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1. HOACHUTEJBbHASA 3ATTUCKA

1.1 Heab v 3a1a4m TUCHHUILIAHBI

I_[e.m) AUCIHUIIVIMHBI COCTOHT B q)OpMI/IpOBaHI/II/I 3HAHWH W HaBBIKOB B CIICIIMaJIbHBIX

BOIIpOCax TCOPUH U MPAKTUKH OLCHKHU U YIIPABJICHUA PUCKAMU.

3az(atm AUCHUIIJIMHBI

L4 C(I)OpMPIpOBaTB 3HAHUS B 00JIACTH OLICHKU W YHOpaBJICHUA OCHOBHBIMH pPHCKaMH

KOMITaHUH;
® U3YYUTh OCHOBHBIC

TCOPCTUICCKHUEC MOICIIN,

COCTaBIAIOINIUE YaCTU OICHKHU H

MOJICJIIMPOBAHUsI KOPIIOPATUBHBIX PUCKOB;
e chopmHpoBaTh HaBBIKU PaOOTHI C AHATUTHYECKUMH MaTepHaiaMu

1.2 IlepeyeHb MUIaHUPYEMBbIX Pe3yJIbTATOB 00y4YeHHs MO0 TUCHUILINHE, COOTHECEHHBIX C
HHAUKATOPAMH JOCTHKEHUS] KOMIIeTeHIU

Komnerenuns Nupukatopsl
(ko n KOMIleTeHI Ui (Koa 1 Pe3ysbTaThl 00yueHUs
HaNMeHOBaHMe) HalMeHOBaHMe)
IIK-1 - Crocoben IIK-1.2 - TIIpoBoauT | 3HaTh: OCHOBHBIE METO/ABI OLIEHKH PHIHOUYHBIX PUCKOB,
MIPOBOJUTH KaueCTBEHHYIO U | YMeTh: OCYHIECTBAATE KOJIUYECTBEHHYIO OLIEHKY OCHOBHBIX
pacueTsl KOJINYECTBEHHYIO PHUCKOB
(rHAHCOBO- OLIEHKY PHCKOB Brnaners: HaBbIKaMM IPUMEHEHHSI COBPEMEHHBIX
SKOHOMHYECKUX MH(OPMALMOHHBIX POAYKTOB/TEXHOJIOTHH, UCIIOIB3yEMbIX B
IIOKa3areiei, OLICHKE PUCKOB
BEISBIIATE, [IK-1.3 - OueHuBaer | 3HaTh: COBPEMEHHBIC TCHICHINU B 00JaCTH KOPIIOPATHBHOTO
aHAJIN3UPOBATh, BITMSTHHE (MHAHCOBO- | PUCK-MEHEIKMEHTA
YCTaHaBIMBATh UX | IKOHOMHYCCKHUX YmMerh:  BHIOMpaTh  METOABI  YIPABICHHUS  PHCKaAMH,
BIIMSIHAE HA TTOKa3aTemeH HA | IPUMEHUMBIE B IPAKTHUKE KOMIIAHHH.
SKOHOMHUECKYIO SKOHOMHYECKYIO Brnaners: HaBbIKaMK pa3pabOTKH aIrOpPUTMa OLIEHKH PUCKOB
0e30I11acHOCTh 0e30macHOCTb KOpIopanuii ¥ HX TMPOBEJCHUS; HaBBIKAMHU BBISBICHUS
XO35I1ICTBYIOILIETO XO35ICTBYIOIIETO OCHOBHBIX (DaKTOPOB PHCKA B ACATEIBHOCTH KOMIIAHHUH.
cyObeKTa, cyObeKTa
HCII0JIB30BATH [IK-1.4 - TIIpoBomut | 3HATB: CIOCOOHI YIPABICHUS OCHOBHBIMU PHIHOYHBIMHU
pacHeThI AIs (uHaHCOBO- pHUCKaMu
paspaboTku 9KOHOMHYECKHE pacdyeTsl | YMeTh: HaX0IUTh HEOOX0MMMYIO HH(POPMAIIHIO (B TOM YHCIIE
MEPOIPHATUH 110 c MIPUMEHEHHEM | C ITOMOIIBI0 MH(POPMAITMOHHBIX TEXHOJIOTHHN)
MHUHHUMHU3AIUN COBPCMEHHBIX Buaners: HaBbIKaMU NPEACTABICHUS PE3YIHTATOB
PHCKOB, MH(pOpMaMOHHBIX aHaJMTUYECKOI padoTHI B BUE BHICTYIICHUS, JOKJIA/IA,
IIOCTPOCHUS TEXHOJIOTUH Npe3eHTaluN
CHUCTEMBI
YIpaBJICHUSA
PHUCKaMH,

1.3 MecTo AMCHUMIIMHBI B CTPYKTYpe 00pa30BaTeIbHON MPOrpaMMbl

JucumruinHa «PuCK-MEHEPKMEHT» OTHOCHUTCS K 4YacTH, (popMHUpyeMOW ydaCTHUKaMHU
00pa3oBaTeNbHBIX OTHOIIEHUH OJI0Ka TUCIMITINH y4eOHOTO MJIaHa.

2. CTPYKTYPA JUCHUIIJIUHDBI

OO61ast TpyA0EMKOCTh IUCHUIUIMHBI COCTaBISIeT § 3a4€THBIX €ANHMII, 288 4acoB.



CTpyKTypa IMCUMIJIMHBI JJI151 04HOH (popMbl 00yueHust

O0beM AUCHUIUTHHBI B (pOpME KOHTAKTHOW PabOThI OOYYArOMIMXCS C TEeAarorudecKuMu
paboTHUKaMU U (WJIH) JTUIIAMU, TPUBIEKAEMbIMH K pean3ai 00pa30BaTeIbHONU MPOTpaMMBbl
Ha WHBIX YCIIOBUSX, PU MPOBEJACHUN YUCOHBIX 3aHATHIMA:

Kypc | Tum y4eOHBIX 3aHATHIA KosnuecTBo yacoB
4 Jlekuuu 32
4 CemuHaphbl 52
4 KypcoBas pabora 2
Bcero: 86

OO0veM aucHUIIUHBL (MOAYJs) B (OpME CaMOCTOSATEIbHOW pPalbOThl 00yYaromuxcs
cocraBisieT 184 akageMuuecKux yaca, B TOM 4HCII€ U Ha KYpCOBYIO paloTy.

CTpyKTypa IMCUMIJIMHBI /151 3209HOH (popMBbI 00yueHust

OO0beM AUCHMIUIMHBI B (pOpME KOHTAKTHOW PabOTHI OOyHarOIIUXCS C MENaroruuyecKUMU
paboTHUKaMU U (WIM) JTULAMU, TPUBJIEKaEMbIMH K pealn3ali 00pa30BaTeIbHONW MPOrpamMMbl
Ha MHBIX YCJIOBUSX, IIPU MPOBEJCHUN YYCOHBIX 3aHITHH:

Kypc | Tun yueOHBIX 3aHATHI KonnuecTBo yacoB
4 Jlexknuu 8
4 CemuHapsl 16
4 KypcoBas pabora 2
Bcero: 26

O0bemM auctuIIuHbl (MOayssi) B (OpME CaMOCTOSATEIBHON paboThl 00YyYaIOmUXCs
cocTaBIsieT 262 akaJeMHUYeCKHX Yaca, B TOM YHCIe U Ha KYpCOBYIO paboTy.

3. COAEPKAHUE JUCIOUIIJINHBI

HaumenoBan
Ne He pasaesa Conep:xanue
AUCHMIINHBI
1. Beenenue Lenu, 3a1a4n, CTPYKTYpa U JIOTHKA TUCIUIUIHHBI, KpaTKHii 0030p

kypca. O030p crienuanbHOM JIUTepaTyphl, web — caiiToB. [loBTOpeHue
(BUIBI PUCKOB, KJIaCCH(HUKAIS, HCTOYHUKH PUCKOB)

Pa3znen 1. PeiHOYHEIC (DMTHAHCOBEIC PUCKH

Tema 1 Bantotnslid puck. Meroasl oueHku. Merononorus VaR B olieHKe
BAJIFOTHOT'O PUCKa

Tema 2. Bantotnblii puck. MeTos! yrpaBieHus. XeI)KUPOBAHUE BATFOTHOTO
pucka. CTpaTeruu ynpapjieHUs BATIOTHBIM PUCKOM

Tema 3 [IpouenTHBI  pucK. MeToABl  OIEHKH. GAP —  aHamms,
mropanus/MoguuIpoBanHas  aopanus.  KpuBas — OecKynmoHHOMH
JIOXOJTHOCTH

Tema 4. [IpoueHTtHsIi puck. MeToas! ynpaBieHus. BantoTHO-ITPOLEHTHBIN
cBonl. FRA. UmmyHu3anus

2. Tema 5 Pucku nukBugHOCTH. PRIHOYHAS TMKBUIHOCTE. METOIBI OIIEHKH
Tema 6 Pucku nukBuaHocTH. JINKBUIHOCTE aKTHBA, OalaHCOBAs JUKBUIHOCTD.

MeTozbl OLICHKH U YIIPABJICHUS

Pa3nes 2. HepeiHOUHBIE (PMHAHCOBBIE PUCKH




Tema S. KpenutHsblil puck. MeTo1pl OLIEHKH - PEUTUHIOBBIE, KPEAUTHBIN
CKOPHHT, BEPOSITHOCTHBIE MOJIEIIH
Tema 6. KpenutHsbiil puck. Metoae! ynpasinenus. KpequTHble 1epUBaTHBBIL,
CEKbIOPUTU3ALIUS
3. Tema 7 OnepannoHHbIN pucK. MeToIbl OIIeHKH U yrpaBieHus. Cucrema

BHYTPEHHETO KOHTPOJIA 3a OllepallMOHHBIMU pUcKamu. Mcnonb3oBanue
1H(GOPMaIMOHHBIX CUCTEM

Pa3nes 3 nTerprpoBaHHblil pUCK-MEHEDKMEHT HA YPOBHE NPEATIPUSTHI

Tema 8. Pucku xopniopauuu u ee cTouMocTb. KoHLIeNIHs S5KOHOMUYECKOM
nobasieHHON ctouMocTd EVA. [lonxopl K yIpaBJIeHNIO KOMIIAHUEH
Ha ocHOBE EVA. RAROC

4. Tema 9. Konnenmumss /RM  Ilome puCKOB KOMIIAHMHM, KapTa pPHCKOB.
PanmxupoBanue puckoB B npaktuke komnanuid. Cocrasistomue /RM B
OLICHKE W YNPABJICHUH puckamu. OpraHu3aliOHHbIN acnekT /RM.

Tema 10 Konnenuus SERM — 0CHOBHBIC 3JIEMEHTEI, JOIIOJIHUTCILHBIC
npaiiBepsl. ColMaabHbIC, STUYECKHE, JICTAIbHBIE PUCKHU.
Creiikxosgepckuii moaxos. Tpanchopmanys CTOUMOCTH

Pa3znen 4 baHkoBCcKue puCKu

Tema 11 OcHOBHBIE MOJXO/BI K OLIEHKE U YIPaBICHIIO OAHKOBCKUMH PUCKAMHU.
bazens II-111 u ocHOBHBIE MOJIE/IN OLIEHKH OAHKOBCKHX (PMHAHCOBBIX
pHCKOB

Tema 12 OCHOBHBIE METO/IbI YIPABJICHUSI OAHKOBCKUMH PHUCKAMH.

OcoOeHHOCTH PEeryIupOBaHUs U KOHTPOJI OAHKOBCKUX MO3UIIUHN TTO
OCHOBHBIM (DTHAHCOBBIM PUCKaM

4. OBPAZOBATEJIBHBIE TEXHOJIOI'UH

Jns mpoBeneHUs Y4eOHBIX 3aHATUH MO JUCHMUIUIMHE UCIOJB3YIOTCS pa3IUYHbIC
oOpa3oBarenbHble TeXHOJOTUU. [l opraHu3zanuu ydeOHOro mporecca MOXKET ObITh
UCTOJBb30BAHO JJIEKTPOHHOE OO0ydyeHHWe M (MIM) AMCTAaHIIMOHHBIE O00Opa30BaTENIbHBIC
TEXHOJIOT'UH.

5. OHEHKA INNTAHUPYEMBbBIX PE3YJIBTATOB OBYUEHUA

5.1 CucremMa olleHUBaHUSA

7 cemecTp
MakcuMasibHOe KOJN4eCTBO 0a/U10B
®opma KOHTPOJIA
3a oaHy paboTy Bceero

Pemenue npakTH4eckux 3aaad 10 40
Yyactre B JMCKYCCUU 2 20
[IpomexxyTouHas arTecTaus 40
3a4em ¢ OYEeHKOU
Hroro 100

8 cemecTp

| @Dopma koumponsn | Maxkcumanvnoe konuuecmso 6annos |




3a 1 6uo pabomot Bcezo
Permenue nmpakTuyeckux 3a/1a4/KeincoB 10 40
Yyactre B JUCKYCCUU 2 20
[IpomerxxyTouHas aTTecTalus 40
Oxzamen
Hroro 100

KypcoBast pabota onenuBaercs auddepeHIMpOBaHHO («OTIMYHO», «XOPOIIOY,
«y/I0BJIETBOPUTEIBLHOY, «HEYIOBIETBOPUTEIBHOY).

[Tonmy4yeHHBI COBOKYITHBIN PE3yIbTaT KOHBEPTUPYETCS B TPAJAUIIMOHHYIO IIKATY OIICHOK
U B IIKaJIy OLIEHOK EBporeiickoii cucteMsl iepeHoca U HakorieHus kpeautos (European Credit
Transfer System; ganee — ECTS) B cooTBeTCTBHM € TabIUIIEH:

100 OamipHas mIkaia TpanuinmoHHas mkana Ixana ECTS
95-100 OtnuyHo A
83 -94 B
68 - 82 Xopoo 3a4TCHO C
56 - 67 Y 10BAETBOPUTETHHO D
50 - 55 E
20 -49 HEYJOBJIETBOPUTENIHHO | HE 3aUTEHO FX
0-19 F
5.2 Kpurepun BbicTaB/IeHUS OLEHKHU MO IMCHUIINHE
Bamasl/ Ouenka no | Kpurepuu oneHKH pe3ybTATOB 00y4eHHUsI N0 TUCIUTLIMHE
Ixana ECTS | nucuumiube
100-83/ «oTnyHO»/ | BeIcTaBnsieTcst oOydaromeMycs, ecid OH TIIyOOKO M IPOYHO YCBOWI
AB «3aYTEHO TEOPETUYECKUI U MPaKTUYECKUU Marepuail, MOXKET
(oTiHMuHO)»/ | IPOAEMOHCTPHUPOBATh 3TO HA 3aHATHAX W B XOJC IPOMEKYTOYHOMH
«3aYTEHO» aTTECTAIIVH.

OOyyJaroIuics KCUEPITHIBAIOIE U IOTUYECKH CTPOHO H3/Iaraet
y4eOHBIH MaTepral, yMeeT yBSI3bIBaTh TEOPHIO C MMPAKTHKOM,
CIpaBIISIETCA C PEIICHUEM 3a/1a4 Po(ecCHOHaTBLHON HalpaBIEHHOCTH
BBICOKOT'O YPOBHS CJIOXKHOCTH, IPABUIILHO OOOCHOBBIBACT IPUHSTHIC
peLICHHUS.

CB00OOIHO OpHUEHTUPYETCSA B yUeOHOU 1 TTpodeccHoHanbHON
JIUTEpaType.

OreHka 1Mo AUCIUILTNHE BHICTABIIIOTCS 00YUYaIOIIEMYyCs ¢ YIETOM
pPEe3YyJbTATOB TEKYIIEH U NPOMEKYTOUHOM aTTecTaluu.
Kommerennnu, 3akperi€éHHbIC 32 TUCITUTUINHON, CHOPMHUPOBAHEI Ha
YPOBHE — «BBICOKHI.

82-68/ «XOpOIIOY/ BrictaBnsercst oOyuaromemMycsi, €Clid OH 3HaeT TEOPETUUECKUI 1

C «3a4TEHO IPaKTUYECKUM MaTepua, TPaMOTHO U, I10 CYLIECTBY, U3JIaraeT €ro Ha
(xopomio)»/ | 3aHATHUSIX U B XOJI€ IIPOMEXKYTOUYHON aTTeCTAINH, HE JIOITyCKasl
«3aYTEHO» CYLIECTBEHHBIX HETOYHOCTEH.

OOyuarommuiicst MpaBUIIbHO MPUMEHSET TEOPETUUCCKUE MOJIOKECHUS MPH
PEIICHUH MPAKTHYECKUX 3a/1a4 MPO(PECCUOHATLHON HAPABICHHOCTH
Pa3HOTO YPOBHS CIIO)KHOCTH, BJIAJICET HEOOXOAUMBIMHU IS 3TOTO
HaBBIKAMH U TIPUEMAMH.

JlocTaTo9HO XOPOIITo OPHUEHTHPYETCS B YueOHOU 1 TIpodecCHOHATBHON
JUTEpaType.




Banabl/
IMkana ECTS

Ouenka no
JUCHMILIMHE

KpnTepnn OICHKHU pPE3yjJbTaToB oﬁyqe}mﬂ Mo TUCHHUIIJINHE

OreHka 1Mo AUCIUILTHHE BHICTABIIIOTCS 00yUAIOIEMYyCs ¢ YIETOM
pe3yJIbTaTOB TEKYLIEH U TPOMEXKYTOUHOM aTTECTALIUU.
KomneTeHiuu, 3aKkperyiéHHbIC 32 TUCIMILIMHOMN, C(hOPMUPOBaHBI Ha
YPOBHE — «XOPOILIHI1Y.

67-50/
D.E

2

«YOBJICTBOP
UTEIILHOY/
«3a4TEHO
(ymoBneTBOp
UTEITBHO)»/
«3a4TEHO»

BricTaBnsercst o0y4aromeMycs, €ClIi OH 3HaeT Ha 6a30BOM YPOBHE
TEOPETHYECKUN U IPAKTUYECKUI MaTepual, JOIyCKAaeT OTAEIbHbIE
OIIMOKH MPH €ro H3JI0KEHUH Ha 3aHIATUSAX U B X0A€ IPOMEKYTOYHOM
aTTECTALMH.

OOy4JaroImuiics HCIIBITBIBACT ONPEACTIEHHBIE 3aTPy THEHHS B
MIPUMEHEHUHN TEOPETUUECKUX TOJIOKEHUHN MIPU PELLIEHUU TPAKTUUECKUX
3aa4 npoecCHOHAIBHOM HANPaBICHHOCTH CTAaHIAPTHOTO YPOBHS
CIIO)KHOCTH, BJaJleeT HeOOXOJUMBIMH ISl 3TOTO 6a30BBIMU HABBIKAMHU U
npuémMamu.

JleMOHCTpUpYeT OCTaTOYHBIH YPOBEHb 3HAHUS YYeOHOM JIUTEPATyPhI
MO THUCLUIUINHE.

OrieHKa 1Mo AUCIUILTHHE BBICTABIIAIOTCS 00YJaIOMIeMyCsl ¢ yUETOM
pe3yJIbTaTOB TEKYLIEH U TPOMEXKYTOUHOM aTTECTALIUH.

KommnereHnium, 3akperui€HHbIe 32 AUCIUTUTMHON, CHOPMHUPOBAHBI Ha
YPOBHE — «OCTATOUHBINY.

49-0/
F,FX

«HEYJIOBJICTB
OPHUTEIILHOY/
HE 3a4TECHO

BricTaBinsiercst 00y4aroieMycs, €CJid OH He 3HaeT Ha 0a30BOM yPOBHE
TEOPETUUECKUI U MPaKTHYECKUI MaTepuall, I0MycKaeT rpyObie OMIMOKU
MIPH €r0 U3JI0KEHUHU Ha 3aHATUAX U B XO/I€ TPOMEKYTOUHON aTTEeCTAIHH.
OOydJaroImuiics UCIIBITHIBAET CEPhE3HBIE 3aTPyAHEHNS B TPUMEHEHUHT
TEOPETUYECKUX MOJOKECHUN MPU PEIICHUH MPAKTUYECKUX 3a7a4
poheCCHOHANBHON HANIPABICHHOCTH CTAHJAaPTHOTO YPOBHS
CJIO)KHOCTH, HE BIIaZIeeT HEOOXOAUMBIMH JIS1 3TOTO HABBIKAMHU U
npuémMamu.

JemoHcTpupyeT pparMeHTapHbIe 3HaHUS Y4eOHOM JTUTEPaTyphI 110
JUCIIUTIINHE.

OneHka IO JUCHUIUIMHE BBICTABISIOTCS OOydaromieMycs ¢ y4éTom
Pe3yabTaTOB TEKYIIEH U IPOMEKYTOUHON aTTECTALUH.

KomnereHinu Ha ypoBHE «JIOCTaTOYHBIN», 3aKPETUIEHHBIE 32
JUCIHUIINHOHN, He c(hOPMHUPOBAHBIL.

5.3

OueHouyHbIe cpeAcTBa (MaTepHUAJIbl) IJIsl TEKYLIEro KOHTPOJIsSl yCIIeBAeMOCTH,

HpOME)KyTO‘lHOﬁ aTrreCcTtalumn oﬁyqamumxm o JTMCHUIIJINHE

b s

BO3HUKHOBCHU).

PN

KonTpoabHbIe BONPOCHI MPOMEKYTOUYHOM aTTeCcTAlIUM 7 ceMecTpa:

KakoBbI OCHOBHBIE HCTOUYHUKH KOPIIOPATUBHBIX PUCKOB?

[ToueMy 1151 KOMITAaHKUH Ba)KHO yNpaBisATh puckamu? Ha uro 3to Biuser?

Yro oTHOCHUTCS K (PMHAHCOBBIM pUCKaM?

[TpemtoxkuTe KIACCU(PHUKAIMIO KOPIIOPATUBHBIX PHUCKOB IO KPHUTEPUIO «HUCTOUYHHUK

Buibl BaTIOTHBIX PUCKOB M CIIOCOOBI UX OLIEHKH.

Kak ompenenuts cooTHOIIEHNE MEXTY (POpBapIHBIM U CIIOT KypcoMm?
Kak BnusoT TeMIibl HHQISIUY Ha COOTHOILIEHUE MEXTy Kypcamu?
Kaxk geiicTByeT 3aKOH €JMHOI 1IEHbl HAa BAJIFOTHOM PBIHKE?

9.  Kakue cymniecTByIOT ONMIIMOHHBIE CTPATETUN XEKUPOBAHUS BAIFOTHOTO pUCKa?

10. YTto Takoe BaTIOTHBIN CBOM U KaK PacCUYUTATh €r0 CTOMMOCTh?

11. B 4em 0coOE€HHOCTH UCHOIB30BAHUS METOJOJIOTUHU VaR B OLIEHKE PhIHOYHBIX PUCKOB?
12.  KakoBbl OCHOBHbIE€ UCTOUHHUKH [IEHOBOT'O PHIHOYHOI'O pUCKA?

13.  MoXHO MCTIOIB30BATh MOKA3aTeNb 3 aKTUBOB IS OIIEHKH PHIHOYHOTO IIEHOBOTO pUCcKa?




14. Kak oneHUTH pUCK opTdens?

15. Kakume cymecTByrOT METOABl XEDKUPOBAHUE PBIHOYHBIX PHUCKOB C  ITOMOIIBIO
(dbopBapIHBIX U (BIOYEPCHBIX ONEpaLuii?

16. Kakue cyniecTByrOT METO/BI XEIPKUPOBAHUS PHIHOYHBIX PUCKOB C IOMOIIBIO ONMIIHOHOB?

17. Kak MO>XHO MCHOJIb30BaTh CBOIIBI JUISl X€PKUPOBAHUE PHIHOYHBIX PUCKOB?

18. C xakumu BHJaMU IIPOLIEHTHOI'O PUCKA CTAJKUBAIOTCA KOMIIAHUHU B CBOEH IPAKTUKE?

19.  Yrto sABNIAETCA UICTOYHUKOM ITPOLIEHTHOTO pUCKa?

20. Kak neicTByeT 3aKOH MapuTeTa MPOLEHTHBIX CTaBOK?

21. Kak onpenenurs COOTHOLIEHHS MEXAY OKUIAEMBIMU JIOXOAHOCTSAMH Ha pa3iIM4YHBIX
pPBIHKax?

22. Kak BIUSIOT TeMITbl HHQIIALUU Ha COOTHOILICHHS MEXTy TOXOJHOCTIMH?

23.  Kak MOXXHO 3axeJKUpOBaTh MPOLEHTHBIN pUcK ¢ momonibio FRA?

24.  Yro Takoe MMMYHH3ALMs IPOLIEHTHOIO pUCKa?

25. Kakue cymecTByrOT BU/IbI pUCKa JINKBUJHOCTH?

26. Yro ABiIAETCA UCTOYHUKOM PUCKA JIUKBUIHOCTHU?

27. Kak MOXHO OLIEHUTbh BHEIIHIOK JUKBUIHOCTb PHIHKOB?

28. Kakwue cymecTByIOT CIIOCOObI YIIPAaBICHUS PUCKOM JIMKBUIHOCTH?

29. KakoBbI TpH COCTaBIAIOIINAE KPEIUTHOTO pPUCKa?

30. Kakue cymecTByrOT METOABI OLIEHKH KPEJUTHOTO pUCKa?

31. Kak o1leHUTb BEpOSITHOCTH J1e(hosITa KOHTPAreHTa M0 BHEIIHEMY KPEIUTHOMY PEHTHHTY?

32. Kak ydecTb pa3nuyHble YPOBHHU KPEAUTHOTO PHCKA MO0 aKTUBAM B nopTdere?

33. Kakue cymecTByrOT METO/IbI YIIPABICHUS KPEIUTHBIM PUCKOM?

34. Yo Takoe KpeauTHbIH nedontHelii cBon? Kak on paboraet?

KoHTpoJibHBIe BOIPOCHI POMEKYTOYHOM aTTecTalMu 7 ceMecTpa

KakxoBbI OCHOBHbBIE UCTOUHUKH ONEPALMOHHBIX PUCKOB ISl KOMIAHUU?

Kak Mo)xeT koMmaHusi OIICHUTH/y4eCTh CBOU OTIEPAIIMIOHHBIC PUCKU?

Kakwue ere pucku MOXHO KiIacCH(PHUIIMPOBATH KaK OTMEpPAI[UOHHEIE?

Bnusier nu oOuii ypoBeHb pUCKOB KOpHopalu Ha ee ctroumocth? Kakum o6pazom?

OOBbsCHUTE MEXaHNU3M B3aUMOJIEHCTBUS MKy PUCKOM U CTOMMOCTBIO?

Kaxkue a3 ekt paboTaroT mpu MOJAETHPOBAHUH COBOKYITHOTO PUCKA KOMITAHHH ?

Kak cBsi3aHbI pUCKH KOMIIAHUH U CTOMMOCTH €€ kanuTana? OObsCHUTE.

[IprumeHuM U CTEHKXOIAEPCKUI MOAXO K OIIEHKE COBOKYITHOI'O PHUCKA KOMITAHUU U €€

CTOUMOCTH?

9. B uem ocHOBHasA unes konnenuu MPM?

10. Yto Takoe mnosie puckoB komnanuu? Martpuna puckon?

11. Yrto Takoe MOAEIbHBIN PUCK?

12. Kak Bnusier BHeapenne NPM Ha croumocts komnanuu? [louemy?

13. B 4em cyth koHuenmuu SERM?

14. KakoBbl OCHOBHBIE TEOPETHUECKHUE TOJIOKEHUS, JiexKalue B ocHoBe SERM?

15. B uem BO3MOXXHOCTH, IpeUMyIllecTBa U HenocTaTku SERM?

16. KakoBbl OCHOBHBICE METOJBI YMPABJICHHS OMEPAIlMOHHBIMU M BHYTPEHHUMHU OW3HEC —

puckamu?

17. ]Jlns 4ero Hy’>KeH aHaJIu3 CLIEHApHeEB?

18. KakoBbI OCHOBHBIE TPUYMHBI BOSBHUKHOBEHHUS MOJIEIBHOTO pUCKA?

19. Pacuer kamuTana GaHKa ¢ y4e€TOM KPEAUTHOTO, OMEPAIMOHHOTO W PHIHOYHOTO PHCKOB
(bazens II).

20. Pexomenayemble METO/IbI OLICHKU U YPABICHUs KPEAUTHBIM pUcKoM B bazens 11.

21. PexomeHnayeMble METO/IBI OLICHKN W YIPABIICHUs ONlepallMOHHBIM puckoM B bazens II.

NN R WD =

IIpuMepsI NpakTHYeCKUX 32124 1S cemecTpa 7
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1. Kommanus A0JKHA 3aIUIaTUTh MOCTABIIMKY 3 MIH. eBpo uepe3 90 auel. OHa xoTena Obl
3aUKCUpOBaTh CyMMYy IUIaTeXa B JOJUIapax, MCIOJb3ys CYUIECTBYIOIIME OOMEHHBIE KYpPCHI.
Kypc «cmot» cocraBnser 1.3749 nomn., kypc «dopBapa» ¢ mnocraBkoil deped 90 nueit
cocraBisier 1.3806, mporentrbie ctaBku B Hoto-Mopke 1 dpankdypre pasusr 5.25% u 3.75%
cooTBeTCTBeHHO. KakoBa OyJeT HauMMEHbIIas J0JIapoBas IIeHa MOKPBITUS Iarexa depe3 90
nuen? Kakwe neWcTBHUS [OJDKHA TIPEANPUHATH KOMIAHHS, YTOOBI 3adHUKCHpOBATH 3Ty
CTOUMOCTH?

2. Kommanus kynuia Ha crioT peiike $357143 u ocymiecTBriIa KOPOTKYIO MPOIAKy €BpO Ha
cymmy 294118. Kypc nomnapa cocrasisier 28 py6/$, kypc espo 34 py6/eBpo. M3BecTHO, UTO
JHEBHAsT BOJATHIIBHOCTH MO BajroTaM paBHa o($)=0.6%, o(eBpo)=0.65%, p($,eBp0)=0.85.
Onpenenure nHeBHOM VaR noptderns koMnaHuu ¢ TOBEpUTEIbHBIM HHTEpBATIOM 95%.

3. Iloptdens coctout u3 AByX akTuBOB A W B, ¢ oxumaemon moxomHocTeio I',.=15% wu
r,=10%. Croumocts aktuBa A paBHa 300 Tbic.py6, cTommMocTh aktuBa B — 700 ThIC. pYO.
Onpenenurth 0KUIAEMYIO TOXOJAHOCTb MOPTdEs.

4. V3BecTHO, 4TO O€3pUCKOBast JOXOAHOCTb COCTaBIsET 5%, CpeaHEPHIHOYHAS JIOXOTHOCTh

— 11%. OnpenenuTs OXUAAEMYIO JOXOIHOCTb PUCKOBOIO AKTHBA, €CIM M3BECTHO, YTO €ro
B=1,5.

6. OmpenenuTs MakCUMaJIbHO BO3MOKHBIE MOTEPU B T€UEHHE OIHOTO pabouero AHS MPHU
MMEIONICHCS BAIFOTHOM MO3UIMK B 1 MIIH. JIOJII., C IOBEPUTEIHHON BEPOSATHOCTHIO 95%
(xBanTMIIb 0=1,65), eclu W3BECTHO, YTO BOJIATHJIBHOCTH Kypca JoJijlapa COCTaBIISET
0=0,15.

7. llpeamonoxum, 4TO MPOIEHTHAs CTaBKa MO Ka3HauelckuM 11/6 paBHa 4%, okugaemas
pBIHOYHAS JOXOIHOCTb — 12%. ucnonb3yst CAPM BBINIOJIHUTE CIEAYIOIINE 3aaHUs:

a) moctpoute TrTpaduxk CML, TOKa3BIBAIOIMIMK KaK W3MEHSIETCS OXKHaaemas
JOXOAHOCTb B 3aBUCUMOCTH OT PHUCKa;

b) ompeaenuTe prIHOYHYIO IPEMHUIO 3 PUCK;

C) ompenaenanTe TpedyeMyro JOX0AHOCTh HHBECTUIH, OeTa KOTOphIX paBHa 1,5;

d) ecnmm muBectunuu ¢ 6eroit 0,8 marOT OXKKUIAEMYIO JOXOIHOCTH 9,8% HMEIOT Jin
OHU MOJIOKUTEJIbHYIO YUCTYIO PUBEICHHYIO CTOUMOCTh?

€) ecnu OT akiumii X PIHOK OKUJaeT J0X0aHOCTh 11,2%, kakoBa ux 6era?

8. OO6nuramusi cpokoM oOparieHust 6 JieT, ¢ KyIHOHHOH IOXOTHOCTbIO 7% TOpryercss mo
HomuHairy $1000. Onpenenure ee TOPALHUIO.

8. Nmerotcst aBe obnmuranuu (4 u B), HoMuHaNIbHOW cTOoMMOCTBhIO o $1000 u cpokom
oOpamenuss 3 roma. OGmuramuss A sBiseTcss OECKYNOHHOM W ee TeKyllas pbhIHOYHAs
cronMocTh cocTasisieT $816,3. [lo obmuranuu B BBHIIUIAYMBAIOTCS €KETOJHBIC KYIOHBI I10
crtaBke 7% W ee TeKymas pPhIHOYHAS CTOMMOCTh coctaBisier $949,37. Onpenenute
JIOXOHOCTh K TOTAIICHUIO JIs oOnuranuu 4 u B.

9. Ompenenurte peIHOYHYIO TIeHY oOimrammu HomMuHamoM $1000, cpoxkom oOpamenus 4
rojia, ©KErogHbIMH KYNOHHBIMH BblIiaTamMu B pasdmepe $100, ecmu m3BecTHO, 4TO €e
JIOXOJTHOCTb K IOTaIlIEHUIO Ha TaHHBIM MOMEHT cOoCTaBIseT 8%.

10. Cnexynsatr mpoman 200 Teic. Oappenedi HedTH TO MapTOBCKOMY (BIOYEPCHOMY
KOHTpakTy o 14,5 momn./6ap. Jemo3ut coctapiseT 2 ThIC. AOJUI. 332 KOHTPAKT, €IAUHUIA
koHTpakTa — 1000 moyu1. KakoBa OyeT cymma ero cdera, €Clid OH 3aKpOeT CACNKY MpH 1IeHe
14,35 momn.?



11.

12.
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Paccunrate puck - HeHTpadbHYIO BEpOSTHOCTH nedonrta s kommanun ABC, ecnu
W3BECTHO, YTO:

e VYV KOMMaHUM cyuiecTByeT Aoar - B = 100 MiH. JOUI. ¢ HYJEBBIM KYIIOHOM M

CpPOKOM moratieHus 1 rox;

e LGD=100%, .. RR=0

e be3puckoBas cTaBKa Ha pbIHKE 77 = 8%.
st kommanuu ¢ B — pedTuHrom, MMeroIie noir ¢ HysneBbiM KyrnoHoMm B 100 mos.,
CPOKOM Ha 2 roja, OIEHHTb BO3MOXHOCTh «IIE€PEX0J]a» JI0Jira M3 OJHOrO KauecTBa
(peiiTuHra) B JIpyroe 3a Mepuoj JEUCTBHS JIOJITOBOTO 00s3aTeNbCTBA. J[OMOMTHUTEIBHO
U3BECTHO, YTO:

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

® PDiiwo=5%

® PDjizo=5,4%

e BeposTHocTh nIepexoia u3 B B A paBHa 1% B 11000# neproa BpeMeHH.

IIpuMepbl NpaKTHYECKHUX 3a/1a4 I ceMecTpa 8

Hnst Ganka ABC onepalMoHHBIH PHCK BO3MOXEH JMOO B pesyibTate cOos
WH(POPMAIMOHHBIX CcHCTeM (C BeposSTHOCThIO 40%), nubo B pe3ynbTare OMIMOKH
nepcoHana (¢ BepoATHOCThIO 60%). Bo3MOxHBI 3 BHIA MOCIEACTBUI — HEMPaBUIBHBIN
pacder, HEUCIOIHEHHUE OTepaluu, MolleHHu4ecTBO. [Ipomsomnura ommbka, KOTopas
MpHBEJIa K HEMPaBWIBHOMY HCIOJHCHHIO ormepanuu. Kak W3MEHHTCS BEpOSTHOCTH
Ka)KJOT0 U3 TPeX BUIOB OMEPAIMOHHBIX PUCKOB?

st 6anka ABC HakorjieHa CTaTUCTHKA BEPOSITHOCTH OTIEPAIIMOHHBIX PUCKOB U pa3Mep
OTEpAIlMOHHBIX TMOTeph (cM. Tabmuily Himwke). Ha OcHOBE HMMEIIIUXCS JaHHBIX
MIPOM3BECTH aHAIHM3 OOIIETo pacipeiesieHusl YOBITKOB M BEPOSTHOCTH WX HACTYIUICHUS.

C00ii MHPOPMAITMOHHBIX CHCTEM Macmra6 yuep6a
BEPOSITHOCTH KoanuecTBo BepositHOCTH | Cymma, 1011,
ciaydaeB
0,5 0 0,6 1000
0,3 1 0,3 10000
0,2 2 0,1 10000

IIpumep keiica 11s cemecTpa 8

Onpenenure 3G(EKTUBHOCTh XEIKUPOBAHMS IIEHOBBIX PHCKOB Ha TpUMepe JCUCTBHIMA

MMPOU3BOAUTCIISL MCIU.

HcxoaHble gJaHHBIC: LieIeBas IeHa MMPOU3BOAUTCIIA MCIU, IIPU KOTOpOﬁ OH IMOKPLIBACT CBOU

W3JIEPKKHA TPOU3BOJICTBA M MOJydYaeT CPeAHIO MpuObLIh, cocTaBisier 2600 gomt. 3a 1 ToHHY,
TeKyIasi OupkeBasi KOTUPOBKA, MO0 KOTOPO MOKHO MPOJaTh OMPIKEBOM KOHTPAKT U 3aKITIOYHTH
OMIIMOHHYIO cnenky, — 2700 momt., a mpemus (meHa onmuoHa) — 100 gost.

[Ipenmonoxum, 4To MPEeANpPHUATHE HAXOAUTCS HA PEKOHCTPYKIMH JINOO MIaHUPYET BBECTH

HOBBIE MOIIHOCTH, B CBSI3M C Y€M MPOJIYKIHS MOCTYIUT HAa PBHIHOK TOJBKO 4Yepe3 HECKOIBKO
mecsueB. K aToMy BpeMeHH LIEHBI MOTYT IIOHU3HUTHCS, M MIPENPHUATHE BMECTO MTPUOBUIN TIOHECET
yOBITKH.

YroObI n30eKaTh HEOIATONPHUATHBIX MTOCIICICTBUH, POU3BOIUTEb MU MOXKET:

1) nmponath (prOYEPCHBII KOHTPAKT;
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2) mpojaaTh OMIMOH Ha MOKYIKY;

3) KymuTh OMITMOH HA MPOJAKY.

PesynbTaThl Bcex omepaiuii cBeIuWTe B TAONHIly, MOSCHUTE IOJYYCHHBIE PE3yNbTaThl U
BbIOEpHTE Hanboee 3PPEeKTUBHBIN, ¢ Ballleld TOUKU 3pEHUsI, BAPUAHT.

Ilena Ha menp B ITponaxa mequ | Kiaccuueckoe XemkupoBanue | XeIKUPOBAHUE
MOMEHT MpoJaxku | 06e3 XEPKUPOBAHUE C | IIyTEM NPOAAXKU | IyTEM IMOKYIKH
TOBapa, XEPKUPOBAHUSA | TIOMOILBIO OIIIMOHA HA OILIMOHA Ha
mukBuganuu OK n ¢rrouepca MOKYIIKY poaaxy

HCTEUYECHUS CPOKaA
JIEUCTBUS OIIIMOHA

2400

2500

2600

2700

2800

2900

3000

TemaTnka KypcoBbIX padoT

l. Puck B 5KOHOMUYECKOMN U MPEAIIPUHUMATEIBCKON JEATEIBHOCTH.

2. Ananus puckoB opranuzaiuu. Vicrounnku nHdopManum o puckax.

3. Mertoab! uaentugukanuu puckos. Kaprorpadupoanue puckoB opraHuzarum.

4. Metoapl  oueHkH puckoB. CTaTUCTHYECKHE METOAbl OLEHKH  PHUCKOB:
CPAaBHUTEIbHBINM aHAIIU3 U YCIOBUS IIPUMEHEHUS.

5. Meroabl OLICHKH PUCKOB. AHAJIUTUYECKHE METOJAbI OLICHKH PHUCKOB. Pa3Butune
AQHAJIMTUYECKUX METOJOB OLICHKU PUCKOB B IIPAKTUKE PUCK-MEHEKMEHTA.

6. DKcrepTHbIE METO/bl OLIEHKHM puckoB. [lodydeHue MHAMBUIYalbHBIX U
KOJUIEKTUBHBIX DKCIIEPTHBIX OLICHOK: JOCTOMHCTBA U HEJOCTATKU IIPUMEHAEMBIX METOOB.

7. [IpennpuHUMAaTENbCKUE PHUCKH: CYIIHOCTb, IIOHSATHE, METOJbl OLICHKH U
YIIPABIICHHUS.

8. Metoapl ynpaBieHuss (UHAHCOBbIMU puckamu. HMccnenoBanue (axTopos,

BIMSIIOIIMX HA YpPOBEHb (DMHAHCOBBIX PHCKOB OpraHuM3auuu. Bpibop MexaHU3MOB
HeUTpann3auuu GUHAHCOBBIX PUCKOB.

9. Kpenutsbie pucku. Posib nomiapa B COBpEMEHHBIX MEXIyHAPOAHBIX BAIIOTHBIX U
KpPEAUTHBIX OTHOLICHUSIX.

10.  BamrotHble pucku. MUPOBOH BaJIOTHBIA DPBIHOK: COBPEMEHHOE COCTOSHUE U
MEPCIEKTUBBI Pa3BUTHUSA. MUpoOBast 1oJIapy3alys U ee MECTO B TJ100anu3alii.

11.  IlpoueHtHble pucku. BiusHue ydeTHOM CTaBKU INPOLIEHTA HA 3KOHOMHUYECKYIO
aKTUBHOCTb. [IpolieHTHBIE PUCKHU B cCTEME OaHKOBCKUX PUCKOB.

12.  OmnepainyoHHbIE PUCKU: UAECHTU(PHKALNA U OLleHKa. BrIOOp KpuTepus ynpaBiaeHUs
OTepalMOHHBIMHU PUCKAMHU.

13.  PpiHOuYHBIE pucKU. MeTOABI OLIEHKU U HHCTPYMEHTBI PETYJIUPOBAHUS.

14.  Pucku nMKBUIHOCTU. AHAIM3 JEHEKHBIX MOTOKOB OpraHM3allMl KaK METOJ

yIOpaBICHUS PUCKAaMU JTUKBUIHOCTU. [IyTH MOBBINIEHHS JTUKBUAHOCTH U IJIATEKECIOCOOHOCTH
OpraHu3aliiu.

15.  Puckwu pa3Butus. JIugepctBo B CHIXeHUU u3zepkek U nudpdepennuanus. [Touck
Haubosee 3 (HEeKTUBHOrO ITyTH Pa3BUTHUS.

16.  MuBectuumonnsle pucku. OLEHKa M YIpPaBICHUE PUCKAMU HWHBECTHLIHOHHOTO
HPOEKTA.

17.  WuBectuuuoHHble pucku. POpMUPOBAHUE UHBECTUIIMOHHOTO NOPT(ES C yIEeTOM

pHCKa.
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18. Crparernyeckue pucku. CrpaTterudeckas Oe3omacHocTh. I[IpoOiembr  u
MEePCIEKTUBHI TJI00ATH3AIINH.

19. CrpaHoBble puUCKHM. MUPOBON SKOHOMMUYECKMH KPU3UC U TEHJEHUUHU pPa3BUTHUS
POCCHUICKON SKOHOMUKH.

20.  llonuTHuecKHe PUCKHU.

21. TexXHOreHHbIE PUCKH.

22.  llpuHATHe pelIeHUI B YCIOBUAX HEONPEAEICHHOCTH U PUCKA.

23. Opranusanus CHCTEMBI PUCK-MEHEPKMEHTA Ha IPEIITPUATHN.

24. OCHOBBI GAHKOBCKOT'O PHUCK-MEHEIKMEHTA.

25. Puck-mMeHeKMEHT B CTPaxoBOM JIETE.

26.  Meroanl ympasineHus puckoM. OOmias cxema Ipolecca yINpaBI€HUS PUCKOM.
Br160p MeTo10B yrpaBieHHs] pUCKOM Ha OCHOBE OLIEHKU MX CPaBHUTEIbHOU 3()(HEKTUBHOCTH.

27. Meroas! yrpaBlIeHUs] PUCKOM: XEKUPOBAHUE.

28. Mertoas!l ynpaBlIeHHUs] pUCKOM: JINMUTHPOBAHHUE.

29.  Mertoapl ynpaBiIeHHs PUCKOM: CTPAXOBAHUE U CAMOCTPAaXOBaHUE.

30. Meroapl ympaBlieHUSI PUCKOM: JuBepcuUKanusg. AHAIU3 CYIIECTBYIOIINUX
MOJIXOJI0B K Pa3MEILEHHUIO KallUTajia 110 HalpaBICHUSIM JI€ATEIbHOCTH.

31. JlnarHoctuka (PMHAHCOBOTO KpU3HCa MPEANpUATHS. AHAJIN3 PUCKOB MPHU Yrpo3e
OaHKpPOTCTBA.
32. MeTtoapl HelTpanuzanuu puckos. PeiHok dopsapnos B Poccuu. XemxupoBanue
Ha ocHOBE MHCTpyMeHTOB FORTS.
33.  Pucku B riao0anbHON S5KOHOMUKE: OCHOBHBIE MOAXO0/IbI K YIIPaBJICHHUIO.
34. Pucku MupoBoii BaJIFOTHOM cucTeMsbl. IlepcriekTuBbI Kpusuca.

6. YHEBHO-METOANYECKOE U HH®POPMAIINMOHHOE
OBECHEYEHUWE JUCIOUIIJIHUHBI

6.1 CnHcoK MCTOYHHMKOB M JIUTEPaTypbl
Jluteparypa
OcnosHas
1. Bamxumn, B. H. PuCK-MCHEI)KMEHT : yueOHuk /  B. H. BaTkus, B. A. T'am3a,
®. B. MaeBckuii. — 2-¢ u3n., nepepadb. um gom. — Mocksa : M3garensctBo FOpaiiT,
2024. — 365 c. — (Boicmiee oOpazoBanue). — ISBN 978-5-9916-3502-8. — Teker :
AJIEKTPOHHBIN // OOpazoBaTenbHas mwiardopma Opaiit [caiiT]. —

URL: https://urait.ru/bcode/536005

2. VnpaBneHue (UHAHCOBBIMU pHUCKAMHU : Y4YEOHMK W MPAKTUKyM JJs BY30B /
N. I1. Xomunnu [u ap.] ; nox penakuuein U. I1. Xomunnu. — 2-e u3a., ucop. v A0IM. —
Mocksa : W3pgatensctBo [Opaiit, 2024. — 569 c.— (Bricmiee oOpa3zoBanme). —
ISBN 978-5-534-13380-6. — Tekct : anekrponnbiii // OOpa3oBatenpHas maTdhopma
Opaiit [caiiT]. — URL:

ﬂOnOﬂHumeﬂbHClﬂ

1. Anronos, I'. JI. YnpaBnenue puckamu opranuzanuu: yueOnuk / I'.JI. Anronos, O.I1.
HNBanoBa, B.M. Tymmn. — MockBa: UH®PA-M, 2023. — 153 c. — (Beicmiee
oOpa3oBaHmUe: bakanaspmuar). Tekcr: AIEKTPOHHBIMN. - URL:

https://znanium.com/catalog/product/1897324


https://znanium.com/catalog/product/1897324
https://urait.ru/bcode/536964
https://urait.ru/bcode/536005

2.
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Iep6ak, A. B. Ympasnenue puckamu B chepe IT: monorpadus / A.B. lllepbak. —
MockBa: UHOPA-M, 2023. — 243 c. — (Hayunas mbicab). TekcT: 3leKTpOHHBIH. -

URL: https://znanium.com/catalog/product/1900623

6.2 Ilepeyenr pecypcoB  HMHPOPMALMOHHO-TEJICEKOMMYHHUKAIIMOHHOH  CeTH
«HTepHEeT»

1.

MexayHapoiHasi KOHBEpPIeHIMS M3MEpeHHs KamnuTala W CTaHJapTOB KalMTana:
[lepecmoTpennbie nmonxoasl — Ilonnas Bepcusi (International Convergence of Capital
Measurement and Capital Standards: A Revised Framework — Comprehensive version,
Basel Committee on Banking Supervision, wutonp 2006), mep. c anri., bask
MexnyHapoaHbIX Pacuetos, 2006.
https://www.cbr.ru/Content/Document/File/36682/1.pdf

bank Poccuu [Dnexrponnslit pecypce]: Pexxum noctyna: http://www.cbr.ru/analytics/
FERMA (Federation of European Risk Management Association) [D1eKTpOHHBII
pecypc] — OnektpoH. naH. — Pexxum nocryna http:/ www.ferma.eu/

CaiiT bazenbckoro kommurera mo GaHKOBCKOMY Haa30py (MyOnukaruu) [DIeKTpOHHBIN
pecypc] Pexxum npoctyma https://www.bis.org/

PeiituaroBoe arentctBo Standard & Poors [DnextponHbIN pecypc]: Pexum mocrtymna:
https://www.spglobal.com/ratings/en/

Peiituarooe arentrctBo Fitch Ratings [Onektponusiii pecypc]: Pexum poctyna
http://www.fitchratings.com

Nnpopmannonno-ananutudyeckuii pecypc CBonds [DnexTponHbI pecypc]: Pexum
noctyna http://www.cbonds.ru/

Caiir MockoBCKo# Oupxu [DneKTpoHHBIN pecypc| Pexum goctyna www.moex.com
Caiit DUUHAM [DnektponHslit pecypc] Pexxum nocryna www.finam.ru

. MaTepnanLI 11 M3YUCHUA OUCHHUILIWMHBI (HpeSCHTaHI/Iﬂ OCHOBHBIX TCOPETUUYCCKHUX

MOJIOKEHHH KYpPCOB, CTaThMl W MaTepHajbl Ui CAMOCTOSATENBHOTO W3YUYCHHS H Ap.):
http://gukovskaya.tilda.ws/

HanmonanwsHas snexktponHas 6ubnuoreka (HOb) www.rusneb.ru

ELibrary.ru Hayunas snexktponHas 6ubauoreka www.elibrary.ru

OnexrponHas oubnuoreka Grebennikon.ru www.grebennikon.ru

6.3 IIpodeccnonasibHbie 0a3bl JaHHBIX H MH(POPMAIMOHHO-CIPABOYHbIE CHCTEMBbI

Hoctyn k npodeccroHanbHbIM 0a3aM MaHHBIX: https:/liber.rsuh.ru/ru/bases

I/IHCI)OpMaI_[I/IOHHHC CIIPaBOYHbBIC CUCTCMBI:

1.

Koncynsrant [Lmroc

2. Tapanr

7 MATEPUAJIBHO-TEXHUYECKOE OBECHEYEHME
JTUCHUTJINHBI

ﬂJ’IH obOecrevyeHus AUCHUILUIMHBL  HUCIIOJB3YETCA MATCPHAIIBHO-TCXHUYCCKAA 0aza

O6pa30BaTeJ'IBHOFO YUPCIKACHUA: y‘le6HBIe aAyauTOpUH, OCHAIIIEHHbBIC KOMIIBIOTEPOM U
IMPOCKTOPOM JIA J€MOHCTpAllUN y‘le6HLIX MaTCpPUaJIOB.

CocTaB mporpaMMHOT0 00€CIICYCHHS:

Windows
Microsoft Office


http://www.grebennikon.ru/
http://gukovskaya.tilda.ws/
https://znanium.com/catalog/product/1900623
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3. Kaspersky Endpoint Security

8. OBECIIEYHEHHWUE OBPA3OBATEJBHOI'O HNPOLOECCA JAJA
JUII C OTPAHUYEHHBIMHU BO3MOXKHOCTAMHU 3JOPOBbA U
NHBAJIHUAOB

B xone peanuszanuu AMCHUIUIMHBI UCHOJIB3YIOTCA CIEIYIOIUE JOMOTHUTEIBHBIE METO/IbI
00y4YeHHsI, TEKYIIEro KOHTPOJIS YCIEBAeMOCTH M MIPOMEKYTOUYHOM aTTeCTAllMU OOYyJarOIINXCs B
3aBUCUMOCTH OT UX WHAMBHUIYaIbHBIX OCOOCHHOCTEMH:

® JIIS1 CJICTIBIX M CITAOOBUASAIIMX: JEKIIMU 0(OPMIISIOTCS B BUJIE SJICKTPOHHOTO JIOKYMEHTA,
JOCTYITHOTO C TIOMOIIBI0 KOMIIBIOTEpA CO CHEIHAIH3UPOBAHHBIM ITPOTPAMMHBIM 00€CTIeYCHUEM;
MUCbMEHHBIE 33/1aHUS BBIMIOJIHIIOTCS HAa KOMIBIOTEPE CO CIEUATU3UPOBAHHBIM ITPOrPAMMHBIM
o0ecrieYeHreM WIIM MOTYT OBITh 3aMEHEHBI YCTHBIM OTBETOM; 00€CTIeUnBACTCS WHIANBHYaTbHOE
paBHOMepHOe ocBelieHne He MeHee 300 JIoKe; /7S BBIOJIHEHUS 3a/laHusl IPU HEOOXOIMMOCTH
MIPEOCTABIISICTCS YBEIIMYMBAOIIEE YCTPOMCTBO; BOBMOXKHO TAKXKE MCIIOJIB30BAHUE COOCTBEHHBIX
YBEJIUYMBAIOUIMX YCTPOUCTB; MUCHMEHHBIE 33JaHUsl OGOPMIIIOTCS YBEJIWYECHHBIM IIPUPTOM;
9K3aMeH M 3a4€T MPOBOJATCS B YCTHOW ()OpME WM BBHIMONHSAIOTCS B MHCbMEHHOH (Qopme Ha
KOMIIbIOTEpE.

oI TAYXHX U CIA0OCHBIIAMNX: JIEKIUH O(GOPMIISIIOTCS B BHJE DJIEKTPOHHOTO
JOKyMEHTa, JH0O0 TMpeloCTaBIseTcs 3BYKOYCHIMBAIOLIAs —amnmaparypa HHIUBHIYaIbHOTO
MOJIb30BAHMS; MUCHMEHHBIC 3aJ[aHUsl BBIMOJHSIOTCS Ha KOMIIBIOTEpPE B IMUCHMEHHOW (hopme;
9K3aMeH U 3a4€T NMPOBOAATCSA B MUCBMEHHOM (hopMe Ha KOMIIBIOTEPE; BO3MOXHO NPOBEJCHHUE B
(dbopMe TecTHpOBaHMUSL.

® ISl JIUI] C HAPYIICHUSMHU OIOPHO-JBHTATEIHHOTO ammapara: JeKIHA O(QOpMIISIOTCS B
BUJC  OJEKTPOHHOTO  JOKYMEHTa, JOCTYNHOIO €  IIOMOIIBIO  KOMIbIOTEpa  CO
CTIEMAIM3UPOBAHHBIM TTPOTPAMMHBIM 00€CIIEYeHHUEM; TTMCEMEHHBIE 33aHUs BHITOHSIOTCS Ha
KOMIIBIOTEPE CO CHEIHMAIM3UPOBAHHBIM IMPOTPaMMHBIM OOecrieueHHeM; 5K3aMEeH U 3auéT
MIPOBOJISITCSI B YCTHOM (hOpME HITH BBITIOIHSIOTCS B THCBMEHHON ()OpMe Ha KOMITBIOTEpE.

ITpy HEOOXOUMOCTH MPeTyCMaTPUBACTCS YBEIMUEHUE BPEMEHH ISl TIOATOTOBKU OTBETA.

[lponienypa  mpoBeneHHS  NPOMEXKYTOUYHOW  aTTeCTallk  JUIsI  OOyYaroluXxcs
yCTAaHABJIMBAeTCI C YYE€TOM UX HWHAMBUIYAIbHBIX MNCHUXO(U3WYECKHMX OCOOCHHOCTEH.
[TpomexyTodHast aTTeCTaIMst MOXKET IPOBOAUTHCS B HECKOJIBKO 3TaTIOB.

[Ipu mpoBeneHHM TPOLETYPHl OLEHUBAHUS PE3yIbTATOB OOyuUeHHs IMpeaycMaTpUBaeTcs
WCTIOJNIb30BAaHNE TEXHUYECKHX CPEJICTB, HEOOXOIMMBIX B CBS3M C HWHIUBUAYAJIbHBIMU
0COOEHHOCTIMH O0yYaromuxcsi. T CPEACTBa MOTYT OBbITh NPEIOCTaBICHBl YHHBEPCHUTETOM,
WJIA MOTYT HCIIONTb30BATHCSI COOCTBEHHBIE TEXHUYECKHE CPEIICTBA.

[IpoBeneHne mpouEAypbl OLIEHUBAHMA  pE3yIbTaToB  OOy4YEeHHs  JOIMyCKaeTcs ¢
WCTIOJIb30BaHUEM JAMCTAHIIMOHHBIX 00pa30BaTeIbHBIX TEXHOIOTHHA.

OO6ecneunBaeTcs 10CTyn K MHGOOPMAIIMOHHBIM U OMOIHOrpaduuecKuM pecypcam B CETH
WuTepHer mis kaxzaoro oOywaromierocss B gopmax, aJanTHPOBAaHHBIX K OrPAaHUYCHHSIM HUX
3JI0POBbS U BOCIIPUATHUS MH(OPMAIIH:

® IS CJIETIBIX U CIAa0OBUAALIMX: B TeUyaTHOH (opMe yBenndeHHBIM mpudrom, B hopme
3JIEKTPOHHOI'O IOKyMEHTa, B (hopMme aynnodaiina.

® JIIS TITyXUX U CJIa0OCIBIIIAIINX: B Ie4aTHOU dopme, B hopMe IEKTPOHHOTO JOKYMEHTA.

o sl 0OydYalOUIMXCSl ¢ HAapYLIICHUSIMH OMOPHO-IBUTATEIBHOTO ammapaTa: B IEYaTHOH
dbopme, B popMe IIEKTPOHHOTO TJOKYMEHTa, B (hopMme ayauodaiina.

VY4eOHble ayTUTOPHH JJISl BCEX BHJIOB KOHTAKTHON M CAMOCTOSITENIHON pabOThl, HayYHas
O0ubsMoTEeKa M MHBbIE TOMEIIEHUs [UId 00y4YeHMs OCHAIIEHBI CIEelHaIbHBIM 000pYylIOBaHUEM U
Y4eOHBIMH MECTaMHU C TEXHUYECKHUMHU CPEICTBAMU O0YUCHUS:
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® JUIsl CIICTIBIX M CIA0OBHISAIINX: YCTPOMUCTBOM Ui CKAHUPOBAHMS M YTCHHUS C KaMepou
SARA CE; nucrineem bpaiins PAC Mate 20; npunatepom bpaitns EmBraille ViewPlus;
® TSl TIyXUX W CIA0OCTBIMIANINX: aBTOMAaTU3UPOBAHHBIM pa0OUYUM MECTOM ISl JTFOJIEH C
HapyIICHUEM CTyXa U CJIa0O0CIHbIIANINX; aKyCTUIECKHI YCHUIIUTENb U KOJIOHKH;
e I OOYYArOIIMXCS ¢ HAPYUICHUSIMUA OTIOPHO-JIBUTATEIBLHOTO anmapara: nepeABUKHBIMH,
perynupyeMbpIMu dproHomMudeckumu maptamu CH-1; KOMIIBIOTEPHOM TEXHUKOHW CO
CHeIMaIbHBIM MPOrPAMMHBIM 00ECTICUCHHUEM.

9. METOANYECKHUE MATEPUAJIBI

9.1 Ili1anbl ceMUHApOB

7 cemecmp

Cemunap 1: BantoTHslil puck. L{eHOBOM pBIHOYHBIN pUCK
Bonpocel 1151 00Cy:KIeHUs:

1. OrmeHka 1 MOAECTMPOBAHNE BAIFOTHOT'O PUCKA MO METO0JI0TUH VaR.

2. Ouuenka o Mmeronoiioruu VaR.
3. Omueunka no CAPM

Cemunap 2: IlpouieHTHbIH pUCK. YTIpaBIeHUE PHIHOYHBIMU PUCKAMHU.
Bonpocs! 1is1 00cyxneHus:

OrneHka IpOIEHTHOTO PHCKa — AIOpalvs/MOAU(PUIIMPOBAHHAS TFOPAITHSL.
Kpusas 6eckynoHHON JOXOAHOCTH

JuBepcudukanus u reopus noprpens MPT

XemxupoBaHue ¢ moMoIipio GopBapaos u prrouepcon, FRA
XemKupoBaHHUE C TOMOIIBIO OMIIMOHOB

IRS

NhE WD =

Cemunap 3: Puck TuKBUIHOCTH
Bonpocs! qis1 00cyxneHus:

1. MeTobl OLICHKH PHIHOYHOU JTUKBUIHOCTHU
2. MeToap! OLIEHKH JUKBUIHOCTH aKTUBOB/0AIaHCOBOM JIMKBUIHOCTH
3. Meronpb! ynpaBieHUs BHYyTPEHHEHN JINKBUAHOCTBIO

Cemunap 4: KpenuTHbI pUCK: OLIEHKA U yIPaBJICHHE.

Bonpocs qis1 00cyxneHus:

1. Tpwu cocraBistomue KPEAUTHOTO PUCKA.
2. KpenuTHbli CKOPUHT
3. PeiiTMHTOBBIC OIICHKHU
4. Mogens Meprona. Monens KMV
5. KpeautHbie nepuBaTUBbI
6. CexpropuTuzanus
8 cemecmp

Cemunap S: OnepanmoHHbIN pUCK



MeTo bl OLIEHKH ONEPAlMOHHOTO PUCKA

MeTop! yrpaBiaeHHs ONepallMOHHBIM PUCKOM

Tpancdopmarum oneparioHHOTO pucKa

OpraHu3alinOHHbIE ACTIEKTHI YIIPaBICHUS ONEPAlMOHHBIM PUCKOM

b

Cemunap 6: Pucku kopropaiyu u €e CTOMMOCTb
Bonpocsl a1 00cy:KaeHus:
1. KoHuenuusi CTOMMOCTH KOPHOpaluu: OCHOBHBIE MOJIENH, YUET PUCKOB
Cemunap 7: Konuenuuu /RM u SERM v uX cOCTaBISOIINE
Bonpocs! qis 00cyxneHus:

1. KomriekcHas OlleHKa pUCKOB KOPIHOPAIUU.
2. Kapra puckos, npoduiib puckoB
3. KoHuenuus cTOMMOCTH KOPIIOpauu

Cemunap 8: baHkoBcKHe pUCKU
Bonpocsl ais1 00cyKaeHus:

1. Kanwuran 6ankoB u pucku, RWA
2. bazens II-11I 1 ocHOBHBIE MO/IEH OLIEHKH OAHKOBCKUX (DMHAHCOBBIX PUCKOB
3. KonTtpoms u peryiarpoBaHne GUHAHCOBBIX PUCKOB OAaHKOM

9.2 MeToauueckue PECKOMEHIANIMUHA I10 ITOATOTOBKE MUCHbMECHHBIX pa60T

CtpyKTypa KypcoBOi pabOThl BKIIOYAET CIAEAYIOIINE JIEMEHTHI:
- TUTYJIBHBIN JIUCT;

- OTJIaBJICHHUE;

- BBE/ICHHUE;

- OCHOBHYIO 4aCTbh;

- 3aKJIIOYCHUE;

- CIIUCOK UCTOYHUKOB U JIUTEPATYPHI;

- IPWIOKEHUS (IPU HEOOXOTUMOCTH).

BBenenue conepkuT 060CHOBaHUE BBIOOpA TEMBI, €€ aKTYalIbHOCTb,
(bopMyIIMPOBKY LIE€IH U 3a/1a4 pabOThL, oNpeiesieHue 00beKTa U IpeIMeTa
UCCIIeIOBaHMsI, ONPE/ICICHNEe CTEIeHH Pa3pab0TaHHOCTH JaHHOU TEeMBI, 0030D
HMCTOYHUKOB U JIUTEPATYPHI, XapaKTEPUCTUKY CTPYKTYPHI PaOOTHI.

OcHOBHast 4aCTh KypCOBOU pabOTHI BKITIOYAET IJIaBbl, pa3/IeICHHbIE, KaK

MpaBmUIIo, Ha maparpadsl (oapasaensl). ITa 4aCTh CTPOUTCS HA OCHOBE HAYYHOU U
y4e0HOU TUTEpaTyphbl, HOPMATUBHO-TIPABOBBIX M METOIMYECKUX JOKYMEHTOB,
CTaTHCTUYCCKOTO MaTepHalia, MaTepHaJIOB YU4COHOH M MPOU3BOICTBEHHBIX
MPaKTUK U T.II.

B 3akmouennn 060011at0TCs TOCTUTHYTHIE Pe3yJIbTaThI, IeTal0TCS

BBIBO/IbI, HAMEYAIOTCS TIEPCIIEKTUBEI HCCIIEIOBaHUS. BBIBOIBI JOKHBI OBITH
KpPaTKMMH U YETKUMH, JaBaTh MPEJACTABICHUE O COACPKAHNH, 3HAYMMOCTH,
000CHOBAaHHOCTH M 3(PPEKTHBHOCTH pa3pabOTOK.

17
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CHucoK UCTOYHHUKOB H JTUTEPATYPBI PEKOMEHIyeTCs (POpMHPOBATH 11O
paznenam:

— UCTOYHUKHU;

- IUTEepaTypa;

- pecypchl HH()OPMAITMOHHO-TEJIEKOMMYHHUKAITMOHHON ceTh « HTepHeTY.
OdopmIieHre Hay4dHO-CIIPAaBOYHOTO armapaTa JOJIKHO COOTBETCTBOBATh
npasunaM 6HOGIHOrpagUUEcKoro OnucaHus'

O06BeM KypcoBOl pabOTHI TOJKEH COCTABIISATh HE MEeHee 24 CTpaHUIl
MAaIIMHOMUCHOTO TEKCTA.

Bce TekcThl KypcoBbIX paboT MPOXOAAT 005S3aTENbHYIO IPOBEPKY Ha
OPHUTHHAIBHOCTH B TIPOTpaMMe « AHTUIUIATHATY.

B ciydae opuruHanbHOCTH TEKCTa KypcoBoii paboTel He MeHnee 60%
paboTta omyckaeTcs K aTTeCTAIlHH.

! OpopmiteHHEe HAyYHO-CIIPABOYHOTO aMIapara IPEeACTaBIeHo Ha cTpanuie Hayunoii 6uGnuorexu caiita PITY
http://liber.rsuh.ru/?q=node/63
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