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1. IlepeyeHpb NIAHUPYEMBIX Pe3yJIbTATOB 00y4eHUsI MO JMCLHUIIJIMHE, COOTHECEHHBIX €

NJIAHUPYEeMBbIMHU Pe3yJIbTATAMH OCBOECHHS MPOrPaMMbI

1.1. Jducummmua b1.B.07 «Puck-meHemxMeHT» obecreunBaeT OBJAJCHUE CIICTYIONTUMU

KOMIICTCHITHSIMU
Kon HammenoBanme Kox »rama HamMmenoBanwne sTana oCBOCHUS
KOMIIETEHIIAN KOMIIETEHIIAN OCBOECHUS KOMIIETEHIIAN
KOMITETEHIIUH
I[IKc OCII -4 | CnocobHocTh nposectu | [IKc OC 11— | CnocoGHOCTB YIPaBIATh
SKOHOMUYECKYIO OIIEHKY PHCKOB U | 4.1 pUCKaMH C  HCIOJb30BaHHEM
BBIpAabOTAaTh  MEPONPHATHSA  TI0 HHCTPYMEHTOB PHCK-
BO3JIEHCTBHIO HA OTIENBHBIE BUIBI MEHEDKMEHTA, a TaKKe
pHcKa BBIOUPATH OITHMAJILHBIE
CII0COOBI CHIDKEHHMS
KOHKPETHBIX PUCKOB
IIKc OC 1II- | Cnoco6uocts mokyMeHTtupoBath | IIKe OC II - | CnocobHocTh MIPUMEHSIThH
5 IpOIIECC yNpaBieHus puckamu | .1 HHCTPYMCHTapUi PHCK-
U TPOBOAUTH KOPPEKTUPOBKY MEHCIKMCHTA B Hemax
PEECTPOB PUCKOB B  paMKax TIOBBINUCHIA — KOHTpOMA M
OTJICIbHBIX  OM3HEC-TPOIIECCOB 3dexTHBHOCTH fiporiecca
yIpaBICHHS PHUCKaMU B
u (GYHKIIMOHATIBHBIX
o OpraHu3aluu
HapaBJICHUI

1.2.B PpE3yJIbTaTe OCBOCHUA AUCHUILUINHBI Y CTYACHTOB OOJIKHBI OBITh C(i)OpMI/IpOBaHBIZ

OT®/T® Koa srana PesyabTaTnl 00y4yeHus
(npu HATTHYMH 0CBOEHMSI
npogcraHaapTa) KOMIIeTeHIH
"

OoTo® [IKcOCII—- | Ha ypoBHe 3Haumii: POJb W OCHOBHBIC 3aJa4d
B. Pa3paboTka oOTIenbHBIX 4.1 PUCK-MEHEXKMEHTa,  OCHOBHBIE  NPHHLUIIBI
(GYHKIIMOHATBHBIX [IKe OCII - | opraumsanuy npomecca ynpasIeHUs PHCKAMU;
HafpaBlIeHUN  yrpaBieHUs 5.1 Ha ypoBHe ymeHmii: KOJINYECTBEHHO OIICHUBATH
puckamu/ KpEAUTHbIE W PBIHOYHbIE PUCKU (HAa 0a30BOM
TO YPOBHE);
B/01.6 BripaboTtka Ha  ypoBHe  HaBBLIKOB:  HJICHTH()HKAIIUH
MEPOIPHUATHIA 1o OCHOBHBIX  (PAKTOPOB  PHCKOB, IOCTPOEHUS

BO3JICUCTBUI0O HAa PHCK B
paspese OTAeIbHBIX BHJIOB U
UX SKOHOMHMYECKasl OLICHKA

OT®
B. Pa3zpabGotka oTmenbHBIX

(bYHKIMOHATIBHBIX
HalpaBJICHUN  yIpaBlICHUS
puckamu/

TD

B/02.6 [lokymeHTHpOBaHUE
nporecca yIpaBJICHUsS

pUCKaMH U KOPPEKTHPOBKA
pEeCTpPOB PHCKOB B paMKax
OTIEIbHBIX ousHec-
POIIECCOB u

KapThl pUCKOB OpraHHU3aluy, nogoopa Haubosee
palluOHAJIBHBIX METOJOB CHUIKCHUS PUCKOB

Ha ypoBHe 3Hammii: KiacCHU(HKAIUS PHUCKOB,
OCHOBHBIE  aCIIEKThl M TEHACHLUUU  PUCK-
MEHEDKMEHTA

Ha ypoBHe ymeHwmii: OCYIIECTBIATH aHAIN3 U
OLICHKY CTETEHU PHUCKA; BEIOMPATh U MIPUMEHSITh

CIOCOOBI  CHWKEHHUSI  MPEANPUHUMATEIIbCKUX
PHUCKOB;

Ha ypoBHe HaBBIKOB: IIPUMEHSTH PHUCK-
MEHE/DKMEHT B  pa3pe3e HHBECTULIMOHHOMN
CTpaTeruy, OCYILECTBIIATh OTpacieBoe

yIpaBiieHUE PUCKAMU;




(YHKIMOHATIBHBIX
HaInpaBJICHUN

2. O0bem U MecTO AUCHUILIMHBI B cTpyKType OII BO
O0beM TMCUMTLTHHBI

Huciummaa b1.B.07 «Puck-MeHeKMEHT» COCTaBIsIET 5 3a4eTHbIC eIUHUIIBI, T.€. 180
aKaJIEeMMYECKUX YaCOB.

Ha xoHTakTHYI0 paboTy C mpenojaBareieM BblAEIeHO 66 yacoB, U3 HUX 32 yaca JEeKIUn
U 32 4yaca NpaKTHUYECKHUX 3aHATUM, 2 Yaca BBIJEIEHO HAa KOHCYJBTALUIO IO MPOMEKYTOUHON
aTTECTAIlMHU; HA CAMOCTOSITEIIbHYIO pa0oTy 00y4aromuXxcs BbIACICHO 78 4acoB st 09HOH (/0.

MecTto nucuuminnabl B ctpykrype OIl BO

Jucuunnuza b1.B.07 «Puck-MeHemKMeHT» u3ydaeTcss Ha 3 Kypcee, B 5 CeMecTpe Ui
CTYACHTOB OYHOM (/0.

Coneprxkanue TUCIMILIMHBI SBJISETCS JIOTHYECKONH OCHOBOM JIJIs1 U3yUYEHHS B ITOCIIEAYIOIIEM
muctumuiabl b1.B.J1B.03.01 «KpeautHbli aHann3 6aHKOB U HE(PUHAHCOBBIX KOMITAHHIA.

I/IsyquI/Ie JUCHUIIIMHBI 3aKaHYUBACTCA 3K3aMCHOM.

3. Copep:kaHue U CTPYKTYPA AMCUHMILINHBI
Ounasn hopma ooyuenusn

O0beM TUCIMILIMHBI, Yac. Dopma
KonTakTHas padora TeKylero
o0y4aromuxcs ¢ KOHTPOJISI
HanMenoBamme Tem npenoaaBarejieM ycneBaemMocT
Ne n/m 10 BUJAAM y4eOHbIX u**,
(pa3zaesioB) Bcero " CP
3aHATHI NMPOMEKYTOU
HOIi
J JIP 113 KPC arrecrauu™*
*
Tema 1 | CYMHOCTE T 4 4 10 o7
KJ1acCu(UKalKsl PUCKOB
HNudopmannonnoe
Tema 2 | oOecnieueHue ymnpaBiICHUS 18 4 4 10 oT
PUCKOM
Tema 3 | MeTO/IbI OLICHKH PUCKOB 18 4 4 10 O, Peg
Tema4 | OcHOBHBIE MOJIOKEHUS 18 4 4 10 0K
PUCK-MEHEKMEHTA
Tema 5 | Vmpasnenue PUCKOM 13 4 4 10 O T
noptdens
Tema 6 | YrpaBneHue puckamu c
HCIIOJIb30BAHUEM
IPOU3BOJIHBIX 18 4 4 10 O, Peg
(hMHAHCOBBIX
WHCTPYMEHTOB
Tema7 | YnpaBnenue
NIpEeAIPUHUMATEIHCKUM 18 4 4 10 0K
PUCKOM




O0beM TUCHHUILINHDI, YaC. Dopma
KonTakTHas padora TeKyLIero
odyuaroumuxcs ¢ KOHTPOJIst
HanMeHOBAHME TeM npemnoaaBaTejieM ycneBaeMocT
Ne i/l 10 BUJAM y4eOHbIX u**,
(pa3naesioB) Bcero v CP
3aAHATHI MPOMEKYTOY
HOM
KC e
J JIP 113 aTTecTaAluu
P ¥
Tema 8 Bo3smoxnoctu
HCIIOJIL30BaHMsI
COBPEMEHHBIX
p 16 4 4 8 O, KE
NPOTrPaMMHBIX IIPOAYKTOB
B TIpOLIECCE YIpaBJICHUS
(hMHAHCOBBIMH PUCKAMH
KoncynpTanmn Ha NPOMEXYTOUHYIO )
aTTeCTalHIO
[IpoMexyTouHas arTecTanus 36 k3
Bcero: 180 32 32 78

** — paspabomuux ykasvieaem HeoOX00uMvle Qopmul meKyujeeo Kouwmpous ycneeaemocmu.: onpoc (0O),
koumponvras paboma (K), mecmuposanue (T), pechepam (Pegh), ketic (KE).
X - paspabomuux ykazvieaem HeoOxooumble hopmbl NPOMEHCYMOUHOU ammecmayui: IKk3amer (IK3).

Conep:xaHue IMCUUILTHHBI

Tema 1. CymHocTh U KjIaccupukanus pucKoB

[TonsaTus HeonpeaeneHHOCTH U pucka. Kiaccudukauun puckon. Kiaccuduxanus puckon
B COOTBETCTBHM C OCHOBHBIMHU BHJIAMH XO3SIHCTBEHHOH nesTenbHOCTH. Kitaccudukanus puckoB
1o Xapaktepy nocienctsuid. Kimaccudukanus pruckoB MO YPOBHIO BO3MOXKHBIX TOTEph. UnCThIe
U CIIEKYJIATUBHBIE PUCKU. DK30TCHHbIE U SHIOIeHHbIe pucku. Bunel puHancoBoro pucka. Puck
AMKBUAHOCTU. Puck marexxecnocoOHocTu. [IponeHTHbIi puck. Puck xoneOaHus 1eH (L€HOBOM
puck). Bamotabiit puck. MHasanuonnsii puck. MHBecTHIIMOHHBIN puck. CHcTeMaTudeckue u
HECUCTEMaTHYeCKue pucku. @opc-Ma’kOpHbIE PUCKHU.

Tema 2. UndopmaniuoHHoe odecrieyeHre yNpaBJIeHUs1 PpUCKOM

[TpuHuns! HHGOPMAIIMOHHOTO O0ecIeYeHNs: CUCTEMBI yrpaBiieHUs: puckoM. Ilone3HocTsb
uHpopmanuu. Knaccel HCTOYHMKOB HMH(OPMAIMOHHONW HEONpeneleHHOCTH. JlOCTYIMHOCTh
uHpopmanuu. JocroBepHocTs uMHPOpManuu. OOmME TPymnIbl UCTOYHUKOB HH(DOpMAIUM TPU
aHaJIM3€e KOHKPETHhIX puckoB. HWHpopmannonHas cucrema, oOCIyXKUBarolas MpoLECC
YIPAaBIEHUS PUCKAMH.

Tema 3. MeToabl OLICHKN PUCKOB

Konuenmust pucka u T0XOTHOCTH B (huHAHCaxX. XapaKTEpUCTHUKA ITOAXOJOB K OIIEHKE
puckoB. [lokazaTtenu oueHku pucka. CTaTUCTHUUECKHE TOKA3aTeNU OLICHKH puckoB. KoHnenuus
croumoctd mox puckoMm (VaR). KomuuecTBeHHble MeTOAbl aHanu3a pucka. Meron

KOPPCKTUPOBKU CTABKU AOUCKOHTA. Metona anHanu3za YYBCTBUTCIILHOCTH. Merton CIICHApHUCB.



Meron BEpOATHOCTHBIX OLEHOK. MeToz nepeBbeB pelleHHi. MIMUTAaMOHHOE MOJEIMPOBAHUE
puckoB. KauecTBeHHBIE METOIBI aHAIM3a PUCKOB. METONBI 3KCIEPTHHIX OIICHOK/MHTEPBBIO,
MeToJ1 KoMuccuu, Mero Jlenbdu, METO]] aHaJIOTUU U METOJ, YMECTHOCTH 3aTparT.

Tema 4. OcHOBHBIE MOJI0KEHUS PUCK-MEHEIKMEHTA

Ilenrn w OCHOBHBIE MOAXOJBl K YIPaBICHUIO (PUHAHCOBBIMM pPHCKaMM, CHCTEMaA
ynpaBinenusi. llpuHnmnel ynpasieHus ¢(uHaHcoBbIMM puckamu. [lomuTuka u  mporecc
yIOpaBieHUs] pUCKaMU. AKTHBHOE, aJalTUBHOE M IMACCUBHOE YIpaBjieHHE puUcKamu. MeTomsl
ynpaBieHUus] (PMHAHCOBBIMM pHCKaMU (YKJIOHEHHE, NpeAynpexIeHHe, COXpaHeHMe, Meperada
puckoB). JluBepcuukanus Kak METOJ YIPABICHUS pPHCKaMU. XEIKUPOBAaHHE KaK METOA
yhpaBieHus puckamMu. Mojienu ynpasieHusi puckamu (TpaJuMOHHAs U HOBAsi MOJEIIb).

Tema 5. Ynpasienue puckoM noprdesist

IToHATHE MHBECTULIMOHHOIO MOPTQEs, NPUHIMIBI U 3Tanbl ero GopMupoBaHus. Buas
(MHAHCOBBIX AKTUBOB C (PMKCHPOBAHHBIM JJOXOJIOM, MX OCHOBHBIE XapaKTepUCTUKU. DakTOpHI,
BJIMSIOLINE HA CTOUMOCTD U JIOXOJHOCTb J0JTOBBIX HHCTPYMEHTOB. METO/1bl OLIEHKH CTOMMOCTHU
U JI0XOJHOCTU (DMHAHCOBBIX aKTUBOB C (PMKCUPOBAHHBIM J0X0J0M. /[ropaliusi 1 BBIYKJIOCTh KaK
Mepa pHUCKAa JOJTOBbIX MHCTpyMEHTOB. CTpaTeruu yIpaBieHHs PUCKOM OOJUraluii.
HIMMyHU3a1ust IpOLIEHTHOTO pUCKa. PEMTHHIU TONTOBBIX HHCTPYMEHTOB. OCOOEHHOCTH OLICHKH
JOJTOBBIX HMHCTpyMeHTOB B P®. Puck u noxogHocts moprdens axkmuid. OnNTHUMaIbHBIA
noptdens. PriHOUHBIN moOpTdens. XapakTepucThueckas JHUHUS pbiHKA KanmutainoB (CML).
Mopenp oneHkn ctouMocTd (uHaHCOBBIX akTHBOB (CAPM). XapakrepucTtuueckas JHWHUS
neHHou 6ymaru (SML).

Tema 6. YnpaBieHue pHCKaMH € HCHOJB30BAHMEM IPOU3BOAHBIX (PHHAHCOBBIX
HHCTPYMEHTOB

Bunst u  oOmas  XapakTepucTHKa  IPOM3BOAHBIX  HMHCTPYMEHTOB. Tumel u
(yHIaMeHTalbHble CBONCTBA ONIMOHOB. DakTOpBI, ONpPENENAIONe CTOMMOCTb OIIMOHOB.
OnuuoHHbIE  CTPATErMU  XEDKUPOBAHUS  (PUHAHCOBBIX PUCKOB. THIBI M OCHOBHBIC
XapaKTePUCTUKU (BIOYEPCHBIX KOHTPAKTOB. MeToapl OLEHKH (BIOYEPCHBIX KOHTPAKTOB.
®dopBapAHblE KOHTPAKTbl M CBOIBI. YIpaBIeHUE (PMHAHCOBBIMM PUCKAMH C HCIIOJIb30BaHUEM
IIPOU3BOJHBIX HHCTPYMEHTOB.

Tema 7. YnpasiieHue npeANpHHAMATEIbLCKAM PHUCKOM

KitoueBbie Buabl puckoB B OusHece. [IoHsTHE U CYIIHOCTH ONEpallMOHHOTO pucka. Busbl
3aTpaT KOMIAHUM U CBA3aHHbIE ¢ HUMM puckd. KoHuenuus omepannoHHOro peryara. Pucku
¢uHaHcupoBanus O6uszHeca. KoHuenmnus ¢guHancoBoro peryara. CoBMecTHbIM 3¢h(ekT prryaros.
Bri6op crocoba ¢unancuposanusi. Ilpornosuposanue (puHaAHCOBOW HeycTOMYMBOCTH. Mojenu

OLCHKH ITOTCHIMAJIBHOI'O 6aHKpOTCTBa KOMIIaHHWH.



Tema 8. Bo3MO0KHOCTH MCIIOIb30BAHUSI COBPEMEHHBIX NMPOrPAMMHBIX NPOAYKTOB B
npouecce ynpapjaeHusi GUHAHCOBBIMH PUCKaAMU

OOmiasi XapakTepUCTHKAa MPOrpPaMMHBIX TMPOJYKTOB aBTOMATH3allUM aHajdu3a U
ynpasieHus: puckamMu. CTaHAapTHBIE IIPOIPAMMHBIE PEIICHUS: BO3MOKHOCTH M MHCTPYMEHTBI
tabauuHoro mpoueccopa MS Excel anst onieHkM pHUCKOB. AHAJIM3 MHBECTUIIMOHHBIX PHCKOB C
ucnionb3oBanuem [T Aner-UuBect, Project Expert. AHanu3 (QHHAHCOBBIX PHCKOB C
ucnonb3oBanueM IIIIIT Anpr-®Ounancel, AneT-Ilpornos, Audit Expert. [lpumenenue IIIII1
MaTeMaTHYECKOro W CTaTUCTUYECKOIro aHajau3a Uil MOJEIMpPOBaHMs OLEHKH puckoB (Matlab,
SPSS, R-project u np.).

CpencTBa 171l OLIEHKU U yTIPABJICHUS] PUCKAMU KOMIUIEKCHBIX HH()OPMAITMOHHBIX CHCTEM
Reuters, Bloomberg.

4. MaTtepuaJjibl TeKylIero KOHTPOJISl yCIeBAeMOCTH 00y4aoIuXcs U (POHT OLEHOYHBIX
CpPeACTB MPOMEKYTOYHOM aTTEeCTALMHU 1O JUCHUIJIMHE

4.1. Tekymuii KOHTPOJIb YCIIEBAEMOCTH
4.1.1. @®opMbI TEKyLIero KOHTPOJISA YCIIeBAeMOCTH

Tema (pazaen) Mertoabl TeKyero KOHTPOJIs
yCIIEBaEMOCTH

CyIIHOCTh M KJIacCU(UKAIUs PUCKOB Ompoc, TectupoBanue
NudopmanmonHoe obecniedeHre yrpaBieHUs PUCKOM Omnpoc, TectupoBanue
MeTo/1bl OIICHKH PUCKOB Ompoc, Pedepar
OcHOBHBIE TIOJIOKEHUS] PUCK-MEHEPKMEHTa Omnpoc, KontponpsHas pabota
YrpasiaeHue puckom noptdens Onpoc, TectupoBanue
VYrpaBieHne pUCKaMH C HCIIOJIB30BAHUEM TPOU3BOIHBIX Omnpoc, Pedepar
(hMHAHCOBBIX MHCTPYMEHTOB
YrpasiieHre IpeIPUHUMATEIHCKUM PUCKOM Omnpoc, KortposnpHas pabota
B03MOXXHOCTH HCIIOIB30BaHMSI COBPEMEHHBIX MPOTPAMMHBIX Ompoc, Ketic
MIPOJYKTOB B MPOIIECCE YIIPaBICHUS (DMHAHCOBBIMU PHCKAMU

4.1.2. MaTepuaJibl TEKyLIer0 KOHTPOJISA YCIIeBAeMOCTH

IIpuMepHBIE BONIPOCHI TeCTA

1. Hanbonee pacripocTpaHEHHBIM BApHAHTOM CTPATETUH yIpaBieHUs (PUHAHCOBBIMU
pUCKaMU PEIIPUATHS BBICTYIIAET:
A) arpeccuBHasl cTpaTerus;
b) ctparerus nuBepcudukanys puckos;
B) ctparerus ykioHEeHHs OT PUCKOB;
I') ctparerust MUHUMH3ALIMHA PUCKOB.
2. Haubonee 3¢(heKTUBHBIM METOI0M NPOTUBOACHCTBUS (PUHAHCOBBIM PUCKAM
HOPEIPUITHS BHICTYTIAET:
A) ux npounaxkTuka;
b) nanmenee 3atpaTHasi KOMIIEHCAIUSI BO3MOKHBIX TOTEPH;
B) nonnblif 0TKa3 OT PUCKOBBIX OIEpauii;
I') ucionp3oBaHre MUHMMYMa 3aiiMOB B (DHHAHCUPOBAHHH.




3. K npou3BOHBIM IIEHHBIM OyMaram OTHOCSITCS;
A) xazHaueiickue 0053aTeNnbCTBA;
b) onmnonsr;
B) akuuu;
I') obnuramuu.
4. Koapdunuent bera ects:
A) Mepa BKJIa/1a MHIAMBUAYIBHONM IEHHOH OyMaru B CyMMapHbIi pUCK pRIHOYHOTO OPTdEs;
b) mepa HeauBepcuuIMpyeMOro KOMIOHEHTa PUCKa;
B) oTHOLIEHNE KOBapHalMK MEXIY A0X0A0M MHIUBHYyaIbHON IIEHHOW OyMaru u J10X00M
PBIHOYHOTO OPTQEst K IUCIEPCUN PHIHOYHOTO HOPTQEs;
I') Bce BBILLIENIEPEUNCIIEHHOE.
5. Puck, KOTOpBIi MOKET OBITh YCTPAHEH MPaBUIIbHBIM MOJ00POM
VHBECTHUIIN, Ha3bIBAETCS:
A) KOppeNALrOHHbIM;
b) cucremHbIM;
B) nuBepcudunnpyemsim;
I') BxiItOUaeT Bce BBIIENIEPEYNCIEHHBIE XapaKTEPUCTHKH.
6. CyMMapHBIH PUCK WHBECTUIIMOHHOTO MOPTQEIIs:
A) paBeH CyMMe CUCTEMHOI'0 U TUBEPCU(UIIIPYEMOTO PHCKOB;
b) MokeT ObITh MOTHOCTBIO YCTPAHEH MyTEM NMPaBUIBHOIO [10100pa MHBECTHUIIMIA;
B) camxkaercs myTem 1moioopa CoCTaBISIFOIUX HHBECTULIMOHHOTO MOPTQEs, UMEIOLINX
MO3UTUBHYIO KOPPEJSALUIO;
I') BCE BBIIICTIEPEUHCICHHOE.
7. AuBepcudukanusi ”HBECTULIMOHHOTO OPTQes — 3T0:
A) mporecc paccpeOTOUYEHUS CPEICTB 110 MHBECTULIUAM B LIEJIAX COKPALLCHUS PUCKA;
b) npouecc, HarpaBiIeHHBIN Ha CHUKEHHUE PUCKA 10 OCHOBHOMY MHBECTUIIMOHHOMY IIPOEKTY;
B) npouecc 3aMeHbl HHCTPYMEHTOB C MaJIatoIIel J0X0HOCThIO HA MHCTPYMEHTHI C pacTyluei
JIOXOJTHOCTBIO;
I') nouck 1ieHHpIX Oymar, UMEIOIIHUX MO3UTHBHYIO KOPPEIIALHMIO.
8. Ilonarue puHAHCOBBIN PUCK:
A) orpeneneHo 3aKOHOAATEIbCTBOM
b) BrutouaeT B ce0st mpeIpUHUMATEIBCKUIN PUCK
B) cBs13aHO ¢ 1OMONHUTENBHBIMU (PMHAHCOBBIMH PacxXoJaMH
I') Bce oTBETHI HEBEPHBI
9. YeM BbILLIE JOXOJHOCTD, TEM, KaK MPABUJIO:
A) BBILLIE PUCK ONIEpALIUU;
B) ke puck onepauuu
B) T noHsATHS HE3aBUCUMBI
I') Bce oTBETHI HEBEPHBI
10. Puck KOHIIEHTpAIIMH KPEAUTHOTO MOPTQEIs KOMMEPUYECKOTO OaHKa
CBSI3aH C:
A) niposiBIIeHHEM HeT0OPOCOBECTHOCTH B IIpoIiecce padOThI C KpEeAUTaMU
b) nioxum (puHAHCOBBIM MOJIOKEHUEM 3aeMILUKA
B) oTcyTcTBHEM HCTOUHHMKOB BO3BpaTa CPECTB
I') npenocTaBneHreM KpyIHBIX KPEAUTOB OJHOMY 3aEMILUKY
11. MHCTpYMEHTOM pEryJaupOBaHUs PIHOYHBIX PUCKOB SIBIISICTCA:
A) ycTaHOBKa JIUMHUTOB 1O (PMHAHCOBBIM MHCTPYMEHTaM
b) onepaTuBHas olieHKa COCTOSIHUS BaJOTHOTO PhIHKA
B) o6a oTBeTa BepHBI
I') et BepHOrO OTBETA
12. B kayecTBe OCHOBHOI'O METO/1a YIIPABICHUS PUCKAMU HCIIOJIB3YIOT:
A) nuMuTHpOBaHUE



b) xemxupoBanue
B) nuBepcuduxarmro
I') HeT BepHOTO OTBETA.

13. K 3K30reHHBIM (paKTOpaM HEOIPeIeIeHHOCTH OTHOCSTCS:
A) U3MeHeHHe TEXHOJIOTHUH U CTPYKTYPbl OCHOBHBIX MPOU3BOACTBEHHBIX (POHIOB, UX
(YHKIIMOHATBHOTO U A KOHOMHUYECKOT0 U3HOCA
b) undnsamnus
B) pernonanbsHbie u oTpaciieBble 0COOEHHOCTU Pa3BUTHS.

14. OCHOBHBIE IPUHIUIIBI YIIPABICHUS PUCKAMU:
A) Henb3st puUCKOBaTh OOJIbIIE, YEM MOTYT ITO3BOJIUTH 3a€MHBIE CPEACTBA
B) B oTAENBHBIX ClTydasx MOKHO PUCKOBAaTh MHOTUM PaJH MaJIOro
B) HeoOxoaumo 1ymMath O MOCIENCTBUSAX pUCKa
I') et BepHOTO OTBETA

15. Co3HaTenbHOE OCTaBJIEHUE PUCKA 32 HHBECTOPOM B pacyeTe Ha TO, YTO OH CMOXKET
HOKPBITH BO3MOXHBIE ITOTEPH 3a CYET COOCTBEHHBIX CPEJICTB, HA3bIBACTCS:
A) n3bexxaHueM pucka
b) ynepxanuem pucka
B) nepenaueii pucka
I') ctpaxoBanuemM pucka

16. ®uHaHCOBBINA PUCK BO3HUKAET:
A) B poriecce MpOU3BOJCTBEHHON JEATEIBHOCTH
b) B mporecce oTHOLIEHUH npeAnpusaTUil ¢ GaHKaMu
B) B mpotiecce 3aKyInku ChIpbsi U MaTepHUajIoB
I') B mporecce neperoBopoB ¢ A€I0BbIMU ApTHEPAMH.

17. OCHOBHBIMHM METOAAMHU YIPABIEHUS KPEIUTHBIM PUCKOM SBIISIOTCS:
A) orieHKa (PMHAHCOBOT'O COCTOSTHUS 3a€MIIIUKOB
b) pezepBupoBanue
B) pasrpannueHre NoJHOMOYMM COTPYIHHUKOB
I') Bce oTBETHI BEPHBI

18. OCHOBHBIMHM METOAAMHU YIPaBIEHUS (OHIOBBIM PUCKOM SBIISIOTCS:
A) onieHka (pHAHCOBOT'O COCTOSIHUSI SMUTEHTA
b) ycraHoBieHMe TMMHUTOB HA SMUTEHTOB LIEHHBIX Oymar
B) ycraHoBKa TMMUTOB Ha omepalyy ¢ [IeHHbIMU OymMaramu
I') Bce oTBeTHI BEpHBI

IIpuMepHasi TeMaTHKA KelCOB

TEMA 1. CymHocTh M KJaccupUKaNus PUCKOB
[Ipaktuyeckuit  kelic «BHemHsss (MHCTUTYLHMOHAJbHAs) cpela  MNpeAnpUATUS
(opranu3zanum) U pUuCKH, MHULIMMPOBAHHBIE BHEIIHEN CPeon».

Keiic npezacraBiser co0oil caMOCTOATENbHYIO WHAMBUIYAJIbHYIO WIM KOJJIEKTUBHYIO
NUCbMEHHYIO paboTy JECKPUITHBHOTO M aHAJTUTUYECKOTO XapaKTepa, MOCBSIIEHHYI0 OMUCAHUIO
PBIHOYHOHW CHTYalliy B CAMOCTOSITEIILHO BRIOPAHHOM CETMEHTE TIOTPEOUTEIHCKOTO PhIHKA.

OO0cyxeHne Keiica mpoBOAUTCS TI0 CIEAYIOIIEMY IIJIaHy:

1. IIpoexT paccbulaeTCcsl NPENOAABATEN0 U BCEM CTyACHTAaM IPYMIbl HE MO3JHEE, YEM 3a
OJTHU CYTKH IO BPEMEHU 00CYKJICHHS.
2. ABTOp(Bl) IPE3EHTUPYIOT TEKCT (HE Oosiee 15 MUHYT).

3. YyacTHUKH 00CYKJIEHUS 3a/1aI0T BOTIPOCHI aBTOpYy(am).
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OK3aMCHa I10 JJaHHOMY KYpPCY. CTy,I[CHTBI, HC IMPCIOCTABUBIINC Keﬁca, HC OOITYCKAIOTCA K CJauc

4. ABtop(bI) OTBEYaOT HA BOMPOCHI (He Oonee 10 MUHYT).

5. Y4acCTHUKU BBICKA3BIBAIOT KPUTHYCCKUC 3aMCUaHUA U pCKOMCHAAINU B aJpeC TCKCTA.

Keiic cmaeTrcss mpenomaBaTeNo B JJIEKTPOHHOM W OyMa)XHOM BHJIE€ HE TO3JHEE JaThI

OK3aMCHa.

° ® N o kWD

— e e e e
ok W N = o

—_—

° ® N bW

—_ = =
M= 2

IIpumepHbIe BONPOCHI IJIS1 YCTHOTO ONPOCa

Knaccudukanuss puCKOB B COOTBETCTBMHM C OCHOBHBIMH BHUIAMHU XO3SHCTBEHHOU

JESATEIIBHOCTH.
Knaccugukarus puckoB 1o xapakrepy MocieACTBUH.
Knaccudukarusi puckoB 1o ypoBHIO BO3MOKHBIX IOTEPb.
YucThble U CHIEKYISITUBHBIE PUCKH.
OK30Ie€HHBIE U YHIOT€HHBIE PUCKHU.
Puck nukBugHOCTH.
Puck naTesxecriocoOHOCTH.
[IponieHTHBIN PUCK.
Puck xone6anwus 11eH (LIEHOBOW PUCK).
BanroTHsll puck.
WNHIAImMOHHBINA PUCK.
NHBECTULIMOHHBIN PUCK.
CucremaTndeckye 1 HECUCTEMATUYECKUE PUCKH.
KauecTBeHHBIN aHAJIN3 PUCKOB.
KonnuecTBeHHBIN aHAJIN3 PUCKOB.
IIpumepHsble TeMbl pedepaToB
OBOMIOIUS B3IVIAIOB HA KATETOPUU «PUCK».

BBI60p HMHBCCTUIIMOHHOI'O HOpT(i)eJ'IH B YCJIOBUSAX HCOIIPEACIICHHOCTU U pUCKA.

[Ipennoceiku 1 (HakTOpkl, NPEALIECTBYIONINE HACTYINICHHIO PUCKOBBIX CUTYaIUH.

CyIIHOCTb U COIEpKAHUE PUCK-MEHEKMEHTA.

AHaJIM3 ¥ OLICHKA YPOBHS pUCKa.

MeTopl yKIOHEHUS OT PUCKA U €r0 KOMIIEHCALUH.
Mertoab! ynpaBieHus: GPUHAHCOBBIM PUCKOM.
Knaccudukarus puckos.

Ponp banka Poccun B ynpaBieHnn 6aHKOBCKUMU PUCKaMH.
CriocoObl CHMKEHUS MPOLIEHTHOTO M KPEAUTHOTO PUCKA.
[TonsaTue u knaccuuKas pUCKOB B CTPaxOBOM OM3HECE.

Konnenmus puckoBoit croumoctu (Value at risk — VAR).
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13. Opranu3zanus ynpasjieHHs] pUCKOM Ha ITPOU3BOJICTBEHHOM MPEANIPUATHH.

14. Merton cratuctudeckux ucneiranuii (Monte-Carlo simulation).

15. XeKUPOBAHUE PHUCKOB.

16.  VYnpaBieHue KpeJUTHBIM PUCKOM B JI€TEILHOCTH OaHKOB.

17.  CraTucTHuYecKne METO/bI OLICHKH PUCKA.

18. Kpurepuit o:xugaeMoi mojae3HoCTH.

19. Pucku B MexayHapogHONH OAaHKOBCKOM JEATEIbHOCTH.

20. DTamnbl yIpaBJIeHUs PUCKOM.

21.  AyTCOpCHHT yIIpaBJIEHUS PUCKOM.

22.  OOmas xapakTeprucTuka HHPOpMaLuu, HeOOXOAUMOM IS yIIPaBIEHUS] PUCKOM.

23. Wnentuduxanus 1 aHaaIu3 pUCKOB.

24.  Mepsl 10 IPEeIOTBPALICHUIO HEIUIATEKECIIOCOOHOCTH U HECOCTOATEIBHOCTH POCCUNHCKUX
IIPEANPUATHIN.

25.  IlpaBoBoe perynupoBaHHE OTHOLICHH B chepe HECOCTOSATEIBHOCTH (OaHKPOTCTBA).
26.  Mopenu nporHo3upoBaHusi OAHKPOTCTBA PUPMBI.

27. Jlnaraoctrka 6aHKPOTCTBA MPEAIPHUITHI.

28.  3apyOexHas MpaKTHKa pUCK-MEHEIKMEHTA.

29.  IlpousBoanble (pUHAHCOBBIE MHCTPYMEHTHI B YIIPABICHUU PUCKAMH.

30.  Crparerus u TakTHKa pUCK-MEHEI)KMEHTA.

IIpumepHasi TeMaTHKA KOHTPOJbHBIX padoT

1. Kak paccuutbiBaetcst kod(hPUIMEHT pucKa U ONMPEAENSAIOTCS BO3HUKAIOIINE MPOOIEMBI
yIpaBJIEHUS] PUCKOM Ha NMPEANPUATUH?

2. Kakue 6a3oBble (prHAHCOBBIE TOKYMEHTHI HEOOXOIUMO HCIONB30BATh AJIS MOTYYCHUS
WH(POPMAITUH C MEITBIO YIIPABICHUS PUCKOM?

3. HazoBute XxapakTepHble OTIIMYUS YUCTHIX PUCKOB OT CIIEKYJISTUBHBIX.

4. Uro nonpa3zymMeBarOT PUCKU HEUCIOJHEHUS XO3SIMICTBEHHBIX JI0TOBOPOB U CEJIEKTUBHBIC
pucku?

5. Kak npaBuiapHO OCYIIECTBIATH OOHAPYKEHUE PUCKOB IPH MOMOIIM KayeCTBEHHOI'O
aHanu3za?

6. Kakyro mH(popManuo o prckax HEOOXOAMMO TOIy4YaTh MPH MOMOIIN KOJTHMYECTBEHHOM
OLICHKU?

7. [lo xakuMm KpHUTEpHSIM HEOOXOJUMO HWACHTU(GUIMPOBATH BHEIIHWE W BHYTPEHHHE
UCTOYHUKHU UHPOpMAIUu?

8. Kakwne TpeboBanMst HEOOXOAUMO MPEIBIBIATH K MHPOPMAITUN O pUCKaX?

9. Kak ocyriecTBisaTs BU3yaau3aluio PUCKOB MTyTeM CpaBHEHUS pacrpeaeneHus ymepba 1o

peamu3anu  Kakoro-au0o  MpPeAyNpeUTEIbHOTO MEPONPHUSTHS M COOTBETCTBYIOIIETO
pacripeiesIeHus 1ociie ero OCYIIEeCTBICHUS ?

10.  Kakum o0pa3oM cieayeT oNnpeaessTh I'PaHUIly MEXIY NPUEMIIEMbIM U HEIPUEMIIEMbIM
puckamMu?

11. Oxapakrepusyiire HKOHOMHUYECKYIO (KOMMEpYECKY10) u MTOJINTUYECKYIO
HEONPE/IeICHHOCTH.

12.  OmpenenuTe CTENEHb PUCKA MPHU MOMOIIM KOJIWYECTBEHHBIX M KaYECTBEHHBIX METOJIOB
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OLICHKH PUCKOB.

13.  Paccunraiite oxupaemyro HopMy pgoxonHocth ERR wm IRR- BHyTpeHHIOI0O HOpMY
JIOXOIHOCTH.

14. Kakpne okcmepTHble MeETOABI IMPUMEHSAIOTCS IPU  ONPEIEICHUH  BO3MOYKHOCTH
HACTYIUIEHHs] PUCKOBBIX CUTyaluil?

15. Ilpm nomomum Kakux IIOKa3aTeJed Ompenensercs JOBEPUTENbHBIA HWHTEpBAI U
BpEMEHHOH Topu30HT npu oeHke (VaR)?

16. Kakue mnpakTHuecKhe Mepbl HCIOJB3YIOTCA NpPU YNpaBiIeHUH HWHGOPMAIMOHHBIMU
puckamun?

17. Kak mpaBunpHO pa3zpaboTaTth W JOBECTH 10 TMOAYMHEHHBIX IUIAH ACHCTBUU B Ciydae
KPUTUYECKON CUTYallud BOSHUKHOBEHHS MH(POPMALIMOHHBIX PUCKOB?

18. [To kakuM KpUTEpUSM OCYLIECTBIISATH BEIOOP METO/IOB YIIPaBICHUS PUCKOM?

19.  Kak nmpoBoIuTCs OLIEHKAa PUCKOBAaHHOCTH 00BEKTa pa3MeIleHus pecypcoB OaHKa?

20. OxapakTepu3yiTe NPEeBEHTUBHBIE U MOIEPKUBAIOIINE MEPOIIPUITUS PUCK-CTPATETUH.
21. Ilpm mnomomM KakuX METOJOB CJEIyeT OCYIIECTBIATH BbIOOp ONTUMAILHOTO
WHBECTUIITMOHHOTO MPOeKTa?

22. Jlnd 4ero HCHOJB3YIOTCS PpEUTHUHIOBBIE 3HAYEHUs JIBYXYPOBHEBBIX BEPOSTHOCTEN
OKYTaeMOCTH UHBECTULIUI?

23.  Yro xapaKTepu3yIOT OKa3aTeJIN KOBAPUALIMOHHOW MaTpHIbl 10XO0A0B?

Kpurepun oneHuBaHHNA TeKyIIero KOHTPOJISI

1.1. Texkymuii KOHTpOJb 3HAHUN CTYAEHTOB OOECIIEYMBACT OIEPATUBHOE YIIpaBIECHUE
y4eOHO! JesITeNbHOCThIO CTYACHTA U IIPOBOJUTCS C LIEJIBIO:

- COOTBETCTBUS YPOBHSA M KadecTBa IIOArOTOBKM CIIEHUANIMCTa ['oCynapcTBEHHOMY
obpa3oBatensHOMY cTrannapty @I'OC B yacTu rocy1apcTBEHHBIX TpeOOBAHUN;

- INIPOBEPKH KaueCTBAa TEOPETUYECKUX 3HAHUU 110 NUCLUILIMHE;

- TIPOBEPKHM HAJIMYUS YMEHHH NPUMEHSATh IOJyUYEHHBIE TEOPETUYECKUE 3HAHUS IpU
pelIeHNH IPAKTUYECKUX 3a/1a4 U BBINOJIHEHUH J1a00paTOpHBIX padoT;

- TPOBEpPKU HAJMYUsl YMEHUH caMOCTOATENbHOM padoThl ¢ yueOHOM aUTepaTypoi.

1.2.  Texymuil KOHTPOJIb 3HAaHUN CTYAEHTOB IIPENLyCMATPUBAET CUCTEMATHUECKYIO IPOBEPKY
KayecTBa MOJYYEHHBIX CTYJIEHTaMH 3HAaHUM, YMEHUN W HABBIKOB IO BCEM AMCLMILUIMHAM,
U3y4aeMBIM B KaXKIOM CEMECTPE.

1.3.  Texyuuii KOHTPOJIb 3HAHUI CTYJEHTOB MOXKET MPOBOAMUTHCS B (hopMe: YCTHOTO ompoca,
IPOTrPaMMHUPOBAHHOTO KOHTPOJIS,, TUCbMEHHON PabOThl, TECTOBOTO KOHTPOJIS, BHITOJIHEHUS
3a/1a4 ¥ NPaKTUYECKUX 3aJaHUi, KOHTPOJIbHON pabOThl, IPUMEHEHUS PEHTUHIOBOW CHCTEMBI
KOHTPOJISl 3HAHUU U T.II.

1.4. Ilpu ycTHOM OIpoce BBICTABIISETCS OLIEHKA:

e 5 (OTIMYHO) - 3a MOJHBIA OTBET HAa TIOCTABJICHHBIA BOMPOC C BKIIOUYEHUEM B COJICpIKAHUE
OTBETa pacckasza (JIEKLMHU) MpernojaBareis, MaTepUanoB y4eOHHUKOB, JAONOJIHUTEIbHOM
JIUTEpaTyphl O€3 HABOJASALINX BOIIPOCOB;

e 4 (Xopol0) - 3a MOJIHBII OTBET Ha MOCTABJICHHBIN BOIIPOC B 00BEME pacckasa (JIEKIUH)
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® [IpenojaBarels ¢ BKIOYEHUEM B COJEpKAHNE OTBETa MATEPUAIOB YUCOHUKOB C UETKUMHU
HOJIOKHUTEIbHBIMA OTBETaMH Ha HABOSIIME BOIIPOCH! MpENoaBaTes;

e 3 (YAOBJIETBOPUTEIIBHO) - 32 OTBET, B KOTOPOM 03BY4€HO 0o0Jjiee MOJIOBUHBI TPeOyeMOoro
MaTepHaa, ¢ MOoJI0KUTEIbHBIM OTBETOM Ha OOJIBIIYIO YaCTh HABOJSIIMX BOIIPOCOB;

e 2 (HeylOBIETBOPUTEIbHO) - 3a OTBET, B KOTOPOM O3BYYE€HO MEHEE IOJOBHHBI
TpeOyeMoro marepuana WM HE O3BYYEHO TJaBHOE B COJEpKaHMM BOIpOca C
OTPHIIATEILHBIMU OTBETAMU Ha HABOJSIINE BOIPOCHI MIIM CTYJIEHT OTKA3aJiCs OT OTBETa
0e3 MpeBapuTEIEHOTO OOBSICHEHUS YBAKUTEIHHBIX TPUYHH.

1.5.  IIporpaMMmHpOBaHHBI KOHTPOJb 3HAHUH (TECT) NPOBOJUTCSA 110 3apaHee pa3pabOoTaHHBIM
U YTBEPXKIEHHBIM IIMKJIOBON METOINYECKON KOMUCCHEN 3aJaHUSAM U KPUTEPHUSIM OLICHKH.

1.6. IlucemenHass paboTa MOXET MPOBOIUTHCS JUIS TMPOBEPKH 3HAHUNH TIO OTICIBHBIM
pasaenam wid TemaM. [IpoIomKHUTENbHOCTh MHUCHBMEHHONW pa0OThl HE JOJDKHA TPEBBINIATH
IIOJIOBUHBI aKaJeMHuyeckoro uaca. IluceMeHHas pabGoTa oneHuBaeTcss 1o S-OanabHOMN
cHCTEME.

1.7. Pemenue 3amau, BKJIIOYAsh CUTyallMOHHBIC, OIICHUBACTCS IO KPUTEPUSM HHUCHMEHHOU
pabotel. IlonmoxkurenbHble oueHku (5, 4, 3) mnpenmosiararoT NpPaBUIbHBIA OTBET Ha
IIOCTAaBJIEHHYIO 3aJjauy, OLlEHKa 2 (HeyJIOBJIETBOPUTEIbHO) BBICTABISETCS 32 HENPABUIIbHBIN
OTBET (pe3yJsbTar).

1.8.  KoutponpHast paboTa NHPOBOAMTCA 3a CYET BPEMEHM, IMPETYCMOTPEHHOTO Y4YeOHBIM
TUTAHOM Ha COOTBETCTBYIOMIYIO IUCIUILTHHY.

1.9. KonndecTBO ceMeCTpOBBIX KOHTPOJBHBIX pabOT, yCTaHOBIEHHOE Y4EOHBIMHU IUIAHAMH U
y4eOHbIMHM TNpOTrpaMMaMH, MOXKET OBITh JOMOJHEHO paboTaMH, HE HMMEIOLIMMM CcTaTyca

00s3aTebHbIX.

4.2. [Ipome:KyTOYHAS aTTeCTALMS

4.2.1. llepeyeHb KOMNETEHINH ¢ YKa3aHMEM ITANOB UX ()OPMHPOBAHUSA B Mpolecce
ocBOeHHsi oOpa3oBaTejibHOW mnporpammbl. IlokasaTtesm W KpuTepuM OUEHHMBAHUA
KOMIIETEHIUHI ¢ Y4eTOM JdTana ux opmMupoBanus

Kon HanmeHoBaHue Kon 3rana HanmeHoBaHue 3Tana
KOMIETEeHINH KOMIETEeHIHH OCBOECHUSI OCBOEHUSI KOMIETEHIIHU
KOMIIETeHIIMH
[IKc OC 11-4 CrocoOHOCTh mposectd | [IKc OC II — | CnocobHoOCTh YIPaBISTh
KOHOMHYECKYIO OLICHKY PHCKOB U | 4. ] pUCKaMH C  HCIOJb30BaHHEM
BBIpAabOTATh  MEPONPHATHSA  TI0 HHCTPYMEHTOB PHCK-
BO3JICHCTBHIO HA OTJACIBHBIC BUIBI MEHEHKMEHTA, a TaKKe
pHcka BBIOUPATH ONITUMAJIHHBIC
CITOCOOBI CHUKEHUS
KOHKDPETHBIX PUCKOB
[IKc OCII -5 | Cnoco6uocts gokymentupoBath | [IKc OC II— | Cnoco6HocTh MIPUMEHSATH
IpOIIECC yIpaBieHus puckamu | .1 HHCTPYMEHTApHUid pHCK-
U TMPOBOAWTH KOPPEKTHPOBKY MEHEJUKMCHTA B Heax
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peecTpoB pHUCKOB B paMKax MOBBILIECHUS KOHTPOJIA u
OTJENbHBIX OM3HEC-POLIECCOB s dexruBHOCTH nporecca
H DYHKIMOHATBHBIX YIIpaBIEHUS pHUCKaMHU B
HanpaBJIcHUNI OpraHHsalii
JTan 0CBOEHUs IHoka3aresanb Kpurepuii oueHuBanus
KOMIEeTeHIHH OlIeHUBaHUS
[IKe OC I - 4.1|Cnoocoben IIpUMEHATH | Ha 0CHOBE M3y4EHHOr0 OHATUHHOTO
CrocoOHOCTh  YIPAaBISITH | METOOJIOTHIO pHICK- | ammapaTa ¥ METOAOJIOTHH  PHCK-
pHCcKaMu C | MEHE/DKMEHTA JUIS | MEHEJDKMEHTa aHAJIM3UPYeT
UCTIOJIb30BaHUEM dopmupoBaHuUs BHEIIHUE  TPEANPUHUMATEIECKUMHU
UHCTPYMEHTOB PHCK- | KOPIIOPaTUBHOM  CTpATETHH, | pUCKAMU M TPUMEHSET  MEeTOJbl
MEHEDKMEHTa, a TaKXe | IOJIUTHKH u TaKTUKH | yIIPABIICHUS IMH, a TAK)KE yIPABIISICT
BBIOUpaTh ONTHMAJILHBIC | YIIPABICHUS PUCKAMHU BHYTPEHHUMHU aJMHHHUCTPATHBHBIMU
CIOCO0bI CHYKECHUS pucKamMu
KOHKPETHBIX PHCKOB
I[IKc OC 1 - 5.1|Cnoocoben chopmupoBath | OGOCHOBBIBACT BBIOOP CpPEIACTB U
CriocoOHOCTh TPUMEHSTH | LEJIOCTHOE TPEICTaBICHUE O | METOJOB HUBEIUPOBAHHS PHCKOB
UHCTPYMEHTApUl  PUCK- | IPUHIUIIAX, mpoueccax, | U CHI)KEHUS TOTepb, NPHUHITUS
MEHE/UKMEHTa B IIEJIAX | IpaBWaX M METOAAX OICHKH | peIIeHHM B YCIOBHAX
MOBBIIICHHUSI KOHTPOJS U | pUCKOB HEOoMpeAeIeHHOCTH
3¢ HEeKTUBHOCTH
mporecca  YIpaBJICHUS
pPHCKaMU B OpTaHU3AINH

4.2.2. PopMa u CpeACTBA NPOBEICHUS MPOMEKYTOYHOH ATTeCTAIUHN

dopma NpOMEKYTOUHON aTTECTALMU B COOTBETCTBUU C YUEOHBIM IUIAHOM — SK3aMEH.
4.2.3 TunosBblie OlleHOYHBbIE CPE/ICTBA

Cnucox BOIpPOCOB /ISl IOATOTOBKH K IK3aMeHY:

1. Knaccudukaiuss puUCKOB B COOTBETCTBUM C OCHOBHBIMM BHJaMHM XO3SHCTBEHHOMN

JESTEIIbHOCTH.
Krnaccudukanus puckoB 1o XxapakTepy Nociae/ICTBUM.
Knaccugukaius puckoB 1o ypoBHIO BO3MOXHBIX IIOTEPb.
YucThle U CIEKYIISITUBHBIE PUCKH.
OK30re€HHBIE U YH/IOT€HHBIE PUCKHU.
Puck nukBuaHOCTH.
Puck naTesxecriocoOHOCTH.

[IpoueHTHBIN pUCK.

A A AT A T

Puck xonebanus 11eH (LIEHOBOM PUCK).
10. BantoTHbI# puCK.
11. UHISIMOHHBINA PUCK.

12. IHBECTUILIMOHHBIN PHUCK.
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13
14

15.
16.
17.
18.
19.
20.
21.

22.
23.
24.
25.
26.
27.

28.
29.
30.
31.
32.
33.
34.
35.
36.
37.
38.
39.
40.

41.
42.

43.

. Cucremarnuecknue 1 HECUCTEMAaTUUECKUE PUCKH.

. KauecTBeHHBIN aHAIN3 PUCKOB.

KonnuecTBeHHBIN aHAJIN3 PUCKOB.

MeToabl 3KCIIEPTHBIX OLEHOK (MHTEPBbIO, METOJ KOMUCCHUHU, MeTO Jlenbdu)

MeTto aHaJIOTUU ¥ METOJ, YMECTHOCTH 3aTparT.

[Tpuntuns! ynpaeineHus (GUHAHCOBBIMU PUCKaMHU.

[TonuTHka U Tpolecc ynpaBieHus: pUCKaMH.

AKTHBHOE, aJaTUBHOE U TACCUBHOE YNPABICHUE PUCKAMHU.

Mertoapl  ynpaBieHus: (UHAHCOBBIMH pUCKamMH  (YKJIOHEHHE, MpeayNnpexIeHHUE,
COXpaHEHHUE, Iepeada PUCKOB).

JuBepcudukanys Kak METOJl yIpaBiIeHUs PUCKaMU.

XepKUpOBaHKUE KaK METOJ, YIIPABIICHUS PUCKAMM.

Mogenu ynpasiieHUsl pUcKamu (TpaJuLMOHHAs U HOBasi MOJEIIb).

[ToHATHE MHBECTUIIMOHHOTO MOPT(EIs, MPUHIIMIIBI U 3TAIBI €ro (OPMHUPOBAHUSI.
@DaxTOophl, BAUSIOLINE HA CTOUMOCTb U JJOXOJIHOCTb JJOJTOBBIX HHCTPYMEHTOB.

MeTtozbl OLEHKH CTOMMOCTH U J0XOAHOCTU (DMHAHCOBBIX AKTUBOB C (PUKCHUPOBAHHBIM
JOXOZOM.

Jlropanys 1 BBIMYKJIOCTh KaK MEpa PUCKa JI0JITOBBIX HHCTPYMEHTOB.

Crpareruu ynpapiieHUs PUCKOM OOJIUTAIUH.

MMMyHM3a14s1 IPOLICHTHOTO PHUCKA.

PelTuHIM JONrOBBIX HHCTPYMEHTOB.

OCOOEHHOCTH OLIEHKH JIOJTOBBIX HHCTPYMEHTOB B PO.

Puck u noxomHOCTh MOpThENs aKIui.

OnTuManbHbIN TOPTHET.

Pe1iHOUYHBIN TTOpTdEID.

XapakrepucTudeckas JIMHUA pblHKa Kanutanos (CML).

Mogpens OLeHKH CTOMMOCTH (PMHAHCOBBIX akTUBOB (CAPM).

XapaktepucTudeckas JuHusA leHHor o0ymaru (SML).

Bunsl 1 0011ast XxapakTepucTHKa IPOU3BOAHBIX HHCTPYMEHTOB.

Tumnel 1 ¢pyHIaMEeHTaNbHBIE CBOMCTBA OMIMOHOB. DaKTOPHI, ONPEACIAIONINE CTOUMOCTh
OII[MOHOB.

OnmuoHHbIE CTPaTEeTUH XEHKUPOBaHUS (PUHAHCOBBIX PUCKOB.

Tunbl M OCHOBHBIE XapaKTEPUCTUKHU (PbIOYEPCHBIX KOHTPAKTOB. MeTO/bl OLEHKHU
(BIOYEPCHBIX KOHTPAKTOB.

®opBapAHbIE KOHTPAKTHI U CBOIIBI.
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44. YnpasneHue (MHAHCOBBIMH PHUCKAMHU C MCIIOJIB30BAaHUEM IPOU3BOJHBIX HHCTPYMEHTOB.
45. BO3MOXHOCTH HCHOJIb30BAaHUSI COBPEMEHHBIX IPOrPAMMHBIX HPOAYKTOB B IIpOIECCE

yrpaBieHus] GUHAHCOBBIMH PUCKaMU

4.3. MeToanuyeckne MaTepHuaJibl
IIkaJjia OueHuBaAHNS.

CriocobeH oleHUBaTh TMOKa3zaTend M (PaKTOpPbl PUCKOB Ha
(MHAHCOBOM pBIHKE M pBIHKE OaHKOBCKHMX YCIyr M BbIOMpATh «OTIm4HO»
METO/BI B MIOJIHOM 00bEeMe, KpUTHUYECKH OLIEHUBACT MX BIUSHHE HA
COCTOSIHUE (PMHAHCOBBIX PHIHKOB U PbIHKA 0@HKOBCKHX YCIIyT
CriocobeH MpUMEHSATh METOABl OLIGHKM PHUCKOB HAa  pBIHKE
IPOU3BOJHBIX (PUHAHCOBBIX MHCTpyMeHTOB M Ha PLIb B momHom
o0beMe, KPUTHUYECKU OLIEHMBAET BJIMSHUE PUCKOB HA COCTOSHHE
PII®U u PLIb.

Cnoco0eH oleHMBaTh MOKa3aTeau U (akTOpbl PUCKOB Ha «Xoporo»
(MHAHCOBOM pBIHKE M pBIHKE OaHKOBCKHMX YCIyr M BbIOHMpATh
METOJbl B IIOJHOM OOBEME C JOIMYyIIEHUEM HE3HAUUTEIbHBIX
HETOYHOCTEH, OLICHHBAET MX B IOJHOM O0OBEME U C HEKOTOPHIMU
JOTYIICHUSAMHU KPUTUYECKH OIIEHMBAE€T BBIOOp IMOAXOJIOB K
KOHCYJIbTUPOBaHHMIO KJIIMEHTOB Ha (PMHAHCOBBIX PBIHKOB M PBIHKA
OaHKOBCKHUX YCIIYT;

CriocobeH MpUMEHSATh METOAbl OLIGHKM pPHUCKOB Ha  pbIHKE
IPOU3BOJHBIX (UHAHCOBBIX HMHCTpyMeHTOB u Ha PLHb ¢
HEKOTOPBIMU JIONYIIEHUSIMU, KPUTHUYECKH OLICHUBACT BIIUSHUE
puckoB Ha coctosgsaue PIIOU u PLIb

CriocobeH oueHuBaTh MOKazaTeld U (GaKTOpbl PUCKOB Ha | «YIOBIETBOPUTEIHHOY
(UHAHCOBOM pBIHKE M pbIHKE OaHKOBCKUX YCIYr W BbIOMpaTh
METO/BI B MOJHOM OOBEME C TOJIBKO JOMYILICHUEM 3HAYUTENbHBI
HETOYHOCTEH, OLICHUBAET UX HE B IOJIHOM 00bEME; HE YETKO U HE B
HOJHOM 00BbeMe KPUTHYECKH OILICHMBAeT BHIOOp IOAXOIOB K
KOHCYJIbTUPOBAHUIO KJIMEHTOB Ha (PMHAHCOBBIX PHIHKOB M pPbIHKA
0OAaHKOBCKHUX yCIYT;

He cnocoGeH mpuMeHsITh B MOJHOM O0OBEME M YETKO M B TIOJHOM
o0beMe KPUTHYECKH OLIEHMBATh BHIOOP METOAOB YIIPABICHUS
puckamu Ha PITIOU u PIIb

He cmocobeH mpuMeHsTh yKa3zaHHbIE METOIbI, HE 4YeTKO W B He | «HeymoBneTBopUTeIbHO»
IIOJIHOM O00BEME KPpUTHUYCCKU OLCHUBACT BJIUAHUC PHUCKOB Ha
cocrostnue PITOU u PIIb

He cmocoOeH oreHMBaTh yKa3aHHBIC IMOKa3aTeIM W METOJOB, HE
YeTKO U B HE MOJIHOM 00beMe KPUTHUECKHU OIICHUBAET WX BIUSHUE
Ha COCTOSIHME (DMHAHCOBBIX PHIHKOB U PbIHKA OAHKOBCKHUX YCIIYT U
MOJIXObI K BEIOOPY MOCTABIIMKOB (DMHAHCOBBIX YCIYT U CTpaTEeTUi
KOHCYJBTHPOBAHUSA KIIMCHTOB

IIpoueaypa npoBeieHUsIIK3aMeHA
[IpomexyTouHass aTTecTalus OINpeAeseT CTENeHb JOCTIKEHUS Y4eOHbIX Iesell u
npoBoAuTCA B (opMe SK3aMeHa. DK3aMeH MPOBOJUTCS YCTHO IO KOHTPOJIBHBIM BOIpOCaM B

CPOKH, TPEIyCMOTPEHHBbIE YYeOHBIM IUTaHOM. [IpyM BBIBEICHWH AaTTECTAIIMOHHONW OTMETKHU
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00513aTeNIbHO YUMTBHIBAIOTCS PE3yJIbTaThl TEKYIIETO0 KOHTPOJII U CaMOCTOSTENbHOM paboThI
oOyuaromierocs. Tekymui KOHTpPOJIb YCHEBAEMOCTU OCYIIECTBISIETCS BO BpPEMs IPOBEIEHUS
CEMHUHApPOB TOCPEICTBOM IMPOBEACHUS YCTHBIX OMpocoB yuamuxcsa. ComepikaHue OLIEHOYHOTO
CPEIICTBA - BOMPOCH K 3Kk3aMeHy. TpeOoBaHMs K BBINOJIHEHUIO- YK3aMEH MPOBOJUTCS B YCTHOU
¢opmMe myTeM OTBETa Ha BONPOCHI W3 TPEACTABIEHHOro TMepeuHs. Bpems, oTBeieHHOe Ha
npouenypy — 20 wuHyT. PesynpTaThl oriamaroTcs IO OKOHYaHMU ompoca. OTser
MO/ArOTABJIMBAETCSl B NMHUChMEHHOM KOHCHEKTUBHOM (popme M claeTcsl MpenojaBaTeNio IMocie

YCTHOI'O OTBCTA.

5. MeToaunyeckne yKasaHus I 00yYAOLIMXCS 110 OCBOCHHMIO TUCHUILIMHBI
Memoouueckue ykazanusa no blnOJAHEHUI0 KOHMPOIbHBIX padom:
Janaplii BuA pabOTHI MPOBEPSET YCBOGHHE OOYYAIONUMUCS TIOMYyYEHHBIX B XOE
00y4eHUs yMEHUI U HABBIKOB, a TAK)KE YMEHUS aHATU3UPOBATH UCTOPUUECKHUE CUTYAIUH.
Bpemsi Hammcanus KOHTpOJIbHOW paboThl coctaBiseT 30 MuH. (MO >KEJTAHUIO
oOyyJaromerocss OTBET MOKET ObITh JOCpO4HBIM). [Ipy mpoBeneHUM KOHTPOIBHOW pPabOTHI
00y4aroMMcs IpearaeTcsi OTBETHTD Ha JIBa KOHTPOJIBHBIX BOIIPOCA.
BrinonHenne KOHTPOJIBHOW pabOTHI  SIBISIETCS OOSA3aTENbHBIM JUISI BCEX OOYYaIOIIUXCS.
KontponbHas paboTa siBiiseTcss IOMYCKOM K 3a4€Ty C OLIEHKOM, MPHU YCIOBUHU, YTO Ha OJUH
BOMPOC (K3 IBYX 3aJI0’)KEHHBIX B 3aJ]aHKE) JaH KOPPEKTHBIH, MMOJTHBIN 1 pa3BEPHYTHII OTBET.
Memoouueckue ykazanus no 6blnoJIHeHUI0 peghepamoes
B pedepare n1omkHBI OBITH U37I05KEHBI aKTYaIbHOCTHh BRIOPAHHOM TEMBI, €T0
COBPEMEHHOE COCTOSIHUE, TPOOJIEMBbI U TOJIXO/IbI K UX pelieHuto. B pedepare nomxeH ObITh
U3JI0’KEHO aBTOPCKOE BUCHUE UCCIIeyeMOil MpoOieMbl U BOZMOXKHBIE MyTH ee pemenud. [Ipu
HEO0OXOAMMOCTH JIOJKHBI ObITh BBIMIOJTHEHBI AaHATUTUYECKUE PACUETHI, TOATBEPIKIAIONTHE
MO3UIIMIO aBTOPA, U PaCKphIBAIOIIHE 3(PPEKTUBHOCTD MpeTaraéMbIX perieHui.
Memoouueckue ykazanus no no020moexke K Onpocam
Omnpoc — ¢opma TekyIei onepaTUBHOW MPOBEPKM YCBOSHHOI'O MaTepuaa, MpOBOJUTCS B
KOHLIE Ka)KJOTO 3aHATHsA MPOWJIEHHBIM TemaM. B kadecTBe BONPOCOB AJii MOATOTOBKHU
MPEANoIaraeTcsi HICoJab30BaHUE MPUMEPHBIX TEM JIJIsi KOHTPOJIBHBIX BOIPOCOB.

Memoouueckue ykazanusa no 6bInOJIHEHUI0 MECMO8:

JlaHHbIN BU paOOTHI MPOBEPSET YCBOCHHE 00YyYAIOIMMUCS MOTYYEHHBIX B X0Ji€ 00y4eHUs
YyMEHUN U HaBbIKOB. Bpems Hamucanusa Ttecta coctaBisier 15-20 MuH. (B 3aBUCUMOCTU OT
KoJu4ecTBa BompocoB). [Ipu nmpoBeneHnn TecTupoBaHusi 00ydarommmMcs TpeiaraeTcs OTBETHTh
Ha 15-20 KOHTPOIBHBIX BOIPOCOB.

BrimonHenue TecToB sBisIeTCS 00s3aTENbHBIM ISl BceX OOywarommxcs. BolnomHeHHbIE

TCCTOBLIC 3aIaHUS SABJIACTCA JOITYCKOM K 3a4CTy C OLICHKOM.
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CamocrosiTesbHast padora

[Ipomecc m3ydenuss aucuuriuiuHbl (Momyisi) «Puck-menemxkment (Risk Management)y»
BKJIFOYAET CAMOCTOSITENHHYIO pab0OTy 00yUaromuXxcsl.

[TomyyeHHbIE Ha JEKUUSIX U CEMUHApaxX 3HAHUA MOJJIEXKAT PACIINPEHUIO U 3aKPETUICHUIO B
MPOIECCE CaMOCTOSTENIbHON HaydHOU paboThl. CaMocTosITeTbHAS MOATOTOBKA 00yYarOIIerocs K
JICKIIMH 3aKJTF0YAETCs, MIPEXK/IE BCETO, B IEPEUUTHIBAHUN KOHCTIEKTA MPEIbLAYIIEH JICKIUH.

CamocrosiTenTpHas TOATOTOBKA K CEMHUHApaM U MPAKTUYECKUM 3aHITHSAM 3aKIIIOYaeTCs B
IMPOYUTHIBAHUU KOHCIIEKTa COOTBETCTBYIOIIEH JIEKIMH (€ClIM OHAa YMTanach MO JAaHHOU Teme),
YTEHUHU COOTBETCTBYIOIIETO pa3jiena ydeOHWKAa W MEpPBOMCTOYHHKA, MOAOOp MPUMEPOB,
CUTYalHii, pEIICHUE 3a/IaHUS.

PexomMeHnnanuu 1o ureHuIo yueOHON TUTEpaTyphl

B Hacrosiiee Bpemsi umeetcst OOJIbLIOE KOJMYECTBO YYEOHHUKOB 1O mpobiiemam «Puck-
MEHE/DKMEHT». B KakI0M M3 HHUX BBIPAXKAETCsl ONpPEICIICHHAs MO3UIMS aBTOpPa OTHOCUTEIBHO
YPOBHS U CHEMU(PUKH H3JI0KECHHUS OTACIBHBIX Pa3feiioB, TeM. DTO MPHUBOIUT K TOMY, YTO
OTIpe/IeJICHHBIE BOMPOCHI MOTYT OBITH BOOOIIIE HE BKIIIOYEHBI B YUECOHUK.

UreHue MOXeT ObITh O3HAKOMHUTEIBHBIM M U3ydaomuM. llenpio 03HaKOMUTEIBHOTO
YTEHUSI SIBISETCA OCTJbI MPOCMOTP KHWUTH, BBIACHEHHWE TOTO, HYKHA JIH OHA, KaKhue WMEHHO
4acTH MOYKHO OYJIeT UCIOJIb30BaTh.

AJNTOPUTM 03HAKOMHTEIILHOTO YTEHUS

1. 3yuenue comepxaHusi TUTYJIBLHOTO JIMCTA, BRIYWICHEHWE TOYHOTO Ha3BaHUs paboOThI, ee
aBTOpa U MpPEJTHA3ZHAUYCHHUS.

2. 3HaKOMCTBO C aHHOTAIIUEN WM NMPETUCTIOBHEM.

3. 3HaKOMCTBO C OTJIaBJICHUEM, BBISIBICHUE HHTEPECYIOIINX BOIIPOCOB.

4. HeropornBoe mepenHucThIBAHUE CTPaHUI C IEJIbI0  «CXBAaThIBAaHUS»  OOILEro
COJIEpKAHUS U XapaKTepa U3JI0KEHUSI.

5. BHUMaTENnbHOE YTEHUE HYKHBIX MECT.

Nsyuaromiee ureHre MMEET IEJIbI0 JIETaIbHOE YCBOCHUE BCETO COIEpKaHUs pabOThI MU
KAaKOi-TO ee yacTu. Ero pekoMeHayeTcs HauyMHAaTh MOCIE O3HAKOMMTENIBHOro ureHus. OHO -
MEJIEHHOE, HETOpOIUIMBOE, BKJIIOYaroliee B ceOsd BO3BpAaTbl K TEKCTy, I[OBTOPEHUS U
comocTaBlieHUs] matepuana. Eciu BcTpedaercs ClIOBO, 3HAYEHUE KOTOPOrO HESICHO, CIEAYET
YTOYHHUTH €ro B cioBape. PaboTa co cmoBapem obierdaer ycBOeHHE MaTepHualia, CliocOOCTBYET
OCO3HAHUIO €T0 CMBICTIA, OBJIAJICHUIO MPOGECCHOHATHHOM JIEKCHKOM.

B nporecce u3yuaroiero yTeHusl COBEpUICHHO HEOOXOAUMBI paboune 3alUCH U BBIITUCKU.
Ecnu obyuaromuiics pabotaeT ¢ cOOCTBEHHONH KHUTOW, TO TOMETKH, 3aIllUCH, MOAUYEPKUBAHUS

MOXHO JenaTh NnpsMO B Hel. [Ipm 3TOM JkenaTesnbHO IOJB30BAThCS SKOHOMHOM CHCTEMOU
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YCIIOBHBIX 0003HAYECHUI:

- 3HaKUW ojo0penwus (momauepkuBanue, "!", NB - Nota Bene - o0patuTs BHUMaHUE | T.]11.),

- 3HaKu Bo3pakeHus («?», BOIPOCUTENIbHBIE CJIOBA U T.1.),

- 3HaKU JIOMOJIHEHUS (CTPENIKH, 3aMHUCH THIMA: «CM. TaKXKe ...» U T.1.).

B OubGnmoreyHoil KHUTE S5TO HEMO3BOJHUTEIBHO, MOITOMY CIEAYET JelaTh BBIIHCKH
OTJIENbHBIX LIUTAT, TE3UCOB WJIM KOHCIIEKTUPOBAHNUE.

KoHCnekT - 3TO cxaToe H3JI0KEHHE BCEro CYIIECTBEHHOTO B COAEpPX aHUHM H3y4aeMoOro
matepuana. OCHOBHBIE HJEH, IOJIOKEHHUS U JOKa3aTeNbCTBA H3JIAraloTcsl B TMOPSAKE HX
OCBEILEHUS B M3y4yaeMOM HUCTOYHMKE. [lepen KOHCIEKTUpOBAaHMEM IPOMCXOAUT IMEPBUYHOE
YTEHME WCTOYHUKA W JIMIIb II0CJIE TOro, KaK TEKCT IOHAT, €ro CJeIyeT KOHCIEKTHPOBATh.
PexoMeHnayercs mucaTh KOHCIIEKT JIMILb HA OJHOW CTOPOHE JIUCTA.

Jlns ycBoeHHs MaTepuaia CYIIECTBYET HECKOJbKO croco0oB. Camblif M3BECTHBIH - ATO
pOCTOE IMOBTOPEHHUE, KOrJa MaTepuall BOCIPOU3BOIUTCS HECKOJIbKO pa3. Jpyroil cmocol -
MBICIUTENbHAsE 00paboTKa Marepuana, KOTOpas MpelyCMaTpUBAaeT COIOCTABICHHWE HOBBIX
JaHHBIX C YK€ H3BECTHBIMH, HMX OLEHMBAaHUE, OCMBICIIEHHUE CBSA3€H MEXIy SBICHHUSIMH,
HNOHATUAMHM, KaTeropusiMu. Takas paboTa MO3BOJISIET YCBOMTH €ro Ha 0ojiee KayeCTBEHHOM
YpOBHE. DTOMY CIIOCOOCTBYET COCTAaBJIEHUE CTPYKTYPHO-JIOTHYECKUX CXEM.

CucremaTnueckoe KOHCIIEKTUPOBAHUE IEPBOMCTOYHHUKOB, HE MEHee 2-3 10 OHOMN TEME.

W3ydenne HaydHOW IUTEpaTypbl MOIKHO OBITh OPraHMYECKH CBS3aHO C H3YyYEHUEM
MaTepuaia JEKIHA, YTCHHEM YYECOHHKOB M IOCIeAyIomed paboToil (MOArOTOBKON K 3a4eTy ¢
otieHkoi). [Ipu yTeHNN Hay4YHBIX TPYAOB HEOOXOIMMO TOAPOOHEE pa300paThCs B TEX BOMPOCax,
KOTOpble OBUIM HAaMEUYeHbI, HO HE PACKpBIThI HAa JIEKIUSAX, OOpAaTHUTh BHUMAaHHWE HAa HIOAHCHI U
OCOOEHHOCTH, KOTOpbI€ OBLIM YHNOMSHYTHl B JeKuusx. [Ipm caMoCTOATENbHOM HW3y4E€HUU
HAyYHOU JIUTEPAaTypbl OUYEHb BAKHO COIMOCTABIATH TEOPETUYECKUE MOJIOKEHUS C peabHbIMU
SIBIICHUSIMU, HAOMI0JaeMbIMU y ce0si M BOKpPYT. DTO MO3BOJMUT JyYIlle MOHSATh, YTO O3HAYAIOT
M3ydaeMble 10 KHUTAM SIBICHUS B >KM3HU. KOHCHEKT HEOOXOIMMO JOMOJHUTH COOCTBEHHBIMH
MBICISIMA WM TIpUMEpaMH U3 JKU3HH, YTO OOECHeuMBaeT NOJKPEIUICHHE W YriyOJeHHOe
NOHUMAaHHE U3y4aeMOTI'0 COJepKaHUSI.

CamMocToATenbHBIA y4eOHBIA TpyHd OOydaromuxcss Ha 00s3aTelbHBIX ayJUTOPHBIX
3aHATUAX (JIEKLIUHU, CEMUHAP).

[MomroroBka K 3aHATHAM OCHOBAaHa Ha IUIAHAX 3aHATHH, pa3pabaThIBaeMbIX
npenogaBaTeneM. OcHOBHOE TpeOOBaHUE K MOATOTOBKE M yYAaCTHIO OOYYAIOIIMXCS B 3aHITHSIX
3aKJII0YAeTCs B TOM, UYTO OOYYalOUIMICS JOJDKEH CaMOCTOSITENIbHO TOTOBUTHCS K 3aHATUSAM U
TBOPYECKM B HM3 Y4acTBOBaThb. pPEHUPOBOYHAS (PYHKLMUS 3aHATHH HE MOJDKHA MPUBOAUTH K

MaKCUMAaJIbHOMY aBTOMATU3MY IPAKTHYCCKUX HABBIKOB.
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Oranbl NOATOTOBKM K 3aHATHSM BKJIIOYAIOT: TIOBTOPEHUE YXKE HMMEIOLUXCA 3HAHUHM I10
KOHCIIEKTY, a 3aTeéM 10 Y4eOHUKy; yriayOJeHHe 3HaHMW 10 TEME C HCIOJb30BaHUEM
PEKOMEH/IOBAaHHOM JIUTEpaTyphl; BHINOJHEHHWE KOHKPETHOrO 3a/laHus (peuieHue 3ajad,

COCTaBJICHHUEC OTUYCTOB U T.H.).

6. YueOHas quTepatypa u pecypcbl HH(POPMAIMOHHO-TEJIeKOMMYHHKANMOHHOM CeTH
"UHTepHeT", BK/II0OYas IepeYeHb Y4eOHO-MeTOAUYeCKOro odecnedeHust AJs
CaMOCTOSITeIbHOM PadoThl 00y4aroIMXcs M0 JMCHUIITIHHE

6.1. OcHoBHas uTEparypa.

1. Boponuosckuii, A. B. VYmpasnenue puckamu: y4eOHMK M NpakTHKyM i By3oB / A. B.
Boponuosckuii. — 2-e u3g. — Mocksa: W3natensctBo FOpaiit, 2020. — 485 ¢. — (Bricuee
obpaszoBanue). — ISBN 978-5-534-12206-0. — Texkcrt: amekrponnstii / ObC HOpaiit [caiiT]. —
URL: https://urait.ru/bcode/450664

2. Barkun, B. H. Puck-menemxment: yueOnuk / B. H. Barkun, B. A. 'amza, @. B. MaeBckuii.
— 2-e u3a., nepepad. u non. — Mocksa: U3garensctBo FOpaiit, 2020. — 365 c¢. — (Bbiciiee
obpaszoBanue). — ISBN 978-5-9916-3502-8. — Tekcrt: anmekrponnstii / ObC HOpaiit [caiiT]. —
URL: https://urait.ru/bcode/450164

6.2. lonostHUTEILHAS JIUTEPATYypa.
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METOJbl M KOHUENIMH: y4eOHUK M IpakTHukyMm ais By3oB / WM. S. JlykaceBuu. — 4-e u3n.,
nepepad. u qon. — Mocksa: MznatenscTBo FOpaiit, 2020. — 377 ¢. — (Bpicmiee oO6pazoBanue).
— ISBN 978-5-534-03726-5. — Texkct: snektponsbii / 3BC IOpaiit [caiiT]. — URL:
https://urait.ru/bcode/450000

2. Jlykacesuu, U. 5. dunancoBoe mojenupoBanue B pupme: yueOHUK 1id By30B / U. S1.
JlykaceBnu. — Mocksa: HUznarenscTBo IOpaiit, 2019. — 356 ¢. — (Bricmiee oOpazoBanme). —
ISBN 978-5-534-11944-2. — Texkcr : oanektponssii // DBC IOpaiit [caiitr]. — URL:
https://urait.ru/bcode/446477

3. TeicsiunukoBa, H. A. Crparermueckoe IUTAaHHPOBAaHHE B KOMMEpPUYECKHX OaHKax:
KOHIICTIIIMSI, OpraHu3amus, Meroaojorus: ydeOHoe mocoobme / H. A. Teicsunmkona, 1O. H.
IOnenkoB. — 2-e uzn. — Mocksa, Caparos: HUIICuP, Aii [lu Op Meaua, 2019. — 308 c. —
ISBN 978-5-4486-0718-9. — TekcT: 3neKkTpoHHbIH // DnekTpoHHO-0ubnmoreynas cucrema IPR
BOOKS : [caiiT]. — URL: http://www.iprbookshop.ru/86163.html

4. Bsatkun, B. H. ®uHaHCOBBIE pellieHUs B yIPABJICHUH OM3HECOM: YYeOHO-TIPAKTHYECKOE
nocobue / B. H. Barkun, B. A. I'amza, /1. JI. XoMmnToH. — 4-e u3n., nepepad. u ngon. — Mocksa:
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WznarensctBo FOpaiit, 2020. — 325 ¢. — (Bsicmiee obpazoBanue). — ISBN 978-5-534-02299-
5. — Texkct: anextponnsiii / BC KOpaii [caiiT]. — URL: https://urait.ru/bcode/452273

6.3. YueOHO-MeTOAM4YECKOE O0ecTeueHHe CAMOCTOSITeIbHOM padoThI.

He npexgycmorpeno.

6.4. HopmaTuBHBIC IPABOBBIC JOKYMEHTHI.

1. I'paxganckuit kogekc P®, yactu 1, 2, 3 u 4.

2. Meronuyeckue yKazaHUs 10 MPOBEACHUIO aHaIM3a (PMHAHCOBOI'O COCTOSHHS OpraHu3aluil,
yrBepxkAeHbI npukazoM @CDO ot 23.01.2001 Nel6.

3. MC®O (IAS) 1 «IlIpencraBnenue ¢unHancoBoit oruetHocTH» (Presentation of Financial
Statements).

4. ®enepanbHblil 3ak0H OT 29 okTsA0ps 1998 roga Ne 164-D3 «O nusuHre».

5. @enepanbhbiii 3aKoH 0T 08.01.1998 Ne6-P3 «O HecocToATENLHOCTU (OAHKPOTCTBE)».

6. ®enepanpHblii  3ak0H OT 26.12.1995 Ne208-®3 «0O06 akUMOHEpPHBIX OOILIECTBAX»
Meronndeckue ykazaHusi IO NPOBEICHHUIO aHadM3a (PMHAHCOBOIO COCTOSHHMSI OpraHU3aluid,
yrBepxkaeHbl npukazoM @CDO ot 23.01.2001 Nel6.

7. Meroauyeckre pPEeKOMEHIALNHU, MO OLEHKe 3(P(PEKTUBHOCTH HHBECTHUIIMOHHBIX IMPOEKTOB.

Od¢ununansaoe uzganue. M.: Dxonomuka. 2000.

6.5. UnTepHeT-pecypcehl.
www.gks.ru. OdunmanbHbii cailT ['ocy1apcTBEHHOr0 KOMUTETA MO cTaTucTHke PO.

www.minfin.ru. O¢unmansuerii caiit Mununcrepcrsa ®unancos PO.

www.nalog.ru. Odunuansuerii cailt ®enepanbHON HATOTOBON CITYKOBI PD.
www.cbr.ru Odurmanpasiii caidit banka Poccun

WWW.economic-crisisaw/

www.manage.ru

www.cfin.ru

www.intalev.ru

o ® N v kWD =

www.rusconsult.ru

6.6. Unble HCTOYHMKH.
1. Jamomapan, A. CrpaTermueckuii pHCK-MEHEHKMEHT: NPHHIMIBI W METOAWKH / A.

Hamonapan. — M.: U3parensckuit oM «Bunbsimey, 2017.
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2. Anexcamkuna E.M., Bacunénoxk B.JI., Herpeesa B.B. AHTukpusucHoe ymnpaBieHHE Ha
npennpustuu:  yueOHoe mocobume. — CIIO.: Cankr-IlerepOyprckuii  HalMOHAJIbHBIN
WCCIIEIOBATEeNIbCKUM YHUBEPCUTET HHPOPMAIIMOHHBIX TEXHOJIOTHM, MEXaHUKH U oNTUKH, 2015

3. AHTHKPU3HUCHOE YIIpaBJieHWE: JJIEKTPOHHBIN cloBapb-cipaBouHuk/coct. JL.H.Ormut. —
KemepoBo: KemepoBckuii rocy1apcTBeHHbIN yHUBEpCHUTET, 2015

4. bepr Ban [en I'., Ilutepcma I1. KitoueBble Monenu MeHeHKMEHTa. 77 MOAENEH, KOTOPBIE
JOJKeH 3HaTh Kaxabld meHemxep./ Ilep. ¢ anrn. Eroposa B.H. — M.: JlaGopaTtopus 3HaHMiA,

2017

7. MaTepuajibHO-TeXHUYecKas 0a3a, MHPOPMAIIMOHHbIE TEXHOJIOTMH, IPOTPAMMHOE
o0ecneyeHrue U HHPOPMALMOHHBbIE CIIPABOYHbIC CHCTEMBbI
ba3bl 1aHHBIX, HHPOPMAIITHOHHO-CTIPABOYHbIE U MOUCKOBbIE CHCTEMbI

1. www.biblio-online.ru —2nekTponHO0-0MbMOTeUHas cucteMa [IBC] FOpaiir;

2. http://www.iprbookshop.ru — DnektponHo-6ubmuoreunas cucrema [IbC] «Iprbooks»

3. https://e.lanbook.com - DnekrpoHHO-0MbIMOTEUHas cucTema [DBC] «JlaHby.

4. http://elibrary.ru/ - Hayunas snexktponnas oubinoreka Elibrary.ru.

5. https://new.znanium.com DnekTpoHHO-O0nOMOTeuHas cuctema [ OBC]| «Znanium.comy.

6. https://dlib.eastview.com — Uadopmarmonnsiii ceppuc «East View».

7. https://www.jstor.org - Jstor. [lomHbIe TEKCTHI HAyYHBIX >KYpPHAJIOB U KHHUT 3apyOeikKHBIX
U3ATENbCTB.

8. https://elibrary.worldbank.org - Dnextponnas 6ubnnorexka Becemuproro banka.

9. https://link.springer.com - IloIHOTEKCTOBBIE MMOJIUTEMATHYECKHE Oa3bl aKaJeMHUYECKHX

KYpPHAJIOB U KHHUT U3JIaTeNIbCTBA Springer.

10. https://ebookcentral.proquest.com - Ebook Central. IlonHble TEKCTBI KHHUT 3apyOe€KHBIX

HAay4YHbIX U3ATCIILCTB.

11. https://www.oxfordhandbooks.com - [loctym K TOJHBIM TEKCTaM CIPaBOYHUKOB

Handbooks m3matenbctBa Oxford mo mpeameTHbIM 00JacTSIM: PKOHOMHKA W (DMHAHCHI,
paBo, OU3HEC U yMnpaBleHUE.

12. https://journals.sagepub.com - ITonHOTEeKCcTOBasi 0a3a HAYYHBIX KYPHAJIOB aKaJeMUYECKOTO

M3/1aTeNbCTBA Sage.
13. CrnpaBouHo-npaBoBas cucrema «KoHCyJIbTaHT».
14. DneKTpOHHBIN NEPUOANYECKUN ClIpaBOYHUK «['apaHT».

HpOFpaMMHLIe, TEXHUYECCKUE U IJICKTPOHHBLIC CPEACTBA 06y‘lel—ll/lﬂ U KOHTPOJIsA 3HAHHUM.
Ay,I[I/ITOPI/II/I OCHall€HbI KOMIIBFOTEPOM C BEIXOAOM B HHTCPHET.

[Iporpammusiii kommieke 1C.
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