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1. IlepeyeHb MJIAHUPYEMBIX Pe3yJIbTATOB 00yYeHH S MO JUCHUIINHE, COOTHECEHHBIX C MJIa-

HHUPYeMbIMH Pe3yJIbTaTAMH O0CBOEHUS POTrPaAMMBbI

1.1. Iucuumnmaa b1.B.07 «Puck-MeHEeIKMEHT» 00ECIIeYMBACT OBJIAJICHUE CICTYIOIIUMU KOM-

TIETEHIIUSIMMU:

Kon HanmenoBanue Kon stana HanmMeHoBaHue sTana 0cBOEHUA

KOMITCTCHITHH KOMITCTCHITHH OCBOCHUS KOMITETCHITUH

KOMITCTEHITHH

[IKc OC II -4 | Cnocobnocts mpoBectu 3koHOMH- | [IKc OC II — | CtocoGHOCTs yTpaBisTh pHC-
YECKYyI0 OIIEHKY PHCKOB U BbIpabo- | 4.1 KaMH C WCIOJNb30BaHUEM HWH-
TaTh MEPOIPHUSATUS 10 BO3ICH- CTPYMEHTOB pHCK-
CTBUIO Ha OT/ICIbHBIC BUJIBI PUCKA MEHE/DKMEHTa, a TaKXKe BBIOH-
patb ONTUMANbHBIE CHOCOOBI
CHW)KCHUSI KOHKPETHBIX PUCKOB
[IKc OC I - | Cnocobuocts  aokymeHTHpoBaTh | IIKc OC II — | CnocoOHOCT NPUMEHATH MH-
S npoLecc yIpasleHus puckamu | 9.1 CTpYMEHTapHit pHCK-
M TPOBOIHTH KOPPEKTHPOBKY MEHE/DKMEHTA B IICNSIX TIOBBI-
PEECTPOB PHUCKOB B PaMKax OT- WeHNs KOHTPOIS U 5PEKTHB-
JIeTbHBIX OW3HEC-TIPOIECCOB U HOCTH — Tpoliecca  ylpapICHHA

N pHCKaMU B OpraHU3aIuK

(YHKIMOHAJIBHBIX HANpPaBIECHUN

1.2.B pe3yiabTaTe OCBOCHUA NUCHUIUINHBL Y CTYACHTOB NOJIKHBI OBITE C(I)OpMHpOBaHLII

OT®/T® Kon sTana Pe3yabTaThl 00yuyeHus
(npu HaJIMYMH POP- 0CBOCHHSHA

CTAH/IApPTA) KOMIIeTCHIINH
OT® [IKc OCII- | Ha ypoBHe 3HaHmii: POJIb U OCHOBHBIC 3aa4U
B. Pa3paboTtka oTIenbHBIX 4.1 PUCK-MEHEIPKMEHTA, OCHOBHBIE MPHUHLMIIBI Op-
dyskuuonansubix  Hampas- | LKC OCII— | ragysanuu nponecca ynpasnenns puckamu;
JIeHUH ynpaBieHUs pUcKaMu/ 51 Ha ypoBHe ymeHHii: KOJIMYECTBEHHO OLICHUBATh
TD KpeOUTHbIE U PHIHOYHBbIE PUCKU (HAa 0a30BOM

B/01.6 BreipaboTtka Mepo-
MIPUATUI 110 BO3/IEUCTBUIO HA
pHCK B paspe3e OTIENbHBIX
BUJOB U WX DKOHOMHYECKAsS
OLIEHKa

OT®

B. Pa3paboTka oOTIenbHBIX
(yHKIIMOHAJIBHBIX  HAIpaB-
JIeHUH ynpaBieHUs pUcKaMu/
T®

B/02.6 lokymeHTHpOBaHHE
mpolecca yIpaBJieHUs puc-
KaMH M KOPpPEKTUPOBKa pe-
€CTPOB PHUCKOB B paMKax OT-
JENBbHBIX OM3HEC-TPOIIECCOB
U (QYHKIIMOHAJIBHBIX Hampas-
JICHUN

yYpOBHE);

Ha ypoBHe HaBbIKOB: HJICHTHU(PUKAIIMH OCHOB-
HBIX (JAKTOPOB PUCKOB, MOCTPOEHUS KapThl pUC-
KOB OpraHu3aluy, nojadoopa Hauboyiee paruo-
HaJIbHBIX METOJIOB CHM)KEHHUS PHCKOB

Ha ypoBHe 3HaHmii: KiIacCU(HUKalUs PHUCKOB,
OCHOBHBIE AaCIIEKTbl W TEHIECHLHUH PUCK-
MEHEJDKMEHTa

Ha ypoBHe yMeHmii: OCYIUECTBJIATH aHAIU3 U
OIICHKY CTEMEHU pUCKa; BHIOUPATh U IPUMEHSTh

CHOCOOBI  CHIDKEHUS MPeINpPUHUMATEIbCKUX
PHUCKOB;
Ha ypoBHe HaBBIKOB: TIPUMEHSATH PHUCK-

MEHEJDKMEHT B pa3pe3e MHBECTUIMOHHOM CTpa-
TErHH, OCYILUECTBIIATH OTPACIIEBOE YIIPABICHUE
pUCKaMH;

2. O0beM u MecTO AUCHUILIMHBI B cTpyKType OIT BO

O0beM TUCHUTIINHBI




Jucoummaa B1.B.07 «Puck-MeHemKMEHT» cocTaBiseT 5 3aueTHple eauHUIbL, T.e. 180
aKaJeMUYECKUX YacCOB.

Ha konTakTHYIO paboTy ¢ mpernoaaBareneM BbIIeICHO 66 4acoB, U3 HUX 32 Yaca JISKIHiA
1 32 Yaca NMpakTHYCCKUX 3aHATHH, 2 Yaca BBIJICICHO Ha KOHCYJIBTAILIMIO 110 MPOMEKYTOYHOU aT-
TECTalluM;, Ha CaMOCTOATEIIbHYIO paboTy 00yJaromuxcs BblIeIeHO /8 JacoB aJisg o9HOM ¢/0; Ha
KOHTAKTHYIO pabOTy C MpernojaBareieM BbiZeneHo 18 yacoB, U3 HUX 8 4acoB JIEKIHMHA U 8 4acoB
MPAKTUYECKUX 3aHATUH, 2 Jaca BBIJCICHO Ha KOHCYJIBTAIMIO IO MTPOMEKYTOUYHOUN aTTecTaIuy;

Ha CaMOCTOATENIbHYIO padoTy oOy4daroniuxcs BeiieaeHo 153 vaca st 3aounont ¢/o.

Mecto aucuuninnsl B ctpykrype OIl BO

Hucuummuaa b1.B.07 «Puck-MeHemkMeHT» u3ydaeTcst Ha 3 Kypce, B S5 ceMecTpe IS
CTYJEHTOB OYHOI1, 3a04HOM (/0.

Coneprxanue TUCHUILUINHBI SBJISETCS JIOTUYECKON OCHOBOM JJIs1 U3y4EeHHUS B MOCIEAYIOIIEM
mucuuruiiabl b1.B.JIB.03.01 «bankoBckuit MEHEHKMEHT.

I/I3yquHe JUCHHUIIIIMHBI 3aKaHYNBACTCA 3K3aMCHOM.

3. Conep:kaHue M CTPYKTYpPa JAMCHUILTHHBI
Ounasn ¢hopma odyuenusn

O0beM JUCHUIIIMHBI, YaC. ®opma
KonTakTHasi pabora 00y- TeKyllero
YaloLIUXCSl ¢ MpenoaaBaTe- KOHTPOJIsI
HaumenoBanue tem (pa3- J1eM ycrneBaemo-
Ne n/m ox
AeJI0B) Bcero 1o BUAaM y4eOHbIX 3aHd- | CP | cru™™, npo-
THI MeKyTOYHOM
KC arrecra-
J JIP 3 P >
Tema 1 CymHocTh U KJaccuu- 18 4 4 10 o7
Kallisl pPUCKOB
Nndpopmanmonnoe oodec-
Tema 2 | meuyenue YIIpaBJICHUS 18 4 4 10 oT
PUCKOM
Tema 3 | MeToabl OLIEHKH PUCKOB 18 4 4 10 O, Peg
Tema 4
emMa OCHOBHBIE TIOJIOKEHUS 18 4 4 10 0. K
PUCK-MEHEI)KMEHTA
Tema 5
emMa Ynpasnenue PUCKOM 18 4 4 10 O.T
noptdenst
Tema 6 | YmpaBienue puckamu c
WCTIOJIb30BAHUEM  TTPOU3- 18 4 4 10 0, Pegp
BOJHBIX (DMHAHCOBBIX WH-
CTPYMEHTOB
Tema 7 -
emMa Ynpasnenue npearnpuHu 18 4 4 10 0. K
MAaTEIbCKAM PUCKOM
Tema 8 | Bo3MOXXHOCTH HCHOIB30-
BaHUS COBPEMEHHBIX IIPO- 16 4 4 8 O, KE
TPaMMHBIX TIPOAYKTOB B




O0beM THCHUILIMHBI, Yac. ®opma
KontakTHas padora 00y- TeKylero
YaloIMXCcsl ¢ npenoaaBaTe- KOHTPOJIsSA
HanmeHnoBanue TeMm (pa3- J1ieM ycrneBaemo-
Ne n/m
J1eJ10B) Bcero 1o BuAaM y4yeOHbIX 3ausi- | CP | cru™™*, npo-
THil MeKYTOYHOM
KC arrecra-
J JIP 3 P F——
nporecce YIIPaBJIECHUSA
(bUHAHCOBBIMU PUCKAMHU
KoncynpTanmu Ha MOPOMEKYTOYHYIO 5
aTTECTaINIO
[IpomesxyTouHast aTTecTanus 36 36 Ok3
Bceero: | 180 32 32 36 | 78
3aounan ¢popma odyuenusn
O0beM THCHHUILIMHBI, Yac. ®opma
KonTakTHas padoTa 00y- TeKyLlero
YalOIMXCs ¢ MpenoaaBaTe- KOHTPOJIsSA
HaumenoBanue tem (pa3- J1eM ycneBaemo-
Ne ni/m
J1eJI0B) Bcero 1o BUAM Y4eOHBbIX 3aHsI- CP | cTu**, npo-
THI MeKyTOYHOM
1 JIP m KC arrecra-
P AR **
Tena 1 CymHocts u kiaccudu- 20 2 i 18 o
Kalllsl PUCKOB
Nudopmanmonnoe obec-
Tema2 | nedeHwue YIPABIICHUS 20 2 - 18 oT
PUCKOM
Tema 3 | MeTO/IbI OLIEHKU PUCKOB 21 2 - 19 O, Peg
Tema4 | OcHOBHBIE MOJIOKEHUS 20 5 i 18 0. K
PUCK-MEHEI)KMEHTA
Tema 5 | Ynpasnenue PUCKOM 29 ) 9 20 o7
noptdenst
Tema 6 | YmopaBienue puckamu ¢
WCTIOJIb30BAHUEM  ITPOU3- 29 i 9 20 0, Pegp
BOJIHBIX (DMHAHCOBBIX WH-
CTPYMEHTOB
Tema7 | YmpaBnenue mnpenrnpuHu- 29 i 5 20 0K
MaTeJIbCKUM PUCKOM
Tema 8 | Bo3MOXXHOCTH HCHOIB30-
BAHUSI COBPEMEHHBIX IIPO-
TpaMMHBIX IIPOAYKTOB B 22 - 2 20 0, KE
nporecce yIpaBJICHUS
(MHAHCOBBIMU PUCKAMHU
Koncynbranum Ha OpOMEXYTOUHYIO 5
aTTECTaLUIO
IIpoMexyTouHas arrecTanys 9 9 K3
Bcero: | 180 8 8 9 |153

** — ghopmbl mekyujeco koumpoas ycnesaemocmu: onpoc (0O), koumponvuas paboma (K), mecmuposanue

(T), pegpepam (Peg), xetic (KE).

*** - dhopmbl npomescymounoi ammecmayuu: xzamer (IK3).




CoaepxaHue TMCUHUIIHHBI

Tema 1. CymHocTh H KIacCCH(PUKALUA PHCKOB

[TonsTus HeonpeneneHnocT u pucka. Kimaccudukanuu puckon. Kimaccudukarus puckos
B COOTBETCTBHH C OCHOBHBIMM BHUJaMH XO3SHUCTBEHHOU AestenbHOCTU. Kiaccudukanus puckon
1o xapakrepy nocneactsuil. Knaccudukanus puckoB mo ypoBHIO BO3MOXKHBIX MOTeph. UHCThIE
U CIIEKYJSITUBHBIE PUCKH. DK30TCHHBIC U SHAOTEHHBIC pUCKU. Bupl ¢puHancoBoro pucka. Puck
JMKBUAHOCTU. Puck mumarexxeciocoOHocTH. [IponenTHbiii puck. Puck konebanus 1eH (eHOBOH
puck). BamrotHerit puck. Muadasuuonnsiii puck. MaBecTHMOHHBIN puck. CHcTeMaTHYeCKHe U
HecucreMatuyeckue pucku. ®opc-MaxopHbIE pUCKHU.

Tema 2. UndopmannonHoe odecrnieyeHue ynpapjieHUs PpUCKOM

[TpunMnBel THGOPMAITMOHHOTO 00ECTICYeHHS CHCTEMBI yIIpaBlieHHsI prucKoM. [loe3HOCTh
uHpopmanmu. Kraccel MCTOYHHKOB HH(POPMAIIMOHHON HeolpeaeneHHOCTH. J[OCTYIHOCTh MH-
dopmaruu. JloctoBepHocTs nHMOpManuu. OOIIKe TPYNBI UCTOYHUKOB UH(GOPMAIIUU TIPU aHATHU-
3¢ KOHKPETHbIX pUCKOB. MH@opmammoHHas cuctema, oOCIyXHBAroLlas MPOLECC YIpPaBICHUS
PpHUCKaMHU.

Tema 3. MeToabl OLIEHKH PUCKOB

Konnenmus prucka u J0X0AHOCTH B (puHaHcaX. XapaKTEepHCTHUKA MOIXOIOB K OICHKE
puckos. IlokazaTenu oueHku pucka. CTaTUCTHUECKHUE NTOKA3aTeNIH OLEHKH puckoB. KoHuenuus
croumoctu nox puckoMm (VaR). KonnvecTBeHHbIE METO/BI aHadM3a pucka. MeTos KOpPpeKTH-
POBKM CTaBKM JMCKOHTa. MeToj aHanm3a 4yBCTBUTEIBHOCTH. Meron cueHapues. MeTon Bepo-
ATHOCTHBIX OLIEHOK. MeTon iepeBbeB pemeHuil. imurannonHoe MoaenupoBanue puckos. Kage-
CTBEHHBIE METO/IbI aHAIM3a PUCKOB. METO/bl SKCIIEPTHBIX OLIEHOK/MHTEPBBIO, METOJI KOMUCCHUH,
Mmeton Jlenb¢u, METO aHaJIOTUU U METOJT YMECTHOCTH 3aTpart.

Tema 4. OcHOBHBIE M10J105KEHUSI PUCK-MEHeIKMeHTa

Ilenn 1 OCHOBHBIE MOJXO/BI K YIpaBlIeHHIO (PUHAHCOBBIMU PUCKAMH, CHCTEMa yIIpaBiie-
Hus. [Ipunnune ynpasneHus ¢uHaHCOBBIMU puckamu. [lomuTuka u mporecc ynpaBieHUs puc-
KaMU. AKTHBHOE, aJJallTUBHOE U NTACCUBHOE YIpaBJieHUE puckamMu. MeTo/bl ynpaBiieHus (PUHaH-
COBBIMHU pUCKaMU (YKJIOHEHUE, MpenynpexIeHne, COXpaHeHHe, nepeaada puckon). Jusepcudu-
Kallisg KaK METOJ| YIPABJIEHUS pUCKaMU. XEDKUPOBAHUE KaK METOJ yIpaBJIeHHUs puckamu. Mo-
JIeH YIpaBJIeHUsl pUCKaMU (TpaJUIIMOHHAS. U HOBAst MOJIEINb).

Tema 5. YnpaBjienue puckom noprdesnst

[ToHsiTHE MHBECTULIMOHHOTO MOPTQEs, MPUHIMIBI U 3Tanbl ero GopMupoBaHus. Bus
(MHAHCOBBIX AKTUBOB C (PUKCHPOBAHHBIM JOXOJOM, HX OCHOBHBIE XapaKTepUCTUKU. DakTopHI,

BJIMAIOIIUEC HA CTOUMOCTB U JOXOJHOCTDb JOJITOBBIX MHCTPYMCHTOB. MeToasl OLIEHKH CTOMMOCTH



U JOXOJHOCTU (DUHAHCOBBIX aKTUBOB C (PMKCUPOBAHHBIM A0X0J0M. [[fopanus 1 BRITYKIOCTh KaKk
Mepa pHUCKa JTOJITOBBIX HHCTpYMEHTOB. CTpaTeruu ynpasieHHUs pUCKOM obnuranuii. IMMmyHu3a-
IIUs] IPOIIEHTHOTO pUCKa. PEUTHHTH MONTOBBIX MHCTPYMEHTOB. OCOOCHHOCTH OIICHKH JIOJITOBBIX
uHCTpyMEHTOB B P®. Puck u moxomuocts noprdens akuuii. OntuMaiibHbid TopTdeins. PeiHoy-
HBII mopTdens. XapakTepucTruieckas JuHUS pbiHka KanuTaioB (CML). Moaenb OLleHKH CTOH-
Moctu (pruHaHCOBBIX aKTHBOB (CAPM). XapakTtepuctudeckas TuHus 1ieHHONH Oymaru (SML).

Tema 6. YnpaBieHue pucKaMu ¢ UCNOJIb30BAHHEM NMPOU3BOIAHBIX (GHHAHCOBBIX HMH-
CTPYMEHTOB

Bunel u o0miast xapakTepuCcTHKa MPOU3BOJIHBIX UHCTPYMEHTOB. THuIbl U (hyHIaMEHTAb-
HbIE CBOMCTBA ONUMOHOB. PaKTOPBI, OIPEIEISIIOIINE CTOUMOCTh ONIMOHOB. ONLIMOHHBIE CTpa-
TETUU XEPKUPOBAHUS (PMHAHCOBBIX PUCKOB. THITBI U OCHOBHBIE XapaKTEPUCTUKU (BIOYEPCHBIX
KOHTPAKTOB. MeTo/ibl OLIEHKH (PhbIOYEPCHBIX KOHTPAKTOB. DopBapAHbIE KOHTPAKTHl U CBOIIBL
Ynpasnenue GUHAHCOBBIMU PUCKAMHU C UCTIOJIB30BaHUEM IPOU3BOJIHBIX HHCTPYMEHTOB.

Tema 7. YnpasiieHue npeAnpuHAMATE]IbCKUM PUCKOM

KittoueBbie Buibl puckoB B OusHece. [loHsTHE 1 CYIITHOCTH ONEPallMOHHOrO pUcKa. Busl
3aTpaT KOMIIAHUH U CBS3aHHbBIE C HUMU pUCKU. KoHIenius onepanmoHHoro peryara. Pucku ¢u-
HaHCcUpoBaHusi Ou3Heca. Konuenuus ¢unancoBoro peruara. CoBMecTHBI 3(Q¢EKT phIYaros.
Bri6op criocoba ¢unancupoBanus. [Ipornosupoanne (GUHAHCOBOW HEYCTOWYHBOCTH. Monenn
OLICHKH MOTEHIMAJIbHOTO 0AaHKPOTCTBA KOMITAHUU.

Tema 8. Bo3M0KHOCTH MCIIOJIb30BAHUSI COBPEMEHHBIX NMPOrPAMMHBIX POIYKTOB B
npouecce ynpapjaeHus (UHAHCOBBIMHM PHCKaAMHU

OO6mas xapakTepucTUKa MPOrpaMMHBIX MPOAYKTOB aBTOMAaTU3allMK aHAJIM3a U yIpaBiie-
Hus puckamu. CTaHIapTHbIE IPOTPaMMHbIE PELIEHUS: BO3MOKHOCTH U HHCTPYMEHTBI TaOJIUYHO-
ro nponeccopa MS Excel 1yis orieHkH pUCKOB. AHAJIN3 HHBECTULIMOHHBIX PUCKOB C MCIIOJIb30Ba-
Huem IIIIIT Aner-UHBect, Project Expert. AHann3 (MHAHCOBBIX PUCKOB C HCIHOJIb30BAHHUEM
[TIIT Anpr-®unancel, AneT-Ilpornos, Audit Expert. [Ipumenenune IIIIIT marematuueckoro u
CTATUCTUYECKOTO aHau3a JUIsl MoJIeTupoBaHus oileHKku puckoB (Matlab, SPSS, R-project u ap.).

CpencTBa 17151 OLIEHKU U YIIPABIEHHS pUCKAMHU KOMITJIEKCHBIX MH(OPMAIIMOHHBIX CUCTEM
Reuters, Bloomberg.

4. MaTtepuaJbl TeKyLIero KOHTPOJIsSl yCIeBaeMOCTH 00y4aromuxcs U (pOHI OLleHOYHBIX
Cpe/ICTB NPOMEKYTOYHOM ATTeCTALMH MO JUCHUIIIIHHE

4.1. Tekyuuii KOHTPOJIb yCII€eBA€MOCTH
4.1.1. ®opMBbI TeKylIero KOHTPOJIS yCIIeBAeMOCTH

Tema (paznen) MeTo/bl TEKYIEro KOHTPOJIsS
YCHEBAEMOCTH
CyniHOCTh M KJacCU(UKAIUsI PUCKOB Omnpoc, TectupoBanue




NudopmanmonHoe obecriedeHne yrpapaeHUs PUCKOM Omnpoc, TectupoBanue
MeTozb! OIEHKH PUCKOB Omnpoc, Pedepat
OCHOBHBIE MOJIOKEHUS] PUCK-MEHEPKMEHTA Omnpoc, KourponbsHas pabora
YrpasieHue puckoM moprhens Ompoc, TectupoBanue
YrpaBieHue pucKkaMu ¢ UCHOJIb30BAaHUEM MTPOU3BOIHBIX Pu- Omnpoc, Pedepar
HAHCOBBIX HHCTPYMEHTOB

YnpapiieHue npeAnpruHuIMaTeIbCKUM PUCKOM Omnpoc, KourponbsHas pabora
B03MOXHOCTH MCIIOJIB30BaHUS COBPEMEHHBIX MPOTPAMMHBIX Ompoc, Keiic
MPOJYKTOB B MIPOIIECCE YIIPaBICHUS (PMHAHCOBBIMU PHCKAMU

4.1.2. MarepuaJibl TEKyIIEro KOHTPOJISI YCIIEBA€MOCTH

IIpumepHbIe Bopockl TecTa

1. Hau6onee pacnpocTpaHEHHbIM BapMaHTOM CTPATETUH YIPaBJIECHUS (PMHAHCOBBIMU
PHUCKaMH MIPEIIPUSATHS BHICTYIIACT:
A) arpeccuBHas cTpaTerus,
b) cTpaterus auBepcuduKanus pUCKOB;
B) cTparerust yKJIOHEHHS OT PHCKOB;
I') cTpaTerust MUHUMHU3ALUKU PUCKOB.
2. Haunbonee 3(ppekTMBHBIM METOIOM MPOTUBOACHCTBUS (PMHAHCOBBIM PHUCKAM MPEIITPH-
STHUS BBICTYIIACT:
A) ux npodunakTuka,
b) HanMeHee 3aTpaTHas KOMIICHCAIIMS BO3MOXKHBIX TIOTEPh;
B) nonHbIit 0TKa3 OT PUCKOBBIX OIEPALIHii;
') ucrionp30BaHNe MUHIMYMa 3aliMOB B (DMHAHCHPOBAHUH.
3. K npou3BogHBIM IEHHBIM OymMaraM OTHOCSITCS;
A) ka3HaueicKue 0053aTeNbCTRa;
B) oniuonst;
B) akruu;
I') oGnuranuu.
4. Kospdunuent bera ectb:
A) Mepa BKI1aJia HHIAUBHIYaIbHOW IIGHHOW OyMard B CyMMapHbIi PUCK PHIHOYHOTO HOPTQEIs;
b) Mepa HeauBepcuUIIMPYEMOT0 KOMIIOHEHTA PUCKA,;
B) oTHOIIEHHE KOBApHAIIMU MEKAY JOXO00M WHIUBHIYaIbHOW IICHHOM OyMark U J0X0IOM Pbi-
HOYHOTO MOPTQeisi K JUCIIEPCUU PHIHOYHOTO MOPT(Es;
I') Bce BblIIENIEpEUNCIEHHOE.
5. Puck, KOTOphIii MOXKET OBITh YCTPAHEH MPaBHIIbHBIM MOJ00pOM
WUHBECTHUIUH, HAa3bIBAETC!
A) KOppeNAIOHHBIM;
b) cucremusbivm;
B) nuBepcudunnpyemoim;
') BKJIrOUaeT Bce BBILIETIEPEUNCIIEHHBIE XaPAKTEPUCTUKU.
6. CyMMapHBIil pUCK HHBECTHIIMOHHOTO TIOPT(HEIs:
A) paBeH cyMMe CUCTEMHOT0 U TUBEPCU(UIIPYEMOTO PHUCKOB;
b) MoeT ObITh MOTHOCTHIO YCTPAHEH MyTeM MPaBUILHOTO 110100pa NHBECTHUIIMIA;
B) camxkaercs mytem 1oadopa coCTaBISIOINX HHBECTHIIMOHHOTO MOPT(es, MMEIONIUX M03H-
TUBHYIO KOPPEJIALIHNIO;
I') BCE BBIIICTIEPEUHCICHHOE.
7. quBepcudukaiys MHBECTUIIMOHHOTO MOPTQENS — TO:
A) mporecc paccpeIoTOUEHUS CPEJICTB 110 HHBECTUIIMSM B LENISAX COKPAICHUS PUCKA;
b) npornecc, HanpaBlieHHBIN Ha CHI)KEHHUE PUCKa 10 OCHOBHOMY MHBECTHUIIMIOHHOMY IIPOEKTY;




B) nporiecc 3aMeHbl HHCTPYMEHTOB € MaJaroIel JOXOAHOCTbIO HA HHCTPYMEHTHI C pacTylen
JIOXOJJHOCTBIO;
') mouck neHHsIx OyMar, UMEIOIINX MO3UTUBHYIO KOPPEIISLHUIO.
8. [TonsiTne GUHAHCOBBIN PHUCK:
A) onpeJieseHo 3aKOHOAATEIbCTBOM
b) Bkimrouaer B ceds nNpepuHIMATEIbCKUIA PUCK
B) cBs13aHO ¢ 1OMONMHUTENEHBIMU (PUHAHCOBBIMH PacXoIaMH
') Bce 0TBETHI HEBEPHBI
9. YeM BbIlIE TOXOJHOCTh, TEM, KaK IPABUJIO:
A) BbIIlIE PUCK OIIEpALIUY;
b) Huxe puck onepanuu
B) 3Tu noHsATHS HE3aBUCHMBI
I') Bce 0TBETHI HEBEPHBI
10. Puck KOHIIEHTpallMKi KPEIUTHOTO MOpTdest KoMmmepueckoro 0aHka
CBSI3aH C:
A) nposiBIeHHEM HeT0OPOCOBECTHOCTH B IIpoliecce paboThl C KpeAUTaMHU
b) mnoxum prHaHCOBBIM MOJIOKEHUEM 3aEMIIIKA
B) oTcyTcTBHEM UCTOUHUKOB BO3BpaTa CpPeJICTB
I') npenocTraBieHUEM KPYIHBIX KPEAUTOB OJJHOMY 3aEMILUKY
11. MHCTpyMEHTOM peryiupoBaHUs phIHOUHBIX PUCKOB SIBIISETCA:
A) ycTaHOBKA JIMMHUTOB 110 (PMHAHCOBBIM HHCTPYMEHTAM
b) onepaTuBHas OlIEHKA COCTOSHUS BAJIFOTHOTO PhIHKA
B) o0a oTBeTa BepHbI
') Her BepHOroO OTBETA
12. B xauecTBE OCHOBHOT'O METO/Ia YIIPABIECHUS PUCKAMHU HUCIIOJIb3YIOT:
A) nTuMHUTHpOBaHUE
b) xemxupoBanue
B) nuBepcudukamuio
I') HeT BepHOTrO OTBETA.
13. K 5K30reHHBIM (haKTOpaMm HEOIPeeIEHHOCTH OTHOCSTCSL:
A) U3MEHEeHHNE TEXHOJIOTUHU U CTPYKTYPbl OCHOBHBIX IIPOM3BOJCTBEHHBIX (DOHIOB, X (PYHKIIHO-
HaJIbHOT'O ¥ 3KOHOMHYECKOI0 U3HOCa
b) undmsamus
B) pernonanbHble U 0TpaciaeBble 0COOCHHOCTH Pa3BUTHAL.
14. OcHOBHbIE IPUHIUIIBI YIIPABICHUS PUCKAMU:
A) Henb3sl pUCKOBATh OOJIbIIE, YEM MOTYT MO3BOJIMThH 3a€MHBIE CPEJICTBA
b) B oTnenbHbBIX cayyasX MOKHO pUCKOBATh MHOTUM PaJy MaJloro
B) HeoOxoa1MMOo 1ymMaTh O MOCIEACTBUSIX PUCKA
I') HeT BepHOTrO OTBETA
15. Co3HaTenbHOE OCTaBICHUE PUCKA 32 HHBECTOPOM B PACUETE HA TO, YTO OH CMOYKET
MOKPBITH BO3MOKHBIE ITOTEPH 3a CUET COOCTBEHHBIX CPEJICTB, Ha3bIBACTCS:
A) u3bexxaHueM pucka
b) ynep>xanuem pucka
B) nepenayeii pucka
I') ctpaxoBaHueM pucka
16. ®uHAaHCOBBIN PUCK BO3HUKAET:
A) B mpo1iecce Mpor3BOJICTBEHHOM e TEIIbHOCTH
B) B nmporuiecce oTHOIIEHUH penpusiTHil ¢ 6aHKaMu
B) B nporecce 3aKynku ChIpbsi 1 MaTepHaioB
I') B mporecce neperoBopoB C JIE€NOBBIMU MAPTHEPAMH.
17. OCHOBHBIMHM METOAMHU YIPABIEHUS KPEIUTHBIM PUCKOM SIBJISIOTCS:
A) orieHka (PUHAHCOBOT'O COCTOSIHUS 3aEMILUKOB
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b) pesepBupoBanue
B) pasrpanndenne moaIHOMOYUN COTPYTHUKOB
I') Bce OTBETHI BEPHBI

18. OCHOBHBIMH METOAAMHU YIpaBiIeHUS (OHIOBBIM PUCKOM SIBJISIOTCS:
A) onieHka (PMHAHCOBOTO COCTOSTHUSI YMUTCHTA
b) ycranoBiieHre TMMHUTOB HAa SMUTEHTOB LIEHHBIX Oymar
B) ycTraHoBka TMMUTOB Ha ONEpaINK C IICHHBIMA OymMaramu
') Bce 0TBETHI BEpHBI

IIpumepHasi TeMaTHKA KelicOB

[IpakTnyeckuit  kedic  «BHemHAss (MHCTUTYLHMOHAJIbHAs) Cpela  IPEIIpUSITHS
(opranuzanuu) U pUCKU, MHULIMMPOBAHHBIE BHEILIHEH CPEIOM».

Keiic npezacraBisier co0oil caMOCTOSTENbHYI0 WHAMBUIYAIbHYIO MWIH KOJJIEKTUBHYIO
NUCbMEHHYIO paboTy JECKPUNTUBHOIO M aHAJMTUYECKOIO XapaKTepa, MOCBSIIEHHYIO OMMCAaHUI0
PBIHOYHOM CUTYallid B CAMOCTOATEIBHO BHIOPAHHOM CETMEHTE OTPEOUTENHCKOTO PhIHKA.

OOcyxeHue Keiica MpoOBOIUTCS IO CIEAYIOIIEMY TUIaHY:

1. IIpoekT pacceliaeTcss NpenoJaBaTeo U BCeM CTyJIEHTaM TPYIIbl He MO3JHEe, YeM 3a
OJIHU CYTKH IO BPEMEHHU 00CYKIEHHS.

2. ABTop(BI) IPE3EHTUPYIOT TEKCT (HE Oosee 15 MUHYT).

3. YuacTHUKH 00CYXKI€HUS 3aJal0T BOIIPOCHI aBTOpY(am).

4. ABtop(bl) OTBEYAIOT Ha BOMPOCHI (He Oonee 10 MUHYT).

5. Y4yaCTHUKHU BBICKa3bIBAIOT KPUTUUECKUE 3aMEUaHUs U PEKOMEH/IalluH B apeC TEKCTa.

Kelic cnaercs npenojaBatento B 3JIEKTPOHHOM U OyMaXHOM BHJI€ HE MO3JHEE AAThl IK3a-
MEHa 10 JaHHOMY Kypcy. CTyaeHThl, He MPeIOoCTaBUBIINE Keiica, He JOMYCKAIOTCs K cAade JK-
3aMeHa.

IIpuMepHbIe BONPOCHI LISl YCTHOTO ONpoca
1. Krnaccudwukaiusi pucKOB B COOTBETCTBHH C OCHOBHBIMH BHJIaMH XO3SHCTBEHHOMN JeSITEhHO-
CTH.
Knaccugukarus puckoB 1o xapakrepy MmociaeiCTBUH.
Knaccugukaius puckoB 1o ypoBHIO BO3MOXKHBIX ITOTEPb.
YucThie U CTIEKYIISI TUBHBIE PUCKH.
DK30TeHHBIE U YHJIOTCHHBIE PUCKH.
Puck JIMKBUIHOCTH.
Puck marexxecnocoOHOCTH.

IIponieHTHBIN pUCK.

© © N o g bk~ N

Puck xone6anus mieH (IIEHOBOW PHCK).
10. BamoTHBI pHCK.
11. MH}rAuuoHHBINA pUCK.

12. VHBeCTULIMOHHBIN PUCK.
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13. Cucremarnueckue ¥ HECUCTEMATHIECKUE PUCKHU.

14. KauecTBeHHBIN aHAIN3 PUCKOB.

15. KonuuecTBeHHBIN aHATU3 PUCKOB.

IIpumepHbie TeMbI pedepaToB

1. DOBOJIIOLUSA B3MVIAZ0B Ha KATETOPUU «PHUCKY.

2. Br100p MHBECTUIIMOHHOTO TOPT(ETS B YCIOBUAX HEONPEACTICHHOCTH U PUCKA.
3. [Tpennoceuiku 1 HakTOpel, MPEANIECTBYIOIINE HACTYIIJICHUIO PUCKOBBIX CUTYaIUH.
4. CyIIHOCTh U coJiepKaHUE PUCK-MEHEKMEHTA.

5. AHanu3 U OLleHKa YpOBHsI pUCKa.

6. MeTobl YKIOHEHHS OT PUCKA U €T0 KOMIICHCAIUH.

7. Mertoab! ynpaBieHus (GUHAHCOBBIM PUCKOM.

8. Knaccudukanms puckos.

9. Poinpe banka Poccuu B yripaBineHr 6aHKOBCKMMHU PUCKaAMH.

10. CriocoObl CHUKEHMSI TPOLIEHTHOTO U KPEAUTHOIO PUCKA.

11.  TlonsTHe u KIacCU(pHUKAIMI PHCKOB B CTPAaXOBOM OM3HECE.

12. Konnemniwus prckoBoit croumoctu (Value at risk — VAR).

13.  Opranuzanus ynpapieHUs PUCKOM Ha IPOU3BOJCTBEHHOM MPEIIPUATHH.

14. Merton cratuctuueckux ucnbitanuii (Monte-Carlo simulation).

15.  XemxupoBaHUE PUCKOB.

16.  YmpaieHue KpeAUTHBIM PUCKOM B J€SITEIbHOCTH OAHKOB.

17.  Craructuyeckue METO/bl OLIEHKH PUCKA.

18.  Kpurepuii oxxumaeMoi TOIE3HOCTH.

19.  Pucku B MeXIyHapOAHOH OAHKOBCKOW JEATEIBHOCTH.

20.  Dransl ynpaBiaeHHUs PUCKOM.

21.  AyYTCOPCHHT yNpaBJE€HUS PUCKOM.

22. O6mas xapakTepucTuKa HHPpOpMaLK, He0OXOUMOM 1JIs YIIPABICHHS PUCKOM.
23.  HWpenTuduxanus U aHaJIH3 PUCKOB.

24.  Mepsl O NPEJOTBPALICHNUIO HEIUIATEKECITIOCOOHOCTH U HECOCTOSITENILHOCTH POCCUHCKUX
MPEANPUATHIA.

25.  TlpaBoBoe peryiupoBaHHe OTHOIICHUH B chepe HECOCTOITeTLHOCTH (OaHKPOTCTRA).
26.  Mogenu nporHo3upoBaHus OAHKPOTCTBA (PUPMEI.

27.  JluarHocTHka GaHKpOTCTBA MPEANPHUITUH.

28.  3apyOexHas MpaKTHKA PUCK-MEHEIKMEHTA.

29.  IlpousBomHbie GPUHAHCOBBIE HHCTPYMEHTHI B YIIPABICHUH PHCKAMH.

30.  Crparerus u TaKTHKa PHCK-MEHEIKMEHTA.
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IIpuMepHasi TeMATHKA KOHTPOJIbHBIX padoT

1. Kak paccuntbiBaercs kK0d(pPUIIMEHT pHCKa W OMPEICISIIOTCS BO3ZHUKAIOIIME MPOOIEMBI
YIpaBICHUS PUCKOM Ha MPEANPUITHN?

2. Kakue 6a3oBble (hrHAHCOBBIE JOKYMEHTHI HEOOXOAMMO HCIIOJIb30BATh ISl MOTYyYEHUS
UH(OPMALINH C LENbIO YIPABICHUS pUCKOM?

3. HazoBute xapakTepHble OTIHYNS YUCTHIX PUCKOB OT CIIEKYJISTUBHBIX.

4. UYro moapazymMeBalOT PUCKH HEHCIIOJHEHHUSI XO3SICTBEHHBIX JIOTOBOPOB U CEIICKTUBHBIC
pucku?

5. Kak npaBuiIbHO OCYIIECTBIATH OOHAPYKEHHE PUCKOB MPHU MOMOIIY Ka4YeCTBEHHOTO aHa-
mu3a’?

6. Kakyro uH(popmManuo o puckax HEOOXOAMMO IMONYyYaTh MPU MOMOIIH KOJIWYSCTBEHHON
OLICHKU?

7. [To kakuM KpuTepusiM HE0OXOIUMO UACHTU(DHUIIMPOBATH BHEIIHUE U BHYTPEHHUE HCTOY-
HUKU UHpOopManuu?

8. Kakue TpeboBanus HEOOXOAMMO MPEIBABIATH K HHPOPMAIIUN O pUCKaX?

9. Kak ocy1iecTBisaTh BU3yalnu3aliio PUCKOB IIyTEM CPaBHEHUsI pacIpeieiieHus yiepoa 10

peanu3aniy Kakoro-1uoo MmpeaynpeIuTeIbHOr0 MEPOIIPUATHS B COOTBETCTBYIOLIETO pacipee-
JICHUS TIOCJIE €r0 OCYIIECTBICHUS?

10.  Kakum obOpa3om ciieyeT OnpeaessaTh PAHUIy MEXKY MPUEMIEMbIM U HEMPHEMIIEMbIM
puckamu?

11. OxapakTepu3yiTe SKOHOMUYECKYIO (KOMMEPUYECKYIO) U TTOJIUTUUECKYIO HEOIPEIeIeHHO-
CTH.

12. Omnpenenute CTENEHb PUCKA MPHU ITOMOIIN KOJWYCCTBEHHBIX U KaUYeCTBEHHBIX METOJ/IOB

OLICHKH PUCKOB.
13. Paccuuraiite oxxunaemyro Hopmy noxoaHoctd ERR u IRR- BHyTpeHHIOI0 HOpMY A0XO0I-
HOCTH.

14.  Kakue 3KCnepTHbIE METOJIbI MPUMEHSIOTCS MPU ONPEICICHUH BO3MOXKHOCTH HACTYILIE-
HUS PUCKOBBIX CUTyalui?

15. [Ipr moMoum Kakux MoKas3aTeled ONpenesseTCsl JOBEPUTEIbHBIA MHTEPBAT U BPEMEH-
HO# ropu3oHT nipu orenke (VaR)?

16.  Kakue mpakTHdeckue Mepbl HCIIOJB3YIOTCS TIPH YIPaBICHUH WH(POPMAITMOHHBIMHU PHC-
Kamu?

17.  Kak nmpaBuiibHO pa3paboTaTh M JOBECTH JO MOJYMHEHHBIX IJIaH JEHCTBUM B Clydae KpHu-
TUYECKOM CUTYyallui BO3ZHUKHOBEHUSI NH(GOPMAITMOHHBIX PHUCKOB?

18.  Ilo xakuM KpUTEPHSIM OCYIIECTBIISATH BEHIOOP METOOB YIIPABICHUS PUCKOM?

19.  Kak npoBoauTcs olleHKa pUCKOBAaHHOCTH 00BEKTa pa3MeleHus pecypcoB OaHka?

20. OxapaxkTepu3yiTe MPeBEHTUBHBIE U MOJEPKUBAIOIIIE MEPOIIPUSATHS PUCK-CTPATETHIA.
21.  Ilpu momoIM KaKMX METOJOB CIEeNYEeT OCYIIECTBISATH BHIOOP ONTUMAIbHOTO HHBECTUIIH-
OHHOTO TpoeKTa?

22.  ]lns 4ero MCMONb3YIOTCS PEUTHHTOBHIE 3HAYEHUS BYXYPOBHEBBIX BEPOSTHOCTEH OKYyIIa-
€MOCTH MHBECTUIIUIA?

23.  Urto XxapakTepHu3ylT MMOKa3aTeIu KOBapUallMOHHON MaTPHUIIbI TOXOI0B?

Kpurtepun oneHnBaHHus TEKYyIIEro KOHTPOJIS
1.1. Tekymmuii KOHTpPOJIb 3HAHUM CTYAEHTOB O0OECIIEYMBAET ONEpPATUBHOE YIpPaBICHHUE
y4eOHOI IeITeNbHOCTBIO CTY/IEHTA U MPOBOAMTCS C LIENbIO:
- IIPOBEPKHU KayecTBa TEOPETUUYECKUX 3HAHUN MO TUCIUIUINHE;
- IMPOBEPKHU HAINYIHNA yMeHI/II\/’I IMPUMCHATE IIOJIYYCHHBIC TCOPETUUCCKUE 3HAHUA IIPU

pEeIIeHNU IPAKTUYECKUX 33/1a4 U BBIITOJIHEHUH JIa0OpaTOPHBIX padoT;
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- MPOBEPKHU HAJTUYHS YMEHHI CAaMOCTOSITEILHON pabOTHI C yUeOHOU TUTEpaTypOi.

1.2. Tekymuil KOHTPOJIb 3HAHUH CTYIEHTOB IMPEIyCMaTPUBACT CHCTEMATUYECKYIO MPOBEPKY
KauecTBa IOJYyYEHHBIX CTYJAEHTAMM 3HAHUI, YMEHUN U HABBIKOB IO BCEM JUCLUIUIMHAM,
M3Y4aEeMbIM B Ka)XKJIOM CEMECTPE.

1.3. Tekymuii KOHTPOJIb 3HAHUM CTYAEHTOB MOXKET IIPOBOIUTHLCS B (hOpME: YCTHOTO OMpoca,
NUCHbMEHHOW pabOTHI, TECTOBOI'O KOHTPOJISA, BBHIOJIHEHUS 3a]a4 M MPAKTUYECKUX 3aJaHUH,
KOHTPOJIbHOM pabOThl, IPUMEHEHHSI PEUTUHIOBOM CUCTEMBI KOHTPOJISI 3HAHUM U T.II.

1.4, Ilpu ycTHOM Onpoce BBICTABISETCA OLIEHKA:

e 5 (OTIIHMYHO) - 32 NOJHBIA OTBET HA MOCTABICHHBINA BOIIPOC C BKIIOUYECHHEM B COZCPIKAHHE
oTBeTa paccka3za (JIEKLMU) MpernojaBareisi, MaTepUaloB y4eOHUKOB, IOMOJIHUTEILHON
JUTEpaTyphl O€3 HABOJASALINX BOIIPOCOB;

e 4 (xopo1Io) - 3a MOJHBIH OTBET Ha IMOCTABJICHHBIN BOIPOC B 00beMe pacckasa (JICKIIHH)

e [IpernojaBares ¢ BKIOYEHUEM B COJIEpKaHUE OTBETa MaTEpUAIOB yYEOHUKOB C YETKUMHU
IIOJIO’KUTEIbHBIMU OTBETaMU Ha HABOJAIIME BOIIPOCHI IIPENIOIAaBATENS;

e 3 (YIOBJETBOPHUTEIBHO) - 32 OTBET, B KOTOPOM O3BYYCHO OOJiee MOJOBHHBI TPEOYEMOro
MmarepHaa, ¢ MoJI0KUTEIbHBIM OTBETOM Ha OOJIBIIYIO YaCTh HaBOJASALIMX BOIIPOCOB;

e 2 (HCyIOBJICTBOPUTEIBHO) - 3a OTBET, B KOTOPOM O3BY4YE€HO MEHEE IOJOBHHBI
TpeOyeMoro marepuaia MWIM HE O3BYYEHO TIJIaBHOE B COJIEpPKAaHUM BOINpPOCA C
OTpULATENIbHBIMU OTBETAaMH Ha HABOJAIIME BOIPOCHI UM CTYAEHT OTKa3ajcs OT OTBETa
0e3 npeBapUTEIbHOTO OOBACHEHUS YBAKUTEIbHBIX IPUYHH.

1.5. IlucemenHass pa®oTa MOMKET MNPOBOAMUTHCS sl TNPOBEPKU 3HAHUM IO OTAENbHBIM
pazzenaM win teMaM. lIpoaomKuTenbHOCTh MMCHbMEHHON paboThl HE JIOJIKHA NPEBBIIATh
MOJIOBUHBI aKaJeMU4yeckoro uaca. lluceMeHHass paboTa oOleHMBaeTCs Mo S-0ayuTbHOM
CUCTEME.

1.6. Pemenue 3amay, BKIIOYAs CUTYal[MOHHBIE, OLEHMBAETCS MO KPUTEPHSIM IMHUCHMEHHOM
pabotel. IlonmoxxkurenbHble oueHku (5, 4, 3) mnpenmosaraloT MNpPaBWIbHBIA OTBET Ha
MOCTaBJIEHHYIO 3a/1auy, OlleHKa 2 (HeyIOBJIETBOPUTEIbHO) BbICTABIISAETCS 32 HEMPAaBUIbHBIN
OTBET (pe3ybTar).

1.7.  KonrtponbHas paboTa MPOBOJUTCS 3a CUET BPEMEHH, IMPEIyCMOTPEHHOIO Yy4eOHBIM
IUIAHOM Ha COOTBETCTBYIOUIYIO JUCIUIUINHY.

1.8. Konm4ecTBO ceMecTpOBBIX KOHTPOJIBHBIX PadOT, YCTAHOBICHHOE YYCOHBIMH IUTAHAMU U
y4eOHBIMU MpOTpaMMaMH, MOKET OBITh JONOJHEHO padoTaMu, HE HMEIOIIMMHU CTaTyca

00s13aTebHbIX.

4.2. IlpomekyTOYHAS aTTeCTANMS
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4.2.1. llepevyeHb KOMIETEHIUI ¢ YKa3aHMEM ITANOB UX ()OPMHPOBAHUSA B Mpolecce
ocBOeHHsI o0pa3oBare/ibHOM nmporpaMmbl. [loka3aresm U KpUTEPUH OLEHUBAHUS KOMIIe-
TEHIUI ¢ y4eTOM 3Tana ux (JOpMUPOBAHUS

Kon HanmenoBanme Kon 3Ttana HaumeHoBaHue 3Tana
KOMIeTeHIHH KOMIeTeHIHH OCBOEHHSI OCBOEHHSI KOMITETEeHIIHH
KOMIeTEeHIIHH
IIKc OC I1-4 Cnocobnocts mposectn 3koHOMH- | [TKc OC II — | Cnoco6HOCTE  ynpaBisTh pHC-
YECKYIO OLICHKY PHCKOB U BbIpabo- | 4.1 KaMH C WHCIOJb30BaHUEM WH-
TaTh MEPONPHATHS 1O BO3/CH- CTPYMEHTOB pHCK-
CTBHIO Ha OT/JCIIbHBIC BH/IbI PUCKA MEHE/DKMEHTa, a TaKKe BBIOU-
paTh ONTHUMAJBHBIE CIOCOOBI
CHM)KCHUSI KOHKPETHBIX PHCKOB
IIKc OCII -5 | Cnoco6nocts jokymeHtupoBath | [IKc OC II — | CnocoOHOCTE NIPUMEHATH  UH-
IpoLECcC yIpaBleHus puckamu | 9.1 CTpYMEHTapHid pHCK-
M TPOBOUTH KOPPEKTHPOBKY MEHE/DKMEHTA B LENSIX MOBBI-
PEECTPOB PUCKOB B PaMKax OT- WeHNsS KOHTPOIS M 5PEKTHB-
JENbHBIX OW3HEC-TIPOLIECCOB U HOCTH — mporiecea  yHpaBICHIA
. PHCKaMH B OpraHu3alum
(YHKIMOHATIBHBIX HANpPaBIECHUN

ITan ocBoOCHHUA
KOMIIeTCHUUH

IToxa3zaTenn
OLICHUBAHUSA

Kpurepuii ouennBanus

IIKc OC II — 4.1 Cno-
COOHOCTB yIPaBIATh
pUCKaMu C HCIOJIb30Ba-
HHEM UHCTPYMEHTOB
PHCK-MEHEKMEHTA, a
TaKkKe BBIOUpATh OITH-
ManbHBIE CIIOCOOBI CHH-
JKEHUSI KOHKPETHBIX pHC-
KOB

CriocobeH TPUMEHATh METO-
JIOJIOTHIO PUCK-MEHEIKMEHTa
Uit (popMHpoBaHUS KOpropa-
TUBHOU CTpaTeruu, MOJIUTUKU
U TaKTUKUA YIPABICHHS PHC-
KaMu

Ha ocHOBE M3y4eHHOTO MOHATUHHOTO
amnmapata Y METOAOJOTHH PHUCK-
MCHC/DKMCHTA AHAJIM3UPYCT BHCHI-
HUE TPEANPUHUMATEILCKUMH PHC-
KaMn U OpUMCHACT MCETOAbI YIIpaB-
JeHUsT MMM, a TaKXe YIpaBIseT
BHYTPCHHUMH AaJIMHUHHUCTPATHBHBIMU
pUCKaMu

I[IKc OC II — 5.1 Cmo-
COOHOCTh MPHUMEHATH UH-
CTPYMEHTApUH pHUCK-
MEHEUKMEHTa B IEJsIX
MOBBIIIEHUS] KOHTPOJIS U
3(pPEKTUBHOCTH TpOLEC-
ca yIpaBJIEHUS PHCKaMHU
B OpraHU3aIiH

Cnocoben chopMHpOBATH
LIEJIOCTHOE IIPEJCTaBIECHUE O
MpUHIMIIAX, IIpouneccax, npa-
BWIAX M METOJaX OLIEHKU
PHICKOB

OO0CHOBBIBAaET BBIOOP CPEACTB U Me-
TOJIOB HUBEJIMPOBAHUS PUCKOB

U CHWXKCHHUS TIOTEpb, TPHUHITHS pPe-
IIEHUH B YCJOBUSAX HEOIpPEEIIEHHO-
CTH

4.2.2. ®opMa U cpeACTBA NPOBEICHUS MPOMEKYTOUYHOM aTTeCTANMHI

®opma NpOMEKYTOUHON aTTECTAllMU B COOTBETCTBUH C YU€OHBIM IUIAHOM — SK3aMEH.

4.2.3 TunoBbie OLICHOYHBIE CPEICTBA

Cnucok BOIIPOCOB JJIs1 NOArOTOBKH K 3K3aMEHY .

1. KHaCCI/I(I)I/IKaI_II/ISI PUCKOB B COOTBCTCTBHU C OCHOBHBIMU BHIaAMH XO3SICTBEHHOM HOes-

TCIIBHOCTH.

2. Knaccudukarus pucKoOB IO XapaKTepy MOCICICTBUH.

3. Knaccudukamus puckoB Mo ypOBHIO BOZMOXKHBIX ITOTEPb.
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22.
23.
24,
25.
26.

27

28.
29.
30.
31.
32.
33.
34.
35.
36.

YucTele 1 CIIEKYIATUBHBIE PUCKU.
DK30T€HHBIE U SHJOTEHHBIE PUCKHU.
Puck nmukBuaHOCTH.

Puck nnatexxecrnocoOHOCTH.
[IporieHTHBII pHCK.

Puck xonebanus 1ieH (IIEHOBOU PUCK).

. BanroTHBIi1 puck.
11.
12.
13.
14.
15.
16.
17.
18.
19.
20.
21.

NH}IsuuoHHBIN PHCK.

NHBeCTUIIMOHHBIN PUCK.

CucremaTnueckue 1 HECUCTEMATUUECKUE PUCKHU.

KauecTBeHHBIN aHAIU3 PUCKOB.

KonnuecTBeHHBIN aHAIN3 PUCKOB.

MeToabl SKCIIEPTHBIX OIIEHOK (MHTEPBBIO, METO KOMUCCUH, MeToT Jlenbdn)
Meroa aHalOTuK U METOJ] YMECTHOCTH 3aTpar.

[TpuHIHIE! yripaBiieHus (PUHAHCOBBIMU PHCKAMH.

[TonuTuka u npoiecc ynpaBiaeHUs] PUCKAMU.

AKTHUBHOE, aIalITUBHOE U ITACCUBHOE YIIPaBJICHUE PUCKAMU.

Meroasl ynpapieHusi (UHAHCOBBIMH pUCKaMU (YKJIOHEHUE, MPEIYNPEKIECHNE, COXpaHe-
HUe, Iepeiaya puckoB).

JluBepcudukaims Kak METo| YIpaBJICHUS PUCKAMHU.

XeKUpOBaHUE KaK METO/ YIIPABICHUS PUCKAMM.

Mopenu yrnpaBieHus: puckamMu (TpaJullMOHHAS U HOBasi MOJICIIb).

[ToHsiTHE MHBECTUIITMOHHOTO MOPTQEIS, MPUHIIUIIBI U 3TAIBI €ro (GOPMUPOBAHHUS.

CDaI(TOpBI, BJIMAIOINIUEC HA CTOUMOCTb U TOXOAHOCTDH JOJITOBBIX MHCTPYMCHTOB.

. MeToapl OIIEHKM CTOMMOCTH U HOXOIHOCTHU (I)I/IHaHCOBBIX aKTHUBOB C (I)I/IKCI/IPOBaHHLIM

JIOXOZIOM.

Jlropanus 1 BBITYKJIOCTh KaK ME€pa PUCKa JOJTOBBIX HHCTPYMEHTOB.
Crparerun ynpasieHUs PUCKOM OOJIUTaIUi.

NMMyHU3a1us IPOLIEHTHOIO PUCKA.

PeitTuHr1 1ONTOBBIX HHCTPYMEHTOB.

Oco0eHHOCTH OLIEHKH JI0JITOBBIX MHCTPYMEHTOB B POD.

Puck u 10xoHOCTh OpTdes akiuii.

OntuManbHbIA TOPTQENH.

PerHounbIN TOpTdEIND.

XapakTtepuctudeckas JTMHUs pblHKa Kanutanos (CML).
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37. Monensb onieHku ctouMocTd (prHaHCOBBIX akTUBOB (CAPM).

38. Xapakrepuctuueckasi TUHHS LeHHON Oymaru (SML).

39. Buzipl 1 00111as XapakTepuCTHKA MTPOU3BOIHBIX HHCTPYMEHTOB.

40. Tunbl ¥ ¢pyHIAMEHTAJIbHBIE CBOWCTBA ONIIMOHOB. DAaKTOPHI, ONpPEAEIAIOIINE CTOMMOCTb
OILIMOHOB.

41. OnuMOHHBIE CTPATETUHN XEHKUPOBAHHS (DUHAHCOBBIX PUCKOB.

42. Turbl ¥ OCHOBHBIE XapPAKTEPUCTUKH (PHIOUYEPCHBIX KOHTPAKTOB. MeTO/bl OLEHKH (Dbio-
YEpPCHBIX KOHTPAKTOB.

43. ®opBapaHble KOHTPAKThI U CBOIIBI.

44, Yupasnenue (pUHAHCOBBIMU PUCKAMU C UCIIOIH30BAHUEM ITPOU3BOAHBIX HHCTPYMEHTOB.

45. BO3MOXHOCTH HCIOJIb30BaHUSI COBPEMEHHBIX MPOTPaMMHBIX MPOAYKTOB B IIpoIlIecce

YIpaBJICHUA (bPIHaHCOBbIMI/I pUCKaMHu

4.3. MeToanyecknue MaTepuaJbl
IkaJia oneHUBAHUA.

CriocobeH o1leHHMBaTh MOKa3aTelnu U (GakTOpbl PUCKOB Ha (PMHAHCO-
BOM pBIHKE U pbIHKE OAHKOBCKHUX YCIYI U BBIOMpPAaTh METOIbI B «OTANYHO»
HOJTHOM 00beMe, KPUTUUECKU OLIEHUBAET UX BIMSHHUE Ha COCTOSHUE
(MHAHCOBBIX PHIHKOB U PbIHKA OQHKOBCKUX YCIIYT

CriocobeH NpUMEHSTh METOJbl OLIEHKU PUCKOB Ha PBIHKE MPOU3-
BOJIHBIX (pHAHCOBBIX MHCTpyMEHTOB U Ha PLIb B monHOM 00BEMeE,
KPUTHYECKH OLICHUBAET BJIMSHUE PUCKOB Ha cocrosiHue PIIOU u
PIIb.

CniocoOeH o1eHnBaTh Nokasarenu U (akTopbl PUCKOB Ha (DMHAHCO- «Xopoiio»
BOM DBIHKE U pPBbIHKE OAaHKOBCKHUX YCIYT U BBIOMpPAaTh METOIBI B
MOJIHOM O0BEME C JOMYyIIEHUEM HE3HAYUTEIbHBIX HETOYHOCTEH,
OIICHMBAET MX B MOJHOM O0BEME M C HEKOTOPHIMH JOMYIIEHUSIMU
KPUTUYECKH OIICHMBAET BBIOOP TMOJAXOJ0B K KOHCYJIbTUPOBAHHUIO
KIIMEHTOB Ha ()MHAHCOBBIX PHIHKAX U PhIHKA OAHKOBCKUX YCIIYT;
CnocobeH mpUMEHSITh METOABI OIEHKH PUCKOB Ha PBHIHKE MPOU3-
BOJIHBIX (PMHAHCOBBIX MHCTPpYMeHTOB U Ha PLIb ¢ HekoTopeiMU H0-
MYUIEHUSIMU, KPUTUYECKH OIICHUBAET BJIIMSHHE PUCKOB HA COCTOSI-
Hue PIIOU u PIIb

Crnoco0eH o1leHMBaTh MOKa3aTeNId U (PaKTOPbl PUCKOB Ha (PMHAHCO- | «YIOBIETBOPUTEIHLHO
BOM DBIHKE U pPBbIHKE OAHKOBCKHUX YCIYT U BBIOMpPATh METOIBI B
MOJIHOM 00BEME C TOJBKO JOMYIIEHWEM 3HAUYUTEIbHBI HETOYHO-
CTeH, OIICHUBACT MX HE B MTOJIHOM 00BhEME; HE YETKO M HE B IMOJTHOM
00beMe KPUTHYECKH OIEHHWBAET BHIOOP MOJXO0J0B K KOHCYJIBTHPO-
BaHUIO KJIIMEHTOB Ha (DMHAHCOBBIX PHIHKAX W PHIHKA OAHKOBCKHX
ycayr,

He crnoco0eH mpuMeHSTh B MOJTHOM O0BEME M YETKO M B MOJTHOM
00beMe KPUTHYECKH OIEHWBATH BHIOOP METOJIOB YIIPABJICHHS PHC-
kamu Ha PII®OU u PIIb
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He cnocoGeH mpuMeHSTh yKa3aHHBIE METONbI, HE 4YeTKO U B He | «HeymoBiaeTBOpUTETHEHOY
MOJTHOM O0BhEME KPUTUYECKU OIICHMBAET BIIMSHUE PHCKOB Ha CO-
crossaue PIIOU u PIIb

He cnocoOen orieHMBaTh ykKa3aHHbIE MOKAa3aTed U METOJIOB, HE
YETKO M B HE MOJHOM 00BhEME KPUTHUYCCKH OIICHUBACT UX BIIMSTHUE
Ha COCTOSIHME ()MHAHCOBBIX PHIHKOB M PHIHKA OAHKOBCKUX YCIIYT U
MOAXOBI K BHIOOPY MOCTABITUKOB (DMHAHCOBBIX YCIIYT U CTpaTETHM
KOHCYJIbTUPOBAHUSI KJIMEHTOB

IIpoueaypa npoBeaeHust IK3aMeHa

IIpomesxyTouHas arrecTalys ONpeAessieT CTeNeHb JOCTHKEHMs Y4eOHBIX Liesied U Mpo-
BOJIUTCS B pOopMe 3K3aMeHa. DK3aMeH IIPOBOJUTCS YCTHO MO KOHTPOJIBHBIM BOIIPOCaM B CPOKH,
IpeIyCMOTPEHHBIE y4eOHBIM TUIaHOM. [Ipu BBIBECHNHU aTTECTAllMOHHOW OTMETKH 00s3aTeIbHO
YUUTBIBAIOTCS PE3YNbTAThl TEKYLIETO KOHTPOJISI M CaMOCTOSITEIHHON PabOThI 00YYaroIIerocs.
Texkywmuii KOHTPOJIb YCIIEBAEMOCTH OCYILIECTBIISIETCS BO BPEMsI IIPOBEIECHUSI CEMUHAPOB IIOCPE-
CTBOM IIPOBEJICHMS YCTHBIX ONPOCOB ydamuxcs. ConepkaHue OLEHOYHOTO CPEICTBA - BOIPOCHI
K 2k3amMeHy. TpeGoBaHMs K BBIIOJHEHHIO- SK3aMEH IMPOBOAMUTCS B YCTHOH (hopme myTeM oTBeTa
Ha BOIIPOCHI U3 MpEACTaBIEHHOro nepeys. Bpems, orBenenHoe Ha npouenypy — 20 munyrt. Pe-
3yJIBTAThl OrJAIIAIOTCA IO OKOHYaHUM ompoca. OTBET MOATrOTaBIMBACTCA B MMCbMEHHON KOH-

CIEKTHUBHOM (I)opMe U CHACTCA MPETIOAABATEIIIO ITOCJIC YCTHOT'O OTBECTA.

5. Meroauyeckue ykazaHus AJsl 00y4ar0LIUXCs M0 OCBOEHUIO TUCIUTLIUHBI
Memoouueckue yKazanus no 6bln0JIHEHUI0 KOHMPOJIbHBIX padom:
JlanHblll BUJ pabOThl IMPOBEPSET YCBOEHHE OOYYAIOUIMMHCS TOJIYYEHHBIX B XOJ€
00y4eHHsl yMEHUI U HAaBBIKOB, a TAKKE YMEHUS aHAIM3UPOBATh MPAKTUYECKUE CUTYaIUH.
Bpems HanmucaHusi KOHTPOJIBHOM paboThl yCTaHABIMBAETCS MpernogaBaTesieM (1o xKena-
HUIO 00y4arolIerocsi OTBET MOXET ObITh JO0CpouYHbIM). IIpu npoBeeHnN KOHTPOJIBHON padoThI
oOyuarolmmcs peJiaraeTcsi OTBETUTh Ha KOHTPOJIbHBIE BOIIPOCHI U 3aJlaHus. BrinonHeHne KoH-
TPOJILHOM pabOTHI ABISETCS 00s3aTEIBHBIM JIJIsI BCEX 00y4YaIOIIUXCSl.
Memoouueckue yKazanus no 6binoJaHeRuI0 pehepamos
B pedepare 101KHBI OBITH N37I05KEHBI AKTYaJIbHOCTh BBIOPAHHOM TEMBI, €0 COBpEMEH-
HOE COCTOSIHUE, TPOOJIEMBI U MOAXO0/bI K UX pelieHnto. B pedepare nomkeH ObITh U3J10KEHO
aBTOPCKOE BUACHHUE HCCIIeTyeMON MpoOIeMbl U BO3MOXKHbBIE TyTH ee perieHus. [Ipu Heobx o-
JUMOCTH JIOJKHBI OBITh BBITIOJHEHB! aHATMTUYECKHE PacueThl, OITBEPKIAIOIINE TO3ULIIIO
aBTOpa, M pacKpbiBatonue 3pGEeKTUBHOCTD NMPEATAraeMblIX pelIeHHH.
Memoouueckue yxazanusa no no02omosexe K onpocam
Omnpoc — gopma Tekyliei onepaTUBHON MIPOBEPKU YCBOEGHHOTI'O MaTepHaia, IpPOBOJUTCS B

KOHIIC 3aHATHA 110 HpOfII(CHHBIM TeMaM. B kauecTBe BOIIPOCOB I IMOATOTOBKH MPEAIIOTIAracTCsa
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HCIIOJIb30BaHNE MPUMEPHBIX TEM ISl KOHTPOJIBHBIX BOIIPOCOB.

Memoouueckue yKkazanusa no 6bln0JIHEHUI0 MeCMOog6:

Jannbplii BUa pabOTHI MPOBEPSET YCBOCHHE O0YYAIOIIUMUCS TIOTYYCHHBIX B XOJe 00yUYCHHUS
yYMEHHH M HaBBIKOB. BpeMms Hamucanus tecta GopMHUpyeTcs mpernoaaBaTesieM (B 3aBUCUMOCTH
OT KonudecTBa BompocoB). [Ipu mnpoBeneHnn TtectupoBaHusi OOydarOUIMMCS TMpeJylaraeTcs
OTBETUTH Ha 15-20 KOHTPOJIBHBIX BOIPOCOB.

BrimonHeHNE TECTOB SBISIETCS] 00s3aTEIBHBIM IS BCEX 00yJaromMxcsi. BEIOTHEHHBIE Te-
CTOBBIE 3a/IaHUS SIBJISIETCS JOITYCKOM K 3K3aMEHY.

CamocrosiTesibHast padoTa

[Mporiecc w3ydyenus auciuiuinHbl (Moayisi) «Puck-menemixment (Risk Management)»
BKITIOUAET CAMOCTOSATEIbHYIO0 pab0Ty 00yJarOIIUXCsl.

[Tony4yeHHbIe Ha JEKUUAX U CEMUHApaX 3HAHUS MOJJIEKAT PACIIUPEHUIO U 3aKPEIUICHHIO B
MIPOLIECCE CaMOCTOSTENIbHON HaydHOU paboThl. CaMocTOsTeTbHAS MOATOTOBKA 00yYaroIIerocs K
JIEKIIMH 3aKJII0YaeTCA, MIPEX]IEC BCETO, B MEPEUNTHIBAHUN KOHCIICKTA MIPEABIIYIIECH JICKIUU.

CamocrosiTesbHasl MOATOTOBKA K CEMUHApaM U MPAKTUYECKUM 3aHSATHUSM 3aKJIIOYACTCS B
MPOYUTHIBAHUU KOHCIIEKTa COOTBETCTBYIOIIEH JIEKIMH (€CU OHA YWTalach MO JAaHHOW Teme),
YTEHUU COOTBETCTBYIOUIETO pa3zesia yueOHUKa U MEePBOMCTOYHHMKA, MOJ00p MPUMEPOB, CUTYa-
LW, peLICHUE 3aJaHHUsl.

Pexomenmammu o 4YTeHuIo y4eOHOU JTUTEPaTyphI

B Hactosiiee Bpemsi mmeetcs OONbIIOE KOJIMYECTBO YYEOHHMKOB MO mpobiemMam «Puck-
MEHE/DKMEHT». B KaKIOM M3 HHUX BBIpAXaeTCsl ONpPEAENICHHAsl MO3UIIMS aBTOpa OTHOCUTEIBHO
YPOBHSI U CHIENU(DUKU U3TOKEHUS OTACTBHBIX Pa3fesioB, TEM. DTO MPUBOJUT K TOMY, YTO OMpe-
JIeJICHHBIE BOIIPOCHI MOTYT OBITH BOOOIIIE HE BKIIOUYEHBI B YUCOHHK.

UreHne MOKeT OBITh 03HAKOMHUTENBHBIM U U3ydaromuM. L[eapio 03HaKOMHUTENBLHOTO YTe-
HUS SBJsIETCS OETJbld MPOCMOTpP KHHTH, BBIICHEHUE TOTO, HY)KHA JIM OHAa, KaKhue UMEHHO YacTH
MO’KHO Oy/IeT UCTIOIb30BaTh.

AJNTOPUTM 03HAKOMHTEIILHOTO YTEHUS

1. 3yuenue copepkaHusi TUTYJIBHOTO JIMCTA, BHIYIEHEHUE TOYHOTO Ha3BaHUS paboThI, ee
aBTOpA U NMpPEJHA3HAUCHHUS.

2. 3HaKOMCTBO C AaHHOTAIMEW WJIM MPEIUCIOBUEM.

3. 3HaKOMCTBO C OIJIaBJIEHUEM, BBISIBJIEHUE HHTEPECYIOIINX BOIIPOCOB.

4. HeropornBoe MepenrucThIBAHUE CTPAHMII C LIENhI0 «CXBATHIBAHUS» OOIEro coaepka-
HUSA U XapaKTepa U3J10KEHHUS.

5. BHUMaTenbHOE YTEHUE HYKHBIX MECT.

I/I3y11a10111ee YTCHUC MMECT LECJIBI0 ACTAJIBHOC YCBOCHUEC BCCTO COACPIKAHHA pa6OTBI niun
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Kakou-TO ee 4acTu. Ero pexkoMeHmyeTcsi HaYMHATh IOCIE O3HAKOMHTENbHOTO uTeHus. OHO -
MeJIEHHOE, HETOPOILIMBOE, BKIIIOYArOIIee B ceOsi BO3BPAThl K TEKCTY, MOBTOPEHUS U COTIOCTAB-
neHus: Marepuana. Eciii BcTpeuaercs clioBO, 3Ha4Y€HUE KOTOPOro HESICHO, CJIEYET YTOUHUTH €ro
B cioBape. Pabota co ciioBapeM o0ieryaeT yCBOEHHE MaTepraia, CloCOOCTBYET OCO3HAHUIO €TI0
CMBICJIa, OBJIQJICHHUIO TPOPECCHOHAITBHON JICKCHKOM.

B nporiecce n3ydaromiero uTeHus COBEPIICHHO HEOOXOAMMBI pabovre 3alUCH U BBIITUCKU.
Ecnu oOyuatomuiicss pabotaeT ¢ cOOCTBEHHON KHUTOH, TO MOMETKH, 3aIUCH, MOTYEPKUBAHUS
MOXXHO JeniaTh npsmo B Hed. [Ipum 3TOM KenaTesNbHO MOJB30BAaThCS SKOHOMHOW CHCTEMOU
YCJIOBHBIX 0003HAYEHUN:

mn

- 3HaKku ontoOpenus (momuepkuBanue, "!", NB - Nota Bene - o6paTuts BHUManue u 1.1.),

- 3HaKu BO3pakeHUs («?», BOIPOCUTEIBHBIE CIIOBA U T.11.),

- 3HaKU JIONOJIHEHUs (CTPEJIKH, 3alUCH TUIIA: «CM. TaKXe ...» U T.1.).

B 6u0nmnoTeyHOl KHUIE 3TO HEMO3BOJIUTENIBHO, IOITOMY CIEAYyeT JAeiaTh BBIIMCKH OT-
JIEJIbHBIX LIUTAT, TE3UCOB WK KOHCIIEKTUPOBAHUE.

KoHcrekT - 370 cikaToe U3JI0KEHNE BCETO CYILECTBEHHOIO B COACPKAHUU U3y4aeMOro Ma-
Tepuana. OCHOBHBIE U/IEH, TTOJIOKEHHSI M JOKA3aTEIbCTBA U3JIAral0TCs B IOPSJIKE UX OCBEIICHHUS
B M3y4aeMOM MCTOYHHKE. llepes KOHCIEKTHPOBaHWEM MPOUCXOIUT MEPBUYHOE YTEHUE UCTOY-
HUKa U JIMIIb T0CJE TOro, KaK TEKCT MOHST, €ro ClIeAyeT KOHCIEKTHpoBaTh. PekoMeHyercs nu-
caThb KOHCIIEKT JIMIIb Ha OJHOU CTOPOHE JIMCTA.

Jlis ycBOeHMsI MaTepuaia CyIIECTBYeT HECKOJbKO croco0oB. CaMmblif M3BECTHBIM - 3TO
IPOCTOE IMOBTOPEHHUE, KOrJa MaTephall BOCHPOM3BOAUTCS HECKOJIbKO pa3. Jpyroi cmocob -
MBICTIUTENIbHAsA 00paboTKa MaTepuasa, KoTopas MpeaycMaTpuBaeT COMOCTaBICHHE HOBBIX JIaH-
HBIX C y’K€ U3BECTHBIMU, UX OLIEHUBAHUE, OCMBICICHHE CBSI3€H MEXIY SIBICHUSIMH, NOHITUIMU,
KateropusiMu. Takas paboTa MO3BOJISIET YCBOUThH €ro Ha 0ojiee KaueCTBEHHOM YpPOBHE. JTOMY
CHOCOOCTBYET COCTABICHHE CTPYKTYPHO-JIOTHUECKUX CXEM.

CucremaTnueckoe KOHCIIEKTUPOBaHUE TIEPBOMCTOYHUKOB, HE MeHee 2-3 110 OJJHOM TeMe.

W3ydyeHne HayqyHOU JIUTEPATYpPhI JOJIAKHO OBITh OPraHUYECKH CBSI3aHO C U3YyUEHHEM MaTe-
puaia JeKIHi, yTeHHeM Y4eOHUKOB U MOcCieayrouied paboToi (MOAroTOBKOM K 3a4eTy C OLEH-
Koif). [Ipy uTeHun Hay4dHBIX TPYJOB HEOOXOIMMO MOApoOHee pa3obpaThes B T€X BOMPOCaAX, KO-
TOpble OBLJIM HAMEUYEHBI, HO HE PACKPBITHI HA JIEKIMSIX, OOpaTUTh BHUMAaHUE HA HIOAHCHI U OCO-
OEHHOCTH, KOTOpbIe ObLIN YIOMSIHYTHI B JIeKIMsX. [Ipu caMoCTOSATEIbHOM U3Y4Y€HUH HAay4dHOM
JUTEPATypbl OUEHb BAKHO COMOCTABIISITh TEOPETUUECKUE TIOJIOKEHUS C PEaTbHBIMU SIBICHUSMH,
HaOJr01aeMbIMU Y ce0s1 1 BOKPYT. DTO MO3BOJIUT JIy4Ille MOHATh, YTO O3HAYAIOT U3y4aeMble 110
KHHUTaM sIBJIEHUS B JKU3HU. KOHCIIEKT HEOOXOAMMO JOTOIHUTH COOCTBEHHBIMU MBICIISIMU U MPH-

MEpaMHu U3 KHU3HH, YTO oOecreynBaeT IMOAKPCIJIICHUE U yrny6neHHoe IMOHUMAaHHEC U3ydacMOro
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COZIepIKaHMS.

CamocrosTenbHbIN yueOHbIH Tpyn o0ydaromuxcs Ha 00s3aTeNbHbIX ayAUTOPHBIX 3aHATH-
AX (JIEKLIMU, CEMHUHAP).

[ToaroroBka K 3aHATHSM OCHOBaHA Ha IUIaHAX 3aHATHUH, pa3padaThIBaeMbIX MpENOaaBaTe-
aeM. OcHOBHOE TpeOOBaHNE K MOJTOTOBKE U YIaCTHIO 00YJAIOMIMXCS B 3aHATUSAX 3aKII0YACTCS B
TOM, 4YTO OOYYArOIIUICS IOJKEH CaMOCTOATEIbHO TOTOBUTHCS K 3aHATHAM U TBOPYECKU B HU3
y4acTBOBaTh. TpeHUpOBOYHAS (DYHKIMS 3aHATHHA HE JOJDKHA MPUBOAMTH K MAKCHUMAIBHOMY aB-
TOMAaTHU3MY NPAaKTHUYECKUX HABBIKOB.

DTanbel MOATOTOBKU K 3aHATHSM BKJIIOYAIOT: MOBTOPEHUE YK€ MMEIOIIUXCS 3HAHWUU MO
KOHCIIEKTY, a 3aTe€M 110 YYeOHHKY; YIiayOJieHue 3HaHU 110 TeME C UCTI0Ib30BAHUEM PEKOMEHI0-
BaHHOH JIUTEPATYpPHI; BHIMOJIHEHNE KOHKPETHOTO 3a/laHus (peIIeHe 3a/1a4, COCTaBICHUE OTYe-

TOB U T.IL.).

6. YueOHas qurepatypa u pecypcbl HH(POPMALMOHHO-TEJIeKOMMYHUKAIIMOHHOM ceTH ""UH-
TepHeT'', BKJIIOYAs NepedyeHb Y4eOHO-MeTOANYeCKOro obecnedeHus 1Jisi CAMOCTOATEIbHOM
padoThl 00yUYAIOIIUXCS 10 JUCHUTIINHE

6.1. OcHoBHas JIMTEpaTypa.

1. BoponuoBckuii, A. B. Ympasnenue puckamu: yueOHUK U NMPaKTUKyM Ui By30B / A. B. Bo-
pPOHIOBCKHIA. — 2-¢ m31. — Mocksa: M3marensctBo FOpaiit, 2020. — 485 ¢. — (Briciiee obpa-
3oBanne). — ISBN 978-5-534-12206-0. — Tekcr: anmekrponnsiii / ObC IOpaiit [cait]. —
URL.: https://urait.ru/bcode/450664

2. Batkun, B. H. Puck-menemxment: yueoHuk / B. H. Barkun, B. A. 'amza, @. B. MaeBckuii.
— 2-e m31., iepepad. u porn. — MockBa: M3natensctBo FOpaiit, 2020. — 365 ¢. — (Bricmee
obpazoBanue). — ISBN 978-5-9916-3502-8. — Texkcr: anexrponnsiii // DBC FOpaiit [calT]. —
URL: https://urait.ru/bcode/450164

6.2. lonotHuTEIBHAS JIUTEPATYPA.

1. JlykaceBuu, U. 5. ®unancoBbiii MeHeKMEHT B 2 4. YacTh 1. OCHOBHBIC TTOHATHS, Me-
TOABI U KOHIENIUU: YICOHUK 1 TIpakTukyM 1ist By3oB / U. S. JIykaceBuu. — 4-e u3z., mepepad.
u gomn. — MockBa: U3znarensctBo FOpaiit, 2020. — 377 c. — (Bricmiee oopazoBanue). — ISBN
978-5-534-03726-5. — Tekct: oanektponnsli // 3OBC IOpaiit [caiit]. — URL:
https://urait.ru/bcode/450000

2. JlykaceBuu, U. SI. dunrancoBoe MoaenupoBanue B ¢pupme: yueOHUK i By30B / . f.

JlykaceBuu. — MockBa: U3natensctBo FOpaiit, 2019. — 356 c. — (Bniciiee obpa3oBanue). —
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ISBN 978-5-534-11944-2. — Tekctr : osnektponnbii // OBC [Opaiit [caiit]. — URL:
https://urait.ru/bcode/446477

3. TeicstaankoBa, H. A. Ctpaterndyeckoe miaHUPOBaHNUE B KOMMEPUYECKUX OaHKaX: KOHIICTI-
IIMs, OpraHu3alys, MeTojoiorus: yaeonoe mocooue / H. A. Toicaunukosa, FO. H. FOnenkoB. —
2-¢ u3n. — Mocksa, Capatos: [IUIICuP, Ai#i [Iu Op Menua, 2019. — 308 ¢c. — ISBN 978-5-
4486-0718-9. — Tekct: 31eKTpOHHBINH // DnekTpoHHO-OnOImoTeunas cucrema [IPR BOOKS :
[caiiT]. — URL.: http://www.iprbookshop.ru/86163.html

4, Bsatkun, B. H. ®uHaHcOBbIC penieHus B yIpaBieHUU OM3HECOM: y4eOHO-TIPAKTUIECKOE
nocobue / B. H. Barkun, B. A. I'am3a, JI. JI. XomntoH. — 4-e uzn., nepepad. u gorn. — Mockaa:
WznatenbcrBo FOpaiit, 2020. — 325 ¢. — (Boicmee obpazoanue). — ISBN 978-5-534-02299-
5. — Tekcr: anekrponnsiii / DBC FOpaiir [caiit]. — URL: https://urait.ru/bcode/452273

6.3. YueOHO-MeTOAMYECKOE O0ecTeyeHHe CAMOCTOSITEIbHOI PadoThlI.

He npexgycmorpeno.

6.4. HopmaTuBHbBIE NIPABOBbIE JOKYMEHTHI.

1. I'paxnanckuii konexc P®, vactu 1, 2, 3 u 4.

2. Meroauyeckue yKa3zaHUS IO MPOBEICHHUIO aHAM3a (PMHAHCOBOTO COCTOSIHHS OpTraHU3aIldi,
yrBepxaeHbl npukazoM @CDO ot 23.01.2001 Nel6.

3. MC®O (IAS) 1 «IIpencraBnenue ¢unancoBoii otuetHocTu» (Presentation of Financial
Statements).

4. ®enepanbublil 3aK0H 0T 29 okTA0ps 1998 roma Ne 164-D3 «O nu3uHTe».

5. ®enepanbhblii 3akoH 0T 08.01.1998 Ne6-D3 «O HecocTogTEN HOCTH (OaHKPOTCTBE)».

6. ®@enepanbHblil 3aKOH 0T 26.12.1995 Ne208-®3 «O0 aknMoHepHBIX olliecTBax» Meronuyue-
CKHE yKa3aHMs 110 IPOBEIECHUIO aHau3a (PUHAHCOBOTO COCTOSTHUS OpPraHU3aluil, YTBEpXKIEHbI
npukazoM OCOO ot 23.01.2001 Nel6.

7. Meronnyeckne PEKOMEHJALWH, 1O OLEHKe YPPEKTUBHOCTH WHBECTHIIMOHHBIX MPOEKTOB.

Odunuansaoe uzganue. M.: DxoHomuka. 2000.

6.5. UuTepHeT-pecypcesbl.
1. www.gks.ru. OdunmansHblii caiiT ['ocy1apcTBEHHOr0 KOMHUTETA MO CTaTHCTHKE PD.

. www.minfin.ru. Opunmanesrii caiit Munucrepcrsa @unancon PO.

2

3. www.nalog.ru. OpunmansHeiii caiit @enepanbHOI HAIOTOBOMH CITyKObI PO.
4. www.cbr.ru Odurmanbaseiii cailt banka Poccun
5

. \WWMW.economic-crisis.iu/
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6.6. UHbIEe HCTOYHUKH.

1. Jamomapan, A. CTpaTernueckuii pucK-MEeHEPKMEHT: NPUHIMIBI 1 MeTonuku / A. Jlamona-
paH. — M.: U3natensckuit nom «Bumnbsimey, 2017.

2. Anekcamkuna E.W., Bacunénok B.JI., Herpeera B.B. AuTukpusucHoe ymnpaplieHHE Ha Mpe.i-
npusatun: yaeonoe mnocobue. — CII6.: Cankr-IlerepOyprckuii HalMOHAIBHBIA HCCIIEIOBATEb-
CKUH YHHUBEPCUTET MHPOPMALIMOHHBIX TEXHOJIOTUH, MEXaHUKU U onTHKH, 2015

3. AHTHUKpHU3UCHOE yIIpaBJIeHUE: 3JIEKTPOHHBIH clioBapb-cripaBoyHuk/cocT. JIL.H.Ormur. — Keme-
poBo: KeMepoBckuii rocyjapcTBeHHbIN yHUBepcUuTeT, 2015

4. bepr Ban [len I'., Ilurepcma I1. KitoueBble Mozenu MeHeKMEHTA. 77 Mojened, KOTopble
JIOJDKeH 3HaTh Kaxablid meHemkep./ Ilep. ¢ anri. Eropoa B.H. — M.: JlaGoparopusi 3HaHwMi,

2017

7. MaTepuajibHO-TexHH4YecKas 0a3a, MHPOPMALMOHHbIE TEXHOJIOTHH, IPOrPaMMHOe 00ec-
nevyeHue U MHGpOpMaLHOHHBIE CIPABOYHbIC CHCTEMBbI

Jns uzydeHus yuyeOHOW AUCUUIUIMHBI HEOOXOAMMO HaIU4ue ayJuTOPHIl, OCHAIECHHBIX
MYJBETUMEIHIHHBIM 000PYI0BAaHUEM M KOMITBIOTEPHBIX KJIACCOB C BBIXOJOM B MIHTEpHET, JOCTYII
K nipaBoBoii cucteme «Koncynbrant [Tnrocy.

PabGoTta BBIMONHSETCS C HCMOIB30BAaHMEM TeEKCTOBOro pemakropa MS WORD, MS
ECXEL — gna tabmuu, nuarpamm, (UHAHCOBBIX M MaTeMaTH4ecKuX (GyHKuuid u T.4., MS
PowerPoint — 11t MOATOTOBKHY CAI0B U MPE3CHTALU.

HaunMeHoBaHMe CIeNHAJIbHBIX
NMOMeILIeHUH U MOMeLleHu 15
CaMOCTOAITEIbLHOMH padoThI

OCHAIIEHHOCTh CIENHAJBLHBIX MOMeIeHU U MOMeIleHHIi 1JI1 cCaMOoCTO-
SITeIbHON padoThI

Yueonas ayoumopus ons npo- ydeOHast MeOeb (CTOJBI M CTYJIbsl — paboune MecTa 00yJaroIuXCsl U MPero-
6edenus yueOHbIX 3aHAMULL JlaBaTeis); TOCKa MeJloBas MAarHUTHAs; SKPaH; MePCOHANBHBIH KOMITBIOTED;
(3ansamuil 1eKYUoHHO20 muna, | KOJIIOHKH; IIPOEKTOP; MUKIIEP; BeO-KaMepa; BbIXo B VIHTEpHeT.

2PYNnoewix u UHOUBUOYATbHIX

KOHCY1lbmayuii)

yueOHast MeOelb (CTOIBI U CTYIbs — paboune MecTa 00yJaroImuXcs U Mpero-
JlaBatelis); AOCKa MeJoBask MAarHUTHAs; TEXHHYECKUMHU CPEACTBaMH (ayIHo,
BU/IEO M MYJIBTUMEAMHHbBIE CPEJICTBA); NEPCOHAIBHBIH KOMIIBIOTEDP; MPOEK-
TOP; 9KpaH; BeO-Kamepa; TeJIeBU30p; Bbixo] B HTEpHeT.

Yueonwvie ayoumopuu ona npo-
6e0eHUs 3aHAMUI CeMUHAPCKO-
20 muna
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KomrmbroTepHsIii Kjlacc caMOIOArOTOBKH: yuyeOHasi MeOenb, KOMIbIOTepHas
TEXHHKa C BO3MOXKHOCTBIO NOJKITIOYCHUS K ceTH MHTEpHET W IOCTYNOM B
IEKTPOHHYI0 HMH()OPMALMOHHO-00Pa30BATEILHYIO CPENy: KOMIIBIOTED; Te-
neBu3op; nporpamma 1C; Beixon B UHTEpHET.

WudpopmannonHo-pecypcHBI eHTp - bubimmoreka: KOMIBIOTEPHI C MOJ-
KITIOYCHNEeM K JIOKalnbHOH cetn ¢uimana u Uateprer, Wi-Fi, cTonsl ayau-

Ilomewienun ona camocmosn- TOpHbIE, cTynbs, Wi-Fi, aBToMaTn3npoBanHyto 6ubinoTeunyto nH(Gopmanu-
menbHol pabomul 00yualowux- | OHHYIO CUCTEMY U DJICKTPOHHBIE OMOJIMOTEYHBIE CUCTEMBI: «YHHBEPCUTET-
ca. Hugpopmayuonno- ckas oubnmoreka ONLINEY», «2OnexkTpoHHO-OMOIMOTEYHAsT CHCTEMa HW3/1a-
pecypchutii yenmp - buénuo- tenbcTBa JIAHbY», «DnexTpoHHO-OMOMHOTEUHAsT CHCTEMa W3ATEeIbCTBA
mexa «IOpaiiy, «IEeKTPOHHO-ONOIOTEYHAS cucrema

IPRbooks»,«YHuBepcurerckas Wupopmanumonnas Cucrema POCCUS»,
«JnexktponHas Oubmmorteka auccepraumii PI'b», «Hayunast snexTpoHHas
oubmmorexka eLIBRARY», «kEBSCO», «SAGE Premier». Cucrema ¢ene-
palBHBIX 00pa3zoBaTeIbHBIX MOPTANOB «JKoHOMHKA. Conmomorms. Me-
HexkMeHT», «lOpunmueckas Poccnsi», CepBep opraHoB rocymapCTBEHHOH
Biactu P®, Caiitr Cubupckoro ®enepaibHOTO OKpyTa H Ip.

Kagpeoput Komnproteps! ¢ BeixogoM B VHTEpHET, B T.4. OCHAIlleHHBIE BeO-KaMepoii,

TApHUTYPOH (HAYITHUKH + MHKPOQOH), CTONBI, CTYJbs, Kpecia OQICHEIE,
MIPUHTEP, MIKA(HL.

Komnvromepmuutii knacc ons Komnbrotrepsl ¢ BBIXOJOM B HTEpHET M B JIOKAIBHYIO CETh, JIA3€PHBIN
npenodasameneil IIPUHTEP, CKaHEPHI, CTOJIBI AYAUTOPHBIE, CTYJIbs, JOCKA Ay AUTOpHAs

ba3snl JAAHHbIX, I/IHQ)OpMaIII/IOHHO-Cl'[paBO‘{HbIe H IMIOUCKOBBIC CUCTEMbI

1
2
3
4.
5
6
7

o

10.

11.

12.

13.
14.

www.biblio-online.ru —3nexkrporHo-6ubaKOTeuHast cuctema [IBC] FOpaiiT;

http://www.iprbookshop.ru — Dnekrporno-6ubaroreunas cucrema [DbC] «Iprbooksy»

https://e.lanbook.com - DnexTponno-oubaMoTeuHast cuctema [IBC] «Jlauby.

http://elibrary.ru/ - Hay4dnas anexkrponHas 6ubnuoreka Elibrary.ru.

https://new.znanium.com DnekTponHo-6ubmmoreunas cucrema [DBC] «Znanium.comy.

https://dlib.eastview.com — Mudopmarrionssiii cepeuc «East View».

https://www.jstor.org - Jstor. TTonHbIe TEKCThI HAYYHBIX JKYPHAJIOB U KHHUT 3apyOeKHBIX

n31aTciIbCTB.

https://elibrary.worldbank.org - Dnexrponnas 6ubnuoreka Becemuproro banka.

https://link.springer.com - TIoJHOTEKCTOBBIE IOJUTEMATUUECKHE O0a3bl aKaJeMHYECKHUX

JKYpHaJIOB U KHMT U3JIaTeNbCTBA Springer.

https://ebookcentral.proquest.com - Ebook Central. TTonHble TEKCTBI KHUT 3apyOeiKHBIX

HAYYHBbIX U30aTCIbCTB.

https://www.oxfordhandbooks.com - J[locTym K TIOJHBIM TEKCTaM CIPaBOYHHKOB

Handbooks m3nmarensctBa Oxford mo mpenMeTHbIM 007acTsM: dKOHOMHKAa W (PUHAHCHI,
npaBo, OM3HEC U yIpaBJeHUE.

https://journals.sagepub.com - [ToxHOTEKCTOBAsE 0a3a HAyYHBIX KYPHAJIOB aKaJeMUYECKOTO

U3/1aTenbCcTBa Sage.
CnpaBouHo-nipaBoBast cucteMa «KoHCyabTaHT».

DIIEKTPOHHBIN IEPUOTUYECKUI CIIpaBOYHUK «['apaHT».
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