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1. IlepeyeHpb NJIAHUPYEMBIX Pe3yJIbTATOB 00y4eHHUs 10 JMCUMIIJIMHE, COOTHECEHHBIX € IJIa-

HHUPYEMBbIMH pe3yJbTaTaAMHU OCBOEHHS IPOrPaMMBbI

1.1. ducrummaa b1.B.12 «Puck-meHempKkMeHT» 00ecieurBaeT OBIAICHUE CIICTYIOITUMHU KOMiie-

TCHOUAMU.

Kon HanmenoBanue Koz srama HauMenoBaHue pTana 0OCBOCHHUS

KOMITETeHIINU KOMITETEHLIUU OCBOEHUS KOMITETeHIINU

KOMIIETEHLIUU

[IKc OC I -4 | CnocobHocts mpoBectu 3koHOMH- | [IKec OC II — | CriocoOHOCTh  yTIpaBiATH pHUC-
YECKYI0 OIICHKY DHCKOB U BhIpa- | 4.1 KaMu c KCIIOJIb30BaHUEM
00TaTh MEPONPHUATHS IO BO3ACH- WHCTPYMEHTOB  PHUCK-MEHEIXK-
CTBHIO Ha OTJIENBHBIE BUJIBI PHCKA MEHTa, a TakXe BbIOMpaTh
ONTUMAJIbHBIE CIOCOOBI CHIKE-

HUSI KOHKPETHBIX PUCKOB

1.2. B pe3ynbrare OCBOSHHS TUCIUILIMHBI y CTYI€HTOB JOJDKHBI OBITH C(QOPMHUPOBAHBEI:

OTO/TD Kox 3rana Pe3yabTaTnl 00yyeHus
(mpu HAJIMYHUK NPOP- OCBOCHUSA
CTaHJAapTAa) KOMIIETeH !
|
OoTD [IKc OCII - | Ha ypoBHe 3HaHHWii: POJIb U OCHOBHBIC 3a[a4H
B. Pa3paboTka OTHENbHBIX 4.1 PUCK-MEHE/DKMEHTA, OCHOBHBIE  IIPUHIMIIBI

(yHKIIMOHATBHBIX  HAIIpaB-

JICHU!  YIpaBIEHUS pHC-
KaMu/
T®
B/01.6  Bmipabotka  Me-
ponpusATHi 1O  BO3JEH-

CTBUIO Ha PHUCK B pa3pese
OTJICNBHBIX BHJIOB H UX
9KOHOMMYECKas OIICHKA

OTd
B. Pa3paboTtka oTmenbHBIX
(YHKITMOHATLHBIX HAIPaB-

opraHu3alru IIponecca yrnpaBJICHUA PUCKAMMU;

Ha ypoBHe yMeHmii: KOJIHUYECTBEHHO OIle-
HUBATh KPEIUTHBIE U PHIHOYHBIE pUCKHU (Ha Oa-
30BOM YPOBHE);

Ha ypoBHe HaBBIKOB: WJCHTU(UKAIIMH OCHOB-
HBIX (PAaKTOPOB PHUCKOB, ITOCTPOCHUS KapThI
PHCKOB OpraHu3aiuu, noadoopa Hauboiee pa-
LIUOHAJIbHBIX METOJ0B CHUKEHUSI PUCKOB

Ha ypoBHe 3HaHmii: KIacCH(UKAIUS PHCKOB,
OCHOBHBIE aCIEKTbl M TEHICHLUU PHUCK-
MEHEDKMEHTA

JeHUH yNpaBlICHHUS pUC- Ha ypoBHe ymeHmii: OCYIIECTBIIATh aHAIH3 H
Kamu/ OILIEHKY CTETEHH DPHCKa; BBHIOMPATh M TPUMeE-
T® HATH  CIOCOOBI  CHIDKEHHS  TNPEIIpH-
B/02.6 JlokymeHTHpOBaHUE HUMATEIbCKHX PUCKOB;

npoliecca yrpaBieHHUsI pHUC- Ha ypoBHe HaBBIKOB: IIPUMEHATh PHCK-

KaMd H  KOPPEKTUPOBKA
peecTpoB PUCKOB B paMKax
OTJIENIbHBIX OM3HEC-TpoIIec-
coB ¥  (YHKIIMOHATIHHBIX
HaIpaBJICHUI

MCHCIDKMCHT B  Ppa3pe3c I/IHBGCTHHHOHHOﬁ
CTPATCrur, OCYHICCTBIIATL OTPACIICBOC YIIpaB-
JICHUEC pHUCKaMU;

2. O0bem u MecTO JUCHUILVINHBI B cTpykType OII BO
O0bem 1M CHMIIJIMHBI

Juctumnuaa b1.B.12  «Puck-MeHeKMEHT)» COCTAaBIISIET 2 3a4ETHBIX €AMHUIIBI, T.€. 72

AKaJCMHUYCCKHUX Yaca.




Ha xoHTakTHY!0 paboTy c npenoaaBateseM BolesneHo 64 yaca, u3 HUX 32 yaca JeKIUi 1

32 yaca NMpaKkTUYECKUX 3aHATUH, 4 yaca BBIEJICHO HA KOHCYJBTALIMIO MO MPOMEXYTOUHOM aT-

TecTaluy, Ha KOHTPOJb — 4 yaca.

CTYJICHTOB OYHOU (/0.

Mecto nucuuminnbl B ctpykrype OII BO

N3ydeHune quCHUIUIMHBI 3aKaHYUBAECTCS 3a4€TOM C OLICHKOM.

3. Conep:xkanue M CTPYKTYpa TUCHHUIIHHBI
Ounasn ¢hopma odyuenusn

Jucuunnuna b1.B.12 «Puck-mMeHemxMeHT» n3ydaercs Ha 3 Kypce, B 5 ceMmecTpe Ut

O0beM TUCIHUNJINHBI, YaC. ®opma
KonTakTHas padoTa 00y- TeKylero
YauUXxcs ¢ nmpenojaa- KOHTPOJIA
HaumeHoBaHHe TeM BaTejieM ycneBaeMo-
Ne o/t o
(pa3nenoB) Bcero Mo BUJAaM YYeOHbIX 3aHsI- Cp CTH**,
THH MPOMEKYTOY-
KC HOM aTTecTa-
J Jap | O3 | I
CymHocTh U Ki1accuduka-
Temal | 7 ¢ 9 4 4 1 o7
[IMs] PUCKOB
WNudopmannonnoe obec-
Tema 2 | neyeHne YIIPaBJICHUS 8 4 4 oT
PUCKOM
Tema 3 | MeToJIbl OLIEHKH PUCKOB 9 4 4 1 O, Peg
Tema4 | OCHOBHBIC TTOJIOKCHUS
8 4 4 O K
pUCK-MEHEPKMEHTA
Tema 5 | YmnpaBnenue HCKOM
P p 9 4 4 1 o7
noptdens
Tema 6 | YmpaBnenue puckamMu ¢
HCIIOJIb30BAHUEM  TIPOU3-
P 8 4 4 O, Pegh
BOJIHBIX (hMHAHCOBBIX
WHCTPYMEHTOB
Tema7 | YnpaBnenue Mpeamnpu-
P peArp 9 4 4 1 0. K
HUMAaTEJILCKUM PUCKOM
Tema 8 | BO3MOXHOCTH HCIOJIB30-
BaHUs COBPEMEHHBIX
IIPOrPaMMHBIX IIPOAYKTOB 8 4 4 O, KE
B IIPOLIECCE YIIPABJIECHUS
(hMHAHCOBBIMU PUCKAMH
3auem c oyen-
[IpomesxyTouHas aTTecTalus 4 oii
Bcero: 72 32 32 4

** — pazpabomuux ykaseieaem Heobxooumwvle Qopmbl mexyweeo Koumpoas ycnegaemocmu: onpoc (0),
xkoumponvuas paboma (K), mecmuposanue (T), pedpepam (Peg), reiic (KE).
*E* . pazpabomuux ykasvieaem HeoOXo0uMble opmvl NPOMENCYMOUHOU ammecmayuu. 3x3amen (IK3).

Conep:xaHue TMCUUILIHHBI

Tema 1. CymHocTh M KIacCH(PUKALUA PHCKOB




[onsarus HeonpeneneHHOCTH U pucka. Knaccudukanuum puckos. Knaccudukarus puckos
B COOTBETCTBHH C OCHOBHBIMHU BHJAaMH XO3SHCTBEHHOH AesrenbHOCTU. Kiaccudukanus puckos
o xapakrtepy nocneActsuil. Knaccugukanus puckoB Mo ypoBHIO BO3MOXKHBIX OTeph. UncCThIe
U CIIEKYJIATUBHBIE PUCKU. DK30T€HHbIE M SHIOTE€HHbIE pUCKU. Buapl ¢punancoBoro pucka. Puck
JTMKBUAHOCTU. Puck muatexxecniocoOHocTH. [IporienTHbIN puck. Puck kosnebanus 1eH (1leHOBOM
puck). BamoTHsit puck. MHbasmmonHbIi pruck. UHBeCTHIMOHHBIA puck. CHCTeMaTH4YecKue U
HeCHCTeMaTHYecKue pucku. ®opc-maxopHbIE pUCKH.

Tema 2. UndopmanuonHoe odecrieyeHue ynpaBjieHUs: pUCKOM

[Tpuniuns! HHGOPMAITMOHHOTO O0ECTIeYeHHsI CUCTEMBI yIipaBiieHUs: puckoM. [lose3HocThb
uHpopmanuu. Kiaccel HUCTOYHHMKOB HH(GOPMAIMOHHON HEOIpEeNeNeHHOCTH. JOCTyImHOCTh
uHpopmanuu. JloctoBepHocTh nHMopManuu. OO1IMEe TPyl HCTOYHUKOB HH(POPMAIIH MPU aHa-
JIM3€ KOHKPETHBIX pHCKOB. MH}opManmonHas cucteMa, o0CIyKMBaoLasi MpoLecc yINpaBlIeHHs
pHUCKaMHU.

Tema 3. MeToabl OlIeHKH PHCKOB

Konnenmus pucka u J0XoaHOCTH B (uMHAHCaX. XapaKTEpPUCTHKA MOJIXOAOB K OICHKE
puckoB. [loka3arenu ouneHkn pucka. CTaTUCTUYECKUE MOKA3aTENN OLIEHKH pUCKOB. KoHnenuus
croumoct moa puckoM (VaR). KomudectBeHHble MeToabl aHanaM3a pucka. MeTon
KOPPEKTUPOBKH CTaBKM IUCKOHTAa. MeTox aHanu3a 4yBCTBUTEIBHOCTH. METOJ CLE€HapHeB.
MeTto BEpOSTHOCTHBIX OLIEHOK. MeToj JepeBbeB pemieHuid. MIMuTanmoHHoe MoAenrupoBaHue
puckoB. KauecTBeHHbIE METOJbl aHAJM3a PHCKOB. MeETOAbl AKCHEPTHHIX OLIEHOK/UHTEPBBIO,
METOJ KOMUCCHHU, MeTo1 Jlenbdu, MeTo1 aHaJIOTHH U METOJI YMECTHOCTH 3aTpar.

Tema 4. OcHOBHBIE M0JI0KEHUSI PUCK-MEHEeIKMeHTA

Ilenn W OCHOBHBIE MOAXOAbI K YIPABICHUIO (PUHAHCOBBIMH PHUCKAMM, CHCTEMaA
ynpaBieHus. IlpuHumnel ynpaBiaeHus (UHAHCOBBIMH puckamu. Ilonmutuka W mpouecc
yIOpaBIEHUS PUCKaMU. AKTHBHOE, aJalTUBHOE M MACCUBHOE YIIPABJIEHUE pUCKaMU. MeToJbl
yIpaBiIeHUs] (UHAHCOBBHIMH pHCKaMu (YKJIOHEHHE, TpeAaynpexIeHHe, COXpaHeHHe, Iepenada
puckoB). JluBepcudukanus Kak METOJ YIpaBJICHUA pUCKAMU. XEIKHUPOBAaHHE KaK METO[
yHpaBiieHus: puckamMu. MoJenu ynpasiaeHus puckaMu (TpaJuIMOHHAast U HOBasi MOJIEIIb).

Tema S. YnpasJjieHue puckoM noprgesns

[lonATHE MHBECTUIIMOHHOTO MOPTQENs, MPUHIMITBI U STAbl ero GOopMUpPOBaHUS. Bumbl
(UHAHCOBBIX AKTHUBOB C (PMKCHUPOBAHHBIM JI0XOJ0M, UX OCHOBHBIC XapaKTepUCTUKH. DaKTOPBI,
BIIUSIIOLIME HA CTOUMOCTD U JOXOJHOCTb JIOJITOBBIX MHCTPYMEHTOB. METObI OLICHKH CTOUMOCTH
U JIOXOJTHOCTU (PMHAHCOBBIX AaKTUBOB C (PMKCHUPOBAHHBIM J0XOA0M. J[fopaius U BBITYKJIOCTb KaKk
Mepa pHUCKAa JIOJNITOBBIX HWHCTPYMEHTOB. CTpaTeruu yOpaBJIEHUS PHUCKOM OOIMranuil.

MMMyHHM3a14s1 TPOLIEHTHOTO prcKa. PEMTUHTH JOATOBBIX HHCTPYMEHTOB. OCOOCHHOCTH OIIEHKHU



JONTOBBIX MHCTpyMEeHTOB B P®d. Puck u poxomHocts mnoptdens akuuil. OnTUMaabHBINR
noptdens. PeiHOuHBIN mOpTdens. XapakTepuctudeckas JIUHHS pbiHKa KarnurtanoB (CML).
Monens oueHku croumMoctd (uHaHcoBbiX akTHBOB (CAPM). Xapakrepuctuueckas JTUHHS
nenHou 6ymaru (SML).

Tema 6. YnpaBieHue pHCKaMH C HCIOJb30BAHMEM NPOM3BOAHBIX (PMHAHCOBBIX
HHCTPYMEHTOB

Bunet u  oOmias  xapakTepuCTHKa  HPOU3BOJHBIX ~ MHCTPYMEHTOB. THIBI U
(GbyHIaMeHTalbHble CBOMCTBa OMUMOHOB. DAKTOpBI, ONpPEACIAIONINE CTOUMOCTh OIILMOHOB.
OnuuoHHbIE CTpAaTeTMU  XEIKUPOBaHMS (UHAHCOBBIX PHUCKOB. THUIIBI W OCHOBHBIE
XapaKTePUCTUKH (DBIOYEPCHBIX KOHTPAKTOB. MeETONbl OIEHKH (BIOYEPCHBIX KOHTPAKTOB.
@dopBapiHble KOHTPAKThl M CBOIBI. YTpaBieHHE (PUHAHCOBBIMH PUCKAMH C HCIIOJIb30BAHHEM
IIPOU3BOJHBIX MHCTPYMEHTOB.

Tema 7. YnpasjieHHe NPeANPUHUMATEIbCKUM PHUCKOM

KittoueBble Bubl puckoB B OusHece. [loHATHE U CYIITHOCTH ONEPAallMOHHOTO pHUcKa. Buibl
3aTpaT KOMIIAHWM M CBA3aHHbIE ¢ HUMM pUCKH. KoHuenuus onepannoHHOro peryara. Puckum
¢unancupoBanus OuzHeca. Konnenuus ¢unancoBoro peiyara. CoBMECTHBIN 3(PQEKT phluaros.
Bri6op cnocoba ¢unancupoBanus. [IporaosupoBanue pUHaHCOBOM HeycTOHYMBOCTH. Mojenu
OLIEHKH MTOTEHIIMAJILHOTO 0AHKPOTCTBAa KOMIIAHUH.

Tema 8. Bo3MOKHOCTH MCIIOJIB30BAHUS COBPEMEHHBIX NPOIPAMMHBIX IPOAYKTOB B
npouecce ynpapjaeHusi GUHAHCOBLIMH PHCKaAMHU

OOmast xapakTepUCTHKa TMPOTPaMMHBIX IPOJYKTOB AaBTOMAaTH3allMM aHajdu3a M
ynpasiieHus: puckamu. CTaHIapTHBIE MPOrPaMMHBIE PEIICHUS: BO3MOXKHOCTH U MHCTPYMEHTBI
tabnnyHoro npoueccopa MS Excel nns oneHkd puckoB. AHaNU3 MHBECTHIIMOHHBIX PUCKOB C
ucnons3oBanuem [IIIT Anpr-UHBect, Project Expert. AHanu3 (HUHAHCOBBIX PHUCKOB C
ucnonb3oBanuem [T AnbT-®Ounancel, AnsT-IIpornos, Audit Expert. IIpumenenue IIIIIT
MaTeMaTHYECKOTO M CTaTUCTUYECKOTO aHajm3a JUIs MOJECIMPOBAaHUS OIEHKH pruckoB (Matlab,
SPSS, R-project u ap.).

CpencTBa /715 OLIEHKU U YIIPaBJICHHUS pUCKAMHU KOMITJIEKCHBIX MH(OPMAIIMOHHBIX CUCTEM
Reuters, Bloomberg.

4. MaTtepuaJbl TeKyllero KOHTPOJIsl ycneBaeMocTH o0ydaromuxcs U poH OleHOYHBIX

CpeaCcTB MPOMEKYTOUHOMH aTTeCTAMHU MO JUCIHIJIMHE

4.1. Tekymuii KOHTPOJIb yCIIEBA€MOCTH
4.1.1. ®opMBbI TeKyl1ero KOHTPOJIS yCIeBaeMOCTH

Tema (paznein) MeTonbl TeKyLIEro KOHTPOJIs
yCIeBaeMOCTH
CyurHocTh U Ki1accupUKaIs PUCKOB Ompoc, TectupoBanue




HNudopmanmonHoe obecrieueHre ypaBIeHUs] pUCKOM Omnpoc, TectupoBanue
MeTo/1bl OIIEHKH PUCKOB Ompoc, Pedepar
OCHOBHBIE TOJIOKEHHS] PUCK-MEHEPKMEHTA Ompoc, KontponbHas pabota
VYnpaBieHue puckom noptdens Omnpoc, TectupoBanue
VYrpaiieHue puckaMu ¢ UCHOIb30BAaHUEM MTPOU3BOIHBIX (Pu- Omnpoc, Pedepar
HAHCOBBIX MHCTPYMEHTOB

YnpasiaeHue NpeAnprHAMATEIbCKUM PUCKOM Omnpoc, KontponrsHas pabota
B03MOXHOCTH UCIIOJIB30BAaHUSI COBPEMEHHBIX ITPOIPAMMHBIX Omnpoc, Keiic
IIPOAYKTOB B IIpoOIiecce YIPaBIeHUs (PUHAHCOBBIMU PUCKAMHU

4.1.2. MaTepuaJibl TEKyl1ero KOHTPOJISA yCIIeBAeMOCTH

IIpumepHbIe BONpochl TecTa

1. Haubonee pacnpocTpaHeHHbIM BapHAHTOM CTPATETUU yNpaBiIeHUs] PUHAHCOBBIMU
PUCKaMU NPEAIPUATHS BBICTYIIAET:
A) arpeccuBHas CTpaTerus;
b) crparerus nuBepcuduKanys pucKkoB;
B) cTparerus ykjoHeHUs OT PUCKOB;
I') crparerust MUHUMM3ALUU PUCKOB.
2. Haubonee 3¢ pexTUBHBIM METOIOM MPOTUBOACHCTBHS (PMHAHCOBBIM PUCKaM IIPEIIPH-
ATUS BBICTYIIAET:
A) ux npopuIaKTHKA;
b) HanmeHee 3aTpaTHas KOMIIEHCALUS BO3MOXKHBIX TIOTEPb;
B) nonHbIif 0TKa3 OT pUCKOBBIX OIEpaltii;
I') ucnonp30BaHKe MUHUMYMa 3aiMOB B (pHAHCHUPOBAHUHU.
3. K npou3BogHBIM LIEHHBIM OyMaram OTHOCATCS,
A) xazHaueiickue 00s3aTeIbCTBa;
b) onmmonsr;
B) akuuu;
I') oOnuranuu.
4. Kosddunuent beta ectb:
A) Mepa BKJIa/1a HHAMBUAYAIbHON IIEHHON OyMaru B CyMMapHbIil pUCK PHIHOYHOTO MOPTdEs;
b) Mepa HequBepcupUIMPYEMOro KOMIIOHEHTA PUCKA;
B) oTHOIIEHNE KOBapHalMKU MEXY J0XO0J0M MHAUBUAYAIbHON IIEHHON OyMaru u J0X0J0M
PBIHOYHOTO NOPT(hENst K JUCTIEPCUN PHIHOYHOTO MOPTQEs;
I') Bce BhIIIENIEPEUUCIIEHHOE.
5. Puck, KOTOPBII MOXKET OBITh YCTpaHEH MPaBUIIbHBIM I0J00pOM
WHBECTHUIINI, HA3hIBACTC:
A) KOppeSLIMOHHBIM;
b) cucremubim;
B) nuBepcudunupyemsiv;
I') BiItouaeT Bce BhILIENEPEUHCICHHbIE XapaKTEPUCTUKH.
6. CyMMapHbIi pUCK HHBECTHULIMOHHOTO MOPTQEis:
A) paBeH CyMM€ CUCTEMHOI0 U AUBEPCUULIUPYEMOTO PUCKOB;
b) MoxeT ObITh MOJHOCTHIO YCTPAHEH ITyTEM IMPAaBUIIBHOTO 110,100pa HHBECTULIUH;
B) camkaercs myteM 1moi6opa coCTaBISIONIMX HHBECTUIIMOHHOTO MOPTQEisi, UMEIOIIUX T10-
3UTHUBHYIO KOPPESILNIO;
I') BCE BBIILIEIIEPEUNCIICHHOE.
7. AuBepcudukayst MHBECTULIMOHHOTO MOPTQEIs — 3TO:
A) nporiecc paccpeoTOUEHHUS CPEICTB IO MHBECTHULIMSIM B LIEJISX COKpAILEHUs PUCKa;
b) npouecc, HanpaBIeHHBIH HAa CHUKEHUE PUCKA 10 OCHOBHOMY MHBECTULIMOHHOMY IIPOEKTY;




B) npouecc 3aMeHbI MHCTPYMEHTOB C Maa0LIEN T0XOAHOCTHIO HA MHCTPYMEHTHI C pacTyllen
JOXOJTHOCTBIO;
I') mouck 1eHHsIX Oymar, UMEIOIIUX MO3UTHBHYIO KOPPEISIIHUIO.
8. IlonsaTue puHAHCOBBIIN pUCK:
A) onpezienIeHO 3aKOHOAATEIbCTBOM
b) BkitouaeT B ce0st mpeApUHUMATENbCKUI PUCK
B) cBs13aHO ¢ 1OTIOTHUTENBHBIMU (PMHAHCOBBIMU PACXOJaMU
I') Bce 0TBETHI HEBEPHBI
9. YeM BbIIIE JOXOJHOCTD, TEM, KaK IPABUJIO:
A) BBILIIE PUCK ONEpaLlnu;
b) Huxe puck onepanuu
B) T noHATHS HE3aBUCUMBI
I') Bce OTBETHI HEBEPHBI
10. Prck KOHIIEHTpAIMHU KPEAUTHOTO MOPTQEIsT KOMMEPUYECKOTO OaHKa
CBSI3aH C:
A) nposiBiIeHHEM He0OPOCOBECTHOCTH B Ipoliecce paboThl C KpeaUuTaMH
b) nnoxum prHaAHCOBBIM MOJIOKEHUEM 3aEMILUKA
B) oTrcyTcTBHEM HCTOUHHKOB BO3BpaTa Cpe/CTB
I') npenpocTaBneHreM KpYIHBIX KPEIUTOB OJTHOMY 3aEMILUKY
11. MHCTpYMEHTOM PEryJIupOBAHUS PHIHOYHBIX PUCKOB SIBJISIETCS:
A) yCTaHOBKA JINMHUTOB 10 ()MHAHCOBBIM MHCTPYMEHTaM
b) onepaTtuBHas olleHKa COCTOSHUS BATIOTHOT'O PHIHKA
B) o6a oTBeTra BepHBI
I') HeT BepHOTrO OTBETA
12. B xauecTBe OCHOBHOI'O METO/Ia YIIPABJICHUS PUCKAMU HCIIOIb3YIOT:
A) TUMUTHpPOBaHUE
b) xemxupoBanue
B) nuBepcuduxaryro
I') HeT BepHOTO OTBETA.
13. K 3k30TeHHBIM (pakTOpaM HEOIpeIeIeHHOCTH OTHOCSTCS:
A) U3MEHEHHUE TeXHOJIOTUU U CTPYKTYPbI OCHOBHBIX MPOU3BOCTBEHHBIX (POHIOB, UX (PYHKIHO-
HaJILHOTO ¥ 5KOHOMHUYECKOI0 M3HOCA
b) undmsamus
B) pernonanbsHbie U oTpaciieBble 0COOEHHOCTH Pa3BUTHS.
14. OcHOBHBIE IPUHIUIIBI YIIPABICHUS PUCKAMU:
A) Henb3si pUCKOBaTh OO0JIbIIE, YEM MOTYT MTO3BOJIUTH 3a€MHBIE CPE/ICTBA
b) B oTenbHBIX cayyasx MOXKHO PUCKOBATh MHOTUM DAy MaJIOro
B) HeoOxoauMo TyMaTh 0 MOCTEACTBUSAX PUCKA
I') HeT BepHOTO OTBETA
15. Co3HarenbHOE OCTABJIEHHE PHCKA 32 UHBECTOPOM B paCcyeTe Ha TO, YTO OH CMOXKET
MOKPBITH BO3MOXHBIE ITOTEPH 3a CUET COOCTBEHHBIX CPEJICTB, HA3bIBACTCS:
A) u3bexxaHueM pucka
b) ynep:xanuem pucka
B) nepenaueii pucka
I') ctpaxoBaHueM pucka
16. ®uHAHCOBBIN PUCK BO3HUKAET:
A) B mporiecce mpon3BOJICTBEHHO 1€ TETbHOCTH
b) B nporecce oTHoOIEHUH npeAnpusTUii ¢ GaHKaMu
B) B nporecce 3akynKku CeIpbsi 1 MaTepHalloB
I') B mporecce neperoBopoB ¢ €I0BbIMU apTHEPAMH.
17. OCHOBHBIMM METO/IaMH yNPABIEHUS KPEIUTHBIM PUCKOM SBIISIOTCS:
A) orieHka (PMHAHCOBOT'O COCTOSTHUS 3a€MIIIMKOB



b) pesepBupoBanue
B) pasrpannuenre NoJHOMOYHI COTPYTHUKOB
I') Bce OTBETHI BEPHBI

18. OCHOBHBIMH METO/IaMHU yTIpaBJICHUs (POHOBBIM PUCKOM SIBIISIOTCS:
A) orieHKa (pMHAHCOBOTO COCTOSTHUS YMUTEHTA
b) ycraHoBieHHEe TMMHUTOB HAa SMUTEHTOB LIEHHBIX OyMar
B) ycTaHoBKa JIMMUTOB Ha Omepalyy ¢ IeHHbIMU OymMaramu
I') Bce oTBETHI BEpHBI

IIpuMepHast TeMaTHKA KeHCOB

TEMA 1. CymHocTh M KJIaccuGuKalusi pucKoB
[TpakTuueckuit kelic «BHenHssS (MHCTUTYMOHANIbHAS) Cpella MpeanpusaTus (opranusa-
LIU1) U PUCKH, THULIMMPOBAHHBIE BHEIIHEN CPeoi».

Keiic npezacraBiser co0oil caMOCTOSTENbHYI0 WHAWBUAYAIbHYIO HIM KOJJICKTHBHYIO
IIMCBbMEHHYIO pabOTy AECKPUIITUBHOTO U AHAIUTUYECKOTO XapaKTepa, MOCBSIIEHHYIO OMHCAHUIO
PBIHOYHOM CUTyallMl B CAMOCTOSATEIHHO BEHIOPAHHOM CErMEHTE MOTPEOUTETHCKOTO PhIHKA.

OOcyxaeHue Keiica MpoOBOIUTCS IO CIEIYIOMEMY IUIaHY:

1. IIpoekTt paccbulaeTcsi MPENoaBaTEN0 U BCEM CTYJEHTaM I'pyIIbl HE MTO3JHEE, YEM 3a
OJTHH CYTKH JIO BPEMEHU 00CYKJICHHS.

2. ABTOp(BI) MPE3EHTUPYIOT TEKCT (He Oosiee 15 MUHYT).

3. YuacTHUKH OOCYX/I€HUS 33/1al0T BOIIPOCHI aBTOPY(am).

4. ABTOp(BI) OTBEUYAIOT HA BOMPOCHI (He Oonee 10 MUHYT).

5. Y4acTHUKH BBICKA3bIBAIOT KPUTHUECKHE 3aMEUaHUs M PEKOMEHAAINU B aJJpec TEKCTa.

Keiic cnaercs nmpenojaBaTenio B 3JIEKTPOHHOM U OyMaKHOM BHJI€ HE MO3JHEE JAaThl dK3a-
MEHa 10 JaHHOMY Kypcy. CTyeHTBI, He IPEIOCTABUBILNE Kelica, HE TOMYCKATCS K Cladye dK3a-
MEHa.

IIpumMepHbIe BONPOCHI 1JIs1 YCTHOIO ONPOca
1. Kmaccudukanuss puCKOB B COOTBETCTBHM C OCHOBHBIMH BHJAMH  XO3SMCTBEHHOM
JESTEIIBHOCTH.
Knaccugukarus puckoB 1o xapakrepy MocyeACTBUH.
Knaccugukaius puckoB 1o ypoBHIO BO3MOXKHBIX TIOTEPb.
YucThle U CEKYISITUBHBIE PUCKH.
DK30I€HHBIE U HJIOT€HHBIE PUCKHU.
Prck nukBUIHOCTH.
Puck nnarexxecnocoOHOCTH.
IIpouieHTHBIN pUCK.

Puck xone6anus e (IIEHOBOM PHICK).

A S R L S

0. BamroTHBIN pUCK.

11. VHpnauroHHbINA pHUCK.
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12. VHBECTHIIMOHHBIN PUCK.

13

. CucremaTHUeCcKHE U HECUCTEMATHUYCCKUE PHUCKHU.

14. KayecTBeHHBIN aHAIN3 PUCKOB.

15. Konu4ecTBeHHBIN aHATIU3 PUCKOB.
IIpuMmepHbIe TeMbl pedepaToB
1. OBOIIOIUS B3IJISIOB HA KATETOPUN «PUCKY.
2. Br160p MHBECTUIIMOHHOTO OPTQEIs B YCIOBUAX HEONPEIETICHHOCTH U PHUCKA.
3. [Tpennocsiiky U pakTopsl, MPEALIECTBYIOIINE HACTYIIJICHUIO PUCKOBBIX CUTYallUH.
4. CyIIHOCTB U cOiepKAHUE PUCK-MEHEIKMEHTA.
5. AHanu3 ¥ OlleHKa YPOBHS PHUCKA.
6. MeTonb! yKIOHEHHS OT PUCKA U €r0 KOMIICHCAIUH.
7. Mertonbl ynpaBieHus: (PUHAHCOBBIM PUCKOM.
8. Knaccudukanus puckos.
9. Ponb banka Poccuu B ynpaBieHnn 0aHKOBCKMMHU PUCKaMH.
10. CnocoObl CHMYKEHUS MTPOIICHTHOTO M KPEIUTHOTO PUCKA.
11.  Tlonsarume u knaccuuKanus pUCKOB B CTPaXxOBOM OH3HeECE.
12. Konnenmus puckoBoit croumoctu (Value at risk — VAR).
13.  Opranuszanus ynpaBjieHHUs] pUCKOM Ha ITPOU3BOJICTBEHHOM IIPEANPUSITHH.
14.  Meroa cratuctuueckux ucnsitanuii (Monte-Carlo simulation).
15. XeKAPOBaHHUE PUCKOB.
16.  YnpaBieHue KpeIUTHBIM PUCKOM B J1€ATEIbHOCTH OAHKOB.
17. CratucTuueckne MeTo bl OLIEHKU PUCKA.
18. Kputepuit oxxugaeMoi OJIE3HOCTH.
19. Pucku B MexayHapoaHON 0aHKOBCKOM NESITEIbHOCTH.
20.  DOransl ynpaBiaeHUsS PUCKOM.
21.  AyTCOpCHHT yIpaBJIEHUS PUCKOM.
22.  OO6mas xapakTepucTUKa HH(pOpMauU, HEOOXOAUMOMN AJIs yIIPaBICHHS PUCKOM.
23. Nnentudukanus u aHaau3 PUCKOB.
24.  Mepsl 110 NMpeIOTBPAILICHUIO HETUIaTEKeCOCOOHOCTH M HECOCTOATEIEHOCTH POCCUHCKUX
MPEATNPUATHI.
25.  TlpaBoBoe peryaupoBaHHe OTHOIICHHUH B chepe HECOCTOATETLHOCTH (OaHKPOTCTBA).
26.  Mojenu nNporHo3upoBaHusi 6aHKPOTCTBA (PUPMBI.
27. Jnarnoctrka 6aHKpOTCTBA MPEANPHUITUH.
28.  3apyOexHas IpaKTUKA PUCK-MEHEKMEHTA.
29. [TpousBoaHbIe (PHAHCOBBIE MHCTPYMEHTHI B YIIPABJICHUN PUCKAMH.
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30. Crparerus u TakTUKa pUCK-MEHEIHKMEHTA.

HpnMepHaﬂ TEMAaTUKA KOHTPOJ/IbLHBIX paﬁoT

1. Kak paccunteiBaetrcst Ko3(h(UIUEHT pUCKa U ONPEIENISIIOTCS BOSHHUKAIOIINE MPOOIEeMbI
YIPaBIEHUS PUCKOM Ha NPEATIPUATHH?

2. Kakue 06a3oBble (pMHAHCOBBIE JOKYMEHTHI HEOOXOAMMO HCIIOJIB30BaTh ISl MOJIYYEHUS
MH(OPMALIUU C LENbIO YIPaBICHUS pUCKOM?

3. HazoBuTe XapakTepHble OTIIMYUS YUCTHIX PUCKOB OT CIIEKYJISTUBHBIX.

4. Uro noapazymMeBarOT PUCKM HEUCIIOJHEHHS XO3SMCTBEHHBIX IOTOBOPOB U CEJIEKTHUBHBIC
pucku?

5. Kak npaBHUiIbHO OCYIIECTBIATH OOHAPYKEHHE PUCKOB MPU MOMOIIM Ka4eCTBEHHOIO aHa-
m3a’?

6. Kakyro undopmaiuio o puckax HEOOXOIUMO MOJIyYaTh MPU MOMOIIH KOJUYECTBEHHOM
OLICHKH?

7. ITo xakuM KpuTepusM HEOOXOAUMO HACHTU(PHUIMPOBATH BHEIIHUE U BHYTPEHHHE UCTOU-
HUKU nHpopManun?

8. Kakue tpeboBanust HEOOXOAMMO MPEIBABIATH K MHPOPMAILIUN O pUCKaX?

9. Kak ocy1ecTBisTh BU3yanu3alio pUCKOB IIyTEeM CpaBHEHMsI pacipeieieHus yuiepoa 10

pcajm3anuun KaKoro-Jmoo npeaynpeaIuTCIbHOI0 MCPOIIPUATHA U COOTBCTCTBYIOIICTO pacCIIpCac-
JICHHS IIOCJIC €T0 OCYHIGCTBJ'IGHPI?I?

10.  Kakum oOpa3oM ciefyeT OnpeneisiTh TPaHUIly MEXIy MPUEeMIIEMbIM U HEMPUEMIIEMbIM
puckamu?

11.  OxapakTtepusyiiTe S5KOHOMHUYECKYIO (KOMMEPUECKYI0) U MOJIUTHYECKYIO HEOIPEesIEHHO-
CTH.

12. Omnpenenure cTeneHb pUCKA MPU MOMOIIM KOJIWYECTBEHHBIX M Kau€CTBEHHBIX METOOB
OLICHKU PHUCKOB.

13. Paccunraiite oxxunaemyto Hopmy noxoaHoctd ERR u IRR- BHyTpeHHIOI0 HOpMY 10XOA-
HOCTH.

14.  Kakue 3KcrnepTHbIE METOABI IPUMEHSIOTCS MIPU ONPEACIEHUN BO3MOKHOCTH HACTYILIE-
HUSL PUCKOBBIX CUTyallui?

15.  llpu nmoMomu Kakux IOKa3aTeeil Oompenensercs NOBEPUTEIbHBI MHTEPBAI U BPEMEH-
HOM ropu3oHT npu ouenke (VaR)?

16.  Kakue mpakTHueckue Mepbl UCIOJB3YIOTCS NMPU YHPaBICHUU WH(GOPMAIMOHHBIMH PHUC-
Kamu?

17.  Kak mpaBuwibHO pa3paboTaTh M JOBECTH 10 MOJYMHEHHBIX IUIAH JEHCTBUI B clyyae
KPUTHYECKON CUTyallud BOSHUKHOBEHUS! HHPOPMAIIMOHHBIX PUCKOB?

18.  Ilo kakMM KpUTEPHSIM OCYIIECTBIATH BBIOOP METOJIOB YIPABJICHUS pUCKOM?

19. Kaxk mpoBouTCst O1IeHKa pUCKOBAHHOCTH 00BEKTa pa3MeIeHUsI pecypcoB Oanka?

20.  OxapakrepusyilTe IPEBEHTUBHBIE U MOAIEP’KUBAIOIINE MEPOIIPUITHS PUCK-CTPATETUH.
21.  Ilpu nmoMmomu KakuxX METOAOB CIEAYET OCYUIECTBIATh BHIOOP ONTUMAaIbHOTO MHBECTUIIN-
OHHOT'O IIpoeKTa’?

22. Jns 4ero HCHONB3YyIOTCS PEUTUHIOBBIE 3HAYEHUS JIBYXYPOBHEBBIX BEpPOSTHOCTEMN
OKYIIa€MOCTH MHBECTULII?

23. UTo XapaKkTepu3yrT NOKa3aTeln KOBAPUALIMOHHOW MaTPHIbI JOXOHA0B?

Kputepun onieHnBaHus TEKylIero KOHTPOJIs
1.1.  Texymuii KOHTPOJIb 3HAHUN CTYIEHTOB OOECIEUYHBAET ONEPATHUBHOE yIpaBlieHUE y4del-
HOM JIEATEIBHOCTBIO CTYAEHTA U IPOBOJUTCS C LIEIIBIO:
- COOTBETCTBMS YPOBHS M KauecTBa MOJTOTOBKHU clienuaincra ['ocy1apcTBeHHOMY 00pa3o-

BarenbHOMY cTanfapty @I'OC B yacTu rocy1apcTBEHHBIX TpeOOBaHUI;
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- MPOBEPKH KaueCTBa TEOPETUUECKUX 3HAHUH 10 AUCLHUIIINHE;

- MPOBEPKH HAIMYUSA YMEHHUH MPUMEHSTH NOJyYEHHBIE TEOPETUUECKUE 3HAHUS MIPU pelle-
HUU MPAaKTUYECKUX 33/1a4 U BBIITOJIHEHUH JIa0OpaTOPHBIX padoT;

- MIPOBEPKH HAIWYMSI YMEHUN CaMOCTOSITEIbHOM paboThl ¢ yueOHOH IuTepaTypoi.

1.2, Texyumuil KOHTPOJIb 3HAHUM CTYJEHTOB IPELYyCMAaTPUBAET CUCTEMATUYECKYIO IIPOBEPKY
KauyecTBa IOJYUYEHHBIX CTYJEHTAMM 3HaHHWM, YMEHUI M HaBBIKOB 10 BCEM IUCIUILIMHAM,
U3y4aeMbIM B KaXJ/JI0M CEMecCTpe.

1.3, Texkyuwmii KOHTPOJIb 3HaHUI CTYJEHTOB MOXXET NPOBOAUTHCS B (POpME: YCTHOTO OIpoca,
IPOTPaMMUPOBAHHOTO KOHTPOJIS,, MUCbMEHHOM PabOThI, TECTOBOTO KOHTPOJIS, BBITOJTHEHHS
3aJa4 ¥ MPAKTUYECKUX 3a/1aHUN, KOHTPOJIbHON pabOoThl, IPUMEHEHUS] PEUTUHTOBOI CUCTEMBbI
KOHTPOJI 3HAaHUH U T.II.

1.4. Ilpu ycTHOM OIIpoce BBICTABIIAETCS OLICHKA:

e 5 (OTIMYHO) - 3a MOJHBIM OTBET HAa MOCTaBJIEHHBIN BONPOC C BKIOYEHUEM B COJEpPKAHUE
OTBETa paccka3a (JIEKUMHU) IMpernoaaBareis, MaTeprualoB YY4eOHUKOB, TOMOJHUTEIHHON
JIUTEpaTyphl 0€3 HaBOAAILIUX BOIIPOCOB;

e 4 (XOpoI11I0) - 3a MOJHBIM OTBET HA TOCTABJICHHBIN BOIIPOC B 00BEME paccKasa (JEKIIHH)

® [pernojaBaTels C BKIIIOYCHUEM B COJEpKaHUE OTBETa MAaTEPUAIIOB YUEOHHKOB C YETKUMHU
MIOJIO’KUTEIBHBIMU OTBETAMHU Ha HABOSLIME BOIIPOCHI IPENIOJaBaTENS;

e 3 (YIAOBIETBOPHUTEIBHO) - 32 OTBET, B KOTOPOM O3BYUYEHO 0o0Jiee MOJOBHHBI TPEOYEeMOTO
MaTepuaa, ¢ HOJ0KHUTEIbHBIM OTBETOM Ha OOJIBIIYIO YaCTh HABOASALIMX BOIIPOCOB;

e 2 (HEyJOBJETBOPUTEIBHO) - 3a OTBET, B KOTOPOM O3BYYEHO MEHEE IOJOBHHBI TpeOy-
€MOr0 MaTepHualla Uil HE 03BYyUEHO IVIaBHOE B COAEPKAHUH BOIPOCA C OTPULIATEIbHBIMU
OTBETaMHU Ha HaBOJAIIUE BOMPOCH! WM CTYAEHT OTKa3ajcs OT OTBETa Oe3 MmpeBapuTeb-
HOTO OOBSICHEHUS YBaXUTEIbHBIX IPUYHH.

1.5.  IIporpammupoBaHHBIH KOHTPOJIb 3HAHUH (TECT) MPOBOJUTCS IO 3apaHee pa3paboTaHHBIM
U YTBEPKICHHBIM LIUKJIOBOM METOINYECKON KOMUCCHUEH 3aaHUSAM U KPUTEPHUSIM OLICHKU.

1.6. IlucemenHas paboTa MOXET MPOBOIUTHCS ISl IPOBEPKH 3HAHUN 1O OTAEIBHBIM pa3fe-
naM win temaMm. [IpogoskuTeIbHOCTh MMCBMEHHOM padOThI HE AOJKHA NPEBBIIIATh MOJIO0BHU -
HBbI aKazieMudeckoro yaca. [TuceMeHnHas paboTa olieHuBaeTcs 1o S-0aIbHOM cucTeMe.

1.7.  Pemenue 3anay, BKJIIOYasl CUTYallMOHHbIE, OLICHUBAETCS 110 KPUTEPUSM MUCbMEHHOM pa-
6otel. [lomoxxutenpHble ONEHKH (5, 4, 3) MpennonaralT NPaBMWILHBIA OTBET HA TOCTABIICH-
HYI0 3aJady, OL€HKa 2 (HEyIOBJIETBOPUTEIbHO) BBICTABIAETCS 3a HENPAaBUIbHBIM OTBET
(pe3ynbrar).

1.8.  KonrponsHass paboTa NpoOBOAWUTCS 3a CYET BPEMEHH, NPEAYCMOTPEHHOTO YUeOHBIM

IIJIJAHOM Ha COOTBETCTBYIOILYIO JUCLUIUIMHY.
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1.9. Konnu4yecTBO CeMECTPOBBIX KOHTPOJIBHBIX PabOT, YCTAHOBIEHHOE YUCOHBIMH IJIAHAMH H
Y4eOHBIMH TIPOTPaMMaMH, MOXET OBbITh JIOTIOJIHEHO paboTaMH, He UMEIOIIMMHU cTaTyca 00s-

3aTCJIbHbIX.

4.2. IIpomeskyTOYHAas aTTeCTALUS

4.2.1. Ilepeyenb KOMIETEHIMI ¢ YKA3aHUEM 3TaNoOB UX ()OPMUPOBAHUS B MpoLecce
OCBOeHHs1 00pa3oBaTebHON nporpammebl. Iloka3aTeqn M KpuTepuM OLCHWBAHUS KOMIIe-
TEHLHH C Yy4eTOoM JTana ux GopMuUpoOBaHHUS

Kon HaumenoBanue Koxa >Tana HaumMmeHoBaHMe 3Tana
KOMIIETEHI[M U KOMITETEHIIMH 0CBOCHHS 0CBOCHHS KOMIIETCHIIHMH
KOMIIeTeH MU
ITIKc OC 11-4 Criocoonocts mpoBectd 3koHOMHU- | [TK¢ OC II — | CriocoOHOCTh  yIpaBisATh PHC-
YECKYI0 OIICHKY PHCKOB U BBIpa- | 4] KaMu c HCIIOJIL30BaHUEM
00TaTh MEPONPUITHS IO BO3JCH- WHCTPYMEHTOB  PHCK-MCHEK-
CTBHIO Ha OT/IECJIbHBIC BH/IbI PHCKA MEHTa, a TaKKe BbIOHpATh
OIITHMAJIbHBIE CIIOCOOLI CHIDKE-
HUSI KOHKPETHBIX PUCKOB

JTan 0cBOCHUs IHoxka3zarenn Kpurepuii ouennBanus
KOMIIETeHIIUH OLICHUBAHUS

[TIKc OC II — 4.1 Cnoco6- | Ciocober mpuMeHsTh MeTo- | Ha ocHOBe M3y4eHHOTO MOHSATUIHHOTO
HOCTh YHIPABIATH pUC- | JOJOTHUIO PHCK-MEHEIKMEHTA | armapara ¥ METOJOJOTUH  PHUCK-
KaMU C HCIIOJIb30BaHUEM | Ui (POPMHUPOBAHUS KOPIIOPA- | MEHEIDKMEHTA aHAJTU3UpPyeT BHEII-

HHCTPYMCHTOB PUCK- THUBHOM CTpAaTCruy, IOJIUTUKHU | HUC IPCAIPUHUMATCIIBCKUMU PHUC-
MCHC/PKMCHTA, a TaKXC | M TAKTUKH YIIPABJICHHA PUC- | KAMU U IIPUMCHACT MCTOAbI YIIpaBJIC-
BBI6I/IpaTB OIITUMAJIBHBIC | KAaMH HHUA MMH, 4 TAKIKC YIPaBJIIACT BHYT-
CIIOCOOBI CHIDKCHHS KOH- PCHHUMU aAMHUHUCTPATUBHBIMU PUC-
KpPETHLIX PUCKOB KaMH

4.2.2. ®opMa 1 cpeacTBA MPOBEACHUA IPOMEKYTOUYHOM aTTecTAlUN

dopma MPOMEKYTOUHON aTTECTAIlMM B COOTBETCTBHH C Y4YEOHBIM IUIAHOM — 3a4eT C
OLICHKOM.
4.2.3 TunosBble OLlEHOYHBIE CPEICTBA

Cnrcox BONPOCOB /I MOATOTOBKHU K 3a4eTy € OLEHKOI:

1. Knaccuduxaiusi puCKOB B COOTBETCTBUU C OCHOBHBIMH BHUAAMH XO3SHCTBEHHOU

NESTENIBHOCTH.
Knaccugukanus puckoB 1o XapakTepy NOCIeICTBUM.
Krnaccudukanus puckoB 1o ypoBHIO BO3MOKHBIX IOTEPb.
UucTele U CEKYIATUBHBIE PUCKHU.
OK30re€HHBIE U YHJIOT€HHBIE PUCKHU.
Puck nukBuaHOCTH.

Puck miarexecrnocoOHOCTH.

S A U e R

[IporeHTHBIN pUCK.
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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.
40.

Puck xonebanus 1ieH (LIEHOBOM PHUCK).
BairoTHsIi puCK.

NHpasuuoHHbIN pUCK.

WNHBECTUIIMOHHBIN PUCK.

CucremaTnueckue U HECUCTEMATUUECKUE PUCKHU.
KauecTBeHHBIN aHAIU3 PUCKOB.

KonnuecTBeHHbBIN aHAIN3 PUCKOB.

MeTo/1p1 SKCTIEPTHBIX OIIEHOK (MHTEPBBIO, METOA KOMUCCHH, MeToA [lenbdu)

MeTto/ aHaIOTUU ¥ METOJ, YMECTHOCTH 3aTpar.

[Tpuniune! ynpasieHus GUHAHCOBBIMU PUCKAMH.

[TonuTHka m npouecc ynpaBiaeHUs] PUCKAMH.

AKTHBHOE, aJaITUBHOE U TaCCUBHOE YNPABICHUE PUCKAMHU.
Mertoapl  ympaBieHHs (UHAHCOBBIMH  pUCKaMU  (YKIIOHEHHE,
COXpaHEHHE, IIepe/ladya PUCKOB).

JluBepcudukanus Kak METO]| YIIpaBJI€HUs PUCKaMHU.
XepKUpOBaHHUE KaK METOJ, YIIPABJICHUS PUCKAMM.

Mogenu yHpaBJICHUA pUCKaMU (TpaIII/II_II/IOHHa}I 1 HOBasd MO)IQJ'IB).

IpenynpexacHue,

ITousTue MHBECTUIITMOHHOI'O HOpT(beJIH, MMPUHIMIIBI 1 3TAIIbI €TO CIJOpMI/IpOBaHI/IH.

(DaKTOpI)I, BJIMAIOIIUE HA CTOUMOCTE U TOXOAHOCTH JOJITOBBIX HHCTPYMCHTOB.

MeToapl OLIEHKHM CTOMMOCTH U JOXOJHOCTH (I)I/IHaHCOBBIX aKTHBOB C Q)HKCHPOBEIHHBIM

JIOXOJIOM.

Jltopanys 1 BBIMYKJIOCTh KaK Mepa pUcKa JIOJITOBBIX HHCTPYMEHTOB.
Crpareruu ynpaBieHUs PUCKOM OOJIUTAIUH.

NMMyHH3a14s1 TPOLIEHTHOTO PUCKA.

PelTuHIY JONTOBBIX HHCTPYMEHTOB.

Oco0eHHOCTH OLIEHKH JIOJITOBBIX HHCTPYMEHTOB B PO.

Puck u moxomHOCTh IOpThEIS aKITHii.

OnTuMansHbII TOPTHETB.

PeiHOUHBINA IOPTdETD.

Xapakrepuctudeckas JIMHUSA pblHKa Kanutanos (CML).
Monenb oneHKH CTOUMOCTH (prHaHCOBBIX akTUBOB (CAPM).
XapakTepucTudeckasl TUHUA eHHoi Oymaru (SML).

Buasr n 06]1_[3.5{ XapPaKTCPUCTHKA TPOU3BOJHBIX HHCTPYMCHTOB.

Tunel u pyHIaMEHTaBHBIE CBOWCTBA OMIIMOHOB. DaKTOPHI, OMPEEIISIONINE CTOUMOCTh

OIIINIMOHOB.
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41. OnuuoHHBIE CTPATETHH XeJHKUPOBAHUS (PUHAHCOBBIX PHCKOB.

42. Tunsl U OCHOBHBIC XapaKTEPUCTHKH (PHIOYEPCHBIX KOHTPAKTOB. METOIBI OICHKH
(bBIOYEPCHBIX KOHTPAKTOB.

43. ®dopBapIHbIE KOHTPAKTHI U CBOTIBI.

44. YrpapneHue (MHAHCOBBIMU PUCKAaMH C UCIIOJIb30BAaHUEM MTPOU3BOIHBIX HHCTPYMEHTOB.

45. BO3MOKHOCTH HCIOJIb30BaHUSI COBPEMEHHBIX IPOrPAaMMHBIX HPOAYKTOB B Ipoliecce

yrpaiieHus: GUHAHCOBBIMU PUCKAMHU

4.3. MeTonnueckne MaTepuaJIbl
IlIkajia oneHUuBaHUs.

CrniocobeH olLieHUBaTh IOKa3zaTenu M (akTOpbl PUCKOB Ha (-
HaHCOBOM PBIHKE U PhIHKE OAHKOBCKHUX YCIyT ¥ BBIOUPATh METOIbI «OTIIHO»
B TIOJTHOM 00BheMe, KPUTHUECKH OLIEHWBAET UX BIIMSHUE HA COCTOS-
HUE (PMHAHCOBBIX PHIHKOB M PhIHKA OAHKOBCKUX YCIYT

Crioco0eH MPUMEHSTh METOJbI OIEHKA PUCKOB HAa PBIHKE MPOU3-
BOAHBIX (PHMHAHCOBBIX UHCTpYMeHTOB U Ha PLIb B momHom oObeme,
KPUTHYECKH OIEHWBAET BJIUSHUE PUCKOB Ha cocTtosgHue PIIOU u
PLIb.

CrniocoOeH olLieHUBaTh IOKa3aTeNu M (aKTOpbl PUCKOB Ha (- «Xopormo»
HAHCOBOM PbIHKE U pbIHKE 0AaHKOBCKHX YCIYT U BBIOMPATh METO/bI
B IIOJIHOM 00BEMe C JIOMYyIIEHWEM HEe3HAYUTEIbHBIX HETOYHOCTEH,
OLICHHMBAET UX B MOJHOM O0bEME M C HEKOTOPBHIMU JOMYIICHUSIMHU
KPUTHYECKH OLICHHBAET BHIOOpP MOJIXOAOB K KOHCYJIBTHPOBAHHUIO
KJIMEHTOB Ha ()MHAHCOBBIX PHIHKOB U PhIHKA OAaHKOBCKUX YCIIYT;
CrniocobeH MpUMEHSTh METO/bl OLIEHKH PHCKOB Ha PBIHKE MPOU3-
BOJHBIX (PMHAHCOBBIX MHCTpYMEeHTOB U Ha PLIb ¢ HexoTophIME 110-
IYIIEHUSAMHU, KPUTUYECKH OLICHMBAET BIMSIHME PUCKOB Ha COCTOS-
aue PIIOU u PIIb

CriocobeH oleHUBATh IMOKazaTeld M (aKkTOpbl PUCKOB Ha (H- | «YIOBIETBOPUTEIHHOY
HaHCOBOM PBIHKE U PbIHKE OaHKOBCKHX YCIYT' U BBIOMPATh METO/bI
B IIOJIHOM 00BEME C TOJNBKO JOIMyIICHHEM 3HAYUTEIbHBI HETOYHO-
CTEH, OLIEHUBAET UX HE B ITOJIHOM 00BbEME; HE YETKO U HE B IIOJIHOM
00beMe KPUTUYECKH OIICHUBAET BHIOOP MOAXOJO0B K KOHCYJIBTHPO-
BaHUIO KJIMEHTOB Ha (DMHAHCOBBIX PHIHKOB U PbIHKA OaHKOBCKHUX
yeuyr;

He cnoco0GeH npuMeHATh B MOJHOM OOBEME M YETKO U B IOJIHOM
00beMe KPUTUYECKH OIICHWBATh BHIOOP METOJIOB YIPABJICHUS PHC-
kamu Ha PII®U u P1{b

He criocoben npuMeHsTh yKa3aHHbIE METO/bI, HE YETKO U B HE ToJI- | «HeynoBIeTBOpUTETEHOY
HOM 00BbeMe KPUTUYECKU OIEHUBACT BIUSHUE PUCKOB HAa COCTOS-
nue PIIOU u PLIb

He cmocoOen oreHUBaTh yKa3aHHBIE MMOKa3aTeId U METOOB, HE
YETKO M B HE MOJTHOM 00bEME KPUTHUYECKH OLIEHUBACT UX BIUSHUE
Ha COCTOSIHME ()MHAHCOBBIX PHIHKOB M PbIHKA 0AHKOBCKHUX YCIYT H
MOAXO/bI K BBIOOPY MOCTABIIMKOB (DMHAHCOBBIX YCIYT U CTPATErHil
KOHCYJIbTUPOBAHMSI KJIUEHTOB
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IIpouenypa npoBeaenusizauera

[IpomexyTouHast aTTecTalus ONpeNesieT CTeNeHb JOCTIKEHNUS yUeOHBIX IieNeil u mpo-
BoAMuTCA B (opme 3auera. 3adyeT MPOBOJUTCS YCTHO MO KOHTPOJBHBIM BONPOCAM B CPOKH,
IPeSyCMOTpPEHHbIE yUeOHBIM IU1aHOM. [Ipu BBIBEZICHUHN aTTECTAllMOHHOM OTMETKH 00s3aTeIbHO
YUUTBIBAIOTCS PE3yJIbTaThl TEKYLIEr0 KOHTPOJIA M CaMOCTOSTEIbHON paboThl 00ydarolierocs.
Texymuii KOHTPOJIb YCIIEBAEMOCTH OCYLIECTBIIIETCS BO BPEMS IPOBEACHUSI CEMUHAPOB MOCPE -
CTBOM MPOBEACHMSI YCTHBIX OMpocoB yuamuxcs. Coep:kaHue OIeHOYHOIO CPECTBa - BOIPOCHI
K 3K3aMeHy. TpeOoBaHMs K BBIIOJIHEHUIO- SK3aMEH MTPOBOJIUTCS B YCTHOM (popMe MyTeM OTBeTa
Ha BONPOCHI M3 INPEACTABIEHHOrO NepeuHs. Bpems, orBeneHHoe Ha mpouenypy — 20 MUHYT.
Pe3ynbTath! ornamarorcs no OKOH4aHUU onpoca. OTBET MOATrOTaBINBAETCSA B MTUChbMEHHON KOH-

CIIEKTUBHOM (popMe U cAAaeTCs MPENOoAABATEINIO MOCIIE YCTHOTO OTBETA.

5. Metoauyeckue ykazaHus AJ 00y4arolHUXcs 10 OCBOEHUIO THCIUTITTHHBI

Memoouueckue yKazanus no 6blnOJHEHUI0 KOHMPOIbHBIX padom:

JlanHblii B pabOTHI IPOBEPSIET YCBOCHHUE 00YYAIOLIMMHUCS MOIYyYEHHBIX B X0J1e 00yue-
HUSl YMEHUH U HaBBIKOB, a TAK)XKE YMEHHS aHAJIU3UPOBATh HCTOPUUECKUE CUTYaLUH.

Bpemst nanucanus KOHTpoibHOM paboThl cocraBisger 30 MuH. (1O JKelaHHUIO 00y-
YaIOIErocs OTBET MOXXET ObITh JOCPOYHBbIM). IIpy mpoBeaeHuM KOHTPOJIBbHOM paboThl 00y-
YarOIIMMCS IIPeUIaraeTcsi OTBETUTh Ha JBa KOHTPOJIbHBIX BOIIPOCA.

Beimonnenne KOHTPOJIBHOW paboOTBl  SBISETCS OOS3aTENBHBIM JUII  BCEX OOYYaIOIMIMXCAL.
KonTponbHas pabota siBisieTcs JTOIMYCKOM K 3a4€Ty C OLEHKOH, IpPH YCIOBHHM, YTO Ha OJUH
BOIPOC (M3 JIBYX 3aJI0)KEHHBIX B 3aJIaHKE) 1aH KOPPEKTHBIN, TIOJIHBIN U pa3BepHYThIA OTBET.
Memoouueckue ykazanus no binojiHeHuI0 pegrepamos
B pedepare 10mKHBI OBITH U3TI0KEHBI AKTYyaJIbHOCTh BHIOPAHHOW TEMBI, €I0 COBPEMEH -
HOE COCTOsIHUE, IPOOJIeMBbl U TOIXO0/IbI K UX peuieHuto. B pedepare nomkeH ObITh U3TI0KEHO
aBTOPCKOE BHJIEHUE HCClIeAyeMOoM po0ieMbl U BO3MOXKHbIE ITyTH ee pemenus. [lpu Heo6xo-
JMMOCTH JIOJKHBI OBITH BBITNOJIHEHBI AaHAJTUTHYECKUE PACUETHI, MOATBEPKAAIOIINE TTO3UIIUIO
aBTOpA, U pacKpsiBarore 3PPEeKTHBHOCTD MPEIaraeMbIX PEIICHHH.
Memoouueckue ykazanusa no no02omoexe K onpocam
Omnpoc — popma Tekylell onepaTUBHON MPOBEPKH YCBOGHHOIO MaTepHala, IpOBOAUTCS B
KOHIIE KaXKJI0TO 3aHATUS NPONICHHBIM TeMaM. B kauecTBe BOIPOCOB [UIsl MOATOTOBKH MPEATIO-
JlaraeTcsi UCIOJIb30BaHUE PUMEPHBIX TEM JIJIsi KOHTPOJIBHBIX BOIIPOCOB.
Memoouueckue yKazanus no blnOJHEHUIO MECHO08:
JlaHHbIi BUA pabOTHI IPOBEPSIET YCBOCHUE O0YUaIOIIMMUCS MOJYyYEHHBIX B X0A€ 00yUYeHUs
YMEHUH M HaBBIKOB. Bpewms Hamucanus tecta cocraBiseT 15-20 MuH. (B 3aBUCUMOCTU OT

KoJMuyecTBa BonpocoB). [Ipu npoBeneHny TecTupoBaHus 00y4YalOMIUMCS MPEAIaracTcsi OTBETHTh
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Ha 15-20 KOHTPOJILHBIX BOIIPOCOB.

BrImonHeHne TeCTOB SBISICTCS 00SM3aTENIBHBIM /ISl BceX 00ydaronuxcs. BeITOTHEHHbBIE Te-
CTOBBIC 3aJIaHUS SBIICTCS IOMYCKOM K 3a4€Ty C OLIEHKOM.

CamocTosiTesibHasi padoTa

[Tpouiecc w3yueHust aucuuruinHbl (Momyns) «Puck-menemxmeHnT (Risk Management)»
BKJIFOUAET CAMOCTOSITEIIFHYIO paboTy 00yJaroIIuXcsl.

[TomyuyenHbIe HA TEKIUAX U CEMUHApaX 3HAHUS MOJUICKAT PACITUPECHUIO U 3aKPEIIJICHUIO B
MIPOLIECCE CaMOCTOSTENbHON Hay4HOU paboThl. CamMocTosITENbHAS MOATOTOBKA 00yYarOIIerocs K
JIEKIIMH 3aKIII0YaeTCs, MPEXKIE BCETO, B IEPEUUTHIBAHUM KOHCTIEKTA MPEAbIYIIEH JEKIIUH.

CamocrosiTenbHasi MOJMOTOBKA K CEMHHApaM U MPAKTHUYECKUM 3aHATHUSM 3aKITIOYAETCs B
MPOYMTHIBAHUN KOHCIIEKTa COOTBETCTBYIOIIEH JICKITMU (€CIIM OHA 4YWTalach 1Mo JAHHOW TeMe),
YTEeHUHU COOTBETCTBYIOIIETO pa3zenia yueOHHWKa M MEePBOMCTOYHHKA, MOJ00p MPUMEPOB, CUTYa-
LU, pellieHne 3aaHMusl.

PexomeHganmu no 4TeHur0 y4eOHOU JINTepaTyphl

B nactosmee Bpemsi mmeeTcsi OOJBIIIOE KOJIMYECTBO yYEOHHUKOB MO mpodiieMaMm «Puck-
MEHEKMEHT». B Kak[IoM M3 HHMX BBIPa)KaeTCsl OMpE/eNICHHAs MO3UIIUS aBTOpa OTHOCUTEIBHO
YPOBHS U CHEIM(PHUKU U3II0KEHUS OTACIBHBIX Pa3/ieloB, TeM. DTO MPUBOAUT K TOMY, UTO OIpE-
JIEJICHHBIE BOITPOCHI MOTYT OBITH BOOOIIIE HE BKIIOYEHBI B YUCOHHUK.

Utenune MOXET ObITh 03HAKOMUTEIHLHBIM U M3y4aromuM. L[enpi0 03HAaKOMUTEIBFHOTO YTe-
HUS SIBJsIeTCS OETJblid MPOCMOTP KHUTH, BBISICHEHHE TOTO, HY>KHA JIM OHA, KAKUE UMEHHO YacTH
MOKHO Oy/IeT UCTIOTB30BaTh.

AJNTOPUTM 03HAKOMHTEIILHOTO YTEHUS

1. V3yuenue comepkaHusi TUTYJIHHOTO JIUCTA, BHIYWICHEHHUE TOYHOTO Ha3BaHUs PabOTHI, e
aBTOpa M MpeAHa3HAUYCHUS.

2. 3HaKOMCTBO C aHHOTAIMEN WM MPETUCIOBUEM.

3. 3HAaKOMCTBO C OTJIaBJICHUEM, BBISIBICHUE HHTEPECYIOIINX BOIIPOCOB.

4. HeToporuMBO€ MEpPETUCThIBAHUE CTPAHUI] C IEIBI0 «CXBAThIBAHU» OOIIEro Coaepka-
HUS ¥ XapakTepa U3JI0KEHUSI.

5. BHumaTenbHO€ YTeHUE HYKHBIX MECT.

N3yuaroiiee ureHne UMeEET LENbI0 JETAIbHOE YCBOCHHUE BCErO COJIEpKaHUsl padOThl WU
KakoW-TO €€ 4acTu. Ero pexoMeHayeTcsi Ha4YMHATh IMOCJE O3HAKOMHTENIBHOTO 4YTeHHs. OHO -
MeJIEHHOE, HETOPOILJIMBOE, BKIIOYaromiee B ce0s BO3BpaThl K TEKCTY, MIOBTOPEHHUS M COTIOCTaB-
neHus: marepuana. Eciu BcTpeuaercs: clioBo, 3HaYEHUE KOTOPOIO HESICHO, CIEAYET YTOUHUTh €r0
B cioBape. Pabota co cioBapem o0serdaer yCBOEHHE MaTepualla, CiocOOCTBYET OCO3HAHUIO €T0

CMBICJIa, OBJIQICHUIO TPO(PECCHOHAIEHON JICKCUKOM.
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B nporiecce u3yyaromiero 4TeHusi COBEpIIEHHO HEOOXOAUMBI paboUHe 3aycu U BBIMHUCKH.
Ecnu oOyuarommiics pabotaer ¢ cOOCTBEHHON KHHTOW, TO TMOMETKH, 3aIHCH, MMOTYSPKUBAHUS
MO>KHO JieJIaTh NpsiMo B Hel. [Ipu 3ToM kenaTenbHO MOIb30BaTHCS IKOHOMHOM CUCTEMON YCIIOB-
HBIX 0003HAYEHUH:

- 3HaKM oj1o0peHus (moxyepkuBanue, "!", NB - Nota Bene - oO6patuth BHUMaHME U T.1.),

- 3HaKU BO3pakeHUs («?», BONPOCUTEIbHBIE CI0BA U T.1I.),

- 3HaKU JIONOJTHEHUS (CTPEJIKH, 3aMUCH THIMA: «CM. TaKXKe ...» U T.1.).

B 6u0nnoTeyHON KHUTE 3TO HEMO3BOJUTENBHO, MOATOMY CIEAYET JeiaTh BBINHUCKU OT-
JEJIBHBIX LIUTAT, TE3UCOB WJIN KOHCIIEKTUPOBAHUE.

KoHcnekT - 3To cxaTroe H3JI0’KEHHE BCEro CYIIECTBEHHOIO B COJIEP)KaHHUU H3Y4aeMOIo
Matepuana. OCHOBHbIE UJEH, TTOJOKEHHS U JOKa3aTeIbCTBA U3JIaraloTcs B MOPSAKE UX OCBEIle-
HUS B U3y4aeMoOM HMcTouHHKe. [lepes KOHCIeKTUpOBaHUEM MTPOUCXOIUT MEPBUYHOE YTEHUE HC-
TOYHHUKA U JIMILIB MOCJE TOro, KaK TEKCT IOHAT, €ro CIeAyeT KOHCIIEKTUpOBaTh. PexomenayeTcs
MMCaTh KOHCIIEKT JIMIIIb HA OJTHOM CTOPOHE JIUCTA.

Jlist yCcBOGHHMSI MaTepuaia CyImeCTBYeT HECKOJIBKO Croco0oB. Camblii M3BECTHBIA - 3TO
IIPOCTOE IMOBTOPEHHUE, KOTJa MaTepuall BOCHPOU3BOIUTCS HECKOJIbKO pa3. Jpyroi cmocob -
MBICIHUTENbHAs 00paboTKa MaTepuana, KOTopas MpelyCMaTpUBaeT CONOCTaBIEHUE HOBBIX JaH-
HBIX C y’K€ U3BECTHBIMHU, UX OLIEHUBAHUE, OCMBICIICHUE CBSI3€H MEX/Y SBICHUSIMH, NOHITUIMH,
kareropusiMu. Takasi paboTa MMO3BOJISIET YCBOUThH €ro Ha 0ojiee Ka4YeCTBEHHOM YpOBHE. DTOMY
CIOCOOCTBYET COCTABJIECHUE CTPYKTYPHO-TTOTHYECKHX CXEM.

CucremaTueckoe KOHCIIEKTUPOBAHUE MIEPBOMCTOYHUKOB, HE MEHEE 2-3 10 OAHOM TEME.

W3ydenune Hay4qHOH JIUTEPATYPHI JOJDKHO OBITH OPTaHMYECKH CBS3aHO C M3YYCHHUEM MaTe-
puaia JIeKIuil, YTeHHeM y4eOHUKOB M TMOCHeaytomend padoToi (MOAroTOBKON K 3a4eTy C OIeH-
koif). [Ipy uTeHMM HayuyHBIX TPYJIOB HEOOXOIMMO MOApoOHEe pa3o0paTbCsi B TEX BOINpOCax,
KOTOpbIE OBIJIM HAMEUEHBI, HO HE PACKPBITHI Ha JICKIUSIX, OOpaTUTh BHUMaHKE Ha HIOAHCHI M 0CO-
OEHHOCTH, KOTOpbIe OBLIM YMOMSHYTHI B JIEKIHAX. [Ipy caMOCTOSATENFHOM HM3YYEHUU HAYYHOM
JUTEpPaTyphbl OUYEHb BaKHO COMOCTABIATh TEOPETHUECKHE TOJOKEHUS C pealbHbIMU SIBICHUSMU,
Ha0Ir01aeMbIMU Y ce0s1 U BOKPYT. DTO MO3BOJIUT Jy4YIlle MOHATh, YTO O3HAYAIOT M3ydaeMble 10
KHUTaM sIBJICHHs B *KM3HU. KOHCTIEKT HEOOXO0MMO JOMOIHUTH COOCTBEHHBIMH MBICIISIMU U TIPHU-
MepaMH M3 XKM3HH, YTO 00ECIeYnBaeT MOJKPEIICHNE U YIiIyOJIeHHOE MOHUMaHUe M3y4aeMOro
CoJIepKaHusl.

CamocTosTenbHbI yueOHBIH TpyT 00y4aroLMXCsl Ha 00s3aTeIbHBIX ayJUTOPHBIX 3aHSTHU-
AX (JeKIMH, CEeMUHAp).

[lonroroBka K 3aHATHSIM OCHOBaHa Ha IJIaHaX 3aHATHM, pa3padaTbIBaeMbIX Ipernoja-

BaresneM. OCHOBHOe TpeOoBaHHE K MOATOTOBKE M Y4aCTHIO OOyYalOUIMXCA B 3aHSATHUSIX 3aKIIO-
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qaeTcs B TOM, YTO 00yYarOIIUICS JOIKEH CaMOCTOSITENTbHO TOTOBUTHCS K 3aHATUSIM U TBOPUYECKHU
B HHU3 y4acTBOBaTh. TpeHUpOBOUHAS (DYHKIIUS 3aHITHIA HE JOJDKHA TMPHUBOJIUTH K MaKCHMAJh-
HOMY aBTOMATH3My MPAKTUICCKUX HABBIKOB.

Dranbl MOATOTOBKH K 3aHITHSIM BKJIIOYAIOT: IOBTOPEHHUE YKE UMEIOIINXCS 3HAHUH 110 KOH-
CIIEKTY, a 3aTeM IO Y4eOHUKY; YTIIyOJIeHHUEe 3HAaHUH 10 TeME C UCIOJIB30BaHUEM PEKOMEHIOBAH-
HOM JTUTEpaTyphl; BHITIOJIHEHHE KOHKPETHOTO 3aJlaHus (pellieHne 3a7a4, COCTaBICHHE OTUYETOB U

T.IL.).

6. YueOHas uTepaTypa u pecypcbl HHPOPMALMOHHO-TEJIeKOMMYHUKAIIMOHHOM ceTH "'UH-
TepHeT', BKJIIOYas NepedYeHb Y4eOHO-MeTOANYeCKOro odecnedeHus JJIsi CAaMOCTOATEIbHOH
padoThI 00yyaIMXCs MO AUCHUILINHE

6.1. OcHoBHAas1 IUTEpaTypa.

Bsatkun, B. H. Puck-menemxment : yueOnuk / B. H. Batkun, B. A. I'am3a, @. B. MaeBckuii. —
2-e u3n., nepepab. u pomn. — Mocksa : M3parensctBo FOpaiit, 2024. — 365 c. — (Bricuiee
obpazoBanue). — ISBN 978-5-9916-3502-8. — Texkcr : snextpoHHblid // OOpa3oBaTenbHas
wiardopma FOpaiit [caiit]. — URL: https://urait.ru/bcode/536005

6.2. lonoJiHMTEILHAS JIUTEPATypa.

OcHoBsel puck-menempxkmenta / M. Kpyu, 1. I'snau, B. b. Munacsn, P. Mapk. — Mocksa : 13-
narenscTBO HOpaiit, 2024. — 388 ¢. — (Bricmiee o6pazoBanue). — ISBN 978-5-534-02578-1.
— Texct : snexrponnsiii // ObpazoBatenbHas miatdhopma FOpaiit [caiit]. — URL: https://
urait.ru/bcode/535504

VYnpasienue (UHAHCOBBIMU PUCKaMHM : YUEOHHMK W MpakTHKyM [uid By30B / W. I1. Xomunuu [u
ap.] ; mon pepaknueit W. 1. Xomuana. — 3-e u3z., nepepad. u qom. — Mocksa : U3naTenbcTBo
Opaiir, 2024. — 582 ¢. — (Bricmee o6pazoBanue). — ISBN 978-5-534-18731-1. — Texker :
anekTpoHHbld // OOpazoBatenpHas miargopma FOpait [caitt]. — URL: https://urait.ru/bcode/
545454

6.3. YueOHO-MeTOAM4YECKOE 00ecriedeHre CAMOCTOSITeILHOI padoThl.

He nmpenycmoTtpeHo.

6.4. HopmaTuBHBIC NIPABOBbIE JOKYMEHTHI.

1. I'paxxnanckuit koaexe PO, wactu 1, 2, 3 u 4.

2. Meroauueckue yka3zaHusl MO MPOBEACHUIO aHAIMU3a (PUHAHCOBOTO COCTOSHUSI OpraHU3alui,
yTBepkieHbl npukazom ®CDO ot 23.01.2001 Nelé6.

3. MC®O (IAS) 1 «IIpeacraBnenue punancooi otueTHocTH» (Presentation of Financial State-

ments).
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4. @enepanbHblil 3ak0H OT 29 okTsA0ps 1998 roga Ne 164-D3 «O nu3uHrey.

5. ®enepanbblil 3ak0H 0T 08.01.1998 Ne6-D3 «O HecocToaTENbHOCTH (0AaHKPOTCTBE).

6. ®enepanbHbIil 3aK0H OT 26.12.1995 No208-D3 «O06 akmmoHepHBIX oOIIecTBax» MeTtoauye-
CKHE YKa3aHHs 10 MPOBEJCHHUIO aHajau3a (MHAHCOBOI'O COCTOSIHMS OpraHM3allui, YTBEP>KICHBI
npukazoM ®CPO ot 23.01.2001 Nel6.

7. Meroandyeckue PEeKOMEHJAlUH, M0 OIeHKe 3(PPEeKTUBHOCTH WHBECTUIIMOHHBIX IPOEKTOB.

Odunuansaoe uzganue. M.: Dxonomuka. 2000.

6.5. UnTepHeT-pecypcesbl.

1. www.gks.ru. Odurnmanbabiii caiit ['ocy1apcTBEHHOTO KOMUTETA 10 cTaTUCTHKE PO.
www.minfin.ru. Opuumansueiii callt Munucrepcrsa @unancon PO.
www.nalog.ru. Odunuansasiii cailt @eaepanbHON HAIOTOBOM ciyKOb1 PO.
www.cbr.ru Odunmanbherii caiit banka Poccun

WWW.eConomic-crisisw/

WWwWw.manage.ru

www.cfin.ru

www.intalev.ru

A A A

www.rusconsult.ru

6.6. Unble HCTOYHHMKH.

1. Hamonapan, A. CTpaTerndeckuil puCK-MEHEKMEHT: MPUHIUIBI U MeToauku / A. Jlamona-
paH. — M.: U3natenbckuil tom «Bunbsmey, 2017.

2. Anekcamikuna E.W., Bacunénok B.JI., HerpeeBa B.B. AHTHKpu3NCHOE yIpaBJICcHHE Ha
npennpustun: ydebnoe mocodbue. — CII6.: Cankr-lIletepOyprckuii HalMOHANBHBIN HCCIEN0-
BaTeIbCKUN YHUBEPCUTET WH(OPMAIIMOHHBIX TEXHOJIOTUH, MEXaHUKHU U ONTUKH, 2015

3. AHTUKPHU3UCHOE YIIpaBIICHHUE: 3JEKTPOHHBIN cloBaph-cripaBouHuk/coct. JI.H.Ormut. — Keme-
poBo: KeMepoBCKHil roCy 1apCTBEHHBIN YHUBEPCUTET, 2015

4. bepr Ban [en I'., Ilutepcma I1. KiroueBble Mozenu MeHEKMEHTa. 77 Mozeneil, KOTopble

JIOJDKEH 3HaTh Kaxablid MeHemxep./ Ilep. ¢ anrn. Eroposa B.H. — M.: JlaGoparopusi 3HaHUH,

2017

7. MarepuajbHO-TeXHHYeCKas 0a3a, MHPOPMANHOHHBIE TEXHOJOTHH, TPOrPaMMHOe 00ec-
neyeHue U HHPOPMAIHOHHbIE CIIPABOYHbIE CHCTEMbI
Ba3bl 1aHHBIX, HHYOPMAIMOHHO-CIIPABOYHbBIE M TIOUCKOBbIE CHCTEMBbI
1.__www.biblio-online.ru —2nekTpoHHo-0ubMMOTeUHas cuctema [DbC] FOpaiit;

2.__http://www.iprbookshop.ru — Dnexrponno-6ubnunoreudnas cucrema [IBC] «Iprbooks»
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http://www.iprbookshop.ru/
http://www.biblio-onlin.ru/
http://www.rusconsult.ru/
http://www.intalev.ru/
http://www.cfin.ru/
http://www.manage.ru/
http://www.economic-crisis.ru/
http://www.cbr.ru/
http://www.nalog.ru/
http://www.minfin.ru/
http://www.gks.ru/

3.__https://e.lanbook.com - DnexTpoHHo-O6ubIHOTeYHas cuctema [DBC] «Jlauby.

4.__ http://elibrary.ru/ - Hayunas anextponnas o6ubnuoteka Elibrary.ru.
5.__https://new.znanium.com DneKTpoHHO-0MOMHoTeuHas cuctema [IbC] «Znanium.comy._

6.__ https://dlib.eastview.com — Mupopmarmonnsiii cepuc «East Viewy.

7.__https://www.jstor.org - Jstor. [TonHbBIe TEKCTBI HAYYHBIX KYPHAJIOB M KHUT 3apyOEKHBIX U3-

JaTCIbCTB.

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

9._ https://link.springer.com - IloJIHOTEKCTOBBIC MMOJUTEMATUYECKHE Oa3bl aKaIEeMHUUYECKHX
JKypHaJIOB U KHHUT U3JIaTeIbCTBa Springer.

10._https://ebookcentral.proquest.com_ - Ebook Central. IlonHbIe TEKCTBI KHUT 3apyOeKHBIX Ha-

YYHBIX U31aTeIbCTB.

11._https://www.oxfordhandbooks.com - JlocTym K TIOJIHBIM TEKCTaM CIPAaBOYHUKOB
Handbooks uznarensctBa Oxford mo npeaMeTHbIM 001acTAM: SJKOHOMHUKA U (PUHAHCHI, ITpa-
BO, OM3HEC U yIIpaBIICHHUE.

12._https://journals.sagepub.com - [lonHoTeKkcTOBast 0a3a Hay4HbIX )KYPHAJIOB aKaJeMUYECKOTO

U3JaTeIbCTBa Sage.
13. CrnpaBouHo-npaBoBas cuctema «KoHcynbTaHT».
14. DnexTpOHHBIN NepUOANYECKUN CIPaBOYHUK «I apaHT».

IIporpamMmmHuble, TeXHHYeCKHE U 3JIEKTPOHHbIE CPEACTBA 00yUeHHUs] U KOHTPOJISA 3HAHMM.
AyaUTOpPUM OCHAIIEHBI KOMIIBIOTEPOM C BBIXOJIOM B HHTEPHET.

[Iporpammusrii kommuiekc 1C.
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