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1. IlepeyeHpb NJIaAHUPYEMBIX Pe3yJIbTATOB 00y4eHUs 1O JMCUMIIJIMHE, COOTHECEHHBIX € IJIa-

HHUPYeMBbIMH pe3y/JIbTaTaMU OCBOEHHS IPOrPaAMMBbI

1.1. ducrummaa b1.B.12 «Puck-meHemKMEeHT» 00eCieurBaeT OBIAICHUE CIICTYIONTUMHU KOMiie-
TECHUUSIMMU .

Kon HaunmenoBanue Kox srama HaumenoBaHue pTana OCBOCHUS

KOMITETeHIINU KOMITETEHLIUU OCBOEHUS KOMITETeHIINN
KOMIIETEHLIUU

[MIKc OCII -4 | Cnoco6HocTs mpoBectr 3koHOMHU- | [IKc OC II — | CriocoOHOCTh  ympaBisTh pHC-

YECKYIO0 OIIEHKYy PHCKOB W BEIpa- | 4.1 KaMu c HCTIOJIb30BaHUEM

00TaTh MEPONPHUSATHS IO BO3JACH- WHCTPYMEHTOB  PHUCK-MEHEK-

CTBHIO Ha OT/IENBHBIE BUJIBI PHCKA MEHTa, a TakKXke BBIOMpaTh

ONTUMAJIbHBIE CHOCOOBI CHMXKE-
HUSI KOHKPETHBIX PUCKOB

1.2. B pe3ynbrare OCBOCHHUS TUCIUILIMHBI y CTYI€HTOB JOJDKHBI OBITH CHOPMHPOBAHBI:

OTO/TP Kox 3rana Pe3yabTarhl 00yyeHus
(mpu HAJIMYUH TPOP- OCBOCHUSA
CTaHJapPTAa) KOMIIETECHIIH
U
oT® I[IKc OCII - | Ha ypoBHe 3HaHWii: POJIb U OCHOBHBIC 3aJla4
B. Pa3paboTtka oTAETBHBIX 4.1 PUCK-MEHE/DKMEHTA, OCHOBHBIC IPUHIIMIIBI
(YHKIMOHAJIBHBIX HAIPaB- OpraHu3alMHy IIpoliecca YIPaBJIeHHsI PUCKAMU;
JICHW  YIpaBIICHUS PHUC- Ha ypoBHe yMeHuii: KOJHUYECTBEHHO OIlE-
Kamu/ HUBaTh KPEJUTHBIE U PHIHOYHBIE PUCKU (Ha Oa-
TO 30BOM YPOBHE);
B/01.6  BripaGoTka  Me- Ha ypoBHe HaBBIKOB: HJICHTH(UKAIIUU OCHOB-
pompusiTHiA 10  BO3JEH- HBIX (DAKTOPOB PHCKOB, TMOCTPOEHHS KapThl
CTBMIO Ha DUCK B paspese PHCKOB OpraHu3aliud, mojadopa Haubonee pa-
OTACTBHBIX BUAOB H HX [IMOHAJIBHBIX METOJIOB CHM)KEHUS PUCKOB
HKOHOMMYECKAs OLICHKA
oT® Ha ypoBHe 3HaHuWii: KJIacCH(UKAIMS PUCKOB,
B. Pa3paboTka oTAenbHBIX OCHOBHBIC AaCNEKTbl M TEHICHLUUU PUCK-
(YHKIMOHAJBHBIX HAIPaB- MEHEHKMEHTA
JeHUH  yNpaBJIEeHUs pucC- Ha ypoBHe ymeHmii: OCYIIECTBISTh aHAIHU3 U
KaMu/ OLIEHKY CTETIEHH PHCKa; BHIOMpATh W TpUMe-
T® HSATh CHoCOObI CHIDKEHMsST  Tpelnpu-
B/02.6 JlokymeHTHpOBaHHE HUMATEJIbCKUX PUCKOB;
nporecca ynpaBJIeHUs] pHUC- Ha ypoBHe HaBBIKOB: IPUMEHATh PHUCK-
KaMH ¥ KOPPEKTHPOBKa MEHE/DKMEHT B pa3pe3e HWHBECTUIIMOHHON
peecTpoB PUCKOB B paMKax CTpaTeruH, OCYLIECTBIATh OTPACIEBOE YIIpaB-
OTAETBHBIX OM3HEC-TIpOIIeC- JICHUE PUCKAMH;
COB U (YHKUMOHAIbHBIX
HaIpaBJICHUN

2. O0bem 1 MecTO JUCHHUILINHBI B cTpykType OII BO
O0bem MM CUMIIIMHBI

Juctummmaa b1.B. 12 «PHUCK-MEHeKMEHT)» COCTaBJIsAET 2 3a4eTHBIX €IUHULBL, T.¢. 720

AKaACMHUYCCKHUX Yaca.




Ha xoHTakTHYI0 paboTy C mpenoaaBareseM BblieiaeHO 32 yaca, U3 HUX 16 yacoB JEKIHi

1 16 4acoB NpaKTUYECKUX 3aHATHI, 2 yaca BbIIEIECHO HAa KOHCYJIbTAIMIO 10 IPOMEXKYTOUHOM aT-

TECTalluK;, Ha CaMOCTOATEIBHYIO paboTy 00yJaromuxcst BeIIeIEeHO 36 yacoB ajisi ouHOM /o, Ha

KOHTpOJb — 4 yaca.

CTYJEHTOB O4HOM (/0.

Mecrto qucuumiannsl B crpykrype OII BO

I/I3y‘leHI/I€ JUCIHHUIIIMHBI 3aKaHYMNBACTCsA 3a4CTOM C OHGHHKOﬁ.

3. Conep:kaHue M CTPYKTYpa AMCUUIIMHBI
Ounasn hopma odyuenus

Huctunnuna b1.B.12 «Puck-menemxkmenT» usydaercs Ha 3 Kypce, B 5 ceMmecTpe s

O0beM JUCHUILIMHBI, Yac. dopma
KounrakTHas padora 00y- TeKyllero
YaKIIHUXCSl ¢ Mpenojaa- KOHTPOJIS
HaumeHnoBaHue TeM BaTeJieM ycrneBaemo-
Ne ni/m
(pa3nesioB) Bceero 10 BUJAM Y4eOHbIX 3aHsI- CpP cTu™*,
THIA MPOMEXKYTOY-
KC HOM aTTecTa-
J JIP I3 P E—
HOCTh U K ndpurka-
Tewa 1 | CYMHOC naccnpuia- | 2 2 6 o, T
LUl PUCKOB
Nndopmanmonnoe obec-
Tema 2 | neyeHue YIIpaBICHUSA 8 2 2 4 oOT
PHUCKOM
Tema 3 | MeToJIbI OLIGHKH PHCKOB 8 2 2 4 O, Peg
Tema 4 | OCHOBHBIE MTOJOKEHUS
8 2 2 4 O K
PUCK-MEHEPKMEHTA
Tema 5 | YopaBienue HCKOM
P p 8 2 2 4 O, T
noptdens
Tema 6 | YmpaBienue puckamu c
HCTIOJIb30BAHUEM  ITIPOM3-
CIIOJIb30BAaHHE poun3s 3 ) ) 4 0, Pegp
BOJIHBIX (UHAHCOBBIX
WHCTPYMEHTOB
Tema 7 MpaBJICHU MpEATPU-
YIpABICHHE  TPEIIp 8 2 2 4 0, K
HUMAaTEJIbCKUM PUCKOM
Tema 8 | Bo3MOXXHOCTH HCITOJIB30-
BaHUS COBPEMEHHBIX
MpOrpaMMHBIX IIPOJYKTOB 10 2 2 6 O, KE
B TIpOIECCE YMPABJICHUSA
(hMHAHCOBBIMU PUCKAMH
3auem c oyen-
TIpomMexyTouHast aTTEeCTAIUS 4 ol
Bcero: 180 16 16 36

** — paspabomuux ykaszvigaem neobxooumvie opmvl mexyweco Koumpoas ycnesaemocmu: onpoc (0),
xkoumponvuas paboma (K), mecmuposanue (T), pepepam (Pe), reiic (KE).
*AX . pazpabomuux ykasvieaem Heobxo0umvle hopmvl RPOMENHCYMOYHOU ammecmayuu: 3x3ameH (IK3).

Conep:xaHue qMCUMILTHHBI




Tema 1. CymHocTh M KI1accu(pMKALUA PHCKOB

[MonsTust HEOTpeIeneHHoCTH U pucka. Kitaccupukamuu puckos. Kimaccupukamnust puckon
B COOTBETCTBHH C OCHOBHBIMU BUJaMH XO3sIIICTBEHHOM neaTenbHOCTH. Kiaccudukanus puckos
0 XapakTepy nocieactsuid. Kinaccugukanus puckoB M0 YpOBHIO BO3MOXKHBIX MOTepb. YnCThIE
U CIIEKYJIATUBHBIC PUCKH. DK30T€HHBIE U SHAOTEHHBbIC pUCKHU. Bupl ¢puHaHcoBoro pucka. Puck
nuKBUAHOCTU. Puck miarexecnocoOHocTu. [IporenTHbIil puck. Puck konedanus 1eH (1leHOBOH
puck). BamoTtabiii puck. UHnaunonusii puck. MHBecTHIMOHHBIN pucK. CHcTeMaTH4YecKue U
HECUCTEMAaTHYECKUE PUCKH. POPC-MaKOPHBIE PUCKH.

Tema 2. UndopmanuonHoe odecrieyeHne ynpaBJieHUsI PUCKOM

[puniuns! THGOPMAITMOHHOTO 00ECTIEYeHUsI CUCTEMBI yIpaBlieHus: pruckoM. [lone3nocts
uHpopmanuu. Kitaccel HCTOYHMKOB HMH(POPMAIMOHHOM HeompeaeneHHOCTH. JlocTymHOCTh
uHpopmanuu. JJocroBepHocTs HHGopMaruu. O61IMe rpyIbl HCTOUHUKOB MH(OPMAIMK ITPU aHa-
T3¢ KOHKPETHBIX pHCKOB. MH(}opManmonHas cuctema, o0CIyKMBAOIasi MPOLECC yNpaBICHUS]
PUCKAMH.

Tema 3. MeToabl OLICHKH PHCKOB

Konuenmus pucka u JOXOJHOCTH B (MHAHCAX. XapaKTEPUCTUKA IMOJIXOAOB K OLCHKE
puckoB. [loka3arenu oueHku pucka. CTaTUCTUYECKUE MOKA3aTENN OLIEHKH pUCcKoB. KoHuenmus
croumoctd mnoj puckoM (VaR). KonuuectBeHHble MeTOABl aHanu3a pucka. Metog
KOPPEKTUPOBKM CTAaBKM JUCKOHTa. MeToJx aHanm3a 4YyBCTBUTEIBHOCTH. METOJ CIEHapHEB.
MeTton BEpOSATHOCTHBIX OLICHOK. MeTon nepeBbeB pemeHuil. MIMUTanmOHHOE MOJEIMpPOBaHHUE
puckoB. KayecTBeHHBIE METOJbI aHAJM3a PUCKOB. METOABI SKCHEPTHHIX OLEHOK/UHTEPBBIO,
METOJ KOMHUCCHH, MeToT Jlenbdu, MeTo1 aHAJIOTHH U METOJ YMECTHOCTH 3aTpar.

Tema 4. OcHOBHBIE 10J107KEHUS] PUCK-MEHEIKMEHTA

Ilenn W OCHOBHBIE MOAXOJBl K YIPABICHUIO (DUHAHCOBBIMHU pPHUCKAaMH, CHCTEMa
ynpasieHus. [IpuHIMOBl  ynpaBieHuss (UHAHCOBBIMH puckamu. IlonmuTuka U mporecc
YIOpaBJIEHUS pUCKaMHU. AKTHBHOE, aJallTUBHOE M NACCUBHOE YIIPaBJIEHHWE PUCKAMU. MeTobl
yopaBiieHus (UHAHCOBBIMU pUCKaMU (YKJIIOHEHHE, MperyNnpexkIeHue, COXpaHEHHue, repeaaya
puckoB). JluBepcuukanuss Kak METOJl YNpaBIEHUS pPUCKaMHU. XeIKHMPOBAHHE KaK METOJ
yHIpaBiIeHUs puckaMu. Mojenu ynpasieHus: puckaMu (TpaguLMOHHAs U HOBast MOJIETb).

Tema S. YnpasieHue puckom noprdesas

[TonsiTue MHBECTULIMOHHOTO MOPTdENs, IPUHLIHUIIBI U 3Talbl ero ¢GopMupoBanus. Bumabl
(MHAHCOBBIX AKTUBOB C (DPUKCHPOBAHHBIM J0XOJ0M, UX OCHOBHBIE XapaKTEPUCTUKU. DaKTOPBI,
BIIMSIOIIME HA CTOMMOCTB U JIOXOJHOCTB JOJITOBBIX HHCTPYMEHTOB. METOIbI OLICHKA CTOUMOCTH
Y JIOXOJTHOCTH (PMHAHCOBBIX AaKTUBOB C (PMKCHPOBAHHBIM J0X0A0M. /[fopaius ¥ BBITYKIIOCTh KaK

Mepa pHCKa JIONITOBBIX HWHCTPYMEHTOB. CTpaTeruu yOpaBlIE€HUS PHUCKOM OOJMTaIuii.



HMMMyHU3a111s TPOLIEHTHOTO pHcKa. PEUTHHIH JONTOBBIX HHCTPYMEHTOB. OCOOEHHOCTH OLIEHKH
JONTOBBIX MHCTpyMeHTOB B P®d. Puck um poxomnoctes moptdens akuuil. OnTUMambHBINR
noptdens. PeiHOUHBI mopTdens. XapakrepucTuueckas JHMHUS pbhlHKa KamutanoB (CML).
Mogens oueHku ctoumocTd ¢uHaHCOBBIX akTHBOB (CAPM). XapakrepucTuueckas JHMHUS
neHHoi 6ymaru (SML).

Tema 6. YnpapieHue pHCKaMH C HCIOJb30BAaHHEM NPOM3BOAHBIX (PMHAHCOBBIX
HHCTPYMEHTOB

Buast w  ofmas  XapakTepuCTHKAa MPOU3BOAHBIX  HMHCTPYMEHTOB. Tumel
(dbyHIaMeHTalbHbIe CBOMCTBa OMUIMOHOB. DAKTOPHI, ONpEAEIAIONINE CTOMMOCTh OIIIMOHOB.
OnuuoHHbIE CTpAaTeTMH  XEKUPOBaHHMA (UHAHCOBBIX PHUCKOB. THIIBI W OCHOBHBIC
XapaKTePUCTUKN (BIOYEPCHBIX KOHTPAKTOB. MeToabl OIEHKH (hIOYEPCHBIX KOHTPAKTOB.
dopBapaHble KOHTPAKThl U CBOMbI. YIpaBlieHHE (PUHAHCOBBIMHU PHCKAMHU C HCIIOJIb30BAaHUEM
IIPOU3BOJHBIX HHCTPYMEHTOB.

Tema 7. YnpaBjieHue NpeANPHHUMATE]IbCKUM PHCKOM

KiroueBsie BubI puckoB B Ou3Hece. [IoHATHE U CYITHOCTh ONEpaMOHHOTO pucKa. Buibl
3aTpaT KOMIIAHWM M CBSA3aHHbIE ¢ HMMH pucku. KoHuenmus omepanmoHHOro pelyara. Pucku
¢unancupoBanus OuzHeca. Konnenuus ¢unancoBoro peryara. CoBMeCTHBIH A(PQEKT phIuaros.
Bri6op cnocoba ¢unancupoBanus. [IpornosupoBanmne ¢puHaHCOBOIH HeycToHunBOCTH. Mojenu
OLIEHKH NMOTEHIIMAJILHOTO0 0AaHKPOTCTBA KOMIIAHHH.

Tema 8. Bo3M0KHOCTH MCIIOIb30BAHUS COBPEMEHHBIX NPOrPAMMHBIX NPOAYKTOB B
npouecce ynpasjaeHusi UHAHCOBBIMHM PHCKaMU

OO0mass XapakTepUCTHKA IPOrPaMMHBIX IPOJYKTOB AaBTOMAaTH3allMM aHalu3a |
ynpasiieHus: puckamu. CTaHAapTHbIE MPOrPaMMHBIE PEIICHUS: BO3MOXKHOCTH U WHCTPYMEHTHI
tabauuHoro npoueccopa MS Excel nist oneHkn puckoB. AHaIU3 MHBECTHLIMOHHBIX PUCKOB C
ucnonb3oBanuem [T Anbr-UHBect, Project Expert. AHnanu3 (QHUHAHCOBBIX PHUCKOB C
ucnonb3oBanuem [T AnsT-®Ounancer, Anst-IIpornos, Audit Expert. IIpumenenue IIITIT
MaTeMaTUYeCKOT0 M CTaTUCTUYECKOTO aHaliu3a JJisi MOJEIMpOBaHUs OleHKH puckoB (Matlab,
SPSS, R-project u ap.).

CpencTBa /7151 OLEHKH U YTIPaBJICHHUS pUCKAMHU KOMITJIEKCHBIX WH(OPMAIIMOHHBIX CUCTEM
Reuters, Bloomberg.

4. MaTtepuaJbl TeKylIero KOHTPOJIsi ycneBaeMocTH o0ydaromuxcs U oHI OLeHOYHBIX

CpPeACTB MPOMEKYTOUYHOM aTTECTAUMHU 0 TUCHUILJIMHE

4.1. Texkymuii KOHTPOJIb yCIIEBAEMOCTH
4.1.1. ®opMBbI TeKyLIEro KOHTPOJIS YCIIEBAEMOCTH

Tema (paznen) MeTop! TeKyIIero KOHTPOJIs




yCIEBAEMOCTHU
CymHocTb U KiaccuuKalus pUCKOB Onpoc, TectupoBanue
WudopmanmonHoe obecnieueHre YIpaBIeHUs! PUCKOM Omnpoc, TectupoBanue
MeTozbl OLIECHKH PUCKOB Ompoc, Pedepar
OCHOBHBIE TIOJIO’KEHHSI PUCK-MEHEDKMEHTA Omnpoc, KontposbHas pabota
VYnpaBieHue puckoM noptdens Omnpoc, TectupoBanue
VYrpaBineHue puckamMu ¢ UCIIOJIb30BaHUEM TTPOU3BOIHBIX (PH- Ompoc, Pedepar
HAHCOBBIX MHCTPYMEHTOB

YnpaBieHue npeanpuHUMATEIbCKUM PUCKOM Omnpoc, KontposnpHas pabora
Bo03M0OXHOCTH HCIIONB30BaHUS COBPEMEHHBIX ITPOTrPaMMHBIX Omnpoc, Keiic
MIPOJYKTOB B Ipoliecce yrpaBieHus (UHaHCOBBIMU PUCKAMU

4.1.2. MarepuaJibl TEKyILIero KOHTPOJISI yCIIEeBA€MOCTH

IIpumepHbIe Bonpockl TecTa

1. Haubonee pacnpocTpaHeHHBIM BapHAHTOM CTpATETUH yNpaBiIeHUs] (PUHAHCOBBIMU
pPUCKaMU TPEINPUSATHS BHICTYTIAET:
A) arpeccuBHas CTpaTerus;
b) crparerus nuBepcudukanys pucKkos;
B) cTparerust ykjioHeHUsI OT PUCKOB;
I') cTparerust MUHMMH3ALIUU PUCKOB.
2. Haunbonee a3phekTMBHBIM METOIOM MPOTUBOACHCTBUS (PMHAHCOBBIM PUCKAM MPEIITPH-
STUS BBICTYTIACT:
A) ux npoduIaKkTUKa;
b) HanmeHee 3aTpaTHasi KOMIIEHCALUS BO3MOXKHBIX TIOTEPh;
B) monHbIi 0TKa3 OT PUCKOBBIX OTEpaIluii;
I') ucrionp3oBaHre MUHUMYMa 3aiiMOB B (pUHAHCHPOBAHUH.
3. K mpou3BoiHBIM 1IEeHHBIM OyMaraM OTHOCSTCS;
A) xa3zHaueiickue 00s3aTeNbCTBa;
b) onmmonsr;
B) aknuu;
I') oGnurarum.
4. Kosddunument bera ectb:
A) Mepa BKJIaJia MHAUBUAYATBHOMN IIEHHOW OyMaru B CyMMapHBIA PUCK PRIHOYHOTO MOPTQhEs;
b) mepa HeauBepcupHUIMPYEMOro KOMIIOHEHTA PUCKA;
B) oTHOMIEHNE KOBapHalMy MEXay A0XO0J0M WHAUBUAYAIbHOMN IIEHHON OyMaru u J0X0J0M
PBIHOYHOTO TOPT(Est K TUCTIEPCUN PHIHOYHOTO MOPTQEs;
I') Bce BhIIIETIEpEYHCIICHHOE.
5. PHCK, KOTOPBII MOXKET OBITh yCTpaHEH MPaBUIIbHBIM TOA00pOM
WHBECTHUIII, Ha3bIBAETCS:
A) KOppeNALNOHHBIM;
b) cucremHubIM;
B) nuBepcudunmpyemsim;
I') BkitOUaeT Bce BhILIENEPEUUCICHHbIE XapaKTEPUCTUKH.
6. CyMMapHbIif pUCK HHBECTHULIMOHHOTO MOPTQEs:
A) paBeH CyMMe CUCTEMHOTO ¥ TUBEPCUPHUITUIPYEMOTO PUCKOB;
b) MoxeT ObITh MOTHOCTHIO YCTPAHEH MyTeM MPAaBMIIBHOTO MTOI00Pa MHBECTUIIHH;
B) cHmkaercs myteM moidopa cOCTaBISIONIMX HHBECTUIIMOHHOTO MOPTdes, UMEIOIIHX T0-
3UTUBHYIO KOPPEISIHIO;
T') BCE BBIMICTICPEYNCICHHOE.




7. AuBepcudukaiysi HHBECTULIMOHHOTO MOPTQEIs — ITO:
A) mpotiecc paccpeOTOUEHUS CPECTB IO MHBECTHUIIMAM B IIEJISIX COKpAIIEHUS PUCKa;
b) nporuecc, HanpaBIIEHHBIN Ha CHU)KEHHE PUCKa 10 OCHOBHOMY MHBECTHUIIMOHHOMY IIPOEKTY;
B) nmporecc 3aMeHbl HHCTPYMEHTOB C Maatoleil J0X0AHOCThI0 HA HHCTPYMEHTHI ¢ pacTyIuel
JOXOJTHOCTBIO;
I') mouck 1eHHBIX OyMar, UMEIOLIUX MO3UTUBHYIO KOPPEJIALIHUIO.
8. ITonsiTue GUHAHCOBBIN PUCK:
A) onpeneneHo 3aKOHO1aTeIbCTBOM
b) BxirouaeT B ceds MpeanpuHIMATEIbCKUNA PUCK
B) cBs3aHO ¢ 1ONOTHUTENBEHBIMU (PUHAHCOBBIMU PacXo1aMu
I') Bce OTBETHI HEBEPHBI
9. Yem BbIIIE JOXOAHOCTD, TEM, KAK IIPABUIIO:
A) BBIIIIE PUCK OTIEPALINY;
b) Hmxe puck onepanuu
B) T noHATHS HE3aBUCUMBI
I') Bce oTBETHI HEBEPHBI
10. Puck KOHIIEHTpAIIMK KPEAUTHOTO NOPT(EIT KOMMEpUYecKoro 6aHka
CBSI3aH C:
A) nposiBIeHHEM HeI0OpOCOBECTHOCTH B IIpoIiecce paboThl C KpeaUTaMu
b) nnoxum prHaHCOBBIM MOJIOKEHUEM 3aEMIIIKA
B) oTcyTCcTBHEM HCTOUYHHKOB BO3BpaTa CPECTB
I') npenocTaBneHneM KpyIHBIX KPEAUTOB OJJHOMY 3a€MIIUKY
11. IHCTpYMEHTOM peryaupoBaHUs PhIHOYHBIX PUCKOB SIBIISETCS:
A) ycTaHOBKa JINMUTOB 1O (PMHAHCOBBIM MHCTPYMEHTaM
b) onepaTtrBHas OlLleHKa COCTOSHUS BAIFOTHOT'O PBIHKA
B) o0a otBeta BepHbI
I') HeT BepHOTO OTBETA
12. B kauecTBE OCHOBHOI'O METOJa YIIPABIECHUS PUCKAMH MCHOJB3YIOT:
A) TUMHUTHpPOBaHHE
b) xemxupoBanue
B) nuBepcudukanuio
I') HeT BepHOTrO OTBETA.
13. K 9k30reHHBIM (haKTOpaMm HEOIPeIeIEHHOCTH OTHOCSTCS:
A) U3MEHEeHHEe TEXHOJIOTHH U CTPYKTYpPbl OCHOBHBIX IPOM3BOACTBEHHBIX (DOHAOB, UX (yHKLINO-
HaJIbHOTO ¥ 3KOHOMHYECKOI0 N3HOCA
b) undmsaaus
B) pernonanbHbie U OTpacieBble 0COOCHHOCTH Pa3BUTHSI.
14. OcHOBHBIE NPHUHIINIIBI YIIPABIICHUS] PUCKAMMU:
A) HeJb3s1 pUCKOBATh OOJIbIIE, YeM MOTYT HO3BOJIMThH 3a€MHBIE CPEJICTBA
b) B oTenbHBIX cayyasx MOKHO PUCKOBATh MHOTHUM DAy MaJIoro
B) HE0Ox0MMO 1ymMaTh O MOCIEACTBHUAX PUCKA
I') Het BepHOTrO OTBETA
15. Co3HaTenpHOE OCTABIIEHUE PUCKA 32 HHBECTOPOM B pacyeTe Ha TO, YTO OH CMOKET
MOKPBITH BO3MOKHBIE ITOTEPH 32 CUET COOCTBEHHBIX CPEJICTB, Ha3bIBACTC:
A) u3bexxaHueM pucka
b) ynep:xanuem pucka
B) nepenaueii pucka
I') ctpaxoBaHueM pucka
16. ®uHAHCOBBIN PUCK BO3HUKAET:
A) B mpo1iecce MpOU3BOJCTBEHHOMN AESITETbHOCTH
b) B mporiecce OTHOIIEHUI MpeInpUsATHI ¢ 6aHKaMu
B) B nporiecce 3aKynKku ChIpbsi 1 MaTepHaioB



I') B mpotiecce neperoBopoB ¢ JeOBBIMH NMapTHEPAMHU.

17. OCHOBHBIMHU METO/IaMH YIIPABJIECHUS KPEAUTHBIM PUCKOM SIBIISIOTCSA:
A) orieHKa (pMHAHCOBOTO COCTOSIHUS 3a€MILIUKOB
b) pesepBupoBanue
B) pasrpannueHne nNoJHOMOYMN COTPYTHUKOB
I') Bce oTBETHI BEpHBI

18. OCHOBHBIMM METOAAMU YIIPaBICHUS (DOHIOBBIM PUCKOM SIBIISIFOTCSL:
A) orieHKa (PMHAHCOBOTO COCTOSTHUSI YMUTEHTA
b) ycTaHoBneHue TMMHUTOB Ha YMUTEHTOB IIEHHBIX Oymar
B) ycraHoBKka TMMHUTOB Ha OIEpalvy ¢ IEHHBIMU OyMaramu
I') Bce OTBETHI BEPHBI

IIpumepHasi TeMaTHKA KelCOB

TEMA 1. CymHocTh 1 KJaccupukamus pucKkoB
[IpakTnueckuit keiic « BHenHAs (MHCTUTYIIMOHANIbHAS) Cpela MpeanpusiTus (opraHusa-
LIM1) U PUCKH, UHUIIUMPOBAHHbIE BHEIIHENW CPEION».

Keiic mpexacraBnser co00il caMOCTOSITENbHYI0 WHIUBUAYAIbHYIO WIH KOJUIEKTHUBHYIO
MUCbMEHHYIO paboTy JECKPUITUBHOTO M aHAJIUTUYECKOTO XapaKTepa, MOCBSIIEHHYIO OIMCAHUI0
PBIHOYHOM CUTYalluu B CAMOCTOSITEIbHO BHIOPAaHHOM CETMEHTE OTPEOUTENbCKOTO PhIHKA.

OO6cyxaeHune Keiica mpoBOIUTCS IO CIEAYIONEMY TUIaHY:

1. IlpoekT pacchliaeTcsl MPEnoIaBaTeNio U BCEM CTYJEHTaM IpyMIbl HE MO3Hee, YeM 3a
OJTHH CYTKH JIO BPEMEHH 00CYKICHHUS.

2. ABTOp(BI) IPE3EHTUPYIOT TEKCT (HE Oosiee 15 MUHYT).

3. YuacTHUKH OOCYXKIEHUS 33/1al0T BOIIPOCHI aBTOPY(am).

4. ABTOp(bI) OTBEUAIOT Ha BOMpOCHI (He 6onee 10 MUHYT).

5. Y4aCTHUKHU BBICKa3bIBAIOT KPUTHUECKHE 3aMEUaHMsI U PEKOMEH/IAIMK B apeC TEKCTa.

Keiic cnaercs npenoaaBaTelno B 3JIEKTPOHHOM M OyMa)kKHOM BHJIE€ HE MO3/HEE J1aThl dK3a-
Me€Ha 10 JaHHOMY Kypcy. CTy€HThI, He IPEeI0OCTaBUBILINE Kelica, HE TOMYCKAal0TCs K clladye 3K3a-
MEHa.

IIpuMepHbIe BONIPOCHI 1JIsl YCTHOT'O ONpoca
1. Knaccudukanuss pucCKOB B COOTBETCTBMM C OCHOBHBIMH BHJAMH  XO3SHCTBEHHOMH
JIeSITEIIbHOCTH.
Knaccugukanust puckoB 1o XapakTepy MOCIeICTBUH.
Knaccugukanus puckoB 1o ypoBHIO BO3MOXKHBIX ITOTEPb.
YucTble ¥ CIEKYISATUBHbBIC PUCKH.
DK30T€HHBIE U HJJOTCHHBIE PUCKH.
Puck nukBuIHOCTH.
Puck nnatexecrnocoOHOCTH.

IIpouieHTHBIN PUCK.

A e AT

Puck koneOanus 1ieH (IIEHOBOM PHCK).
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10. BanroTHbli pucK.

11. NHGASIMOHHBIA PHCK.

12. VHBECTMLIMOHHBIN PUCK.

13. Cucrematnueckne U HECUCTEMAaTUYECKHE PUCKH.
14. KadecTBEHHBII aHAIU3 PUCKOB.

15. KonudecTBEeHHBIN aHAJIN3 PUCKOB.

IIpumepHbIe Tembl pedepaToB

1. DBOJIOIUS B3IJISIOB HA KATETOPUU «PUCKY.

2. Br160p HHBECTUIIMOHHOTO OPT(ENSA B YCIOBUIX HEONPEAEICHHOCTH U PUCKA.

3. [Ipennoceuiky 1 hakTOpel, MPEAMIECTBYIONINE HACTYIICHHIO PUCKOBBIX CHUTYAaIlHH.
4. CyIIHOCTh U COJIEP)KAHUE PUCK-MEHEHKMEHTA.

5. AHanu3 1 OlleHKa YPOBHS pUCKa.

6. MeTo/1bl YKIIOHEHUS OT PUCKA U €r0 KOMIIEHCAIUH.

7. Mertoap! ynpasieHus: GUHAHCOBBIM PUCKOM.

8. Knaccudukanus puckos.

0. Ponp banka Poccun B yripaBieHnn 6aHKOBCKUMH PUCKAMHU.

10.  CnocoObl CHUXEHHUS IPOLIEHTHOTO M KPEAUTHOTO PHUCKA.

11.  Tlonsarue u xnaccuduKaims puCKOB B CTPaXOBOM OHM3HECE.

12.  Konmenmus puckoBoit croumoctu (Value at risk — VAR).

13.  Opranuzaius ynpaBjieHHUsS PUCKOM Ha MIPOU3BOJCTBEHHOM MPEITPUSITHH.

14.  Merox cratuctuueckux ucnsitanuii (Monte-Carlo simulation).

15. XeKUPOBaHUE PUCKOB.

16. VYmpaiieHue KpeIuTHbIM PUCKOM B JI€ATEIbHOCTH OaHKOB.

17.  Cratuctuuyeckue METOJbI OIICHKU PUCKA.

18. Kpurepuii oxxunaemMon moie3HoCTH.

19. Pucku B MexxayHapo1HON OAHKOBCKOM JESITEIHHOCTH.

20. OTansl yIpaBJIeHUs] PUCKOM.

21. AYTCOPCUHT yIIPaBJICHUS PUCKOM.

22.  OO6mas xapakTepucTuKa HH(pOpMaIul, He0OX0IUMOMN ISl YIIPABICHUS PUCKOM.
23.  Wnentudwukanys 1 aHAIU3 PUCKOB.

24. Mepsl 110 IpeTOTBPAIICHUIO HEIIATe)KECTIOCOOHOCTH U HECOCTOSITEIIBHOCTA POCCHICKUX
NPEANPUATUN.

25.  IIpaBoBoe peryaupoBaHHE OTHOLICHUH B chepe HECOCTOATENbHOCTH (OaHKPOTCTBA).
26.  Mojenu nporHo3upoBaHusl 0aHKPOTCTBA (PUPMBI.

27.  JluarHocTuka 0aHKPOTCTBA MPEIIPUITUM.
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28.  3apyOexHas IpaKTHKa PUCK-MEHEIKMEHTA.
29.  IIpowmsBojaHbie (hHHAHCOBBIE MHCTPYMEHTHI B YIIPABICHUU PUCKAMH.
30.  Crparerus v TakKTHKa PUCK-MEHEKMEHTA.

[IpumepHas TeMaTHKA KOHTPOJIbHBIX padoT

1. Kak paccuuteiBaercss K03((UIMEHT pUCKa U OMPEICNAIOTCS BO3HUKAIOIINE MPOOIEMBI
YIpaBJIE€HUS] PUCKOM Ha MPEANPUATUU?

2. Kakue 6a3oBble (PMHAHCOBBIE JOKYMEHTBHI HEOOXOAWMO MCIIONB30BAaTh JUIS TOJTyYCHHS
MH(OpMAINH C TIETBI0 YIPABJICHHS] PUCKOM?

3. Ha3oBure xapakTepHble OTIIMUYUSA YUCTBIX PUCKOB OT CIIEKYJISTUBHBIX.

4. Yro nonpa3zymMeBarOT PUCKH HEHCIIOIHEHUS XO3SWCTBEHHBIX JOTOBOPOB U CEJIIEKTUBHbBIE
pucku?

5. Kak mpaBusibHO OCYIIECTBISITh OOHAPYKEHHE PUCKOB MPH MMOMOIIY KaueCTBEHHOTO aHa-
mm3a?

6. Kakyro mHbOpMammio o prckax HEOOXOIUMO IMOIy4YaTh MPU MOMOIIH KOJIMYECTBEHHOU
OLIEHKH?

7. [To xakuM KpuTepusM HEOOXOAUMO HAECHTU(UIIMPOBATH BHEIIHNE U BHYTPEHHUE UCTOY-
HUKHU UHopMaru?

8. Kakue TpeOGoBaHusi HEOOXOIMMO MPEIBABIATH K MHPOPMAIUH O pUCKax?

9. Kak ocymiecTBisTh BU3yalu3alnio pUCKOB ITyTeM CpaBHEHUs pacnpeaeeHus yiepoa 10

pealin3anny Kakoro-in0o MmpenynpeauTeIbHOr0 MEPOTIPUSTHS U COOTBETCTBYIOIIETO pacipeie-
JIEHUs TIOCJIE€ €TO OCYIIECTBICHUS ?

10.  Kakum o0pa3oM cienyeT OnpeneisTh TpaHHIly MEXAy MPUEeMJIEMbIM U HENPHEMIIEMbIM
puckamu?

1. OxapakTepu3yiTe 5JKOHOMUYECKYIO (KOMMEPUYECKYI0) M MOJUTHYECKYIO HEOIpeIeIeHHO-
CTH.

12. Omnpenenute CTENEHb PUCKA MPHU IMOMOIIM KOJWYECTBEHHBIX M KAYECTBEHHBIX METOJOB
OLICHKU PUCKOB.

13. Paccuuraiite oxkunmaemyto HopMmy noxogHoctd ERR u IRR- BHyTpeHHIOI0 HOpMY J10XO/1-
HOCTH.

14. Kakune skcniepTHbIE METOJIBI MPUMEHSIOTCS MPU ONPEACIICHHH BO3MOYKHOCTH HACTYyIUIE-
HUS PUCKOBBIX CUTyalUi?

15. [Ipyn moMomM Kakux MOKa3aTelaed ONpeAesseTcs TOBEPUTENbHbI UHTEPBAI U BPEMEH-
HOU ropu3oHT npu oueHke (VaR)?

16.  Kakue mpaktuyeckue Mepbl UCHOIb3YIOTCS MPHU yHpaBiIeHUH WHPOPMAIMOHHBIMH PHC-
Kamu?

17. Kak mpaBwibHO pa3pa0oTaTh M JOBECTH A0 MOJYUHEHHBIX IJIaH JEHCTBUH B cilyyae
KPUTUYECKON CUTYalluu BOSHUKHOBEHHS WH(POPMAIIMOHHBIX PUCKOB?

18. [To xakuM KpUTEPUSIM OCYIIECTBISATH BEIOOP METOIOB YIIPABJICHUSI PUCKOM?

19.  Kak nmpoBoauTCs OIIEHKa PUCKOBAaHHOCTH OOBEKTa pa3MeIleH s pecypcoB OaHKa?

20. OxapakTepu3yiTe NpeBEHTUBHBIE U MOAAECPKUBAKOIINE MEPOIIPUATUS PUCK-CTPATETHI.
21.  Ilpu momomM KakuxX METOJIOB CJIEeIyeT OCYIIECTBIATh BHIOOP ONTUMAIBHOTO MHBECTHIIN-
OHHOTO MPOEKTa?

22, Jlmg dYero UCHOJB3YIOTCS PEUTUHIOBBIE 3HAUEHUS JBYXYPOBHEBBIX BEPOSTHOCTEU
OKyTIa€MOCTH UHBECTULIUI ?

23.  Yro XapaKTepu3ylOT NOKa3aTeIN KOBAPHUALIMOHHONW MaTPULIbI 10X0A0B?

Kpurtepun oneHnBaHus TEKylero KOHTPOJIst
1.1.  Tekymmii KOHTPOJIb 3HAHWUHU CTYJIEHTOB OOECIIEYMBACT OMEPATHBHOE YIPABIICHUE y4eO-

HOM JACATCIIBHOCTBIO CTYACHTA U IMTPOBOAUTCA C LECJIBIO:
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1.2.

1.3.

1.4.

L.5.

1.6.

1.7.

COOTBETCTBHSI YPOBHS M KauecTBa IMOATOTOBKH crieranucta ['ocyjapctBeHHOMY 00pa3o-
BarenbHOMY ctanaapTy ®I'OC B yacTu rocy1apcTBEHHBIX TpeOOBaHMIA;

MIPOBEPKH KayeCcTBa TCOPETUICCKUX 3HAHUH 110 TUCIUILIHHE;

IIPOBEPKH HAJMYUS YMEHUN NMPUMEHATh MOJyYCHHbIE TEOPETUUECKNE 3HAHUS MPH pelie-
HUM MTPAKTUYECKHX 337124 U BBINOJIHEHUH Ja00paTOPHBIX padoT;

MIPOBEPKH HAINYHS YMEHUH CaMOCTOSITEIBHOM paboThl ¢ yueOHOM TUTepaTypoii.

Texkynuil KOHTPOJIb 3HAHUW CTYJIEHTOB MPETyCMATPUBAET CHCTEMATHUYECKYIO ITPOBEPKY

KadyeCTBa IIOJIYUCHHBIX CTYIACHTaAMHU 3HaHI/II71, YMCHHﬁ W HABBIKOB II0 BCEM AMCHHMIIIINHAM,

HN3Yy4YaCMbIM B Ka’)KIOM CECMECTPC.

Texymmii KOHTPOJIb 3HAHUH CTYACHTOB MOKET MPOBOJIUTHCS B (JOpPME: YCTHOTO OIpoca,

MMpoOrpaMMHUpPOBAHHOI'O KOHTPOJIA, MMHUCHhMEHHOM pa6OTH, TECTOBOT'O KOHTPOJIA, BBIITOJTHCHUA
3aJla4 U HPAKTUICCKUX SaHaHHﬁ, KOHTpOJ’IBHOﬁ pa6OTBI, MMPUMCHCHUA peﬁTHHFOBOﬁ CHUCTCMBbI

KOHTPOJIA 3HaHUM U T.II.

[Ipu ycTHOM OTpoce BBICTABIISIETCS OI[CHKA:

5 (oTIMYHO) - 32 NOJHBIA OTBET HAa MOCTABJIEHHBIN BONPOC C BKIIOUEHUEM B COJIEpPIKaHUE
OTBETa pacckaza (JIEKIMH) TPEToaaBaTells, MaTepHaIOB YICOHHKOB, TOMOIHUTEIHHOMN
JTUTEepaTyphl 0€3 HABOAAIIUX BOIIPOCOB;

4 (XOpo1110) - 3a TIOJHBIN OTBET HA IMOCTABJICHHBIM BOMPOC B 00beMe pacckasa (JISKIIHH )
MPETo/IaBaTeNsl C BKIIOUYCHHEM B COJICPKaHUE OTBETA MAaTEPUAIIOB YICOHHUKOB C YETKUMHU
MOJIOKUTEIBHBIMHU OTBETaMH Ha HABOJSILME BOIIPOCH! IPENo/aBaTers;

3 (YyIIOBJIETBOPUTEIHHO) - 32 OTBET, B KOTOPOM O3BYYEHO 0O0Jiee MOJIOBUHBI TPeOyemMoro
MaTepuala, ¢ OJ0KHUTEIbHBIM OTBETOM Ha OOJIBIIYIO YaCTh HABOJASIINX BOIIPOCOB;

2 (HeyIOBIETBOPUTENIBHO) - 3a OTBET, B KOTOPOM O3BYYEHO MEHEE IMOJOBHUHBI TpeOy-
€MOro MaTepHalla Uil He 03BYyU€HO IJIaBHOE B COJEPKaHUM BOMPOCa C OTPULATEIbHBIMU
OTBETaMH Ha HaBOJSAIINE BOMPOCHI WM CTYIEHT OTKa3ajcs OT OTBeTa Oe3 MmperIBapuTens-
HOTO OOBSICHEHUS YBaXKHUTEIbHBIX TIPUYKH.

[TporpaMMupoBaHHBIN KOHTPOJIb 3HAHUHN (TECT) MPOBOJUTCS MO 3apaHee pa3paboTaHHBIM

1 YTBEPKJICHHBIM ITUKJIOBON METOINYECKON KOMHUCCHEH 3aJaHUSIM U KPUTEPHSIM OIICHKHU.

ITucemennas pa60Ta MOKET IMPOBOAUTHCA IJIA IMPOBEPKU 3HAHUU 0 OTJCIbHBIM pa3ac-

JJaM HUJIM TEMaM. HpOIIOJDKI/ITeJIBHOCTL MUCHEMEHHOM pa6OTBI HC JOJI’KHA IMPCBLIIIATH MMOJIOBU -

HBI akajieMudeckoro yaca. [IuceMeHnHas paboTa oljeHUBaeTcs 1o 5-0auIbHON CUCTEME.

Pemenne 3aaa4, BKIOYas CUTYyallMOHHBIC, ONCHUBACTCS IO KPUTCPUAM MMMCbMEHHOM pa-

60T1sb1. [lonoxxutenbHbie oleHKHU (5, 4, 3) mpeanonaraloT NpaBUJIbHBINA OTBET Ha MOCTABJICH-
HYIO0 3ajady, OlleHKa 2 (HEyJOBJIETBOPHUTENILHO) BBICTABISAETCA 32 HENPABUIBHBIA OTBET

(pe3ynbTar).
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1.8.  KonrponbHas paboTa NpoOBOAMUTCS 3a CYET BPEMEHH, NPEAYCMOTPEHHOIO YUeOHBIM
IUIAHOM Ha COOTBETCTBYIOUIYIO TUCIUILINHY.

1.9. KonnyecTBO ceMeCTpOBBIX KOHTPOJIBHBIX PabOT, YCTAaHOBIEHHOE YUEOHBIMM IJIAHAMH U
y4eOHBIMHM IPOrpaMMaMH, MOXKET OBbITh JIOTIOJIHEHO paboTaMM, He UMEIOIIMMHU cTaTyca 00s-

3aTCJIbHBIX.

4.2. [Ipome:kyTOYHASA aTTECTALMSA

4.2.1. llepeyeHb KOMIETEHUMI ¢ YKa3aHHeM 3TanoB ux GopMUpPOBaHHs B mpouecce
OoCBOeHHs1 o0pa3oBare/ibHON nporpammbl. [loka3zaTeqn W KpuTepUM OLEHWBAHUSI KOMIIe-
TEHUMH C Y4eTOM dTana ux popMupoBaHus

Kon HaumenoBanmue Kon sTana HaunmenoBanue 3Tana
KOMIIeTeHIIUH KOMIIeTEeHIIUH O0CBOEHUS OCBOEHUSI KOMIIETEeHI[UH
KOMIIeTeH M
[IKc OC 11-4 CrnocoonocTh mpoBectd 3koHOMHU- | [TKc OC II — | CocoOHOCTE  YIIpaBIsATH  pHC-
YECKyI0 OLIEHKY PHCKOB M BBIpa- | 4.] KaMH c HCTIOJIb30BaHUEM
00TaTh MEPONPHUSTHS IO BO3JACH- WHCTPYMEHTOB  PUCK-MEHEK-
CTBHIO Ha OTJIENIbHbIE BUJIBI pHCKa MEHTa, a TakKXKe BBIOMpATh
ONTUMAJIbHBIE CHOCOOBI CHMXKE-
HUSI KOHKPETHBIX PUCKOB

JTan ocBOeHUs! IHoka3zarennb Kpurepuii ouennBanus
KOMIICTCHIIUH OLICHMBAHMS

ITKc OC II — 4.1 Cnoco6- | CiocobeH mpuMEHsITh MeTO- | Ha 0OCHOBE M3y4eHHOTO MOHATHIHOTO
HOCTh YMNPAaBIATH PHUC- | JOJOTUIO PUCK-MEHEKMEHTA | afmapara W METOJO0JOTUU  PHUCK-
KaMHU C HCIIOJIb30BaHHUEM | 1711 POPMUPOBAHUS KOPIIOpa- | MEHEI)KMEHTA aHAJIM3UPYEeT BHEITHHE

MHCTPYMEHTOB PHUCK- | TUBHOM CTpaTEruu, MOJUTUKH | IPEANPUHUMATEIbCKUMU PUCKaMHU U
MEHE/DKMEHTa, a TaKKe | M TAaKTUKU YIPABICHUS PUC- | IPUMEHAECT  METOAbl  YIPABJICHUS
BBIOMpATh ONTHMAJIBHBIE | KAMU VMH, a TaK)K€ yIPABIISIET BHYTPECHHU -
CIOCOOBI CHM)KEHUSI KOH- MH aIMUHUCTPATUBHBIMU PUCKAMHU

KPETHBIX PUCKOB

4.2.2. ®opMa U cpeACTBa NPOBeICHHUS NMPOMEKYTOYHOM aTTeCTAllUH

dopma MPOMEKYTOYHOM aTTECTAIIMM B COOTBETCTBHU C Y4YeOHBIM IUIAHOM — 3a4eT C
OIICHKOM.
4.2.3 TunoBbie OLICHOYHBIE CPEICTBA

Crnucox BONPOCOB /ISl NOATOTOBKH K 3a4eTy € OLIEHKOI:

1. Knaccudukamusi pUCKOB B COOTBETCTBHM C OCHOBHBIMH BHUJAMH XO3SHCTBCHHOU

NEeATENbHOCTH.
Knaccudukanus puckoB 1Mo xapakTepy HOCIeICTBUM.
Knaccudukaiust puckoB 10 YPOBHIO BO3MOXHBIX TIOTEPb.
UucTele U CIIEKYJISITUBHBIE PUCKHU.

OK30reHHBIE U SHAOTCHHBIC PHUCKH.

A T

Puck 1MKBHIHOCTH.
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10.
11.
12.
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.

Puck nnaTexecnocoOHOCTH.

[IponieHTHBIN pUCK.

Puck xonebanus 1neH (IIEHOBOW PHICK).

BantoTHbli pucK.

WHQIAIMOHHBINA PUCK.

N HBECTULIMOHHBIN PUCK.

CucremaTHueckue U HECUCTEMaTUYECKHE PUCKU.

KauecTBeHHBIN aHAN3 PUCKOB.

KonuuecTBeHHBIN aHAIN3 PUCKOB.

MeTo1bl SKCIIEPTHBIX OLIEHOK (MHTEPBbIO, METO/I KOMUCCUH, MeToa [lenbdu)
MeTto/ aHaIOTUU U METOJ YMECTHOCTH 3aTparT.

[Tpunnumne! yrnpasieHus (GUHAHCOBBIMU PUCKAMH.

[TonnTuka u nporecc ynpasieHus: pUCKaMH.

AKTHBHOE, a/IalITUBHOE U MTACCUBHOE YIPaBJIEHUE PUCKAMHU.

Metoael  ynpaBieHuss (UHAHCOBBIMU puUCKaMU  (YKIIOHEHHE, MpeaylpekIeHue,
COXpaHeHue, nepeaada PUCKOB).

JluBepcudukanus Kak METO/ yIPaBJICHUS PUCKAMH.

XeKUpoBaHUE KaK METOJ] YIIPABJICHUS PUCKaMH.

Monenu ynpaBiieHus: puckamMu (TpaJullMOHHAs U HOBasi MOJIEJIb).

[ToHsITHE MHBECTUIIMOHHOTO MOPTQENs, TIPUHILIUIILI U TAbl €ro GOPMUPOBAHUS.
@DaxTOpBl, BAUAIOLINE HA CTOUMOCTb U JOXOIHOCTbH JJOJTOBBIX HHCTPYMEHTOB.
MeTo/bl OIIEHKH CTOMMOCTH M JOXOJHOCTH (DMHAHCOBBIX aKTHBOB C (PMKCHPOBAHHBIM
JIOXOJIOM.

Jlropanus 1 BBITYKJIOCTh KaK Me€pa PUCKa JOJITOBBIX HHCTPYMEHTOB.
Crpareruu ynpasieHHUs PUCKOM OOJIUTaluil.

NMMyHM3a111s1 TPOLIEHTHOTO PUCKA.

PeliTuHr1 1ONTOBBIX HHCTPYMEHTOB.

Oco0eHHOCTH OLIEHKH JTOJITOBBIX HHCTPYMEHTOB B PO.

Puck 1 10xXo1HOCTh OpTdens akiuii.

OnTuManbHbIH MTOPTHETH.

PerHouHbI TIOpThETE.

XapaktepucTuieckas JIMHUS phIHKa KanutanoB (CML).

Monenb orieHKH cTOUMOCTH (prHaHCOBBIX akTUBOB (CAPM).
XapakreprcTuieckast JMHUS IeHHoi Oymaru (SML).

Bunel u o0mias XxapakTeprucTuKa MPOU3BOIHBIX HHCTPYMEHTOB.
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40. Tunsl ¥ QyHIaMEHTaTIbHbIE CBOMCTBA ONMUIMOHOB. PaKTOPHI, ONPEICIAIONINE CTOUMOCTD
OILIOHOB.

41. OnIKoHHBIE CTPATETHH XEIKUPOBAHUS (PUHAHCOBBIX PUCKOB.

42. Tunsl U OCHOBHBIE XapaKTEPUCTHKH (bIOYEPCHBIX KOHTPAKTOB. MeETOJbl OIEHKH
(BIOYEPCHBIX KOHTPAKTOB.

43. ®opBapIHbIE KOHTPAKTHI U CBOIIHI.

44. YnupaBneHue (pUHAHCOBBIMU PUCKaMH C UCIIOJIb30BAHUEM MTPOU3BOJHBIX HHCTPYMEHTOB.

45. BO3MOXHOCTH HCIIOJIb30BAaHUSI COBPEMEHHBIX IPOIPAMMHBIX IPOAYKTOB B IIPOLIECCE

ynpaByieHUs] (UHAHCOBBIMH PUCKAMU

4.3. Meroanueckue MaTepuabl
IlIkaja oueHUBaHUs.

CriocobeH ormeHuBaTh IMOKa3aTend W (GakTopsl PUCKOB Ha (u-
HAaHCOBOM PbIHKE M PbIHKE OAaHKOBCKUX YCIYT U BBIOMPATh METOJbI «OTan4HO»
B ITOJIHOM 00bEMe, KpUTHUYECKH OLICHUBACT UX BIIMSHUE HAa COCTOS-
HHUe (PUHAHCOBBIX PHIHKOB U PhIHKAa OAHKOBCKUX YCIyT

CrnocoOeH MPUMEHATh METO/bl OLEHKH PUCKOB HAa pBIHKE MPOU3-
BOJHBIX (PMHAHCOBBIX MHCTpyMeHTOB U Ha PLIb B momHoM o0Obeme,
KPUTUYECKH OLICHMBACT BIUSHUE PUCKOB Ha cocrosinue PIIOU u
PIIb.

CrocobeH ormeHuBaTh IMOKa3aTead W (GakTopsl PUCKOB Ha (u- «Xoporioy»
HAHCOBOM PbIHKE M PbIHKE OAHKOBCKUX YCIYT U BBIOMPATh METOJbI
B MOJIHOM 00bEMe C JIOMyIIeHHEM HE3HAUUTENbHBIX HETOYHOCTEH,
OLIGHUBAET MX B IMOJHOM OO0BEME U C HEKOTOPBIMHU JOMYLICHUAMU
KPUTHYECKH OLIEHWBAET BHIOOP MOJIXOJOB K KOHCYJIBTHPOBAHMIO
KJIMEHTOB Ha (PMHAHCOBBIX PHIHKOB U PbIHKA OAHKOBCKHX YCIIYT;
Crioco0GeH MPUMEHSATh METObl OLEHKH PUCKOB HAa PBIHKE MPOU3-
BOJIHBIX (DMHAHCOBBIX MHCTpYMeHTOB M Ha PLIb ¢ HekoTopriMu 10-
MyIIEHUSIMU, KPUTHYECKU OLICHUBAET BIIMSHHE PUCKOB HA COCTOSI-
Hue PIIOU u PIIb

CriocobeH olleHHMBaTh MOKa3aTteaud U (aKTopbl PUCKOB Ha Gu- | «YIOBIECTBOPUTEIHHO
HAHCOBOM PBIHKE U PhIHKE 0AHKOBCKHUX YCIIYT U BBIOMPATh METOJIbI
B IOJIHOM 00BbEME C TOJIbKO JIOMYUICHHEM 3HAYMTEIbHbl HETOUHO-
CTCH, OIICHUBAET X HE B MOJHOM 00bEMe; HE YETKO M HE B MIOJHOM
o0beMe KPUTHUYECKU OLEHUBAECT BHIOOP MOAXOJOB K KOHCYJIBTHUPO-
BaHUIO KJIIMEHTOB Ha ()MHAHCOBBIX PHIHKOB M PHIHKA OaHKOBCKUX
yeayr;

He cnocoben npuMeHsSTh B MOJHOM OOBbEME M YETKO U B MOJTHOM
o0beMe KPUTHUYECKU OILEHUBATh BHIOOP METOJIOB YIIPABJICHUS PHUC-
kamu Ha PII®U u PIIb

He crioco6eH nmpuMeHsITh YKa3aHHBIE METO/IbI, HE YETKO U B HE TOJI- | « HeyoBIeTBOpUTEIBHOY
HOM O0BbEME KPUTHYECKH OIICHUBAET BJIMSHUE PUCKOB HA COCTOSI-
Hue PIIOU u PIUb

He cmocoOeH olleHMBaTh yKa3aHHBIC IMMOKa3aTeld U METOJOB, HE
YETKO M B HE MOJTHOM 00bEME KPUTHUYECKH OIICHUBACT WX BIIUSHUC
Ha COCTOSIHHE (DMHAHCOBBIX PBIHKOB U PhIHKA OAHKOBCKHX YCIYT H
MOJAXOABI K BHIOOPY MOCTAaBITUKOB (DMHAHCOBBIX YCIIYT U CTPATETHHA
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| KOHCYJIbTUPOBAHHA KIMCHTOB

IIpouenypa npoBenenuszavyera

[IpomerxxyTouHas arrecTalys ONpPENEseT CTENEHb JOCTHKEHMs YUEOHBIX Liele U mpo-
BoAMUTCA B (opme 3auera. 3ayeT MPOBOJUTCS YCTHO IO KOHTPOJBHBIM BONPOCAM B CPOKH,
IIPESYyCMOTPEHHBIE yUeOHBIM IUIaHOM. [Ipu BBIBEJICHNM aTTECTAllMOHHOW OTMETKHU 00s3aTeIbHO
YUUTBIBAIOTCS PE3YJIbTaThl TEKYILIEro KOHTPOJIA M CaMOCTOSITENbHOM paboThl 00ydaroLerocs.
Texyuuil KOHTPOJIb YCIIEBAEMOCTH OCYLIECTBIISIETCS BO BPEMS IIPOBEACHUS CEMHUHAPOB MTOCPE] -
CTBOM IPOBEACHUS YCTHBIX ONpPOocoB yuauuxcsa. ColepkaHue OLEHOYHOIO CPEACTBa - BOIPOCHI
K 3K3aMeHy. TpeOoBaHMsI K BBIIOJIHEHUIO- SK3aMEH IIPOBOJUTCS B YCTHOM (opMe IMyTeM OTBeTa
Ha BOINPOCHI W3 IPEACTABICHHOIO INepeuHs. Bpems, orBeneHHoe Ha npouenypy — 20 MUHYT.
Pe3ynbTarhl ornamarorcs N0 OKOH4YaHUU onpoca. OTBET MOATrOTAaBINBAETCS B NTUCbMEHHON KOH-

CIIEKTUBHOM (popMe U caaeTcs MpenoaBaTeto Mocie yCTHOTO OTBETA.

5. MeToauyeckne yKazaHus AJs 00y4aHOUIUXCS M0 OCBOEHUIO THCIHUIIJIMHBI

Memoouueckue yKazanus no 6bIn0JIHEHUI0 KOHMPOIAbHBIX PAdom:

JlanHblit BUA pabOTHI MPOBEPSET YCBOSHHE 00YYarOIMMUCS TOJTYYEHHBIX B X07e 00yye-
HUSl YMEHUU U HaBBIKOB, a TAK)KE€ YMEHHSI aHATTU3UPOBATH UCTOPUYECKHUE CUTYAIIUH.

Bpemsi Hammcanusi KOHTpPOJIBHOUM paboTsl cocramiser 30 MuH. (MO JKeTaHHIO 00y-
YaIOIIETOCs OTBET MOXKET OBITh JOCPOYHBIM). [Ipy mpoBeAeHNM KOHTPOJBHON pabOThI 00y-
YAIOIIUMCS TIpeJJIaraeTcsi OTBETUTH Ha JBa KOHTPOJIBHBIX BOMPOCA.

BeinmonHenne KOHTPOJNBHOW paboOThl  SBISETCS O0s3aTENbHBIM Ui BCEX OOydarommxcs.
KonrtponbHast pabora siBIsSIeTCSI AOMYCKOM K 3a4eTy C OLIEHKOW, TMPH yCJIOBHH, YTO HA OJWH
BONPOC (U3 IBYX 3aJI0’KEHHBIX B 33J]aHKE) JaH KOPPEKTHBIHN, MOJHBIA U pa3BepHYTHIN OTBET.

Memoouueckue ykazanus no 6vlnojiHeHuro pegpepamos

B pedepare 10mKHBI OBITH U3TI0KEHBI AKTYaIbHOCTh BHIOPAHHOW TEMBI, €I0 COBPEMEH -
HOE€ COCTOSTHUE, MPOOIEMBI M IMIOAXO0IBI K X pemeHno. B pedepare nomkeH ObITh U3TI0KEHO
aBTOPCKOE BUJICHHE HCCIEeyeMOl MpoOIeMbl U BO3MOXKHbIE MMyTH ee pemieHud. [Ipu Heobxo-
JUMOCTH JTOJKHBI OBITh BBITIONHEHBI AaHAIUTUYECKHUE PACUEThI, TOATBEPKAAIOIINE TTOZUIUIO
aBTOpa, U packpbiBaromre 3h(HEeKTUBHOCTh MpeIaraeMbIX peIIeHUH.

Memoouueckue ykazanusa no no02omoexe K onpocam

Ompoc — opma Tekymel onepaTuBHONW MPOBEPKH YCBOSHHOTO MaTepHasia, IPOBOIUTCS B
KOHIIE KaXKJIOTO 3aHSATHUS MPONACHHBIM TeMaM. B kauecTBe BOMPOCOB ISl MOATOTOBKH MPEATO-
JlaraeTcs UCTOIb30BaHUE IPUMEPHBIX TEM ISl KOHTPOJIBHBIX BOIIPOCOB.

Memoouueckue yKazanus no bInOJIHEHUIO MECHOE:

Jannslit BUA paboThl MPOBEPSET YCBOCHHE O0YUYaAIOIIUMHUCS MOJIYYEHHBIX B X0/1€ 00yUYeHUs
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YMEHUH M HaBBIKOB. Bpems Hammcanusi tecta cocraBiseT 15-20 MuH. (B 3aBUCHMOCTU OT
KoJMuyecTBa BompocoB). [Ipu npoBeneHny TecTupoBaHus 00yJaroIMMCs IPeJIaraeTcsi OTBETUTh
Ha 15-20 KOHTPOIBHBIX BOIPOCOB.

BrimonHeHne TecToB SBisETCA 00s3aTeNbHBIM IS BceX oOyuaroniuxcs. BeimomHeHHbIe Te-
CTOBBIE 3a/IaHUS SBJISETCS JOIYCKOM K 3a4ETY C OLIEHKOM.

CamocrosiTeibHast padoTa

[Ipouecc usyueHuss aucuurUiMHbl (Moxyis) «Puck-menemxmeHnT (Risk Management)»
BKJIIOUAET CAMOCTOATEIbHYIO paboTy 00yJarommxcsl.

ITosrydyeHHBbIE Ha JIEKIMAX U CEMUHApax 3HaHUS MOAJIEKAT PACIIMPEHUIO U 3aKPEIJIEHUIO B
npoIecce CaMOCTOATENbHOM HayYHOU paboThl. CaMoCTOsTENbHAS TOATOTOBKA 00Y4YaIOIIerocs K
JIEKLMU 3aKII0YAETCs], MPEK/IE BCETO, B IEPEUUTHIBAHIH KOHCIIEKTA MPEAbIAYIIeH JeKIUH.

CamocrosiTenbHass MOJANOTOBKAa K CEMHHApaM M MPAKTHYECKUM 3aHATHUSAM 3aKJIIOYaeTCs B
MIPOYMTHIBAHUM KOHCIIEKTa COOTBETCTBYIOLICH JIEKIIMU (€CJIM OHAa YMTaNach 1O JaHHOH Teme),
YTEHUU COOTBETCTBYIOLIETO pa3zesia yueOHUKa M NEePBOMCTOYHHKA, [10100p MPUMEPOB, CUTya-
LU, pellICeHUE 3a/IaHHsl.

PexoMenaanuu mo yTeHUIO y4eOHON IUTEPaTypPhI

B Hacrosimee BpeMsi umeercsi O0JIbIIOE KOJUMYECTBO yUeOHUKOB MO mpobiemam «Puck-
MEHEKMEHT». B KakJoM M3 HHMX BBIPa)KaeTCsl ONpPEJEJICHHAas MO3MILNA aBTOpa OTHOCUTENIBHO
YPOBHS U CHEIU(PHUKU U3JI0KEHUS OTIENIbHBIX Pa3/ieloB, TeM. DTO NPUBOAMUT K TOMY, UYTO OIpe-
JIeIEHHBIE BOIIPOCHI MOTYT OBITh BOOOIIE HE BKJIFOUEHBI B YYEOHUK.

YreHre MOKET ObITh 03HAKOMUTENIBHBIM U M3y4aromuM. L{enbio 03HaKOMUTEIBHOTO YTe-
HUS SBJISIETCA O€Tbl MPOCMOTP KHUTH, BBIICHEHHE TOT0, HY’KHA JIM OHA, KAKUe UMEHHO YacTH
MO>KHO Oy/IeT UCTIOJIb30BaTh.

ANTOpUTM 03HAKOMHUTEIBHOTO YTCHHS

1. 3yuyeHue copepkaHusi TUTYJIBHOTO JINCTA, BBIWICHEHWE TOYHOTO HAa3BaHUA pabOTHI, ee
aBTOpa U MpeAHa3HAUCHUS.

2. 3HAKOMCTBO C aHHOTAIMEW WJIM MPEIUCIOBUEM.

3. 3HaKOMCTBO C OTJIaBJICHUEM, BBISIBIIEHUE HHTEPECYIOIINX BOIIPOCOB.

4. HetoporuimBoe nepeaucThIBaHUE CTPAHMIL C HEJIbI0 «CXBAaTBIBAaHUs» OOIIEro coaepxa-
HUS ¥ XapakTepa U3JI0KEHUsl.

5. BHUMaTenbHOE YTEHUE HYKHBIX MECT.

W3yyaromiee uTeHNe UMEET IENbI0 JEeTaJbHOE YCBOSHHE BCEro CoAepKaHHs paOOThI WIIH
KaKoW-TO ee 4yacTH. Ero pexkoMmeHIyeTcs HauuHaTh IOCJIE O3HAKOMUTENBHOro uTeHus. OHO -
MEJIEHHOE, HETOPOIUIMBOE, BKIIIOUalollee B ce0s BO3BpaThl K TEKCTY, IOBTOPEHUS U COMOCTaB-

JICHUA MaTepuaa. Ecmu BCTPCHACTCA CJIIOBO, 3BHAYCHHUEC KOTOPOr'0 HEACHO, CICAYCT YTOUYHUTL €TI0
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B cioBape. Pabota co cioBapem o0serdaeT ycBOeHHE MaTepHualla, ClIoCOOCTBYET OCO3HAHUIO €ro
CMBICJIa, OBJIQ/ICHUIO TPO(ECCHOHATBEHOM JIEKCUKOH.

B nporecce u3yuaroiero yTeHusi COBEpUIEHHO HEOOXOIMMbI paboune 3amicy U BBIMHCKH.
Ecnu obyuatomuiics pabotaer ¢ cOOCTBEHHON KHHMIOW, TO NMOMETKH, 3alMCH, MMOJAYEPKUBAHUSL
MO>KHO JieJ1aTh NpsAMO B Hel. [Ipn 3TOM kenaTesbHO NO0Ib30BaThCSl 3KOHOMHOW CUCTEMOM yCIIOB-
HBIX 0003HaYEHU:

- 3Haku oo0Openus (momuepkuBanue, "!", NB - Nota Bene - oOpaTtuTh BHUMaHHE H T.11.),

- 3HaKU BO3paxxeHus («?», BOIPOCUTEIbHBIE CJIOBA U T.1.),

- 3HaKHU JIOTIOJTHEHUS (CTPEIIKH, 3alUCH THUIIA: «CM. TAKXKe ...» U T.J1.).

B OubinoTeyHOl KHHUIe 3TO HEMO3BOJIUTENBHO, IOITOMY CIEIYET JIeNaTh BBITUCKU OT-
JIeNIbHBIX IUTAT, TE3UCOB WM KOHCIIEKTUPOBAHUE.

KOHCIEKT - 3TO cXKaTo€ M3JI0KEHUE BCEro CYIIECTBEHHOIO B COIEP)KAHUU HM3Y4aeMOIO
Matepuana. OCHOBHBIE UJEH, MOJOKEHHS U JOKA3aTEIbCTBA U3JIaraloTCs B MOPSAKE UX OCBEILIE-
HUS B U3y4yaeMOM HCTOYHUKE. llepen KOHCIIEeKTHPOBaHUEM MPOUCXOJUT MEPBUYHOE YTEHUE HC-
TOYHHUKA U JIMILb MOCJE TOro, KaK TEKCT MOHAT, €ro ClIeyeT KOHCIIEKTUPOBaTh. PekomenayeTcst
IIMCaTh KOHCIIEKT JIMILb HA OJTHOW CTOPOHE JIUCTA.

Jlnst ycBOGHMs MaTepuasia CyIIECTBYET HECKOJIbKO croco0oB. CaMblil M3BECTHBIH - 3TO
IIPOCTOE MOBTOPEHME, KOIJa MaTepuayl BOCHPOM3BOAMTCS HECKOJIbKO pa3. [pyroi cmocod -
MBICIIUTENIbHAs 00paboTKa MaTepuana, KoTopas MpeaycMaTpUBaeT CONOCTaBICHHE HOBBIX JIaH-
HBIX C y’K€ U3BECTHBIMHU, UX OLIEHUBAHUE, OCMBICIICHHAE CBS3€H MEXKY SBICHUAMH, NOHITHAMH,
kareropusiMi. Takas paboTa MO3BOJISIET YCBOUThH €ro Ha 0ojiee KaueCTBEHHOM YPOBHE. JTOMY
CIOCOOCTBYET COCTaBJIEHUE CTPYKTYPHO-JIOTHYECKUX CXEM.

CucremaTnueckoe KOHCIIEKTUPOBAaHUE NIEPBOMCTOYHUKOB, HE MEHEE 2-3 0 OJTHOM TEME.

N3yuenne HayqHOH JAUTEpaTyphl JOJKHO ObITh OPraHMYECKH CBA3aHO C U3YYEHUEM MaTe-
puana JeKIHi, YTeHueM Y4eOHUKOB U MOCHIeAyIouied paboToi (MOArOTOBKON K 3a4eTy C OILeH-
koif). [Ipy uTeHMM HayuyHBIX TPYIOB HEOOXOIUMO IMOApOOHEe pa3o0paThCsi B TE€X BOIMPOCAX,
KOTOpBIE OBIJIM HAMEUYEHBI, HO HE PACKPBITHI Ha JIEKLHUAX, 0OpaTUTh BHUMaHHE Ha HIOAHCHI U 0CO-
OEHHOCTH, KOTOpbIe OBIIM YHMOMSHYTHI B JeKUMAX. [Ipyu caMOCTOSATENTbHOM HM3y4YE€HUH Hay4HOM
JUTEPATYphl OUEHb BAKHO CONOCTABIISITh TEOPETUUECKUE TIOJIOKEHUS C PEabHBIMU SIBIICHUSIMU,
Ha0JII0/ITaeMBIMH y €051 U BOKPYT. DTO MO3BOJUT JIy4lll€ MOHSTh, YTO O3HAYAIOT U3y4aeMbIe 110
KHUTaM sIBJIEHUS B KU3HU. KOHCIIEKT HEOOXOAMMO TOMOIHUTH COOCTBEHHBIMU MBICIISIMU U TIPU-
MepaMH M3 KM3HH, 4TO OOecleunBaeT MOAKPEIUIEHHEe U YIriyOlIeHHOe MOHUMaHHE U3y4aeMoro
COJIEp/KaHUsI.

CamocTosTeNnbHbIN Y4eOHBIN Ty 00ydaromuxcsi Ha 0043aTeIbHbIX ayJUTOPHBIX 3aHSTHU-

X (JIEKIIUHU, CEMUHAp).
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[ToarotoBka K 3aHATHSIM OCHOBaHA Ha IIaHAX 3aHATHHA, pa3padaThIBAaEMBIX MPENoja-
BaresneM. OCHOBHOE TpeOOBaHHME K MOATOTOBKE M Y4acTHIO OOy4aroLIMXCsA B 3aHATHUAX 3aKIO-
YaeTCs B TOM, YTO O0YYaIOIIMIACS JTOHKEH CAMOCTOSITETbHO TOTOBUTHCS K 3aHATHSIM U TBOPYECKHU
B HHU3 y4acTBOBaTh. TpeHHpOBOUHAs (YHKIIMS 3aHITUNA HE JOJHKHA MPUBOJUTH K MaKCUMab-
HOMY aBTOMATHU3MY MPAKTHUYECKUX HABBIKOB.

DTaribl NOJATOTOBKH K 3aHATHUSM BKJIIOYAIOT: MOBTOPEHUE YKE UMEIOIIUXCSl 3HAHUM 110 KOH-
CIIEKTY, a 3aTeM I10 YYCOHHKY; YIIIyOJICHHE 3HaHUN TI0 TEME C MCTOJIb30BAaHNEM PEKOMEHIOBAH -
HOU NUTEepaTyphl; BHIIIOJHEHUE KOHKPETHOTO 3aJjaHusl (pelieHre 3aa4, COCTaBICHUE OTYETOB U

T.IL.).

6. YueOHas 1uTepatypa u pecypcbl HH(pOPMAIHOHHO-TEJIEKOMMYHHKAMOHHOI ceTH ''UH-
TepHeT'', BKJIIOYAs NepevyeHb Y4eOHO-MeTOANYeCcKOoro oboecnedeHus 1Jisi CaMOCTOATEIbHOM
padoThI 00y4aKOIIMXCH M0 TUCHHUIITIMHE

6.1. OcHoBHas auTEparTypa.

1. Boponmosckuii, A. B. YmpasneHue puckamu: yueOHHK U MPakTHKyM i By30B / A. B. Bo-
pOHIOBCKU. — 2-€ u3ll. — Mocksa: U3narensctBo IOpaiit, 2020. — 485 ¢. — (Bricmee obpa-
3oBaHue). — [ISBN 978-5-534-12206-0. — Texkct: anekrponnbiii / DbC HOpaiit [caiit]. —
URL: https://urait.ru/bcode/450664

2. Bsarkun, B. H. Puck-menemxment: yaeoHuk / B. H. Bsarkun, B. A. I'am3a, ®@. B. MaeBckwuii.
— 2-e u3n., nepepad. u non. — MockBa: UznatensctBo FOpaiit, 2020. — 365 c¢. — (Bricuiee
obpazoBanne). — ISBN 978-5-9916-3502-8. — Tekcrt: anexkrponnsiit / ObC KOpa#t [calT]. —
URL: https://urait.ru/bcode/450164

6.2. lonoJiHMTEIbLHAA JIUTEPaTypa.

1. JlykaceBuu, U. SI. ®unancoBbiii MeHEeKMEHT B 2 4. YacTh 1. OCHOBHBIE OHATHUSA, METO-
Ibl ¥ KOHLIETIIIMK: Y4eOHUK U MpakTukyM ais By3os / U. f1. JlykaceBuu. — 4-e u3a., nepepad. u
nor. — Mocksa: U3narenbctBo FOpaiit, 2020. — 377 c. — (Bsicmee obpazoBanue). — ISBN
978-5-534-03726-5. — Texkcrt: snexrponnsiii / DBC IOpaiit [caiiT]. — URL: https://urait.ru/
bcode/450000

2. JlykaceBuu, U. 1. ®unancoBoe mMozaenrpoBaHue B ¢upme: yueOHUK ais By30B / M. .
JlyxaceBuu. — Mocksa: M3znatensctBo HOpaiit, 2019. — 356 c. — (Bricuiee oOpa3zoBanue). —
ISBN 978-5-534-11944-2. — Texkcr : snextponssiid // DbC IOpait [caiir]. — URL: https:/
urait.ru/bcode/446477

3. TBICH‘IHI/IKOBa, H. A. CTpaTeFI/I‘lCCKOe IJIAHUPOBAHHUE B KOMMCPUYCCKUX OaHKax:

KOHIICTIIHS, OpraHu3anusi, Metooorus: yaueonoe mocobdbue / H. A. Teicaunnkosa, 0. H. FOxen-
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https://urait.ru/bcode/446477
https://urait.ru/bcode/446477
https://urait.ru/bcode/450000
https://urait.ru/bcode/450000
https://urait.ru/bcode/450164
https://urait.ru/bcode/450664

KOB. — 2-¢ u3ll. — Mocksa, Caparos: HHUIICuP, Aii [lu Op Menua, 2019. — 308 ¢. — ISBN
978-5-4486-0718-9. — Tekct: SIeKTPOHHBIA // DneKkTpoHHO-OMOMMoTeuHas cuctema IPR

BOOKS : [caiiT]. — URL: http://www.iprbookshop.ru/86163.html

4. Bstkun, B. H. ®uHaHCOBBIC pelicHUs B YIPABICHUU OM3HECOM: YUCOHO-TIPAKTHUECKOE
noco6ue / B. H. Batkun, B. A. I'am3za, . . XomnToH. — 4-e u3f., nepepad. u qom. — MockBa:
WznarensctBo FOpaiit, 2020. — 325 ¢. — (Bricmiee obpazoBanue). — ISBN 978-5-534-02299-
5. — Texkcrt: anextponusiii // 3BC KOpaiit [caiiT]. — URL: https://urait.ru/bcode/452273

6.3. Y4eOHO-MeTOAUYECKOE 00ecTIeYeHne CAMOCTOATEIbHOI padoThI.

He npenycmorpeHo.

6.4. HopmaTnBHbBIE IPABOBbIE JOKYMEHTHI.

1. I'paxxnanckuii koaexc P®, wactu 1, 2, 3 u 4.

2. Metoanueckne ykKa3aHUs 10 MPOBEJCHUIO aHaM3a (DMHAHCOBOTO COCTOSIHHISI OpraHW3aIui,
yTBepxaeHsl mpukazoM OCPO ot 23.01.2001 Nelé6.

3. MC®O (IAS) 1 «IIpencraBnenue puHaHcoBoit orueTHocTH» (Presentation of Financial State-
ments).

4. @enepanbHbiit 3aK0H OT 29 okTs10pst 1998 romga Ne 164-D3 «O nmusuHTey.

5. ®enepanbubiii 3aK0H 0T 08.01.1998 Ne6-D3 «O HecocToSITENBHOCTH (OAaHKPOTCTBE ).

6. ®enepanbHbIi 3aK0H OT 26.12.1995 No208-D3 «O06 akmuoHepHBIX oOIIecTBax» MeTtoauue-
CKHE yKa3aHHs 1O MPOBEICHUIO aHalu3a (PMHAHCOBOTO COCTOSHHS OpTaHH3aIfil, YTBEPIKICHBI
npukazoM ®CPO ot 23.01.2001 Nel6.

7. Metoauveckue peKOMEHIaluu, Mo OleHKe 3(P(HEKTUBHOCTH WHBECTHIIMOHHBIX TPOEKTOB.

Odummansaoe nznanue. M.: Dxonomuka. 2000.

6.5. UnTepHeT-pecypcesbl.

1. www.gks.ru. OdpurmansHeiii cait ['ocy1apcTBEHHOTO KOMHUTETA 110 cTaTuCcTUKE PD.
www.minfin.ru. Odunuansaeiii caiit MuauctepcTsa ®unancos PO.
www.nalog.ru. OdunmanbHblil caiiT deaepaibHON HATOTOBOM Iy )ObI PD.
www.cbr.ru Odunmansusiii caiit banka Poccun

WWW.economic-ctisis.ny/

WWWw.manage.ru

www.cfin.ru

www.intalev.ru

A AT o B

www.rusconsult.ru
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6.6. Unble NCTOYHUKH.

1. Jamomapan, A. CtpaTernueckuii pucK-MEHEKMEHT: MPUHIUIBI 1 MeTonuku / A. Jlamona-
paH. — M.: U3natensckuit nom «Bunbsimey, 2017.

2. Anexcamkuna E.W., Bacunénox B.JI., Herpeea B.B. AHTuKpU3uUCHOE yIpaBlIeHHE Ha
npeanpustun: ydeonoe mocodbme. — CII6.: Canxr-IletepOyprckuii HaMOHANBHBIN HCCIIENO-
BaTEIbCKUI YHUBEPCUTET MH(OPMALIMOHHBIX TEXHOJIOTHI, MEXaHUKHU U ONTUKH, 2015

3. AHTHKPHU3UCHOE yIIpaBJICHHUE: dJICKTPOHHBIN CIIOBaph-cripaBodHUK/cocT. JI.H.Ormut. — Keme-
poBo: KemepoBckuil rocy1apcTBEHHBIN yHUBEpCcUTET, 2015

4. bepr Ban Men I'., Ilurepcma I1. KitoueBbie Moaenu MeHeIKMEHTa. 77 MojeNel, KOTOpbIe
JOJDKEeH 3HaTh Kaxaplil menemxkep./ Ilep. ¢ anrn. Eroposa B.H. — M.: JlaGopaTopusi 3HaHuii,

2017

7. MaTepuajibHO-TeXHUYeCKasA 0a3a, MHPOPMAIIMOHHbIE TEXHOJIOTMH, IPOrPAMMHOE 00ec-
nevyenue U HHGpoOpMalMOHHbIE CIIPABOYHbIE CHCTEMBI
Bba3bl 1aHHbIX, HTHPOPMALMOHHO-CIIPABOYHbIE U MOMCKOBbIE CHCTEMBI

1.__www.biblio-online.ru —3nexkrponHo-6ubauoreunas cuctema [DbC] IOpaiit;

2.__http://www.iprbookshop.ru — Dnextponno-6udnuoreuynas cucrema [IbC] «Iprbooks»

3.__https://e.lanbook.com - DnexTpoHHO-O6ubIHOTEeYHAs cuctema [DBC] «Jlauby.

4.__ http://elibrary.ru/ - Hayunas anexrponHas o6ubnuoteka Elibrary.ru.

5.__https://new.znanium.com DneKTpoHHO-O0MOMHoTeuHas cuctema [IbC] «Znanium.comy._

6.__https:/dlib.eastview.com — Mupopmarnmonnsiii ceppuc «East Viewy.

7.__https://www.]stor.org - Jstor. [ToyiHbIE TEKCTBI HAyYHBIX KYPHAJIOB M KHUT 3apyOEKHBIX U3-
JIaTeJIbCTB.

8.__https://elibrary.worldbank.org - DnexrponHas 6ubnuorexa BecemupHoro banka.

9._ https://link.springer.com - IloJIHOTEKCTOBBIE MMOIUTEMATHYECKHE Oa3bl aKaIEMHUYECKHX
JKypHaJIOB U KHHUT U3JIaTeNbCTBa Springer.

10._https://ebookcentral.proquest.com - Ebook Central. IlonHble TEKCTBI KHUT 3apyOexKHBIX Ha-

YYHBIX U3aTEIbCTB.

11._https://www.oxfordhandbooks.com - JlocTym K TIOJIHBIM TEKCTaM CIPAaBOYHUKOB
Handbooks uznarenscrBa Oxford mo npenMeTHsIM 001acTAM: SJKOHOMHUKA U (PMHAHCHI, ITpa-
BO, OM3HEC U yIpaBlieHUE.

12._https://journals.sagepub.com - [TonHoTekcToBas 0a3a Hay4HbIX KYPHAJIOB aKaJEMUUYECKOTO
u3JaTenabCcTBa Sage.

13. CmpaBouHo-npaBoBas cucrema «KoHcyabTaHT».

14. DnexTpoHHBIN NEpUOINYECKUN CIpaBOYHUK «I apaHT».
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IIporpamMmmHbIe, TEXHHYECKHE H JJICKTPOHHBIE CPEACTBA 00y4YeHHs] U KOHTPOJISA 3HAHMI.
Aynutopun OCHaIIEeHbl KOMIIBIOTEPOM C BBIXOJOM B HHTEPHET.

[Iporpammusiii komrieke 1C.
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