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1. HOACHUTEJBHASA 3AIIUCKA

1.1 Heab n 3a1a4u TUCHMIIJIMHBI

CopneprxaHue JUCHUILIMHBI OXBAaTHIBAET BONPOCHI COBPEMEHHOW (PMHAHCOBOM TeOpuu U

IMPpAaKTUKHU B obnactu KOPIIOPATUBHOI'O (bI/IHaHCI/IpOBaHI/Iﬂ n OeATCIbHOCTHU KOMIIAaHHUHA Ha

(UHAHCOBBIX PHIHKAX.

Heab AMCHUIUIMHBI COCTOMT B ()OPMUPOBAHMM 3HAHMHA W HABBIKOB B CIEIHMAIbHBIX

BOIIPOCax TCOPHUU U MMPAKTUKH OLUCHKH WU YIIPABJICHUSA q)HHaHCOBBIMI/I pUCKaMu.

3agaum JUCHUILINHDI

chopMHUpOBaTH

(bMHAHCOBBIMU PUCKAMH;

3HaHUg B 00JacTH OLCHKUM W YyIpPaBJIICHHA OCHOBHBIMU

HU3Y4YUTb OCHOBHBIC TCOPCTHYCCKUC MOJCIIH, COCTABIIAIOINIMC YaCTU OLCHKHU U

MOICIINPOBAHUA (bHHaHCOBBIX PHUCKOB;

IMO3HAKOMUTL C CYHWCCTBYIOIIMMU B MHpOBOﬁ MMPAaKTUKEC TCHACHIWUAMU B

M3y4aeMol MpeaMeTHON 001acTu;

c(hOpMHUPOBATH HABBIKK PA0OTHI C aHATUTHYECKUMU MaTepUaIaMH,

C(I)OpMI/IpOBaTB YMCHHUC OPHUCHTHPOBATHCSA U IIPUHUMATL PCHICHUSA B THUIIOBBIX U

HCCTAaHIAPTHBIX OousHec - CUTyalUusIX.

1.2 (I)ole/lpyeMble KOMIICTCHIIMH, COOTHECEHHBIE C IJIAHUPYEMBIMHU pE3yabTaTaMH
Oﬁy‘leﬂl/lﬂ o JTUCHUIIJINHE

JuctumimHa «®@UHAHCOBbIE PHUCKW) HampaBlieHa Ha (OPMUPOBAHME Yy BBIMYCKHHMKA

(S (571474:0)11150,€ KOMIIETCHITUI:

Koapr Copepxxanue KoMMeTeHIMit Ilepevyens NiIaHNPYEMBIX pe3yJabTATOB 00yUYeHUs 1O

KOMIIeTeHIU i AUCIHUILIIHHE

IK-5 CIIOCOOHOCTBIO  QHANM3UPOBATh W | 3HATh: METOJIbI OIICHKH OCHOBHBIX PHIHOYHBIX PUCKOB U
MHTEPIPETHPOBaTh  (UHAHCOBYIO, | CIOCOOBI  yNpPaBICHUS UMM  (XEIDKUPOBAHUS)  JUIS
OyXTanTepcKyro u HHYIO | He(MHAHCOBBIX KOMITAHUI
HHPOPMALIMIO, COICpIKANIYIOCS B | YMETb:  pacCUHTHIBATH  BOJATHWIIGHOCTE IIGH  Ha
OTYETHOCTHU IpeanpusaTHid | (YMHAHCOBBIC aKTUBBI U HHTEPIPETHPOBATH MOTYICHHBIC
pa3muIHbIX  (HOpM COOCTBEHHOCTH, | PE3yJbTATHL,

OpraHu3alui, BEIOMCTB U T.J. H
UCIIONIBb30BaTh MOy YEHHBIE
CBEJICHUS JUISL HPUHSTUS
YIPABJIEHYECKUX PELIECHUN

ITpoBOANTH OLIEHKY PHIHOYHBIX PHUCKOB 110 METOIOJIOTHH
VaR;

O1eHNBaTh PUCK NOPTQEIIS.

Brnajerp: HaBBIKAMH TOHCKAa AaKTyalbHBIX PBIHOYHBIX
JTAaHHBIX, KX 00pabOTKH I IPOBEICHIS PACUETOB;
HaBBIKAMHU MPOBEIEHHS PacueTOB/OIEHOK (hMHAHCOBBIX
PUCKOB W TIPEICTABICHUS IONYYCHHBIX PE3YIbTAaTOB B
excel.




1.3 MecTO AUCUMIIIMHBI B CTPYKTYpPe 00pa30BaTeILHON NPOrpaMMbl

HucuumnnuHa «®OUHAHCOBbIE PHUCKUY) SBISETCS YACThIO 00SA3aTENbHBIX JUCHUILUIMH
BapUaTHBHOIO 0JI0Ka y4eOHOTO TUTaHa 1Mo HampasieHuto nmoArotoBku 38.03.01 SxkoHoMuKa.

Jnst  OCBOGHMS  JUCLUMIUIMHBI ~ HEOOXOAMMBI  3HAHMS, YMEHUS U BIAJACHUS,
c()OPMUPOBAHHBIE B XOJC H3yYCHUS CICAYIONIUX AWCIHUIUIMH W TIPOXOXKICHUS TMPAKTHK:
«®DuHaHch, «OKOHOMETpHKaAY», «JleHbru, KpemuT, OaHKH», «IKOHOMHUKO-MaTeMaTHYeCKue
Moenn», «CTatuctuka», « Teopust CTaTUCTUKIY,

B pesynbraTe OCBOCHHS MUCHHMILIUHBI (OPMUPYIOTCS 3HAHWS, YMEHUS WM BJIAQJICHUSA,
HEOOXOJUMBIC I HW3yYeHUsS CIEAYIIUX TuciuIumH: «OIeHKa CTOMMOCTH OHW3Heca» u

IMPOXOKACHUA HpG,I[I[PIHJ'IOMHOﬁ IMPaKTHUKH.



2. CTPYKTYPA JUCHUIIJIUHBI

Cmpykmypa oucuuniunst 013 04Hou hopmot o6yuenusn (2017 200 navopa)

OO6mm1ast TPyI0€MKOCTh JTUCIUTIIMHBI COCTABIIAET 3 3a4eTHBIX eAuHUIIbI, 108 yacoB, B TOM

YHUCJIC KOHTaKTHast pa60Ta o6yqa}oumxcx C IIpernoaaBaTejicM 42 4., CaMOCTOATCIIbHAA pa60Ta

oOyuaromuxcs 48 4., 18 4. - KOHTpOJIb

Buasbl yue6Hoii padoThl, DopMmblI
(B yacax) TeKyl1ero
KoHnrakTHas KOHTPOJIst
= = ycneBaeMOCTH
=" < s D
N : 2 FE |2 yTo
; Paznen JMCHMITHHBI g £ - o = 3 g | MPOMEKYTOUHO
wn @ = S = = &= & £ S | iiarrecrauun
Q = T = IR3) s e
: |Eg |E|:gg |1 (no
é 2 = 3 z = e cemecmpam)
<« M @) =9 >
(=" : 5]
= o
1 Beenenue 1 2 4
Pa3nen 1. PeIHOYHBIE (PHHAHCOBbIC PUCKHU
2 Tema 1. Konnenuus pucka, BUABI
PHUCKOB, KIaCCU(PUKAIIHH. 8 1 2 4 Huckyccust
HcTouHrKY (PMHAHCOBBIX PHUCKOB.
3 Tema 2. BamoTHblii puck. MeTomsl
P A 8 2 2 6 Pemrenue 3amau
OIICHKHU M YIIPABJICHUS
4 Tema 3. IleHOBBIE PHIHOYHBIE PUCKHU. Pewienne
MeToab! OIIeHKH U YIIPaBICHUS 8 2 4 6 3ajay, Keic
Tect
5 Tema 4. IlponieHTHBIN pUCK. MeTOIBI
port P A 8 2 2 6 Pemrenue 3amay
OIICHKH ¥ YIIPABJICHUS
6 Tema 5. Pucku TUKBHIHOCTH.
A 8 1 2 4 Pemrenue 3amay
MeToab! OIICHKH U YIIPaBICHUS
Pasnen 2. HepbiHouHble pUHAHCOBbIE PUCKH
7 Tema 6. Kpeautnslii puck. Metoabt 8 2 2 6 Pemenue 3agau
OIICHKH ¥ YIIPaBJICHUS
8 Tema 7. OnepallMOHHBIA PHUCK.
pail P 8 1 2 4 Pemrenue 3amay
MeToab! OIICHKH U YIIPaBICHUS
Pasnen 3. ®uHaHCOBbIE PUCKH B KOPIOPATHBHOM NMPaKTHKeE
9 Tema 8. Pucku xopropaliuy 1 ee .
priopatt 8 1 2 4 Keiic
CTOUMOCTE
10 | Tema 9. Konuenuuu IRM u SERM. 8 1 Keiic
11 | Tema 10. bankoBCKUE pHCKH 8 2 Keiic
12 DK3aMeH 8 18 Tecr
Bcero 16 26 18 48




Cmpyxkmypa oucyunaunst 013 o4Hoi popmut odyuenusn (2019 200 navopa)

OO0mmast TpPyJ0eMKOCTh JTUCITUIUIMHBI COCTABISICT 3 3a4eTHBIX eauHuIlbl, 108 4acoB, B ToM

YHUCJIC KOHTaKTHast pa60Ta o6yqa}oumxcx C IIpernoaaBaTcicM 42 4., CaMOCTOATCIIbHAA pa60Ta

obyyarontuxcs 48 4., 18 4. - KOHTPOJIb

Buasbl yue6Hoii padoThl, DopMmblI
(B yacax) TeKyLero
KonTakTHas KOHTpOJIs
= = ycneBaeMoCcTH
(=3 < s 1)
N 5 o ; 5 = opma
] Paznen AucnunianHbl "E‘ 2 - =z S = 5 = HPOMemyTquo
i @ = g = = 5 B & S | iiarrecrauun
o = T = E 33 s e
:E | ZF |5 |2E |gE| w
D
= £ 3 = s S cemecmpam)
=7 Q = <
= @}
1 Beenenue 1 2 4
Pa3nen 1. PbIHOYHBIE (PHAHCOBBIE PUCKHU
2 Tema 1. Konnenuus pucka, BUABI
PHUCKOB, KIaCCU(PUKAIIHH. 8 1 2 4 Huckyccust
Hcrounnkn (MHAHCOBBIX PHUCKOB.
3 Tema 2. BamotHblll pruck. MeToapl
P A 8 2 2 6 Pemrenue 3amay
OIICHKH ¥ YIIPABJICHUS
4 Tema 3. LleHOBbIE PBIHOYHBIE PUCKH. Pemenue 3amau
MeTonp! OIICHKH U YIIPaBICHUS 8 2 4 6 Kenc
Tect
5 Tema 4. IIponieHTHBIN pUCK. METOIBI
port p A 8 2 2 6 Pemrenue 3amay
OIICHKH ¥ YIIPABJICHUS
6 Tema 5. Pucku TUKBHIHOCTH.
A 8 1 2 4 Pemrenue 3amay
MeToTbI OIICHKH M YIIPABJICHUS
Pasnea 2. HepbiHouHble pUHAHCOBbIE PUCKH
7 Tema 6. KpeautHsiii puck. MeTo bl
pel P A 8 2 2 6 Peurenue 3a1au
OIICHKHU H YIIPABJICHUS
8 Tema 7. OnepalliOHHBIN PUCK. 8 1 5 4 Pemenue 3anau
MeTo bl OIICHKH U YIPABJICHUS Penenne 3amay
Pa3nen 3. @uHaHCOBBIE PUCKH B KOPIIOPATHBHOI MPaKTHKE
9 Tema 8. Pucku koprnopariuu u ee .
priopan 8 1 2 4 Keiic
CTOMMOCTbD
10 | Tema 9. Konuenuuu IRM u SERM. 8 Keiic
11 Tema 10. BankoBCKHE pUCKH 8 2 2 Keiic
12 DK3aMeH 8 18 Tecr
Bcero 16 26 18 48




3. COAEPXKXAHUE JUCIOUIIJIUHBI

BBeaenue

[lenn, 3amauu, CTPYKTypa U JIOTHMKA JTUCIUILUIMHBI, KpaTKui 0030p Kypca. O0630p
CIeLUANIbHON JIMTepaTypsl, a Takke (uHAHCOBBIX Web — caiitoB. Ponb u Mecto puck-

MCHCIP)KMCHTA B COBPEMEHHBIX (bHHchaX.

Pa3nes 1. PoiHoYHBIC (priHAHCOBBIE PHCKH
Tema 1. Konnenuus pucka, BUIbI PUCKOB, kiaccuukanuu. VcTouHMKH (DPUHAHCOBBIX

PHCKOB.

ITonsaTus pucka u HeonpeneneHHOCTH. OCHOBHBIE 3Tallbl 3BOJIIOLUN PUCK-MEHEIKMEHTA.
CymHOCTP M COJEp)KaHUE PHUCKA KaK SKOHOMHUYECKOW KaTeropuu. VCTOYHMKM PHUCKOB —
BHEIIHSST W BHYTpeHHsAs cpena. Dakroper pucka. Kiaccudukanmum prCKOB MO MCTOYHUKAM

BO3HUKHOBEHUS, CTETICHU YIIPaBIIsIeMOCTH, ypoBHIO. Kiaccudukanus puckos mo GARP.

Tema 2. BamoTHblil puck. MeTozbl OLIEHKH U yIPaBICHUS

HcTounuky BanoTHOro pucka, Buibl. Merononorus VaR B olieHKe BallOTHOrO pHCKa.
OcCHOBHBIE METO/bl YIPABJICHUS BAIIOTHBIMU PUCKAMU — METUUHI, YINpaBICHHE BaJIIOTHOU
no3uuuel, HedTpanuzauus. XeKUPOBAHUE BAJIIOTHOIO pHUCKA C TOMOIIbIO (PMHAHCOBBIX
nepuBaTHBOB  (opBapioB, (brouepcoB, oniuoHOB). BamoTHbli  cBom.  Crpareruu

XCIKUPOBAHUA.

Tema 3. HeHOBHe PBIHOYHLIC PUCKHU. MeTo bl OLIEHKH U YHIpaBJICHUA

Peinounblit 1neHoBoi equity puck. OmeHka ¢ ucrnonb3oBanueM monaenu CAPM u ee
Mo udukanuii. OneHKa ¢ UCIojib30BaHreM MeToaosoruu VaR, onieHka nopT@eabHOro 1eHOBOTO
pucka. PoiHOUHBIN 11€HOBOM (TOBapHbI) puck. OlleHKa ¢ MCIOJIB30BaHUEM MAapaMETPUUECKOIr0

VaR. praBJ'IeHI/Ie HCHOBBIMH PUCKAMU C UCIIOJIb30BAHHUEM XCIKUPOBAHM .

Tema 4. [IpoueHTHBIN pucK. MeTOABI OLIEHKH U YIIPABJICHUS

[TporeHTHBI PUCK — HCTOYHUKH M BHJBI. OlleHKa MmporeHTHoro pucka: GAP — ananms,
JTropanus/MonuUITMpoBaHHas — Jropauss WHCTpyMeHTOB. OIleHKa TIPOIIEHTHOTO PHUCKa
obOnuranuii ¢ TOMOIIBIO MoKazareneit aropanuu. CpeTHeB3BelIeHHAs JOXOIHOCTh K MOTAIIEHHIO.
VYnpasieHue NpOUEHTHBIM PUCKOM — CTpaTerus MMMYyHHU3aLUUUA. XEIKUPOBAaHUE MPOLEHTHOIO

pHUCKa — IpOLIeHTHBIN cBon U FRA.



Tema 5. Pucku nuKBUIHOCTA. METOIbI OLIEHKU U yIIPaBICHUS

PrerHounas JIUKBUJHOCTbD. Buemuss u BHYTPCHHAA JIMKBUJIHOCTD. OHGHKa pHUcCKa

JMKBUIHOCTH ¢ omoribto bid-ask cipena. Yrpasienue puckoM JTMKBHIHOCTH.

Pa3znen 2. HepbiHOYHbIe GUHAHCOBbIE PUCKHU
Tema 6. Kpenutnsiii puck. MeTo/ bl OLICHKH M YIIPABJICHUS

Buasl KpeauTHBIX PHUCKOB, HMX MCTOYHHMKH, Kiaccupukanus. Tpu cocraBisromme
KPEIUTHOIO pUCKa (BEpOSATHOCTH AedoiTa, ypoBeHb HOTEPh MpHU Je(oiTe, MOABEP)KEHHOCTS).
OcHOBHBIE METOABI OLEHKH KPEOUTHBIX PUCKOB — DKCIEPTHBIC, PEUTHHIOBBIC, KPEIUTHBIN
CKOpHUHT, BeposATHOCTHBbIE. (O030p CYIIECTBYIOIMIMX METOAMK OIICHKH KPEIUTHOTO pPHCKA.
CriocoObl  ympaBiieHUS KpEeIWTHBIM pHCKOM. PesepBupoBanme, u30exaHue, Iepenaya.

er,Z[I/ITHBIe JACPUBATHBELI.

Tema 7. OnepanMOHHBIN pUCK. METO/bI OLIEHKU U YIIPaBJICHUS

Bunpl onepanmoHHBIX PUCKOB, UX MCTOYHUKU. OCHOBHBIE METOJbl OlleHKU. Cucrema
BHYTPEHHETO KOHTPOJI 3a OINEPAlMOHHBIMH pucKkamMu. Mcmonb3oBanue HHGOPMAIIMOHHBIX

CHCTCM.

Paznen 3. ®uHaHcoBBbIE PUCKH B KOPIOPATHBHOM MPaKTHKe

Tema 8. Pucku Kopriopauuu 1 €€ CTOMMOCTh

BnusiHue puckoB Ha cToMMOCTh KoMnaHuH. KoHunenius skoHoMHuYecKoi 100aBIeHHON
croumoctu EVA. Tlonxob! k ynpasieHuto komnanueid Ha ocHoBe EVA. CkoppekTupoBaHHas Ha

puck peHTadenbHOoCTh kanutana. Pacuer RAROC. TTonxoas! kK pa3MeIieHnio KanuTana.

Tema 9. Konnenuuu IRM u SERM.

KomrmuiekcHbIH OAXO0 K YIPaBICHUIO PUCKAMH KOMITAHUH, OCHOBHBIE COCTABIISIOIINE
pHCK-MeHekKMeHTa. KOoHIenus HHTerpupoBaHHOro puck-meHemkmenta (MPM - IRM). Iloxe
PHCKOB KOMIIAHMM, KapTa pHCKOB. PaHXHpoBaHHWE PHUCKOB B TMpPaKTHKE KOMITaHUI.

Cocrapmstomue IRM B onenke u ynpasieHun puckamu. Oprann3zanuoHHbli acriekt IRM.

SERM  (Sustainable Enterprise Risk-Management) — OCHOBHBIC  3JIEMEHTHI,
JIOTIOJTHUTENbHBIE ApaiBepbl. COLMANBHBIE, ITUYECKUE, JIeTallbHble PUCKU. CTEUKXOIAEPCKUN

noaxoAd. Tpanchopmarusi CTOMMOCTH.
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Tema 10. baHKOBCKUE PUCKH

OcHOBHBIE MOJIXOJBI K OIEHKE W YMpaBlIeHHWIO O0aHKOBCKMMH puckamu. bazens -1l u
OCHOBHBIC MOJETH OIEHKH OaHKOBCKUX (PMHAHCOBBIX pUCKOB. OCHOBHBIE METOJIbI YIIPABICHUS
0aHKOBCKUMHU puckaMu. OCOOEHHOCTH PEryJMpOBaHMS M KOHTPOJI OAaHKOBCKHUX TO3WIHUI IO

OCHOBHBIM (bPIHaHCOBBIM PUCKaM.

4. OBPA3ZOBATEJIBHBIE TEXHOJOI'UN

IIpn peamusanuu aucuMIUIMHBL «DHUHAHCOBBIE PHUCKHW» MCIOJIB3YIOTCS pa3jIu4HbIC

06p330BaTeJ'IBHBIe TE€XHOJIOTHH, 4 UMCHHO!

Ne Bunsbi yueOHoM
HaumeHoBaHue pa3aea Oopa3oBaTeibHbIE TEXHOJIOTUHI
n/n padoTsI
1 |BBenenue Jlexrus 1 Jlextus-susyanu3zamus. OOCyKaeHne
Tema 1. Konuenuus pucka, |Jlexmms 1 Jlexnus-susyanu3saius, O0CyKaCHHUES
BU[IBI PUCKOB,
2 |kmaccu(UKaIH, IIpakTHueckoe Juckyccns, aHanu3 IpakTU4ECKOro
HcTtounuku 3anatue/Cemunap 1 Keiica
KOPIOPATUBHBIX PUCKOB.
Tema 2. BamoTHbiif puCK. Jlexuus 2 Jlexuus-susyanu3zaius. O0CyKaCHUE
Mertobl HKHU 1
: CTOIIBI O1e IIpakTHueckoe Huckyccus .Penienue npakTHuecKux
MIpaBJICHUS
yop 3anaTue/CeMuHap 2 3aJa4 ¢ UCTIONb30BaHreM naketa Excel
Jlexuus 3 Jlexnus-susyanuzamus. OOCyKaeHne
Tewma 3. IlenoBrIe
4 |peiounsie pucku. Metonsl |[IpakTuueckoe Huckyccus. Perenue npakTHuecKux
OLIEHKH U yIIPaBJICHUS 3anstue/CemMuHap 3 3aJ1a4 ¢ UCII0JIb30BaHueM makerta Excel.
Pewenue npaktuueckoro kerica. Tect
Jlexuus 4 Jlexuus-susyanu3saius . O0CyxaeHue
Tewma 4. IIpouieHTHBIN pHUCK.
5 |Meto/ibl OLIEHKU U IIpakTuueckoe Peuienue u aHanu3 npakTUYECKUX 3a7a4
yIIpaBIICHHUS 3anstue/Cemunap 4 ¢ UCIIOJIb30BaHneM nakera Excel.
Huckyccns.
Tema 5. Prcki Jlekiusa 5 Jlexnus-susyanu3zarus. OOCyKaeHHe
6 |muxBUAHOCTH. MeTOBI
[IpakTuueckoe Huckyccus. Perenue npakTHuecKux
OLICHKHU U YTIPaBJICHUS
3ansTue/CemuHap 5 3aJ1a4 ¢ UCTIONb30BaHneM naketa Excel
o KM KIIASI-BU H3arsl. KACHN
Tewma 6. KpenutHslil puck. Tlexuus 6 JTexu syamusaus. O0CyxaeHue
MerToibt HKHU U
/ CTO/IEI OTie IIpakTHueckoe Huckyccus. Penienue npakTHYECKUX
TIpaBJICHUS
ylpasje 3anstue/CemMuHap 6 3a/1a4 ¢ UCTIOIb30BaHneM maketa Excel.
Tema 7. OrieparuoHHbIii Jlexuusa 7 Jlexnus-susyanu3zamus. O0CyKaeHHe
rck. Mertozsl HKU U
8 |puc CTOZIRL one [IpakTnueckoe Huckyccusd. PemieHne npakTHYECKUX
yIpaBieHUs
3anstre/CemMuHap 7 3aj7ay ¢ Ucrosib3oBaHueM nakera Excel




Jlextms 8 Jlexnms-pu3yanmzarusa. O0cyxaeHue
9 Tewma 8. Pucku xopnopauun
H €€ CTOUMOCTbD IIpakTuueckoe AHau3 MPaKTHIECKOTO Kekca.
3araTne/CeMuHap 8 Huckyccus.
Jlexuus 9 Jlexnus-susyanu3zaius. O0CyKacHUC
10 Tema 9. Konnermiiun IRM u _
SERM [IpakTnueckoe Amnanms keiica. Jluckyccusi.
3anstue/CemMuHap 9
Jlexrus 10 Jlexnus-suzyanuzarusi. OGCyKaeHne
10 Tema 10. bankoBckue _
PUCKH [IpakTiaeckoe AHanm3 mpakTU9IecKoro Kewca.
3anatre/Cemunap 10 |[uckyccust
IIpakTuueckoe Pemenue u ananus uToroBoi
11 3ammTa UTOroBOro 3ansaTue/Cemunap 11 MPAKTHUYECKOHN paboThI C

MPAKTUYCCKOTO 3a1aHUs

MCTIIONb30BaHueM makera Excel.
OO6cyxneHune pe3ynpraToB. JucKyccus.

5. OHEHKA MIAHUPYEMBIX PE3YJIBTATOB OBYYEHUSA

5.1 CucreMa oueHMBAaHUSA

Maxcumanvnoe Konuuecmeo 0annoe

Popma konmponz 3a 1 euo padbomot Bcezo
Pemenune npakTuyeckux 3ajaady 2 12
Pemenue nmpakTuyeckoro keica 1 4
AHanu3 kerica 2 8
Tect 10 10
Y4actue B AMCKyccuu 1 6
HTorosas mpakTudeckas pabora 20 20
[TpomesxyTouHas arTectanus (dK3aMeH) 40
HToro 3a ceMecTp/TUCIUTUTHHY 100
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[TosrydeHHBIN COBOKYIHBINA pe3yIbTaT KOHBEPTUPYETCS B TPAAULMOHHYIO LIKATY OLEHOK

U B LIKay olleHOK EBporeiickoii cuctemsl nepeHoca U HakorieHus kpeautoB (European Credit

Transfer System; nanee — ECTS) B cooTBeTCTBUH ¢ TaOIMIIECH:

100 GayutpbHAas mIKana TpanuuroHHas MIKajia IHxama ECTS
95 - 100 OTJIMYHO A
83-94 B
68 - 82 XOpOIIIO 3a4TEHO C
56 - 67 YIOBJICTBOPUTEIIHEHO D
50 - 55 E
20 - 49 HEYJIOBJICTBOPUTEIHHO | HE 3a4TEHO FX
0-19 F




5.2
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KpnTeplm BbICTABJICHUA OICHKH MO JUCHMUIIJIMHE

Banany/
IMIxana ECTS

Onenka mno
JUCIUIIINHE

KpuTepun oneHkn pe3ybTaTOB 00y4YeHHS 110 AUCIUIIAHE

100-83/
AB

«OTIIHYHO»/
«3a4TEHO
(oTmaHO)»/
«3aYTEHO»

BricTaBnsercss oOydaromemycsi, eciid OH TITyOOKO W IMPOYHO yCBOWI
TEOpPETUUYECKUH u MPaKTUYECKU I marepuan, MOXET
MPOAEMOHCTPUPOBATh ATO HA 3aHATHAX M B XOJ€ NPOMEKYTOUHOU
aTTecTallnu.

OOyJaromuiics: KCYEPIIBIBAIOINIE U IOTHYECKH CTPOMHHO U3TaraeT
yueOHBIi MaTepua, yMeeT YBSI3bIBaTh TEOPHIO C MMPAKTHKOM,
CHpaBIISICTCS C pelIeHHeM 3a]ia4 npodeccHoHATFHON HAaPaBICHHOCTH
BBICOKOT'O YPOBHSI CJIOKHOCTH, TTPABIIIEHO 0OOCHOBEIBAET MTPHHATHIC
pelIeHHS.

CB000IHO OpHEHTHpYETCS B yueOHOW U TpodhecCHOHATBHON
JTUTepaType.

OreHka Mo AUCHUILUTHHE BBICTABIISIIOTCS 00yJaromeMycs ¢ y4ETOM
Pe3yIAbTaTOB TEKYyLIEH M MPOMEKYTOUHOH aTTeCTaINH.

Komnerennuu, 3akperiéHHbple 3a TUCIUTLUINHONW, COPMHUPOBAHBI HA
YPOBHE — «BBICOKHI.

82-68/

«XOPOIIO»/
«3a4TEHO
(xopormo)»/
«3aUTCHO

BricTarnsercs o0ydaroeMycs, eciiv OH 3HaeT TEOPETUICCKUI U
MPaKTUYECKUA MaTepuall, IPaMOTHO U IO CYIIIECTBY M3JIaracT ero Ha
3aHATHUSIX U B XOJI€ TPOMEKYTOYHOM aTTecTaluu, HE TOMyCcKas
CYILIECTBEHHBIX HETOYHOCTEH.

OOyyJaroImuics PaBUIBHO MPUMEHSICT TEOPETUUECKUE TTOTOKCHHS MTPH
PEIIeHNN MPaKTUIECKUX 33734 MPOoeCcCHOHALHON HAPaBIEHHOCTH
Pa3HOTO YPOBHS CIIOKHOCTH, BIIaJIeeT HEOOXOAMMBIMH TSI 3TOTO
HaBBIKAMU U NPUEMAMU.

JlocTaToYHO XOPOIIIO OPUEHTUPYETCS B yUeOHOU U MpodecCHOHaTBLHON
JuTeparType.

OrieHKa 10 AMCIUIUIMHE BBICTABJISIOTCS 00yYaroImeMycs ¢ y4EToM
pe3yJIbTAaTOB TEKYILUEN U MPOMEKYTOUHON aTTECTALIUH.

Komnerennuu, 3akperiéHHbple 3a TUCIUTUINHOW, COPMHUPOBAHBI Ha
YPOBHE — «XOPOLIHILY.

67-50/
D,E

«YJIOBIIETBOP
UTETBHOY/
«3a4TEHO
(ynoBneTBop
HUTEJBHO )»/
«3a4TEHO»

BricTarnsercs o0y4aroeMycs, eciiv OH 3HaeT Ha 0a30BOM ypOBHE
TeOpeTI/I‘IeCKI/Iﬁ nu HpaKTI/I'-IeCKI/Iﬁ MaTepHan, }IOHYCKaeT OTACJIbBHBIC
OIIMOKY TIPU €T0 W3JI0KEHUH Ha 3aHATHAX U B XOJIe TIPOMEKYTOUHON
aTTeCTaIUH.

OOyuaronuiicst UICIIBITHIBAET OIpeeNIEHHbIC 3aTPyIHEHUS B
MIPUMEHEHUH TEOPETUIECKUX TTOJIOKESHUN TIPH PEIICHUN TTPAKTHYECKUX
3a51a4 1poecCUOHATBHON HAMPABICHHOCTH CTAHJAPTHOTO YPOBHS
CII0’KHOCTH, BJIAJEET HEOOXOMMMEIMH IS 3TOTO 0A30BLIMU HABBIKAMHM M
puémMaMu.

JleMOHCTpUpYeT N0CTaTOUHBIA YPOBEHb 3HAHUS YUeOHOH JTUTEpaTyphl
0 JUCLUIIJIMHE.

OrieHKa 10 AUCIUIUIMHE BBICTABJISIOTCS 00yJaroImeMycs ¢ y4ETOM
PE3YNIBTATOB TEKYIIEH U MPOMEKYTOUYHOU aTTECTAIUH.

Komnerennuu, 3akperiéHHbple 3a TUCIUTLUINHONW, COPMHUPOBAHBI HA
YPOBHE — «JIOCTATOYHBINY.

49-0/
F,FX

«HEYJIOBIIETB
OPHUTEIEHOY/
HE 324TCHO

BricTaBnsercs obydaronemMycsi, €ClTM OH HE 3HaeT Ha 6a30BOM YPOBHE
TEOPETHUYECKUHN U MPAKTUIECKUN MaTepHuall, IOMyCKaeT rpyOble OIMOKH
IIpU €TI0 U3JI0KCHUU Ha 3aHATHUAX U B XOI€ HpOMe)KYTOqHOﬁ
aTTeCTalvH.

OOyyJaroIuiics UCTIBITHIBAET CEPhEIHBIC 3aTPYAHCHUS B IPUMEHEHUN
TEOPETHUYECKUX MOJIOKEHUH MPU PENICHUN MPAKTUISCKUX 337124
npodecCHOHANBEHON HANPABICHHOCTH CTAHIAPTHOTO YPOBHSI
CJIOXKHOCTH, HE BJIaZIeeT HEOOXOAMMBIMHY IS TOT'O HABBIKAMH U
IpUEMAMHU.
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Bbanany/
IIkana ECTS

Onenka mno
JUCHMILINHE

KpuTepun oneHkn pe3ybTaTOB 00y4eHHS 110 AUCIUIIAHE

JemoHcTpupyeT (pparMeHTapHbIe 3HaHUS yUeOHOM JIMTepaTypsl 10
JTUCIUTIIINHE.

OneHka MO AWCLUIUIMHE BBICTABILIIOTCS OOydaromeMmycs ¢ y4E€ToM
PE3yABTATOB TEKYLIEH U NPOMEKYTOUHON aTTECTALUH.

KoMmnerenuuu Ha ypoBHE «OCTaTOYHBINY, 3aKpETUIEHHBIE 32
JUCLIUILUTMHON, He chOPMHUPOBAHBI.

5.3 OIIeHO‘lHLIe cpeacrea (MaTepHaJIBI) AJIA TEKYIIET0 KOHTPOJIA YCIIEBA€EMOCTH,

HpOMe)RYTO‘lHOﬁ aTTeCTallumn oﬁyqammnxcﬂ mo JTUCHUIIJIMHE

A

BO3HHUMKHOBCHU.

©oNo GO

KoHTposibHbIE BOIPOCHI:

mo reme 1:

KakxoBbI OCHOBHBIE UICTOYHUKH KOPIIOPATUBHBIX PUCKOB?

[Touemy 1151 KOMITAHUN Ba)KHO YHPaBIsATh puckamu? Ha uro 3to Biusier?

Yrto oTHOCHUTCA K (PUHAHCOBBIM pHCKam?

[Tpennoxute KiIacCU(UKALUIO KOPHOPATUBHBIX PHUCKOB IO KPUTEPUIO «HCTOYHUK

mo reme 2:

Bupl BaOTHBIX PUCKOB M CLIOCOOBI X OIICHKH.

Kaxk onpenenuTs cOOTHOIIEHHE MEXK Ty (POPBApIHBIM U CIIOT Kypcom?

Kak BiHSrOT TeMITbl HHQISAIUN Ha COOTHOIICHNE MEXKTy Kypcamu?

Kak ngeiicTByeT 3aKOH €IUHOM 1IEHbl Ha BAJIFOTHOM PBIHKE?

Kakue cymecTByrOT ONIIMOHHBIE CTPATETUU XEI)KUPOBAHUS BAJIOTHOIO pUCKa?

10. Yrto Takoe BaJIIOTHBIN CBOIT U KaK paccuuTaTb €ro CTOUMOCTB?

mo reme 3:

11. B yeM 0cOOEHHOCTH HCIIONIb30BaHUS METO10JI0TUH VaR B OIIEHKE PHIHOYHBIX PUCKOB?

12. KakoBBI OCHOBHBIE HCTOYHHKH IIEHOBOTO PHIHOYHOTO PHCKa?
13. MOXHO HCIIONIL30BaTh MOKA3aTeNb 3 aKTHBOB ISl OLEHKH PHIHOYHOTO IIEHOBOTO pHCKa?

14. Kak o1ileHuTh pucK noptdens?
15. Kakue CymecTBYIOT METOABl XCDKUPOBAHWE PBIHOYHBIX PHUCKOB C  ITOMOIIBIO

(bopBapaHBIX U (PBIOYEPCHBIX ONEpaLnii?
16. Kakue cymiecTBYyIOT METOABI XEIKUPOBAHUS PHIHOYHBIX PUCKOB C TOMOIIBIO OMIIMOHOB?
17. Kak MOKHO UCIOJIb30BaTh CBOIBI JAJIS1 XEXKUPOBAHUE PHIHOYHBIX PUCKOB?

mo reme 4:

18. C xakuMu BUIaMU MPOILIEHTHOTO PUCKA CTAIKUBAIOTCS KOMITAHUU B CBOEH MPaKTHKE?

19. Yro sBisIeTCS HCTOYHUKOM TIPOIIEHTHOT'O PHCKa?

20. Kak neiicTByeT 3aKOH IMapuTeTa MPOIEHTHBIX CTaBOK?

21. Kax ompenenuTh COOTHOIICHUS MEXKIY OXKHIAEMBIMH JIOXOAHOCTSMH Ha Pa3IMYHBIX

pBIHKax?

22. Kak BIHAIOT TEMIIBI I/IH(l)J'IHLII/II/I Ha COOTHOUICHUA MCIKAY ILOXO,Z[HOCTSIMI/I?

23. Kak MOKHO 3aXeKHPOBaTh MPOLIEHTHBINA pUCK ¢ momotibio FRA?
24. Yto Takoe MMMYHHU3AIUS IPOLIEHTHOTO pUCKa?

mo Teme 5:




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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Kaxkue cyiiecTByOT BUIbI pUCKA JIUKBUIHOCTH?
Uro siBIIIETCSI HCTOYHUKOM PUCKA JTUKBUAHOCTU?
Kak M0O>XHO OIIEHUTh BHELIHIOIO JIMKBUIHOCTH PHIHKOB?
Kakue cymiecTByrOT criocoObl yIpaBiIeHUs! pUCKOM JTHKBUIHOCTH?
no teme 6:
KakoBbI Tpu cocTaBistomne KpeauTHOTO pucKa?
Kakue cymecTByrOT METOIbI OLIEHKU KPEAUTHOTO pUcKa?
Kak oieHuTh BeposTHOCTH AeoiaTa KOHTpAreHTa 1o BHEIIHEMY KPEIUTHOMY PEeUTUHTY?
Kak ydecTpb pa3iuuHble ypOBHU KPEAUTHOTO PUCKa MO aKTUBaM B noptdene?
Kakue cymecTBytOT METO/IbI YIIPABICHUS KPEIUTHBIM PUCKOM?
Uro takoe kpeauTHsIi aedontHeiii cBon? Kak on paboraer?
1no reme 7:
KakoBbI OCHOBHBIE UICTOYHUKH ONEPALMOHHBIX PUCKOB ISl KOMIAHUU?
Kak MoXxeT KoMITaHus OLIEHUTh/y4eCTh CBOHM OINEPaLlMOHHbIE PUCKH?
Kakwue eme pucku MOXXHO Ki1accu(puuupoBaTh Kak orepanruoHHbie?
no reme 8:
Brnusier nu oOuiuii ypoBeHb pUCKOB KOpHOpaliu Ha ee ctoumMocTh? Kakum o6pazom?
OO0BsicHUTE MEXaHU3M B3aUMOJICHCTBUS MEXKy PUCKOM U CTOUMOCTBIO?
Kakwue 3¢ dexTsr paboTaroT Mpu MOJSIUPOBAHIHA COBOKYITHOTO PHCKA KOMITAHUH ?
Kak cBsi3aHbl pUCKH KOMIAHUM U CTOUMOCTH €€ KanuTtana? OObsCHUTE.
[IpruMeHUM 1 CTEMKXOJAEPCKUI MOAXOJ K OLIEHKE COBOKYITHOI'O PUCKA KOMIIAHUU U €€
CTOMMOCTH?
no reme 9
B uem ocHoBHasg nnesa xouuenuuu MPM?
Yro Takoe mosie puckoB komnaHuu? Matpuia puckos?
Uto Takoe MOJEIbHBIN PUCK?
Kak Bnuser Bueapenne IPM nHa cronmocts komnanuu? [Touemy?
B uem cyTh xonnenmum SERM?
KakoBBI OCHOBHBIEC TEOPETUIECKHE ITOJIOKECHHSI, JIeKaIue B ocHoBe SERM?
B gem Bo3MOKHOCTH, IperMyTIIecTBa U HepocTatku SERM?

no teme 10
KakoBbl OCHOBHBIE METOJABI yNPABICHHS ONEPAIOHHBIMU M BHYTPEHHUMHU OU3HEC —
puckamu?

51. [l yero Hy»eH aHalu3 ClieHapueB?

52. KakoBbI OCHOBHBIE IPUYNHBI BOSHUKHOBEHUS MOJICITHHOTO pUCKa?

53. Pacuer kamuTana OaHKa C Y4YeTOM KPEIUTHOIO, ONEPAL[MIOHHOIO W PHIHOYHOTO PUCKOB
(bazens II).

54. PekomeHtyeMble METObI OLIEHKH U yTpaBJIeHUs] KpeAUTHBIM puckoM B bazens I1.

55. PexomeH1yemMble METO/IbI OIIEHKHU M YIIPABIIEHUS ONepallMoHHbIM puckoM B bazens 1.

IIpakTnyeckue 3agauun
1o reme 2
1. B Tabnuie HuXe IpeCTaBIeHbI JaHHbIE O MIPOLEHTHBIX CTaBKaxX U OOMEHHBIX Kypcax
[0 aMEpUKaHCKOMY Jojuiapy U ¢uunnuHckoMy neco. Kypc «cmor» - 53.6 meco 3a
JoJutap. 3anojIHUTE MPOMYCKU B TabyuLe.
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1 mecauy 3 mecaua 1 200

oJutapoBas  MPOIEHTHas  cTaBka (C
Alonrap port ( 3,60 3,70 ?
T'OJIOBBIM CJIOYKHBIM HAYHCIICHHEM)
IIporienTHass cTaBKa B mMeco (C TOJOBBIM

port (c rox 9,55 ? 11,90
CJIO’KHBIM HAYHCIICHUEM)
dopBapHBIA Kype TECO K JA0JUIapy ? ? 57,844
®dopapaHas npemus i neco (B % 3a 5 57 5
roJ) ) ! )

2. Ecnm 1meHa eBpo B aMepHWKaHCKHX JoJulapax cocrtaBiser 1.3749 nomn., a 1eHa
mBeinnapckoro ppanka B gomutapax — 1.1108 moit., kakoBa 1eHa eBpo BO GpaHKax?

3. IlpeacraBpTe, YTO B MPEABLAYIEM BOIIPOCE HA KEHEBCKOM PHIHKE I[EHA €BPO COCTABIISET
1.4713 dpankoB. O0bsCcHUTE, KaKas CyIIECTBYET BO3MOKHOCTb I apOUTpaxa U KakoBa OyJeT
npuObLIb IpH BiIOKeHUU 10 MiIH gom.?

4. KomnaHus JOJKHA 3aIllJIATUTh MOCTaBUIMKY 3 MIIH. eBpo depe3 90 mueil. OHa xoTrena Obl
3apuKCUpOBaTH CyMMy IUIaTeXa B JOJUIApax, UCIOJB3Yys CYIIECTBYIOIIME OOMEHHBIE KYPCHI.
Kypc «cmot» cocraBnser 1.3749 nomn., kypc «dopBapa» ¢ mocraBkoir uepe3 90 nuei
coctaBisier 1.3806, mporenTusie craBku B Hpio-Mopke n ®pankdypre paBs! 5.25% u 3.75%
cooTBeTcTBeHHO. KakoBa Oyner HauMeHbIlasi J0JUIapoBasi IieHa MOKPHITUA IiaTexa yepe3 90
naei? Kakue neicTBusl JODKHA TPEINPHHITH KOMIAHHS, 4YTOOBI 3aUKCHPOBATH ITY
CTOMMOCTH?

7. Kommnanus kynuia Ha cnot peiake $357143 u ocyliecTBriIa KOPOTKYIO MPOJAKy €BpO Ha
cymmy 294118. Kypc mommapa cocraBisietr 28 py6/$, kype eBpo 34 py6/eBpo. M3BecTHO, 4TO
JHEBHAsT BOJATWJIBHOCTh MO BamoraM paBHa o($)=0.6%, o(eBpo)=0.65%, p($,eBpo)=0.85.
Onpenenure AHeBHOM VaR nopTdens koMnaHUM ¢ T0BEpUTENbHBIM HHTEpBaTIOM 95%.

no teme 3
1.Iloptdens cocTouT U3 ABYyX akTUBOB A U B, ¢ oxkngaemol 10X0qHOCTBIO 7,=15% u 1, =
10%. Croumocts aktuBa A paBHa 300 TbIC.py0, cTromMocTh aktBa B — 700 ThIC. pYyO.
Onpenenutb 0XXKU1aeMYI0 T0XOAHOCTh TOPTQEs.

2.13BecTHO, 4TO OE3pHUCKOBast TOXOAHOCTh COCTaBIsAET 5%, CPEAHEPBIHOYHAS TOXOJAHOCTh —
11%. OnpenenuTs 0KUIAEMYIO JOXOAHOCTh PUCKOBOT'O aKTHBA, €CJIM U3BECTHO, 4TO ero B=1,5.
3.0npenenuTh MakCUMaJIbHO BO3MOJKHBIE MOTEPH B TEUYEHHE OJHOTO PaboYero IHS IpH
MMEIOIIECS] BaJIOTHOM TMO3UIMH B | MIH. JIOJUL, C JOBEPUTEIBHOW BEPOSTHOCTHIO 95%
(xBaHTHIIb 0=1,65), eciii U3BECTHO, UTO BOJIATUIILHOCTH Kypca Josuiapa coctasisetr 6=0,15.
4.IlpeamnonoxuM, 4TO TPOIEHTHAs CTaBKa MO Ka3HauehckuM 1/0 paBHa 4%, oxumaeMas
pBIHOYHAS JOXOMHOCTh — 10%. Ha OCHOBaHWYW JAHHBIX TAOIUIIbI, BEIYUCIUTE:

a. OoKMIaeMyro J1oxoaHocTh akiuii Mc Donald’s;

b. ompenenute Hanbosiee BBICOKYIO TOJIOKUTEIBHYI) OXHIAEMYIO JIOXOTHOCTh, KOTOPYIO
00ECIeUrBaOT B TEPCUUCIICHHBIX YCIOBHSIX aKIUM OIHON W3 (HUPM, NMPUBEIACHHBIX B
Ta0IHIE;

C. ONpEAeTUTe CaMyI0 HU3KYIO JIOXOJIHOCTh B 3TOM TEPEYHE aKI[Hii,
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d. Oonece HM3KYIO WM OoJiee BBICOKYIO M0XOAHOCTh mpuHocwiam Obl aknumu Dell Computer,
ecnu Obl TIPOIIGHTHAs cTaBKa cocTaBisuia 6%, a He 4%? Ilyctb oxupaemasi pbIHOYHAS
JIOXOAHOCTh ocTaercsi Ha ypoBHe 10%;

€. TOBBICWJIACh WJIM CHU3WIIACh ObI OXKHMJIaeMasi JOXOJHOCTh akuuii Exxon Mobile mpu craBke
6%?

AKIUH B
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.IIpenmoyioxum, 9TO MPOLEHTHAs CTaBKa MO Ka3HadehckuMm 1/0 paBHa 4%, oxkumaemas
PpBIHOYHAS 1OXOAHOCTb — 12%. ucnonb3yst CAPM BBINOIHUTE CIIEAYIOIINE 3aJaHUs:

a) mocrpoiite rpadpuk CML, moKassIBalOmMii KaK M3MEHAETCS OKHAaeMast
JIOXOJTHOCTh B 3aBUCUMOCTH OT PHCKA;

b) ompenenuTe pHIHOYHYIO IPEMUIO 32 PUCK;

C) ompeaenuTe TpeOyeMyIo J0XOAHOCTh HHBECTUIINHI, OeTa KOTOPhIX paBHa 1,5;

d) ecnu wnBecTuimu ¢ O6eroi 0,8 marOT OKHUAAEMYIO AOXOAHOCTh 9,8% HMEIOT Jn
OHH TOJIOKUTETBHYIO YUCTYIO PUBEICHHYIO CTOMMOCTh?

€) ecnu ot akiuii X PHIHOK OKUAaeT 10X0aH0cTh 11,2%, kakoBa ux Oera?

no reme 4
1.O6nuramust cpokoMm oOparieHuss 6 JeT, ¢ KYIMOHHOW JOXOJHOCThIO 7% TOpryercs Io

HomuHay $1000. Onpenenure ee A0panuio.

2. Nmerotest aBe obmurammu (4 u B), HOMHHaNBbHO#H cTouMocThio o $1000 u cpoxom
obOpamenuss 3 roma. OOmuramusi A sBhseTcss OECKYNMOHHOM W €€ TeKyllas pPhIHOYHAs
croumocth coctaBisieT $816,3. [lo obOnuranuu B BHIIJIAYMBAIOTCS €KETOJHBIC KYITOHBI 110
craBke 7% ¥ ee TeKymias pbIHOYHAS CTOMMOCTh cocTaBisier $949,37. Omnpenenute
OXOIHOCTH K IOTAIIEHUIO Mg oonurauuu A u B.

3. Onpenenure pHIHOYHYIO IeHY obOnuranuu HomuHaioM $1000, cpoxom oOpamenus 4
rojia, €XKEroJHbIMH KYMOHHBIMH BbIIUIaTaMu B pasmepe $100, ecnm M3BECTHO, YTO ee
JOXOJHOCTb K ITOTAIICHUIO Ha JAHHBI MOMEHT cocTaBisieT 8%.

1o reme 5
6. Cmekynsat npoxan 200 Teic. Oappeneid HepTH 1O MapTOBCKOMY (pbroYepcHOMY
KOHTpakTy no 14,5 nmomn./6ap. Jlemo3ut cocraBiseT 2 ThIC. A0 32 KOHTPAKT, €AMHUIIA
koHTpakTa — 1000 mom. KakoBa Oyner cymma ero cuera, €CJIi OH 3aKpPOET CIEIKY TIPH IIeHE
14,35 nomn.?

1mo reme 6
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1. Paccumrtarh pHCK - HEUTpadbHYIO BEPOATHOCTH nedonta mis xkommnanuu ABC, ecnu
U3BECTHO, UTO:
e V koMnaHuu cyuiectByeT aoiar - B = 100 MiH. JOJUL. ¢ HYJEBBIM KYIIOHOM U
CpPOKOM moraiienus 1 roj;
e LGD=100%,1.e. RR=0
e bespuckoBas cTaBka Ha pbIHKE It = 8%.

2. Jlns xommanuu ¢ B — pedTMHrom, uMeronie Joar ¢ HysneBbIM KymoHoMm B 100 momur.,
CPOKOM Ha 2 To0Ja, OLEHUTh BO3MOXKHOCTH «IE€pexoja» A0jira U3 OJHOTO KayecTBa
(peliTuHra) B Opyroe 3a Mepuojl JCUCTBUS JOJITOBOrO 00s3aTenbcTBa. J[OMOTHUTEIBHO
U3BECTHO, YTO:

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

L4 PDl-lZ 200 — 5%

L4 PDZ-lZ 200 — 5,4%

e BeposTtHocTh nepexona u3 B B 4 paBHa 1% B 11060# neproa BpeMeHH.

mo reme 7/

3. Jns Oanka ABC omepanMoHHBII pPHCK BO3MOXEH JHOO B pe3yinpTaTe 004
UHPOPMALMOHHBIX cUcTeM (¢ BeposTHOCTBIO 40%), b0 B pe3ynpTare OIIUOKH
nepcoHana (¢ BeposTHOCThI0 60%). Bo3MokHbI 3 BUAA MOCIENCTBUN — HEMPABUIbHBIN
pacuer, HEUCIOJIHEHHE OIepalry, MOUIeHHHYecTBO. [Ipomsomnmia ommOka, KoTOpas
IpuBelia K HENPaBWIbHOMY HCHOJHEHHUIO omnepanuu. Kak H3MEHHUTCS BEpOSTHOCTh
KaXJIOTO U3 TPEX BHUJIOB ONEPAIIMOHHBIX PHUCKOB?

4. Jlns 6anka ABC HakoruieHa CTaTUCTHUKA BEPOSITHOCTH ONEPAI[MOHHBIX PUCKOB U pa3Mep
OMEpAIMOHHBIX TMOTEPh (CM. Tabmuiy HIke). Ha ocHOBe HMEOMMXCS JaHHBIX
MIPOM3BECTH aHAIM3 OOIIETO pacrpeaesieHus] yOBITKOB U BEPOSTHOCTH MX HACTYIUICHHS.

Coo0ii nHGOPMALMOHHBIX CHCTEM Macwrad yuepoda
BEPOSITHOCTh KoJinuecTBo ciryuaes BEPOSAITHOCTh 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 Belpyukoid HJIIMK u nenamu na
[[BETHBIC METAJUIbI), APYTUX OTKPBITHIX JAHHBIX OOCYIUTh MCTOYHUKH OCHOBHBIX PHCKOB IS
koMItanuu. [IpuBecTr ogaepKUBArOIIME APryMEHTBI.



IMpakTnyecknii keiic mo reme 3
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Onpenenure 3()PEeKTUBHOCTh XEIKUPOBAHMS ILIEHOBBIX PHCKOB Ha MpUMepe JIeHCTBUM
MIPOU3BOIUTEISI MEJIH.

WcxonHble JaHHBIE: 11€7IeBast 1IeHa MPOU3BOAUTENS MEIU, IPU KOTOPOM OH MOKPHIBAET CBOU
W3JIEPKKH MPOU3BOJICTBA M MOJydYaeT CPeAHIO NpHuObUIh, cocTaBiser 2600 momi. 3a 1 ToHHY,
TeKyIasi OupxkeBasi KOTUPOBKA, IO KOTOPOH MOKHO MPOJIATh OMPIKEBON KOHTPAKT U 3aKITHOYHUTh
OMITMOHHYIO clienky, — 2700 most., a mpemus (meHa onmuona) — 100 gos.

[Ipenmonoxum, 4YTo MPEANPUATUE HAXOAUTCS HA PEKOHCTPYKUUHU JHOO IUIaHUPYET BBECTU
HOBBIC MOIIHOCTH, B CBSI3U C YEM MPOJYKIHUS MOCTYIUT HAa PHIHOK TOJBKO 4Ye€pe3 HECKOJIbKO
MmecsieB. K 3ToMy BpeMeHU 1IeHbl MOTYT MMOHU3UTHCS, U MPEANPUATHE BMECTO IPUOBLIN TOHECET

YOBITKH.

YTo0ObI H30€KATh He6JIaFOHpI/I${THBIX HOCJ'ICI[CTBPIfI, IIPOU3BOJHUTCIIb MEAU MOKCT:

1) nponaath GpBIOYEPCHBIH KOHTPAKT;

2) mpoaaTh OIMIMOH Ha MOKYIIKY;
3) KymnuTh OMIMOH Ha MPOIAKY.

PesynbTaThl BCeX omepanuii cBeIMTE B TAOJHINY, MMOSCHUTE IMOJYYCHHBIC PE3yJIbTAThI U
BbIOepUTE Hanboee Y(PPEKTUBHBIN, ¢ Balllel TOYKU 3pEHUs, BAPHUAHT.

Ilena Ha Mmenp B
MOMEHT TPOJaXH
TOBapa, JTUKBUAAINH
@K u ucreuenus
CpOKa IeUCTBUS
ONIIMOHA

[Iponaxa meau
oe3
XCIKUPOBAHUA

Kiaccnaeckoe
XeDKUPOBaHUE C
IIOMOIIIBIO
(rrouepca

XemKupoBaHUe
MyTEM MIPOAAKH
OTIIMOHA Ha
MOKYIIKY

XenKupoBaHue
MyTEM MOKYIIKU
OTIIMOHA Ha
IpoAaxy

2400

2500

2600

2700

2800

2900

3000
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AHaanTHYecKkuil Keic mo treme 8 «Pucku kopnopanum U ee CTOUMOCTh - 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 (PUHAHCOBO - PKOHOMUYECKHUE TMOKazareian Meden (puc) OTpa)karoT pe3yJIbTaThl
ee cTpaTeruu, Kortopas ObUla HampaBlieHa Ha pacuiMpeHue W AuBepcuduxaimio OuzHeca
(ocBOeHHME DIBTUHCKOTO MECTOPOXACHHUS M MPUOOPETEHHE MHOXXECTBA HENPO(HIbHBIX
AKTUBOB). YXY/IICHHE IIEHOBOM KOHBIOHKTYPHI TMPOU3BOAMMON MPOAYKIUH (HaiiauTte
JAaHHBIC U COTIOCTABHTE) B COUYETAHUU C HECTIOCOOHOCTHIO KOMITAHUU COKPATUTH IMOCTOSHHBIC
U3JIEPKKHA TOJOPBAIN YCTOMYMBOCTH OCHOBHOTO OmM3Heca kommnaHuu. CodeTaHne BBICOKUX
yOBITKOB TIO HENPOPHIBLHBIM aKTHBAM M BBICOKMX TIPOICHTHBIX IUIATEXKEH JeNaroT
KOMITAHHIO YOBITOUYHOM, M HETaTUBHO CKA3bIBAE€TCS HA €€ CTOMMOCTH.

OCHOBHBIMHA q)aKTOpaMI/I pUCKa KOMIIaHUH «Medem» ¢ TOUKH 3pC€HHA BHCIIHETO MHBECTOPA
SIBIIAKOTCA:

Pucku pay to take

LIEHOBBIE PUCKH, CBSI3AHHBIE C YTJIEM U CTAJIBIO
PUCKH YIOPOKAHHS TPAHCIIOPTHBIX YCITyT
PHCKH BBICOKMX aJIMUHUCTPATUBHBIX PACXOI0B
PHUCKHU HEMPODUIbHBIX aKTHBOB.

Pucku pay to manage:

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

e KkaracTpo(bl Ha IPEANPHUATUIX
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OOcynuTh TPUBEICHHBIC JIaHHBIC, HAWAM JOMOJHUTENbHBIC (TP HEOOXOAMMOCTH).
OTpamXupoBaTh OCHOBHBIC PUCKH KOMIaHMU. Kak OCHOBHBIE PUCKH (10 TpyIam/paHram)

BJIMSIIOT HA CTOMMOCTh KoMnanuu? [IpuBecTy apryMeHThl.

Ananutudeckuii keiic mo teme 9 «Konuenuusi IRM B poccuiickoii kopnopaTuBHOii

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 mius HIMK. O6cyanTp, 9To U3 CIEITaHHOTO/TIPEICTABICHHOTO KOPIIOpauen
cootBercTBYeT noaxoay |IRM (MurerpupoBaHHOro puck-mMeHemxkMeHTa), a uro Hetr? [louemy?
Kakue moryr ObITh crnenyromue mard no ummiaemeHtauuu IRM? ucnonb3oBath akTyalbHYIO
UH(POPMALINIO (MCTOYHMK KOPIIOPAaTUBHBII
http://ara2012.nlmk.com/ru/RiskManagement.html)

camuT KOMITaHUH



http://ara2012.nlmk.com/ru/RiskManagement.html
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AHasmmTuyeckuil keiic mo reme 10 «baHKoOBCKHE PUCKH U PeryJMpoBaHue)

Crpykrypa 6aHkoBckuX puckoB 1o bazens |l (puc) nmpakTuyecku HE OTIIMYAETCS OT CTPYKTYPHI
KOPIOPaTUBHBIX puUCcKOB. Ho ecTh ocoOeHHOCTH — Kakue? HailTu u o0CcyauTh.

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 omnuume oT BCeX MPOYMX PBIHOYHBIX areHTOB, OAHKU SIBIISIOTCS OOBEKTOM OTIEIHHOTO
pPETyIHpPOBAHUS U PACYCT/OIIEHKA OCHOBHBIX PHCKOB BIUSIET HA pa3Mep OAHKOBCKOTO KarMTaja.
OO6cynuth ocHoBHBIe KoMIOHEeHTHI bazens |l (perynupyer pasmep xanutana, puc.). O6CyauTh
OCHOBHOW TPHHIMUI, 3aJIOKEHHBIH B 0Oa3enbckue cTaHAapThl. Poccuiickas TpakThkKa
UMILIEMECHTAIUH 0a3eJIbCKUX COTJIAICHUH — 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  IOMOJIHUTENbHOW HWHGOpPMAIMKA Ui CaMOCTOSATEIBHOTO  TOMCKA/paboThl -
aHajguTHdeckue goknansl Lb PD http://www.cbr.ru/



http://www.cbr.ru/
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TecThl
1o reme 3
1. Ompepenute, KaKOMy OTIIHOHY COOTBETCTBYET KaXK0€ U3 CIETYIOIMINX OTPEICIICHIIA:

1. IlpaBo, HO HE 0053aTENBCTBO KYIIUTh B A) €BPONEWCKHUN ONINOH
Oymymiem 0a30BEIN aKTHB
2. IlpaBo, HO He 00s3aTeNbCTBO IPOAaTh  b) OMIMOH «KOJD)
B OyayuieM 0a30BBIN aKTUB
3. TlpaBo, HO HEe 00sI3aTENBCTBO KYITHTh B) amepukanckuit onmmmoH
WM TIpoJaTh 0a30BbIH aKTHB B
OTIpEJICIICHHYIO 1Ty WU 10 ee
HACTYTUICHUS
4. TlpaBo, HO He 0053aTENBCTBO KYIIUTh I') onmmon «IryT»
WJIN TIpOJaTh 0a30BbIN aKTHUB MPU
HACTYIJICHUH ONpeAeIeHHON Oy myei
JIaThI
2. OnmuoH «koum» ¢ 1ieHo ucnonaenus 100 gomiapoB uMeeT nmpeMuto 12 10u1apoB, Koraa 1eHa
0azoBoro aktuBa coctasisiet 110 gomnapos. KakoBa BHyTpeHHsIsI cTOMMOCTH onnrona? Kakosa
BpEMEHHAsi CTOUMOCTb OIIHOHA?
3. CTOUMOCTb OMIIMOHA «KOJUD) MAJAET C POCTOM:
A) 1ieHbl 6230BOT0 aKTHBA
b) mensr ucnomHeHUs
B) BonmaTuinpHOCTH
I') BpeMeHH 10 HCTEUSHHS CPOKa OMIINOHA
4. Kakoii u3 crneayromux pakTOpoB CHIbHEE BCETO BIUSET Ha pa3Mep ONIIMOHHOW peMHuH?
A) BOTaTHILHOCTH
b) npouieHTHBIE CTaBKK
B) uens! akiuit
I') Bug onriona — 6upkeBOl, BHEOUPIKEBOM
5. Kakoli onmnoHHO# cTpaTeruu COOTBETCTBYET 3Ta AUarpaMMa MpHUObLIeH/yObITKOB?
A) naHHbIH call

b) kopoTkwuii call
B) nnunHEI put
I') xopoTkwuit put
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IIpakTyeckas nroropast padbora

OIIeHKa PBIHOYHBIX PUCKOB

B pabGore mpoBoAMTCS OlLIEHKA IICHOBBIX PHIHOYHBIX PHUCKOB HAa OCHOBAHHH
SMIIUPUYECKUX JAHHBIX O PBIHOYHBIX KOTHPOBKAaX Ha aKUUM KOMIIAHUM, TOPIyeMbIX Ha
POCCHUIICKOM PBIHKE.

[Ipu npoBegeHUN OLEHKH UCIOJIB3YIOTCS CJIEIYIOUINE METOIbL: ONPECICHUE TUCTIEPCUI
(cpenHEeKBaAPAaTHUYECKOTO0  OTKJIOHEHHS),  ONpEleNieHHe  MpeleibHbIX UM CPEAHHX
xapakrepuctuk (VaR), omeHka pucka noprgeis.

J171s1 3TOro Ha roJIOBOM BPEMEHHOM MHTEPBAJIE JAHHBIX IPOBECTU OLICHKY:

e J[HeBHOW apu(PMETHIECKOMN TOXOTHOCTH aKIIU;

e BonarwibHOCTH JTHEBHOU JIOXOIHOCTHU Ak (apudpmernueckoi,
T€OMETPUUYECKON U JorapruhMUUECKON);

e VaR, qHeBHOI 10 BCceM BHAaM OIICHSHHOM BOJATHUILHOCTH;

® OIlEHKa prcKa mopTdens A IByX aKTHBOB.

2 !aHHBIeZ

KaxxnoMy wu3 oOywarommxcsi BBIJAETCSl WHIMBUIYAJIbHOE 3aJlaHUE, KOTOPOE COJAEPIKUT
Ha3BaHHUE aHAIN3UPYEMOI0 aKTHBA, IEPUOJI OLIEHKHU, CTPYKTYpY NOpTQes.

Jlnsg skcmopra 3HAUEHUM PHIHOYHBIX KOTHPOBOK aHaATM3MpyeMbIX akiuil B Excel,
BOCII0JIb30BaThCsl (PMHAHCOBBIM MopTaioM www.finam.ru uinm caiitom MOCKOBCKOI Oupxu
WWW.MOEeX.COM. AHamM3upyeMbIil eproy - Toa: Hanpumep, 14 HosOps 2018 r. — 14 HOsOps
2019 r. (251 3HaueHue).

Pacuertsr:
Bce pacuersr mpoBogstcs B Excel, ¢ mpommcanHbiMH (QoOpMyJaMu, IOJDKHBI OBITh
CBeJIeHbI B OJIMH (paiii1 ¢ yKka3aHHEM MCTOUHUKOB UCIOJIb30BAHHBIX JIaHHBIX.

HNToroBblii TECT (3K3aMeH)

HtoroBsiii TecT conepkuT 50 BOIPOCOB IO OCHOBHBIM T€MaM Kypca, BpeMsl TPOXOKACHUS —
lyac.

TectupoBaHne — KOMIIBIOTEPHOE, TECT HAXOMUTCS Ha o00pa30BaTeIbHOM IOpTaje
elearn.rggu.ru. OGyuJaroruecs MOJIy4aroT JOCTYI K TeCTY Ha OCHOBAaHMHM WHIAWBHIYaTbHOTO
JIOTMHA Y apoJis.

Pesynbrar Tecta popmupyercs aBTOMaTUUECKH.


http://www.moex.com/
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6. YHEBHO-METOANYECKOE U TH®POPMAIIUNOHHOE
OBECIHIEYEHUE JUCIHUIIJIHNHDbI

6.1 CHHCOK HCTOYHUKOB U JTUTEPATYPhI

Jlureparypa
Ocnosnas

1. Coxonos /. B. ba3zucHas cucrema puck-MEHEHKMEHT OpraHU3alMi peajbHOTO CEeKTopa
HKOHOMHKH [DneKTpoHHBIN pecypc|: Monorpadus. — M.: OO0 "MUH®PA-M", 2013. -
126 c. OBC ZNANIUM Pexum goctyna: https://new.znanium.com/read?id=288146

2. @unaHcoBas Maremarumka: YueOHoe mocobue / A.C. Uyiiko, B.I'. Ilepmmues. - M.:
“UHDPA-M”, 2013. - 160 c. - (Bsiciiee oo6pazoBanue: bakanaspuar) - 9bC ZNANIUM
Pesxxum nmocryna: https://new.znanium.com/read?pid=356853

ﬂOI’lOﬂHumeﬂbHCl}l

3. HaBectunuu: YueOnuk / Ilapn Y.D., Anekcanmep I'.J., boatimu J[.B. - M.:HUIL]
NHOPA-M, 2016. - 1040 c.: 70x100 1/16. - (YuuBepcurerckuii yueOnuk. bakanaspuar)
3BbC ZNANIUM - Pexum pocryna: https://new.znanium.com/read?id=121393

6.2 Ilepeyenr pecypcoB  HH(OPMALMOHHO-TEJEKOMMYHHMKAIMOHHOH  CceTH

«HuTepHer»

1. Bank Poccuu [DnexktpoHHBIN pecypce] : uHbOpM.-aHAIUT. MaTepuaibl. — M., cop. 2007—
2020. — DnexTpoH. AaH. — Pexxum poctyma: http://www.cbr.ru/analytics/

2. Caiir bazensckoro koMuTeTa 1o 6aHKOBCKOMY Ham30py (IyOnuKamnum) [DIeKTpOHHBIN
pecypc] // Pexxum nocrtyma https://cbr.ru/counteraction_m_ter/international/basel/

3. MyLab Finance [OnexktpoHHBI pecypc]: oOpasoBarenbHblii pecypc. —cop. 2020. —
DJEeKTPOH. TaH. - Pexnm JOCTyTA:

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

4. Caiir GARP [Dnextponssiii pecypc] // cop. 2020. — DnekTpoH. gaH. — Pexum nocrtymna

www.garp.com

5. FERMA (Federation of European Risk Management Association) [DnekTpoHHbI

pecypc] // cop. 2020. — DaexTpoH. aaH. — Pexxum poctyma http://www.ferma.eu/

6. PeitftunroBoe arentctBo Standard & Poors [DnexkTpoHHBIH pecypc]: uHpOpPM.-aHATHT.
matepuansl., cop. 2020. —  DnekrpoH. gaH. —  Pexum = gocryna:

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.
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Peiituarooe arentrcrBo Fitch Ratings [DnextponHbii pecypc]: uHpOpPM.-aHATHT.
matepHaisl., cop. 2020. — DnexTpoH. AaH. — Pexxum nocrymna http://www.fitchratings.com
PetitunroBoe arentctBo Moody’s Investor Service [DnekTpoHHBINH pecypc]: HHOOPM.-
aHanuT. Marepuanel., cop. 2020. — DOmgekTpoH. gaH. — Pexum goctyna

http://www.moodys.com

HNudopmanmonno-ananmrudeckuii pecypc CBonds [DnexTponHslil pecypc]: uHGOPM.-
aHanmuT. Marepuansl, cop. 2020. — Dnektpon. maH. — Pexum jgoctrymna

http://www.cbonds.ru/

Caiit Hpro-Mopkckoit doHmoBoii GupxkH [DneKTpoHHBIH pecypc]: MHDOPM.-aHATHT.

Marepuasl., cop. 2020. — DnekrpoH. aaH. — // Pexxum pocrymna https://www.nyse.com/

Caiit MockoBCKoi Oupku [DIeKTpOHHBIN pecypc|: HHPOPM.-aHATUT. MaTePUAIIBL., COP.

2020. — DnexTpoH. naH. — // Pexum qoctynma WWW.Mmoex.com

12. Caiit DUHAM [DnekrponHsiii pecypc] // Pexxum noctyma www.finam.ru

Ilepeyenb coBpeMeHHBIX MpopeccHoHaIbLHBIX 0a3 naHHbIX (B/l) 1 nHdopmaunoHHo-

cupasounble cucrem (MCC)

Ne HaumenoBanue
n/m
1 | Mexnynapoansie pedepaTuBHbIe HayKoMeTpudeckue bJl, mocTymHbie B pamKkax

narroHansHoi noamucku Web of Science, Scopus

2 | [Ipodeccrnonanbubie MOTHOTEKCTOBBIC b]l, TOCTYTHBIC B paMKaX HAIMOHAILHOM
noanucku XKypuanst Cambridge University Press

3 | [Ipodeccunonanpubie moHoTeKcTOBBIE B/l JSTOR

4 | KommbproTepHbie cripaBo4yHble IpaBoBble cucTteMbl KoncynbranT [lmoc, ["apant

7. MATEPUAJBHO-TEXHUYECKOE OBECIEYEHHWE
JUCILUTIIJINHBI

I[J'IH MMpOBCACHUA aAyAUTOPHBIX 3aHATHHA 10 JHCLMILINHE HCO6XOI[I/IMa ayuTopus,

OCHalllCHHasa IIK u MYJIbTHUMEANA-TIPOCKTOPOM.

Ilepeuenb nporpammuoro odecnevyenus (I1O)

Nen Haumenosanue I10 IIpoussBoaurenn Crnoco6
/m pacnpocTpaHeHus
(ruyenzuonnoe unu
c80000HO
pacnpocmpamsiemoe)
1 Microsoft Office 2010 Microsoft JTUICH3NOHHOE
2 Windows 7 Pro Microsoft JINIEH3UOHHOE
3 Microsoft Office 2013 Microsoft JTUICH3NOHHOE
4 Windows 10 Pro Microsoft JINIEH3UOHHOE
5 Microsoft Office 2016 Microsoft JTUICH3NOHHOE



http://www.moodys.com/
http://www.cbonds.ru/
https://www.nyse.com/
http://www.moex.com/
http://www.finam.ru/
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8. OBECHHEYEHHUE OBPA3OBATEJBHOI'O NPOOHECCA AJ3s
JUII C OTPAHUYEHHBIMHU BO3ZMOKHOCTAMMU 3TOPOBbA U
NHBAJUNAOB

B xonme peanmuzamuu JUCHUIUIMHBL HCHOJB3YIOTCSA CIEAYIOIIHUE JOMOJHUTEIbHbBIE
METOAbI O6yq€HHH, TCKYLICTO KOHTPOJA YCHEBACMOCTU U HpOhKﬁKYTOqHOﬁ arrecranuu
00y4JaOIUXCs B 3aBUCUMOCTH OT WX HHIUBUIYaTbHBIX OCOOCHHOCTEIH:

. JUTSL CTICTIBIX U CTIa00BUISIINX:

- JeKuuu oQOpMIIIOTCS B BHJIE DJIEKTPOHHOTO JOKYMEHTA, JOCTYIHOTO C IOMOIIBIO
KOMIIBIOTCPA CO CIICHUATIM3UPOBAHHBIM IPOI'PAMMHBIM O6CCHC‘ICHI/ICM;

- NHUCBMCHHBLIC 3aJJaHWs BBIIOJHAKOTCA Ha KOMIIBIOTEPEC CO CICHUATIU3UPOBAHHBIM
POrpaMMHBIM 00€ecTiedeHUEM, U MOTYT ObITh 3aMEHEHBI YCTHBIM OTBETOM;

- obecrieuynBaeTCs MHIMBUyallbHOE paBHOMEpHOE ocBelleHue He menee 300 mrokc;

- JUIA BBINOJHEHUS 3aJaHHsl TIPU HEOOXOJUMOCTH MPEAOCTABIISCTCS YBEIMUYUBAIOIICE
YCTPOMCTBO; BO3MOKHO TaK)K€ UCII0JIb30BAHUE COOCTBEHHBIX YBEJIUUYMBAIOIINX YCTPONUCTB;

- MUCbMEHHBIE 3a/1aHusl OQPOPMIISIOTCS YBEIHMUECHHBIM HIPHUPTOM;

- 9K3aME€H U 3au€T MPOBOJAATCS B YCTHOH (opMe WM BBINOJHSIOTCS B MUCHMEHHOU
dbopme Ha KOMIIBIOTEpE.

. JUTSI TITYXHX U CIIA00CITBIIIANINX

- JeKuud OQOPMIISIFOTCS B BHUJAE DSJIEKTPOHHOTO TOKYMEHTa, JIMOO MPEeIOoCTaBIISAETCS
3BYKOYCHJIMBAIOIIAS ammaparypa WHANBUAYATHHOTO TIOJIB30BaAHUS;

- IMCbMCHHBLIC 3a/IaHUS BBIMTOJIHAIOTCSA HAa KOMITIBIOTCPE B HHUCHbMEHHOU @opMe;

- 9K3aMeH U 3a4€T MPOBOJATCS B NMHCbMEHHON (QoOpME Ha KOMIIBIOTEpPE; BO3MOXKHO
npoBeJieHre B popmMe TeCTUPOBAHUS.

. JUTSL TUT] C HApYLIEHUSIMU OMTOPHO-/IBUTATENILHOTO arapara:

- JIGKIIUU O(QOPMIISIOTCST B BUJE DJIEKTPOHHOTO JOKYMEHTA, JOCTYITHOTO C MOMOIIBIO
KOMITBIOTEPA CO CHEIUATU3UPOBAHHBIM TPOTrPAMMHBIM 00ECTICUCHHEM;

- THCbMEHHBIE 3aJaHUs BBIMOJTHSIIOTCS Ha KOMIIBIOTEPE CO CIEHUATH3UPOBAHHBIM
MPOrPaMMHBIM 00€CTIeYeHUEM;

- DK3aME€H U 3au€T MPOBOJAATCS B YCTHOM (opMe WM BBINOJHSIOTCS B MUCHMEHHOU
dbopme Ha KOMIIBIOTEpE.

[Ipn HEOOXOIUMOCTH TPETyCMAaTPUBACTCS YBEIHMUYEHHE BpPEMEHHU IJs TMOATOTOBKH

OTBCTA.
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[Iponenypa mpoBeneHUss  IPOMEKYTOUYHOM — arTectanuu A oOydaroluxcs
YCTAHABIMBACTCS C Y4YETOM HX HMHIMBUAYAIBHBIX TCHUXO(U3MYECKHX OCOOEHHOCTEH.
[TpomexyTouHas aTTeCTalus MOXKET IPOBOJUTHCS B HECKOJIBKO ATAIIOB.

IIpu npoBeneHun mpouenypsl OLEHUBAHUS PE3YIbTATOB O0YUEHHUS MIPeLyCMaTPUBAETCS
UCIOJIb30BAaHUE TEXHUYECKUX CPEICTB, HEOOXOAMMBIX B CBA3M C HMHIUBUAYAJIbHBIMU
0COOEHHOCTSIMH O0yYaroIuxcsa. DTH CPEICTBA MOTYT OBITh HPEIOCTAaBICHBI YHHBEPCHTETOM,
WA MOTYT HCIIOJIb30BaThC COOCTBEHHBIE TEXHUYECKUE CPE/ICTRA.

IIpoBenenue mpoueaypbl OLEHMBAHUS pE3yJbTaTOB OOydYeHHs JIONYyCKAaeTcs C
UCIOJIb30BAaHUEM JUCTAHIIMOHHBIX 00pa30BaTEJIbHBIX TEXHOIOTUH.

ObecneunBaeTcs JOCTYI K HHPOPMALMOHHBIM U OMOIHOrpaduuecKuM pecypcaM B CETH
WutepHer Ui Kaxkaoro oOydaromierocs B ¢opMmax, aJalTHPOBAHHBIX K OrPaHUYEHUSIM HX
3JI0POBbsI U BOCIIPUATHUS UH(DOPMALIUH:

. JUISL CJICTIBIX U CIIA0OBUISAIIUX:

- B IIeYaTHON (opMe yBEIIMYECHHBIM HIPUPTOM;

- B (hopMe IIEKTPOHHOTO JJOKYMEHTA;

- B popme ayanodaiina.

. JUI TIYXMX U C1a00CHbIIIAIINX:

- B Ie4aTHOU (hopme;

- B (hopMe 3IEKTPOHHOTO JOKYMEHTA.

. JUIs 00y4aroIuXcs ¢ HApYLUIEHUMHU OIOPHO-ABUraTeIbHOIO arnmapara:

- B meyaTHoH (opme;

- B (popMe 3EKTPOHHOTO TOKYMEHTA;

- B popme ayanoaiina.

VY4yeOHble ayAUTOPUH AJIsI BCEX BUAOB KOHTAKTHOM M CaMOCTOSITENbHON paboThl,
Hay4yHas OuOIMOTeKa W HHbIE TMOMeNeHUs i OOydueHHsl OCHAIEHbl CIeUaTbHbIM
000pyI0BaHHEM U YYEOHBIMU MECTAMHU C TEXHUYECKUMHU CPEACTBAMU OOYUECHUS:

. JUTSL CJICTIBIX W CIIA00BUISIIINX

- YCTPOMCTBOM Il CKaHUPOBaHUs U uTeHus ¢ kamepoil SARA CE;
- nucrneeM bpaiins PAC Mate 20;
- npuHTepoM bpaiins EmBraille ViewPlus;
. JUISL TIYXUX U CJIA00CIIBITIAIINX
- aBTOMAaTU3UPOBAHHBIM paboYMM MECTOM JUIS JIIOAEH C HapyLIeHHeM cllyXa H
C1a00CIIBIIIAIINX
- aKyCTUYECKHI YCUITUTENh U KOJIOHKH;

. JUTsL 00YYaroIIMXCs C HAPYIIEHUSIMU OIOPHO-/IBUTaTeNIbHOTO afapara:
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- IepeIBKHBIMU, PETYJINPYEMbIMH 3proHoMuueckumu napramu CU-1;
- KOMIIBIOTEPHON TEXHUKOH CO CIIEUAIbHBIM IPOrPAMMHBIM O0ECIIeYeHHEM
[Tpu HeoOxoaumocTH paboyasi mMporpaMma JAUCHUILUIMHBI MOXKET OBITh aanTupoBaHa
uist obecriedeHusi 00pa30BaTEILHOTO MpoIlecca JIMIAaM C OTPAaHUYEHHBIMH BO3MOXHOCTSMU
3JI0pOBbS, B TOM 4YHCIE A TUCTAHIMOHHOTO oOyueHus. Jljis 3TOoro ot cryneHTta Tpebyercs
MPEACTaBUTh 3aKIIOYEHHE MCUXO0JIoro-Menuko-nenarornyeckoi komuccuu (IIMIIK) u nuunoe
3asiBJICHUE (3asBJICHUE 3aKOHHOTO IIPEICTABUTEIS).
B 3akmouennn [IMIIK nomxHO OBITH TPOIKCAHO:
e pekoMeHayemas yudeOHas Harpy3ka Ha oOyuwaromierocsi (KOJIWYecTBO JHEH B
HEZIeJ0, YacOB B JICHD);
e 000pyI0OBaHHE TEXHHUYECKUX YCIOBUH (TIPH HEOOXOAUMOCTH);
® CONpPOBOXJEHUE U (WJIM) MPUCYTCTBUE POAUTENCH (3aKOHHBIX MPEJCTaBUTENEH )
BO BpeMs y4eOHOro npoiiecca (pu He0OXOAUMOCTH);
e OpraHuzalus ICHXOJIOTO-TIeIarOrMYeCKOr0 COMPOBOXKACHHE O0YYaroIlIerocs C
yKa3aHUEM CIICIMATUCTOB U JIOMYCTUMOM HArpy3ku (KOJIMYEeCTBa 4YacoB B

HEJIEIIO).

9. METOANYECKHUE MATEPHAJIBI

9.1 IL1anbl NPAKTHYECKHUX 3aHATHIT (CEMHUHAPOB)

[IpoBeneHne MPAaKTHUECKUX 3aHATHI / ceMUHApPOB MO Kypcy «DHHAHCOBBIC PUCKI
CTaBUT 1I€JIbIO 3aKpEIJIeHnEe TEOPETUUECKUX 3HAHUN U (JOpMUpPOBAHHE MPAKTUUYECKUX HABBIKOB,
HEOOXOUMBIX B MPOPECCUOHATBHON AESITETbHOCTH.

[TpakTHueckue 3aHATUS BKJIIOYAIOT B ce0s1 00Cy:k/ieHHe MPOOIEMHBIX BOIPOCOB TOM MM
MHOM TEeMBI Kypca, a TAKXKe aHaJIu3 IPAKTUUECKUX CUTYyaIUi U pelIeHre 3ajau.

Jlns npoBeneHus 3aHATHM MCIIONB3YIOTCS M3IAHUS, KOTOPBIE NPEACTABIECHBI B CIIMCKE
00s13aTeNIbHON JIUTEPaTyphl, a TAKXKE OTKPHIThIE CTATUCTHUECKUE U aHAJIMTUYECKHE MaTepHallbl,

KOMILJIEKCHI TTPAKTUUECKUX Pa3paboToK Kadeaphl.
I[IpakTuueckoe 3ausitue / cemunap mno Teme 1. Konmemuuss pucka. HWcrounuku
KOPIIOPATUBHBIX PUCKOB

He.m, 3AHATHUA. OBJIaJICTb OCHOBHBIMHU TCOPETUYECCKUMU IIPEAINIOCBUIKAMU MOIACIUPOBAHUA

KOPIOPATUBHBIX PUCKOB M U3YUUTh X IBOJIFOLHUIO.

®DopMa NpoBeeHUsI: TUCKYCCHS.
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Bomnpoce! 1151 00cy:KkaeHus:

e Amnanus keiica no teme 1, paznen 5.4
e KOHTpPOJIbHBIE BOIPOCHI 110 TeMe 1, pazzmen 5.4

IIpakTHyeckoe 3aHsATHE / cCeMHHAP MO TeMe 2. BaTloTHBIN PUCK

Heanb 3aHATHS: OBJIAJIETh NMPAKTHUYCCKUMHU HABBIKAMH OIICHKH M MOJICITMPOBAHMS BaJIOTHOTO
pucka o meroaosioruu VaR.

®opmMa NpoBeeHHUsI: PEIICHUE MPAKTUYECKUX 3a1a4, JUCKYCCHSI.

Bomnpocs! 1151 00cy:KkaeHus:

® TpaKTHYECKHE 3a/1a4U 110 TeMe 2, pa3zaen 5.4
e KOHTpPOJIbHBIE BOIIPOCHI 10 TeMe 2, paszzaen 5.4

IIpakTuyeckoe 3ansaTHe / ceMuHap no Teme 3. LleHOBOI pHIHOYHBIN PUCK

He.]'lb 3aHATUSA: OBJIAACTL IMPAKTUYCCKUMH HABBIKAMH OLCHKHW W MOJCIHMPOBAHUSA HCHOBOI'O

PBIHOYHOT'O pucKa 1o meronosioruu VaR.
®opma npoBeeHNUs: pEIICHHE IPAKTUYECKHX 3a/1a4, JUCKYCCHSL.
Bonpocs! 1151 00cyKIeHus:

IIPAKTUYECKHE 3a]1a4M 110 TeMe 3, paszaen 5.4
IIPAKTUYECKHUN Kelc 1o TeMe 3, paszaen 5.4
Tect

KOHTPOJIbHBIE BOIIPOCHI 1O TeMe 3, paznen 5.4

IIpakTuyeckoe 3ansaTHe / ceMuHap no teme 4. [IporieHTHBII pucK

He.]'ll) 3aHATHSA: OBJIAACTD NPAKTUUYCCKHUMU HAaBbIKAMU OLCHKH W MOACITUPOBAHUA NPOLUCHTHOI'O

pHCKa.

dopMa npoBeeHUs1: PEIICHUE MPAKTUUYECKUX 3a7a4, JUCKYCCHUS.
Bomnpoce! pi1s1 00cy:KkaeHus:

e [IpaKTUYECKHE 3a7auu 1o teme 4, pazznen 5.4
e KOHTpPOJIbHBIE BONIPOCHI 110 TeMe 4, pazzaen 5.4

IIpakTHyeckoe 3aHsAATHE / cCEMUHAP MO TeMe 5. PUCKU TUKBUAHOCTH
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Heﬂb 3aHATUSA: OBJAJACTh IPAKTUUYCCKMMHU HABBIKAMH OLICHKUW W MOJCIHNPOBAHUA PpHCKa

JIUKBUJIHOCTH.

®opMa npoBeeHUs1: PEIICHUE MPAKTUUYECKUX 3a1a4, JUCKYCCHSL.
Bomnpoce! 1151 00cy:KkaeHus:

® [IpaKTUYECKHE 3a7auu 1o Teme 5, paznen 5.4
e KOHTpPOJIbHBIE BOIIPOCHI 110 TeMe 5, pazzaen 5.4

IIpakTu4yeckoe 3ansaTHE / ceMuHap Mo TeMe 6. KpeuTHbIN prck

HBJIL 3aHATHS. OBJIAACTh IPAKTHYCCKMMM HABbIKAMHU OLCHKHA M MOICIMPOBAHUS KPEIAUTHOTO

pHCKa.

®opma npoBeJeHHs: PEIIeHUE MPAKTUUECKUX 3a/1a4, TUCKYCCHSI.
Bomnpoce! a1 00cy:KaeHus:

® TIpaKTHYECKHE 3a/1a4U 110 TeMe 6, pa3zaen 5.4
e KOHTpPOJIbHBIE BOIIPOCHI 110 TeMe 6, pazzaen 5.4

IIpakTuyeckoe 3ansaTHE / ceMuHap 1o Teme /. OnepauOHHbII PUCK

He.]'lb 3aHATHUA: OBJIAZACTL  IIPAKTUYCCKMMU  HAaBbIKaMMU  OLCHKUM W MOACIIUPOBAHUA

ONCpallMOHHOI'O pUCKaA.

®opmMa NpoBeeHUs1: PEIICHNE MPAKTUUYECKUX 3a1a4, JUCKYCCHSL.
Bonpocel 1151 00Cy:KIeHus:

® MPAKTUYCCKUC 3aJla4H 110 TEMC 7, pasaei 5.4
® KOHTPOJIBHBIC BOIIPOCHI 11O TEMC 7, pasacin 54

HpaKTI/I‘leCKOC 3ansaTHe / CEMHUHADP Mo TEME 8. Pucku Kopmopaluu U €€ CTOUMMOCTb

Henp 3aHATHA: OBIAAECTh TEOPETUYECKHMMH 3HAHMSIMH M MPAKTUUYECKMMM HaBbIKaMU
KOMIUIEKCHOW OLIEHKH PUCKOB KOPIIOPALIUH.

dopma npoBeeHHs: aHAIN3 IPAKTUYECKOT0 Keiica, TUCKYCCHSL.

Bomnpocs! pis1 00CcyKaeHus:

e AmnHanm3 MpakTUYECKOro Keiica mo teme 8, pazaen 5.4
® KOHTPOJIBHBIE BOMIPOCHI 10 TeMe 8, paznen 5.4
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IIpakTuyeckoe 3ansaTue / cemunap no teme 9. Konnenuu IRM u SERM u ux cocrasnstomme
Iean 3aHATHS . TO3HAKOMUTHCS C OCHOBHBIMH 3JieMeHTamMu KoHnenuuii IRM u SERM.

dopMa npoBeeHUsI: aHATU3 MPAKTUUECKUX KEHCOB, TUCKYCCHSI.
Bomnpoce! 1151 00cy:KkaeHus:

® [IpaKTUYECKHUH Keilc o Teme 9, pazaen 5.4
e KOHTPOJbHBIE BOIPOCHI IO TeMe 9, pazaen 5.4

IpakTuyeckoe 3ansaTue / cemunap no teme 10. bankoBckue pucku

HBJIL 3aHSATHA. TO3HAKOMHUTHECS C OCHOBHBIMHM OaHKOBCKMMH pUCKaMu, OCOOEHHOCTIMHU HX

OLICHKH U PETYJIUPOBAHHUS.

®opma npoBeAeHHs: aHAIN3 PAKTUYECKUX KEHCOB, JUCKYCCHUS.
Bomnpoce! a1 00cy:KaeHus:

e mpakTuyeckui keiic mo treme 10, pasnen 5.4
® KOHTpOJBHBIE BOIpOck o Teme 10, pasmen 5.4
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IMPMJIOXEHHUE 1
AHHOTALNUA

Hucuunnuna «®OUHAHCOBBIE PHUCKW»  peaju3yercs Ha  3KOHOMHYECKOM
dakynsrere UDVII PITY xadenpoit ®uHaHCOB B KpenauTa.
Heabp DUCHUIUIMHBI COCTOMT B (DOPMHPOBAHUM 3HAHWW W HABBIKOB B CIEIUATBHBIX
BOIPOCAaX TEOPUU U NMPAKTUKU OIICHKU U YIPABIECHUS KOPIIOPATUBHBIMU PUCKAMHU.
3agaum JUCIUTUINHBL:

. chopMUpoBaTh 3HAHKS B 00JIACTH OLICHKU U YIIPABJICHUS OCHOBHBIMU (PHHAHCOBBIMH
pHUCKaMH;

. W3y4UTh OCHOBHBIC TEOPETUYECKUE MOJIECIN, COCTABISIONIME YACTH OIICHKH U
MOJICIIMPOBAaHUS (PMHAHCOBBIX PHUCKOB;

. MO3HAKOMHUTh C CYIIECTBYIOIIUMH B MHPOBOW MPAKTHKE TCHACHIUSAMH B H3y4aeMOM
MPEeIMETHOM 00JIaCTH;

. copMHUpPOBATH HABBIKH PAOOTHI C AHATUTHYSCKMMHU MaTepUaIaMu;

® C(bOpMI/IpOBaTB YMCHHUC OPHUCHTHUPOBATLCA W IMPUHHUMATh PCHICHUSA B TUIIOBBIX U

HECTaH/IapPTHBIX OM3HEC - CUTYyaIHsIX.

Huctunnnna «®UHAHCOBBIE PHUCKW» HampaBieHa Ha (OPMHUPOBAHHUE CIIETYIOIIUX
kommnerenuuii: [IK-5 - cmocoOHOCTBIO aHANMM3MPOBATH W HHTEPIPETUPOBATH (PUHAHCOBYIO,
OyXTaNTepCKyIO U UHYIO HH(POPMAIIHIO, COIACPKAIIYIOCS B OTYCTHOCTH MIPEIIPHUITHIA Pa3THIHbBIX
¢dbopM COOCTBEHHOCTH, OpPTaHU3AIMMA, BEIOMCTB U T.J. U UCIOJIb30BaTh MOJyYEHHbIE CBEACHUS
JUTSL IPUHSTHUS YIIPABICHYECKUX PEIICHHM.

3HaTh!

® METOJbl OIICHKHM OCHOBHBIX PBIHOYHBIX PHUCKOB M CHOCOOBI yNpaBiIeHUS HMHU
(xemxupoBaHwsl) Ui HeQUHAHCOBBIX KOMITAHHIMA
Ymern:
® PacCUMTHIBATh BOJATHJILHOCTH I1€H Ha (DMHAHCOBBIC aKTHBBI U HHTEPIPETUPOBATH
MOJIyYEHHBIE Pe3yJIbTaThl;
e [IpoBOgUTH OLIEHKY PBIHOYHBIX PUCKOB MO METOAOJOTUH VaR;
e OleHUBAaTh PUCK MOPTQEs.
Baanern.
® HaBbIKAMU I[IOMCKA AaKTyaJIbHBIX PHIHOYHBIX JIAHHBIX, HMX OOpaOOTKH s
MPOBEACHUS PACUETOB;
® HaBBIKAMU MPOBEACHUS PACYETOB/OIEHOK (DMHAHCOBBIX PUCKOB U MPEACTABICHUS
MOJTYYEHHBIX PE3yIbTaTOB B excel.

[To mucrumnInHe MpeaIyCcMOTPEeHa MTPOMEXKYTOUHAs aTTecTalus B popme dK3aMeHa.

OO6miast TpyJOEMKOCTh OCBOCHHS AUCITUIUIMHBI COCTaBJIsET 3 3a4eTHBIX eauHuIlbl, 108
4acoB.
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Ilpunosxcenue 2

JUCT UBMEHEHUA
No TekcT akryanuzauuu win npuiaraemsiid kK PITL Hara No
JIOKYMEHT, COJICpIKAIIHA U3MCHECHHUS MIPOTOKOJIA
1. OOHOBJIEHA OCHOBHAS 1 JOIIOJHUTEILHAS 28.06.2018 r 7
JuTeparypa
2. | O6HoBneH pasnen «CTpyKTypa TUCHUIUIMHBD B
COOTBETCTBUU C YUCOHBIM IJIAHOM
3. | Ilpunoxxenne Ne 1
4. | llpunoxenue Ne 2 31.08.2020 1
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[Tpunoxenue k nucty nameHeHuii Ne 1

Cocras nporpammuoro odecnevenusi (I1IO), copemeHHbIX podecCHOHANBbHBIX 0a3
nanubix (b/1) u nundopmanuonno-cnpasounbie cucrem (MCC) (2018 r.)

1. Ilepeyens 110

Tabnuya 1
Ner/ Hanmenosanne 110 [IpousBoauTens Crioco6 pacrpocTpaHeHus
1§ (nuyensuonnoe unu c60600H0
pacnpocmpansemoe)
1 Microsoft Office 2010 Microsoft JIUIEH3HOHHOE
2 Windows 7 Pro Microsoft JIULEH3UOHHOE
3 Microsoft Office 2013 Microsoft JIUIEH3HOHHOE
4 Microsoft Office 2013 Microsoft JIULEH3UOHHOE
5 Windows 10 Pro Microsoft JIULEH3UOHHOE
6 Kaspersky Endpoint Security Kaspersky JIMIICH3UOHHOE
2. llepeuens B/l u UCC
Tabnuya 2
Nerr/it Haumenosanue
1 MexyHapoanslie pedeparuBable HaykoMeTpuueckue bJl, moctynHbie B pamMkax
HAIIMOHAJIBHOM noamucku B 2018 T.
Web of Science
Scopus
2 [Tpodeccuonanvubie monHOTEKCTOBBIE b/l, TOCTYyTHBIE B paMKaX HaIlMOHAILHOM

moamucku B 2018 r.
XKypuaner Cambridge University Press
ProQuest Dissertation & Theses Global
SAGE Journals
XKypuaner Taylor and Francis
DJIeKTPOHHBIC M3/IaHMsI U3AaTeILCTBA Springer

3 [Tpodeccuonanbubie MOTHOTEKCTOBBIE B/

JSTOR

I/I3)IaHI/I$I 110 O6HICCTB€HHI>IM 1 IT'YMaHWUTapHbIM HaAYKaM
4 KoMnbroTrepHsle ClipaBOYHBIE TPABOBBIE CUCTEMBI

Koncynerant [Lmtoc,
l"apant
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[Tpunoxenue Kk TUCTy n3MeHeHuid Ne 2

1. O6pa3oBaresibHbIe TexHOJ0TUN (K 1.4 Ha 2020 1.)

B mepuoa BpeMEHHOTO MPHOCTAHOBICHUS IMOCEIICHUS OOYYAIOIIMMHUCS TTOMEIICHUNH W
tepputopun PITY. misa opranuzamuu y4eOHOro Impolecca ¢ MPUMEHEHHEM JIIEKTPOHHOIO
o0y4eHUsT ¥ JUCTAHIIMOHHBIX OO0pPa30BATEIBHBIX TEXHOJIOTUH MOTYT OBITh HCIIOJH30BAHbI
cienyromue o0pa3oBaTesibHbIE TEXHOJIOTHH:

— BUJICO-JICKIINH;

— OHJIAWH-JIEKIIUH B PEKUME PEAIBHOTO BPEMEHH;

— DJIGKTPOHHBIC YUCOHUKHU, yIeOHBIC TOCOOMS, HAYUYHBIC U3IAHMS B SJICKTPOHHOM BHJIC H
JOCTYT K MHBIM 3JIEKTPOHHBIM 00pa30BaTeIbHBIM PeCypcaM;

— CUCTEMBI JIJIsl SJIEKTPOHHOT'O TECTUPOBAHUS;

— KOHCYJIbTAIIMH C MCIIOJIb30BAHUEM TEJIEKOMMYHHKAIIMOHHBIX CPE/ICTB.

2. llepevens B/l m UCC (k . 6.2 Ha 2020 r.)

Ner HaunmenoBaunue
/11

1 | Mexnaynaponnslie pedepatuBHble HaykomeTpuueckue bJl, noctymHbie B paMkax
HaMoHAILHOM noanucku B 2020 1.

Web of Science

Scopus

2 | [Ipodeccuonanpupie nonHotekcToBbie bJI, TocTynHbIE B paMKaX HAIMOHATIHLHOM
noamucku B 2020 1.

Kypuansr Cambridge University Press

ProQuest Dissertation & Theses Global

SAGE Journals

Kypuanst Taylor and Francis

3 | IIpodheccronanbHbIe MOTHOTEKCTOBBIE B/]

JSTOR

W3nanus o oOIECTBEHHBIM U TYMaHUTAPHBIM HayKam
DnekTponHas 6ubnmoreka Grebennikon.ru

4 | KoMnbloTepHbIE CIIPAaBOYHBIE TPABOBBIE CUCTEMbI
Koncynsrant Ilntoc,
I"apanT

3. CocraB nporpammuoro obecnedyernus (I10) (x nm. 7 na 2020 r.)

Nort Haumenosanue 10 [TpouzBoauTenn Crnioco6
/m pacmpocTpaHeHHs
(ruyenszuonnoe unu
c60000H0
pacnpocmpansiemoe)
1 Adobe Master Collection CS4 Adobe JIAIIEH3MOHHOE
2 Microsoft Office 2010 Microsoft JTUICH3NOHHOE
3 Windows 7 Pro Microsoft JIALIEH3UOHHOE
6 SPSS Statisctics 22 IBM JINIEH3UOHHOE
7 Microsoft Share Point 2010 Microsoft JTUICH3NOHHOE
8 SPSS Statisctics 25 IBM JINIEH3UOHHOE
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9 Microsoft Office 2013 Microsoft JIMLIEH3UOHHOE
10 | OC «Anbt OGpazoBanue» 8 000 «bazanst CIIO | nurieH3noHHOe
11 | Microsoft Office 2013 Microsoft JIUIEH3HOHHOE
12 | Windows 10 Pro Microsoft JIUIEH3UOHHOE
13 | Kaspersky Endpoint Security Kaspersky JIMLICH3MOHHOE
14 | Microsoft Office 2016 Microsoft JIUIECH3UOHHOE
15 | Visual Studio 2019 Microsoft JIULEH3UOHHOE
16 | Adobe Creative Cloud Adobe JTUICH3UOHHOE
17 Zoom Zoom JINIEH3UOHHOE




