa3nen 5.4

KoHTpoJibHBIE BOPOCHI: CM. KOHTPOJIbHBIE BOMPOCHI M0 Teme 4, pazaen 5.4

Tema 5. Pucku TUKBUIHOCTH

Heﬂb 3aHATUA: OBJIAACTH IMPAKTHUYCCKUMHU HABbIKaMMW OLICHKH W MOJACIMPOBAHHUA PHCKA
JJUKBUIHOCTH.

dopMa npoBeeHUsI: PEIICHUE MPAKTUYECKUX 3a/1a4, JUCKYCCHSI.
IIpakTHYecKkHre 3aa4u: CM. IIPAKTUYECKUE 3a7a4H 10 TeMme S5, pasaen 5.4

KoHTpoJsibHbIE BONPOCHI: CM. KOHTPOJIbHBIE BOIIPOCHI IO TeMe 5, pazzaen 5.4

Tema 6. Kpenutnslii puck

Iesab 3aHATHSA: OBIAJETh NMPAKTUUECKUMH HABBIKAMHU OLIEHKH U MOJICIIMPOBAHUS KPEIAUTHOTO
pHCKa.

dopma NpoBeJeHNs: PEIICHNE IPAKTUYECKUX 3a/1a4, JTUCKYCCHS.
IIpakTnyeckue 3agqa4u: cM. IPAKTUYECKUE 3a1a4u 10 Teme 6, pazzen 5.4

KoHTpoJsbHBIE BONPOCHI: CM. KOHTPOJIbHBIE BOIIPOCHI 10 TeMe 6, pa3zaen 5.4
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Tema 7. OnepanuoHHBII pUCK

Leanb 3aHATHS: OBJIA/ICTh IPAKTHYSCKUMU HABBIKAMU OLICHKU U MOJICITMPOBAHHS OTICPALIMOHHOTO
pHcKa.

dopma npoBeieHH: PEILICHNE IPAKTUYECKUX 3a/1a4, TUCKYCCHS.
IIpakTHyeckHe 3aa4u: CM. IPAKTUYECKUE 3a7a4H 110 TeMe 7, pasaen 5.4

KoHTpoJibHBbIe BOPOCHI: CM. KOHTPOJIbHBIE BOIIPOCHI IO TeMe 7, pa3zaen 5.4

Tema 8. Pucku koprnopanuuu 1 €€ CTOMMOCTb

eap 3aHATHA: OBJIAIETh TEOPETUYECKHMMHU 3HAHMSAMU W NPAKTHUYECKMMHM HABBIKAMH
KOMILJIEKCHOM OLIEHKH PUCKOB KOPHOPALINH.

dopma npoBeieHHs: PEIlIeHNE MPAKTUYECKUX 3a/1a4, TUCKYCCHS.
IIpakTHYeckune 3a7a4u: CM. ITPAKTUYECKHE 3a7a49H 10 Teme 8, paszzuen 5.4

KoHTpoJibHBIE BOPOCHI: CM. KOHTPOJIbHBIE BOMPOCHI MO Teme 8, pazzaen 5.4

Tema 9. Kounenmmu IRM u SERM u ux cocrasisrorue
Ieanb 3aHATHA: OBJIAACTH, OCHOBHBIMH 3JIeMeHTaMu KoHuenmui IRM u SERM.
dopma npoBeaeHHs: aHATH3 MPAKTHYCCKUX KEHCOB, JTUCKYCCHS.

IIpakTHYecKue 3a1a4u: CM. IPAKTUYECKUE KEUCHI TT0 TeMe 9, pa3nen 5.4
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[TPUJIOXEHME 1
AHHOTANUA
Jucuumrna «OueHKa ¥ YIpaBiIeHUEe PUCKaMU» peau3yeTcsl Ha S KOHOMUYECKOM
¢daxynsrere UDVII PITY kadenpoit ®uHaHCOB U KpeauTa.
Henb AMCHUIIIMHBI COCTOMT B (POPMUPOBAHMM 3HAHMKA M HABBIKOB B CIELHATBHBIX
BOIPOCAX TEOPUH U MPAKTUKU OLIEHKU U YIIPABICHUS KOPIIOPATUBHBIMU PUCKAMH.
3ana4uu TUCUUIUIMHBIL:

. chopMHUpOBaTh 3HAHUS B OOJACTH OLIEHKU U YIPABJICHUS OCHOBHBIMU (DMHAHCOBBIMH
pUCKaMU;

® HU3Yy4YUTb OCHOBHBIC TCOPCTUUCCKUEC MOJACIIH, COCTABJIAIONIMEC 4YaCTU OLCHKHU U
MOJENUPOBaHUs (PMHAHCOBBIX PUCKOB;

. ITO3HAKOMUTH C CYHIECTBYIOIIMMHU B MUPOBOM IPAKTUKE TEHICHUUAMHU B M3yd4aeMOM
MpeaMETHOM 001acTH;

. chopMupOBaTh HABBIKK PAOOTHI C AaHATTUTUIECKUMHU MaTepUaIaMu;

. chopMUpOBaTh YMEHHUE OPHUEHTHUPOBATHCS W NPUHUMATh PEIICHUS B TUIIOBBIX H

HECTaH/IaPTHBIX OU3HEC-CUTYaITUsX.
Huctmmuimaa «OneHka W ynpaBJIGHWE pHCKaMH» HarmpaBlieHa Ha (OPMHUPOBAHHE
CHEAYIOIIUX KOMIIeTeHIUIi:
OIIK-4 - Cnocoben mpemiaraTb 5SKOHOMHYECKM U (UHAHCOBO OOOCHOBaHHbBIE
OpraHU3aIlMOHHO-YIIPABIICHYCCKHIE PEIICHHS B MPO(eCcCHOHABHOMN IeATEITBHOCTH
B pe3ynpTaTe ocBOEHUS JAHHOM TUCIIUTIIMHBI 00yUYaIOIIUICS TOJDKEH:
3namo:
® METOABl OIICHKH OCHOBHBIX PBIHOYHBIX PHCKOB U CIIOCOOBI YIIPABJICHUS WMHU
(xemxupoBaHus) 111 HePUHAHCOBBIX KOMITAHUM
® HCTOYHUKH JTJAHHBIX JJISl OLIEHKH PUCKOB
Ymems:
® HAXOIUTh HEOOXOAMMYI HHGOPMAIKIO (B TOM YHCIIE C MOMOIIBI0 HH(POPMAIIMOHHBIX
TEXHOJIOTHH);
® TPUMEHSATH OCHOBHBIE MOJIENH IS OLIEHKU PUCKOB
Braoemy:
® HaBBIKAMU NPEJCTABJICHUS PE3YJIbTaTOB aHATUTHYECKO pabOThl B BHUJE BBICTYIUICHHUS,
JOKJIaJa, Mpe3eHTaluH.

[To mucrumnIuHe NpeaycMOoTpeHa IPOMEXXyTOUHas aTTecTalus B popme 3auera ¢ OLEHKOM.
OO611ast TPYA0EMKOCTh OCBOCHUS IUCHHUIIIMHBI COCTABIISET 3 3a4E€THBIX €AUHUIIBI.
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