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Heab AMCHUIUIMHBI COCTOMT B ()OPMHUPOBAHMM 3HAHHWHA W HABBIKOB B CIEIHMAJIbHBIX

1. HOACHUTEJBHASA 3AIIUCKA

1.1 Heab n 32124 TUCUMIIJIMHBI

BOIIpOCax TCOPHUHU U IMMPAKTUKH OUCHKH U YIIPaBJICHUA pPUCKAMHU.

3agaum JUCHUILIHHDI

° C(i)OpMI/IpOBaTB 3HaHUA B 007JacTH OLCHKKM W YIpaBJICHHUA OCHOBHBIMH PHCKaAMH

KOMIIaHHM;

® U3Y4YUTb OCHOBHBIC TCOPCTHYCCKUC MOJCIIN,

MOJEIUPOBAHUS KOPIIOPATUBHBIX PUCKOB;
e chopmupoBaTH HABBIKK PAOOTHI C AHATUTUIECKUMH MaTepHallaMu

1.2 Ilepeyens NJIaHMPYeMBbIX Pe3yJbTATOB 00y4eHHs MO IMCHHUILIUHE, COOTHECEHHBIX C
HHAUKATOPAMH JTOCTHKEHUSI KOMIETeHIH i

Komnerenuus HNupuxatopsl
(ko m KOMIIeTeHU i (Ko U Pe3yabTaThl 00yueHust
HAMMEHOBAHHE) HanMMeHOBaHMeE)
TIK-1 - Ciocoben [K-1.2 - TIIpoomur | 3HAaTh: OCHOBHBIC METOABI OIICHKH PHIHOYHBIX PHUCKOB,;
MIPOBOAUTH KaueCTBEHHYIO U | YMeTh: OCYUIECTBIISATh KOJIMYECTBEHHYIO OLIEHKY OCHOBHBIX
pacdeTsl KOJIMYECTBEHHYIO pHUCKOB
(huHAHCOBO- OLIEHKY PUCKOB Bnaners: HaBbIKAMY IPUMEHEHUSI COBPEMEHHBIX
SKOHOMUYECKUX UH(POPMAIMOHHBIX MPOIYKTOB/TEXHOJIOI Ui, HCIIOJIb3yEMbIX B
[IOKa3aTeNeH, OLICHKE PUCKOB
BBISABJISITD, IIK-1.3 - OueHuBaer | 3HaTh: COBPEMEHHbBIC TCHACHIIMU B 00JaCTH KOPIOPATUBHOIO
aHaJM3UPOBAThH, BIIMSIHUE (hMHAHCOBO- | PUCK-MCHEIKMEHTA
YCTaHaBJIUBaTh X SKOHOMHUYECKUX YMeTh:  BbIOMpaTh  METOJIBI  YMPaBICHHUS  PUCKAMH,
BIIMSHHME HA roKasaresueiu Ha | IPUMEHHUMBIE B IPAKTUKE KOMIIAHUU.
9KOHOMHUYECKYIO SKOHOMMYECKYIO Brnajiers: HaBBIKAMH pa3paOOTKH aITOPUTMA OLCHKH PHUCKOB
0e30MmacHOCTh 0€301MacHOCTh KOpHopauuii M HX NpPOBEIAECHHs; HAaBbIKAMHM BBISABIICHUS
XO035UCTBYIOLIETO XO03SIUCTBYIOILETO OCHOBHBIX ()aKTOPOB PHCKA B ICATSIFHOCTH KOMIIaHHH.
cyOBeKTa, cyObeKTa
HCI0JIb30BATh [IK-14 - TIpoomut | 3HaTh: CIOCOOBI YIPABICHUS OCHOBHBIMH PHIHOYHBIMH
pacyeTsl s (uHAHCOBO- puckaMu
p33pa60TKI/I 9KOHOMHYECKHE PACUYCTHI YMeTh: HaXOAUTh H606XO,Z[I/IMYIO I/IHq)opMauI/Ho (B TOM 4YHCJIE
MEPOTIPUATHIA 110 C MPUMEHEHUEM | C MOMOIIBI0 HH)OPMAITHOHHBIX TEXHOJIOTHIA)
MHMHHMMU3ALHUU COBpPEMEHHBIX Brazners: HaBbIKaMHU NPEACTABICHUS PE3YIbTATOB
PHUCKOB, nH(pOpPMaIMOHHBIX aHAJUTUYECKOH paboThI B BUJE BBICTYIUICHHS, TOKIaa,
IMOCTPOCHHUS TEXHOJIOTUM MIPE3EHTaU
CUCTEMBI
YIPaBJICHUS
pUCKaMH,

1.3 MecTo AMCHHMILVINHBI B CTPYKTYpe 00pa30BaTeIbHON NPOrpaMMbl

HucuunnuHa «PHCK-MEHEIKMEHT» OTHOCUTCS K 4acTH, (opMHUpyeMOW y4acCTHUKAMH
00pa30BaTeNbHBIX OTHOIIEHUH OJ0Ka AUCHUIUIMH Y4eOHOr o IIaHa.

2. CTPYKTYPA JUCHUIIJNHBI

OO61mas TpyA0eMKOCTh JUCIUIIITMHBI COCTABISAET 8 3aUeTHBIX eauHUIl, 288 yacos.

CTpyKTypa TUCHUNJIMHBI VISl 3204HOI (pOpMBbI 00yUeHUsI

COCTaBJIAIOIIME 4YaCTH OLCHKHU H
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O0beM AUCIUTIIMHBI B (hOpME KOHTAKTHOW pabOThl OOYYAIOIMIUXCS C TMeJarorudecKUuMH
paOoTHUKaMU U (MJIM) JTUIAMHU, TIPUBJIEKAEMbIMH K peann3anuu o0pa3oBaTeIbHOM MPOrpaMMbl
Ha MHBIX YCJIIOBUSX, IPH MPOBEICHNUN YUCOHBIX 3aHITHIA:

Kypc | Tun yueOHBIX 3aHATUI KonunyecTBo yacos
4 Jlexkun 8
4 CemuHapbl 16
4 Kypcogas pabora 2
Bcero: 26

O0beM mucHUIUIMHBL (MOIyNsi) B ()OpME CaMOCTOSITEIBLHOW pPabOTHl 0OYYAIOIIUXCS
cocTaBisieT 262 akaAeMUYECKUX Yaca, B TOM YKCIIE U Ha KYPCOBYIO paboTy.

3. COAEP KXKAHUE JUCIUIIJIHUHBDbI

HaumenoBaH
Ne ue pasjeJa Conep:xkanue
JUCIHHUILIHHBI
1. BBenenne Lenu, 3agaun, CTPyKTypa U JIOTUKA TUCHUILIMHBI, KpAaTKUHA 0030p

kypca. O030p crenuanbHoi auTeparypsl, Web — caiitoB. [ToBropenue
(BBl PHCKOB, KJIACCH(HUKAIIHSI, ICTOYHUKU PUCKOB)

Pazgea 1. Poinoudrie

HHAHCOBBIC PUCKHU

Tema 1 BasmoThsrit puck. Meroas! orieHku. Meronomnorus VaR B onienke
BaJIIOTHOI'O PUCKa
Tema 2. BammroTHsli puck. Meroas! ynpasiieHHs. XeIKUPOBAaHUE BaTOTHOIO
pucka. CTpaTeruu ynpasJIeHUs] BAIIOTHBIM PUCKOM
Tema 3 [IpouentHerii  puck. Meroasl ounenku. GAP  —  ananwms,
mropanus/monuduiupoBanHas — gropanus.  KpuBas — OecKkynmoHHOM
JIOXOJHOCTH
Tema 4. IIpouenTHsli puck. MeToas! ynpasiieHNs. BantoTHO-IIPOLEHTHBIN
cBon. FRA. UmmyHuzanus
2. Tema 5 Pucku mukBuaHoCcTH. PRIHOYHAA TUKBUIHOCTE. METOIBI OIIEHKHU
Tema 6 Pucku nmukBuaHOCTH. JIMKBUIHOCTD aKTHBA, OajaHCOBAs TIUKBUHOCTD.
MeTobl OLICHKH U YIPABJICHUS
Pa3gen 2. HepbiHOUHBIE (PMHAHCOBBIE PUCKHU
Tema S. KpeautHsblil puck. MeTOBI OLIEHKH - PEMTUHIOBBIE, KPEIUTHBIN
CKOPHUHT, BEPOSITHOCTHBIE MOJIEJIH
Tema 6. Kpeautnsiii puck. Metoas! ynpasnenus. KpenutHslie nepuBaTuBsI,
CEKbIOPUTU3 AL
3. Tema 7 OnepannoHHbIl puck. MeTo1bl OLIEHKH U ynipaBieHus. Cucrema

BHYTPEHHETO KOHTPOJIA 3a ONEpallMOHHBIMU prucKkamu. Mcnonb3oBanue
MH(OPMAIIMOHHBIX CHCTEM

Pa3znen 3 nTerpupon

aHHBII PUCK-MEHEPKMEHT Ha YPOBHE MPEIIPUSTHI

Tema 8.

Pucku kopnopanuu u ee cTouMocTb. KoHlenims s5KOHOMUYECKOM
no6asiienHol croumocTt EVA. TToaxo/isl K ynpaBiIeHUIO0 KOMITAHUEH
Ha ocHoBe EVA. RAROC

Tema 9.

Konuernmuss |IRM  Tlojme puHckOB KOMIAaHWM, KapTa PpHUCKOB.
PamxupoBanue puckoB B npakTuke kommnanuid. Cocrapisromniue IRM B
OLIEHKE U YIpaBJIeHUHU puckamu. Oprauu3anroHHbli aciekT IRM.

Tema 10

Konnennust SERM — ocHOBHEIE 31€MEHTEI, JOMOIHUTEILHEBIE

JpariBepbl. CollMaabHbIE, STUYECKHE, JIETATIbHBIC PUCKHU.




| | Creiikxonnepckuit noaxon. Tpanchopmariysi cToUMOCTH

Pa3znen 4 bankoBCcKkue pucku

Tema 11 OCHOBHBIE TIOJIXO/IbI K OIICHKE U YIPABICHUIO OAHKOBCKHMHU PUCKAMHU.
bazens I1-111 1 ocHOBHBIE MOJIEIH OIIEHKH OAHKOBCKHUX (DMHAHCOBBIX
PHCKOB

Tema 12 OCHOBHBIE METO/IbI YIIPABJICHUSI OAHKOBCKUMH PHUCKAMHU.

Oco0eHHOCTH PeryJIMpOBaHUs U KOHTPOJISI 0AHKOBCKUX MO3UIIMINA O
OCHOBHBIM (DPTHAHCOBBIM PUCKaM

4. OBPA3OBATEJIBHBIE TEXHOJIOI'UH

Jns mpoBepeHUMsT y4YeOHBIX 3aHATHH 1O JAWUCHMIUIMHE HWCHONB3YIOTCS pa3IM4HbIC
oOpa3oBaTenbHble TEXHOJIOTUHU. [ opraHm3amuu y4eOHOTo Tmpolecca MOXeT OBbITh
UCTIONIb30BAHO DJJIEKTPOHHOE OOydeHHMe W (WJIM) AMCTaHIMOHHBIE OOpa3oBaTENbHBIC
TCXHOJIOI'UH.

5. OHEHKA MIJAHUPYEMBIX PE3YJIBTATOB OBYYEHUSA

5.1 Cucrema oieHUBaHuA

7 cemecTp
MakcuMaJibHOe KOJHYeCTBO 0aJ1J10B
dopma KOHTPOJIA
3a oxny pabdory Bcero
Pemenue nmpakTuyeckux 3aaaqy 10 40
YyacTue B AUCKYCCUU 2 20
[TpomexxyTouHas aTTecTanus 40
3auem ¢ OYyeHKou
Hroro 100
8 cemecTp
Maxkcumanvnoe Konuuecmeo 6a1106
Dopma Konmpons
3a 1 6uo pabomot Bcezo
PemieHue npakTHUECKHX 3a3/1a4/KeiicoB 10 40
YyacTue B AUCKYCCUU 2 20
[TpomexxyTouHast aTTecTanus 40
9K3ameH
Hroro 100
KypcoBas paGora oreHuBaercss AuUPPEPEHIUPOBAHHO (KOTIMYHO», «XOPOIIOH,

«YIOBJIETBOPUTEIBHOY», «HEYJOBJIETBOPUTEIHHON).

[Tomy4yeHHBIN COBOKYIHBIM PE3yJIbTAT KOHBEPTUPYETCA B TPAJULIMOHHYIO KAy OLEHOK
U B LKAy olieHOK EBpormeiickoil cuctemsl nepeHoca u HakomieHust kpeautoB (European Credit
Transfer System; ganee — ECTS) B cooTBeTCTBHM € TabaULIEH:

100 GampHas mIKaia
95 -100

TpaauumonHas mKana [kama ECTS
OTJINYHO ‘ A




83-94 B
68 - 82 XOpOLIOo 3a4TEHO C
56 - 67 yJIOBJICTBOPUTEIILHO D
50 - 55 E
20 - 49 HEYJIOBJICTBOPUTEIHHO | HE 3a4TEHO FX
0-19 F

5.2

KpnTepnn BBICTABJICHHUA ONCHKH MO JTUCHHUILJIMHE

Banany/
I xana ECTS

Onenka no
JUCIUIIINHE

KpuTepun oneHkn pe3ybTaTOB 00y4eHHS O AUCIUTIIAHE

100-83/
AB

KOTIUYHO/
«3aYTEHO
(oTnaHO)»/
«3a4TEHO»

BrictaBisiercst oOydaromemycs, ecid OH INIyOOKO M IPOYHO YCBOWJI
TEOpPETUYECKU N u MPaKTUYECKU I marepuan, MOXET
OpOACMOHCTPUPOBATE 3TO Ha 3aHATHAX MU B XOC HpOMC)KyTO‘IHOfI
aTTeCTallvH.

OO0y4JaroImuiics ICYEPIIBIBAIOINIE U IOTHYECKH CTPOHHO U3JIaraeT
y4eOHBII MaTepHai, yMeeT yBsI3bIBaTh TEOPHIO C IPAKTHUKOIA,
CIIPaBIISICTCS C pelIeHHEM 3a/1a4 MPOoPecCHOHATLHON HAMIPaBICHHOCTH
BBICOKOTO YPOBHSI CJIOXHOCTH, IPaBUIIBHO OOOCHOBBIBAET PUHSITHIE
peLIeHHS.

CB000THO OpHEHTHpYETCS B yueOHOW U PO ecCHOHATEHON
JTuTepaType.

OreHka N0 AUCIMIUIMHE BBICTABIISIFOTCS 00yJaroLeMycs ¢ y4€ToM
pe3yJIbTAaTOB TEKYIUEN U MPOMEKYTOUHON aTTECTALIUH.

KomneTeHnumu, 3akperui€HHble 3a JUCIUILUINHOM, CHOPMHUPOBAHBI Ha
YPOBHE — «BBICOKHI.

82-68/

«XOpotIoy/
«3a4TEHO
(xopormo)»/
«3a4TEHO»

BricTaBnsercst o0yuaromeMycsi, €CITi OH 3HaeT TEOPETUICCKHUHA U
MPaKTUYECKUH MaTepuall, TpaMOTHO U, 110 CYIIECTBY, U3JaraeT ero Ha
3aHATHUSIX U B X0JI€ TPOMEKYTOYHOM aTTeCTaIluH, HE JTOMyCKas
CYILIECTBEHHBIX HETOYHOCTEH.

OOyuaronuiicst MpaBUIBHO MPUMEHSIET TEOPETHYECKHE TTOJIOKEHHSI TTPU
pelIeHUH TPaKTHUYECKHX 3a/1a4 TPOoQecCHOHAILHON HAlPaBIEHHOCTH
Pa3HOTO YPOBHS CIIOKHOCTH, BIIaJIeeT HEOOXOAMMBIMH JJISI 3TOTO
HaBBIKAMH U MPUEMaMU.

JlocTaTouHO XOPOIIIO OPUEHTUPYETCS B yUeOHOU U MPpodecCHoHaTbHON
JuTEepaType.

OneHka 1o AUCIUIUIHHE BBICTABIISIOTCS 00yYaroIeMycs ¢ Y4ETOM
pe3yJIbTAaTOB TEKYIIEN U MPOMEKYTOUHON aTTECTALNH.

Kommnerennuu, 3akpernnénnbie 3a IMCIHIUTMHON, cQOPMUPOBaHBI HA
YPOBHE — «XOPOLIHIL».

67-50/
D,E

«yIIOBJIETBOP
UTETBHOY/
«3aYTEHO
(ynoBnerBop
UTEJIBHO )»/
«3aYTECHOY»

BricTaBnsercs o0yuaroreMycs, eciv OH 3HaeT Ha 0a30BOM ypOBHE
TEOPETUUYECKUH U TPAKTUUECKUN MaTepuall, JOMYCKaeT OTACIIbHbIE
OIIMOKY TP €T0 U3JI0KEHUH Ha 3aHATHSAX U B XOJIe IPOMEKYTOUHON
aTTeCTalUH.

OO0yuJaromuiics UCIBITHIBAET OTIPEICIIEHHBIC 3aTPYTHCHUS B
MPUMEHEHNUHU TEOPETUUYECKUX TMOJI0KEHUHN MTPHU PEIICHUH NPAKTUYECKUX
3a51a4 po(ecCUOHATBHON HAMPABICHHOCTH CTAHAPTHOTO YPOBHS
CJIIOKHOCTH, BJIaJIe€T HEOOXOAMMBIMH JJISI 3TOTO OAa30BBIME HABBIKAMU U
npuémMaMu.

JleMOHCTpUpPYET N0CTaTOYHBINA YPOBEHD 3HAHUS YUEOHOM TUTEpaTyphl
10 JUCLHILINHE.

Or1reHKa 1Mo AUCIUIUIMHE BEICTABJISIOTCS 00YJaroeMycs ¢ yIETOM
pe3yJIbTAaTOB TEKYIIEN U MPOMEKYTOUHON aTTECTAIUH.

Komnerennuu, 3akperi€HHbple 3a JUCIUILUINHONW, CHOPMHUPOBAHBI Ha
YPOBHE — «JIOCTATOYHBIN.




Banasl/ Onenka no | Kputepnu oneHKH pe3yIbTaTOB 00y4eHHUsI N0 JMCHUTINHE

IIkana ECTS | aucuuniune

49-0/
FFX

«HeynoBneTs | BeicraBisiercs oOydaroiieMycs, €C OH He 3HaeT Ha 6a30BOM ypOBHE
OpPHUTENBHO»/ | TEOPETUYECKUH U MPAKTUUECKUI MaTepHa, JOIMyCKaeT IpyOble OMnOKH
HE 3a4TEHO IIPH €r0 U3JI0KEHUH Ha 3aHATHAX U B XOJI€ TIPOMEKYTOUHOMN
aTTeCTalluy.

OOyuaromuicst UCTIBITHIBACT CEPhEIHBIE 3aTPYAHEHHS B IPUMEHEHUN
TEOPETHUYECKUX IOJIOKEHUN ITPU PEILIEHUN IPAKTUYECKUX 3a4a4
npodecCuOoHaNbHON HANIPABICHHOCTH CTAaHIAPTHOIO YPOBHS
CJIOJKHOCTH, HE BaJeeT HEOOXOAMMBIMU ISl ’TOI'0 HAaBBIKAMU U
puéMaMu.

JemoncTpupyeT (pparMeHTapHbIe 3HaHUS y4€OHOM JIUTepaTyphl 110
JUCLIUIIIINHE.

OneHka MO AWCUUIUIMHE BBICTABISIIOTCA OOydaromeMycs ¢ Y4E€ToM
Pe3yIbTaTOB TEKYIIEH U MPOMEKYTOYHON aTTECTALIUM.

KoMmnereHnnn Ha ypoBHE «OCTaTOYHBINY, 3aKPETUIEHHBIC 32
JUCLIUIUIMHON, He chOPMHUPOBAHBIL.

5.3 OueHoyHbIe cpeacTBa (MaTepHabl) JJIA TEKYLIEr0 KOHTPOJIA yCIIeBaeMOCTH,

NMPOMEKYTOUHOI aTTecTANMU 00YHAIOIHUXCS N0 TUCHHUIJINHE

16.
17.
18.
19.
20.
21.

22.
23.
24,
25.
26.
27.
28.

KoHTpoJsibHbIE BONIPOCHI MPOMEKYTOYHOM aTTecTalu 7 ceMecTpa:

KakoBbI OCHOBHBIE HCTOUYHUKH KOPIIOPAaTUBHBIX PUCKOB?

[Touemy [1st KOMITAHUN BayKHO yHpaBisATh puckamu? Ha uro 3T0 Biusier?

Yrto oTHOCUTCS K (PMHAHCOBBIM pUCKaM?

[IpenyioxkuTe KIACCH(PHUKAIMIO KOPIOPATUBHBIX PHUCKOB IO KPUTEPHIO «UCTOYHHK
BO3HUKHOBEHUS».

Buzibl BaJIFOTHBIX PUCKOB U CITOCOOBI UX OLICHKHU.

Kak onpenenuts cooTHOMEHHE MEXTy (POPBApIHBIM U CIIOT Kypcom?

Kak BnusioT TeMiibl UHQIAIUY Ha COOTHOLIEHNE MEXTy Kypcamu?

Kak neficTByeT 3aKOH €JMHOMN LIEHBI HA BAJIFOTHOM PHIHKE?

Kakwue cymiecTByIOT ONIIMOHHBIE CTPATErNH XEIXKUPOBAHUS BATFOTHOTO pUCKa?

Yo Takoe BaIIOTHBIN CBONI U KaK PACCYUTATH €0 CTOUMOCTb?

B uem ocobeHHOCTH HCITIONIb30BaHUs MeTo10510TUK VaR B OlIEHKE phIHOYHBIX PUCKOB?
KaxoBbI OCHOBHBIE HCTOUYHUKHU LIEHOBOI'O PHIHOYHOT'O pUcKa?

MOo’kHO UCTIOIB30BaTh NMOKA3aTeNb [3 aKTUBOB ISl OLIEHKH PHIHOYHOTO LIEHOBOTO pUCKa?
Kak onienuts puck noprdens?

Kakue cymecTBylOT MeTOAbl XE€IKUPOBAaHHE PBIHOYHBIX pPHUCKOB C TOMOIIBIO
(dopBapaHBIX U (PBIOYEPCHBIX ONEpaLuii?

Kakwue cymiecTByOT METO/IbI XEKUPOBAHUS PHIHOYHBIX PUCKOB C TIOMOIIBIO OMIIHOHOB?
Kak MOXHO MCIIOJIB30BaTh CBOIBI JIS XEKUPOBAaHUE PHIHOYHBIX PUCKOB?

C KakuMu BUAAMHU MIPOLIEHTHOTO PUCKA CTAJIKUBAIOTCSI KOMITAHUU B CBOEH MpakTuke?
Yro sBIsIETCS HCTOUHUKOM IPOLEHTHOIO PUCKa?

Kaxk neicTByeT 3aKOH ImapuTeTa NPOLEHTHBIX CTaBOK?

Kak ompenenuth COOTHOIIEHUS MEXIY O0XXHMIA€MBIMHU JOXOJHOCTSIMHM Ha Pa3IUYHBIX
pBIHKax?

Kak BiusioT TeMibl HHQISIUN Ha COOTHOIIEHUS MEXTY TOXOIHOCTSIMU?

Kak MOXHO 3axeaKnpoBaTh MPOLEHTHBIA pUCK C momoipio FRA?

Yrto Takoe MMMYyHH3AIUs IPOIIEHTHOTO pHUcKa?

Kakwue cymecTByOT BUIbl PUCKa JIUKBUIHOCTH?

Yro sBisieTCsl HICTOUHUKOM pUCKa TUKBUIHOCTH?

Kak MOXHO OLIEHUTh BHEUTHIOIO JTUKBUHOCTb PHIHKOB?

Kakwue cymiecTByIoT criocoOb! yrpaBieHUs. pUCKOM JTUKBHIHOCTH?




29. KakoBbI TpH COCTaBISAIOMINE KPEIUTHOTO PUCKA?

30. Kakwue cyniecTByIOT METO/IbI OLIEHKH KPETUTHOTO pUCKa?

31. Kak o1eHuTh BEpOSITHOCTH AedosiTa KOHTPAreHTa 1o BHEITHEMY KPEIUTHOMY PEUTHHTY?
32. Kak ydecTp pa3nuyHble YPOBHHU KPEIUTHOTO PHCKA MO aKTUBAM B ropTdere?

33. Kakwue CymecTByIOT METO/IbI YIIPABICHUS KPEAUTHBIM PUCKOM?

34. Yto Takoe KpenuTHbIH nedontHblii cBon? Kak on paboraer?

KOHTpOJILHLIe BOITPOCHI I[pOMC)KyTO‘lHOﬁ aTTecTanuu 7 ceMecTpa

KakxoBbI OCHOBHBIE UICTOUYHUKH ONEPALMOHHBIX PUCKOB ISl KOMIAHUU?

Kak MoXxeT KoMITaHus OLIEHUTh/y4eCTh CBOH OINEPALlMOHHbIE PUCKH?

Kakwue eme pucku MOKHO Ki1accu(UIIMPOBATh KaK ONeparoHHbIe?

Bnusier nmu oOmuii ypoBeHb pUCKOB KOPIIOpAIMi Ha €€ cTouMOocTh? Kakum obpazom?

OO0BsicHUTE MEXaHU3M B3aUMOJICHCTBUS MEXKy PUCKOM U CTOUMOCTBIO?

Kakwue a¢pdexTs paboTaroT npu MOJEIUPOBAHUH COBOKYITHOTO pUCKa KOMITAaHUU?

Kak cBsi3aHbl puCKH KOMIAHUKM U CTOUMOCTH €€ Kanurtana? OObsCHUTE.

[TpuMmeHuM 1 CTEHKXOIAEPCKUN MOJX0 K OIIEHKE COBOKYIHOTO PUCKAa KOMIAHUH U €€

CTOUMOCTH?

9. B uem ocHoBHas unes kouuennuu VTIPM?

10. Yro Takoe moje puckoB Kommanuu? MaTpuiia puckoB?

11. Yro Takoe MOJEIbHBINA PUCK?

12. Kak Biusier Baeapenue UPM na ctoumocts kommnanuu? [louemy?

13. B yem cyTh konuenuuu SERM?

14. KakoBBbI OCHOBHBIC TCOPETHUCCKHE MTOJIOKEHUS, Jiexkaline B ocHoBe SERM?

15. B 4yem BO3MOXHOCTH, pEeUMyIIeCTBa 1 HegocTaTku SERM?

16. KakoBbI OCHOBHBIC METOMBI YIIPABJICHUS OICPAI[MOHHBIMH M BHYTPEHHUMHU OW3HEC —

puckamu’?

17. ]Jlns 9ero Hy’>KEH aHaliu3 CIICHApUEB?

18. KakoBbl OCHOBHBIEC TPHUUMHBI BOSHUKHOBEHUS MOJIETILHOTO pUCKa?

19. Pacuer kammrtana 0aHKa C Yy4eTOM KPEIUTHOTO, OTEPAIMOHHOTO M PHIHOYHOTO PHCKOB
(bazens II).

20. PexomeHyeMble METOBI OIICHKH U YTIPaBICHUS KpeAUTHBIM pruckoM B bazens 11.

21. PexomeHyeMble METObI OIICHKHU U YIIPaBIEHUS ONEpaIlMOHHBIM puckoM B bazens I1.

NG~ WNE

IIpumepbl npakTHYECKHUX 3a7a4 1Jis1 ceMecTpa 7

1. Komnanus noykHa 3amIaTUTh MOCTABIIMKY 3 MIH. eBpo uepe3 90 auel. OHa xoTena Obl
3aUKCHpPOBAaTh CyMMYy IUIaTeXa B JOJUIapax, WUCIOJIb3Yys CYLIECTBYIOIIME OOMEHHbBIE KYPCHI.
Kypc «cmot» cocraBnser 1.3749 nomn., kypc «dopBapn» ¢ moctaBkoit uepe3 90 naneit
cocraBisier 1.3806, mporenTHsie craBki B Hpio-Mopke n ®pankdypre paBHs! 5.25% u 3.75%
cooTBeTcTBeHHO. KakoBa OyneT HamMeHblIas JOJUIapoBas Li€Ha MOKPBITHS IulaTexa uepe3 90
nueit? Kakue nmelcTBUS MODKHA TMPEANPHUHATH KOMIIAHWSA, 4YTOOBI 3adUKCHPOBATH OTY
CTOUMOCTB?

2. Kommanus kynuia Ha croT peiike $357143 u ocyIecTBrIa KOPOTKYIO TPOIAXKy €BpO Ha
cymmy 294118. Kype momnapa cocraBisier 28 py6/$, xypc eBpo 34 py6/eBpo. M3BecTHO, 4TO
JIHEBHAsl BOJATWJILHOCTh 1O Bamoram paBHa o($)=0.6%, o(eBpo)=0.65%, p($,eBpo)=0.85.
Onpenenute AHeBHOM VaR mopTdens koMIaHUM ¢ T0BEpUTENbHBIM HHTEpBaJIOM 95%.

3. [loptdens cocrout U3 1ByX akTUBOB A U B, ¢ oxxumaemoii 1oxoaHocThio 7,=15% u rp, =
10%. Croumocth aktuBa A paBHa 300 ThIC.pyO, cromMocTh aktMBa B — 700 TBIC. PYO.
OnpeaenuTs 0XXKUIAEMYIO I0XOIHOCTh MOPThes.
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4. N3BecTHO, 4TO OE3pHCKOBasT JOXOAHOCTh COCTaBisieT 5%, CpeIHEePhIHOYHAS JOXOIHOCTh
— 11%. Onpenenutps 0XXUIAEMYIO JTOXOAHOCTh PUCKOBOIO aKTHBA, €CIM H3BECTHO, YTO €rO

B=1,5.

6. OmnpenenuTh MaKCUMAIBHO BO3MOKHBIC MOTEPU B TEUEHUE OAHOrO pabodero AHS Mpu
HMMEIOLIEHCS BATIOTHOM MO3UMIMKU B 1 MIIH. JOJUI., C JOBEPUTEIBLHON BEPOSTHOCTHIO 95%
(xBanTWIb 0=1,65), eciu HM3BECTHO, YTO BOJIATWIBLHOCTH Kypca JoJUlapa COCTaBIISIET
0=0,15.

7. Tlpenmnonoxum, 4yTO MPOLIEHTHAs CTaBKa MO KazHaueWckuM 1/0 paBHa 4%, oxumaemas
pBIHOYHAS JOXOIHOCTb — 12%. ucnonb3ysi CAPM BBINOTHUTE CIECYIOIINE 3aIaHUS:

a) mocrpoiite rpadpuk CML, moKa3spIBalOmMii KaK M3MEHAETCS —OKHAaeMast
JIOXOAHOCTh B 3aBUCUMOCTHU OT PUCKa;

b) ompenenuTe pHIHOYHYIO MPEMHIO 3a PHCK;

C) ompeaenuTe TpeOyeMyto J0XOAHOCTh HHBECTUIINH, OeTa KOTOPhIX paBHa 1,5;

d) ecnu mHBecTHIMH ¢ OeToi 0,8 MArOT OXHMIAEMYIO TOXOAHOCTH 9,8% HMEIOT JiH
OHH TIOJIOKUTEIIbHYIO YUCTYIO TPUBEICHHYIO CTOMMOCTD?

e) ecnu ot akiuii X PHIHOK OKUAaeT 10X0aHocTh 11,2%, kakoBa ux Oera?

8. OOmnuramusi CpokoM obpaiieHuss 6 Jer, ¢ KyMOHHOW AO0XOTHOCThIO 7% TOpryercs mo
HomuHairy $1000. Onpezenure ee JIOPALHIO.

8. Umerotcs nBe obmuramuu (4 u B), HOMUHaIBHOUW cTOMMOCTBIO 1Mo $1000 m cpokom
oOpamenuss 3 roma. O6muramuss 4 sBiseTcsl OECKYNOHHOM M €€ TeKyllas pbIHOYHAs
croumocth coctasisier $816,3. [To obGnuramuu B BRIIUTAYMBAIOTCS €KETOAHBIE KYIIOHBI 10
craBke 7% ¥ ee TeKymias pbIHOYHAS CTOMMOCTh coctaBisier $949,37. Onpenenute
JIOXO/THOCTH K MOTALICHUIO JUIs oonmranuu 4 u B.

9. Ompenenurte peIHOYHYIO IIeHY oOnuranuu HomuHaimoMm $1000, cpokom oOpamieHus 4
roja, €XKEroJHbIMH KYIMOHHBIMH BblluTaTamMu B pasmepe $100, ecnu u3BECTHO, 4TO €€
JOXOJHOCTE K MOTAIIEHUIO Ha JAaHHBIII MOMEHT cocTaBisAeT 8%.

10. Cnexynsat nponan 200 Teic. Oappeneil HedpTH HO MapTOBCKOMY (PbIOYEPCHOMY
KOHTpakTy no 14,5 nmosn./6ap. Jlemo3ut cocraBisieT 2 ThIC. AOJUI. 32 KOHTPAKT, €AMHUIIA
koHTpakTa — 1000 noyut. KakoBa OyieT cymma ero cuera, €clid OH 3aKpOeT CHIENKY IPU LeHe
14,35 nonn.?

11. Paccuntarth pHCK - HEHTpaJbHYI BEpOSTHOCTh Jedonra s komnanun ABC, ecnu
U3BECTHO, YTO:

e V koMmnaHuu cyuiectByeT aoiar - B = 100 MiH. JOJUL. ¢ HYJEBBIM KYIIOHOM U
CPOKOM moraieHus | rox;

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

e bespuckoBas cTaBka Ha pbIHKE 't = 8%.

12. lns xomnaHuu ¢ B — pedTHHrOM, MMEIOIICH JONT ¢ HYyJeBBIM KyrmoHoM B 100 mosr.,
CPOKOM Ha 2 Troja, OLEHUTh BO3MOXKHOCTb «II€PEXO/a» A0JIra M3 OJHOTO KayecTBa
(peWiTuHra) B JIpyroe 3a MEPHUOJ ICUCTBUS JOITOBOTO 00s3aTENbCTBA. J[OMOTHUTEIBHO
U3BECTHO, YTO:

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

® PDi.iz00 =5%

o PD2.iz00 =5,4%

e BeposTHocTh nepexona u3 B B A paBHa 1% B 11000i1 mepuoa BpeMeHH.

I[Ipumepbl npakTHYECKHUX 3a1a4 /151 ceMecTpa 8
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1. Jlna ©Oanmka ABC omepanMoHHBIE pHUCK BO3MOXKEH JHOO B pesyibTate c0o0s
UHPOPMALMOHHBIX cucTeM (¢ BeposTHOCThIO 40%), b0 B pe3yibTare OIIMOKH
nepcoHana (¢ BeposTHOCThI0 60%). Bo3mokHbI 3 BUAA MOCIEICTBUN — HEMPaBUIbHbII
pacyer, HEUCIIOJIHEHUE OIEepaluu, MOUICHHHYecTBO. [Ipomsomma ommubka, KoTopas
npuBelia K HENPaBWIbHOMY HCIHOJHEHHUIO onepauud. Kak Hu3MEHHTCS BEpOATHOCTD
Ka)KJ0r0 U3 TPEX BUJOB ONEPALIMOHHBIX PUCKOB?

2. JIns 6anka ABC HakomuieHa CTaTUCTUKA BEPOATHOCTH OMEPAIMOHHBIX PUCKOB U pa3Mep
ONEpALIMOHHBIX MOTeph (CM. Tabmuiyy Huxe). Ha OCHOBE HMEIOMIMXCS JaHHBIX
IIPOM3BECTU aHAINU3 OOIIEro pacnpeeneHus: yObITKOB U BEPOSITHOCTH UX HACTYIUICHHUS.

Cooii MHpOpMALTHOHHBIX CHCTEM Macwra0 ymepoa
BE€POSITHOCTD KosaunuecTBo BepossiTHOCTHL | CymmMma, 10/L1.
ciaydaeB
0,5 0 0,6 1000
0,3 1 0,3 10000
0,2 2 0,1 10000

Ipumep keiica 1ist cemectpa 8

Onpenenure 3(pPeKTUBHOCTh XEIKUPOBAHMS IIEHOBBIX PHCKOB Ha TMpUMeEpe JeHCTBUM
MIPOU3BOUTEISI MEJIH.

WcxonHble MaHHBIE: 11€7IeBast 1IeHa MPOU3BOAUTENS MEIHU, TIPU KOTOPOM OH MOKPHIBAET CBOU
U3JIEP’KKH MPOU3BOJICTBA U MONy4aeT CPEIHIO MPUObLIb, cocTaBiuseT 2600 momi. 3a 1 ToHHY,
TeKylas OuprkeBasi KOTUPOBKA, MO0 KOTOPOM MOXKHO TPOJIaTh OUPKEBON KOHTPAKT U 3aKIIOUYUTH
OMIMOHHYIO clenKy, — 2700 moin., a mpemus (1ieHa onipona) — 100 mos.

[Tpenmonoxum, 4To MPEANPHUITAE HAXOIUTCS Ha PEKOHCTPYKIMH JIMOO TUIAHHPYET BBECTH
HOBBIE MOIIHOCTH, B CBS3M C 4Ye€M HPOAYKIUS MOCTYHNHUT Ha PHIHOK TOJBKO Yepe3 HECKOIbKO
mecsieB. K aToMy BpeMeHH IIeHbI MOTYT IOHU3UTHCS, U TIPEATIPUATAE BMECTO MPUOBLTH TIOHECET
yOBITKH.

YTo0BI N30€KaTh He6JIaFOHpI/I${THBIX HOCJ'IeI[CTBI/II\/’I, MPOU3BOAUTCIIb MCIIU MOKCT:

1) mponath GbIHOYEPCHBI KOHTPAKT;

2) TpoJaTh OMIMOH Ha MOKYIKY;

3) KyIHTh OMIUOH HA IPOJIAKY.

PesynbraTel Bcex omepamnuii cBeauTe B TAOMMILy, MOSICHUTE IMOJyYEHHBIE PE3YyJIbTaThl U
BbIOepuTe Hanbosee >3 PeKTUBHBIH, C Ballleil TOUKU 3pEHNUs], BApUAHT.

Ilena Ha Menp B IIponaxa mequ | Kimaccnueckoe XemxupoBanue | XeIKHpPOBaHUE
MOMEHT NpoJaxku | 6e3 XEIPKUPOBAaHUE C | IIyTEM MIPOJAXKU | IIyTEM IOKYIIKU
TOBapa, XEPKUPOBAHUS | IOMOIIBIO ONIMOHA HA OMNIMOHA HA
muksuamu OK u ¢rrouepca MOKYIIKY IPOJIAXKy

HCTEUCHUS CPOKa
JICWCTBUS OINLMOHA

2400

2500

2600

2700

2800

2900

3000
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TemaTnka KypcoBbIX padoT

1. Puck B 5KOHOMUYECKON M MPEANTPUHIMATEIBCKON JIESTETbHOCTH.

2. AHanu3 pucKkoB opranu3anuu. Mcrounnkn nHGOpMaImum 0 pucKax.

3. Mertons! naenTuduKanuu puckoB. KaprorpadupoBaHue puckoB OpraHU3au.

4. Metoapl  oueHKH puUCKOB. CTaTHCTHYECKHME METOAbl  OLIEHKH  PHUCKOB!
CPaBHHTEIJILHBIN aHAJIU3 U YCIIOBHSI TPUMEHEHHSL.

5. MeToapl OIEHKH PHCKOB. AHAJIMTUYECKHE METOJbl OIICHKH PUCKOB. Pa3Burue
AQHAJTMTUYECKUX METOJIOB OLEHKH PUCKOB B IIPAKTHKE PUCK-MEHEKMEHTA.

6. OKCIIepTHBIE METOJbl OLIEHKM pHCKOB. IlomydeHue WHAMBHIYaJIbHBIX U
KOJUIEKTUBHBIX 3KCIIEPTHBIX OI[CHOK: IOCTOMHCTBA U HEJOCTATKU MPHUMEHSIEMBIX METO/IOB.

7. [lpeanpuHUMAaTENbCKUE PUCKU: CYIIHOCTb, TIOHSTHE, METOIbl OLEHKH |
yTpaBIICHUS.

8. Metoapl ympaBieHus (UHAHCOBBIMH pHcKamu. MccnenoBanue (axkTopos,

BIUSIOUIMX Ha YpPOBEHb (PMHAHCOBBIX PHUCKOB OpraHu3auuu. BpiOOp MeXxaHH3MOB
HelTpanu3anuu (UHAHCOBBIX PUCKOB.

9. Kpenuthsle pucku. Poib noi1apa B COBPEMEHHBIX MEKIYHAPOIHBIX BAIIOTHBIX U
KPEIUTHBIX OTHOIICHUSIX.

10.  BamoTHble pHuckM. MHPOBOH BaTIOTHBIH PBIHOK: COBPEMEHHOE COCTOSIHUE U
NEPCIEKTUBHI pa3BUTHSI. MUPOBas OJUTAPHU3AIHS U €€ MECTO B INIOOATH3AIHH.

11.  IlpoueHTHbIe pUCKH. BiusHue y4yeTHOH CTaBKM NPOLIEHTAa HAa SKOHOMHUYECKYIO
aKTUBHOCTH. [IpOIIeHTHBIE PUCKU B CHCTEME OaHKOBCKHX PHUCKOB.

12.  OnepauuoHHbIE PUCKU: UIEHTU(UKALINSA U oLeHKa. BeiOop kpuTepus yrnpapieHUs
OTIEpPALIMOHHBIMUA PUCKAMHU.

13.  PpiHOuYHBIE puUCKU. MeTO/Ibl OLIEHKU U HHCTPYMEHTBI PEryJIUPOBaHUS.

14,  Pucku JMKBUIHOCTU. AHaNIM3 JEHEKHBIX I[OTOKOB OpraHM3allMM KaK METOJ
yIpaBJIEHUS PUCKAMU JIMKBUAHOCTU. [lyTH MOBBIIIEHUS JTUKBUAHOCTU U IJIATEXKECIIOCOOHOCTU
OpraHu3aIug.

15.  Pucku pa3Butus. JlunepctBo B cHUXEHUN u3liepkek U nudpepennuanus. [lTorck
HauOozee 3¢ (HEeKTUBHOTO MyTH Pa3BUTHS.

16.  HMuBectunmonHsle pucku. OLEHKa M YIOpPaBIeHHE PHUCKAMHU HWHBECTHIIMOHHOTO
MIPOEKTA.

17.  HuBectunmoHHble puckd. POpMHUPOBAHUE UHBECTUIIMOHHOTO MOPT(ENS C yUeTOM
pHCKa.

18.  Crparernueckue pucku. CrpaTternueckas Oe3omnacHocTh. IIpoOiemsr u
NEePCIEeKTUBBI TTT00ATH3aIIH.

19.  CrpanoBble pucku. MUpPOBOW 3KOHOMHUYECKMHA KPU3MC U TEHICHLUHU Pa3BUTHA
POCCHICKON SKOHOMUKH.

20.  IlomuTHyecKHe PUCKH.

21.  TexXHOTCHHBIC PHCKH.

22.  IlpuHsATHE peleHHi B YCIOBUSAX HEONPEIEIEHHOCTH U PUCKA.

23.  OpraHu3anus CUCTEMbI PHCK-MEHEDKMEHTA Ha TIPEATPHUSITHH.

24.  OcHOBbI 0aHKOBCKOT'O PUCK-MEHEPKMEHTA.

25. Puck-meHeKMEHT B CTPaxOBOM JIETIE.

26.  Meroapl ympasineHus puckoM. OOmas cxema Mpolecca YHpaBiICHUS PHCKOM.
Br100p MeToI0B ynpaBiIeHHs PUCKOM Ha OCHOBE OIIEHKH UX CPaBHUTEIHLHON 2(PPEKTHBHOCTH.

27.  Mertoabl ynpaBJiIeHUsI PUCKOM: XeDKHPOBAHUE.

28.  Mertoapl ynpaBJieHUs PUCKOM: TUMHTHPOBAHHE.

29.  Mertoabl ynpaBJieHUs] PUCKOM: CTPAXOBAHUE U CAMOCTPaXOBaHHE.

30.  Meroapl ympaBieHUS PHCKOM: TUBEpCUGUKAIMSI. AHAIN3 CYMECTBYIOMIMX

MoAXOA0B K PasMCIICHUIO KallMTaJIa 110 HallpaBJICHUAM ACATCIbHOCTH.
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31.  JluarHocTuka ()MHAHCOBOTO KpHU3HCa MPEANPUATHS. AHAINU3 PUCKOB MpPU yIpo3e
OaHKpOTCTBA.
32.  Meroabl HelTpanuzanuu puckoB. PeiHOK ¢opBapaoB B Poccun. XemxkupoBanue
Ha ocHOBe MHCTpyMeHTOB FORTS.
33.  Pucku B rino6anbHON 3KOHOMHUKE: OCHOBHBIE ITOAXO/Ibl K YIIPABICHUIO.
34. Pucku MupoBo BAIFOTHOM cHcTeMBI. [lepciekTuBbI Kpru3uca.

1.

6. YHEBHO-METOJAUYECKOE U HTH®POPMALNOHHOE
OBECIIEYEHUWE JUCIHUIIJHNHBI
6.1 Cnucoxk MCTOYHUKOB M JIMTEPATyPhI

Jlureparypa
OcHosHas

OHuukIoneaus (pUHAHCOBOrO pUCK-MeHemKkMeHTa / mox pea. A. A. Jlobanosa, A. B.

UYyrynoBa. — 4-e u3f., ucrp. u jnom. - Mocksa: Ansnuna busnec byke, 2009. - 932 c.

3BbC ZNANIUM Pexum nocryna: https://znanium.com/catalog/product/1077955
Hononnumenvhas

CokomnoB /I. B. ba3ucHas cucreMa pucK-MEHEI)KMEHT OpPTaHU3alUil PEalbHOTO CEKTOpa
9KOHOMHUKH [DNeKTpoHHBINA pecypce]: Monorpadus. — M.: OOO "HayuHo-n31aTenbCKuit
ueatp MWMHO®OPA-M", 2013. - 126 c. D9bC ZNANIUM Pexum pgocrymna:
https://new.znanium.com/read?id=288146

@dunancoBas Matemaruka: YueOHoe nocobue / A.C. Uyiiko, B.I'. lllepmnes. - M.: HUL]
NH®PA-M, 2013. - 160 c. - (Boiciiee obpazoBanue: bakanaspuar) - 96C ZNANIUM
Pexxum nmoctyma: https://new.znanium.com/read?pid=356853

6.2 Ilepeyenr  pecypcoB  MH(POPMALMOHHO-TEJIEKOMMYHHMKALMOHHON  CeTH

«HHTepHeT»

1.

N

MexayHaponHass KOHBEPIeHIMS HM3MEpeHHMsl KamnuTajla M CTaHJIapTOB KamuTaia:
IMepecmorpennnie moaxoasl — ITomuast Bepeus (International Convergence of Capital
Measurement and Capital Standards: A Revised Framework — Comprehensive version,
Basel Committee on Banking Supervision, wutons 2006), mep. ¢ aunri., baHk
Mex1yHapOoaHbIX Pacueros, 2006.
https://www.cbr.ru/Content/Document/File/36682/1.pdf

bank Poccuu [DnektpoHHsiii pecype]: Pexxum noctyma: http://www.cbr.ru/analytics/
FERMA (Federation of European Risk Management Association) [DnekTpoHHSBIH
pecypc] — DnektpoH. aaH. — Pexxum noctyna http://www.ferma.eu/

Caiit bazenbckoro KkomMuTera 1Mo 0aHKOBCKOMY Haa3opy (IMyOnukauuu) [DIeKTPOHHBIH
pecypc] Pexxum noctyma https://www.bis.org/

PeiitunroBoe arentctBo Standard & Poors [Dnektponnsblii pecypc]: Pexxum mocrtyna:
https://www.spglobal.com/ratings/en/

PeiituaroBoe arentctBo Fitch Ratings [DnexTponHnbiii pecypc]: Pexum mocrtyma
http://www.fitchratings.com

HNudpopmannonHo-ananutudyeckuii pecypc CBonds [DnekTpoHHbIM pecypc]: Pexum
nocrymna http://www.cbonds.ru/

Caiit MockoBckoii 6upxu [DneKTpoHHbIN pecypc]| Pexxum goctyna Www.moex.com
Caiitr DUHAM [DnexTponHslit pecypc] Pexxum nocryma www.finam.ru



https://znanium.com/catalog/product/1077955
https://new.znanium.com/read?id=288146
https://new.znanium.com/read?pid=356853
https://www.cbr.ru/Content/Document/File/36682/1.pdf
http://www.cbr.ru/analytics/
http://www.ferma.eu/
http://www.cbonds.ru/
http://www.moex.com/
http://www.finam.ru/

10.

14

Marepuansl I8 W3yYeHUS AUCHUIUIMHBI (TIPE3EHTAlMs OCHOBHBIX TEOPETHUECKUX
MOJIOKCHUH KypCOB, CTaThU M MaTEPUANIbI JUIS CAMOCTOSTCILHOTO H3YUCHHUS W JP.):
http://gukovskaya.tilda.ws/

Hanmonanenas snexrponnast oubnuorexka (HOb) www.rusneb.ru

ELibrary.ru Hayunast anektponHas 6ubimoreka www.elibrary.ru

OnexTponHas oubnmoreka Grebennikon.ru www.grebennikon.ru

6.3 IIpodeccuonanbHbie 6a3bl JAHHBIX U HH(POPMAIIMOHHO-CIIPABOYHbIE CHCTEMbI

Joctyn k npodeccuoHaibHbIM Oa3zam qaHHbIX: https:/liber.rsuh.ru/ru/bases

I/IH(l)OpMaHI/IOHHI)IC CIIpaBOYHBLIC CUCTCMBI:

1.
2.

Koncynsrant [lmroc
I"apanT

7 MATEPUAJBHO-TEXHUUYECKOE OBECIIEYEHHUE
JUCILUIIJINHBI

HJ’IH obecneyeHus AUCHUIINIMHBI ~ UCIIOJIB3YETC  MAaTCPpHAIIbHO-TCXHHUYCCKAA baza

O6paSOBaTeJ'IBHOFO YUPCIKACHUA: y‘{e6HLIC ayJJuTOpHH, OCHAaIIEHHbBIC KOMIIBIOTEpOM U
IMPOCKTOPOM 1A ACMOHCTpAlluU y‘IC6HBIX MaTCPHAJIOB.

1.

8

CocTaB mporpaMMHOT0 00ECIICUCHHUS

Windows
Microsoft Office
Kaspersky Endpoint Security

. OBECHEYEHHUE OBPA3OBATEJBHOI'O NINPOULHECCA AJA

JUII C OTPAHUYEHHBIMU BO3MOXHOCTAMMU 3JOPOBHA U
NMHBAJIUAOB

B xone peanmzanuu AUCHUIUIMHBI UCTIOIB3YIOTCS CIEAYIOIMINUE JTOTOJHUTEIbHBIE METOIBI
00y4eHHs, TEKYIIEro KOHTPOJIsl YCIIEeBAaEMOCTH U MPOMEKYTOYHOU aTTecTalluy O0ydaroluxcs B
3aBUCHMOCTH OT UX WHIUBUIYATIbHBIX OCOOCHHOCTEH:

eIl CIENbIX U CIA0OBUASIIUX: JIEKIUH O(QOPMIIAIOTCS B BHJE AJIEKTPOHHOIO
JOKYMEHTa, JOCTYIIHOTO C TIOMOIIBIO KOMIIBIOTEPA €O  CHELHMAIU3UPOBAHHBIM
IPOrpaMMHBIM 00€cliedeHNEeM; MMCbMEHHBIE 3a/1aHNUs BBIMOJIHIIOTCS Ha KOMIIBIOTEPE CO
CHELMATU3UPOBAHHBIM TPOTPaMMHBIM 00€CIEUeHHUEM MM MOTyT OBbITh 3aMEHEHBI
YCTHBIM OTBETOM; 0OecreunBaeTcs HHIUBUYaJIbHOE PAaBHOMEPHOE OCBEIICHUE HE MEHEe
300 urokc; JUIA  BBINOJHEHHWS 3aJaHusi M[pU HEOOXOIUMOCTH IPENOCTaBIISAETCS
YBEJIMYUBAIOIIIEE YCTPOMCTBO; BO3MOKHO TakXK€ HCIIOJIb30BAHME COOCTBEHHBIX
YBEJIMYMBAIOLINX YCTPOWCTB; IHUCBMEHHbIE 3a7aHus O(QOPMIIIOTCS YBEJIWYECHHBIM
mpudToM; SK3aMeH U 3a4€T NPOBOASTCS B YCTHOM (opMe WM BBINONHSIOTCS B
NUCbMEHHOU (hopMe Ha KOMITBIOTEPE.

oISl TIYXMX U CJAa0OCHBIIAMNX: JIEKIUH O(QOPMIISIIOTCS B BUAE 3JIEKTPOHHOTO
JIOKYMEHTa, JIN0O MpelI0oCTaBIIseTCsl 3BYKOYCHIIMBAIOIIas anmnapaTtypa UHAUBHIYaIbHOTO
MI0JIb30BAHNUS; NUCHBMEHHBIE 3aJaHMs BBIIIOJIHAIOTCS HAa KOMIIBIOTEPE B IHCBMEHHOU
dbopMe; dK3aMeH U 3a4€T MPOBOJATCS B MUCBMEHHOW (popMe Ha KOMITbIOTEPE; BO3MOMKHO
npoBesieHue B (hopMe TeCTUPOBAHMUS.


http://gukovskaya.tilda.ws/
http://www.grebennikon.ru/
https://liber.rsuh.ru/ru/bases
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oIl JUIl C HApyIICHUSMH OIOPHO-IABUTATEIHHOIO  ammapara: JIeKIHU
0(OpMIIIOTCS B BHJIE 3JICKTPOHHOTO JOKYMEHTA, JOCTYITHOTO C MOMOIIBIO KOMITBIOTEPA
CO CHEIHMATM3UPOBAHHBIM IPOTPAMMHBIM  OOECIICYCHHEM; NHUCHbMEHHBIC 3aJaHHS
BBITOJIHSIOTCS. HA KOMITBIOTEPE CO CIIEIHATU3UPOBAHHBIM IIPOTPAMMHBIM 00ECTICUCHHEM;
9K3aMeH U 3a4€T MPOBOAATCS B YCTHOH (hOpMe MIIM BBIMOJIHSAIOTCS B MIUCBMEHHOH (hopme
Ha KOMITBIOTEpE.

[Tpu HEOOXOMUMOCTH TPEIyCMaTPUBACTCS YBEITMYCHUE BPEMEHH JIJIS TIOATOTOBKU OTBETA.

[lponienypa  mpoBeaeHHS  NPOMEXKYTOYHOW  aTTecTalluil A OOyYaroLIHXCs
YCTaHABIMBACTCSI C Y4YETOM WX HMHIUBUAYAIBHBIX TICUXO(PH3UYECKUX OCOOCHHOCTEH.
[TpomexyTo4Hast aTTEeCTAIMsI MOKET TPOBOJAUTHCS B HECKOJIBKO 3TAIOB.

[Ipu mpoBeneHHH TPOIEAYPHI OIEHUBAHUS PE3yJIbTaTOB OOYyUEHHS IPEIyCMaTpUBACTCS
UCIIONB30BAaHUE TEXHUYECKUX CPEACTB, HEOOXOMUMBIX B CBS3U C HWHIUBUAYAJIbHBIMU
0COOCHHOCTSIMH OOYyYarOIIUXCs. DTU CPEICTBa MOTYT OBITh NPEAOCTABICHBI YHUBEPCUTCTOM,
WJIA MOTYT HCIIOJIb30BAThCSI COOCTBEHHBIE TEXHUYECKUE CPEICTBA.

[lpoBeneHre TpOLEAYPHl  OLICHWUBAHHS  PE3yJIbTATOB  OOYYCHHS JIOIyCKAeTCs ¢
UCTIOJIb30BaHUEM JMCTAHIIMOHHBIX 00pa30BaTeIbHBIX TEXHOIOTHH.

ObecnieunBaeTcs 0CTyn K MHGOPMALMOHHBIM U OHOIHOrpadUyecKuM pecypcam B CETH
WuTepHeT U1 KaXaoro oOydaromierocss B ¢opMmax, aJalnTHPOBAHHBIX K OTPAaHUYCHUSM HX
3JI0POBbS U BOCTIPUSATHS MH(OPMAITUH:

® ISl CJICTIBIX W CIIA0OBHISAIINX: B MEYATHOH (hOpMe YBEITUYCHHBIM IIPUPTOM, B
(dbopMe IIEKTPOHHOTO JTOKYMEHTa, B (hopme aynnodaiina.

oISl TIIyXUX WM CIA0OCHBIIAIKX: B MEYaTHOW ¢opme, B (opMe 3IEKTPOHHOTO
JIOKYMEHTA.

oI  OOydYarONIMXCS C HApPYUICHUSIMH OINOPHO-JBUTaTeIbHOrO armapara: B
neyaTHou Gopme, B popMe IIEKTPOHHOTO JOKyMEHTa, B hopme aynnodaiina.

Y4eOHble ayAUTOPUH JUIS BCEX BUIOB KOHTAKTHOW M CaMOCTOSITEIIBHON pabOThI, HAy4yHast
O0uOnMMoTeKa W MHBIE MOMEIICHUS ISl 0OyYeHUs] OCHAIICHBI CIIEIHAbHBIM 000pYyAOBaHHEM U
y4eOHBIMU MECTaMH C TEXHHUECKUMHU CPEJICTBAMU O0yUEHUS:

oISl CIEMbIX U CTAaOOBUISAIINX: YCTPONCTBOM [Isi CKAHUPOBAHUS W YTEHUS C
kamepoil SARA CE; aucnneem bpaiing PAC Mate 20; npunrepom bpaiinst EmBraille
ViewPlus;

oISl TIOYXUX U cHabOCHBIIIAIIUX: aBTOMATH3UPOBAHHBIM Pab0O4YUM MECTOM st
JFO/IeH C HapyIICHUEM CITyXa U cIabOCIBIIIANINX; aKyCTUYECKHI YCUITUTENh U KOJIOHKH;

e Ui O0YYaroImUXCsl C HApYIICHUSIMUA OMOPHO-ABUTATEIBHOTO allfapara: nepeaBIKHBIMH,
perynupyeMbiMi  3proHomudeckumu maptamu CH-1; KOMIBIOTEpHOW TEXHUKOH CO
CIICIIHAIEHBIM IPOTPAMMHBIM 00eCTICUCHUEM.

9. METOANYECKHUE MATEPHUAJIBI

9.1 IInanbl ceMuHapoB
7 cemecmp
Cemunap 1: BamoTHsiii puck. LleHOBO phIHOYHBIN pUCK
Bonpocs! 1is1 00cyKI1eHus:

1. Ouenka 1 MOJEIHPOBAHUE BAIFOTHOTO pUCKa 10 MeToaoioruu VaR.
2. Omnenka o Meroxoiiornu VaR.
3. Oumnenka o CAPM

Cemunap 2: IIpouieHTHBIH pUCK. YTIpaBleHHE PHIHOYHBIMH PHCKAMHU.

Bomnpocsl 151 00CcyKaeHus:



KpuBast 6ecKynmOHHOM TOXOJHOCTH

Husepcudukanus u reopust moptdens MPT

XemKupoBaHHe ¢ MOMOUIbIo GopBapaoB u (prrouepcos, FRA
XemKUPOBaHKE C TOMOIIBIO OMIIHOHOB

IRS

agrONEE

Cemunap 3: Puck TUKBUIHOCTU
Bomnpoce! 1151 00cy:KaeHus:

1. MeTo/1bl OIICHKH PHIHOYHOM JTUKBHIHOCTH
2. MeTobl OLIEHKH JTUKBUIHOCTHA aKTHBOB/0aIaHCOBOM JIMKBUIHOCTH
3. Meroapl ynpaBieHHs] BHYTPEHHEH JTMKBUIHOCTHIO

Cemunap 4: KpeauTHblil puCK: OLIEHKA U YIIPaBJICHUE.
Bonpocs! 1151 00cyKIeHus:

Tpu cocTaBisONIME KPEAUTHOTO PUCKA.
KpenuTHsblil ckopuHT

PeliTnHroBrle olieHKHN

Moaens Meprona. Moaens KMV
KpenuTtHbie nepuBaTuBbI
CeKkbropHUTH3AIUS

ook wdE

8 cemecmp
Cemunap 5: OnepalluoHHbIA PUCK

1. Mertobl OLICHKH ONEPaIMOHHOTO pUCKa

2. Mertoabl ynpaBJeHHUs ONIEPAMOHHBIM PUCKOM

3. Tpanchopmanuu onepamoHHOrO prucKa

4. OpraHu3alMOHHbIE ACTIEKTHI YIIPABICHUS ONEPALOHHBIM PUCKOM

Cemunap 6: Pucku xopriopaiuu u €€ CTOUMOCTh
Bonpocs! 1i1s1 00cyKIeHus:

1. KOHI.[CHI_II/IH CTOUMOCTHU KOpIopalun: OCHOBHBIC MOJCIIN, YUCT PUCKOB

Cemunap 7: Konnenuuu IRM u SERM u ux cocraBnstoniue
Bonpocs! 1i1s1 00cyKIeHus:

1. KowmruiekcHast OIleHKa PHICKOB KOPITOPAITHH.
2. Kapra puckos, npouib pucKoB
3. KoHnenmus cTOMMOCTH KOPIIOpauu

Cemunap 8: bankoBckue pUCKU
Bomnpocs! pis1 00CcyKaeHus:

1. Kanwuran 6ankoB u pucku, RWA

2. bBasens II-11l 1 ocHOBHBIE MOJIENIN OTICHKU 0AHKOBCKHX (DMHAHCOBBIX PUCKOB

3. KouTtposns u perynupoBanue GUHAHCOBBIX PUCKOB OAHKOM

OrneHka mpoLEeHTHOTO pUcKa — AI0panus/MoIuUIIMpOBaHHAs AIOPALIKS.
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9.2 MeTtoauyeckue peKOMeHAalMHU 10 NOATOTOBKE MHCbMEHHbIX padoT

CrpykTypa KypcoBOil pabOThI BKIIFOYAET CICAYIOIINE DJIEMEHTHI:
- TUTYJIBHBIH JIUCT;

- OTJIaBJICHHE;

- BBEJICHHE;

- OCHOBHYIO 4aCTh;

- 3aKIIIOYCHUE;

- CIIICOK UCTOYHHUKOB M JIUTEPATYPBI;

- IPUJIOKEHMS (TP HEOOXOMMOCTH).

BBenenue conepKuT 000CHOBaHUE BBIOOpA TEMBI, €€ aKTyaJIbHOCTb,
bopMyIMPOBKY LIETH U 3a]1a4 paboThl, ONpeieNieHue 00beKTa U MpeAMeTa
UCCIICIOBaHMS, OTIPEJICIEHUE CTEIICHH Pa3pad0TaHHOCTHU JaHHOU TeMBbI, 0030p
HMCTOYHHUKOB U JINTEPATYPhI, XapPAKTEPUCTUKY CTPYKTYPHI pabOTHI.

OcHOBHas 4aCTh KypCOBOM pabOTHI BKJIFOYAET IJ1aBbl, pa3J/ieJICHHbIC, KaK

paBwIIO, HA aparpadsl (moapasensl). DTa 9acTh CTPOUTCS HA OCHOBE HAYYHOU U
y4eOHOM JTUTEPATYPhl, HOPMATUBHO-TIPABOBBIX M METOJIUYECKUX JOKYMEHTOB,
CTaTHCTUYECKOTO MaTepHalia, MaTePUAIOB YUeOHOU U TIPON3BOICTBCHHBIX
IMPAKTHUK U T.II.

B 3akirouennn 000011aI0TCsI IOCTUTHYTHIE Pe3yJIbTaThI, 1eIal0TCs

BBIBO/JIbI, HAMEYAFOTCSI IIEPCIICKTUBEI UCCIICAOBAHNUS. BBIBOIBI TIOJKHBI OBITH
KpPaTKMMH U YETKUMH, JaBaTh MPEJACTABICHUE O COJACPKAHUH, 3HAYMMOCTH,
000CHOBaHHOCTH U 3(P(HEKTUBHOCTH pa3pabOTOK.

CIucoK HCTOYHHMKOB U JIUTEPATypbl peKOMEHAyeTCs (hOpMUPOBATh 110
paszenam:

— UCTOYHUKH;

- IUTEpaTypa;

- pecypchl HHPOPMALMOHHO-TEIEKOMMYHUKAIIMOHHON ceTH «HTepHeT».
OdopmiteHne HayyHO-CIIPAaBOYHOTI'O armapara J0J)KHO COOTBETCTBOBATh
npaBuIaM 6ubIHOrpaduuecKoro onucaHus

O06BeM KypcoBOi pabOTHI TOKEH COCTABIISATh HE MEeHee 24 CTpaHUIl
MAaIIMHOITMCHOTO TEKCTA.

Bce TekcThl KypcoBBIX paboT IPOXOIAT 0053aTENbHYIO IPOBEPKY HA
OPUTHHAILHOCTH B MPOTpaMMe « AHTHTUTarHaT.

B ciyuyae opuruHanbHOCTH TeKCTa KypcoBo# paboTel He MeHee 60%
paboTa JOMmyCKaeTCsl K aTTeCTalluH.

! O¢popmnenne Hay4HO-CIIPaBOYHOIO ammapara npeacTaBieHo Ha ctpanune Hayunoit Oubnnorekn caiita PITY

http://liber.rsuh.ru/?q=node/63
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