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1. IlepedyeHb NUIAaHUPYEMBIX Pe3y/JbTATOB O00Y4YeHHMs IO AUCHHUILVIMHE, COOTHECEHHBIX ¢

IJIAHUPYEMBIMHU peE3yJibTaTaMU OCBOCHUS IMIPOrpaMmMbl

1.1. Juctunnuua b1.B.JIB.03.01 «KpenutHsiii aHanu3 6aHKOB U HE()UHAHCOBBIX KOMITAHU

oOecrnieynBaeT OBJIAJICHUC CIICAYIOIHNMU KOMIICTCHIIUAMM:

OKOHOMHYECCKOI'O arcHra

Kon HaunmenoBanue Kon HaunmenoBanue 3rana
KOMIIeTeHIIH KOMIIeTeHUM U Trana OCBOEHHUS
" OCBOCHHA KOMIIeTeHIH U
KOMIIEeTeHIIUH
[IKc OC II — | CriocobHOCTh aHanmu3upoBars, | [IKc OC II - 2.4 | CnocobHoCTh
2 MHTEPIIPETUPOBATh U OILIEHUBATh aHAJIM3UPOBATH U
¢uHaHcoBOE COCTOSIHHE MHTEPIIPETUPOBATD

BHEIIHHE U BHYTPEHHUE
(bakTOpbI 1EATENTEHOCTH
OpraHM3alliy, OIlEHUBATh
CUCTEMBI BHYTPEHHETO
KOHTPOJISL U yTIpaBJICHUS
OM3HEeC-pUCKaMHU B LEJISAX
BBISIBJICHUSI U OLICHKHU
PHUCKOB CYIIIECTBEHHOTO
UCKaXXeHHsI (PUHAHCOBOI
OTUETHOCTH

1.2. B pe3ynbraTe OCBOGHUS TUCIMIUIMHBI Y CTYIEHTOB JOJDKHBI ObITH C(HOPMUPOBAHBI:

OTO/TD Kox srana Pe3ynbrarel 00yueHus

(pu HaJIUYUM | OCBOCHHUSA

npodcranaapra) KOMITETEHIIUU
OoT® I[IKc OC II — | Ha ypoBHe 3HaHHWii: HMHCTPYMEHTBl OILICHKHU
A. KoncynsTupoBanue | 2.4 OM3Heca ¥ KPEAUTHOTO aHAIN3a;

KJIMEHTOB I10 UCIIOIb30BAHUIO
(UHAHCOBBIX TMPOAYKTOB U

yCIIyT
TO

— A/01.6. MOHUTOPHHT
KOHBIOHKTYPBI PbIHKA

Ha ypoBHe ymeHMIi:
XO3SIICTBYIOIIETO

MOJIO)KEHUE B
MIPUMEHEHUS
aHaju3a,
MIPOBEJICHUS Ay AUTOPCKUX TPOBEPOK

MTOJIOKEHHUE
OLIEHUTL €0
MOCPEACTBOM
KPEAUTHOTO

OTPENEIIUTh TEKYIIee
cyObekTa WU
Oymyiiem
WHCTPYMEHTOB
OllcHKH  Om3Heca,

0GaHKOBCKHUX YCIyT, pbIHKa
[IEHHBIX OyMmar, HHOCTPaHHOM
BaJIIOTHI, TOBAPHO-CHIPbEBBIX
PBIHKOB; (I1.)

Ha ypoBHe HaBBIKOB: HaBbIKAMHU MPOBEJICHUS
pacuera SKOHOMUYECKUX MOKa3aTeNen,
XapaKTEepU3YIOIINX JIeSITENIBHOCTD
XO3SIMCTBYIOIIMX CYOBEKTOB, HaBbIKaMu cOopa,
0o0pabOTKM ¥ aHaiuM3a JKOHOMHUYECKHX U
COLIMATIbHBIX JIAHHBIX;

2. O6bemM H MecTO IMCHUILIUNHBI B cTpykType OIT BO

O0bemM IUCHUIIMHBI
Huctummuaa b1.B.JIB.03.01 «KpenuTHblii aHann3 0aHKOB U HE()MHAHCOBBIX KOMITAHHIDY

COCTAaBIISICT 2 3aUE€THBIC €ANHUIIBI, T.€. 72 aKkaJeMHYeCKHX Jaca.



Ha konTakTHYI0 paboTy C mpernoaBareneM BhIIEICHO 64 yaca, u3 HUX 32 Yaca JeKIUi 1
32 yaca TPAKTHUYECKHUX 3aHATHIA, HA CaAMOCTOSTEIBHYIO paboTy oOydaromuxcs BbIIEICHO 76

4acoB JJIst 0O9HOH (/0.

Mecto aucuunimasl B ctpykrype OII BO
Hucuunnuaa b1.B./1B.03.01 «KpenutHblif ananu3 6aHKOB U HE(UHAHCOBBIX KOMIIAHUI

u3ydaercs Ha 4 Kypce, B 7 ceMecTpe JUisl CTyIEeHTOB OYHOM (hOpMbI 00yUEeHHUSL.

OcBoenne muctmmuinabl b1.B.JIB.03.01 «KpeautHblii aHanu3 0aHKOB U HE(UHAHCOBBIX
KOMIIaHUI» ONMpaeTcs Ha MHHUMAJIbHO HEOOXOIUMBI 00beM TEOpeTHYEeCKUX 3HAHUH,
npuoOpeTeHHBI paHee B XOJe M3Y4YeHUs Takux nuciuiuinH, kak bl.b.12 «®unancoBas
matematukay, b1.B.04.05 «Opranuzanms ©u peryJupoBaHHE [eSTEIHHOCTH (PHMHAHCOBBIX
UHCTUTYTOB», b1.B.05.04 «®UHaHCOBO-3KOHOMUYECKUIN aHAIN3Y.

W3ydenune TUCHMIUIMHBI 3aKaHYMBAETCS 324ETOM C OLIEHKOM.

3. Conep:xaHue M CTPYKTYpa JMCHHUILIHHBI
Ounasa ghopma ooyuenusn

O0beM 1MCHUIIMHBI, YacC. ®opma
KonTakTHas padora TeKyLIero
o0yuaroumumxcsi ¢ KOHTPOJIA
HanMeHoBAHME TeM npenoaaBarTejieM ycneBaeMocTn
Ne n/m 10 BUIaM y4eOHbIX .
(pa3zaeJsioB) Bcero . Cp
3aHATHH NPOMEKYTOUYH
oit
JI JP | 113 KPC arrecranmu™*
%
KpeauTHslit puck u
Tema | OCOOCHHOCTH €T0 OI[CHKU 20 6 6 2 0
JUTSL pa3iIMYHbIX 00BEKTOB
aHajamn3a
Tema 2 CTpyKTypa KpeaIuTHOTO 20 6 6 3 0
aHajamn3a
Tena 3 KpenutHsiii ananmus 24 2 2 2 I, CP
0aHKOB
KpenutHsiii ananmus
Tema 4 He(UHAHCOBBIX 20 6 6 8 1, CP
KOMITaHHI
Kpenutnoe
Tema 5 MOJIETTUPOBAHUE U 20 6 6 8 O
XeJKUPOBaHUE
[IpomexxyTOoUHas aTTeCTALMS 4 3a
Bcero: 144 32 32 40

** — paspabomuux ykaswvieaem Heobxooumbvie Gopmel mexkyweco Kouwmpoaa ycnegaemocmu: onpoc (O),
ouckyccus (), camocmosmenvuas paboma (CP).




*¥* . paspabomuux ykasvieaem HeoOX00uMble opMbl NPOMENCYMOYHOU ammecmayuu.: 3avem (3a).

Couepmafme AUCIUITINHBI

Tema 1. KpeauTHbIii pUCK 1 0COOEHHOCTH €r0 OLIEHKH /IJIsl PA3JIMYHBIX 00bEKTOB AaHAIU3A

. CYIIHOCTh KPEAUTHOTO PUCKA U LEIH KPEIUTHOTO aHAIIN3A;
. KPEUTHBIM PHUCK B PETryJATOPHBIX TpeboBanmsx (basenbckue cTaHmapThl, HOPMATHUBBI
b P® u np.);

. pasHooOpa3ue onpeaeneHuit 1edoiara U KKPEIUTHOTO COOBITHSY;

. PD, LGD, EL;

. pacdeTsl U MHTEpHpEeTaliil HEKOTOPBIX MOKa3arenell ypoBHs KpenuTHoro pucka (VaR,
Expected Shortfall);

® pasHula MCXKAY KPEAUTHBIM PHUCKOM KOHTPArcHTa u €ro OTACJIbHBIX O6$I33T€J'II)CTB;

. KpPEAUTHBIC PEUTHHTY, CKOPUHTHU U APYTUE BUIBI KPEAUTHBIX OLICHOK;

Tema 2. CTPyKTypa KpeIMTHOIO0 aHAJIM3A

® HCTOYHUKHU I/IH(i)OPM.’:lIII/II/I AJI1 KPEAUTHOI'O aHAJIN3a,

. BaXHOCTb TEKYIIIET0 MOHUTOPUHIA U JIEHCTBEHHOM CHUCTEMbI KOHTPOJIS U BepUUKALIMH
peuieHui;

. OCHOBHBIE aHAJIUTUYECKUE MTOAXObI U UHCTPYMEHTBI;

. aHaJIU3 OTPACIIEBOTO PUCKA U yUET OTPACIIEBbIX OCOOEHHOCTEH;

. IIPUMEHEHUE MAaKPOOKOHOMUYECKUX TI0KA3aTeIel B KPEAUTHOM aHAJIN3E;

. OLIEHKA ONEPALMOHHOrO MPOQMIISL U €0 COCTABIISAIOLINX;

. OlLIeHKa (PMHAHCOBBIX MOKAa3aTeNei;

® ]II/IHaMI/I‘IGCKI/II\/II OaJlaHC Ka4eCTBEHHBIX U KOJIMYECTBEHHBIX noxazareneﬁ;

. y4eT BHEIIHEH MOAJCPIKKHY;

Tema 3. KpeautHbiii anain3 0aHKOB

. 0COOEHHOCTH KPEAUTHOTO aHalin3a OaHKOB;

. paccMOTpeHue MpuMepoB nedonToB OaHKOB M3 POCCHUHCKOM U  MEXAyHApOIHON
MIPAKTUKU;

. aQHAJIU3 TUMHAYHBIX AHATUTUYECKHX U OIMEPAIMOHHBIX OINMOOK TPU COCTABICHUU

KpCAUTHBIX SaKHIOquHﬁ;

Tema 4. KpeauTHblii aHaIM3 He(PMHAHCOBBIX KOMIIAHUI

. OCOOCHHOCTH KPEIUTHOTO aHaIn3a He)UHAHCOBBIX KOMIIAHHI;
. paccMOTpeHHe MPUMEPOB Ne(hONTOB KOMIIAHUM W3 POCCUUCKOM W MEXIyHAPOIHOM
MPaKTUKH;

Tema 5. KpeautHoe MogeMpoBaHue M XeAKHUPOBAHHUE

. BUJIbl U HEKOTOPbIE IIPUMEPHI KPEAUTHBIX MOJIENEH;

. BiausiHue MC®O9 Ha ynpaBiieHue KpeIUTHBIMU PUCKaMU;
. OCHOBBI KpeIUTHBIX J1ehonTHbIX cBonoB (CDS);

. OCHOBBI CTPECC TECTUPOBAHUS U OIK-TECTUHTA;

. KPEIUTHOE CTPAXOBAHUE U €0 UCII0b30BaHue B Poccun.

4. MartepunaJjibl TeKyllero KOHTPOJISI yCIIeBAeMOCTH 00y4aromuxcsi U (POHJ OLEHOYHBIX

CpPeACTB MPOMEKYTOYHOM aTTeCTAIMH MO JUCHUIIHHE

4.1. Tekymuii KOHTPOJIb yCIIEBA€MOCTH

4.1.1. ®opMBI TeKylIero KOHTPOJISA yCIIeBAeMOCTH



Tema (pa3nen)

MeToabl TEKYIIEro KOHTPOJIS
ycrneBaeMoCTH

Tema 1. KpenuTHslii pucKk 1 0COOCHHOCTH €T0 OIEHKU
JUISL pa3IMYHBIX 00BEKTOB aHATIN3a

Bomnpocs! 1151 ycTHOTO orpoca

Tema 2. CTpyKTypa KpeAUTHOIO aHAJIN3a

Bomnpocs! 11 yeTHOrO onpoca

Tema 3. KpenuTHblii aHanu3 0aHKOB

BOHpOCBI A1 JUCKYCCHUM Ha OCHOBC

3aJaHui JUISE CaMOCTOSTEIbHOM
paboOThI
Tema 4. KpenutHelii aHanu3 HepUHAHCOBBIX | Bompochl [uisi QUCKyccuM Ha OCHOBE
KOMITAaHU M 3aJJaHui JUIS CaMOCTOSTEIbHOM
paboThI
Tema 5. Kpenutnoe MOJEIUPOBAHUE u | Borpoce! ais yetHOoro onpoca
XEJLUKUPOBAHUE

4.1.2. MaTepuaJibl TEKylIero KOHTPOJIs yCIIeBaeMOCTH

IIpumepsI BONIPOCOB 1JIst YCTHOTO ONPOca 1o TeMam 1 u 2:

1. CyIIHOCTh KPEAUTHOTO PUCKA U L€ KPEAUTHOTO aHAJIN3a;

2. Omnpenenenus nedonrta U «KKPEAUTHOTO COOBITUSY;

3. Pd, Igd, el;

4. Pacuetsl 1 uMHTEpnpeTalMM HEKOTOPBIX MOKa3aTeled ypOBHS KPEOUTHOrO pucKa (var,
expected shortfall);

5 Wcrounuku nHpopManuu A KPEAUTHOTO aHATIN3a;

6 OCHOBHbIE aHAIUTUYECKHUE TIOJIXO0/Ibl 1 HHCTPYMEHTHI JIs1 KPEIUTHOTO aHAIHN3a;

7. AHaIM3 0TpPacieBOTO PUCKA U YUET OTPACIEBBIX OCOOCHHOCTEHH;

8 [IpruMeHeHne MaKpOAIKOHOMHYECKUX MTOKa3aTesied B KPEIUTHOM aHaIN3e.

9 JlaiiTe onpenenenus KpEAUTHOTO aHANM3a KaK HAYKH U KaK BUJa IPAKTHUECKON

ACATCIBHOCTU. Urto siBasieTcst 00bEKTOM U LCJIBKO KPEAUTHOT'O aHanmu3a?

10.
1.

Jaiite onpeneneHuss KpeAUTHOTO PUCKA 3a€MIIUKA U €r0 COCTABIISIFOIINX.

[lepeuncnure OCHOBHBIE MPUHIIMITBI KPEIUTOBAHUS U OIPECIUTE POIb KPETUTHOTO

aHalIM3a B X obecrneyeHnu. Yto Takoe er,I[I/ITHHﬁ pHUCK 0aHKa M OT KaKHUX (I)aKTOpOB OH

3aBUCHUT?
12.
13.
KpPEAUTHBIN aHaIN3 B CUCTEME STUX METOJIOB?

14.

15. [Iepeuncinre MeTOABI KPEAUTHOTO aHAJIA3A.
16.

YIOBJIETBOPATH?

17.

OxapakTepu3yiTe OCHOBHbIE BH/IbI KPEIUTOB 110 YPOBHIO KPEIUTHOTO PUCKA.

[lepeuncnure MeTOBI ypaBICHUs KpeIUTHBIMU prckamu. Kakoe mMecTo 3aHHMaeT

B uem 3akmrouaeTcs COACPIKAHUC KPECAUTHOT'O aHanmm3a?

Yro mpeacTaBisieT co00i crcTeMa mokasaresiei, 1 KaKuM TpeOOBaHUSM OHA JOJKHA

Kaxkue BHUbI SdKOHOMHNYCCKHUX MokKa3aTesei HCIOJIB3YIOTCA B KPEAUTHOM aHanmm3e?




18.  Ilepeuncnure JOCTOMHCTBA OyXTaJITEPCKOM OTUETHOCTH KaK UCTOYHHMKA WH(POpMAIUU

AJId KPEAUTHOT'O aHAJIM3a.

19. [lepeuncnure METOBI YTEHUS OyXTalTEPCKONH OTYETHOCTH.

20.  JlaiiTe XapaKTEPUCTUKY TOPU3OHTAIBHOIO, BEPTUKAJIBHOTO ¥ TPEHIOBOTO aHAIN3A.

21. B yem Ha3zHaueHHE aHAIUTHYECKUX TAOJMII, ¥ KAKOBBI UX PA3HOBHIHOCTHU?

22.  HazoBuTte HEKOTOpHIE MTpaBUiIa OPOPMIICHHS aHATUTHYECKUX TaOIIHII.

23. Onummre meton Jlenbhu 1 METoA MO3rOBOIO HITYpMA.

24.  OnuuuTe OCHOBHBIE BU/IbI OTHOCUTENIBHBIX BEJIMYMH MO (POPME U MO COJCPKAHUIO.

25. B d4em cymHOCTb cpaBHEeHUI? ONUIINTE UX HA3HAYEHHUE U BUIBIL.

26. J71s1 4ero B KpeAMTHOM aHAIM3€ UCTIOIB3YIOTCS METO/IbI pacueTa KOMILJIEKCHON OIICHKU?

OnummTe MX Ha3HAYCHHUE U TAlTe OOIIYI0 XapaKTEPUCTHKY.

27. OnummuTe METOJ] CyMM.

28.  OnuimuTe METOoJ] CyMMBI OaioB.

29.  Onwumure METOJ CyMMBI MECT. B ueM ero cxoicTBa U pa3iuyusi C METOAOM CYMMbI
0am1oB?

30.  Onwmmute MOIUGUIMPOBAHHBIA METO/ CyMMBbI OaJlIoB. B uem ero mpenmyiiecTsa nepes

MPOCTBIM METOJIOM CYMMBI OauI0B?

31.  OnummuTe METOA PacCTOSHUM.

32. OnumuTe MEeTo1 OLIEHKH YPOBHSI.

33. B d4eM Ha3zHaueHHWE CpPEIHUX BEIMYUH, U B KAaKUX CIy4asX HCIIOJIb3YIOTCS pa3Hble UX
bopmbI1?

34.  Kakue mokaszaTeinu HCIOJB3YIOTCA s 00pabOTKM psAaoB AMHAMUKH? ONUIINTE HX,

npuBeante GopMyJibl pacyera.

35.  Jlus 4ero MCIoJb3yrTCs B KPEIUTHOM aHaIM3€ UHACKCHI?

36.  Jlms 4ero MCHOJB3yETCsl B KPEAUTHOM aHAIM3€ METOJ IIOCTPOEHUS JIepeBa PELEHU, U B
KaKyl0 rpyIIy METO/I0B OH BXOJUT?

37.  Ilepeuncnute OCHOBHBIE MIOKA3aTEIN KPEJUTHOTO Ka4yeCTBa.

IIpumepsl BONPOCOB, BLIHOCHMBIX HA JUCKYCCHH IO Temam 3-5:

1. Oco0eHHOCTH KPEIMTHOTO aHaIu3a 0aHKOB;

2. Oco0eHHOCTH KPEeIMTHOTO aHaIN3a He(DMHAHCOBBIX KOMITAHU;

3. OcHOBHBIE 0COOEHHOCTH KPEAUTHOTO MOJICIIMPOBAHMUS;

4. MC®O9: conepxaHue U 3HAUEHUE JIJIS YIIPABJICHUS KPEAUTHBIMHU PUCKAMU;

5. OcCHOBHBIE XapaKTEPUCTUKU U MPUMEHEHHE KPEAUTHBIX JePOITHBIX CBOIOB (cds);
6. Oco0eHHOCTH UCTIOIB30BaHUS CTPECC-TECTUPOBAHUS U OIK-TECTUHTA;



7. er,[[I/ITHOe CTPaxOBaHUC U €ro UCIIOJIB30BAHUC B Poccuu.

8. [lepeuncnure METOAMKM KpeIWTHOro a”aimsza. [lo kakoMy TIpu3HaKy OHM
KJ1accupuIMpoBaHbI?
9. OxapakTepu3yiTe U MEPEUUCIIUTE METOJAMKH aHAIM3a KPEIUTOCIIOCOOHOCTH 3aeMIIHKA.

B ueMm ux oTiuune OT KOMILICKCHBIX METOAMNK aHaJINu3a KpCAUTHOTO pI/ICKa?

10. Onumure METOOUKYy KpEIUTHOIO CKOpHHra. B uem ee cXOACTBO € pPEUTHHIOBBHIMHU
MeTOanKaMM?

11.  Ha3zoBuTe pa3HOBUAHOCTH KPEIUTHOIO aHanu3a. B ueM ux pasnuuue?

12.  OxapaxTepu3yiTe NpPaKTHUKy OIICHKM WHAMBUIYAIbHOM KpPEAUTOCIIOCOOHOCTH depe3

npaBwio «mectn Cun». KakoBbl e€ crom-gaktopsi? IlpoBeaute cpaBHEHHE C JIpyTUMHU
MOJIETISIMU, OCHOBAHHBIMHU Ha KOMITJIEKCHOM aHaJIM3€.

13. OxapakTepuszyiTe MOJEeIb OIEHKH «mpaBuiao nsata Cu». Yem paHHas MeETOJIMKA
oTMyaercs ot «pasuia mectu Cu»? Kakyro MeToIuKy Bbl HaxoauTe 6osee 3pPpekTuBHOM?

14.  Omnwumute meroauky CAMPARI.

15. Kakue cBoiicTBa KJIMEHTOB paccMarpuBaroTcs B Meroauke PARTS?

16.  Kakume DOKYMEHTBHI COAEpXaT MCXOIHBIE JAaHHBIE W PE3yJIbTaThl KPEIUTHOIO aHanu3a?’
JlaiiTe nX KpaTKyl0 XapaKTEpUCTHUKY.

17. [Iepeuncnure u KpaTKO OXapaKTepU3yHTe KOMIUIEKCHBIE METOJUKH KPEAUTHOTO aHAJIA3A.

B ueM ux oTnmyme oT METOAMK aHaIN3a KPEIUTOCTIOCOOHOCTH?

18.  Ilpoananusupyiite poiib He()UHAHCOBBIX KOBEHAHT B OIIEHKE KPEAUTHOTO KadecTBa
3aeMIlLUKa.
19.  Tlepeuncnute cTaHgapTHHIC PUHAHCOBBIC KOBeHAHTHI. Kakue Buabl oHM uMeroT? Kakum

o0Opa3oM TecTUpyeTcs X BhlnoHeHrne? KakoBa ux poiib B KpeAUTHOM JI0TOBOpe?

20.  TpeboBaHHA K cUCTEME BHYTPEHHUX KPEAUTHBIX PeUTHHTOB coriacHo bazens II.

IIpumepsl camocTOATENBHBIX 3a1aHUI 10 TeMaM 3-4:

1. [IpoBeneHne KpeAUTHOTO aHanu3a OaHKa C BBISIBIEHHEM OCHOBHBIX (DaKTOpOB pHUCKA U
OCHOBHBIX MUTUTHPYIOIIUX ()aKTOPOB HA OCHOBE MPE/CTABICHHBIX IaHHBIX;

2. [IpoBeneHne KpeIuTHOTO aHaiu3a HE(UHAHCOBON KOMITAHUU C BBISIBICHHEM OCHOBHBIX

q)aKTOpOB PUCKA U OCHOBHBIX MUTUTHPYIOIIUX (baKTOpOB Ha OCHOBC NIPCACTABJICHHBIX JTaHHBIX.

Kpurtepuu oneHnBaHus TeKyliero KOHTPOJIs
1.1.  Texkyumii KOHTPOJIb 3HAaHUH CTYAEHTOB OOECIEUYMBAET ONEPATUBHOE YIPABJICHUE

yueOHOH e TeTbHOCTBIO CTYICHTa U IIPOBOAUTCS C LIEJIBIO:



- COOTBETCTBMSI YPOBHS M KauecTBa IIOATOTOBKM cremnuanucra ['ocynapcTBeHHOMY
obpazoBaTensHOMY cTannapty POCoB yacTu ToCyJapCTBEHHBIX TPEOOBAHMIA;

- IIPOBEPKHU KayecTBa TEOPETUUECKUX 3HAHUN MO TUCIUIUINHE;

- MPOBEPKM HAIMYUS YMEHHUH MPUMEHSTHh TMOJIY4YCHHbIE TEOPETHUECKUE 3HAHUS TPU
pelIeHUH MPAaKTUYECKUX 3a/1a4 U BBIITOJHEHUH J1ab0paTOpHBIX paboT;

- MIPOBEPKU HAIUYMS YMEHUH CAaMOCTOSITEIILHON paboThl ¢ Y4eOHOI TUTepaTypoil.

1.2, Texymuii KOHTPOJIb 3HAHUI CTYJEHTOB IPEIyCMaTPUBAET CUCTEMATHYECKYIO NPOBEPKY
KayecTBa TOJYYEHHBIX CTYyJACHTaMU 3HAHWW, YMEHUH W HaBBIKOB MO BCEM AMCHIUILIMHAM,
U3Yy4aeMbIM B KaXkJI0M CEMECTpE.

1.3.  Texyumii KOHTPOJb 3HAHHIA CTYJICHTOB MOXXET MPOBOJUTHCS B (JOpME: YCTHOTO OTPOcCa,
MIPOrPaMMHUPOBAHHOTO KOHTPOJISl, TUCHbMEHHONM pabOThl, TECTOBOTO KOHTPOJIL, KOHTPOJBHOM
paboThl, IPUMEHEHUS! PEUTUHTOBOM CHCTEMbI KOHTPOJISl 3HAHUH U T.I1.

1.4. Ilpu ycTHOM OIIpoce BBICTABIISETCS OLIEHKA:

o 5 (oTNINYHO) - 3a MOJIHBIM OTBET Ha MOCTABJIEHHBIM BOIIPOC C BKJIIOYEHHUEM B COJEpKAHHUE
OTBETa paccka3a (JEKUMH) TMpenojaBaTess, MaTepuajgoB Y4eOHUKOB, JIONOJHUTEIbHOU
JTUTEepaTyphl 0€3 HaBOASAIIUX BOIIPOCOB;

o 4 (xopoulo) - 3a MOJIHBII OTBET HA MOCTaBJIEHHBIH BONPOC B 00beMe pacckaza (JIEKIIUN)
MpernojaBaTeNiss C BKJIIOUYEHHEM B COJAEpKaHHE OTBETa MaTepuajoB yUYEOHHMKOB C YETKHUMH
MI0JIO’KUTEIBbHBIMU OTBETaMHU Ha HABOJSIIME BOIIPOCHI MTPENOAaBaTeNs;

o 3 (YIOBIETBOPUTEIBHO) - 32 OTBET, B KOTOPOM 03BYYEHO OoJjiee MOJIOBHHBI TPeOyeMoro
MaTepuaia, ¢ HOJOKUTEIbHBIM OTBETOM Ha OOJIBIIYIO YacTh HaBOASILINX BOIIPOCOB;

o 2 (HeyZ#OBIETBOPUTEIBHO) - 3a OTBET, B KOTOPOM O3BYYEHO MEHEE I0JOBHHBI
TpeOyemMoro MaTepuasia Uid He 03BY4YEHO TJIaBHOE B COJEP)KaHHUU BOMpPOCA ¢ OTPULATEIbHBIMU
OTBETaMH Ha HABOJSIIME BOIPOCHI WM CTYJIEHT OTKa3aJlcsi OT OTBeTa 0e3 MpeaBapUTEIbHOTO
OOBSICHEHHSI YBOKUTEIBHBIX MIPUYUH.

1.5. IlporpamMMupoBaHHBIM KOHTPOJb 3HAHUHN (TECT) MPOBOJUTCS IO 3apaHee pa3pabOTaHHBIM
1 YTBEPKJIEHHBIM LIUKJIOBOM METOINYECKOM KOMUCCHEH 3aJaHUSIM U KPUTEPUSM OLICHKH.

1.6. Ilucpbmennas paboTa MOKET MPOBOAMTHCA [UIsI TPOBEPKU 3HAHUM MO OTAETHHBIM
pasnenaM wid TeMmaM. [IpoJOHKHUTENBHOCTh MHCbMEHHOM paboThl HE JOJDKHA IPEBBIINIATH
MOJIOBUHBI akaJieMuueckoro yaca. [luceMenHast paboTa olleHMBAETCs 10 5S-0aJITbHOM CHUCTEME.
1.7. KonrtponbHas paboTa MPOBOAUTCA 3a CYET BPEMEHHU, IMPEAYCMOTPEHHOIO Y4eOHBIM
TUTAHOM Ha COOTBETCTBYIOIIYIO TUCIUILINHY.

1.8.  KonuyecTBO ceMECTPOBBIX KOHTPOJIBHBIX PabOT, YCTAHOBIEHHOE YYCOHBIMU IJIAHAMH H
Y4eOHBIMH TIPOTPaMMaMH, MOXXET OBITh JIOMOJHEHO padoTaMHu, HE HMEIONMMH CTaTyca

00s13aTENbHBIX.
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Kpurtepun oueHnBaHus IUCKYCCHU

Onenka «OTIMYHO» BBICTABISIETCS CTYAEHTY, €CIM OH JaJl HaydHO OOOCHOBAaHHBIM OTBET Ha
ITOCTaBJIEHHBINM BOIIPOC B IPOLECCE JUCKYCCUU.
Onenka «XoOpoIIO» BBICTABIAETCS CTYICHTY, €CIH OH Jajd yOeIuTeNlbHbII OTBET Ha
IIOCTaBJICHHBINM BOIIPOC B IIPOLIECCE JUCKYCCUU.
OneHka «YIOBIETBOPUTEIBHO» BBICTABISIETCS CTYACHTY, €CIM OH Jajl HEJ0CTaTOYHO
00OCHOBaHHBIM OTBET Ha MMOCTABJIEHHBIA BOIPOC B MPOIIECCE TUCKYCCHU.
Ouenka «HeyoBi1eTBOPUTEIBHOY» BBICTABIISIETCS CTYJIEHTY, €CJIM OH HE J1aJl HUKaKoro OTBETa Ha
JUCKYCCUOHHBIN BOIIPOC.

Kpurtepun oneHnBaHus YCTHOI'O OIIPoOca
Kaxxnmomy cTyneHTy BbIIaeTcsi CBOM COOCTBEHHBIN, y3KO COpMYIHpOBaHHBINA Borpoc. OTBET
JOJKEeH OBITh YETKUM M KPaTKUM, COJIEPKalllIM BCE OCHOBHBIE XapaKTEPUCTUKH OIMHMCHIBAEMOTO
MOHATHS, UHCTUTYTA, KATETOPUH.
[ITkana oueHUBaHUS:
«OTAMYHO» - BONPOC PACKPBIT TOJHOCTHIO, TOYHO OOO3HAUYEHbI OCHOBHBIE TMOHATHS H
XapaKTEPUCTUKU IO TEME.
«X0po110» - BOIIPOC PACKPHIT, OIHAKO HET IMOJHOTO OMMCAHUS BCEX HEOOXOAMMBIX JIEMEHTOB.
«Y 1OBJIETBOPUTENBHO» - BONPOC PACKPHIT HE MOJHO, MPUCYTCTBYIOT IpyOble OUIMOKH, OJHAKO
€CTh HEKOTOPOE NOHUMAaHUE PACKPBIBAEMBIX TOHATHH.

«HCy,HOBJ'IGTBOpI/ITCJ'IBHO» - OTBCT HA BOIIPOC OTCYTCTBYCT UJIM B ILICJIOM HC BEPCH.

4.2. IIpome:kyTOUHAS aTTEeCTALMS
4.2.1. TlepeyeHb KOMIETEHIHI € yKa3zaHueM 3JTanoB ux (GopMHUPOBAHUS B Hpolecce
OCBOeHHUsI oOpa3oBaTeqibHO mporpammbl. Iloka3aresm uM KpUTepUH OLEHMBAHUA

KOMIIeTEHIIMH ¢ Y4Y€TOM ITalna ux (l)OpMHpOBaHI/Iﬂ

Kon HaumenoBanue Kox HaumenoBanue >Tana
KOMIIeTEeHI! KOMIIeTEeHNH Tramna OCBOEHUS
U OCBOEHHUA KOMIIeTeHIIM U
KOMIIeTEHIINH

[IKc OC II — | CrtocoOHOCTH ananusupoBarb, | [IKc OCII —2.4 | CnocoOHOCTH

2 UHTEPIPETUPOBATh U OIICHUBATH aHaJIM3UPOBaTh U
¢dbuHaHcoBoe COCTOSTHHE UHTEPIIPETUPOBATD
HKOHOMUYECKOTO areHTa BHEIIIHKUE U BHYTPEHHUE

(bakTophl 1EATEIBHOCTH
OpraHu3alyy, OLlCHUBATh
CHUCTEMBbI BHYTPEHHETO
KOHTPOJISL U yIIPABJICHUS
OM3HEC-pUCKaMU B 1IEJIAX
BBISIBJICHUSI U OLICHKHU
PUCKOB CYIIECTBEHHOT'O
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UCKa)KeHUS] (PMHAHCOBOM
OTYETHOCTH

Ortan 0cBOEHUS IToka3arens Kpurepuii onienuBanus

KOMIIETEHIINU OLICHUBaHUS
I[IKc OC II — 2.4 |CnocobeH k aHanu3y W O00OOIICHHIO | AHATH3UPYET " 00o0maer
CrniocoOHOCTh UHQOpPMALIMU PA3IMYHOTO BHIa 00 | MHPOPMALIMIO 00 OpraHu3aluy U ee
aHATM3UPOBATh W | OpTaHU3allMM ¥ €€ OKPYXXCHHUH. | OKPYKEHHH, MHTEPIPETHPYET
uHTepnpeTuposats | Criocobex OCYILECTBIIATH | JaHHBIE OyXrajnTepckoil
BHEILIHNE U | TECTUPOBaHHE CUCTEMbI BHYTPEHHETO | ((pMHAHCOBOM) OTYETHOCTH.
BHYTPEHHUE KOHTPOJsI M cucTeMbl ympapiieHHUs | COCTaBisieT TECTbl OLIEHKU CHUCTEM
(bakTops OM3HEC-pUCKaMH B IEJISX BBISIBICHUS | BHYTPEHHETO KOHTPOJIS
JeSITeIbHOCTH PHCKOB CYIIECTBEHHOTO HCKAXXEHUS | OpraHu3aluiy, OLIEHUBAET
OpTaHU3aIHH, ¢duHAHCOBOI OTYETHOCTH | IPUMEHSIEMBIE opraHu3aImen
OLIEHUBATh CHUCTEeMBI | opranuzanuu. CrocoOeH MPUMEHSTh | METObl  YIpaBlIeHHUs  Ou3Hec-
BHYTPEHHETO TpeOoBaHUs MEXyHApPOJHBIX | PUCKAMH, BBISBIISCT 3HAYHTEIbHbIC
KOHTPOJIS U | CTAHJApTOB ayJuTa IO MOATOTOBKE, | C TOYKHU 3pEHUs ayJuTOpa PUCKU
yTIpaBJICHUS TUTAHUPOBAHUIO, TIPOBEJICHUIO aYANTA | UCKAKEHUS OTYETHOCTH.
Ou3Hec-puckaMu B | GUHAHCOBOM OTYETHOCTH. PaccuuTbiBaeT/onieHUBaeT
LENSAX BBISIBICHUS U npeBapUTEIbHBIN YpOBEHb

OLICHKH PHCKOB
CYIIECTBEHHOTO
UCKaKCHUS
(buHaHCOBOM
OTYETHOCTH

CYLIECTBEHHOCTH B LIEJISIX IPOBEPKU
MPEJOCTABIICHHOW OTYETHOCTH H
IpUMEHSeT ero s  OLEHKH
BBISIBJICHHBIX HCKaXCHU.
[Tpumensier TpeboBanust MCA mpu
IUTAaHUPOBAHUU ayJIMTOPCKUX
nporenyp u coope IT0CTaTOUYHBIX U
HaJJIekKaIIuX ayJIMTOPCKUX
JI0Ka3aTeNbCTB.

4.2.2. ®opma u cpeacTBa (MeTOAbI) NPOBEJCHHUA IPOMEKYTOYHON ATTECTALIUH

®opma NpOMEKYTOYHON aTTECTALUU B COOTBETCTBUH C YUEOHBIM IIJIAHOM - 3ayerT.

4.2.3. TunoBbie OLIECHOYHBIE CPeICTBA
Crnncok BONPOCOB /IJisl MOATOTOBKH K 3a4€Ty

1. CymHOCTb KPEJUTHOIO PUCKA U LIEJIU KPEAUTHOIO aHAJIN3a;
2. KpeautHblli pUCK B peryisaTOpHBIX TpeOoBaHUX (Oa3esbckue cTaHnapThl, HOpMaTHBhl LB

PD u nip.);
3.
4. Pd, lgd, el;
5.
expected shortfall);
6.
7.
8.
9.

peLieHui;

PaznooOpasue onpenencHuii nedonira u «kKPEIUTHOTO COOBITHS;
PacueTsl M WHTEpHpeTallMd HEKOTOPHIX IOKAa3aTeJICH YPOBHS KPEAUTHOrO pHcka (var,

Pasnuna Mexty KpeIUTHBIM PUCKOM KOHTPAreHTa U €ro OT/AEIbHBIX 0053aTeIbCTB;
KpenuTtHble pedTHHIH, CKOPUHIY U APYTUE BUIbI KPEIUTHBIX OLEHOK;

HcTounnku nHGOpPMALIUU ISl KPEAUTHOTO aHAN3a;
BaxkHoCTh TEKyIllero MOHMTOPHUHTA M JCHCTBEHHON CHCTEMbl KOHTPOJS M BepUpUKALUU

10. OcHOBHBIE aHAIMTHYECKUE MOAXO0/Ibl 1 UHCTPYMEHTBI KPEIUTHOTO aHaJIN3a;
11. Ananu3 oTpacieBoro pucka u y4eT OTpacieBbIX 0COOEHHOCTEHH;
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12. IlpuMeHeHne MaKpOIKOHOMUYECKUX MTOKA3aTeNeH B KPEAUTHOM aHAIIN3E;
13. OneHka ornepanmoHHOTO TPOMUIIS U €ro COCTABIISIONINX;

14. Ouenka pUHAHCOBBIX MOKa3aTeNeH;

15. luHamudecknii OaaHCc Ka4YeCTBEHHBIX U KOJTUYECTBEHHBIX MMOKa3aTeIIeH;
16. Yuer BHEMIHEN NOIIEPKKH;

17. OcobeHHOCTH KPEIUTHOTO aHaIn3a 0aHKOB;

18. Oco0eHHOCTH KPeIUTHOTO aHajIi3a He(PUHAHCOBBIX KOMITaHUA;

19. Buapl KpeauTHBIX MOJEIEH;

20. Bmusane MC®O9 Ha ynpaBiieHUEe KpeIUTHBIMUA PUCKaMU;

21. OCHOBBI KpeIUTHBIX A€(POATHBIX CBOMOB (cds);

22. OCHOBBI CTpeCC TECTUPOBAHMS U OIK-TECTUHTA;

23. KpeauTHoe cTpaxOBaHUE U €r0 UCIOJIb30BaHue B Poccun.

4.3. Meroanueckue MaTepuaibl
IIpouenypa npoBeaenus 3avera

ATTECTallMOHHBIE MCIBITAHUS IMPOBOIATCS IpenoAaBaTesieM, BEIyIIUM JIEKIIMOHHBIE
3aHATHUSA 110 JTAHHOW JUCIUIUINHE.

Bo BpeMs arTecTallMOHHBIX HCHBITAHUA OOydaromuecs MOTYT IOJb30BaThCS
porpaMMoil yueOHON AMCLUIUIMHBI, a TaKXKe C pa3pelleHus IMpenojaBaTels KalbKyJIsITOpaMu.
Bpewmst moAroToBKM OTBETa MpH cllavye 3aueTa B YCTHOH (hopMe TOJIKHO COCTaBIIsATh He MeHee 20
MUHYT (I10 KEJIAHUIO 00YYaIoIIerocss OTBET MOXET OBITh TIOCPOUYHBIM). Bpemst oTBeTa — He Oonee
15 munyT. IIpn NOArOTOBKE K YCTHOMY 3a4€Ty 3K3aMEHYEMBbIH, KaK IPAaBHIIO, BEJET 3allMCH B
JIMCTE YCTHOTO OTBETA, KOTOPBIH 3aTeM (110 OKOHYaHUHU 3a4€Ta) CAAETCS IK3aMEHATopy.

IIpu mpoBeaeHWH YCTHOrO 3ayeTa JK3aMEHALMOHHBIM OWJIET BBIOMpaeT cam
9K3aMEHyeMbIi B CIlydallHOM THOpsAKe. OK3aMEHATOpy IHpEeAOoCTaBIsAeTCAd IPaBO 3a1aBaTh
o0ydaroluMcsl JTOTIOJTHUTEIbHBIE BOIMPOCHI B paMKax MPOrpaMMbl AMCHUIUIMHBI TEKYIIETOo
ceMecTpa, a TakkKe, IOMUMO TEOPETHUECKHUX BOIIPOCOB, 1aBaTh 3aJa4yd, KOTOPbIE U3y4aauCh Ha
IIPAKTUYECKUX 3aHATUSAX. OLeHKa pe3yJpTaTOB YCTHOTO AaTTECTAlMOHHOTO MCIHBITaHUS
OOBSIBIIICTCST OOyYalOIMMCS B JIeHb €ro mpoBeneHus. [Ipw mpoBeJeHWH yCTHOTO 3adyeTa B
ayIUTOPUM MOTYT OJHOBPEMEHHO HaxXOJUThCs He Oojee miecTH sk3ameHyomuxcs. Ilo
OKOHYAaHUHM OTBETa Ha BOIPOCHl OwWiera SK3aMEHAaTOpP MOXKET 3aJaTh 3K3aMEHyeMOMY
JIOTIOJTHUTENbHBIE U YTOUHSIOIIME BOMPOCH! B Mpeesax y4eOHOro Marepuana, BBIHECEHHOTO Ha
3a4er.

Kpurtepun n mkaja oueHHBaHUS

Kpurepum oueHuBaHust Ouenka

JleMOHCTpHUpYeT HAa BBICOKOM YypOBHE 3HaHHWE W (OpPMHUPOBaHUE | 5 (OTIIMYHO)
HABBIKOB KPUTHYECKOTO aHAJIN3a, a Takke (POPMHUPOBaHKHE HABBIKOB
CHCTEMHOTO nmoaxona I 00oCcHOBaHHUS coOCTBEHHOM
I'PaXTaHCKOW U MUPOBO33PEHYECKON TO3HIIHH.

JleMOHCTpUpYeT Ha XOpolleM YypOBHE 3HaHuE U (opMupoBaHue | 4 (XOpOILO)
HaBBIKOB KPUTUYECKOI'0 aHaJin3a, a Takke (JOPMUPOBAHUE HABBIKOB
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CUCTEMHOI'O Hoaxoaa TUTSE 000CHOBaHUS cOOCTBEHHOM
rpaXIaHCKOW ¥ MUPOBO33PEHUYECKON MO3UIUH.

JleMOHCTpUpYeT Ha HU3KOM YpOBHE 3HaHue u ¢GopMupoBanue | 3 (YIOBIECTBOPUTEIHHO)
HABBIKOB KPUTHUYECKOTO aHAIN3a, a TakKe (POPMHUPOBAHKE HABBHIKOB
CUCTEMHOTO  MOAXoAa  JJsi  OOOCHOBaHUS ~ COOCTBEHHOM
rPaXIAHCKOW M MUPOBO33PEHUYECKOM IMO3ULIUH.

He nemonctpupyer ¢(opMupoBaHHe HAaBBIKOB KPUTHYECKOTO | 2 (HEYAOBJIETBOPUTEIHHO)
aHanmM3a, a Takke (OPMHPOBAHME HABBHIKOB CHCTEMHOTO IMOAXOIA
TUIS 000CHOBaHUs cOOCTBEHHOM IPaXXIaHCKON u
MHPOBO33PEHYECKON TO3ULUU.

5. MeToauyeckne yKazaHus 1 00y4aOUIUXCS 110 OCBOCHHUIO TUCIHIIMHBI

Juckyccun (00cy:x1eHUs)

Juckycceust mpencraBisier coboit oOCykIeHHue 3alaHHOW TeMbl. Tpelyercs MposBHUTH
JIOTUKY W3JIOKEHUS Marepuana, TMpeJCTaBUTh apryMEHTalll0, OTBETUTb Ha BOMPOCHI
YYaCTHUKOB JUCKYCCHH.

VYyacTByss B JOUCKYCCHMM CTYIEHTaM CJIE€IyeT BBbICKa3bIBaThCsl CBOOOJHO M OTKpPBHITO, HE
OTJISIIBIBAsICh HA aBTOPUTETHI U YCTOSBILMECS MHEHUS, KPUTUYHO OLIEHUBATh pacCMaTpUBAEMBIN
MaTepuain, yKa3blBaTh Ha HEYETKO WM HEMOHATHO CGOpPMYJIHMPOBAHHBIE IO3UIUH,
NIPOTUBOPEYHSI, 3aMEUCHHbIE TP O3HAKOMJIEHHH C TE€M WJIM WHBIM HCTOYHUKOM HH(pOpMAIHU.
[Ipu »>TOM KpUTHKa [OJDKHA OBITH ApPTyMEHTUPOBAHHOW H KOHCTPYKTHBHOW. CTyaeHTy
HE00X0IMMO BBICKA3aTh UMEHHO COOCTBEHHYIO TOUKY 3PEHHS, CBOE COTJIacue WM HECOIracue ¢
UMEIOLIUMHUCS TO3WIUSAMU M BBICKAa3bIBAHWSAMU TI0 JaHHOMY Bompocy. Jluckyccusi He
IpearnonaraeT MpOCTOr0 M3JI0KEHHS IOJYyYEHHBIX CBEACHUH. YdYacTHe B JUCKYCCHHM OBITh
JOJKHO OBITH OCHOBAHO Ha MpeABapUTEIbHOM U3YUE€HUU 00CYKIaeMOTr0 BOIIPOCa.

IIpu MoAroToBKE K IUCKYCCHH HEOOXOIMMO BHUMATEIBHO MPOYUTATH BOMPOC U MOATOTOBHUTH
apryMEHTHUPOBAHHBIE CYXKICHUS.

Omnpocsl

YcTHBIE OIMPOCHI TPOBOIATCA BO BpPCMA IMPAKTHYCCKUX 3aHSTUM W BO3MOKHEI npu
MPOBEJCHNUN 3ayeTa B KayecTBE JOMOJHHUTEIbHOTO HCIHBITAaHUS TMPU HEJIOCTATOYHOCTH
PE3YJIbTATOB TCCTUPOBAHUA W PCHICHUA 3aJd4du. BOHpOCBI omnpoca HC OOJDKHBI BBIXOJUTH 3a
pamMKu OOBSBIIEHHOM N7l JAHHOTO 3aHATHS TEMbl. Y CTHBIE ONPOCH HEOOXOAMMO CTPOUTH Tak,
qT06BI BOBJICUb B TCMY OGCY)K,Z[GHI/ISI MaKCUMAJIBHOC KOJIMYECTBO 06yanOH_II/IXCSI B Trpymre,
MPOBOAMTH MapajljieNid C YK€ MPOWUJICHHBIM y4eOHBIM MaTepuajoM JAaHHOW TUCIUIUIMHBI U
CMEXHBIMU KypCaMM, HaXOAWTh YJa4yHbIC IIPUMEPBI U3 COBPEMEHHON IEHCTBUTEIBLHOCTH, YTO
yBeIMUYUBaET 3PPEKTUBHOCT YCBOCHHS MaTepHasa Ha aCCOMAIINAX.

OcHOBHEBIE BOIIPOCHL OJId YCTHOr'oO OImpocCa AO0BOAATCA OO CBCIACHHUA CTYACHTOB Ha
MpebIAYIIEeM TPAKTHUYECKOM 3aHSATHH.

[IncebmeHHBIE ONPOCHI MO3BOJIAIOT IPOBEPUTH YPOBEHBb IOATOTOBKHM K IIPAKTUYECKOMY
3aHATHIO BCeX 00YYaIOIIMXCs B TPYyMIIE, IPU 3TOM OCTaBIIsisl JOCTATOYHO Y4eOHOTO BpEMEHH IS
UHBIX (OPM TMETarormyecKoil NesTEIIbHOCTH B paMKaX JAHHOTO 3aHATHs. [luchMeHHBINH OmuIl-
OTIPOC MPOBOJUTCS 0€3 MPEeAyNpPeKACHHS, UTO CTUMYJIHPYET 00yUYaIOUIMXCs K CUCTEMAaTUYECKOM
MOJITOTOBKE K 3aHATHsIM. BOIpOCH! 7151 orpoca ToToBATCS 3apaHee, GOpMYIUPYIOTCS Y3KO, a0kl
oOyuaromuiicss uMen OOBEKTUBHYIO BO3MOXHOCThH IOJIHOILIEHHO €Tr0 OCBETUTH 32 OTBEIECHHOE
BpeMs

[TuceMeHHBIE OMPOCHI 11€1€CO00pPa3HO MPUMEHATh B LEISIX MPOBEPKU YCBOSIEMOCTH
3HAUUTEJIILHOTO 00BeMa ydeOHOro Mmarepuana, HampuMmep, BO BpeMs NpPOBEICHUsS 3aueTa
(9K3aMeHa), Koraa He00X0IMMO TTPOBEPUTD 3HAHUS CTYJICHTOB I10 BCEMY KYpCY.
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IIpu omeHke ONPOCOB aHAMM3y MOMJICKUT TOYHOCTH (POPMYJIMPOBOK, CBSIZHOCTh
U3JI0KEHUs1 MaTepHana, 000CHOBAHHOCTb CYXIECHUI.

CamocrosiTe/IbHBIE IPAKTHYECKHE (PACYETHO-AHAJIMTHYECKHE) 3aJaHUS

Penienne pacueTHO-aHANUTUYECKUX 3aJaHUN OCYLIECTBISIETCS OOYYArOIIUMCS C LIENbIO
MPOBEPKH  ypPOBHS  HABBIKOB  (BJIAJCHMI) MO  KPEOIUTHOMY  aHaNU3y  KOHKPETHOM
(buHaHCOBOI/HE(PHUHAHCOBOM OpraHU3alty.

O} PeKTUBHBIM HHTEPAKTUBHBIM CIIOCOOOM pEIICHUs 3a/ay SBJISETCS CONOCTaBICHUS
Pe3yJIbTaTOB aHAIN3a OJTHOTO 3aJ]aHUs ABYMS U 0oJiee MaJIbIMU IPYyNIaMu 00y4atoIXcs.

[Ipu ouenke pemieHus 3anad aHAIU3UPYETCS IOHUMAaHHE CTYAEHTOM KOHKPETHOM
CUTYyalllu, MPaBUJIBHOCTh NMPHUMEHEHHs HOPMAaTHBOB, CIIOCOOHOCTH OOOCHOBAHHUSI BBIOPAHHOM
TOYKH 3pEHUs, TITyOnHa NpopabOTKH MPaBONPHUMEHUTEIBHOTO MaTepHrania.

CaMOHOIIFOTOBKa K NPAKTUY€CKUM 3aHATHAM

[Ipy MOArOTOBKE K MPAaKTUYECKOMY 3aHATHUI0 HEOOXOAMMO MOMHMTBH, YTO Ta WIM HHas
AUCHUILIMHA TECHO CBA3aHa C paHCC U3ydaCMbIMU AWCHUIITIMHAMUA. bonee TOro, MMEHHO CHUHTC3
MOJyYEHHBIX paHee 3HAaHUM W TEKyIlero marepuaia jenaeT HOJArOTOBKY pe3yJbTaTUBHOW U
BCECTOPOHHEH.

Ha cemuHapckux 3aHATUAX CIyIIATeNb JOJDKEH YMETh IOCIEJOBATENIbHO U3/1araTb CBOU MbICIH
U apryMEHTHPOBAHHO UX OTCTAaUBaTh.

JUist TOCTHKEHUs 3TOM Lienu HeoOX0IUMO:

1) 03HAaKOMUTBCSI C COOTBETCTBYIOIIEH TEMOU MPOTrpaMMBbl IUCLUILIMHBI;

2) OCMBICIHUTB KPYT' U3y4aeMbIX BOIIPOCOB U JIOTUKY UX PACCMOTPEHHS;

3) U3y4nuTh PEKOMEHJOBAHHYIO JIUTEPATYpPY 10 TAHHOU TEME;

4) TIATEeTbHO U3YYUTh JEKIIMOHHbII MaTepual;

5) 03HaKOMHTBCS C BOIIPOCAMU OUEPEIHOIO CEMUHAPCKOTO 3aHATUS;

6) MOATOTOBUTH KPaTKOE BBICTYIUIEHHE MO Ka)KJJOMY W3 BBIHECEHHBIX HAa CEMHUHApPCKOE 3aHATHE
BOIIPOCY.

M3yueHne BOMpPOCOB OdYeperHOW TeMbl TpeOyeT TIIyOOKOro YCBOEHHSI TEOPETHYECKHX
OCHOB JAUCHUITIIUHBI, PAaCKpLITUA CYHIHOCTHU OCHOBHBIX 3KOHOMHUYCCKUX KaTGFOprI,
NpoOJeMHBIX acleKTOB TeMbl M aHauu3a QakTuyeckoro wmarepuana. Ilpu mnpeseHTanuun
MaTepuajga Ha CEMHUHApCKOM 3aHSATUM MOXKHO BOCIOJIb30BaThCS CIEAYIOLUIUM aJrOpUTMOM
M3JI0KEHUSI TEMBI: OIpEJIeJIEHUE U XapaKTEepUCTHKA OCHOBHBIX KaTerOpHil, 3BOIIOIMS NpeaMeTra
UCCIICIOBAaHMs, OLIEHKA €ro COBPEMEHHOIO COCTOSIHHUS, CYLIECTBYIOIIUE IMPOOJIEMBI,
NEePCHEKTUBBI Pa3BUTHS.

6. YueOHas auTepatypa u pecypcbl HMH(pOPMAIHOHHO-TEJEKOMMYHHUKANMOHHON CceTH
"UHTepHeT", BKJIOYAA  IepedyeHb  Y4yeOHO-MeTOAMYECKOro  olecmeyeHust  AJs

CaMOCTOSITE/IbHOM PAadoThI 00YYAIOIIUXCS MO AUCIHUTIINHE

6.1. OcHoBHas auTEparTypa.
1. ®uHaHCOBBIA aHaNM3 : Yy4eOHUK U HpakTukyM Juist By3oB / U. FO. EBcradwesa [u ap.] ;

nog obmei  pemakumedt  W. FO. EBcradneBoit, B. A.YepHenko. —  Mockaa :
NznarensctBo FOpaiit, 2023. — 337 c. — (Bricmiee ob6pazosanue). — ISBN 978-5-534-
00627-8. — Texkct : anekrpoHHbIN // OOpa3oBatensHas miatdopma FOpait [caift]. —

URL: https://urait.ru/bcode/511414 (nata o6pamenwns: 19.05.2023).
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6.2. lonoyiHUTe IbHAS JTUTEpPaTypa.

MexayHapoJHbIe BaJTIOTHO-KPEAWTHBIE W (DMHAHCOBBIC OTHOIICHUS : Y4YeOHUK IS BY30B /
JI. H. KpacaBuna [u ap.] ; orBercTBeHHbIi penaktop JI. H. KpacaBuna. — 5-e¢ u3z., mepepab. u
norn. — Mocksa : UWznarensctBo [Opaiir, 2023. — 534 c.— (Bricmiee oOpa3zoBanme). —
ISBN 978-5-534-08791-8. — Texkcr : anmekTponHslii // ObOpaszoBarensHas 1uiardgopma FOpaitt
[caiiT]. — URL: https://urait.ru/bcode/510756 (nara oOpamenus: 19.05.2023).

6.3 YueOHO-MeTOqMYECKOE 0O0ecnedeHHe CAaMOCTOATEeJbHOM pPadoThI.

1. Tlonmoxenwe o0 oOpraHu3aluud CaMOCTOSITEIBHONH paboOThl CTYACHTOB (hemeparbHOro
rOCy/IapCTBEHHOTO  OIOJDKETHOro 00pa3oBaTeNbHOTO  YUPEXKACHHUS BBICIIErO 0Opa3oBaHUs
«Poccuiickas akageMusi HApOJHOTO XO3SHCTBAa W TOCYIApCTBEHHOU ciykObl mipu [IpesuneHre
Poccuiickoii  ®Denepanun» (B pen.  mpukasa PAHXul'C ot 11.05.2016 . NeOl-
2211).

http://www.ranepa.ru/images/docs/prikazy- ranhigs/Pologenie_o_samostoyatelnoi_rabote.pdf
6.4. HopmaTuBHBIE IPaBOBbIE JOKYMEHTDI.

1. Koncturynus Poccuiickoin @enepanui.
2. Yxazanus u nosnoxenus Llenrpaneroro banka Poccuiickoit @enepanun 3883-y, 3752-y,
3624-y, 254-n1 n 483-11.

6.5. UnTepHeT-pecypcesl.
1) https://www.acra-ratings.ru/

2) http://www.ra-national.ru/

3) https://www.moodys.com/pages/default ee.aspx

4) https://www.standardandpoors.com/ru_RU/web/guest/home

5) https://www.fitchratings.com/site/russia
6) https://fincult.info/

7) https://www.cbr.ru/

6.6. UHbIe HCTOYHHUKH

1. J. Hull, 2018: Risk Management and Financial Institutions. Wiley.

2. A.M. Malz, 2011: Financial Risk Management: Models, History, and Institutions. Wiley.
3. T.S. Coleman, 2011: A Practical Guide to Risk Management. Research Foundation of
CFA Institute.

4, B. Baesens, T. van Gestel, 2009: Credit Risk Management: Basic Concepts. Oxford
University Press.

1) Credit risk management, Hong Kong Institute of Bankers (HKIB).

2) Credit risk management, Ken Brown, Peter Moles.

3) Credit risk modelling and management, Terry Benzschawel.

4) Credit risk management, Tonny Van Gestel, Bart Baesens.

5) The Bank Credit Analysis Handbook, Jonathan Golinand Philippe Delhaise.

6) Developing, Validating and Using Internal Ratings: Methodologies and Case Studies,
Giacomo De Laurentis, Renato Maino and Luca Molteni.

7) The xVA Challenge: Counterparty Credit Risk, Funding, Collateral, and Capital, Jon Gregory.
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https://www.cbr.ru/
https://fincult.info/
https://www.fitchratings.com/site/russia
https://www.standardandpoors.com/ru_RU/web/guest/home
https://www.moodys.com/pages/default_ee.aspx
http://www.ra-national.ru/
https://www.acra-ratings.ru/
http://www.ranepa.ru/images/docs/prikazy-ranhigs/Pologenie_o_samostoyatelnoi_rabote.pdf
http://www.ranepa.ru/images/docs/prikazy-ranhigs/Pologenie_o_samostoyatelnoi_rabote.pdf

8) Structured Credit Products: Credit Derivatives & Synthetic Securitisation, Moorad Choudhry.
9) Stress Testing: Approaches, Methods, and Applications, Edited by Akhtar Siddique and
Iftekhar Hasan.

10) Credit Scoring Toolkit: Theory and Practice for Retail Credit Risk Management and
Decision Automation, Anderson Raymond.

11) The Basel framework.

7. MarepuajibHo-TexHHYecKass 0a3a, MHPOPMAUMOHHbIE TEXHOJOTMH, MPOrPaMMHOE
o0ecneyeHne 1 HHGpOPMALIMOHHBIE CIPABOYHbIE CHCTEMbI

Ba3b1 1aHHbBIX, HHGOPMAIHOHHO-CIIPABOYHbIE H TOMCKOBBIE CHCTEMBI
1._www.biblio-online.ru —3nekTpoHH0-O0nbmHOoTewHast cuctema [ OBC] FOpaiir;
2._http://www.iprbookshop.ru — DnektpoHHO-6ubMMOTeUHast cuctema [DbC] «Iprbooks»
3._https://e.lanbook.com - DnekTpoHHO-0MbMMOTEUHast cuctema [DBbC] «JIaHby.
4._http://elibrary.ru/ - Hayunas anekrponnas 6ubnuoreka Elibrary.ru.
5._https:/new.znanium.com DnekTpoHHO-O0MOMMOTEUHast cuctema [DbC] «Znanium.comy._
6._https://dlib.eastview.com — Mudopmannonnsiii cepsuc «East Viewy.

7._https://www.jstor.org - Jstor. [TomHBIE TEKCTHI HAYYHBIX >XYPHAJIOB M KHUT 3apyOEKHBIX
U3JaTeIIbCTB.

8._https://elibrary.worldbank.org - Dnexrponnas 6ubnmoreka Becemupnoro banka.

9._https://link.springer.com - I[lolHOTEKCTOBBIE MONIUTEMAaTHYECKUE 0a3bl aKaJeMHUYECKUX
KYPHAJIOB U KHHT U3J]aTeNIbCTBA Springer.
10.___ https://ebookcentral.proquest.com - Ebook Central. [TonHble TEKCTBI KHUT 3apyOEKHBIX

HAYYHBIX U3/IaTEeIICTB.
11.___ https://www.oxfordhandbooks.com - JlocTym K TOJIHBIM TEKCTaM CIPAaBOYHUKOB
Handbooks uznarensctBa Oxford mo mpeameTHbIM 00JacTsIM: SKOHOMHMKA M (PMHAHCHI, TIPABO,
OW3HEC U yIpaBJICHUE.

12.___ https://journals.sagepub.com - IlomHoTekcroBast  6a3a  HaydHBIX  JKypHAJIOB
aKaJIeMUYECKOTO U3IaTeIIbCTBA Sage.

13. CnpaBouHo-npaBoBasi cucteMa « KoHcyapTanT.

14.  DneKTpOHHBIA NEPUOAUYECCKHUI CIIpaBOUYHUK «[ apaHT».

IIporpaMmMHblie, TEXHUYECKHE U YJIEKTPOHHbIE CPeCTBA 00YUeHHsI U KOHTPOJIsA 3HAHUIA.

Ay,lII/ITOpI/II/I OCHAIICHBI KOMIIBIOTEPOM C BBIXOJOM B MHTCPHCT.
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