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1. HOACHUTEJIBHASA 3AITUCKA

1.1 Heab 1 32124 JUCHMILIHHBI

Heﬂb AUCHUIIVIMHBI COCTOUT B (1)OpMI/Ip0BaHI/II/I 3HAHWH W HaBBIKOB B CIICNUAJIbHBIX

BOIIpOCax TCOPHH U MMPAKTHUKH OLICHKH U YIIPABJIICHUA PUCKAMMU.

33[{3‘11/1 AUCHUIIJIMHBI:

® cdopmupoBaTh 3HaHHMS B O00JACTH OLEHKH W YIPABICHHS OCHOBHBIMH PHCKaMU

KOMIIaHMI;
® U3y4YUTh OCHOBHBIE TEOPETHUECKHUE MOJEIIH,

COCTaB/IAIOIIUE 4YaCTh OLCHKU U

MOZEIUPOBAHUS KOPIIOPATUBHBIX PUCKOB;
¢ chopMupoBaTh HABBIKK PAOOTHI C AHATTUTHYCCKHUMH MaTepHaaMu

1.2 IlepeyeHb MJIAHMPYEMBbIX Pe3yJbTATOB 00y4eHHUS MO AUCHUILIHHE, COOTHECEHHBIX C
HHAUKATOPAMM JOCTUKEHUSI KOMIeTeH i

Komvmnerennus HNupuxatopsl
(xkoa m KOMIeTeHU i (Koa U Pe3yabTaThl 00yyeHust

HANMMEeHOBaHHe) HAHMEeHOBAaHHeE)
[IK-1 - Ciocoben [IK-1.2 - TIIpoBogut | 3HAaTh: OCHOBHBIC METOMBI OIICHKH PHIHOYHBIX PHUCKOB;
TIPOBOJTUTH KayeCTBEHHYIO 7 | YMeTh: OCYIIECTBIATh KOJINIECTBEHHYIO OIEHKY OCHOBHBIX
pacyeTst KOJIMYECTBEHHYIO PHUCKOB
(uHAHCOBO- OIIEHKY PHUCKOB Bnasers: HaBBIKAMH IPUMEHEHUSI COBPEMEHHBIX
SKOHOMHYECKUX MH(OPMAIMOHHBIX POAYKTOB/TEXHOJIOTHH, UCIIOIB3yEMbIX B
rokazaTeseH, OIICHKE PUCKOB
BBISIBJISITD, IIK-1.3 - OueHuBaer | 3HATh: COBPEMCHHBIC TCH/CHIIMU B 00J1aCTH KOPIIOPATHBHOIO
aHAJIU3UPOBATh, BIIMSTHUE (hMHAHCOBO- | PHCK-MEHEDKMEHTa
YCTaHABJIMBATh UX | 3KOHOMHUYECKHUX YMerh:  BbIOMpAaTh ~ METOABl  YHPABICHHUS  PHCKaMH,
BIIMSIHUE HA nokaszarenen Ha | NIPUMEHUMBIE B IPAKTHKE KOMIaHHH.
SKOHOMHUYECKYIO HSKOHOMHUECKYIO Brnaners: HaBbIKamMu pa3pabOTKH ITOPUTMa OLEHKH PUCKOB
0e30MacHOCTh 0€30MacHOCTh KOpIIOpaIiii ¥ WX TPOBEICHHS;, HABBIKAMH BBIIBICHUS
XO3SIHCTBYIOIIETO XO3SHCTBYIOIIETO OCHOBHBIX (DaKTOPOB PHCKA B ICATSIIFHOCTH KOMIIAHHH.
CcyOBeKTa, cyOBeKTa
HCTIONB30BATh [IK-1.4 - TIlpoBoaut | 3HATh: CIIOCOOBI YIPABICHUS OCHOBHBIMH PHIHOYHBIMHU
PacyeThl I (unancoso- pHCKaMu
pa3paboTku SKOHOMHYECKHE PACUETHl | YMETh: HAXOIUTh HEOOX0AUMYIO0 HH(POPMALIHUIO (B TOM YHCIE
MEPOTIPUATHH IO c MIPUMEHEHHEM | C IIOMOIIBIO HHPOPMAIIMOHHBIX TEXHOJIOTHIA)
MHWHMMH3ALUN COBPEMCHHBIX Buazers: HaBbIKaMU MpEACTaBICHUS PE3YJIHTATOB
PHUCKOB, MH(OPMALMOHHBIX aHaJIMTUYECKOI PadOTHI B BUJIE BBICTYIIJICHUS, JOKJIA/IA,
TOCTPOECHHUSI TEXHOJIOTUil Ipe3eHTaluu
CHCTEMBI
YIpaBICHUS
pHUCKaMH,

1.3 MecTo AMCUMILIMHBI B CTPYKTYpe 00pa30BaTeIbHOM IPOrpaMMBbl

JucuunnuHa «PHCK-MEHEKMEHT» OTHOCUTCS K YacTH, (OpMHUPYEMOW y4YaCTHUKAMM
00pa3oBaTeNbHBIX OTHOIIEHUH OJI0Ka IUCIUILIMH y4eOHOT o MJIaHa.

2. CTPYKTYPA JTUCIOHUIIJINHBI

OO61mas TpyA0eMKOCTh AUCHUIUIMHBI COCTABISET 8 3a4ETHBIX eUHUIL, 288 4acos.

CTpyKTypa AMCUMIIMHBI JJIS 04HO# GopMBbI 00y4eHusI
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OOBbeM AUCUMIUIMHBL B ()OPME KOHTAKTHOW PabOTHI OOyHarOIIUXCS C MENarOorHuyecKUMU
paboTHUKaMU U (WJIM) JIMLAMU, IPUBIIEKAEMBIMH K peaiu3aliui o0pa3oBaTelbHON MporpaMMbl
Ha MHBIX YCJIOBUSX, IPU MPOBEICHUH YUYCOHBIX 3aHATHMI:

Kypc | Tun y4eOHBIX 3aHATHHA KonnuaecTBo yacoB
4 Jleknuu 32
4 CeMuHaphl 52
4 KypcoBas paboTta 2
Bcero: 86

O0bemM nucHMIUIAHBI (MOAYJsi) B (opMe camMoCTOATEeNbHON padoThl 00yYarmIMXCs
cocrapmsieT 184 akageMU4ecKX yaca, B TOM YHCIIe M Ha KYpCOBYIO paboTy.

CTpyKTypa AUCHMILIMHBI I 3204HOI (opMBbI 00yUeHHs

O06bemM aUCIUTUIMHBI B (hOpME KOHTAKTHOW PAOOTHI OOYYaIOUIUXCS C TMeJaroru4ecKuMU
paboTHUKaMU W (WJIM) JTUIIAMH, TPUBIEKAEMBIMH K pean3alii 00pa30BaTeIbHONW MPOTrpaMMBbl
Ha UHBIX YCJIOBHSX, PH TPOBEACHUH YICOHBIX 3aHATHI:

Kypc | Tun yuyeOHBIX 3aHATHI KonnuecTtBo yacoB
4 Jlexnun 8
4 CeMuHaphl 16
4 Kypcosas pabora 2
Bcero: 26

Ob6vem aucuuIuinHbl (MOAyJs) B (GopME CaMOCTOSATENbHOW paboThl 00yvaromuxcs
cocTaBisieT 262 akaJeMUYEeCKUX Yaca, B TOM YHCJIe U Ha KYpCOBYIO paloTy.

3. COAEP)KAHUE JUCHUIIJTUHBI

HanmenoBan
Ne ue pasjgena Copep:xanue
AUCHHUILIMHBI
1. Beenenue Henn, 3anaun, CTpyKTypa U JIOTMKA IUCHUIUIMHBI, KpaTKU 0030p

kypca. O030p cniennanbHOM auTeparypsl, web — caiiros. [loBTopenue
(BHJIBI PUCKOB, KJIacCH(UKAIMsI, HCTOUHHKHA PHCKOB)

Pa3znen 1. PoiHouHbIe PHUHAHCOBBIE PHCKU

Tema 1 Bamtornslii puck. Merossl onieHku. Metonomnorust VaR B olieHKe
BaJIOTHOTO PHCKA

Tema 2. BamroTtHelii puck. Merozs! ynpasieHus. XeI)KUPOBaHUE BAIFOTHOIO
pucka. CTpaTerny ynpasJIeHUs BaJIOTHBIM PUCKOM

Tema 3 IIpouenTHelii  puck. Mertonsl  oueHkun. GAP —  aHanwms,
mopanus/MmonudunpoBanHas  aropanus.  KpuBas  OecKynoHHOU
JIOXOTHOCTH

Tema 4. [IpouenTtHsiii puck. MeToap! ynpasieHusa. BaatoTHO-NPOLUEHTHBIM
cBoll. FRA. UmMyHu3anus

2. Tema 5 Pucku nmukBuaHocTH. PEIHOYHAS JTUKBUIHOCTE. METOIBI OIIEHKU
Tema 6 Pucku nukBUIHOCTH. JIMKBUIHOCTH aKTHBA, OanaHCcOBas JIMKBUIHOCTE.

MCTOIIBI OLICHKH M YIIPaBJICHU

Paznen 2. HepeiHOUHBIC (hriHAHCOBBIC PUCKHU

Tema S. Kpenutsslii puck. MeTObl OLIEHKH - PEUTUHIOBBIE, KPEAUTHBIN
CKOPHHT, BEPOSITHOCTHBIE MOJIEIU




Tema 6. KpenutHbiii puck. Metoas! ynpasinenus. KpeauTHble 1epuBaTUBBLIL,
CEKbIOPUTHU3ALIMS
3. Tema 7 OnepannoHHbIN puck. MeTo1bl OLIEHKHU U yIipaBieHus. Cucrema
BHYTPEHHETO KOHTPOJIS 3a ONepallMOHHBIMU puckamu. Mcnonb3oBanue
WHGOPMAITMOHHBIX CUCTEM
Pa3nen 3 luterpupoBaHHBIN PUCK-MECHEPKMEHT Ha YPOBHE MPEANPUITHI
Tema 8. Pucku xopnopaiuu u ee crouMocTb. KoHenius 3KOHOMUYECKOM
nobasiieHHON ctouMocTH EVA. TToaxoap! K yrpaBIeHHIO KOMITAaHHEH
Ha ocHOBe EVA. RAROC
4. Tema 9. Konnenuus /RM  llosme pHCKOB  KOMIIAHMM, KapTa  pHCKOB.
PanxupoBanue puckoB B npakTuke komnanuil. Cocrasistomiue /RM B
OIIEHKE W yIpaBjaeHUH puckamMu. OpraHn3aiMoHHbIN actieKT /RM.
Tema 10 Konnenums SERM — 0CHOBHBIE 3JI€MEHTEI, JOIIOJIHUTCIbHEIC
npaiiBepsl. CollanbHbIE, STUUECKHE, JIETATBHBIC PUCKH.
Crefikxonnepckuii moaxoj. TpancdhopMalins CTOUMOCTH
Pasznen 4 bankoBCcKue pUCKH
Tema 11 OcHOBHbIE OJXObI K OLICHKE U YIPABJIECHUIO OAHKOBCKUMH PUCKAMH.
bazens II-1II 1 ocHOBHBIE MOJIETM OLICHKH OAHKOBCKHUX (DMHAHCOBBIX
PHUCKOB
Tema 12 OcHOBHBIE METO/IbI yTIpaBICHHsI 0AHKOBCKHUMH PHCKAMHU.

Oco0eHHOCTH PETYIUPOBAHUS U KOHTPOJIST OAHKOBCKHUX MO3HIIHH 110

OCHOBHBIM d)I/IHaHCOBLIM PUCKaAM

4.

OBPA3OBATEJBHBIE TEXHOJIOI'UHA

Jns mpoBeneHUsT y4eOHBIX 3aHATHHA 10 JUCIMIUIMHE HWCIOJIB3YIOTCS Pa3InYHbIC
oOpa3oBaTeNnbHbIe TEXHOJIOTUHU. [l opraHmzanmuu y4yeOHOro Tmpolecca MOXKET ObITh
WCIIONB30BaHO JJICKTPOHHOE OOydeHue W (WJIM) JUCTAHIIMOHHBIE OO0pa30BaTEIbHBIC

TCXHOJOI'H.

5. OHEHKA IITAHUPYEMBIX PE3YJIBTATOB OBYUEHUA

5.1 Cucrema olleHUBAaHUSA

7 cemecTp
MakcumaJjibHOE KOJIHYeCTBO 0AJLI10B
®opMa KOHTPOJIS
3a ogny padoTy Bceero
Pemienne npakTuueckux 3aga4 10 40
YyacTtue B JUCKYCCHHU 2 20
[IpomexxyTouHas arTecTamus 40
3ayem ¢ OYyeHKou
Uroro 100

8 cemectp
Makcumanvroe Koiuuecmeo 64106
Dopma Konmponsn
3a 1 éuo pabomuwi Bcezo
Pemenune mpakTHIeCKuX 3a1a4/KeiicoB 10 40




YyacTtue B JUCKYCCHHU 2 20
[TpomexxyTouHas aTTecTanus 40
OKzamen

Hroro 100

KypcoBass pabGorta onenuBaercs audPEepeHIMPOBAHHO («OTIMYHO», «XOPOIIOY,
«YIOBJIETBOPUTEIIBHO», «HEYJOBJIETBOPUTEIBHOR).

[TomyyeHHBII COBOKYTHBIN pe3yabTaT KOHBEPTUPYETCS B TPAJUIIMOHHYIO LKAy OLIEHOK
1 B mIKaly ornieHoK EBpomnelickoii cuctemsl epeHoca u HakorieHus: kpeautoB (European Credit
Transfer System; nanee — ECTS) B coorBeTcTBHM ¢ TaOnuueit:

100 6annpHas mkana TpagunmoHHas IIKajaa IIkana ECTS
95-100 OTan4HO A
83-94 B
68 - 82 Xopomio 3a4TEHO C
56 - 67 Y 10BIETBOPUTEIIHHO D
50-55 E
20 - 49 HEYJIOBJIETBOPUTEIIBHO | HE 3aYTEHO FX
0-19 F
5.2 Kpurepun BbIcTaB/IeHUS OLEHKH M0 M CHUIINHE
Banasl/ Ouenka no | Kpurepuu oueHKHU pe3yjbTaTOB 00y4eHHsl 0 JUCHHUIIIIHHE
Mkana ECTS | imcuuniunne
100-83/ «oTnnuHO»/ | BreIcTaBisiercss oOydaromeMycsi, €cid OH TNIyOOKO M IMPOYHO YCBOWII
AB «3aUTEHO TEOPETUIECKUI " MPaKTUIECKUH MaTepual, MOXET
(oTnuyHO)»/ | MPOAEMOHCTPHPOBATh 3TO HA 3AHATHAX W B XONIe MPOMEXKYTOUHON
«3aUTEHO» aTTeCTalluH.
OO6yuaromuiicst HCUEpIIBIBAIOLIE U JIOTHYECKH CTPOWHO M3jaraet
y4eOHBII MaTepHuall, YMeeT YBSA3bIBATh TEOPHUIO C TIPAKTHKOM,
CHpaBISieTCS C pelIeHneM 3aad IpodecCHOHATFHOW HAIIPaBICHHOCTH
BBICOKOT'O YPOBHA CJIOKHOCTH, ITPABUJIBHO O6OCHOBI)IBaCT IIPUHATHIC
peLeHHS.
CB00OOIHO OpHEHTHPYETCS B YI€OHOU U MPO(PeCcCHOHATFHON
TuTepaType.
O1eHka N0 IMCUMIUIMHE BBICTABIISIIOTCS 00y4alonieMycs ¢ y4€TOM
PE3yNbTaTOB TEKYIIEH 1 MPOMEXYTOYHOW aTTECTAIIH.
KowmmereHnnu, 3akperi€HHbIC 32 TUCITUTIIMHON, C(hOPMHUPOBAHEI HA
YPOBHE — «BBEICOKHID.
82-68/ «XOpOLIO»/ BricraBnsercst oOyuaromemMycsi, €Clii OH 3HaeT TEOPETUUECKUH 1
C «324TEHO MPaKTHYECKUI MaTepHall, TPaMOTHO H, TIO CYIIECTBY, M3JIaraeT ero Ha
(xopomo)»/ | 3aHATHAX U B X0JI¢ TIPOMEKYTOUYHOM aTTeCTalluu, HE J0MyCcKast
«3aUTCHO» CYIIECTBEHHBIX HETOYHOCTEH.
OOyyJaromuiicss MpaBUIIBHO MPUMEHSIET TEOPETHYECKUE TTOI0KEHUS TIPH
PEIICHUN TTPAKTHYECKHX 3a]1ad podeccHoHanbHOI HaNpaBIeHHOCTH
Pa3HOTO YPOBHS CIIOKHOCTH, BJIAJICET HEOOXOAMMBIMH ISl STOTO
HaBBIKAMH U TPUEMaMHU.
JlocTaToYHO XOPOIIo OPUEHTHPYETCS B yUeOHOU 1 TpodeccrHoHaIbHOM
uTepaType.
OreHka Mo IMCIMIUIMHE BBICTABIISIFOTCS 00yJalonieMycs ¢ y4EToM
PEe3yAbTAaTOB TEKYILIEH U NPOMEXYTOUHON aTTECTALMH.
Kommnerennunu, 3akperniéHuple 3a JUCIUIIMHON, C(hOPMHPOBAHBI HA




Bbanasl/ Ounenkano | Kputepnu oneHKH pe3yJabTaToB 00y4eHUs MO0 TUCHHUIIJIMHE
Mxana ECTS | iucuuninne
YPOBHE — «XOPOIIHI».
67-50/ «ynoBieTBop | BricTaBmsercs oOyJaromeMycs, eCii OH 3HaeT Ha 6a30BOM ypOBHE
D.E UTETHHOY/ TEOPETUUECKUM U MPAKTUYECKUN MAaTEPUAIL, JOIIYCKAET OTJEIbHbIE
«3aUTEHO OLIMOKY MPH €ro U3JI0KEHNH Ha 3aHATUSAX U B XO€ MIPOMEXYTOYHOM
(YmoBieTBOp | aTTecTaruu.
UTETIHHO )»/ OOyuaromuiicst UCTIBITBIBAET ONpEAeTIEHHBIC 3aTPYJHEHUS B
«3a4TEHO» MIPUMEHEHUH TEOPETUUECKUX MOJI0KEHUH TPU PEIEHUH IPAKTHYECKUX
3a7a4 npo(hecCUOHAIBHOM HANPaBI€HHOCTU CTAHAAPTHOI'O YPOBHS
CIIO’KHOCTH, BJIJIeeT HEOOXOIUMBIMH ISl 3TOTO 0a30BBIMU HABBIKAMH U
IpUEMaMHU.
JleMOHCTpUpPYET AOCTaTOYHBIM yPOBEHb 3HAHUS YU€OHOM IUTEpaTyphl
10 AUCLUIIIMHE.
OrieHKa 10 TUCIUILIMHE BBICTABJISIOTCS 00Y4JaIoeMyCs C YIETOM
pe3yJIbTaTOB TEKYILEH 1 IPOMEXKYTOUYHON aTTeCTaINH.
Komnerenuun, 3akpeniiéHHble 3a TUCUUIUINHON, C(hOPMHUPOBAHBI HA
YPOBHE — «JIOCTaTOYHBIIN.
49-0/ «HeynoBNeTB | BricTaBnsercs oOydaromieMycs, €CIi OH He 3HAeT Ha 6a30BOM YpOBHE
F.FX OpPHUTENBHOY»/ | TEOPETHUYECKUH U MTPAKTHUECKUI MaTepHal, OMyCKaeT rpyOble OMOKN
HE 3aYTECHO IIPY €T0 W3JI0KEHUH Ha 3aHATHSX U B XOJ1€ IIPOMEXYTOUHON
aTTecTaluH.
OOyuaromuiicst UCTIBITHIBACT CEPhE3HBIE 3aTPYAHEHHUS B IPUMEHEHUN
TEOPETUUECKUX MOJI0KEHUM IIPU PeIIeHNH NPAKTHUECKUX 3a/1a4
npodecCHOHANTEHON HAITPABICHHOCTH CTAaHIAPTHOTO YPOBHSI
CIIO’KHOCTH, HE BJaJeeT HEOOXOAUMBIMH JUISL 3TOTO HABBIKAMH H
NprEMaMH.
JeMoHcTpupyeT (parMeHTapHbIe 3HaHUS YIeOHOM JIUTEPATYPHI 1O
JTUCLUIIINHE.
OneHka Mo AWCLUMIUIMHE BBICTABIIOTCS OOydaromemycsi ¢ yd4&Tom
pe3yJIbTaTOB TEKYIIEH U TPOMEKYTOUHOMN aTTECTAIlUHU.
KomneTeHnunu Ha ypoBHE «IOCTaTOUYHBIIY, 3aKpETNIEHHBIE 32
JUCHUILTMHOM, He c()OPMHUPOBAHBI.
5.3 OueHo4HBbIE cpeACTBA (MaTepHAJIbI) JJIsl TEKYILIEro KOHTPOJIsI YCIIeBaeMOCTH,

HpOMe)KyTO‘IHOﬁ aTTeCTallumn Oﬁy‘laIOHII/[XCSI no JTMCUMIIJIMHE

KoHTpoJibHBIE BOIPOCHI POMEKYTOYHOM aTTecTalnu 7 cemecTpa:

1 KakoBbl OCHOBHBIE HCTOUHUKH KOPIIOPATUBHBIX PUCKOB?

2 [Touemy 1151 KOMIaHUK BaXXKHO YHpaBiIsTh puckamu? Ha 4To 310 BrinsieT?

3. Yro oTHOCHUTCS K (PMHAHCOBBIM pUCKaM?

4 [Ipemioxxnure KnaccupUKALMIO KOPIOPATUBHBIX PUCKOB II0 KPUTEPUIO «UCTOYHHMK
BO3HUKHOBEHHUS».
Bupl BaJIIOTHBIX PUCKOB U CIIOCOOBI MX OLIEHKHU.

Kak BnustoT TeMiibl HHQISAIUY Ha COOTHOIIEHUE MEXTy Kypcamu?

5
6.  Kak onpenenuts COOTHOIIEHHE MEXTY (POPBAPAHBIM U CIIOT Kypcom?
7
8

Kaxk neiicTByeT 3aKOH €IMHOM 1I€Hbl HA BAJIIOTHOM pPbIHKE?
9. Kaxkue cymecTByrOT ONMIIMOHHBIE CTPATETUN XEPKUPOBAHUS BAIFOTHOTO pUCKa?
10. Yro Takoe BamIOTHBIN CBOI U KaK pacCYUTATh €ro CTOMMOCTh?
11. B 4em 0cOOEHHOCTH UCTOIb30BAaHUS METOAOJIOTUHN VaR B OLleHKE PHIHOYHBIX PUCKOB?
12.  KakoBbl OCHOBHbIE HCTOUHHKHU LIEHOBOTO PHIHOYHOT'O pUCKa?
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13.  MOo>HO UCTIOJIb30BaTh MOKA3aTellb [3 aKTUBOB IS OLIEHKH PHIHOYHOT'O 1IEHOBOT'O pUCKa?

14. Kak oneHuTh pUCK opTders?

15. Kakue CymEecTBYIOT METOAbl XEIKUPOBAHHWE PBIHOYHBIX PHUCKOB C IIOMOIIBIO
(dbopBapAHBIX U (PbIOUEPCHBIX ONepannii?

16. Kakue cymecTByrOT METOABI XEKUPOBAaHUS PHIHOYHBIX PUCKOB C IIOMOILBIO OIIIUOHOB?

17. Kak M0O>XHO MCHOJIb30BaTh CBOIIbI JIIsl XEP)KUPOBAHUE PHIHOYHBIX PUCKOB?

18. € xakuMM BHJIaMU IIPOLIEHTHOI'O PUCKa CTAJIKNUBAIOTCS KOMIIAHUU B CBOEH MTPaKTUKE?

19. Yro siBIA€TCS HCTOYHUKOM MIPOIIEHTHOTO pUCKa?

20. Kak neicTByeT 3aKOH IIapuTeTa MPOLEHTHBIX CTAaBOK?

21. Kak ompenenutb COOTHOLICHUS MEXKIY OKHUIAEMBbIMU JOXOJHOCTSMU Ha PazIUYHbIX
pBIHKax?

22.  Kak BnustOoT TeMIbl HHQISAIUN Ha COOTHOLLIEHUS MEXTY TOXOJAHOCTIMU?

23. Kak MO>XHO 3aXeIPKUpOBaTh NPOLEHTHBIN pUCK ¢ moMouibio FRA?

24.  Yto Takoe MMMYHHU3ALIUS IPOLIEHTHOTO pUCcKa?

25. Kakue cymecTByOT BUAbl pUCKA JTUKBUIHOCTH?

26. Yrto sABNseTCS UCTOYHUKOM PUCKA JTUKBUIHOCTU?

27. Kak MOXXHO OLIEHUTb BHEUIHIOIO JIMKBUIHOCTb PHIHKOB?

28. Kakue cymecTByIOT ciocoObl yIPaBJI€HUS! PUCKOM JTUKBUIHOCTH?

29. KakoBbI TpU COCTaBJIAIOLINE KPEJUTHOIO pUCKa?

30. Kakue cymecTByIOT METO/IbI OLICHKH KPEIUTHOTO prUcKa?

31. Kak o1leHUTh BEpOATHOCTH /1e(hoJiTa KOHTPAreHTa 10 BHEITHEMY KPEUTHOMY peHTHHTY?

32. Kak yudecTb pa3inyHble YPOBHHU KPEIUTHOIO PUCKA 10 aKTUBaM B noprdene?

33. Kakue CylecTBYIOT METOABI YIIPaBJIEHUs KPEAUTHBIM PUCKOM?

34. Yro Ttakoe kpeauTHsbIil nedontHelil con? Kak oH paboraet?

KoHTpoJibHbIe BONIPOCHI MPOMEKYTOYHOI aTTecTaluu 7 cemecTpa

KaxoBbl OCHOBHBIE HCTOUHUKH ONIEPALMOHHBIX PUCKOB JIJIs1 KOMIIaHUU?

Kak MoxeT KoMITaHHsI OLIEHUTh/y4eCcTh CBOU ONEPALIMOHHBIE PUCKU?

Kaxwue erte pucku MOXKHO KJIaCCU(PHUIIMPOBATH KaK ONEpalliOHHbIE?

Bnusier 11 oOmmii ypoBeHb pUCKOB KOPHOpaLuHU Ha ee crouMocTh? Kakum obpazom?

OO0BsicHUTE MEXaHU3M B3aUMOJICHCTBUS MEXKy PUCKOM U CTOUMOCTBIO?

Kakue a3¢pdexTts paboTaroT mpu MoAeTHUPOBAHUH COBOKYITHOTO PUCKAa KOMITAHUHU?

Kak cBsizaHbl pucky KOMIaHUM U CTOMMOCTH ee KanuTtana? OObsCHUTE.

[IpumeHnM 11 CTEHKXOMACPCKUN TOIXO K OI[EHKE COBOKYITHOI'O pUCKa KOMIIAHUU U €€

CTOUMOCTH?

9. B uem ocHoBHag uaes kounenuuu MPM?

10. Yo Takoe mosie puckoB komnaHuu? MaTpuiia puckoB?

11. Yrto Takoe MOAEIbHBIN pUCK?

12. Kak Bnuser Bueapenne NPM Ha croumocts komnanuu? [louemy?

13. B uem cyth koHuenuuu SERM?

14. KaxoBbl OCHOBHBIE TEOPETUUECKHE MTOJIOKEHMUS, JIeKalIe B ocCHOBe SERM?

15. B 4yem BO3MOKHOCTH, TPEUMYILIECTBA U HEAOCTATKU SERM?

16. KakoBbl OCHOBHBIE METOJbl YNPABICHUS ONEPALMOHHBIMU M BHYTPEHHUMU OM3HEC —

puckamMu?

17. Jlyig yero HyXKeH aHaJIU3 CIICHApPUEB?

18. KaxoBbl OCHOBHBIE IPUYMHBI BOSHUKHOBEHHS MOJEIBHOTO pUcKa?

19. Pacuer xanuTana 06aHKa ¢ y4e€TOM KpPEAUTHOIO, ONEPALMOHHOIO M PHIHOYHOI'O PHUCKOB
(bazens II).

20. PexomeHyemble METO/Ibl OLIEHKHU U YIPaBJIEHUS KpeAUTHBIM puckoM B bazens I1.

21. PexomeHmyemble METO/IbI OIICHKHU M YIIPABIECHUS ONepaliioHHbIM puckoM B bazens I1.

XN RO =
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IIpumepbl NpakTHYECKHUX 3a4a4 AJIs1 ceMecTpa 7

1. KoMmanus 1omkHa 3alIaTUTh MOCTAaBIIUKY 3 MiIH. eBpo uepe3 90 nueil. OHa xoTena Obl
3aUKCUpOBaTh CyMMy IUIaTeXa B JOJUIapaxX, MCIOJb3Ys CYIIECTBYIOIINE OOMEHHBIE KYPCHI.
Kypc «cmor» cocrasnser 1.3749 nmomn., kypc «dopBapa» ¢ moctaBkoi depes 90 mHei
coctasisier 1.3806, npouenTsie craku B Hpio-Hopke u ®pankdypre pasHsl 5.25% n 3.75%
cooTBeTcTBeHHO. KakoBa OyneT HamMeHbIIas JOJUIapoBasi LieHa MOKPHITHA IulaTeka uepe3 90
nuer? Kakue nmedcTBUS MODKHA TPEANPHHATH KOMIAHHWSA, YTOOBI 3aUKCHPOBATH ITY
CTOUMOCTB?

2. Komnanus kynwia Ha criioT peiake $357143 u ocymecTBriia KOPOTKYIO MPOAaXy €BpO Ha
cymmy 294118. Kypc nmommapa cocraBiser 28 py6/$, kypc eBpo 34 py6/eBpo. M3BecTHO, 4TO
JTHEBHAsT BOJATWIBHOCTh TO BamoTam paBHa o($)=0.6%, o(eBpo)=0.65%, p($,eBp0)=0.85.
Omnpenenure aHeBHOM VaR noptdens koMnaHuM ¢ T0BepUTENbHBIM HHTEpBaIoM 95%.

3. [loptdens cocTout U3 AByx akTuBOB A U B, ¢ oxxupmaemoil goxonHoctsto 7,=15% ur, =
10%. Crommocts aktuBa A paBHa 300 TbIC.pyO, crommocTh akTHBa B — 700 ThIC. PYO.
OmnpenenuTs 0)KUAAEMYIO TOXOJHOCTh MOPTQEs.

4, I/ISBCCTHO, qTo 663pI/ICKOBaH JOXOJHOCTBb COCTAaBJIACT 5%, CpCAHCPBIHOYHAA JOXOOAHOCTDH

— 11%. Omnpenenutp 0XXUIAEMYIO JTOXOAHOCTh PHUCKOBOTO aKTHBA, €CJIM H3BECTHO, YTO €rO
B=1,5.

6. OmpenenuTh MakCHUMaJIbHO BO3MOJKHBIE TMOTEPU B TEUEHUE OAHOTO pabouero JHS MpHU
MMEIOIICHUCS] BAIFOTHOW MO3HMIIMKM B 1 MITH. JIOJIJI., C JJOBEPUTEILHON BEPOSITHOCTBIO 95%
(xBaHTHIBL 0=1,65), ecin W3BECTHO, YTO BOJATWIBHOCTH Kypca JOJUlapa COCTaBiseT
0=0,15.

7. Ilpenmonoxum, yTo MPOLIEHTHAs CTaBKa MO KazHadeWckuM 1/6 paBHa 4%, oxunaemas
pBIHOYHAS TOXOAHOCTb — 12%. ucnons3yst CAPM BBINOIHUTE CIIEAYIOMINE 3aJaHUS:

a) moctpoute Trpaduk CML, TOKa3pIBAIOIIMK KaK HW3MEHSACTCA OXujaemas
JIOXOJTHOCTh B 3aBUCUMOCTH OT PHCKAa;

b) omnpenenuTe ppIHOYHYIO IPEMUIO 32 PUCK;

C) ompeaenuTe TpeOyeMylo JOXOAHOCTh MHBECTULIMI, OeTa KOTOphIX paBHa 1,5;

d) ecnu muBecTuMu ¢ O6etoi 0,8 MarOT OXKUIAAEMYIO TOXOTHOCTH 9,8% HUMEIOT Jn
OHH TIOJIOKUTEITHHYIO YUCTYIO MPUBEACHHYIO CTOUMOCTH?

€) ecau OT akiuii X pIHOK OKH1aeT JoxoaHocTh 11,2%, kakoBa ux 6era?

8. OOnwuramusi cpokoM oOpamieHust 6 JeT, ¢ KyIOHHOW JTOXOAHOCThIO 7% TOpryercs Io
HomuHany $1000. Onpenenure ee TOPALHIO.

8. Nmerorcst nBe oOmwranmu (4 u B), HoMuHANBHOW cTouMocThio mo $1000 u cpoxom
obpamenuss 3 roma. O6nuramus A sBisercs OECKYNOHHONW M ee TeKyllas pbhIHOYHAs
crouMocTh coctaisier $816,3. [lo obnuranyu B BBIIUIAYMBAIOTCS €KETOJHBIC KYIOHBI 10
craBke 7% W ee TeKylas pPhIHOYHAs CTOMMOCTh cocTaBisieT $949,37. Omnpenenure
JIOXOIHOCTh K ITOTalIeHuIo 11 ooauranuu A u B.

9. Onpenenute PHIHOYHYIO IieHY oOauranuud HoMuHaioM $1000, cpokom oOparieHus 4
rojia, €KEroJHbIMH KYNOHHBIMH BbIIUIaTaMu B pasmepe $100, ecam u3BecTHO, 4TO ee
JIOXOJTHOCTD K MOTAIIEHUIO Ha TAaHHBI MOMEHT cOCTaBIsIeT 8%.

10. Cnexynsat mnpoman 200 Tteic. Oappeneir HepTH MO MapTOBCKOMY (PBIOYEPCHOMY
KOHTpakTy 1o 14,5 momn./6ap. [leno3ut coctaBisieT 2 THIC. JOJUL. 32 KOHTPAKT, CIUHHIIA
koHTpakta — 1000 momt. KakoBa Oynet cymMma ero cuera, €Ciii OH 3aKpOET CAEIKY IPH IeHe
14,35 momn.?
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PaccunTaTth pUCK - HEHTpalbHYIO BEpOSTHOCTH Jedonta id komnanuu ABC, eciu
W3BECTHO, YTO:

* V xomMmaHuM cymecTByeT noir - B = 100 MiH. 10JJI. C HyJlEBBIM KyIIOHOM U

CpPOKOM moramienus 1 roxu;

e LGD=100%,T1.e. RR=0

* bespuckoBas CTaBKa Ha peIHKE 7y = 8%.
Jlna xomnanuu ¢ B — pedTHHIOM, MMEIOIIEH AONr C HyJeBbIM KynmoHoM B 100 momr.,
CPOKOM Ha 2 Trojia, OLUEHUTh BO3MOXXHOCTh «IIEPEX0/a» J0JIra M3 OJHOI0 KayecTBa
(peliTuHra) B apyroe 3a mepuoj ACUCTBUS JOJITOBOrO 00s3aTeNbCTBA. JOMONHUTENBHO
W3BECTHO, YTO:

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

® PD[—L? 200 = 5%

¢ PD2—L? 200 — 554%

* BepostHocTh nnepexosa u3 B B A paBHa 1% B 1100011 nepuo BpeMEHH.

IIpumepbl npakTHYECKHUX 3a7a4 AJ1s1 ceMecTpa 8

Hns Ganka ABC onepanyoHHBIH pPHCK BO3MOXEH JIMOO B pe3yibTare c0os
uHGOpPMALMOHHBIX cHucTeM (¢ BeposTHOCThIO 40%), nubo B pe3yjbTaTe OLIMOKHU
nepcoHana (¢ BeposiTHOCThI0 60%). Bo3MokHBI 3 BUAa MOCIEACTBUN — HEMPABUIBHBIN
pacder, HEUCIIOJIHEHUE OIlepaluu, MolleHHu4ecTBO. [lpousomna ommbka, KoTopas
MpHUBEJIa K HEMPaBUIBHOMY HWCIOIHEHUIO omepanud. Kak H3MEHUTCS BEpPOSITHOCTh
Ka)KJ0Tr0 U3 TPEX BUIOB ONEPALMOHHBIX PUCKOB?

s 6anka ABC HakormuieHa CTaTUCTUKA BEPOSTHOCTH OMEPAIMOHHBIX PUCKOB U pa3Mep
OTICPAIIMOHHBIX TOTeph (cM. Tabmuiy Hmwke). Ha ocHOBe WMEROIIMXCS JaHHBIX
MPOU3BECTU aHAIM3 OOIIEro pacmpeaeeHus] YOBITKOB U BEPOSITHOCTH WX HACTYTUICHUSI.

Co00ii MH(POPMAITMOHHBIX CHCTEM MacmTad yimepoa
BEPOSITHOCTH KouanuecTBo BepossTHOCTHL | Cymma, 10JL1.
clyyaeB
0,5 0 0,6 1000
0,3 1 0,3 10000
0,2 2 0,1 10000

IIpumep keiica nis cemectpa 8

Omnpenenure 3(h(HEeKTUBHOCTh XEIKUPOBAHUS IIEHOBBIX PHCKOB Ha TMpUMEpe AeWCTBUMN

IMPOU3BOAUTCIIA MCIU.

Hcxonneie naHHbIe: 1eeBas eHa MPOU3BOAUTENS MEAH, PU KOTOPOM OH MOKPBIBAET CBOU

U3JIEP>KKH TPOU3BOJICTBA U TMONydaeT CPEIHIO MPUObLIb, cocTaBisier 2600 monn. 3a 1 ToHHY,
TeKyIas OuprkeBasi KOTUPOBKA, MO0 KOTOPOH MOXKHO MPOJATh OUPKEBON KOHTPAKT U 3aKIIOUUTH
OMIIMOHHYIO clenKy, — 2700 monn., a mpemus (tiena omnmrona) — 100 mort.

[IpennonoxumM, 4To MPEANPHUITAE HAXOAUTCS Ha PEKOHCTPYKIUH OO IUIAHUPYET BBECTH

HOBBIE MOIIHOCTH, B CBSI3M C Ye€M MIPOIYKIMS MMOCTYMHT Ha PBIHOK TOJIBKO Yepe3 HECKOJBKO
MmecseB. K 3ToMy BpeMeHH IIeHbl MOTYT MOHU3UTHCS, U MPEATNPUATHE BMECTO MPUOBLIN TOHECET
YOBITKH.

Yto0ObI H30€KAaTh He6HaFOHpI/I${THHX HOCJ'IG,Z[CTBI/II‘/'I, IMPOU3BOJUTCIIb MCAU MOKCT!

1) mponatb (prOYEpCHBIN KOHTPAKT;
2) mpojaTh ONIMOH Ha MOKYTIKY;
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3) KynuTb OMIMOH Ha MPOJAXKYy.
Pe3ynbpraThl Bcex omepanuii cBeJUTE B TAOJUILy, MOSCHHUTE IOMYYCHHBIC PE3YNbTaThl U
BbIOepuTe Hanbosee F3pPEKTUBHBIHN, C Balllel TOUKH 3pEHHS, BapUAHT.

Ilena Ha menp B [Iponaxxa menu | Kimaccnueckoe XemxupoBanue | XeIKApOBaHUE
MOMEHT NpoJaxu | 6e3 XECIDKUPOBAHUE C | MYTEM NPOAAKU | IIyTEM MOKYIIKU
TOBapa, XCIPKUPOBAHUA | TOMOUIBIO OIIIMOHAa Ha OIIIIKMOHA Ha
mukBuganuu OK u ¢rrouepca MOKYTIKY IPOJAXyY

HUCTEUYECHUS CPOKA
IEUCTBUS OIMIIAOHA

2400

2500

2600

2700

2800

2900

3000

TemaTnka KypcoBbIX padoT

1. Puck B 5KOHOMUYECKOHN U NIPEANPUHUMATEIBCKON EATEIbHOCTH.

2. Amnanu3 puckoB opranuzainuy. Mcrounuku nHdopManum o puckax.

3. Mertonp! nneHTH(UKanuu puckoB. KaprorpadgupoBanue puckoB OpraHU3aIvy.

4. Metonel  oueHkM pucKoB. CTaTHCTHYECKHME METOABI OLICHKHM  PHCKOB:
CPaBHUTEJIbHBIN AHAJIN3 U YCIOBUS IPUMEHEHUS.

5. MeTonbl OLICHKM PUCKOB. AHAJIUTUYECKHUE METOABI OLIEHKM PHUCKOB. PasButue
AQHAJIUTUYECKUX METOJIOB OLICHKHA PUCKOB B IIPAKTUKE PUCK-MEHEKMEHTA.

6. OKCHepTHBIE METOAbl OLICHKM pPHUCKOB. llomyueHune WHAMBUIYaIBHBIX H
KOJUIEKTUBHBIX 3KCIIEPTHBIX OLICHOK: JJOCTOMHCTBA U HEJOCTATKU IIPUMEHSAEMBIX METO/IOB.

7. [IpennpuHUMaTenbCKUe PUCKU: CYIIHOCTb, IIOHATHE, METOABl OLECHKUH U
YIIPaBJICHUS.

8. Metoabl ynpaBieHuss (UHAHCOBBIMU pHucKaMmu. VccienoBanue (akTopoB,

BIMSIONIMX Ha YpOBEHb (PMHAHCOBBIX PHUCKOB oOpraHusanuu. BpiOop MexaHU3MOB
HelTpanu3anuu GUHAHCOBBIX PUCKOB.

9. Kpenutabie pucku. Poap noimapa B COBpEMEHHBIX MEXIYHAPOIHBIX BAaIIOTHBIX U
KPEAUTHBIX OTHOLICHHUSX.

10. BamtorHele pucku. MupoBOW BAJIIOTHBIM PBIHOK: COBPEMEHHOE COCTOSIHHE H
NEepCHEeKTUBBI pa3BUTHSA. MupoBas 10JUIapu3alMs U €€ MECTO B II100aTU3aIHH.

11. [IponieHTHBIE PUCKU. BiusHUE y4eTHOM CTaBKM IPOLEHTA Ha YKOHOMHYECKYIO
aKTUBHOCTb. [IporieHTHBIE pUCKH B crcTeMe OaHKOBCKMX PUCKOB.

12.  OmnepanyoHHBIC PUCKU: WACHTHU(PHUKAIMS U OlleHKa. BBIOOp KpuTepus yrnpaBieHUs
OIlEpallMOHHBIMHU PUCKAMHU.

13.  PpiHOuHBIE pucKU. MeTObI OLIEHKU U MHCTPYMEHTHI PETYJINPOBAHMUS.

14. Puckm nMKBHOHOCTH. AHAIM3 [EHEKHBIX IOTOKOB OpPraHU3alUd KaK METOJ

YHOpaBJICHUA pUCKAMU JIMKBUIHOCTHU. HYTI/I MNOBBIIICHUA JIMKBUIHOCTH H IJ1ATEKECIIOCOOHOCTH
OpraHu3anuu.

15. Pucku pazsutus. JlugepctBo B cHKeHHH u3zepkek u auddepenumanms. [Touck
HanOosee 3(h(PEeKTUBHOTO IMyTH PA3BUTHSL.

16.  HMuBectunmonHbsle pucku. OLiEHKa M YNpaBiI€HHE PUCKAMHU HMHBECTULIHOHHOIO
IIPOEKTA.

17. WuBectunimonnsie pucku. PopMuUpoBaHrEe WHBECTULIMOHHOTO MOPTQEINS ¢ yIeTOM

pucka.
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18.  Crparernueckue pucku. Crparerndyeckas Oe3zomacHocTh. IlpoGimembr U
MEPCIEKTUBBHI TJIO0ATH3AITUH.

19.  CrpanoBble pucku. MupoBOil SKOHOMHMUYECKHUN KPHU3UC U TEHIEHIUH Pa3BUTHUSA
POCCHIICKON SKOHOMUKH.

20. [TonuTnueckue puckmu.

21. TexXHOreHHbIE PUCKHU.

22. [IpunsTHE pELIEHUI B yCIOBUAX HEOIIPEAEIEHHOCTH U PUCKA.

23.  OpraHusanus CUCTEMbI pUCK-MEHEKMEHTA Ha MPEAIPHUITHH.

24. OcHOBBI OAHKOBCKOTO PUCK-MEHEIKMEHTA.

25. Puck-meHeKMEHT B CTPaxOBOM JIEIIE.

26.  Metoap! ympasieHus puckoMm. OOmas cxema mpolecca YIpaBlIeHHS PUCKOM.
Br160p MeTO0B ynpaBieHUs! pUCKOM Ha OCHOBE OLIEHKU UX CPaBHUTENIbHOHN 3()PEKTUBHOCTH.

27. MeTob!l yIipaBIIeHUSI pPUCKOM: XEJI)KUPOBAHUE.

28. Mertoas! ynpaBieHUs] pUCKOM: JINIMUTHPOBAHHUE.

29. MerToibl ynpaBiaeHUsI pPUCKOM: CTPaXOBaHUE U CAMOCTPaXOBaHMUE.

30.  Meroabl ympaBieHUsS PUCKOM: JAuBepcuUKanMs. AHAIW3 CYyIIECTBYIOIINX
MOJIXOJ0B K pa3MEILEHUIO KalluTala [0 HallPaBJICHUAM JESATEIBHOCTH.

31. JuarHoctuka (pUHAHCOBOTO KpHU3HUCA MPEANPHUATHS. AHAIN3 PUCKOB MPU YTPO3e
OaHKpOTCTBA.

32. MeTtonpl HeiTpanuzanuu puckoB. PeiHOK QopBapnoB B Poccun. XemxupoBaHue
Ha ocHoBe MHCTpyMeHTOB FORTS.

33.  Pucku B rino0anbHON IKOHOMHUKE: OCHOBHBIE MOJXO0/bI K YIIPABICHHUIO.

34. Pucku mupoBoit BaimroTHOM cuctemsl. [lepcnekTuBbl Kpusuca.

6. YHEBHO-METOANYECKOE U THOPOPMAIINOHHOE
OBECIHNEYEHUWE JUCIOUIIJIHUHBI

6.1 Cnmcox MCTOYHMKOB M JIUTEPATYPHI
Jlureparypa
OcnosHast
1. Bamxumn, B. H. Puck-MeHEe)KMEHT : y4eOHUK / B. H. Barkum, B. A.T'am3a,
®. B. MaeBckuit. — 2-e¢ u3p., nepepad. u gon. — Mocksa : M3gatensctBo HOpaiir,

2024. — 365 c. — (Boicmiee obpazoBanue). — ISBN 978-5-9916-3502-8. — Teker :
ANEKTPOHHBIN // OObpazoBaTenbHas wiaropma Opaiit [caliT]. —
URL.: https://urait.ru/bcode/536005

2. VYmpaBneHue (UHAHCOBBIMH pPUCKAaMH : Y4YeOHHK H TPAKTHKYM JUIS BY30B/
N. I1. Xomunuu [u np.] ; nox penakiuend WM. I1. Xomuand. — 2-e usa., ucop. U J0m0. —
Mocksa : WznatensctBo IOpaiit, 2024. — 569 c.— (Bricmiee oOpa3zoBanue). —
ISBN 978-5-534-13380-6. — Tekct : snektpoHHBIH // OOpa3oBaTenbHas 1uiardgopma
FOpaiir [caiit]. — URL:

JlononnumenvHnas

1. Awntonos, I'. 1. YnpaBnenue puckamu opranuzanuu: yueObnuk / I'.Jl. Antonos, O.I1
WanoBa, B.M. Tymun. — MockBa: UHOPA-M, 2023. — 153 c¢. — (Bricuee
oOpa3oBaHue: bakanaBpuar). Tekcr: JJIEKTPOHHBIN. - URL:

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


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

2.

14

Hlep6ak, A. B. Ympasnenue puckamu B chepe IT: monorpadus / A.B. Illepbak. —
MockBa: UHOPA-M, 2023. — 243 c. — (Hayunas mbicib). TekcT: 3M€KTpOHHBIN. -

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

6.2 Ilepeyenr pecypcoB  HMH(OPMALMOHHO-TEJCKOMMYHMKAIIMOHHON  CeTH
«HHTEepHET»

1.

o %0

MexayHapoaHass KOHBEPreHLUS HW3MEpEeHHUs KanuTajga M CTaHJapTOB KamuTaia:
[Tepecmorpennnie nmoaxonasl — IlomHas Bepcusi (International Convergence of Capital
Measurement and Capital Standards: A Revised Framework — Comprehensive version,
Basel Committee on Banking Supervision, wutons 2006), mep. ¢ aunri., bank
MexnyHapOoaHbIX Pacueros, 2006.
https://www.cbr.ru/Content/Document/File/36682/1.pdf

bank Poccuu [DnextponHslil pecype]: Pexxum nocryna: http://www.cbr.ru/analytics/
FERMA (Federation of European Risk Management Association) [DieKTpOHHBII
pecypc] — DnektpoH. naH. — Pexxum goctyna http:/www.ferma.eu/

Caiit bazenbckoro komMuTeTra 1Mo 0aHKOBCKOMY Han3opy (myOnaukauuu) [DIeKTpOHHBIN
pecypc] Pexxum noctyna https://www.bis.org/

PeittuaroBoe arentctBo Standard & Poors [DnmekTponHBI pecypc]: Pexxum moctyma:
https://www.spglobal.com/ratings/en/

PeittuaroBoe arentctBo Fitch Ratings [Dnextponnbsiii pecypc|: Pexum moctyma
http://www.fitchratings.com

Nudopmannonno-ananutudyeckuii pecypc CBonds [OnexktponHblil pecypc]: Pexum
nocrtymna http://www.cbonds.ru/

Caiit MockoBcko# Oupku [IaeKTpoHHBIN pecypc| Pexxum qoctyna www.moex.com
Caiit DUHAM [Onekrponnsliit pecypc] Pexum noctyna www.finam.ru

. MaTepI/IaJ'IBI AJI1 U3YUCHUA OUCHUILIWHBL (HpGSGHTaHI/IH OCHOBHBIX TCOPETUUYCCKHUX

MOJIO)KEHUH KypCOB, CTaTbU W MaTepuajbl i CaMOCTOSTENBHOIO U3YYEeHUS U Ap.):
http://gukovskaya.tilda.ws/

Hanmonanwsnas anexktponnas 6ubnuoreka (HOb) www.rusneb.ru

ELibrary.ru Hayunas anekrponHas 6ubnuoreka www.elibrary.ru

OnektponHas 6ubnnoreka Grebennikon.ru www.grebennikon.ru

6.3 Ilpoeccnonanbabie 0a3bl JAHHBIX M HHGPOPMALMOHHO-CIIPABOYHbIE CHCTEMbI

Joctyn k mpodeccruoHanbHbIM 0a3aM JaHHBIX: https:/liber.rsuh.ru/ru/bases

WudpopmanroHHbIe CIIPaBOYHbBIE CUCTEMBI:

l.
2.

KoncynbranT [nroc
l'apant

7 MATEPUAJBHO-TEXHUYECKOE OBECIIEYEHUE
JUCLUIIJINHBI

I[J'Iﬂ obecrieueHHst JAUCHUIITIMHBL ~ UCIIOJIB3YCTCA  MATCPUAJIbBHO-TCXHUYCCKAA Oaza

00pa30BaTENILHOIO  yUYpEXACHUs: Yy4yeOHble ayJUTOpUH, OCHAIIEHHbIE KOMIBIOTEPOM U
IPOEKTOPOM ISl IEMOHCTPAIMH yUYeOHbIX MaTepHaJIOB.

CocraB mporpaMMHOT0 00ECTICUCHHS:

Windows
Microsoft Office


https://znanium.com/catalog/product/1900623
https://www.cbr.ru/Content/Document/File/36682/1.pdf
http://www.cbr.ru/analytics/
http://www.ferma.eu/
http://www.cbonds.ru/
http://www.moex.com
http://www.finam.ru
http://gukovskaya.tilda.ws/
http://www.grebennikon.ru
https://liber.rsuh.ru/ru/bases
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3. Kaspersky Endpoint Security

8. OBECHHEYEHHME OBPA3OBATEJBHOI'O HPOIOECCA JOJ4
JUII C OTPAHUYEHHBIMHU BO3MOXHOCTAMHU 31OPOBbSA U
NHBAJINAO0B

B xone peanuzanuu JUCHIUIUIMHBI HCIOIB3YOTCS CIECIYIOIINE JAOMOTHUTEIBHBIE METOIbI
00y4YeHHs, TEKYIIEr0o KOHTPOJIS yCIIEBAEMOCTH U MPOMEXKYTOYHOH aTTecTalli 00yJaromuxcs B
3aBHCUMOCTH OT UX MHIMBHIYaJbHBIX 0COOCHHOCTEH:

® Ui CJETbIX W CIa0OBHUIAIINX: JIEKIUH O(QOPMIISIIOTCS B BHJIE AJIEKTPOHHOTO
JOKYMEHTa, JIOCTYIIHOTO C TIOMOIIBI0 KOMIIBIOTEpa CO  CHEIHATH3UPOBAHHBIM
IPOTrPaMMHBIM OOECTIEYeHHEM; TTMCbMEHHBIC 3aJIaHMsI BBIMOIHSAIOTCS Ha KOMITBIOTEPE CO
CTCIUATM3UPOBAHHBIM TPOTPAMMHBIM  00ECIIEUEHUEM MM MOTYT OBITh 3aMCHEHBI
YCTHBIM OTBETOM; 00€CIICUNBACTCSI MHIMBH Iy aJbHOE PABHOMEPHOE OCBEIICHUE HE MEHEe
300 nroKC; JUIS  BBITIOJIHEHWS 3aJaHUsl TMPH  HEOOXOAMMOCTH  TPEIOCTABISETCS
YBEIIMYMBAIOLIEE YCTPOMCTBO; BO3MOXHO TaKXe HCIOJIB30BAaHHE COOCTBEHHBIX
YBEIMYMBAIONINX YCTPOWCTB; IHCHbMEHHBIC 3a7aHus O(QOPMIISIOTCS YBEIMYCHHBIM
mpUPTOM; SK3aMeH M 3a4€T MPOBOMATCS B YCTHOM (popMe WM BBIMOJHSIOTCS B
NMCbMEHHOU (hopMe Ha KOMITBIOTEPE.

® Ui TIIyXUX M CHaOOCHBIIIAIUX: JIEKIUH O(GOPMIISIOTCS B BHJE 3JIEKTPOHHOTO
JOKYMEHTa, MO0 MPEI0CTABISCTCS 3BYKOYCHWIMBAIONIAs anmnapaTypa WHAUBUAIYaTBHOTO
NOJIb30BAHUS; THCbMEHHBIC 3a/IaHUSl BBINOJHIIOTCA HAa KOMIBIOTEpE B IMHUCHMEHHOM
(dbopme; IK3aMeH U 3a4€T MPOBOISTCS B MUCBMEHHOW (pOpMe Ha KOMITBIOTEPE; BO3ZMOKHO
npoBesieHue B (hopMe TECTUPOBAHUSI.

®uis JMIl C HAPYIMICHUSIMH OIOPHO-ABHTaTeBHOTO  ammapara: JICKIHU
oopMIISIOTCS B BHJIE 3JIEKTPOHHOTO JOKYMEHTA, JOCTYITHOTO C MOMOIIBIO KOMITBIOTEPA
CO CHEIHMATM3UPOBAHHBIM TPOTPaMMHBIM  OOECIICYCHHEM; MUCHbMEHHBIC 3aaHHS
BBITIOJIHSIOTCS] HA KOMITBIOTEPE CO CIIEIHATU3UPOBAHHBIM MPOTPAMMHBIM 00ECTIeUCHHEM;
9K3aMeH W 3a4€T MPOBOJATCS B YCTHOH (hOpMe HITH BBITIOJHSIOTCS B MIUCBMEHHOM (opme
Ha KOMIIbIOTEpE.

[Tpu HEOOXOIUMOCTH TIPElyCMaTPUBACTCS YBEIIMYCHNE BPEMEHH ISl TIOJITOTOBKU OTBETA.

[Iponenypa  mpoBeneHHs  MPOMEXKYTOUHOM  arTecTai Uil OOy4aromuxcs
YCTAHABJIMBACTCS C YYETOM WX HHIUBUAYAIBHBIX TICHXO(OU3UYECKHX OCOOCHHOCTEH.
[IpomesxyTouHas aTTecTalus MOXET IPOBOIUTHCS B HECKOJIBKO ITAIOB.

[lpu mpoBeneHUM TMPOIEAYPHl OLIEHUBAHHS PE3yJIbTATOB OOYYEHHUS IMPEIyCMaTpUBACTCS
UCTIONBb30BAaHUE TEXHUYECKUX CPEACTB, HEOOXOMUMBIX B CBS3M C WHIUBUAYaIbHBIMHU
0COOCHHOCTSIMH O0YYaroIIuXcs. DTH CPEICTBA MOTYT OBITh MPEJOCTABICHBI YHHBEPCUTETOM,
WA MOTYT MCIIOJIb30BaThCs COOCTBEHHBIE TEXHUUECKUE CPE/ICTRA.

[lpoBeneHue mpoueAypbl OLCHWBAHUS  PE3YJIbTaTOB OOYYEHHUS JIOIMYCKaeTcs ¢
UCTIOJIb30BaHUEM JIUCTAHIIMOHHBIX 00Pa30BATEIBHBIX TEXHOIOTHIA.

ObecneunBaeTcs AOCTYN K WH(POPMAIMOHHBIM M OMOJIHMOTpadUIecKUM pecypcaM B CETH
WNuTtepHer nmns kaxaoro oOyudaromierocss B (opMax, aJanTHPOBAHHBIX K OTPAHUYCHUSM HX
3II0POBbBSI ¥ BOCIIPHATHS MHPOPMAIIUH:

® [UIsl CNENBbIX M CIA0OBUISMIIMX: B MEYaTHOM (oOpME YBETHUYCHHBIM HIPHPTOM, B
(hopme IIeKTPOHHOTO JOKYMEHTa, B popme ayanodaiina.

® Ui TIAyXUX W ciaabochpllIalux: B MedaTHoH Qopme, B (GopMme 3IIEKTPOHHOTO
JOKYMEHTA.

®isi OOy4aromMXCs C HApPYIICHUSMU OIOPHO-JABUTaTEBHOTO ammapara: B
nevyaTHou opme, B hopMe 2JIEKTPOHHOTO JOKYMEHTa, B popMe ayauodaiina.



16

VYyeOHble ayAUTOPUH Ul BCEX BUAOB KOHTAaKTHOW M CaMOCTOSITEIbHON paboThl, HayyHas
O6ubaMoTEeKa W MHBbIE NOMELIEHHUS s O0y4YeHHUs! OCHAIIeHbl CHEelHATbHBIM 000pYJOBaHHEM U
y4eOHBIMH MECTaMHU C TEXHUYECKHMHU CPEICTBAMU O0YUCHUS:

® ISl CIIETIBIX W CIa0OBUASIIMX: YCTPOWCTBOM MJIi CKAaHMPOBAHHUS M UTEHUS C
kamepoit SARA CE; nucnneem bpaiins PAC Mate 20; npunrepom bpaitnsg EmBraille
ViewPlus;

® Ui TIOYXMX U CIA0OCIHBIIIAIMX: aBTOMAaTH3UPOBAHHBIM PAa0OYMM MECTOM ISt
JI0eH ¢ HapyIIEeHUEM CiIyXa U c1a0O0CIbIIalINX; aKyCTUUECKUHM YCHIINTENb U KOJIOHKH;

® 115 00y4aroNIMXCs ¢ HapYIIEHUSIMU OTIOPHO-BUTATENILHOTO anmapara: rnepeIBuKHbIMH,
perynupyeMbiMu 3proHomudeckumu maptamu CH-1; KOMIbIOTEpHOM TEXHUKOM €O
CHeLMANIbHBIM IPOrPaMMHBIM 00eCTIeUeHHEM.

9. METOANYECKHUE MATEPHUAJIBI

9.1 Ili1anbl ceMUHApOB

7 cemecmp

Cemmunap 1: BantorHslii puck. LleHOBOM ppIHOYHBIN pUCK
Bonpocs! nu1s1 06cyxneHus:

1. OrueHka U MOJIETUPOBAHUE BATIOTHOTO PUCKA MO METO0JI0THH VaR.
2. Oruenka o MeTonoJioruu VaR.
3. Ouenka no CAPM

Cemmunap 2: [IponeHTHBIN pUCK. YTIpaBlI€HUE PHIHOYHBIMU PUCKAMHU.
Bomnpocs! 115 o0cykaeHus:

OreHka MPOLEHTHOTO PUCKa — JIOPALUA/MOIUPUIIMPOBAHHAS TIOPALIUS.
KpuBas GeckynoHHO# TOXOTHOCTH

Jusepcudukanus u Teopust moptdens MPT

XemKupoBaHue ¢ MoMouIbio GopsapaoB u prrouepcos, FRA
XemKupoBaHHE ¢ OMOUIbIO ONIIMOHOB

IRS

A e

Cemunap 3: Puck JTMKBUTHOCTH
Bomnpocs! 115 o0cykaeHus:

1. Meto/bl OIIEHKH PHIHOYHOM JTUKBUIHOCTH
2. MeTo/pl OIIEHKH JIMKBUIHOCTH aKTHBOB/0aIaHCOBOM JIMKBUIHOCTH
3. Metoabl ynpaBieHHUs] BHYTPEHHEH JIMKBUAHOCTHIO

Cemunap 4: KpeauTHblil pUCK: OLICHKA U YIIPaBJICHUE.
Bomnpoce! ajs1 00CyKaeHus:

Tpu cocTaBiArOIIME KPEAUTHOTO PUCKA.
KpennutHblil cKOpUHT

PeliTuHrOBLIE OLICHKU

Mogaens Meprona. Mogens KMV
KpenutHbie nepuBaTuBsbl
CexbropuTH3anus

SRR e



8 cemecmp
Cemunap 5: OneparuoHHbIN PUCK

MeTo/1bl OLIEHKH ONIEPAllMOHHOTO PUCKa

MeTto/1bl ynpaBieHus ONepariOHHbIM PUCKOM

Tpancdopmalnuy oneparioHHOrO pUcKa

Opranu3aliliOHHbIE aCEKThI YIIPABICHHS ONEPALIMOHHBIM PUCKOM

b

Cemunuap 6: Pucku kopnopaiuu u €€ CTOUMOCTh
Bomnpocs! 115 o0cykaeHus:

1. KOHI_ICHL[I/IH CTOMMOCTH KOpIIOpalun: OCHOBHBIC MOJCIIN, YUCT PUCKOB

Cemunap 7: Konuenuuu /RM u SERM v ux cOCTaBISAOIINE
Bonpocs! nu1s1 06cyxneHus:

1. KomruiekcHasi OlleHKa PUCKOB KOPIOPALIUH.
2. Kapra puckoB, npoduiib puckoB
3. KoHuenuust CTOMMOCTH KOPHOpaIuu

Cemmunap 8: baHKOBcKHE puCKU
Bomnpocs! 1js1 00CyKaeHUA:

1. Kamwuran 6ankoB u pucku, RWA
2. bazens II-11I 1 oOcHOBHBIE MO/IEH OIIEHKH OAHKOBCKUX (DUHAHCOBBIX PUCKOB
3. KonTposas u perynupoBanue GUHAHCOBBIX PUCKOB OAHKOM

9.2 MeToauueckue PEKOMEHIAUHA ITO MMOATOTOBKE MUCbMECHHBIX paﬁoT

CrpykTypa KypcoBOi paOOThI BKJIFOYAET CJIEAYIOLINE HIEMEHTHI:
- TUTYJIGHBIH JIHCT;

- OTJIaBJICHUE;

- BBEJICHHE;

- OCHOBHYIO 4acTh;

- 3aKJIFOYCHHUE;

- CITUCOK UCTOYHUKOB U JIUTEPATYPHI;

- IpuII0XKeHUs (TP HEOOXOMMOCTH).

BBenenue conepxut 000CHOBaHUE BbIOOpA TEMBI, €€ aKTYaIbHOCTD,
(bopMyIMPOBKY IIETH U 3a]1a4 paboThI, ONpeielieHne 00BbEeKTa 1 peaMeTa
UCCIICIOBaHMs, ONIPEICJIEHUE CTEIIEHN Pa3pab0TaHHOCTHU JaHHOU TeMBI, 0030p
MCTOYHUKOB U JIMTEPATYPbl, XapaKTEPUCTUKY CTPYKTYpPbI paOOTHI.

OcHOBHas 4aCTh KypCOBOM pabOTHI BKIIFOYAET IJIaBbl, pa3/ieJIeHHbIC, KaK

npaBuiIo, Ha naparpadsl (oapasessl). ITa 4aCTh CTPOUTCS Ha OCHOBE HAYYHOU U
y4eOHOI TUTepaTypbl, HOPMATUBHO-TTPABOBBIX H METOAMYECKUX JOKYMEHTOB,
CTaTUCTHYECKOTO MaTepHalia, MaTepPUAIOB YIeOHOH M MTPOU3BOICTBEHHBIX
NPaKTUK U T.I1.
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B 3akimoueHnn 00001AI0TCs IOCTUTHYTHIE Pe3yIbTaThl, ACTAt0TCS

BBIBOJbI, HAMCYAIOTCS NNCPCIICKTUBBI UCCIICAOBAHUA. BLIBOI[BI JOJIDKHBI OBITh
KpaTKUMH U YCTKUMHU, NaBaThb IIPECACTABICHUC O COACPKAHNN, 3HAYUMOCTHU,
000CHOBaHHOCTHU M 3()(HEKTUBHOCTHU pa3pabOTOK.

CucoK UCTOYHHUKOB U IUTEPATYPbI peKOMEHAyeTCs (YOpMUPOBATH IO
paszaenam:

— UCTOYHHUKU,

- IUTEpaTypa;

- pecypchl HH(POPMAITMOHHO-TEIEKOMMYHHUKAITMOHHOU ceTu «IHTepHET».
OdopmiieHne HayuYHO-CIIPABOYHOTO amnmapara JI0JKHO COOTBETCTBOBATh
npasuaaM 6HMOIHOrpaGUUECcKOro OnucaHus'

O06BeM KypcoBoii pabOTHI TOJKEH COCTaBIISATh HE MEeHee 24 CTpaHUIl
MAaIUHOITUCHOTO TeKCTa.

Bce TekcThl KypcoBBIX pabOT MPOXOASAT 00513aTENbHYIO TPOBEPKY HA
OPUTHHAIILHOCTD B MIPOrpaMMe «AHTUILTIATUaT.

B cnyuae opuruHanbHOCTH TEKCTa KypcoBoi padoTel He MeHee 60%
paboTa omycKaeTcs K aTTECTAllHH.

! OopmiTeHrE HAY9IHO-CIIPABOYHOTO aMNIapaTa IPEACTaBIeHO Ha cTpanuie Haydnoi 6ubnuoreku caiita PITY
http://liber.rsuh.ru/?q=node/63
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