MUHOBPHAYKHU POCCHUN
)

Py

denepanbHOE rOCyIapCTBEHHOE OI0HDKETHOE 00pa30BaTEeIbHOE YUPEKICHHE BBICIIIETO
00pa3zoBaHus

«PoccuiicKuil rocyJapCcTBeHHBI I'YMAHUTAPHbINA YHHBEPCUTET»
(PI'OY BO «PITY»)

NMHCTUTYT DKOHOMMUKU, YIIPABJIEHWA U IIPABA

AKOHOMUYECKUN ®AKYJIBTET
Kadenpa dunancoB u kpeaura

OUHAHCOBBIE PUCKHA
PABOYASA [TPOTPAMMA JUCHUITJIMHBI

Hampasienne noaroroku: 38.03.01 — DxoHomuka
Hanpasnennocts: MexayHapoaHas SKOHOMUYECKan AeATeNbHOCTb

YpoBeHb KBaIM(UKAIINH BBIITYCKHHUKA - OaKalaBp

dopMbl 00yUeHHS — OUHAsI, OYHO-3a04YHAas

PII/I amantupoBaHa s ULl
C OTPAaHUYECHHBIMU BO3MOKHOCTSAMU
3710pOBbSl U UHBAJIUOB

Mocksa 2021



OMHAHCOBBIE PUCKH

Pabovas mporpamma AMCHUTUIMHEL

CocraBurelnb:

K.3.H., noueHT kadenps! puHaHch U kpeaut ['ykoBckas A.A.

YTBEPXIEHO

[TpoTokoun 3acenanus kadenpbt
Ne 10 ot 25.06.2021 r.



OraasJjieHue

1. ITOSACHUTEJIIBHAZS BATIHMCK A .o a s 4
1.1 LIeTb ¥ 3a0QUH JUCITHIIIIETHEL ......uvveeeeeeesssesuttreseeeeeeessssissssssssssesssssnsssssssesssesssssnssssssseeeesssnsnnsnns 4

1.2. Ilepedenp MIaHUPYEMBIX PE3YJIbTATOB 00YUYEHUS MO AUCLIUILIMHE, COOTHECEHHBIX C

MHAMKATOPAMH JTOCTHIKEHUS KOMIIETCHIIMM .. .eutnttntett ettt ettt et et eeeeenen 4
1.3 MecTo TUCHUIUIMHBI B CTPYKTYPE 00Pa30BATECIBLHON TIPOTPAMMBI ....veevvveeirvreessieeessieeesssneens 5
2. CTPYKTVYPA AUCHUITIIUHBI ....ooiiiiiiiee e 6
3. COHLEPXKAHUE JUCHUITIITHDBI ....ooooiiiiiiie e 8
4. OBPA3OBATEJIBHBIE TEXHOJIOT U ..ot 10
5. OUEHKA IMITJAHUPYEMBIX PE3VIIBTATOB OBYUEHUA .................... 11
5.1 CHUCTEMA OLICHIIBAHMS ... ueeevieevetuissseeesssssstsssssesssessssssassssesssssstssssessssesstarassssessessrrsannns 11
5.2  Kpurepuu BHICTABICHHUS OICHKHU TIO JUCIIHIIITIHE ....vveerveeereesteesseessseesinessseessnesssesssnesnes 12

5.3  OneHounsle cpeAcTBa (MaTepUabl) Ui TEKYIIETO KOHTPOJIS yCIIEBAEMOCTH,

HpOMG)KyTO‘IHOﬁ aTTeCTalnu o6yqa}oumxc;l IIO AUCHHUIITIMHE ....ooiiiiiiiiiiiiii s 13

6. VAEBHO-METOJUYECKOE U UHOOPMAILIMOHHOE OBECIIEUYEHUE
D107 (@D R 0708 8] 870505 (PO O 25

6.1 CHUCOK UCTOYHHUKOB M JTUTECPATYPB .....vverviasriseeteasresseesteessesseesseassesseesseassesseesseensesnnessens 25
6.2 IlepedeHs pecypcoB HH(DOPMAMOHHO-TEIICKOMMYHUKAITMOHHOMN cetn «MHTEepHETY ...25
7. MATEPUAJIBHO-TEXHUYECKOE OBECIHHEUYEHUWE AUCHUITIJINHBI ..26

8. OBECIIEHEHUE OBPA3OBATEJIbHOI'O ITPOLUECCA AJIA JIUL C
OITPAHUYEHHBIMU BO3MOXHOCTAMMU 3JOPOBbA U UHBAJINUAOB 27

9. METOANYECKHUE MATEPUAIIDBI ...ccooiiiiiiiic e 29
9.1 IlnaHbl NPAKTUYECKUX 3AHATUN (CEMHHAPOB)....cviiuriivreitieiiiieesriere e sreene e sreene e 29
AHHOTATITISL oo 33

JUCT UBMEHEHMM .o, Ommoka! 3akiagka He onpeeseHa.



1. HOACHUTEJBHAA 3AIIUCKA

1.1 Heab n 3a1a4u TUCHMIIJIMHBI

CopneprxaHue JUCHUILIMHBI OXBAaTHIBAET BOIPOCHI COBPEMEHHOW (PMHAHCOBOH TeOpuUU U

IMPpAaKTUKHU B obnactu KOPIIOPpATUBHOT'O (bHHaHCI/IpOBaHI/IH n JACATCIbHOCTH KOMIIaHWH Ha

(UHAHCOBBIX PHIHKAX.

Heab AMCHUIUIMHBI COCTOMT B ()OPMUPOBAHMM 3HAHUA W HABBIKOB B CHEIMAJIbHBIX

BOIIPOCax TCOPHUU U MMPAKTUKH OLUCHKH WU YIIPABJICHUA (1)I/IHaHCOBBIMI/I PUCKAMHU.

3agaum JMCHUILINHDI

chopMUpOBaTh 3HAHHWS B OOJIACTH OIEGHKH W YIPABICHUS OCHOBHBIMH
(bMHAHCOBBIMU PUCKAMH;

M3yYUTh OCHOBHBIE TEOPETHUYECKHE MOJEIH, COCTaBIIAIONIME YAaCTH OLEHKU U
MOJIETTUPOBaHUs (PMHAHCOBBIX PUCKOB;

MMO3HAKOMUTh C CYHUIECTBYIOIIMMHU B MHUPOBOM MPAKTUKE TEHACHLIUSIMU B
M3y4aeMoil mpeaMeTHOM 00acTu;

chopMHUPOBATH HABBIKK PA0OTHI C AaHATUTUYECKUMU MaTepualaMy;
chopMUPOBATh YMEHUE OPHEHTUPOBATHCS M NMPUHUMATH PEIICHUS B TUIOBBIX U

HCCTAHIAPTHBIX OusHec - CUTyaluiXx.
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1.2 . IlepevyeHb MIaHNPYEMBIX Pe3y/JbTATOB 00y4eHUs MO AUCHMIINHE, COOTHECEHHbIX
¢ MHAMKATOPAMH A0CTHKeHHs KOMIIeTeHIN i

Jucunmmna «@UHaHCOBBIE PUCKHY HAIlpaBiieHa HAa (POPMHUPOBAHUE Y BBIITYCKHHUKA
CIIEYIOIINAX KOMIICTCHIIUMN:

Komnerenuus HNuaukaropsl Pe3yabTarnl 00yyeHus
KOMIIeTEeHIM

OIIK-4 - OIlK-4.1 - 3HaTh:
Crniocoben dopmynupyer *  METOAbI OIICHKH OCHOBHBIX
npeajiaraTb MPEAJIOKEHUS MO | pPPIHOYHBIX PUCKOB M CIOCOOBI yIpaBICHUS
SKOHOMHUYECKA U | MOBBIIICHUIO MU (XEDKUPOBAHUS) NIl HE(UHAHCOBBIX
(UHAHCOBO s exTuBHOCTH KOMITaHHH
000CHOBaHHbIE MPUHUMAEMBIX YMerb:
OpraHU3allMOHHO- | YIPaBJICHYECKUX PELICHUN B * IIpoBOIWUTH OIIEHKY pPBIHOYHBIX
YIIPABJICHYECKUE npodeccuOHaTBLHON PHUCKOB 110 MeToaoJ0ruu VaR;
peeHus B | ICATEIIBHOCTU Ha OCHOBE * OrneHuBatb puck NopTdens.
pohecCHOHANBHON | aHau3a AKOHOMUYECKUX U Brnanets:
JIEATETbHOCTH (buHAHCOBBIX MMOKa3aTese * HaBBIKAMM IIOMCKa aKTYyaJbHBIX

PBIHOYHBIX JIaHHBIX, UX OOpabOTKU i
MIPOBE/ICHHS PACUYETOB;

OIIK-4.2 - Wcnonb3yer
METO/IbI bopmupoBaHus
(HHAHCOBO-?KOHOMHYECKOMH
OTYETHOCTHU
XO3SHCTBYIONIMX CYOBEKTOB

U BBUBICHHS  PE3EPBOB
HOBBIILICHHUS

3P PEKTUBHOCTH ux
JEATeIBHOCTH JUISl IPHUHSATUS
OpraHU3anuOHHO-

YIPaBIEHYECKUX PEILICHUI

3HAaTh:

*  METOAbI OLICHKHU OCHOBHBIX
PBIHOYHBIX PUCKOB M CIIOCOOBI yIIpaBJICHUS
UMH (XEeIDKUPOBAHUS) JUISI He(hPMHAHCOBBIX
KOMIIaHUH

YMmern:

* PpacCUMTHIBATh BOJIATWJIBHOCTH II€H
Ha (bI/IHaHCOBI)IG AKTHUBBI n
UHTEPIPETUPOBATH MOJIyYEHHbBIE
pe3yJIbTaThI;

Bnanets:

* HaBBbBIKAMHU HpOBeIleHI/ISI

pacyeToB/OLEHOK (DMHAHCOBBIX PHUCKOB U
MIPEJCTABIICHUS] TOJTYYCHHBIX PEe3yIbTaTOB
B excel.

1.3 MecTo AucHMILUINHBI B CTPYKTYpe 00pa3oBaTeIbHON NPOrpaMMbl

I[I/ICIII/IHJ'II/IHa «DHUHAHCOBBIC PUCKHN» OTHOCUTCHA K 00s13aTeNIbHOM YacTH 0JIOKa JUCITHUITIINH

yueOHOro IJjaHa.

I[J'Ifl OCBOCHUA NUCILIUITIINHBI HCO6XOI[I/IMI)I 3HaHUA, YMCHHUA U BJIaJICHUA, C(bOpMHpOBaHHBIC

B XOJ€ WU3YYCHHUS CJICAYIOIIUX JUCUUIUIMH W TPOXOXKACHUS MPAKTUK:
«Jlenpru,

«IKOHOMETPHUKAY,

KpeIuT, OaHKW,

«Crartuctuka», «Teopust CTaTUCTUKIY,

B pesynpraTe OCBOCHMS AUCHMILIUHBI (GOPMUPYIOTCS 3HAHUS, YMEHHUS M BJaJICHUS,
HEOOXOAUMBIEC JUI HM3YyUeHHs CIEAYIONUMX TUCHMIUIMH: «OLeHKa CTOMMOCTH Ou3Hecay H
MIPOXO0KICHUSI PEIIUIIIOMHON TPAKTHUKH.

«DUHAHCHI,
«IKOHOMHKO-MATEeMaTHYECKHUE MOJICIIH,




2. CTPYKTYPA JUCHUIIJINHBI

CTpyKTypa AUCHUILIMHBI JJIs1 04HOH opMbI 00yUeHusI

OO01mmast TpyJ0eMKOCTh JUCITUILIMHBI COCTABIISIET 3 3a4eTHBIX eAMHUILIBI, 114 gacoB, B TOM

YHUCJIC KOHTaKTHast pa60Ta O6yLIaI-OH_II/IXCH C MpenoaaBaTciIcM 42 9., CaMOCTOATCIIbHAA pa60Ta

obyvarontuxcst 54 4., 18 4. - KOHTPOJIb

Buasbl yue6Hoii padoThl, Dopmbl
(B yacax) TeKylero
KonrakrHas KOHTPOJIs
= ycrneBaeMoCTH
2 2 g
N 5 o E 5 = dopma
0 Paznen AucuurminHbl "E‘ £ - =z S = 5 = HPOMe)l(yTO'-[HO
i @ = g = = s g & o | iiarrecranun
Q = o = EJR3) S e
E |EE |5 |22 |5 (no
= 2 3 3 = S cemecmpam)
2 ®) é‘ =
= &}
1 Beenenne 1 2 4
Pa3nea 1. PbIHOYHBIEe (HHAHCOBbIE PUCKH
2 Tema 1. KoHuenuus pucka, BUIbI
PHCKOB, KJTaCCH(HUKAIINH. 8 1 2 4 Juckyccus
WcToyrnkn (UHAHCOBBIX PHCKOB.
3 Tema 2. BamoTHbiid puck. MeTtomabl
P a 8 2 2 6 Pemenne 3agay
OIICHKH ¥ YIPaBJICHUS
4 Tema 3. [leHOBBIE PHIHOYHBIE PUCKH. Pewenne
MeTobI OIICHKH U YIPaBICHUSA 8 2 4 6 3ajau, Keic
Tect
5 Tema 4. IIpoueHTHBIN prcK. MeTobl
port p A 8 2 2 6 Pemenue 3amau
OIICHKH ¥ yIPaBJICHUS
6 Tema 5. Pucku TUKBUIHOCTH.
A 8 1 2 4 Peuenue 3agau
MeToibI OIICHKH U YIPABJICHUS
Paznen 2. HepbiHouHbIe GUHAHCOBbIC PUCKH
7 Tema 6. KpenutHslii puck. MeTosl 8 2 2 6 Pewenue 3anau
OIICHKH ¥ YIIPABJICHUS
8 Tema 7. OniepaliiOHHBIN PUCK.
pan p 8 1 2 6 Pemenne 3agay
MeTomp! OIICHKH U YIIPABIICHHS
Pasznen 3. ®uHaHcoBbIe PUCKH B KOPIIOPATHBHOM NPaKTHKe
9 Tema 8. Pucku koprioparuu u ee .
priopatt 8 1 2 6 Keiic
CTOMMOCTh
10 Tema 9. Kornenmmu IRM u SERM. 8 Keiic
11 Tema 10. BaHkoBCKHE pHCKH 8 2 Keiic
12 DK3aMeH 8 18 Tect
Bcero 16 26 18 54




CTpyKkTypa IMCUMIJIMHBI JIS 0YHO- 32049HOI GopMbI 00yUeHM I

OO1mast TpyJOeMKOCTh TUCHUILIHHBI COCTABISCT 3 3a4eTHBIX eAWHULBI, 114 gacos, B ToM
quciae KOHTAaKTHas paboTa oOydaromuxcs ¢ ImperojgaBateneM 24 4., camocTosiTenbHas padora

oOyyaromuxcst 72 4., 18 4. - KOHTpOJIb

Bune! yueoHoii padorsl, DopmbI
(B yacax) TeKylero
KonrakTHas KOHTPOJIs
= = ycneBaeMoOCTH
=y <
N £ 2 ? = = dDopma
° Paznen JIMcuMILIMHEL S £ 3 ° = 5 = TPOMEKYTOTHO
/i o = g = S | =& & S | ii arrecrauun
o = T = L33 ]
Z S |5 | g8 | 5& (no
- 2 3 3 = = S cemecmpam)
2. o é‘ =
= @)
1 Beenenue 1 2 4 |
Pasnen 1. PoiHOYHBIC (PMHAHCOBBIE PUCKHU
2 Tema 1. KoHuenuus prcka, BUIbI
PHCKOB, KJTaCCH(HUKAIINH. 8 1 1 7 Juckyccus
WcToynnkn (UHAHCOBBIX PHCKOB.
3 Tema 2. BamotHblii puck. MeToasl
P a 8 1 1 6 Pemenne 3agay
OIICHKH W YTIPABICHU
4 Tema 3. LleHOBBIE PHIHOYHBIE PUCKH. Pewenune
MeTomp! OIICHKH U YIIPABICHHS 8 1 1 7 3a1a4, Kerc
Tect
5 Tema 4. IlponeHTHbIN puck. Metoas
port p a 8 1 1 6 Pemenne 3agay
OIICHKH W YTIPABJICHU
6 Tema 5. Pucku JIMKBUAHOCTH.
A 8 1 1 7 Pemenne 3amau
MeTo/IbI OIICHKH U YIpaBIICHHs
Paznen 2. HeppiHouHble GUHAHCOBbIE PUCKH
7 Tema 6. KpenutHslii puck. MeTosl 8 1 1 6 Pemenue 3anau
OLICHKH ¥ yIPAaBJICHUSI
8 Tema 7. OnepaliiOHHBIN PUCK.
pan P 8 1 1 7 Pemenne 3agau
MeTo/1bl OLICHKH U YITPaBJICHHsI
Pa3gen 3. @PunaHcoOBbIe PUCKH B KOPNOPATHBHOI NMpaKTHKe
9 Tema 8. Pucku xoproparuu u ee .
priopart 8 1 1 6 Keiic
CTOUMOCTh
10 | Tema 9. Konuenuuu IRM u SERM. 8 Keiic
11 Tema 10. BaHKOBCKHE pHCKH 8 2 2 7 Keiic
12 | DOk3ameH 8 18 Tecr
Bcero 12 12 18 72




3. COAEPXKXAHUE JUCIHHUIIJUHBI

BBeaenue

Ilenu, 3apgaum, CTpyKTypa M JIOrMKa AMCLUUIUIMHBI, KpaTkuil 0030p kypca. O030p
CIIeLUANIbHON JIUTeparypsl, a Takke (UHAHCOBBHIX Web — caiiroB. Ponb u Mecto puck-

MCHCIPDKMCHTA B COBPCMCHHBIX (bI/IHchax.

Pa3znea 1. PoiHouHbIe UHAHCOBBIE PUCKU
Tema 1. Konuenmus pucka, BuAbl pUCKOB, kKiaccuukanuu. Mcrounuku (puHaHCOBBIX

PHUCKOB.

[TonsiTus pucka u HeornpeaeaeHHOCTH. OCHOBHBIE ATAIbI IBOJIIOIUU PUCK-MEHEKMEHTA.
CylurHoCTh U cofiep>KaHnue PUCKA KaK IKOHOMHYECKOUM KaTeropuu. ICTOUHUKH PUCKOB — BHEIITHSS
U BHyTpeHHsIs cpena. Dakropsl pucka. Kinaccuduxaiuy puckoB 1Mo HCTOUHUKAM BO3ZHUKHOBEHUS,

CTENeHH yrpasisieMocTd, ypoBHio. Knaccuduxamus puckos mo GARP.

Tema 2. BamoTHblid puck. MeToabl OLIEHKU U YIPABICHUS

VlcTOuHMKM BaJIlOTHOTO puUCKa, BUAbl. Metoponorus VaR B OleHKe BalIOTHOTO PHUCKA.
OcCHOBHBIE METOJB! YIPABJICHUS BAJIIOTHBIMU PUCKAMU — METUUHI, YIPABICHHE BaIIOTHOU
no3uIMell, HeWTpanuzauusa. XeKUpPOBaHHE BAJIIOTHOIO pHUCKAa C IOMOIIBIO (PUHAHCOBBIX

nepuBaTUBOB (PopBapa0B, (bIOYEPCOB, ONIIMOHOB). BamtoTHbI# cBoml. CTpaTeruu XeHKUPOBAHHUS.

Tema 3. LleHoBBIE pbIHOYHBIE PUCKU. METOBI OLIEHKH U YIIPaBICHUS

PeiHounblit meHoBoi equity puck. OmeHka ¢ ucnonb3oBanueM monenu CAPM u ee
moaudukanuii. O1ieHKa ¢ ucnoyib3oBanueM Merogoioruu VaR, olieHka mopTdenabHOro eHOBOTO
pucka. PoiHOUHBIN 11€HOBOM (TOBapHbIN) puck. OlleHKa C UCIOJIB30BaHUEM MApaMETPUUECKOI0

VaR. anaBneHI/Ie HEHOBBIMH PUCKAMHU C UCIIOJIb30BAHHUEM XCIZKUPOBAHMUA.

Tema 4. [IpouieHTHBIN pUCK. MeTOABI OLIEHKH U YIIPaBJICHHUS

[TporeHTHBI PUCK — HCTOYHUKH M BHJBI. OlleHKa MmporeHTHoro pucka: GAP — ananms,
Joparus/MoIuUIMpoOBaHHAs TIopaIus MHCTpyMeHTOB. OlleHKa MPOIIEHTHOTO PUCKa 00IUTaiuii
C TOMOLIbI0 TMOKazaTene mopanuu. CpeaHeB3BEIICHHas JIOXOJHOCTh K MOTALIEHUIO.
VnpasieHue NpOUEHTHbIM PUCKOM — CTpPATErus MMMYyHU3alWU. XeIKHUPOBaHUE MPOLEHTHOTO

pHUCKa — IpOLIeHTHBIN cBol U FRA.



Tema 5. Pucku nTuKBUIHOCTA. METOIbI OLIEHKU U yIIPaBICHUS

PrerHounas JIUKBUJHOCTbD. Buemusgs u BHYTPCHHAA JIMKBUJIHOCTD. OHGHKa pUCKa

JMKBUIHOCTHU ¢ omoribio bid-ask cipena. Ynpasienue puckoM JTMKBHIHOCTH.

Pa3znes 2. HepbiHouHbIe (MHAHCOBBIE PUCKHU
Tema 6. Kpenutnsiii puck. MeTo/1bl OLICHKH U YIIPABJICHUS

Buasl KpeOWTHBIX PHCKOB, HMX MCTOYHHKH, Kiaccupukanus. Tpu cocraBisiomme
KPEIUTHOIO pUCKa (BEpOSTHOCTH Aedoisita, ypoBeHb NOTEPh HpU Je(oiTe, MOABEP)KEHHOCTS).
OcHOBHBIE METOABI OLEHKH KPEOUTHBIX PUCKOB — DKCIEPTHBIC, PEUTHHIOBBIC, KPEIUTHBIN
CKOPHHT, BepOosATHOCTHBIE. O030p CYIIECTBYIOMINX METOAMK OLIEHKH KPEAUTHOTO prcka. CriocoOs
yIpaBJICHUS KPEIUTHBIM pHCKOM. PesepBupoBanme, wu3OexaHue, nepenavya. KpeauTHble

JACPUBATHBELI.

Tema 7. OnepauioHHBIN pUCK. METO/ABI OLIEHKH U YIIPaBICHUS

Bunpl onepanmoHHBIX PUCKOB, UX UCTOYHUKU. OCHOBHBIE METOJbl OLleHKU. Cucrema
BHYTPEHHEI0 KOHTPOJISi 3a ONEpallMOHHBIMU puckamu. lcnonbp3oBanue HH(POpPMALMOHHBIX

CHCTCM.

Pa3nes 3. ®uHaHCOBbIC PUCKH B KOPNOPATHBHOM MPaKTHKe

Tema 8. Prucku kKopriopauuu 1 €€ CTOMMOCTh

Bnusinue puckoB Ha cTOMMOCTh KoMnaHuH. KoHuenius skoHoMHuYecKoi 100aBIeHHON
ctoumoct EVA. [lonxoas! k ynpaienuto komnanueit Ha ocHoBe EVA. CkoppektupoBaHHas Ha

puck peHtadenbHOCTh kanutana. Pacuer RAROC. TTonxoas! kK pa3MelieHHI0 KamuTana.

Tema 9. Konnenuuu IRM u SERM.

KoMruiekcHbl OX0J K YIPaBJICHUIO PUCKaMU KOMIAHMM, OCHOBHBIE COCTAaBIISIOLINE
pHCK-MeHekMeHTa. KoHLenus uHTerpupoBaHHoro puck-menemkmenta (MPM - IRM). Ilone
PHUCKOB KOMIIAaHUH, KapTa pUCKOB. PaHX1poBaHuE PUCKOB B ITpakTHUKe KoMnaHui. CocTaBisdomue

IRM B ouieHke u ynpasieHuu puckamu. OpranuzanuoHHbi acnekT IRM.

SERM  (Sustainable Enterprise Risk-Management) — oOCHOBHBIC 3JIEMEHTHI,
JIOTIOJIHUTENbHBIE ApaiBepbl. COLMAIBHBIE, dTUYECKHE, JIeTalbHble PUCKUA. CTEHKXOJIIEPCKHUN

noaxoA. Tpanchopmarusi CTOMMOCTH.
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Tema 10. baHKOBCKUE PUCKHU

OcHOBHBIE MOJXOJBI K OIEHKE W YyIpaBieHUI0 OaHKOBCKMMHU puckamu. bazens Il-111 u
OCHOBHBIC MOJETH OIEHKH O0aHKOBCKMX (PMHAHCOBBIX pUCKOB. OCHOBHBIE METOJbI YIIPABICHUS

0aHKOBCKUMHU puckaMu. OCcOOEHHOCTH PEeryJlMpoBaHUs M KOHTPOJIA OAaHKOBCKHMX TO3UIUI T10

OCHOBHBIM (bPIHaHCOBBIM PUCKaM.

4. OBPA3ZOBATEJIBHBIE TEXHOJOI'UUA

IIpn peamusanuu aucuMIUIMHBL «DUHAHCOBBIE PUCKHW» MCIOJIB3YIOTCS PA3JIMYHbIC

06p330BaTeJ'IBHBIe TE€XHOJIOTHH, 4 UMCHHO!

Ne Bunsbl yueOHoit
HaunMmenoBanue pasgeiia Oo0pa3oBaTeJIbHbIE TEXHOJIOTHHA
n/m padoThI
1 |Benenue Jlexmmst 1 Jlexnus-susyanu3saius. O0Cyx aeHUES
Tema 1. Konuenuus pucka, |JIexuus 1 Jlexnus-susyanu3zamus, OOCyx)aeHne
BU[IBI PUCKOB,
2  |kmaccu(UKaIIH, [IpakTuyeckoe Juckyccud, aHaliu3 TPakTHYECKOro
Ucrounuku 3ansaTue/CemuHap 1 Keiica
KOPIOPAaTUBHBIX PUCKOB.
Tema 2. BamoTHbiit prck Jlexuus 2 Jlexnus-susyanuzamus. OOCyxaeHne
Mertobl HKHU 1
3 CTOJIBI O1e IIpakTHueckoe Huckyccus .Penienue npakTHuecKux
yIpaBiIeHUA
3anatue/CeMuHap 2 3aJ1a4 ¢ UCTONb30oBaHueM mnaketa Excel
Jlexnus 3 Jlexums-suzyanuzanusi. O6cyxaeHne
Tema 3. IlenoBrIe
4 |peounsie pucku. Metonsl |[IpakTuueckoe Huckyccus. Perenue npakTHueCKux
OLIEHKH U YIIpaBJICHUS 3ansTre/CemMuHap 3 3ajay c CIOIb30BaHueM nakera Excel.
Pemenne npaktugeckoro keica. Tect
Jlexiusa 4 Jlexnus-Busyanu3zamus . O0CyxaeHne
Tema 4. IIpouieHTHBIN pUCK.
5 |[MeTroapl OLIEHKH U [IpakTuueckoe Peuienue u aHanu3 npakTUYECKUX
yIpaBJiIeHUS 3ansaTue/Cemunap 4 3aja4y c CTOIb30BaHueM nakera Excel.
Huckyccus.
Tema 5. Prckn Jlexuus 5 Jlexnms-suzyanuzanusi. O6cyxaeHne
6 |mukBuUAHOCTU. MeTOMBI
[IpakTruyeckoe Huckyccus. Perenue npakTHueCKux
OLIEHKH U YIIpaBJICHUS
1 yip 3anatue/CeMuHap 5 3aJ1a4 ¢ UCToNb3oBanueM nakera Excel
Tema 6. Kpeurapiii pack Jlexuus 6 Jlexuusa-suzyanuzanusi. O6cyxaeHne
7 |Metomsl HKW U
CTO/IEI OTie IIpakTrueckoe Huckyccus. Penienue npakTHYECKUX
YIpaBIeHUS
3ansTue/CemuHap 6 3aja4 c MCTONb30BaHueM nakera Excel.
Tema 7. OnepanuoHHbI Jlextus 7 Jlexnmsa-suzyanuzamus. OGCy)aeHNne
8 KCK. MeToabl OLICHKU U
puce CTOZIRL one IIpakTHueckoe Huckyccusd. Pemienne npakTHYECKUX
TIPABJICHUS
yHpasJie 3ansatue/CeMuHap 7 3a/1a4 ¢ UCToiIb30BaHueM nakera Excel




Jlexmusg 8 Jlexnus-susyanu3zarus. O0CyxaeHHES
9 Tema 8. Pucku xopnopanun
U e CTOUMOCTD [IpakTuueckoe AHau3 MPaKTHIECKOTO Kekca.
3anatue/Cemunap 8 Huckyccus.
Jlexrus 9 Jlexnus-suzyanuzarus. OOCyx)aeHne
10 Tema 9. Konnermiiun IRM u _
SERM [IpakTrueckoe Amnanus keiica. JJuckyccusl.
3ansaTue/CemuHap 9
Jlexuus 10 Jlexnus-susyanu3zarus. O0CyxaeHUCS
10 Tema 10. bankoBckue _
pHCKH [IpaxTrueckoe AHanm3 mpakTH9IecKoro Kewca.
3anatue/Cemunap 10 | Iuckyccus
[IpakTrueckoe Pemenue u ananus uToroBoi
11 3ammra UTOroBOro 3anaTtue/Cemunap 11 |mpakTU4eckoi paOoThI C
MIPAKTHYECKOTO 3a1aHuUs MCTIIONB30BaHueM makera Excel.
OO6cyxeHue pe3ysbraToB. Juckyccust.

5. OHEHKA NTAHUPYEMBIX PE3YJIBTATOB OBYUEHUSA

5.1 Cucrema onieHNBAHHUSA

Maxcumanvnoe Koauuecmeo 0anoe

Popma konmpon 3a 1 eéuo pabomot Bcezo
Pemenue nmpakTuueckux 3aaad 2 12
Pemenne npakruyeckoro kemca 1 4
Ananus keiica 2 8
Tect 10 10
Yyactre B IUCKyCCUU 1 6
HToroBas npaktuueckas pabora 20 20
[TpomexyTouHas aTTecTanus (IK3aMeH) 40
HToro 3a ceMecTp/qUCUUIUIUHY 100
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[TosrydeHHBIN COBOKYIHBINA pe3y/bTaT KOHBEPTUPYETCS B TPAAULIMOHHYIO HIKATY OLIEHOK

U B LIKaJy oleHOK EBpormeiickoii cuctemsl nepeHoca U HakoreHus kpeautoB (European Credit

Transfer System; nanee — ECTS) B cooTBeTCTBUM € TabIULIEH:

100 OansipHas mKana TpagunuoHHas nikana [kama ECTS
95-100 OTJINYHO A
83-94 B
68 - 82 XOpOIIO 3a4TEHO C
56 - 67 YIIOBJIETBOPUTEIBHO D
50 - 55 E
20 -49 HEYJIOBJIIETBOPUTEIBHO | HE 3a4TEHO FX
0-19 F




5.2
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KpnTepml BbICTABJICHUA OICHKH MO IUCHUIIJIMHE

Banasl/
IHIkanxa ECTS

OneHka mno
JUCIHUILINHE

Kputepun oneHkn pe3yabTaTOB 00yUeHHS 110 TUCIUILIHHE

100-83/
AB

«OTITHYHO»/
«3a4TEHO
(oTn4HO)»/
«3aYTEHO»

BricTaBmsiercss oOydaromemycsi, eclii OH TIIyOOKO W TPOYHO YCBOWII
TEOpPETUYECKUHN u MPaKTUYECKUI Martepua, MOXET
MPOJEMOHCTPUPOBATh 3TO HA 3aHATHAX M B XOJ€ MPOMEXKYTOUHOU
aTTecTaluy.

OO0yyJaromuiicss HICUEPIIBIBAIONIE U JIOTHYECKH CTPOHHO M3JIaraeT
yueOHBIi MaTepuai, yMeeT yBI3bIBaTh TEOPHIO C MPAKTHKOMH,
CHpaBIIAETCS C pelIeHUEM 3a/1a4 MPOPEeCcCHOHAILHON HAIIPAaBICHHOCTH
BBICOKOTO YPOBHS CJIOKHOCTH, TTPAaBHILHO 000CHOBBIBAET MTPHHSATHIC
peLeHHS.

CB00O0HO OpUEHTUPYETCS B yueOHOW U PO eCCHOHANBHON
JTUTEepaType.

OrneHka 1o AUCIUTUTHHE BBICTABIISIIOTCS 00YYarOIEeMycs ¢ YIETOM
Pe3yIbTATOB TEKYIICH 1 MPOMEXYTOYHOM aTTeCTalty.

Komnerennuu, 3akperiéHaple 3a TUCIUTLTHHONW, CPOPMHUPOBAHBI Ha
YPOBHE — «BBICOKHIA».

82-68/

«XOpOHIo»/
«3a4TEHO
(xoporo)»/
«3aUTECHO

BricTaBisercst 00y4aromeMycsi, €CJIM OH 3HaeT TCOPETUUCCKUM U
MPaKTUYECKUN MaTepHall, TpaMOTHO U IO CYIIECTBY M3JIaraeT ero Ha
3aHATUSX U B XOJI€ IPOMEKYTOYHOM aTTeCcTalluu, HE TOMyCcKas
CYILIECTBEHHBIX HETOYHOCTEH.

OO0yyJaroImuics IPaBUIbHO IPUMEHSIET TEOPETUUCCKUE TIOJIOKCHHS ITPH
pEIIeHNH TPaKTUIECKHX 33124 MPo(ecCHOHATFHON HAPABICHHOCTH
Pa3HOTO YPOBHS CIIOKHOCTH, BIIafieeT HEOOXOAUMBIMHE IS 3TOTO
HAaBBIKAMU U NIPUEMAMU.

JlocTaTouyHO XOPOIIO OPUSHTUPYETCS B YUeOHOU U MPO(eCcCUOHATLHOM
JUTEPATYPE.

OrieHKa 10 AUCUIUIUIMHE BBICTABIISIOTCS 00YYarOIIEMYCs ¢ YIETOM
pe3yJbTaTOB TEKYUIEH U TPOMEKYTOUYHON aTTECTaIINH.

Komnerennuu, 3akperiéHaple 3a TUCIUTLTHHONW, COPMHUPOBAHBI Ha
YPOBHE — «XOPOIIHILY.

67-50/
D,E

«YJIOBIIETBOD
UTEIBHOY/
«3a4TEHO
(ynoBneTBop
UTEIILHO)»/
«3a4TEHO»

BricTaBiisercst 00y4aroieMycs, €CJii OH 3HaeT Ha 0a30BOM YPOBHE
TEOPETUUECKUM U TPAKTUYECKUI MAaTEPHUAJL, T0ITyCKAET OTIAENIbHbBIE
OHMOKY NPH €ro U3JI0KEHUH Ha 3aHATHAX U B X0J1€ POMEKYTOUHON
aTTecTaluy.

OOyuaronuiics ICIIBITHIBAET ONPeIeNIEHHBIEC 3aTPYIHEHHS B
MPUMEHEHUH TEOPETUUECKUX MOJI0KEHNIN TIPU PELIEHNN IPAaKTHYECKUX
3a1a4 npodeccoHaTbHON HAPaBIEHHOCTH CTAaHJAPTHOTO YPOBHS
CJIO’)KHOCTH, BJ1ajieeT HEOOXOAUMBIMU ISl TOTO 0a30BBIMU HABBIKAMH U
npuémMamu.

JleMoHCTpHUPYET JOCTaTOYHBIN YPOBEHb 3HAHUS YI€OHOH JHMTEPaTyphl
0 TUCITUIIITUHE.

OreHKa N0 AUCIUIIIMHE BHICTABISIOTCS 00yYaromeMycs ¢ y4€ToM
pE3yIBTAaTOB TEKYIIEH U TPOMEXKYTOUHON aTTECTALUH.

Kommnerenuny, 3akpeniéHHble 3a TMCUUIUIMHON, chOPMHUPOBAHBI HA
YPOBHE — «JIOCTATOYHBIN.

49-0/
F,FX

«HEYJIOBJICTB
OPHUTEIBHOY/
HE 3a4TCHO

BricTaBmnsiercst 00yJaroneMycs, eCiii OH He 3HaeT Ha 0a30BOM ypOBHE
TEOPETUYECKHUN U MPAKTUYECCKHUI MaTepual, JIOIyCKaeT IpyObIie OMUOKH
IIpU €ro U3JI0)KCHUU Ha 3aHATHAX U B XOA€ HpOMe)KYTOqHOﬁ
aTTEeCTallVH.

OO0y4JaroIuiics UCTIBITHIBAET CEPhEIHBIC 3aTPYAHCHUS B IPUMEHEHHH
TEOPETUYECKUX MOJIOKECHUH TIPU PEIICHUH MTPAKTHYECKUX 33129
npodecCHOHAILHON HAITPABICHHOCTH CTAaHJIAPTHOTO YPOBHS
CJIOXHOCTH, HE BJIaJIeeT HEOOXOAMMBIMH JJIsl STOTO HABBIKAMH U
IpUEMaMH.
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Banasl/
HIxana ECTS

OneHka mno
JMCIUIINHE

Kpurepun oneHkn pe3yabTaTOB 00yUeHHS 110 TUCIUIIHHE

JleMoHCTpHpYeT parMeHTapHbIE 3HAHUS yIEOHOH JUTEpaTypHl 10
JTUCIUIIIUHE.

OneHka MO JUCLUUIUIMHE BBICTABILIIOTCS OOydaromeMycsi ¢ Y4E€ToM
Pe3yNbTaTOB TEKYLIEH U MPOMEXKYTOUHOM aTTECTALMH.

KomnereHnuuu Ha ypoBHE «IOCTaTOYHBIIY, 3aKpETNIEHHBIE 32
JUCHUIUIMHOHN, HE c)OPMHUPOBAHBI.

5.3 OIIeHO‘lHLIe cpeacrea (MaTepI/IaJ'[LI) AJIA TEKYIIETr0 KOHTPOJIA YCIIEBA€EMOCTH,

HpOMe)RyTOqHOﬁ aTTeCTallumn oﬁyqamumxca o JTMCIMIIJINHE

A

BO3HUKHOBCHU.

© ooNo GO

KoHTposbHbIE BOIPOCHI:
OIlK-4.1

mo teme 1:

KakoBbl OCHOBHBIE HCTOUYHUKH KOPIOPAaTUBHBIX PUCKOB?

[Touemy J1s1 KOMITAHUN BayKHO yHpaBisaTh puckamu? Ha uro 3t0 Bausier?

Yro oTHOCUTCS K (PMHAHCOBBIM pUCKam?

[Tpennoxxute Kiaccu(UKAUIO KOPIOPATUBHBIX PUCKOB 110 KPUTEPHIO «UCTOUHHUK

o remMe 2:

Bupl BamOTHBIX PUCKOB M CLIOCOOBI UX OIICHKH.

Kak omnpenenuth cOOTHOMIEHUE MEKTY (DOpBApIHBIM U CIIOT Kypcom?

Kak BiusrOT TeMITbl HHQISAIUN Ha COOTHOIICHNE MEXTy Kypcamu?

Kak geiicTByeT 3aKOH €JMHO 1IEHBI HAa BaJTIOTHOM PBIHKE?

Kakue cyiiecTBylOT ONIIMOHHBIE CTPATETUHN XEI)KUPOBAHUS BAIFOTHOIO pUCKaA?

10. Yrto TaKoe BaJIIOTHBIN CBOIT U KaK paccuuTaTb €ro CTOUMOCTE?

mo reme 3:

11. B yem 0coOOEHHOCTH HCIIONIB30BaHUS METO10JI0TUH VAR B OIIEHKE PHIHOYHBIX PUCKOB?

12. KakoBBI OCHOBHBIC HCTOYHUKH [IEHOBOTO PRIHOYHOTO prcKa?

13. M0oXHO HCTOIB30BaTh IOKA3aTENb [3 aKTHBOB IS OIICHKH PHIHOYHOTO IIEHOBOTO PUCKa?

14. Kak o1ileHuTh pucKk noptdens?

15. Kakue cymiecTByroT METO/Ibl XeIKUPOBAHUE PHIHOUHBIX PUCKOB C IOMOIIbIO (hOpBapIHBIX

1 (BIOYEPCHBIX Onepanuii?

16. Kakue CYIIECTBYIOT METOABI XCIPKUPOBAHHUA PBIHOYHBIX PUCKOB C ITIOMOUIBIO OHI_II/IOHOB?
17. Kak MOXHO HCIIOJIb30BaTh CBOIIBI I XCIPKUPOBAHHUE PHIHOYHBIX pI/ICKOB?

mo reme 4:

18. C xakumu BUaMU MMPOLICHTHOI'O pUCKa CTAJIKUBAOTCSA KOMITAHHUU B CBOEH HpaKTI/IKe?

19. Yro sBIsIeTCS HCTOYHUKOM TIPOIIEHTHOT'O PHCKa?

20. Kak neiicTByeT 3aKOH IMapuTeTa MPOIEHTHBIX CTaBOK?

21. Kax ompenenuTh COOTHOIICHHUS MEXIY OXHIAEMBIMH JIOXOJHOCTSAMH Ha Pa3IMYHBIX

pBIHKax?

22. Kak BIUAIOT TeMIbl MHQISIUH HA COOTHOLIEHUS MEXY JOXOAHOCTSIMU?
23. Kak MOXHO 3axe/KHpPOBATh MPOLIEHTHBIN pUCK C moMoInbio FRA?




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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Uto Takoe MMMYHH3AIIMS TPOIIEHTHOTO pUCKa?

1no reme S:
Kakue cyiiecTBytOT BUIbI pUCKA JTUKBUTHOCTH?
Yo sBIIsIeTCSt ICTOYHUKOM PUCKA JIMKBUTHOCTH?
Kak MO>XHO OIIEHUTh BHEUIHIOIO JIMKBUTHOCTh PHIHKOB?
Kakwue cymiecTByroT criocoObl yIpaBlIeHUs PUCKOM JTMKBUIHOCTH?

1o reme 6:

OIIK-4.2
KakoBbI Tpu cocTaBISIONUINE KPEIUTHOTO pUCcKa?
Kakue cyiiecTBytOT METO/IbI OLIEHKH KPEAUTHOTO pUcKa?
Kak o1ieHuTh BEpOsSTHOCTH Ae(OoaTa KOHTPAreHTa Mo BHEITHEMY KPEIUTHOMY PEUTHUHTY?
Kak y4ecTb pa3nuuHbie YpOBHU KPEAUTHOTO PUCKA IO aKTUBaM B roptdene?
Kakwue cyiiecTBytOT METO/IbI YIIpaBICHUS KPEIUTHBIM PUCKOM?
Uro Takoe kpeauTHbIN nedonTtHeiii cBon? Kak on pabortaet?

1o Tteme 7:
KakoBbl OCHOBHBIE HCTOYHUKHU OTIEPAIIMOHHBIX PUCKOB ISl KOMITAHUU?
Kak MoXeT KoMITaHus OLIEHUTH/y4eCTh CBOHM ONEPALMOHHBIC PUCKH?
Kakwue eme pucku MOKHO K1acCU(DHUIIMPOBATH KaK ONEpaiMOHHbIC?

no reme 8:
Bnusier niu o0l ypoBeHb pUCKOB KOpIIOpaluy Ha ee ctouMocTh? Kakum o6pazom?
OO0BsicHUTEe MEXaHU3M B3aUMOJICHCTBUS MEXKY PUCKOM U CTOUMOCTBIO?
Kakwue a¢hdexts paboTaroT npu MOJEIMPOBAHUH COBOKYITHOTO PUCKA KOMITAHUU?
Kak cBsi3aHbl pUCKM KOMIAHUH U CTOUMOCTH ee KanuTana? OObscHUTE.
[TpumeHuM 1 CTEHKXOIAEPCKUN TOIX0]] K OIIEHKE COBOKYITHOTO PUCKAa KOMIIAHUU U €e
CTOMMOCTH?

no reme 9
B ueMm ocHoBHas uaest konnenuu UPM?
Urto Takoe 1mosie puckoB komnaHuu? MaTpwuiia puckos?
Uto Takoe MOJENbHBIN PUCK?
Kak Bnuser Bueapenne IPM nHa croumocts komnanuu? [Touemy?
B yem cyTh konnenuuu SERM?
KakoBbI OCHOBHBIE TEOPETHUECKHE MOJOKEHHUS, Jexkalre B ocHoBe SERM?
B ueM BO3MOXHOCTH, IpeuMyIiecTBa U HepocTaTku SERM?

no teme 10
KakoBbl OCHOBHBIE METO/Bl YNPABICHHS ONEPAllMOHHBIMU U BHYTPEHHUMHU OU3HEC —
puckamu?

51. Jlyis yero Hy>KeH aHaJIU3 CIIeHApUEB?

52. KakoBbl OCHOBHBIE IPUUMHBI BOSHUKHOBEHUS MOJIEIBHOTO pUCKa?

53. Pacuer kamuTanma OaHKa C y4eTOM KPEOUTHOTO, ONEPAIMIOHHOTO W PHIHOYHOTO PHUCKOB
(bazens II).

54. PexomeH1yeMble METOIbI OLICHKH U YIPaBIEHUS KpeIUTHBIM puckoM B bazens 1.

55. PekomeHTyeMble METOBI OLIEHKH U YIIpaBJIEHHs ONepaliMoHHbIM puckoM B bazens I1.

IIpakTHyeckue 3a1a4u
1o reme 2
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OIlK-4.1

1. B Tabuuie HIKE MPEACTaBICHBI JaHHbBIE O MPOLEHTHBIX CTaBKaX U OOMEHHBIX Kypcax
[0 aMEpPHKAHCKOMY Jojutapy M ¢uiunnuackomy mneco. Kypc «cmor» - 53.6 meco 3a
JoJutap. 3anoIHUTE MPOIYCKU B TaOIHUIIE.

1 mecay 3 mecaua 1 200
HonnapoBass  mpoleHTHas cTaBka  (C 3.60 3.70 5
TOJIOBBIM CIIO>KHBIM HAYMCIICHUEM) ! ! '
[IporienTHast craBka B 1meco (C TOMOBBIM 955 5 11.90
CJIOKHBIM HaYHCIIEHUEM) ’ ) '
dopBap/IHBII Kypc TECO K A0Iapy ? ? 57,844
dopBapaHas mpemust 11 eco (B % 3a rom) ? -5,7 ?

2. Ecnmu 1eHa eBpo B aMEpUKaHCKHX JjoJutapax coctaBiusier 1.3749 nmomn.,, a 1eHa
mBeinnapckoro ppanka B goutapax — 1.1108 mosut., kakoBa 11eHa eBpo BO ¢paHKax?

3. IlpencraBpTe, 4TO B MPEIBIAYIIEM BOIPOCE HA KEHEBCKOM PBIHKE 1I€HA €BPO COCTABIISET
1.4713 dpankoB. OObsAcHUTE, KaKas CyIIECTBYET BO3MOKHOCTb I apOUTpaxka U KakoBa OyaeT
NpUOBLIL TIPH BiIoKeHun 10 MiH gos.?

4. KommnaHus OJKHA 3aIJIATHTh TIOCTABIIUKY 3 MIIH. eBpo depe3 90 mueit. OHa xotena Obl
3apuKCcHpOBaTH CyMMY IIATEXKa B JOJUIAPAX, UCIIONIB3Ys CyIIecTBYIOIrEe 0OMeHHbIe Kypehl. Kypc
«cnot» coctasisier 1.3749 nmomn., kypc «dopBapa» ¢ moctaBkou uepe3 90 mHel cocTaBisieT
1.3806, mnporentHble craBkn B Hbio-Hopke u ®pankdypre paBHbl 525% n 3.75%
cooTBeTcTBeHHO. KakoBa Oyaer HauMeHbIIas JOJUTapoBas 1I€Ha MOKPBHITHS IiaTexka uepe3 90
nHeit? Kakue neiicTBus 1oMKHA TPEINPUHITh KOMIAHUs, YTOOBI 3a()MKCUPOBATH 3TY CTOMMOCTh?

7. Kommnanwust kynuia Ha cnot peiake $357143 u ocyiecTBrIa KOPOTKYIO MPOJAKy €BPO Ha
cymmy 294118. Kypc mommapa cocrasiser 28 py6/$, kypc eBpo 34 py6/espo. M3BecTHO, 9TO
JHEBHAs BOJATWIBHOCTH MO BamotaM paBHa o($)=0.6%, o(eBp0)=0.65%, p($,eBp0)=0.85.
Omnpenenure qHeBHOM VaR noprdens komnaHuu ¢ 10BEpUTENbHBIM UHTEpBaAIOM 95%.

no reme 3
1.ITopTdens cocTouT U3 1ByX akTHBOB A U B, ¢ oxkumaemMoi J0X0AHOCTHIO 1,=15% u 1, =
10%. Croumocts aktuBa A paBHa 300 TbIC.py0, cromMocTh aktBa B — 700 ThIC. pYO.
OnpeaenuTs 0XXKUIAEMYIO I0XOIHOCTh MOPThEs.

2.13BecTHO, 4TO O€3pUCKOBasi JOXOJHOCTh COCTABIAET 5%, cpeHEphIHOYHAS JOXOAHOCTD —
11%. Onpenenuts 0KUIAEMYIO TOXOJAHOCTh PUCKOBOTO aKTHBA, €CJIM U3BECTHO, YTO ero B=1,5.
3.0mpenenuTh MaKCUMaiabHO BO3MOJKHBIE TMOTEPU B TEUEHHE OJHOTO PaOOuero IHs MpHU
MMEIOIIEHCsT BaJlOTHOM MO3ULIMM B | MIH. JOMI., C JOBEPUTEIBHOW BEPOSATHOCTHIO 95%
(xBaHTWIIB 0=1,65), €Clii U3BECTHO, UTO BOJATHIBLHOCTH Kypca JoJutapa coctasisiet 6=0,15.
4.IlpeamnonoxuM, 4TO MPOIEHTHAs CTaBKa MO Ka3HauehckuM 11/0 paBHa 4%, oxumaeMas
pBIHOYHAS JOXOAHOCTH — 10%. Ha OCHOBaHWY JAaHHBIX TAOJIUIIBI, BEIYUCIUTE:

a. oXuaaemyro noxoaHocTh akimii Mc Donald’s;
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ompenenuTe HaubOojee BBICOKYIO TOJOXKHUTEIBHYIO OXHUIAEMYIO JOXOJHOCTh, KOTOPYIO
o0ecreunBarOT B TEPEUMCICHHBIX YCIOBUAX aKIUKA OAHOW W3 (upM, NMPHUBEICHHBIX B
TabauIE;

ONpEIETUTE CaMyI0 HU3KYIO JOXOJHOCTh B 3TOM MEPEUHE aKIIHii;

OoJiee HU3KYIO WK 00Jiee BBICOKYIO TOXOAHOCTh npuHocwi Obl akiu Dell Computer, eciin
OBI TIPOIICHTHAs CTaBKa cocTasiisiia 6%, a He 4%? [1ycth oxugaemast ppIHOYHAS JTOXOJTHOCTh
ocraercs Ha ypoBHe 10%;

MOBBICHJIACHh MJIM CHH3HMJIACh OBl OKHMIaeMasl JOXOJHOCTh akiuii Exxon Mobile mpu craBke
6%"?

AKIUH i}
Amazon.com 3,25
Boeing 0,56
Coca-Cola 0,74
Dell Computer 2,21
Exxon Mobile 0,40
General Electric 1,18
General Motors 0,91
McDonald’s 0,68
Pfizer 0,71
Reebok 0,69

5.IIpenmnoniokuM, 4TO TMPOICHTHAs CTaBKAa MO Ka3HauehHckuM 11/06 paBHa 4%, okmmaemast
pPBIHOYHAsL JOXOAHOCTh — 12%. ncnonb3yst CAPM BbINOIHUTE CIEAYIOLIUE 3a/1aHUS:

a) moctporite rpaduk CML, mnoKa3bIBAIOIIUI KaK M3MEHSCTCS OXKUAaeMas
JIOXOJJHOCTb B 3aBUCUMOCTH OT PHCKa,

b) ompenenuTe PHIHOYHYIO IPEMUIO 33 PHUCK;

C) omnpenenute TpeOyEeMyIO TOXOJAHOCTh HHBECTHIINIL, OeTa KOTOPBIX paBHa 1,5;

d) ecnu nuBectTuimu ¢ 6etoi 0,8 Tar0T OKUIAEMYIO OXOJHOCTh 9,8% UMEIOT JIH OHU
MOJIOKUTEIBHYIO YUCTYIO IPUBEAECHHYIO CTOUMOCTD?

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

no reme 4
1.O6nuramust cpokom oOparieHust 6 JIeT, ¢ KYNOHHOW JOXOJHOCTbIO 7% TOpryercst 1o

nomuHairy $1000. Onpenenure ee TIOPAIHUIO.

2. Nmerotest nBe obOnuranuu (A u B), HomuHaNbHOUW ctouMmocThio mo $1000 u cpokom
oOpamenuss 3 roma. O6muramust 4 sBisieTcss OECKYNOHHOM W €€ TeKylas pbIHOYHAas
cronMocTh coctasisier $816,3. [To obnuraiuu B BIIUIAYMBAIOTCS €KETOJHBIC KYIIOHBI 10
craBke 7% W ee TeKymas pPbIHOYHAs CTOMMOCTh coctaBiser $949,37. Omnpenenure
JIOXOJJHOCTb K MOTAIICHUIO 1711 obnurauu 4 u B.

3. Onpenenure peIHOYHYIO IeHY obmuranuu HomuHaIoM $1000, cpokom obOparienus 4 roja,
©XKEroIHBIMH KYTIOHHBIMH BbITUIaTaMu B pazmepe $100, eciin U3BECTHO, YTO €€ IOXOTHOCTh K
MOTAILIEHUIO Ha TaHHBIA MOMEHT COCTaBIAET 8%.

o Teme 5
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6. Criexynsiat mipogan 200 Teic. 6appeneit HedTH Mo MapTOBCKOMY (DbIOYEPCHOMY KOHTPAKTY
no 14,5 gomn./6ap. Jlemo3ut cocraBiseT 2 THIC. MOJUI. 3a KOHTPAKT, €AMHUIIA KOHTPAKTA —
1000 nonn. KakoBa OyaeT cymma ero cyera, eciii OH 3aKpoeT cAenKy mnpu nene 14,35 momn.?

mo teme 6
OIIK-4.2

1. Paccuutarh pHCK - HEHTpPAJbHYIO BEpOSATHOCTh nedonra s komnanuu ABC, ecnu
U3BECTHO, YTO:
e YV KOMITaHUU CYLIECTBYET 10JT - B = 100 MJIH. 10JUL. C HYJIEBBIM KYIIOHOM U CPOKOM
noramenus 1 rox;
e LGD=100%,T1.e.RR=0
e be3puckoBas cTaBka Ha peiHKe 't = 8%.

2. Jlns xommanuu ¢ B — pedTmHrom, uMeronie Joar ¢ HysieBbIM KymoHoM B 100 momur.,
CPOKOM Ha 2 TOJAa, OIEHUTh BO3MOXKHOCTH <«II€peX0ja» J0jira U3 OJHOTO KayecTBa
(peWiTuHra) B Ipyroe 3a MEpUOJ ICUCTBHUS JOJTOBOTO 00s3aTENbCTBA. JOMOIHUTETHEHO
U3BECTHO, UTO:

e LGD=100% (um1 RR =0).

o PDii0=5%

o PD2.iz0 =5,4%

e BeposaTtHocTs nepexona u3 B B A paBHa 1% B 11000# epuoa BpeMeHH.

no reme /

3. Jlns Oanka ABC omnepalMoHHBIII pPHCK BO3MOXEH JHOO B pe3yiabTare cOos
WH(POPMAIMOHHBIX CHCTeM (C BeposTHOCTBIO 40%), muO0 B pe3yibTaTe OMIUOKHU
nepcoHana (¢ BeposTHOCThI0 60%). Bo3MokHBI 3 BUAA MOCIEICTBUN — HEMPABUIbHBIN
pacueT, HEWCIOJIHEHHE OIepalnuy, MOUICHHWYecTBO. [Ipomsomnmia ommbOka, KOTopas
npuBella K HEMPaBWIBHOMY HCIOJIHEHHIO omepanuu. Kak H3MEeHHTCS BEpOSTHOCTH
KQXK0T0 U3 TPEX BUIOB ONIEPAIIMOHHBIX PUCKOB?

4. Jlns 6anka ABC HakorieHa CTaTUCTHUKA BEPOSITHOCTH OMEPAIIMOHHBIX PUCKOB U pa3Mep
OTIEPAIlMOHHBIX TMOTEPh (CM. Tabmuiy Hike). Ha ocHOBe HMEOIMIMXCS JaHHBIX
MIPOU3BECTU aHAIU3 OOIIETO pacrpeesieHus] YOBITKOB U BEPOSITHOCTU WX HACTYIIJICHUSI.

C00ii nHGOPMALMOHHBIX CHCTEM Macmitab yuepoa
BEPOSITHOCTh KoJinuecTBo ciryuaes BEPOSAAITHOCTH CymmMma, noa.
0,5 0 0,6 1000
0,3 1 0,3 10000
0,2 2 0,1 10000




Anamntudeckuii keic no reme 1 «Mcrounnku kopnoparuBHbIX puckoB — HIIMK»

IIpakTHYeckue Kelcbl

[ LleHoBOW pUcK ] [ BantoTHbIM pmcu] [

PUCK

MpoueHTHbIN

J

|

|

|

CTeneHb BAMAHMA / 3HaAYMMOCTH

Pd

Pt

Ni

Cu

EBIT Total
(Mam $)

Kypc $

EBIT Total (maH S)

Pd

1

Pt

1

1

Kype S

1

Ni

0,415

0,415

1

EBIT Total (man $)

0,0517

Cu

0,3062

0,3062

0,4193

1

EBIT Total
(man $)

0,1651

0,1651

0,1619

-0,106

Koppenauua nuameHeHW BbIPYYKM OT peanmnsaLmm
MeTaNNoB ¢ AMHAMMKOW LieH Ha meTannbl ¢ 01.02.2012
no 01.02.2013.

Koppenauua MuameHeHUi BbIPYYKM OT
peanusauumn MeTanios ¢ AMHAMMKOW Kypca
gantoTbl ¢ 01,02.2012 no 01.02.2013.
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Ha ocHoBanum umeromuxcst naHHbIX (0 koppemsiuuu Mexay Belpyukod HJIMK u nenamu nHa
LIBETHBIE METAJIJIbl), IPYTUX OTKPBITHIX JAAHHBIX OOCYAUTHh MCTOYHUKHU OCHOBHBIX PHUCKOB JUIS
koMItanui. [IpuBecTr ogaepKUBArOIIME APryMEHTBI.



IpakTnyecknii keiic mo reme 3
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Onpenenute 3(G(HEeKTUBHOCTh XEIKUPOBAHHS LIEHOBBIX PHCKOB Ha MNpUMepe ACHCTBUI
IPOU3BOIUTEIISL MEJIH.

VcxonHbie TaHHBIE: TIENIeBas [IEHa TIPOU3BOIUTENSI MEJIU, IPU KOTOPOW OH MOKPHIBAET CBOH
U3JIEPKKH MPOM3BOJICTBA U TMOJIYYaeT CPEIHION MPUOBLIb, cocTaBiser 2600 moin. 3a 1 ToHHY,
TeKyImas OMp>KeBasi KOTUPOBKA, MO0 KOTOPOW MOXKHO MPOAATh OUPIKEBOW KOHTPAKT U 3aKITFOYUTh

OTITMOHHYIO clienKy, — 2700 most., a mpemus (meHa onuuona) — 100 gos.

[Tpeamnonoxum, 4To MPEANPHUITHE HAXOAUTCS Ha PEKOHCTPYKIMH OO TIAHUPYET BBECTH
HOBBIC MOIIHOCTH, B CBS3U C Y€M IPOAYKLHs IOCTYIUT HA PBIHOK TOJIBKO YE€PE3 HECKOIbKO
MmecsieB. K 3ToMmy BpeMeHU eHbI MOTYT IOHU3UTHCS, U MPEANIPUATHAE BMECTO MPHOBLTN IIOHECET

yOBITKH.

YTo0ObI H30€KATh He6JIaFOHpI/I${THBIX HOCHCHCTBHﬁ, IIPOU3BOJUTCIIb MEAU MOKCT:

1) npoaarte QpbHOYCPCHBII KOHTPAKT;

2) mpojaTh ONIMOH HA MOKYIIKY;
3) KyIuTh OMIMOH HA MPOJAKY.

Pe3ynbpTarthl Bcex omepanuii CBeIUTE B TaOJIHIly, MOSCHUTE MOJYYCHHBIC PE3YJIbTaThl H
BbIOepUTE Hanboee Y(PPEKTUBHBIN, C Balllel TOYKU 3pEHUs, BAPHUAHT.

Ilena na menp B
MOMEHT IPOAaKH
TOBapa,
mukBuganun @K u
HCTEUYEHUS CPOKa
JIEUCTBUS OMNIIMOHA

IIponaxa meau
oe3
XCIKUPOBAaHUA

Knaccnaeckoe
XeDKUPOBAHUE C
IIOMOIIIBIO
¢rrouepca

XemKupoBaHue
MyTeM MPOAAXKH
OMIIMOHA Ha
MOKYIIKY

XenmKupoBaHue
MyTEM MOKYIIKH
OTIIMOHA Ha
IpoAaxy

2400

2500

2600

2700

2800

2900

3000
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AHaauTHYecKuil Keic mo Teme 8 «PHCKH KOpIoOpanum U ee CTOMMOCTb - Meuen»

= - . (@)
16 Bbipyuka < 160 — 800 &
3 140 1 © F700%
S 81 8 120 - L 600 &
O CebecronmocTtb =S
g, g 100 1 - 500 &
A =
g 2 g 80 VAL L 400 3,
3 °
§ 27 3 g 60 - 300 2
g © 401 L 2003
g0 —— N & un i
— 1 I 0
2. CbbiToBRIE g E
T T T T >
-2 - pacxofbl. O 5
2007 2008 2009 2010 2011 2012 2013 3- AAMUHUCTPATHBHbIE 2009 2010 2011 2012 2013
pacxofbl.
4. HenpodwunbHble
. GbITKN.
3an0/mKeHHOCTb nepen baHkamu, é MpoLeHTbI OCHOBHble CPEACTBA U UHBECTULIMK
mMnpa aonnapos CLUA i : mnpa gonnapos CLUA
10 - +28% 9 14 HenpodunbHble aKTUBbI .
- - B
8 - +22% -3,8% - il
+12%

. 10 1
6 1 +55% [ 8 I
J eH:
4 I 6 . I I I
4 =
21 2 - OcHOBHbIE cpeAcTBa
0 -

T T T T T T T 1 0 T T T T T T 1

2007 2008 2009 2010 2011 2012 2013 2007 2008 2009 2010 2011 2012 2013

OcHoBHbIe (PMHAHCOBO - SKOHOMHYECKHE TToka3aTenu Meden (pUC) OTpaxaroT pe3yibTaThl ee
CTpaTeruu, KoTopas Oblla HalpaBlieHa Ha pacllupeHue U auBepcudukanuio OusHeca
(ocBOeHHME ODIBTUHCKOTO MECTOPOXACHHUS M MPUOOPETEHHE MHOXXECTBA HENPO(HUIBbHBIX
AKTHBOB). YXYAIIECHUE [IEHOBOW KOHBIOHKTYPBI MPOU3BOAMMON MPOAYKIIUHU (HAAUTE TaHHBIE
U CONOCTaBbTE) B COYETAHMH C HECIMOCOOHOCTHIO KOMIIAHUU COKPATUTh MOCTOSHHbBIC
U3JIEPKKHA TTOJOPBAIN YCTOMYMBOCTH OCHOBHOTO OmM3Heca kommnaHuu. CodeTaHne BBICOKUX
YOBITKOB 110 HETPO(PIIEHBIM aKTHBAM U BBICOKHX IMPOIIEHTHBIX TUIATSKEH JeTAI0T KOMITAHHIO
yOBITOYHOM, U HETAaTHBHO CKa3bIBAECTCS HA €€ CTOMMOCTH.

OcHoBHBIMU (haKTOpamMM puUCKa KOMIaHUU «Meden» ¢ TOUKH 3pEHHs] BHEIIHEr0 MHBECTOpa
SABJISIFOTCSA:

Pucku pay to take

LICHOBBIE PUCKH, CBSI3AHHBIE C YTJIEM U CTAJIBIO
PUCKH YAOPOXKAHUS TPAHCIIOPTHBIX YCIyT
PHCKH BBICOKMX aJIMUHUCTPATUBHBIX PACXOI0B
PHUCKHU HEMPODUIHHBIX aKTHBOB.

Pucku pay to manage:

® MPOIICHTHBIC PUCKU U PUCKH JTUKBUTHOCTH;
® BAIIIOTHHIE PUCKH;
® [ICHOBBIC PUCKH (IICHHbIE OyMaru)
Pucku pay to avoid

e KkaracTpo(bl Ha IPEANPUATUAX
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OOcynuTh TIPUBEIICHHBIC JlaHHBIE, HAWIM JOMOJHHUTENbHBIC (TpU HEOOXOAMMOCTH).
OTpamxupoBaTh OCHOBHBIC PUCKH KOMIaHWU. Kak OCHOBHBIE PUCKH (IO Tpynmam/paHram)

BJIUSIIOT HA CTOUMOCTh Komnanuu? [IpuBecTy apryMeHTHl.

AnasmTuyeckuii keiic mo reme 9 «Konnenuusi IRM B poccuiickoil KOpnopaTuBHOM

NPAKTHKE»
Cranus
KOpIOpaTHBHOTO Crparerudeckoe Texymas OreHKa Pe3yIBTaToB
YHpaBJICHHA TTAHUPOBAHHE JIeSITENbHOCTD JIESITEIbHOCTH
Yuer puckoB
KonnuecTeennas KoauvecTBeHHas! KonuuecTBenHas

OIl€EHKAa PUCKOB

OIl€EHKAa PUCKOB

OII€EHKa PHCKOB

CHUCTCMBI

MeTon010r s Crpecc- Crpece- Crpecc-
TeCTHPOBAHUE TeCTHPOBAHHWE TeCTUPOBAHHE
EVA, SVA, RAROC | EVA, SVA, RAROC | EVA, SVA, RAROC
Oprammsamaonmoe Buyrpennne Buyrpennue Buyrpennue
pPeriiamMeHThl, periamMeHThl, periamMeHThl,
COIIPOBOXACHHC
HHCTPYKIHHA HHCTPYKIMH MHCTPYKIHMH
WudopManoHHo-
aHAIATHYECKHE H/ H/n H/A

Marpuna puckos miust HIMK. O6cynuTh, 9TO M3 CIEITaHHOTO/TIPEICTABICHHOTO KOPIIOpauen
cootBercTBYeT noaxoay |IRM (MurerpupoBaHHOrO puck-MeHemKMeHTa), a uro Her? [louemy?
Kakue moryr ObITh cienyomue mard no umieMmentaunn IRM? ucnonb3oBaTh akTyalbHYIO
UH(POPMALINIO (MCTOYHMK KOPIIOPATUBHBIN
http://ara2012.nlmk.com/ru/RiskManagement.html)

cauT KOMIIaHUU



http://ara2012.nlmk.com/ru/RiskManagement.html
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AHasmmTudeckuil keiic mo reme 10 «baHKOBCKHE PUCKH U PeryJiMpoBaHue)

CrpykTypa 6aHKoBCcKHX pucKkoB 1o bazens |l (puc) mpakTuyecku HE OTIIMYAETCS OT CTPYKTYPBI
KOPIOPAaTUBHBIX PUCKOB. Ho ecTh ocoOeHHOCTH — Kakue? HaiiTu u 0o0CyIuTh.

BaHKOBCKHME PUCKKU

KonuyecTBEHHO U3MEpPAEMBIE ®uKcupyemble Ha

AAHHOM YpOBHE
JNuKBKMAHOCTH

KpeauTHbiii HOpuanyeckuis

OnepauuoHHbINA PenyTaumoHHbIi

. KomnnaeHc-puck

PbIHD'-IHbIHIU CrpaTernyeckui
*MpoueHTHbIA

*®oHA0BbLIN (LeHoBOWK)
*BantoTHbIM
*HM3meHeHnAa CTOMMOCTH TOBapOB
*M3MeHeHWA CTOMMOCTW OMNLYOHOB
*PbIHOYHOW NUKBUAHOCTH

B ornuume oT BCeX MPOYMX PBIHOYHBIX areHTOB, OAHKHU SIBIISIOTCS OOBEKTOM OTIEIBHOTO
PETYJIMPOBAHUS U PACUCT/OIIEHKA OCHOBHBIX PHCKOB BIIMSET HA pa3Mep OAHKOBCKOTO KaruTaa.
O6cyauth ocHoBHBIE KoMIOHEeHTHI bazens |l (perymupyer pasmep kanutana, puc.). O6CyauTh
OCHOBHOW TPHHIUI, 3aJIOKEHHBIH B 0Oa3enbCckue cTaHAapThl. Poccuiickas TpakThkKa
UMILIEMECHTAIUH 0a3eJIbCKUX COTJIAICHHH — 00CYIUTh.

Cran ol CUcTeMaTUUeCKUA pUCK
Kanurtan aHAapTL M cBA3M
/IMKBMAHOCTH (interconnectedness)
KauecTBo, CTpyKTYypa KpaTkocpouHan OrpaHu4eHUs KanuTana
W NPO3pPayHOCTb JINKBUAHOCTb ana CCP/OTC
KanuTana (Liquidity Coverage
Ratio, LCR) ysenudeHve Kanurana
YYeT 1 OLEHKa PUCKOB AR CUCT. AepUBaTUBOB
JonrocpoyHas
KoHTponb SRR YBeauyeHune KanuTtana
nesepuaka Stable Funding Ratio) ANA BHYTPVOUHAHCOS.
no3uumm
Bydepbl Kanutana
Contingent Capital

CCP — Counter—cyclical Capital Proposal; Kanuta/ibHble
HabaodamensHeili nepuod 0aa LCR, NSFR HavancA ¢ orpaHuyeHua ana
01.01.2012, muHumasbHele cmaHoapmel 6ydym cucTeMHbIx 6aHKOB (SIFI)

sgedeHbl 01.01.2015

VICTOYHHK  OTMOJHUTENBHOW HH(POpPMAIMKA JUIS  CaMOCTOSTEIBHOTO  IOWCKA/paboThl -
aHajguTHdeckue goknansl Lb PD http://www.cbr.ru/



http://www.cbr.ru/
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TecThl
OIIK-4.1

mo reme 3
1. OnpeﬂenHTe, KaKOMy OHHI/IOHy COOTBGTCTByeT KaxXa0€ u3 CJ'IGI[YIOHII/IX OHpCHCHCHHﬁI

1. IlpaBo, HO HE 0053aTENHCTBO KyMUTh B A) eBpOTEHCKUI OMINOH
Oyayiiem 0a30BBIN aKTUB
2. IlpaBo, HO He 00s13aTENBCTBO NPOAATh  b) OMIMOH «KOJII»
B Oynymem 0a30BBIN aKTHUB
3. TlpaBo, HO He 00SI3aTENBCTBO KYIUTh B) amepukanCckuii onmmmoH
WM TIpOJaTh OAa30BBIN aKTHB B
OTIpEIETICHHYIO ATy WU JI0 e
HACTYIUICHHUS
4. TlpaBo, HO HE 00513aTEIBCTBO KYUTh  |') OMIIMOH «ITyT»
WJIM IPOJaTh 0a30BBIA aKTUB MPU
HACTYIUICHUU OTIPEIETICHHON
Oymy1ei qaTel
2. OnmmoH «koyun» ¢ 1ieHol ucnonaenus 100 gotapoB uMeeT npeMuto 12 1oiiapoB, Korja IieHa
6a3oBoro aktuBa coctasiseT 110 gommapos. KakoBa BHYTpeHHsIsI CTOMMOCTE onmroHa? Kakosa
BpEMEHHAass CTONMOCTD OTIINOHA?
3. CTOMMOCTb OMIIMOHA «KOJUT» MAJaeT C POCTOM:
A) ieHbl 6230BOT0 aKTHBA
b) mensr ucnomHeHUS
B) BonaTunbHOCTH
I') BpeMeHH 10 HCTeUEHHS CPOKa OMIIMOHA
4. Kakoif u3 cinenyromux (pakTopoB CHIIbHEE BCETO BIUSAET Ha pa3Mep OIMIINOHHOMN pemMun?
A) BOTaTHILHOCTH
b) npouieHTHBIE CTABKK
B) nens! akmmii
I') Bug omnriona — 6upkeBol, BHEOUPIKEBOM
5. Kaxoii OIIMOHHOM cTpaTeruu COOTBETCTBYET 3Ta AUarpamMma MpuObLIeH/yOITKOB?
A) naHHbIH call

b) xopotkwuii call
B) nnunHEI put
I') xopoTkwuii put
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IIpakTyeckas nroropast padbora

OuneHka pbIHOYHBIX PUCKOB

B pabote mpoBouTCS OIleHKA IIEHOBBIX PHIHOYHBIX PUCKOB HA OCHOBAHUH AMITHPUUYCCKUX
JTAHHBIX O PHIHOYHBIX KOTUPOBKAX HA aKI[UU KOMITAHUN, TOPTYEMbIX HAa POCCUUCKOM PBIHKE.
[Ipu mpoBeaeHUM OLEHKH UCTOJIB3YIOTCS CJICIYIOIINE METO/IbI: ONPEICICHUE TUCTICPCUH
(cpenHeKBaApaTUYECKOro  OTKJIOHEHHMsSI),  OINpEACNICHUE  MPEAeiIbHBIX M CPEIHUX
xapakrepuctuk (VaR), omeHka pucka noprgeris.
J1st 5TOTO Ha rOAOBOM BPEMEHHOM MHTEPBAJIEC IAHHBIX MPOBECTH OIIEHKY:
e JlHeBHOW apupMETUIECKON JOXOTHOCTH aKIINK;
e BomatuibHoCTH THEBHOU JOXOQHOCTH aKIUH (apudmeTraeckoi,
T€OMETPUUYECKON U JorapruhMUUECKON);
e VaR, gHeBHOII MO0 BCeM BHAAM OI[CHEHHON BOJATHUILHOCTH;
® OIICHKA pUCKa MOPTQes sl ABYX aKTUBOB.

2 !aHHBIeZ

KaxxnoMy wu3 oOydarommxcsi BBIJAETCS WHIUBUAYalIbHOE 3aJaHHE, KOTOPOE COAEPIKUT
Ha3BaHHUE aHAIN3UPYEMOI0 aKTHBA, IEPUOJI OLIEHKH, CTPYKTYpY HOpTders.

Jnis  oKcmopra 3HAUYEHWH PBHIHOYHBIX KOTHPOBOK aHanmu3upyembix akunuii B Excel,
BOCII0JIb30BaThCsl (PMHAHCOBBIM MopTanoM www.finam.ru uian cailToM MOCKOBCKOM OupKu
WWW.MOEX.COM. AHaIu3upyeMBlii nepuoj - roa: Harnpumep, 14 Host0ps 2018 r. — 14 HOAOps
2019 r. (251 3HaveHwme).

PacueTsr:
Bce pacuers! npoBogsitces B Excel, ¢ mponucanuasiMu popmynaMu, JOIKHBI OBITh CBEJICHBI
B 0JIMH (haiiil ¢ yKa3aHWEM UCTOYHHKOB MCIIOIb30BAHHBIX JIAHHBIX.

HToroBblii TecT (3K3aMeEH)

Htorosiii TecT conepkut 50 BOIPOCOB IO OCHOBHBIM T€MaM Kypca, BpeMsl IPOXOKACHUS —
lgac.

TectupoBaHre — KOMIBIOTEpPHOE, TECT HAaxXOJUTCA Ha 00pa3oBaTENIbHOM IOpTalie
elearn.rggu.ru. O6y4aroruecs MOAYYaT JOCTYI K TECTy HA OCHOBAaHWU MHIMBHUIYAJIHLHOTO
JIOTMHA M I1apoJs.

PesynbTat Tecta popMHUpyeTcss aBTOMaTUYECKH.


http://www.moex.com/
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6. YHEBHO-METOANYECKOE U UHOPOPMAIINOHHOE
OBECIHHEYEHUWE JUCIOHUIIJINHBI

6.1 Cnucoxk MCTOYHUKOB M JIUTEPATYPHI

Jlureparypa
Ocnosnas

1. Coxonos /l. B. ba3ucHas cucrema pucKk-MEHEHKMEHT OpraHU3allil peaJbHOTO CeKTopa
HKOHOMHUKH [ DIIeKTpOoHHBIHN pecypc]: Monorpadus. — M.: OO0 "MHOPA-M", 2013. - 126
c. OBC ZNANIUM Pexum noctyma: https://new.znanium.com/read?id=288146

2. DunaHcoBas Maremarnka: YueOHoe mocobue / A.C. Uyiiko, B.I'. Ilepmmnues. - M.:
“UHDPA-M”, 2013. - 160 c. - (Bsiciiee oopazoBanue: bakanaspuar) - 9bC ZNANIUM
Pesxxum nmoctyna: https://new.znanium.com/read?pid=356853

ﬂOI’lOﬂHumeﬂbHCl}l

3. HuBectunuu: Yueonuk / apn V.D., Anexcannep I'./1., batinu JI.B. - M.:HUL] UHDPA-
M, 2016. - 1040 c.: 70x100 1/16. - (YuuBepcuteTckuii yuyebnuk. bakanaspuar) 3bC
ZNANIUM - Pexxum nocryna: https://new.znanium.com/read?id=121393

6.2 Ilepeyenr pecypcoB  HH(OPMANMOHHO-TEJIEKOMMYHHMKAIIMOHHOH  CeTH

«HHTepHeT»

1. Bank Poccuu [DnexkTpoHHBIN pecypce]| : nHbOpM.-aHaIUT. MaTepuaisl. — M., cop. 2007—
2020. — DnexTpoH. AaH. — Pexxum pocryma: http://www.cbr.ru/analytics/

2. Caiit bazenbckoro koMuTeTa o 6aHKOBCKOMY HaI30py (IyOauKaum) [ DneKTpOHHBIN
pecypc] // Pexxum moctyma https://cbr.ru/counteraction_m_ter/international/basel/

3. MyLab Finance [DnextponHblii pecypc]: oOpa3oBarenbHblii pecypc. —cop. 2020. —
DIIEKTPOH. JIaH. — Pexxum JOCTYTIA:

http://www.pearsonmylabandmastering.com/global/myfinancelab

4. Caiir GARP [Onektponssiit pecype] // cop. 2020. — DnekTpoH. gaH. — Pexum noctyna

Www.garp.com

5. FERMA (Federation of European Risk Management Association) [DnektponHsbIit pecypc]

I cop. 2020. — Dnektpon. maH. — Pexxum goctyma http://www.ferma.eu/

6. PeitftunroBoe arentctBo Standard & Poors [DnexkTpoHHbI pecypc]: uHpOpPM.-aHATHT.
marepuainsl., cop. 2020. -  OnektpoH. gaH. —  Pexum  nmocryna:

http://www.standardandpoors.com



https://new.znanium.com/read?id=288146
https://new.znanium.com/read?pid=356853
https://new.znanium.com/read?id=121393
http://www.cbr.ru/analytics/
https://cbr.ru/counteraction_m_ter/international/basel/
http://www.pearsonmylabandmastering.com/global/myfinancelab
http://www.garp.com/
http://www.ferma.eu/
http://www.standardandpoors.com/

10.

11.

12.

26
Peiituarooe arentrcrBo Fitch Ratings [DnextponHbIii pecypc]: uHOpPM.-aHATHT.
marepHaisl., cop. 2020. — DnexTpoH. AaH. — Pexxum nocrymna http://www.fitchratings.com
PetitnunroBoe arentctBo Moody’s Investor Service [DnekTpoHHBIH pecypc]: HHPOPM.-
aHanuT. Marepuanbl., cop. 2020. — OnekTtpoH. JgaH. — Pexum ngocryna

http://www.moodys.com

HNudopmanmonno-ananurtudeckuii pecypc CBonds [DnexTponHbIid pecypc]: uHGOPM.-
aHaIUT. Matepuansl.,, cop. 2020. — DOnexTpoH. paH. — Pexum pocryna

http://www.cbonds.ru/

Caiit Hpro-Mopkckoit donmoBoii Gupxku [DneKTpoHHBIH pecypc]: MHDOPM.-aHATHT.

Marepuaisl., cop. 2020. — DnekrpoH. aaH. — // Pexxum mocryna https://www.nyse.com/

Caiit MockoBcKoii Oupku [DIeKTpoHHBIN pecypc]: HHPOPM.-aHAIIUT. MaTePUAIIBL., COP.

2020. — DnexTpoH. naH. — // Pexum qoctyma WWW.Moex.com

Caiit DUHAM [3nekrponnsiii pecypc] // Pexxum goctyma www.finam.ru

Iepeuens B/l u UCC

Ner/
Il

HanmenoBanue

1

MesxayHaponHsie pedepaTuBHBIC HaykoMeTpudeckue B/, mocTymHbIe B paMKax HaITMOHAIBHON
noamucku B 2020 r.

Web of Science

Scopus

IIpodeccuonanpapie momHOTEKCTOBEIE B/I, MOCTyMHBIE B paMKaX HannoHaIbHOH moamucku B 2020 T.
Kypuansr Cambridge University Press

ProQuest Dissertation & Theses Global

SAGE Journals

Kypnaner Taylor and Francis
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c80600HO
pacnpocmparsiemoe)
1 Adobe Master Collection CS4 Adobe JIMIIEH3UOHHOE
2 Microsoft Office 2010 Microsoft JUIICH3UOHHOE
3 Windows 7 Pro Microsoft JIALIEH3MOHHOE
6 SPSS Statisctics 22 IBM JULEH3UOHHOE
7 Microsoft Share Point 2010 Microsoft JIMIIEH3UOHHOE
8 SPSS Statisctics 25 IBM JIALEH3MOHHOE
9 Microsoft Office 2013 Microsoft JUIICH3UOHHOE
10 OC «AnbpT O6pazoBaHue» 8 000 «bazanet CIIO | nuneH3snoHHOE
11 | Microsoft Office 2013 Microsoft JUIEH3UOHHOE
12 | Windows 10 Pro Microsoft JIALEH3UOHHOE
13 | Kaspersky Endpoint Security Kaspersky JIMLEH3MOHHOE
14 | Microsoft Office 2016 Microsoft JUIEH3UOHHOE
15 | Visual Studio 2019 Microsoft JIALEH3MOHHOE
16 | Adobe Creative Cloud Adobe JUIICH3UOHHOE
17 Zoom Zoom JIMLIEH3UOHHOE

8. OBECHEYEHHUE OBPA3OBATEJBHOI'O HNPOLHECCA JAJs
JUII C OTPAHUYEHHBIMHA BO3ZMOXKHOCTAMMU 3TOPOBbSA U
NMHBAJIUAOB

B X0[4€ pain3aliu AUCUUITIIIMHBI UCITOJIB3YIOTCA CICAYIOIIUC JOIMOJTHUTCIIBHBIC METO/IbI
00y4eHUs1, TEKYIIETO KOHTPOJISI YCIIEBAEMOCTH M ITPOMEKYTOUHOM aTTeCTAllMM O0Y4YaloIIUXCs B
3aBUCUMOCTH OT UX WHIMBHyaTbHBIX 0COOCHHOCTEH:

. JUTSI CTIETIBIX M CTTa00BUISIINX

- JeKuH O(QOPMIISIOTCS B BUAE AIIEKTPOHHOTO JTOKYMEHTA, JOCTYITHOTO C MOMOIIBIO
KOMIIBIOTEPA CO CIEeIUATN3UPOBAHHBIM MPOTPAMMHBIM 00ECTICUCHUEM;

- THCbMEHHBIE 3aJaHUS BBIMOJHSIIOTCS HAa KOMIBIOTEPE CO CHEMUATU3UPOBAHHBIM
MPOrPaMMHBIM 00€CTIeYeHUEM, UITH MOTYT OBITh 3aMEHEHBI YCTHBIM OTBETOM,;

- obecnieynBaeTCs MHAWBUIyAIbHOE paBHOMEPHOE ocBelieHne He meHee 300 Jrokc;

- IS BBIMIOJTHCHUS 3aIaHUS MPH HEOOXOJAMMOCTH TPEIOCTABIISETCS yBEIMYUBAIOIICE
YCTPOMCTBO; BO3MOXKHO TaKKe UCII0JIb30BaHHE COOCTBEHHBIX YBEJITMUMBAIOIINX YCTPONUCTB;

- MUCbMEHHBIE 3a/1aHusl OPOPMIISFOTCS] YBETHUEHHBIM HIPUPTOM;

- 9K3aMeH U 3a4€T MPOBOAATCS B YCTHOM (hOpME UITH BBITIOTHSIOTCS B MUCBbMEHHOM (hopme
Ha KOMITBIOTEPE.

. JUTSL TITYXHUX ¥ CI1a00CTBIIIAIIHX

- JNeKuud OQOPMIISIFOTCS B BHUJAE DSJIEKTPOHHOTO TOKYMEHTa, JIMOO MPeIoCTaBIISIETCS
3BYKOYCHIIMBAIOIIAs anlaparypa HHANBUIYAILHOTO TIOJTb30BaHUS;

- IMCbMCHHBIC 3a/IaHUS BBIMTOJIHAIOTCSA HA KOMIIBIOTCPE B IMMCHbMEHHOM q)opMe;
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- DK3aMeH M 3a4€T NPOBOJATCA B NMHUCBMEHHOM (OpME HAa KOMIBIOTEPE; BO3MOKHO
npoBesieHue B (hopMe TeCTUPOBAHMUS.

. JUISL JIAL C HapYIIEHUSIMH OTIOPHO-/IBUTATEIBHOTO arapaTra:

- JeKIMH O(QOPMIISIOTCS B BUJAE AIEKTPOHHOI'O JIOKYMEHTA, JOCTYMHOI'O C MOMOILBIO
KOMIIbIOTEpA CO CHELMATM3UPOBAHHBIM IIPOrPAMMHBIM 00€CIIeUEHUEM;

- NHCHMEHHBIC 3a/IaHUS BBIOJIHSIOTCS Ha KOMIIBIOTEPE CO CIEHUAIN3UPOBAHHBIM
MIPOrpaMMHBIM 00€CIIEYCHUEM;

- 9K3aMEH U 3a4€T NPOBOATCA B YCTHOH (hOpMe HIIU BBIIOJIHAIOTCS B IUCBMEHHOM opme
Ha KOMIIBIOTEpE.

[Ipy HEOOXOTUMOCTH NPEAYCMATPUBAETCS YBEIMYCHHE BPEMEHH MJISi TOATOTOBKH
OTBETA.

[Iponienypa mnpoBeneHUS  HPOMEKYTOUHOW — arTecTaluu A o0ydaroluxcs
yCTAQHAaBJIMBAaeTCSI C Y4€TOM HX HMHIMBUAYAJIBHBIX THCUXO(U3UYECKHX OCOOEHHOCTEH.
[TpomerxyTouHas aTTecTalus MOXKET IPOBOJUTHCS B HECKOJIBKO ATAIIOB.

[Tpu npoBeneHNnU MPOIeyphl OLICHUBAHUS PE3YIHTATOB O0OYUCHHUS MPEyCMaTPUBACTCS
UCIIOJIb30BAaHUE TEXHUYECKUX CPEICTB, HEOOXOAMMBIX B CBS3M C HMHIUBUAYAJIbHBIMU
0COOEHHOCTAMH 00y4aroIIUXCsl. DTH CPEACTBA MOTYT ObITh IPEOCTABIICHBl YHUBEPCUTETOM, MU
MOTYT HCIIOJIb30BaThCsl COOCTBEHHBIE TEXHUYECKHE CPEICTBA.

[IpoBenenne mpoueAypbl OICHUBAHUS PE3YJbTaTOB OOy4YeHHs JOMYCKaeTCsl ¢
UCIIOJIb30BAaHUEM JUCTAHIIMOHHBIX 00pPa30BaTENIbHBIX TEXHOIOTUH.

ObecneunBaercs JOCTYN K MHPOPMALIMOHHBIM U OMOIHOrpauuecKuM pecypcaM B CETH
WuTepHer s Kaxkaoro oOywaromierocst B ¢opMmax, aJalTHPOBAHHBIX K OTPAaHUYEHUSM HX
3JI0POBBSI ¥ BOCTIPHSITHS MHPOPMALIHH:

. JUISL CJIETIBIX U CITa0O0BUIAIIUX:

- B Ie4aTHO! (opMe yBEIMUEHHBIM HIPUPTOM;

- B (hopMe 3IEKTPOHHOTO TOKYMEHTA;

- B popme ayaunodaiina.

. JUIS TIYXHX U C1a00CbIIIAIINX

- B meyaTHoOH (opme;

- B (hopMe IIEKTPOHHOTO TOKYMEHTA.

. JUTsE 00yYarOIIUXCs ¢ HAPYIICHUSIMU OMOPHO-IBUTATEIHHOTO arapara:

- B Me4aTHOU (hopme;

- B (hopMe 3JIEKTPOHHOTO JOKYMEHTA;

- B popme ayaunodaiina.
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YueOHbIC ayTUTOPHUH JJIs BCEX BUIOB KOHTAKTHOW M CAMOCTOSATEIBLHON paboThI,
HayyHas OuWOIMOTeKa W WHBIE TOMENICHHS JUisi OOydYeHHs OCHAIICHBI CIeHaTIbHBIM
00opyoBaHrEeM U Y4eOHBIMU MECTaMU C TEXHUYECKHUMHE CPEICTBAMU OOYICHHUS:
. JUTSL CTICTIBIX M CTTa00BUISIINX
- YCTPOMCTBOM JJIs CKaHUpoBaHus 1 uteHus ¢ kamepoit SARA CE;
- nucreeM bpaiins PAC Mate 20;
- npuntepoMm bpaiinst EmBraille ViewPlus;
. JUISL TIIYXUX U CITa00CbIIIANUX
- aBTOMAaTH3WPOBAHHBIM PAa0OYUM MECTOM Ui JIIOJEH ¢ HapylleHUEeM cllyXa U
cI1a00CIIBIIIAIINX;
- aKyCTUYECKHUH YCUITUTENb U KOJIOHKH;
. JUTSE 00YYArOIIUXCS C HAPYIICHUSIMU OMOPHO-ABUTaTENILHOTO afrmapara:
- IepeIBIKHBIMH, PETYIUPYEMbIMH 3proHoMuueckumu napramu CU-1,
- KOMIIBIOTEPHON TEXHUKOM CO CIEIUaIbHBIM POrPaMMHBIM 00€CTICYCHHEM
[Tpu HeoOxoquMOCTH paboyas MporpaMMa JUCIHUILTUHBI MOXKET OBITh aIallTUPOBAHA JIJIS
obecrnieueHrs 00pa3zoBaTeNLHOTO MPOIIECCca JIUIAM C OTPAHUYEHHBIMU BO3MOKHOCTSIMH 3/I0POBBS,
B TOM YHUCJIE JUIS TUCTAHIIMOHHOTO OO0y4deHus. [ 3Toro ot cryaeHTa TpedyeTcs MpeaCcTaBUTh
3aKJIIOUYEHUE TICUXO0Joro-meaunko-neaarornueckon komuccun ([IMIIK) u nuunoe 3asBiieHne
(3as1BJIEHHE 3aKOHHOTO TIPEJICTABUTEIIA).
B 3akmouennn [IMIIK nomkHO OBITH IPOIKCAHO:
® pekoMmeHayeMas ydeOHas Harpy3ka Ha oOydaromerocsi (KOJM4YeCTBO IHEH B
HEZIeIt0, YacoB B JICHb);
e 000pyJOBaHME TEXHUUYECKUX YCIOBUM (IIpHU HEOOXOUMOCTH);
® CONPOBOXJIEHHE U (WJIM) IPUCYTCTBUE POAUTENEH (3aKOHHBIX MPEACTaBUTENCH )
BO BpeMs y4eOHOro npoiiecca (Mpu He0OXOAMMOCTH);
® Opra"mu3anus TMCUXOJIOTO-TIEJarOTHYECKOTO COMPOBOXKIACHUE O0YUYaromerocs C
yKa3aHUEM CIICIUAJUCTOB M JIOMYCTUMOW Harpy3kud (KOTMYEeCTBa YacoB B

HEJIEIIO).

9. METOAUYECKHUE MATEPHUAJIBI

9.1 IL1anbl NPAKTHYECKHUX 3aHATHIT (CEMHUHAPOB)
[TpoBeeHne MPaKTHUIECKUX 3aHATHIA / CEMUHAPOB 0 Kypcy «PHHAHCOBBIE PHCKH) CTABHUT
[ENbI0 3aKperyieHue TEOPeTUYEeCKNX 3HAaHUU U (OPMUPOBAHHME NPAKTUUECKUX HABHIKOB,

HCO6XOI(I/IMLIX B HpO(I)eCCHOHaHLHOﬁ ACATCIIBHOCTH.



30
[TpakTrueckue 3aHATHS BKIIOYAIOT B ce0s1 00CykaeHHE MTPOOJEMHBIX BOMPOCOB TOW HIIH

WHOW TEMBI Kypca, a TAKXKe aHaJIN3 MPAKTHYECKUX CUTYAIlU U pEIICHHE 3a/1ad.
I[JISI IMPOBCACHUA 3aHSTUN HCIIOJIB3YIOTCS U3aHHA, KOTOPLIC MPCACTABJICHBI B CIIUCKC
00513aTEIIbHOM JIUTEPATYPHI, & TAKKE OTKPHITHIC CTATUCTHYECKUE W aHATUTHYCCKHEC MaTepPUAIIBI,

KOMIUIEKCHI TPAKTHUECKUX pa3paboToK Kadeapol.

IIpakTyeckoe 3ansaTue / cemunap no reme 1. Konuenuus prucka. IcTOYHMKN KOPIIOpaTUBHBIX

PHUCKOB

HBJIL 3aHATUA: OBJIAACTH OCHOBHBIMH TCOPCTUUCCKHMHU IIPEANOCBUIKAMHA MOACIUPOBAHUA

KOPIIOPATUBHBIX PUCKOB H U3YUUTDb UX DBOJIIOLIUIO.

®opma npoBeAeHUs . TUCKYCCUS.
Bomnpocs! pis1 00cy:KaeHus:

e AHanu3 kelca o teme 1, pazugen 5.4
® KOHTPOJILHBIE BOIPOCHI 1o TeMe 1, paznmen 5.4

IIpakTHyeckoe 3aHsATHE / CEMHUHAP MO TeMe 2. BamOTHBINA pHUCK

He.]'lb 3aHATHSA: OBJIAACTh MPAKTHUYCCKUMH HABBIKAMU OLICHKW W MOJACIUPOBAHHA BAJIFOTHOI'O

pucka o meroaojioruu VaR.

dopma npoBeeHUsi: PEIICHNE MPAKTHYECKUX 3a1a4, JUCKYCCHSI.
Bonpocel 1151 00Cy:KaeHus:

® MPAKTUYCCKUC 3aJla4U 110 TEMC 2, pa3acin 5.4
® KOHTPOJIBHBIC BOIIPOCHI 11O TEMC 2, pasacin 54

IIpakTnyeckoe 3ansiTHe / ceMuHap no teme 3. LIeHOBOW PHIHOYHBIN PHCK

He.]'ll) 3aHATHA: OBJIAACTb IMPAKTUYCCKUMH HABBIKAMH OLCHKHW W MOACIUPOBAHHA LCHOBOI'O

PBIHOYHOTO pHcKa 1o mMetogoioruu VaR.
dopma npoBeeHHs: PEIICHNE IPAKTUUECKUX 3a/1a4, TUCKYCCHSI.

Bonpocs! 1is1 00cyKIeHus:

MPaKTUYECKUE 3a]1a4u 1o TeMe 3, pasnen 5.4
MIPaKTUYECKUM Kelc 1o Teme 3, paszaen 5.4
Tect

KOHTPOJIbHBIE BOIIPOCHI 1O TeMe 3, paznen 5.4
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IIpakTu4yeckoe 3ansiTue / ceMuHap no teme 4. [IponieHTHBIN PUCK

HBJIL 3aHATHUSA: OBJIAACTh NPAKTHUYCCKMMHU HAaBbIKaMHW OLCHKH W MOACIHUPOBaHUA IIPOLUCHTHOI'O

pucka.

®opmMa NpoBeeHUsI: PEIICHUE MPAKTHYECKUX 3a1a4, JUCKYCCHSL.
Bomnpoce! 1151 00cy:KaeHus:

e [IpaKTUYECKUE 3a7auu 1o Teme 4, paznen 5.4
e KOHTpPOJIbHBIE BOIPOCHI 110 TeMe 4, paszzaen 5.4

IIpakTuyeckoe 3aHsATHE / cCEMUHAP MO TeMe 5. PUCKU TUKBUAHOCTH

I_[e.m, 3aHATHA: OBJIAACTH IPAKTUYCCKHMHKU HAaBbIKaMW OLOCHKH W MOACIHMPOBaHHUA PHCKaA

JIMKBUJIHOCTH.

®opma npoBeeHNUs: pEIICHHE IPAKTUYECKHX 3a/1a4, JUCKYCCHSL.
Bonpocs! 1151 00cyKIeHus:

e MpaKTUYECKHUE 3a7auu 1o Teme 5, paznen 5.4
® KOHTPOJBHBIE BOIPOCHI IO TeMe 5, pazaen 5.4

IMpakTnyeckoe 3ansTHeE / ceMuHap no Teme 6. KpeautHeiii puck

I_Ie.m) 3aHATHA: OBJIAJACTL NPAKTUYCCKMMU HABBIKAMH OLUCHKH W MOJACIIMPOBAHUA KPCIUTHOIO

pucka.

dopma NpoBeeHUs1: PEIICHNE MPAKTHYECKUX 3a1a4, JUCKYCCHSI.
Bonpocel 1151 00Cy:KaeHus:

® TIPAKTHUYECKUE 33/1auu 1o Teme 6, pazzaen 5.4
e KOHTPOJIBHBIE BOMPOCHI IO TeMe 6, pazaen 5.4

IIpakTuyeckoe 3anaTHE / ceMuHap 1o TeMe /. OnepauOHHbIN pUCK

He.m, 3AHATHUSA: OBJIAACTD MMPAKTUICCKUMHU HaBbIKaMU OLIEHKH U MOACJIMPOBAHUA OIIEPAITMOHHOT'O

pHCKa.

®DopMa NpoBeeHUsI: PEIICHNE MPAKTUYECKUX 3a4a4, JUCKYCCHSI.
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Bomnpocs! 1151 00cy:KkaeHus:

® [IpaKTUYECKHUE 3a7auu 1o teme 7, pazznen 5.4
e KOHTpPOJIbHBIE BOIIPOCHI 110 TeMe 7, pa3zaen 5.4

IIpakTuyeckoe 3anATHE / ceMuHAp Mo TeMe 8. PUCKU KOpropaiuy U €€ CTOUMOCTD

HBJIL 3aHATHA. OBJIAACTL TCOPECTHUYCCKUMH 3HAHUAMH HW IMPAKTHUYCCKUMH HaBbIKaMU

KOMILJIEKCHOM OIIEHKH PUCKOB KOPIIOpAIlUH.

dopmMa NpoBeIeHUsI: aHATU3 MPAKTHYECKOT0 Kelca, JUCKYCCHs.
Bomnpoce! 1151 00cy:Ka1eHus:

e AHaIM3 NMPaKTUYECKOTo Keiica o Teme 8, pazaen 5.4
e KOHTpPOJIbHBIE BOIIPOCHI 110 TeMe &, pazzaen 5.4

IIpakTuyeckoe 3anaTue / cemuuap mo reme 9. Konuenuun IRM u SERM u ux cocrasmnstomme
Hean 3aHATHS. TO3HAKOMHUTHCSA C OCHOBHBIMHU 3jieMeHTaMu KoHuenmuii IRM u SERM.

dopmMa NpoBeeHUsI: aHATIU3 MPAKTUUECKUX KEHCOB, TUCKYCCHUS.
Bomnpocel 1151 00Cy:KIeHuUs:

® [paKkTUYECKuil Keic no teme 9, pasaen 5.4
® KOHTPOJIbHBIE BOIIPOCHI IO TeMe 9, paznen 5.4

IIpakTnyeckoe 3ansaTue / cemunap no teme 10. bankoBckue pucku

He.]'ll) 3aHSATHSA. TTO3HAKOMHUTBECS C OCHOBHBIMH OaHKOBCKHUMH PUCKAMH, OCOOCHHOCTSAMU HX

OLICHKU U pCTYJIUPOBAHU.

dopMa NpoBeeHUs1: aHATU3 MPAKTUUECKUX KEHCOB, TUCKYCCHUS.
Bonpocel 1151 00Cy:KaeHus:

e npaktuyeckuil keic no teme 10, pasnen 5.4
e KOHTpOJIBbHBIE Bonpockl o TeMe 10, paznen 5.4
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I[MPUJIOXXEHMUE 1
AHHOTALNUA

Juctummaa «DUHAHCOBBIE PUCKHW» OTHOCHTCS K 00s3aTENIbHON 4YacTu OJoka

JUCHUITIINH yqe6H0ro I1J1aHa.

]_Ie.m, JUCHUIINIMHBI COCTOUT B q)OpMI/IpOBaHI/II/I 3HAaHUM ¥ HaBBIKOB B CIICHUAJIBbHBIX

BOIIpOCax TCOPHUU U IMPAKTUKH OLUCHKH W YIIPABJICHUA KOPIIOPAaTUBHBIMU PUCKAMM.

3agaum TUCIHUILIMHEL:
chopMHUpPOBATh 3HAHUS B 00JIACTH OLICHKH M YIPABJICHUS] OCHOBHBIMH (DMTHAHCOBBIMH
pUCKaMu;
W3yYUTh OCHOBHBIC TEOPETUYECKHE MOJIEIH, COCTABJSAIOIIMNE YacTH OICHKH |
MOJICTTUPOBaHUST (PUHAHCOBBIX PUCKOB;
MMO3HAKOMHTH C CYIIECTBYIOIIUMH B MUPOBOM MPAKTHKE TCHICHIIUSAMH B U3y4acMOM
MpeAMETHOM 00nacTu;
c(hopMHUPOBATHh HABBIKK PAOOTHI ¢ aHATUTHYCCKUMH MaTepUaIaMu;
chopMUPOBAaTh YMEHHUE OPHCHTHPOBATHCS W TNPUHUMATh PCIICHUS B THIIOBBIX U
HECTaH/IapPTHBIX OM3HEC - CUTYalHsIX.

Jucuummaa «®DUHAHCOBBIE PHCKHM» HamNpaBlieHa Ha (OPMUPOBAHUE CIICIYIOIIHX

kommnerenuuii: OIIK-4 CnocobeHn mpemiaraTh 3KOHOMHUYECKHM M (PMHAHCOBO OOOCHOBAHHBIE
OpraHU3aIMOHHO-YIPABIEHUYECKHE PEHICHUs B MPOGECCHOHATBHOM IeATeTLHOCTH.

qacCoB.

3HaTh.
® METOJBI OIICHKHM OCHOBHBIX PBIHOYHBIX PHCKOB M CIIOCOOBI YIIPaBICHUS WMHU
(xemxupoBaHus) ISt HeQUHAHCOBBIX KOMITAHHMA
YMetn.
® PACCUMTHIBATH BOJIATWJIBHOCTH I1€H Ha (DMHAHCOBBIC AKTHBBI M HHTEPIIPETUPOBATH
MOJIy4YE€HHBIE PE3YNIbTATHI;
e [IpoBOaUTH OIIEHKY PHIHOYHBIX PUCKOB MO MeTOAO0JOTUM VaR;
e OrnenuBath pucK MopTdes.
Biaagern:
e HaBBIKAMU TIOMCKAa aKTYaJlbHBIX pPBIHOYHBIX JAaHHBIX, HX 00paboOTKK ams
MPOBEACHUS PACUETOB;
® HaBbIKAMU ITPOBEICHHS PACUETOB/OLIEHOK (DMHAHCOBBIX PHUCKOB U MPEICTABICHUS
MOJTYYEHHBIX PE3YJIBTATOB B excel.
[To mucrumnnHe MpeIycMOTPEeHA MTPOMEXKYTOUHAs aTTecTalus B popme dK3aMeHa.
OO6miast TpyA0EMKOCTh OCBOCHHS JUCIIUIUIMHBI COCTABJISET 3 3a4eTHBIX eAUHUII, 114
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Ipunoowcenue 2

JIMCT UBMEHEHMI
Ne Teker akryanusanuu win npuinaraeMsii Kk PITJT [Hara Ne
JOKYMEHT, COACpKAIIUNA N3MEHEHUs IIPOTOKOJIA
1.




35



