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1. IlepeyeHb MJIAHUPYEMBIX Pe3yJabTATOB 00y4eHHS MO AUCHUIINHE, COOTHECEHHBIX €
IUIAHMPYEeMbIMH Pe3yJIbTATAMM 0CBOEHUS aJaNITUPOBAHHOI IPOrpaMMBbl

1.1. Jucrummmaa b1.B.07 «Puck-MeHnemxmMeHT» o0ecrieynBaeT OBJaJeHUE CISTYIOMUMHU

KOMIIETEHIIUSAMU:
Tabmuma 1
Kopg »rama
Kon HaumenoBanue A HaumenoBanue »tama
OCBOEHUS
KOMITETEHIIHU KOMITETEHIIUHA OCBOEHHUS KOMIIETEHIINHA
KOMITETEHIINHU
Crocoben aBIISITh
Crocoben MIPOBECTH yrp
pUCKaMH C MCTOJIb30BAaHHEM
HKOHOMHUYECKYIO OIICHKY
HCKOB H BBIPaOOTaTh HHCTPYMCHTOB pHck-
[IKcOCII -4 p I[IKc OCII - 4.1 | MeHeI)KMEHTa, a  TaKkKe
MEPOTIPHUSITHS 1o
o BEIOMpATH OIITUMAaJIbLHEIE
BO3JEHCTBUIO HA OTAEILHBIE
CIIOCOOBI CHIDKEHHUS
BU/JIBI PUCKA
KOHKPETHBIX PHUCKOB
Cnoco0OeH TOKyMEHTHPOBATH Crocoben MIPUMEHSTH
npoiiecc YIPABIICHUS UHCTPYMCHTApUI pUCK-
pUCKaMH 5 MIPOBOJIUTH MEHEHKMEHTAa B LEIIX
KOPPEKTUPOBK €eCTPOB [IOBBIIIEHAST KOHTPOJISA U
[IKc OC I — 5 | NOPPCKTHPOBKY = PEECIPOB | e ey 5.1 p
PUCKOB B paMKaX OTIEIbHBIX 3¢ dexTUBHOCTH  Tporecca
OHM3HEC-TIPOLIECCOB U yIOpaBICHUS]  pUCKaMU B
(GyHKIIMOHATBHBIX OpraHu3aIu
HaIpaBJICHUI

1.2. B pe3ynbraTe OCBOCHUS TUCIHILINHEI Y CTYIEHTOB JOJDKHBI OBITH C(HOPMHUPOBAHBI:

Ta0nuua 2
OTO/TD Kox srana
(npn HaNUYUK OCBOEHUS PesynpraThl 00y4yeHus
npodcTaHgapTa) KOMIIETCHIIUU

OoT® HA YpOBHe 3HaAHUL
B. PazpabGoTka oTAEIbHBIX pOJIb U OCHOBHBIE 33Jla4M PHUCK-MEHEKMEHTA,
(GYHKIMOHATBHBIX OCHOBHBIC TPHHILUIBI OpPraHU3alMK Ipolecca
HAIpaBJIEHUN  yIpaBICHUS VIIpaBJICHUS] pUCKAMH,
puckamu/ Ha ypoeHe yMeHUll
TD MKc OC II — 4.1 KOJIMYECTBEHHAs OIlCHKa KPEIUTHBIX u
B/01.6 BripaboTka PBIHOYHBIX PUCKOB (Ha 6a30BOM ypOBHE);
MEpOTIPUATHIA 1o HA YPOGHE HABbIKOG
BO3JICUCTBUI0 Ha pHUCK B UACHTU(UKAIMS OCHOBHBIX (DAKTOPOB PHCKOB,
paspese OT/IeIbHBIX BUAOB U MIOCTPOEHHE  KapThl PHUCKOB  OpraHM3alNH,
UX HKOHOMHMYECKasi OI[eHKa noxdop Haubosiee palMOHAIBHBIX METOOB

CHIDKEHHSI PHICKOB.
OoT® HA YpOBHe 3HaAHUL
B. Pa3zpabotka oTnenbHBIX KJaccupuKalysg pPUCKOB, OCHOBHBIE ACHEKThI U
(GYHKINOHATBHBIX TEHJICHIIMM PUCK-MEHEKMEHTA,
HaIpaBJIEHUN  yIpaBIeHUS Ha ypoeHe YMeHUll
puckamu/ K OC I[ 5.1 | #Ha/H3 H OlLIEHKa CTeNeHU prcKa;
TP BHIOOD W TpPUMEHEHHE CHOCOOOB CHMKEHUS
B/02.6 JloxymeHTHpOBaHUE PEeINPUHIMATEIbCKUX PUCKOB;
nporecca yIIpaBJICHUS HA YPOGHE HABbIKOG
pUCKaMH U KOPPEKTHUPOBKA PUCK-MEHE/PKMEHT B pa3pe3e WHBECTHLMOHHOM
pEecTpoB PUCKOB B paMKax CTpaTeruu, OTpacieBOe yrpaBiIeHUE PUCKaMHU.




OTHEIBHBIX onsHec-
MPOLIECCOB u
(G YHKIIMOHATBHBIX
HaIpaBJICHUN

2. O0beM U MecTO TUCHUILIHHBI B cTPpYKTYpe AOII BO
O0beM TUCHMILTUHBI
Jucnunmaa b1.B.07 «Puck-meHeKMEHT» COCTaBisSeT 5 3aderHelie eauHunbl, T1.e. 180
aKaJeMUYECKIX YacOoB.
Ha koHTakTHYIO paboTy C mpernojaBaTeiaeM BbIACICHO 66 YacoB, U3 HUX 32 Yaca Jiekiuid u 34
Yaca MPaKTUYECKUX 3aHITHH, U3 HUX 2 Yaca BBIACICHO Ha KOHCYJBTAIUIO MO MPOMEKYTOYHON
aTTECTAIlMU; Ha CAaMOCTOSITEIIBPHYIO padoTy 00yJaromuxcs BblaeeHo 87 4acoB it o9HOU (/0.
Ha xonTtakTHy0 paboTy c mpenojaaBateneM BbifeneHo 34 daca, u3 HUX 16 yacoB yekuuii u 16
4YacoB MPAKTUYECKUX 3aHATUH, 2 4Yaca BbBIACICHO Ha KOHCYJIbTAMIO MO MPOMEXKYTOYHOU
aTTeCcTalliy; Ha CaMOCTOATEIbHYI0 padoTy oOydarommxcs BbiaeneHo 119 wacoB mist oyHO-
3a049HOM /0.
Ha xonTakTHyI0 paboTy C mpernoaaBaTeneM BbiAeNneHO 18 gacoB, n3 HuUX 8 vaco jekumii U 10
YacoOB MPAKTUYECKUX 3aHATUH, U3 HUX 2 Yaca BBIJEIIEHO HAa KOHCYJIBTAIUIO 110 MPOMEKYTOYHOMN
aTTecTalliy; Ha CAMOCTOSTEIbHYIO paboTy 00yJaromumxcs BeleneHo 153 yaca st 3aouHoit ¢/o.

Mecrto aucnumimnsl B ctpykrype AOII BO

Huctumummaa 51.B.07 «Puck-MeHemKMeHT» n3ydaeTcst Ha 3 Kypce, B 5 ceMecTpe IS CTYJICHTOB
OYHOM, OYHO-3a09HOM U 3204HOM ¢/0.

Conepkanue JIUCIUIUTAHBI SBISICTCS JIOTHYSCKOW OCHOBOW JUII W3YYCHHUS B IOCICIYIOIIEM
mucuuruinabl b1.B.JIB.07.01 Ynpasnenue ¢punancoseimu puckamu/b1.B.JIB.07.02 «bankoBckuii
PHUCK-MEHEDKMEHT.

W3yueHre qUCIMIUTMHBI 3aKaHYMBACTCS IK3aMCHOM.

3. Coaep:xaHue H CTPYKTYPA AWM CUUILIHHBI
Ounasn popma odyuenusn

Tabnuna 3.1
O0beM JUCHHUILINHDI, Yac. ®Dopma
KonrakTHas padora TeKyLero
HaumeHoBaHue Tem o0yuyarouuxcs ¢ KOHTPOJIsI
Ne n/m
(pa3naesioB) Bceero npenogaBaTejgeM CP | ycmeBaemocTu™*,
10 BUIAM YUeOHBbIX 3aHATHI MPOMeKyTOYHOMI
JI JIP 113 KCP arrecTauu™***
Tema | | SYIHOCTE 1118 4 4 10 0,T
KJIacCU(UKaIMsl PUCKOB
WNudpopmannonsoe
Tema 2 | obecnieucHue 18 4 4 10 O,T
YIPABJICHUS] PUCKOM
Tema 3 | MeTosbl OLICHKH PUCKOB 18 4 4 10 0, Ped
Tena 4 OCHOBHBIE TIOJIOKEHUS 19 4 4 11 0.K
PUCK-MEHEKMEHTA
Tema 5 VYnpasnenue pUCKOM 20 4 4 12 O.T
noptdens
VYrpasineHue puckamu C
HCIIOJIb30BAaHUEM
Tema 6 | MPOM3BOAHBIX 20 4 4 12 0, Ped
(UHAHCOBBIX
WHCTPYMEHTOB




Ynpasnenue
Tema 7 | mpeanpUHUMATEIbCKUM 20 4 4 12 O,K
pPUCKOM
Bo3moxHocTH
HCIIOJIb30BaHUS
COBPEMEHHBIX
Tema 8 | mporpaMMHBIX 18 4 4 10 O, KE
MPOAYKTOB B IPOLECCE
YIPaBJICHUS
(MHAHCOBBIMH PHCKaMU
Koncynbranuu Ha 9 5
MIPOMEXKYTOUYHYIO aTTECTALIUIO
[IpomMesxyTouHas arTectanus 27 27 JKk3
Bcero: | 180 32 34 27 87
Ouno-3aounas popma ooyuenusn
Tabmuna 3.2
O0beM JUCHHUILINHDI, Yac. ®Dopma
KonTakTHas padora TeKylIero
HaumeHoBaHMe TeM o0yuarouuxcs ¢ KOHTPOJIs
Ne n/m
(pa3naesioB) Bcero npenogaBaTejaeM CP | ycnmeBaemocTu™*,
mo Buaam y‘leﬁHbIX 3aHATHH l'[pOMe)RyTO'lHOﬁ
JI JIP 113 KCP arTecTAlUu® **
Tema 1 | CYMHOCTE 1116 2 2 12 0,T
KJ1acCHU(UKalUs PUCKOB
HNnpopmannonsoe
Tema 2 | oOecrieuenue 15 2 2 11 O, T
YIPABJICHUS] PUCKOM
Tema 3 | MeToJibl OIIEHKH PUCKOB 19 2 2 15 O, Ped
Tena 4 OCHOBHbBIE TIOJIOKEHUS 19 ) ) 15 0. K
PUCK-MEHEJKMEHTA
Tema 5 Yupasnenue PUCKOM 21 5 ) 17 O.T
noptdens
YnpasieHue puckamu C
HCIIOJIb30BAaHUEM
Tema 6 | MPOU3BOJHBIX 21 2 2 17 O, Ped
(uHAHCOBBIX
WHCTPYMEHTOB
VYnpasnenue
Tema 7 | mpeanpUHUMATEIbCKUM 21 2 2 17 O,K
PHUCKOM
BosmoxHoCcTH
WCTIOJIb30BaHUS
COBPEMEHHBIX
Tema 8 | mporpaMmmMHBIX 19 2 2 15 O, KE
MPOAYKTOB B IIPOLECCE
yIpaBJICHUS
(UHAHCOBBIMU PUCKAMH
Koncynpranuu Ha 9 2
IIPOMEXYTOUHYIO aTTECTALIUIO
ITpomMexyTouHast arTectanus 27 27 OK3
Bcero: | 180 16 18 27 | 119




3aounasn hopma odyuenusn

Tabnuua 3.3
O0beM TMCUMILUIUHBI, YAC. ®opma
KonTakTHast padoTa TEKYILero
HanmeHnoBanue Tem 00y4arImuxcs ¢ KOHTPOJIA
Ne i/
(pa3aeJsioB) Bcero npenoaaBarTeyieM CP | ycneBaeMocTH* ¥,
10 BUAM YYeOHBIX 3aHATHI NMPOMEeKYTOYHOM
J JIP 3 | KCP aTTecTaMu™**
Tema 1 | CYIWOCTD 120 2 - 18 o, T
KJaccu(UKaIusi pUCKOB
Nudopmanronnoe
Tema 2 | obecneucHue 20 2 - 18 O, T
YIIPABJICHUS! PUCKOM
Tema 3 | MeTO/IbI OIICHKU PUCKOB 21 2 - 19 O, Ped
Tena 4 OCHOBHBIE TIOJIOKEHUS 20 2 i 18 0.K
PUCK-MEHEI)KMEHTA
Tena 5 Yupasnenue PUCKOM 29 i 2 20 O.T
noptdenst ’
YnpasieHue puckamu C
HCIIOJIb30BAaHUEM
Tema 6 | OPOU3BOAHBIX 22 - 2 20 O, Ped
(MHAHCOBBIX
WHCTPYMEHTOB
VYnpasnenue
Tema 7 | mpeaIpUHUMATEIbCKUM 22 - 2 20 0O, K
PHUCKOM
Bo3moxHocTH
HCIIOJIb30BaHHUS
COBPEMEHHBIX
Tema 8 | mporpaMMHBIX 22 - 2 20 O, KE
MPOAYKTOB B IPOLECCE
YIPaBIICHUS
(PMHAHCOBBIMU PUCKAMHU
KoHcynprammmun Ha MOPOMEXKYTOUHYIO ) 2
aTTECTaIHIO
ITpoMexyTouHas arTecTanys 9 9 OK3
Bcero: | 180 8 10 9 153

**

— popmbr mekyujeco koumponsn ycnesaemocmu: onpoc (0), koumpoavnasn paboma (K), mecmuposanue

(T), pecpepam (Pegp), keiic (KE).
*** - chopmbl npomesxcymounoi ammecmayuu: sx3amer (Jk3).

O - onpoc, Kot — | [y1st nu11 ¢ HapyImeHUsIMHU 3pEHUSI:

KOJUIOKBUYM, Omnpoc, KOJIIOKBUYM, COOECeI0BaHUE, TUCKYCCUSI YCTHO
co0eceioBaHueE, JIyig U1 ¢ HapyIIEHUSMH CiyXa:

Juc -nuckyceus Omnpoc, KOJUTOKBUYM, cOOeCeI0BaHuE, TUCKYCCHS TUCbMEHHO

JIJIst 11 ¢ HapyIICHUSIMHA OTIOPHO-IBUTATEIILHOTO arapara:
Onpoc yCTHBIN/ MUCEMEHHBIH

T -tectupoBanue | s U1 ¢ HAPYIICHUSIMH 3PEHUS:

TectupoBanue

JInst AL ¢ HapyIeHUs MM CITyXa:

TectupoBanue

JI1s1 Iin ¢ HapyImeHnsIMM ONTOPHO-JIBUTaTEIbHOTO anmnapara:




TectupoBanue

P3-pemenue 3a-
Jlay, Keiic, cutya-
LMOHHAs 3a/1aya,
KP — xoHTpOnbHas
pabora

JList L ¢ HapyIIeHUsIMU 3pEHUS:

YcTHOE pemenue 3aaa4y

Jlist L ¢ HapyLIEHUsIMU CIIyXa:

IInceMenHOE peleHue 3ana4

JList L ¢ HapyleHUussMUM OITIOPHO-BUIaTEIbHOIO arapara:
ITucbMeHHOe/ yCTHOE pelIeHue 3a/1a4

I13
MPaKTUYECKOE 3a-
JlaHue

I1O3 - mpakTuKo-
OPUEHTHUPOBAHHbIC
3amanus, [1IKP -
MpaKkTUyecKas
KOHTpPOJIbHASI pa-
oora,

CP — camocros-
TenbpHas paboTa

JList L ¢ HapyIeHUsIMU 3PEHUS:

Y CTHBIE IPAKTUYECKHE 3aJaHUS

JIyist 5iL ¢ HapyIIeHUsAMHU CIIyXa:

IInceMeHHBIE IPAKTUYECKHE 3a1aHUS

JList L ¢ HapyleHUssMUM OIIOPHO-JBUIaTEIbHOIO almapara:
IInceMeHHBIE TPAKTUYECKHE 3a1aHUS

JI — moxkiang

Ped — pedepar,
TJI0CCapHil Tep-
MUHOB,

D —3cce, Mpe3eH-
Talus

Jiia U1 ¢ HapyIICHUSIMU 3PEHUSL:

Hoxkian, pedepar, Taoccapuii, acce

J7ia U1 ¢ HapYIICHUSMHU CITyXa:

Hoxkian, pedepar, Taoccapuii , acce

Jjig U1 ¢ HapyIIeHUSIMU OTIOPHO-BUTATEILHOTO amnmapara:
Jlokian, pedepar, raoccapuii, acce

Jlenoas urpa,
poJieBas urpa

Jiig U1l ¢ HapyIICHUSIMU 3PEHUSL:

Jenosas urpa, pojieBast urpa

J17ig U1 ¢ HapYIICHUSMHU CITyXa:

Jenosas urpa, pojieBast urpa

Jjig U1 ¢ HapyIIeHUSIMA OTIOPHO-BUTATEILHOTO armapara:
JlenoBas urpa, poJsieBast urpa

Conep:xaHue TMCHMILIHHBI

Tema 1. CymHocTh H KIacCH(PUKALHUA PHCKOB

ITonsatus HeonpeaeneHHOCTH U pucka. Knaccudukanuu puckon. Knaccudukanus pruckon
B COOTBETCTBHM C OCHOBHBIMM BHJaMH XO3SHCTBEHHOW AestenbHOoCcTU. Kinaccudukanus puckon
1o XapakTepy nociueactsuid. Kiaccudukanys puckoB 1Mo ypoBHIO BO3MOXKHBIX MOTeph. YncThIe
U CIEKYJISTUBHBIE PUCKU. DK30T€HHbIE U AHJIOT€HHbIE pUCKU. Bunibl ¢puHancoBoro pucka. Puck
JUKBUAHOCTU. Puck marexxecriocoOHocTH. [TporienTHBIN puck. Puck konebanus 1eH (1eHoBOM
puck). BamotHeiil puck. UHnsuronHslii puck. MlHBecTUIMOHHBIA puck. CUcTeMaTHYecKue u
HECUCTEMATUYECKUE pUCKU. DOpC-MaKOPHBIE PUCKHU.

Tema 2. UndopmannonHoe odecrieyeHne ynpaBJjieHUusi puCKOM

[TpuHIMIBI HTHPOPMAITMOHHOTO OOECIeUeHUsl CUCTEMBI yIpaBieHus puckoM. [lone3HocTsb
uHpopmanuu. Krnacchl HCTOYHHMKOB HH(OPMAIIMOHHOM HeompeneleHHOCTH. JloCcTymHOCTh
uHpopmanuu. JloctoBepHocTh MHPopMaruu. OOuIMe TPyNmbl UCTOYHUKOB HHGOPMaLUU IpH
aHaM3e KOHKPETHBIX puckoB. WHdopmanmoHHas cucrtemMa, oOOCIy)XHBarolas Mpolecc
yIpaBJIeHUS PUCKAMH.

Tema 3. MeToabl OLICHKH PUCKOB
Konnenmust pucka U JOXOTHOCTH B (pMHaAHCaX. XapaKTePHCTUKA IMOJXOAOB K OIEHKE
puckoB. [lokazarenu oueHku pucka. CTaTHCTUYECKUE TMOKa3aTeNld OLIEHKH pUcKoB. KoHuenmus



croumoctd mox puckom (VaR). KomuuecTBeHHbIe METOIBI aHamu3a pucka. MeToa
KOPPEKTHPOBKM CTAaBKM JHMCKOHTAa. MeTox aHanu3a 4YyBCTBUTCIBHOCTH. MeETOX CliCHAapHUEB.
Meron BEpOATHOCTHBIX OLIEHOK. MeToj AepeBbEeB pelleHMM. MIMUTAanMOHHOE MOJEIMPOBAHKE
puckoB. KauecTBeHHbIE METOJbl aHAJINW3a PUCKOB. MeETOAbl SKCHEPTHBIX OLEHOK/MHTEPBBIO,
METOJ KOMUCCUH, MeTOJ Jlenbdu, MeTo aHaJIOTUH U METO/I YMECTHOCTH 3aTpar.

Tema 4. OcHOBHBIE I10/105KEeHUSI PUCK-MEHeI)KMeHTa

Ilenin u OCHOBHBIE NOAXOAbl K YHPaBICHHUIO (PUHAHCOBBIMM pHUCKaMM, CHUCTEMA
ynpasineHus. IlpuHnunel ynpaieHuss (UHAHCOBBIMH puckamu. llonmutuka u  mporecc
YIPaBICHUS PUCKaMU. AKTHBHOE, aJalTUBHOEC M IACCUBHOE YIPaBICHHE pHCKamMH. MeTozsl
yrpaBiieHUs] (PMHAHCOBBIMH pHCKaMU (YKJIOHEHHE, MpPeAylpexkIeHHe, COXpaHeHHe, Iepenada
puckoB). JluBepcuukanus Kak METOJ YINPaBJIECHUS pPUCKAMU. XEKUPOBAHHE KAK METOJ
yhpaBieHus puckamMu. Mojienu ynpasieHus: puckamu (TpaJulMOHHAs U HOBAsi MOJEIIb).

Tema 5. YnpaBienue puckom nopreJist

IToHATHE MHBECTUIIMOHHOIO MOPTQEis, NPUHIMIBI U 3Tanbl ero ¢popMupoBaHus. Busl
(MHAHCOBBIX AKTUBOB C (PMKCHPOBAHHBIM JI0XOJOM, UX OCHOBHbBIE XapaKTepUCTUKH. DaKTOpBI,
BIIMSIOLIME HA CTOUMOCTD U IOXOJHOCTb JOJTOBBIX HHCTPYMEHTOB. METO bl OLIEHKH CTOMMOCTH
¥ JIOXOHOCTH (DMHAHCOBBIX aKTHBOB C (PMKCHPOBAHHBIM J10XO0IOM. JIFOpaIuisi ¥ BBITYKIOCTh KaK
Mepa pUCKAa JOJrOBBIX HMHCTPYMEHTOB. CTpaTeruu YOpaBiI€HHUS PHUCKOM  OOJIMTaIvid.
MMMmyHM3a11s TPOLEHTHOTO prucka. PEUTUHIH JOATOBBIX HHCTPYMEHTOB. OCOOEHHOCTH OLIEHKU
JOATOBBIX MHCTpyMeHTOB B P®. Puck u noxomgHocts mnoprdens akuuid. OntumManbHbIA
noptdensb. PriHOUHBI mopTdens. XapakTepuctuyeckas JWHHUS pblHKa KanutaioB (CML).
Mogene ouenku croumoctd ¢uHaHcoBbIX akTHUBOB (CAPM). Xapakrepuctuueckas JIMHUA
neHHoi oymaru (SML).

Tema 6. YnpapjieHHe PUCKAMH C HCHOJb30BAHHEM NPOM3BOIHBIX (PHHAHCOBBIX
HHCTPYMEHTOB

Bunet u  oOmas  xapakTepuCTHKa  IPOU3BOJHBIX  HMHCTPYMEHTOB. Tumbl u
(dbyHaaMeHTalbHbIe CBOMCTBAa OMUMOHOB. DAaKTOpBI, ONpEAEIAIOIINE CTOUMOCTh OILIMOHOB.
OnuuoHHbIE CTpaTeTMM  XEIKUPOBAHUA  (PUHAHCOBBIX PHUCKOB. THIBI M  OCHOBHbBIE
XapaKTEePUCTUKH (DBbIOUEPCHBIX KOHTPAKTOB. MeTOoAbl OIEHKH (PbIOYEpCHBIX KOHTPAKTOB.
@®opBap/iHble KOHTPAKTbl M CBOMbI. YTpaBieHHWE (UHAHCOBBIMU PHCKAaMHU C HCIOJIb30BaHUEM
IIPOU3BOJHBIX HHCTPYMEHTOB.

Tema 7. YnpasjieHue nNpeANPHHAMATEIbLCKUM PHUCKOM

KittoueBbie Bunbl puckoB B OusHece. [loHsITHE 1 CYyIITHOCTH ONEpallnOHHOTO prcKa. Busl
3aTpaT KOMIIAHUHM U CBsI3aHHbIE ¢ HUMM pUCKHU. KoHuenuus onepannoHHOro peryara. Pucknm
¢unaHcupoBaHus O6usHeca. Konunenuust ¢puHancoBoro psryara. CoBMeCTHBIM 3(PPeKT pbryaros.
Bei6op cniocoba ¢unancupoBanus. [IporHo3upoBanue pUHAHCOBOM HEYCTOHYMBOCTH. Moaenu
OLICHKH NMOTEHINAIbHOTO 0AaHKPOTCTBA KOMIIAHUH.

Tema 8. Bo3M0:KHOCTH HCMOJIb30BAHHS COBPEMEHHBIX MPOrPaMMHBIX MPOIYKTOB B
npouecce ynpapjaeHus GUHAHCOBBIMHM PHCKaAMU

OOmiasi xapakTepUCTHKAa MPOrpPaMMHBIX MPOAYKTOB aBTOMAaTH3allUM aHaiu3a |
ynpasiaeHus puckamu. CTaHAgapTHBIE IPOIPaMMHBIE PEIICHUS: BO3MOXHOCTH M MHCTPYMEHTBI
tabnnyHoro mpoueccopa MS Excel ans oueHku puckoB. AHaNINW3 WHBECTULMOHHBIX PHCKOB C
ucnonb3oBanuem [T Ansr-HUHBect, Project Expert. AHanu3 (QHUHAHCOBBIX PHCKOB C
ucnonszoBanueM [T Anpr-Ounancel, AnsT-Ilpornos, Audit Expert. Ilpumenenue IIIIIT
MaTeMaTHYeCKOr0 M CTaTUCTUYECKOrO aHaju3a JUis MOJECIMPOBAaHUS OIEHKH pHuckoB (Matlab,
SPSS, R-project u np.).

CpencTBa /17151 OLIEHKU U YIIPABIEHHS pUCKAMHU KOMITJIEKCHBIX MH()OPMAIIMOHHBIX CUCTEM



Reuters, Bloomberg.

4. MaTtepuaJjbl TEKyLIero KOHTPOJIsl yCIeBaeMOCTH 00yUaomuxcsi 1 (POH OLEeHOYHBIX
CpPeACTB MPOMEKYTOYHOM aTTeCTAIMHU MO JUCIHUIINHE

4.1. Tekymuii KOHTPOJIb yCIIeBAEMOCTH
4.1.1. ®opMbI TEKYLIET0 KOHTPOJISI YCIIEBAEMOCTH

Tabauua 4

Tema (paznen)

MeToabl TEeKYyIIEro KOHTPOJIS
yCIIEBAEMOCTHU

CymHoCTh M KJ1acCU(UKALUS PUCKOB

Omnpoc, TectupoBanue

WudopmanmonHoe odecrieueHne yrnpaBieHUs PUCKOM

Omnpoc, TectupoBanue

MeTo1bl OLIEHKH PUCKOB

Omnpoc, Pedepar

OCHOBHBIE ITOJIOKCHUS PUCK-MCHCPKMCHTA

Ompoc, KontposbHas pabota

YnpasieHue puckom noprdens

Omnpoc, TectupoBanue

VYnpasieHue pUCKaMU C HCIOJb30BaHUEM IPOU3BOJHBIX
(MHAHCOBBIX NHCTPYMEHTOB

Ompoc, Pedepar

YHpaBJ'IeHI/Ie NpEeAPUHUMATCIIBCKUM PUCKOM

Omnpoc, KorrponpHas pabora

B03MOXHOCTH UCIIOJIB30BAHUSI COBPEMEHHBIX IPOIPAMMHBIX
MIPOJIYKTOB B IMPOIIECCE YIpaBieHUs (PUHAHCOBBIMU PUCKAMU

Ompoc, Keiic

MeToabl TCKYILIECIr0 KOHTPOJISA YCIIEBACMOCTH

YCTHBIN OTBET Ha BOIPOCHI /
KOJUTOKBUYM

[IncbMeHHBIM OTBET HA BOIPO-
CBI / KOJUIOKBUYM

VYyacTtue B JUCKyCCUU
ColecenoBanue

JInst un ¢ HapyleHUs MU 3pEHUSL:

VY CTHBIN OTBET HA BOIIPOCHI

JInst L ¢ HapyIIeHUsIMH CllyXa:

[TucbMEHHBIN OTBET HA BOMPOCHI

Jlnst L ¢ HapyleHUssMHU ONOPHO-BUTaTEIbHOTO anmnapara:
Y CTHBIN/TIMCEMEHHBIH OTBET Ha BOTIPOCHI

Pemenne tecToBOro 3a1aHus

JInst AL ¢ HapyIeHNUsIMU 3pEHUS:

DNEKTPOHHOE TECTUPOBAHUE C UCIIOJIB30BAHUEM CIIELUAIIN3H-
POBAaHHOTO IPOTPAMMHOI0 00ECIIEUEHHsI U ¢ TIOMOIIBIO ac-
CUCTEHTA.

JInst AL ¢ HapyIeHUsIMH CITyXa:

DNEKTPOHHOE TECTUPOBAHUE .

JLnst nan ¢ HapyIeHnssMHM OITOPHO-JBUTaTEIbHOTO almapara:
DNEKTPOHHOE TECTUPOBAHUE C UCIIOJIB30BAHUEM CIIEIUAIIN3H-
POBAaHHOTO IPOTPAMMHOI0 00ECIIEUEHHsI U ¢ TIOMOIIBIO ac-
CUCTEHTA.

BrInonaHenne npakTH4eckoro
3a/laHusl, IPaKTUKO-
OpUEHTUPOBAaHHBIE 3aJaHUS,
IIPAKTUYECKAsi KOHTPOJIbHAs
paborta, caMmocTosATENbHAs pa-
00Ta, peleHue 3a1a4, Kelcos,
CUTYallMOHHBIX 3a/1a4

JUig U1 ¢ HapyIIEeHUSIMU 3pEHUS:

BrinonHeHne npakTHYeCKUX 3aJaHui, 3aJaHHbIX MTPEno/iaBa-
TE€JIEM B YCTHOM (hopMe WIIM pa3MEIICHHbIX B 3JIEKTPOHHOM
BUJIe B KAOMHETE CTY/IEHTa, 1€ UCIIOJIb3YETCs CIIeUaIN31-
POBaHHOE IPOrpaMMHOE 00€ecIIeUeHHE.

JIst i1l ¢ HapyIIEeHUsIMH CllyXa:

BrinonHeHue nMCbMEHHBIX TPAKTHUECKUX 3aJaHUM, 3aaH-
HBIX MpernojaBaTesieM B MUCbMEHHOH (opMe, WK pa3MelleH-
HBIX B AJIEKTPOHHOM BUJI€ B KaOWHETE CTyAEeHTa

JI1st i1l ¢ HapyleHUs MU ONIOPHO-JIBUTATEIBHOTO anmnapara:
BrinonHeHne nMCbMEHHBIX MPAKTHUECKUX 3aaHUi, 3a1aH-
HBIX TIPEToAaBaTeNeM B YCTHOW/ MIMCbMEHHOHN opMe, UITH
pa3MelIeHHbIX B 3JIEKTPOHHOM BHJIE€ B KaOMHETE CTyIeHTa
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IIpenocrasiienue noknazna- JUta nu1 ¢ HapyIIEHUSMH 3PEHUS:

MMpe3CHTAaIuu, pe(pepaTa, TJ10C- HpeﬂOCTaBHeHI/IC TCKCTA B IICYaTHOM BHJEC, BBIIIOJIHCHHOI'O C
capusi TEPMHUHOB, 3CCE ITOMOIIBIO ACCUCTEHTA WIN C UCIOJIb30BAaHUEM CIICLUAIN3H-
POBAHHBIX TEXH. CPCACTB U IMTPOrpaMMHOTO O6€CH€‘-I€HI/I$I, BbI-
CTYIUICHHME C IIPE3CHTALMEN C IIOMOILBIO ACCUCTEHTA UIIH C
HCIIOJIb30BAHHUEM CIICHUAIIM3UPOBAHHBIX TCXH. CPECACTB U
IIPOrPaMMHOr0 00eCIeueHHs..

JIist L ¢ HapyIIeHUsAMHU CIIyXa:

[IpenocraBiienue TekcTa B 1€4aTHOM BUE, (BOZMOXKHO BbI-
CTYIUICHHE C IIPE3EHTALMEN € ITIOMOILBIO CypAONEPEBOIIMKA
1/ WM CTIeNUAIN3UPOBAHHBIX TEXH. CPEJICTB U IIPOrPaMMHOTO
obecrnieueHus).

JUig nu1 ¢ HapyIIeHUsAMH OIIOPHO-[BUTATEIBbHOTO alapara:
IIpenocraBiieHre TEKCTa B IEYaTHOM BUJI€, BO3MOYKHO BBbI-
IIOJIHEHHOTO € ITIOMOLIBbIO0 ACCUCTEHTA, BBICTYIICHUE C IIpe-
3E€HTAIMel C MOMOIIIBIO aCCHCTEHTA W/ MM CIIeHUAIN3UPO-
BaHHBIX T€XH. CPE/ICTB U IPOIPAMMHOI0 00€eCIIeUEeHHUSI.

[enosas urpa, posnesas urpa Jns muu ¢ HapyleHussMu 3pEHHUS:

Brinonnenue 3aganuii urpel B ycTHOU (hopme

JI1st AL ¢ HapyIIeHUsIMU CIIyXa:

BrlinonHenne NMCbMEHHBIX 3aJaHUI UTPBI

JList AL ¢ HapyIeHnssMU OITOPHO-JBUIaTEIbHOTO almapara:
Brinonnenue 3aganuii B ycTHON/ucbMeHHON (hopme

4.1.2. MarepuaJjbl TeKylero KOHTPOJIsl YCIIeBAeMOCTH

Marepuanbl TEKyLIEro KOHTPOJS YCIIEBa€MOCTH MPENOCTaBIAOTCA B (opMax,
QJIaNTHPOBAHHBIX K KOHKPETHBIM OTPAaHUYCHUSM 3IOPOBbSI M BOCTIPHUATHS WH(POPMALUU
o0yyJaronmxcs:

JUISL JIUI] C HApYIICHUSIMHU 3PEHHUS: B YCTHOH (opme Wi B (OpME IEKTPOHHOTO TOKYMEHTa C
YBEIMYEHHBIM  MPUPTOM €  HUCHOJIB30BAaHUEM  CIEHUAIM3UPOBAHHOIO  IPOTrPaMMHOTO
o0ecreyeHusl.

JUISL JIAL C HApyILIEHUsIMU CJIyXa: B Te4aTHOl Gopme Hiu B popMe 3IEKTPOHHOTO JOKYMEHTA.
JUISL JIML C HapyLIEHUSIMU OMNOPHO-IBUIATEJILHOTO ammapara: B YCTHOM (opme WM NedyaTHOU
¢dopme min B popMe dIEKTPOHHOTO JOKYMEHTA.

[Ipu npoBeAeHUH TEKYLIEr0 KOHTPOJISl YCIEBAEMOCTH O0Yy4arOIIMXCsl MHBAINUJIOB U JIUIL C
OTpaHUYEHHBIMH BO3MO)KHOCTSIMHU 3/I0POBbsI IIPENYCMAaTPUBAETCSI UCIIOJIB30BAaHUE TEXHUUECKHUX
CPEICTB, HEOOXOAUMBIX UM B CBSA3M C UX HHAWBHUIYaJbHBIMU OCOOEHHOCTSIMH. DTHU CpENCTBA
MoryT ObiTh mpenocraBieHsl CUY — ¢umuman PAHXul'C wiam Moryt ucmnosib3oBarbes
cOOCTBEHHBIE TEXHUYECKUE CPEICTBA.

ITpu HeoOXOAMMOCTH MHBANIKAM M JIUL[AM C O'PaHMYEHHBIMH BO3MOXKHOCTSMH 37I0POBbS
NPEIOCTABISAETCA JOMOJHUTEIBbHOE BpeMsl JUIsl TOATOTOBKM OTBETa WJIM Ha BBIINOJIHEHUE
3a1aHUM.

IIpuMepHBIE BONPOCHI TECTA

1. Haubonee pacnpocTpaHEeHHbIM BapUaHTOM CTPATETHH YIIPaBIEHUS (PMHAHCOBBIMU
pUCKaMU NPEINpPUSTHS BBICTYIIAET:

A) arpeccuBHasl cTpaTerus,

B) cTpaterus auBepcuduKanus pUCKOB;
B) crpaTerust yKIIOHEHHSI OT PUCKOB;

') cTpaTerust MUHUMH3ALUHA PUCKOB.

2. Haubonee 3¢ (eKTUBHBIM METOJIOM MTPOTHUBOACHCTBUS (PUHAHCOBBIM PUCKAM
MPEPUSITHS BHICTYIIAET:

11




A) ux npodunakruka,
b) HanMmeHee 3aTpaTHas KOMITEHCAIHsI BO3MOXKHBIX TIOTEPb;
B) mosHbIi 0TKa3 OT PUCKOBBIX OIEpaIHi;
I') ucrionb30BaHNEe MUHMMYMa 3aliMOB B (DMHAHCUPOBAHUHU.
3. K npou3BogHBIM IIEHHBIM OymMaramM OTHOCSITCS;
A) Ka3HaueicKre 0053aTelIbCTBA,;
B) onumonsr;
B) akuuu;
I') oGnuraruu.
4. Koapdunuent bera ects:
A) Mepa BKJIa/ia HHIMBHIYAJILHON IEHHOH OyMaru B CyMMapHBIi PUCK PHIHOYHOTO mOpTdes;
b) Mepa HeauBepcHPUIIMPYEeMOro KOMIIOHEHTA PHUCKA;
B) oTHOIIEHKE KOBapUaIMK MEXTy JOXOJIOM MHIMBHYAIbHON IIEHHOM OyMaru u J10X0J10M
PBIHOYHOT'O OPT(Est K JUCTIEPCUN PHIHOYHOTO NOPTQEs;
I') Bce BBILLIENIEPEYUCIIEHHOE.
5. Puck, KOTOpbIit MOXKET ObITh YCTPaHEH MPABUIIBHBIM O00POM
MHBECTHUIMI, Ha3bIBAETCH:
A) KOppessLUOHHBIM;
b) cucremubim;
B) nuBepcudunupyemsim;
') BKIItOUaET BCE BBIIIETIEPEUUCICHHBIE XaPAKTEPUCTUKH.
6. CymMMapHbIil pUCK MHBECTHLIMOHHOI'O MOPT(hes:
A) paBeH cyMMe CHCTEMHOTO U IUBEPCUDUITIPYEMOTO PUCKOB;
b) MoxeT OBbITh [TOJHOCTBIO YCTPAHEH MTyTeM MPaBUIIBHOTO 110100pa HHBECTULIUH;
B) camxkaercst mytem 1modopa COCTaBISIFOIINX WHBECTUIIMOHHOTO MOPTQENs, HMEIOIIHX
HO3UTUBHYIO KOPPEISALUIO;
T') BCE BBIIIENIEPEUNCIEHHOE.
7. IuBepcuduKaIys MHBECTUIITMOHHOTO MOPTQEsT — 3TO:
A) nporiecc paccpeaoTOUEHUs CPEICTB IO MHBECTULIUAM B LIEJIIX COKPAILEHUS PUCKA;
b) npouecc, HanpaBiIeHHBIH HAa CHUKEHUE PUCKA 10 OCHOBHOMY MHBECTUIIMOHHOMY IIPOEKTY;
B) nmporecc 3amMeHbl HHCTPYMEHTOB € Na1a10IIEN JOXOJHOCThIO Ha MHCTPYMEHTHI C pacTylIei
JIOXOJTHOCTBIO;
I') nouck 1eHHbIX OyMar, UMEIOLUX MO3UTUBHYIO KOPPEIISALIHUIO.
8. ITonsTre pMHAHCOBBIN PUCK:
A) ompenieneHo 3aKOHOAATEIbCTBOM
b) Bimrouaet B ceds nmpenpuHIMATEIbCKUIA PUCK
B) cBs3aHO ¢ 10NOJHUTENBHBIMU (PUHAHCOBBIMU PacxXo1aMu
') Bce 0TBETHI HEBEPHBI
9. YeM BbIlIE TOXOJHOCTh, TEM, KaK MPABUJIIO:
A) BbIIIIE PUCK OTIEPALIUY;
b) Hmke puck onepanuu
B) 5Tu noHATHS HE3aBUCHMBI
I') Bce 0TBETHI HEBEPHBI
10. Puck KOHIIEHTpaLMU KPEAUTHOTO MOPTQEsi KOMMEpPUECKoro OaHka
CBSI3aH C:
A) nposiBIeHHEM HeTOOPOCOBECTHOCTH B IpoIecce pabOThI C KpeAUTaMU
b) miioxum puHAHCOBBIM MOJIOKEHUEM 3a€MIIUKA
B) oTcyTcTBHEM HCTOUYHUKOB BO3BpAaTa CPECTB
I') npenocTaBneHuEM KPYIHBIX KPEIUTOB OJJHOMY 3aEMIIHUKY
11. HCTpyMEHTOM pEeryaupoBaHuUs PIHOUHBIX PUCKOB SIBIISIETCS:
A) ycTaHOBKA JIUMUTOB MO ()MHAHCOBBIM HHCTPYMEHTAM
b) onepatuBHas olieHKa COCTOSIHUS BaTIOTHOTO PhIHKA
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B) o6a oTBera BepHBI
I') HeT BepHOTO OTBETA
12. B kauecTBe OCHOBHOT'O METO/Ia YIPABJICHUS PUCKAMU UCIOJIb3YIOT:
A) nTUMUTHpOBaHHUE
b) xemxupoBanue
B) nusepcuduxauio
I') HeT BepHOTrO OTBETA.
13. K 3x30reHHbIM (hakTOpaM HEOINpeIeIeHHOCTH OTHOCSTCS:

A) U3MEHEHHUE TEXHOJIOTUHU U CTPYKTYPbl OCHOBHBIX MPOU3BOJICTBEHHBIX (POHIOB, UX

(YHKLIMOHATIBHOIO U SKOHOMHUYECKOT0 H3HOCA
B) nadnsamus
B) pernonanbHble U oTpaciaeBble 0COOCHHOCTH PA3BUTHS.
14. OcHOBHbIE IPUHIUIIBI YIIPABICHUS PUCKAMMU:
A) Henb3s pUCKOBATh OOJIbIIE, YEM MOTYT MO3BOJIMThH 3a€MHbIE CPEJICTBA
b) B oTienbHbBIX ciyyasix MOKHO PUCKOBATh MHOTUM DAy MaJIoro
B) HeoOxoauMo 1ymMathk 0 NOCIEACTBUSIX PUCKA
I') HeT BepHOTrO OTBETA

15. Co3narenbpHOE OCTaBIICHHE pHUCKa 3a HHBECTOPOM B paCdYCTC HA TO, UYTO OH CMOIKET

MOKPBITH BO3MOKHBIE [TOTEPU 32 CUET COOCTBEHHBIX CPEJCTB, Ha3bIBACTC:
A) nzbexxaHueM pucka
b) ynep;xanuem pucka
B) nepenaueii pucka
I') ctpaxoBaHueM pucka
16. ®uHAHCOBBIN PUCK BO3HUKAET:
A) B npo1iecce por3BOJICTBEHHOM e TEIIbHOCTH
b) B mporiecce oTHOIICHUH PEANPUATHNA ¢ OaHKAMH
B) B porecce 3aKkynku ChIpbsi 1 MaTepHaioB
') B mporiecce neperoBOpoB C JIETOBBIMU MAPTHEPAMHU.
17. OCHOBHBIMHM METOAAMHU YIPABICHUS KPEIUTHBIM PUCKOM SIBJISIOTCS:
A) ouileHka (PMHAHCOBOTO COCTOSIHUS 3a€MITUKOB
b) pesepBupoBanue
B) pasrpanuuenue moJsHOMOUYHUI COTPYTHUKOB
I') Bce 0TBETHI BEPHBI
18. OCHOBHBIMM METOAAMH YIIpaBiIeHHs (POHTOBBIM PUCKOM SBIISIOTCS:
A) orieHKa (PUHAHCOBOTO COCTOSTHUSI SMUTEHTA
b) ycranoBieHre TMMHUTOB HAa SMUTEHTOB IIEHHBIX Oymar
B) ycraHoBKa TMMHUTOB Ha olepaluy ¢ HEHHbIMU OyMaramu
') Bce 0TBETHI BEPHBI

IIpuMepHasi TeMaTHKA KeilcOB
[Ipaktnueckuii  keiic  «BHemHss  (MHCTUTYIHMOHAJIbHAs)  cpena
(opraHu3anyu) ¥ puUCKU, MHULIMUPOBAHHbBIE BHELTHEH cpesioiiy.
Keiic npexacraBnser co0oil caMOCTOSITENbHYI0 WHIUBUAYAIbHYIO WU

MPEAIPUATHS

KOJUIEKTUBHYO

NUCbMEHHYIO paboTy AECKPUNITHUBHOIO M aHAJTMUTUYECKOTO XapaKTepa, MOCBSIIEHHYIO OMMCAHUIO
PBIHOYHOM CUTYyallM B CaMOCTOSITEIbHO BEIOPAHHOM CEIrMEHTE NOTPEOUTENHCKOTO PhIHKA.

OO6cyxneHue kelica IpOBOAUTCS MO CIAEAYIOIIEMY TUTaHY:

1. HpOGKT PacChuIacTCA MPENMOoAaBaTC/ito U BCEM CTYACHTaM I'PYIIIbl HEC MMO3OHEC, YEM 3a

OJIHU CYTKH JIO BpEMEHHU 00CYKICHHS.
2. ABTOp(BI) IPE3EHTUPYIOT TEKCT (HE Oosee 15 MUHYT).
3. YyacTHUKH 00CYXI€HUS 3a/1al0T BOIIPOCHI aBTOPY(am).
4. ABTOp(bI) OTBEYAIOT HA BOMPOCHI (He Oosee 10 MUHYT).

5. Y4aCTHUKHU BBICKA3bIBAIOT KPUTHYCCKUC 3aMCUAHUA U PCKOMCHAAIUU B aAPEC TCKCTA.
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Keiic cmaercss mpermomaBareiqo B JJCKTPOHHOM M OyMaXHOM BHJIE HE MO3JHEE ATkl
9K3aMEHa N0 JaHHOMY Kypcy. CTyAeHTBI, HE MPEAOCTaBUBIINE KElca, HE AOMYCKAOTCA K Clade
JK3aMEHa.

IIpumepHBbIe BONPOCHI 1JIs1 YCTHOTO ONIPOCa
Knaccugukanus pucKOB B COOTBETCTBUHM C OCHOBHBIMHU BUAAMHU XO3AHCTBEHHOM
JESTEIIbHOCTH.

1.

HBOoo~NoOR~WN

0.
11.
12.
13.
14.
15.

Krnaccudukanus puckoB 1o xapakTepy Mociae/ICTBUM.
Krnaccudukanus prucKoB 1o YpPOBHIO BO3MOKHBIX TIOTEPb.
YucThble U CIIEKYISITUBHBIC PUCKH.

DK30T€HHBIE U SHJOTEHHBIE PUCKHU.

Puck nukBuIHOCTH.

Puck nnarexxecnocoOHOCTH.

[IponieHTHBII pHCK.

Puck xonebanus 1ieH (IIEHOBOM PUCK).

BantotHblii puck.

WHIAIMOHHBINA pHCK.

WHBeCTUIIMOHHBIN PUCK.

Cucrematndeckue U HECUCTEMATUUECKUE PUCKH.
KavecTBeHHBIN aHATTU3 PUCKOB.

KosmuecTBeHHBIN aHAIN3 PUCKOB.

IIpumepHbIe TeMBbI pedepaToB

CoNoOA~WNE

NNNNNRPRPRRERPRRRRERRE
WNhNPFPOOVWONIUTR,wWNEO

24.

9BOJ’IIOI_[I/I$[ B3INIAJ0B Ha KATCTOPHUH «PUCKH).

Bb160p MHBECTULIMOHHOTO OPT(ENS B YCIOBUAX HEOIPEIEIECHHOCTH U PUCKA.
[Ipennoceinku 1 HakTopsl, NPEALIECTBYIOIINE HACTYIJICHUIO PUCKOBBIX CUTYalUH.

CyIIHOCTb U COIEPKAHUE PUCK-MEHEKMEHTA.

AHanus 1 OLleHKa YPOBHSI PUCKA.

MeTobl YKIOHEHUS OT PUCKA U €r0 KOMIIEHCAIUH.

Mertoab! ynpaBieHus (UHAHCOBBIM PUCKOM.

Knaccudukanms puckos.

Ponbe banka Poccuu B yripaBneHnr 6aHKOBCKMMHU PUCKAMH.
CriocoObl CHUKEHMSI TPOLIEHTHOTO U KPEAUTHOIO PUCKA.
[TonsaTue u kIaccuuKaUs pUCKOB B CTPAXOBOM OHM3HECE.
Konnenmus puckosoii croumoctu (Value at risk — VAR).
Opranuzanus ynpasjieHHs] pUCKOM Ha IPOU3BOICTBEHHOM IPEANIPUATHH.
Meron cratuctuyeckux ucnbitanuii (Monte-Carlo simulation).
XeIKUpOBaHUE PUCKOB.

VYnpaiieHne KpeAUTHBIM PUCKOM B JI€ATEIbHOCTH OaHKOB.
Cratuctuyeckne MeTo/Ibl OLICHKH PUCKA.

Kpurepnii oxniaeMon 1oje3HOCTH.

Pucku B MexayHapoJHONH OaHKOBCKOM JeSITEIbHOCTH.

Oransl ynpaBiIeHUs] pUCKOM.

. AYTCOpPCHUHT yIIpaBJI€HUsI PUCKOM.
O6m1as xapakteprcTrika HHGOPMAIHH, HEOOXOUMOM JIJIs1 YIIPABIICHUS] PUCKOM.

WnenTudukaiys u aHaJau3 pUCKOB.

Meps! 110 TPEeJOTBPALICHUIO HEIUIATEXKECIIOCOOHOCTH U HECOCTOSATEILHOCTH

POCCUMCKHUX IIPEANPUATUN.

25. TIpaBoBO€ perympoBaHHe OTHOIICHHH B chepe HeCOCTOATETHbHOCTH (OaHKPOTCTBA).
26.
217.
28.

Mopenu nporHo3upoBaHusi 6aHKPOTCTBA (PUPMBI.
Jlnarnoctuka 0aHKpOTCTBA MPEITPHUSATHIHA.
3apyOerxHasi MpaKkTHKa PUCK-MEHEIKMEHTA.
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29. IlpousBonHbIe (PUHAHCOBBIC MHCTPYMEHTHI B YIIPABICHUH PHUCKAMHU.
30. Crparerust u TakTUKa pUCK-MEHEIKMEHTA.

IIpumepHasi TeMATHKA KOHTPOJIbHBIX padoT

1. Kak paccuutsiBaeTcsi KOO(GGUIMEHT PUCKA U ONPENENIAIOTCS BOSHUKAIOIIUE MPOOIIEMBI
yIpaBJIeHUS PUCKOM Ha NMPEATNPUATUU?

2. Kaxue 6a3zoBbic (MHAHCOBBIC JOKYMEHTBI HEOOXOJUMO WCIOJIB30BAThH ISl TIOMyYCHUS
MH(OpPMALIKU C LIENBI0 YIPABICHUS PUCKOM?

3. HazoBuTte xapakTepHbIC OTIMYHS YUCTHIX PUCKOB OT CIIEKYJISITHBHBIX.

4. Yto moapa3zyMeBalOT PUCKH HEHCIIOIHEHUS X03IUCTBEHHBIX JOTOBOPOB U CEIEKTHUBHBIC
pucku?

5. Kak mpaBuiIbHO OCYIIECTBISATH OOHapyXEHHE PUCKOB IMPH MOMOIIM KadyeCTBEHHOI'O
aHasnza?

6. Kakyro undopmaiuio o puckax HeOOXOAUMO MOIYYaTh MPU MOMOIIY KOJTUYECTBEHHOMN
OLICHKH?

7. Tlo xakuM KpuTepUsIM HEOOXOIUMO HUACHTU(PUIHUPOBATH BHEIIHME M BHYTPEHHUE
UCTOYHUKU UHPOpMAITUu?

8. Kakue TpeboBaHMs HEOOXOIUMO IPEIBSBIATh K HHYOPMAITUU O PUCKAX ?

9. Kak ocymuiecTBiIsITh BU3yaIH3alMi0 PUCKOB IyTEM CPaBHEHUS paclpenesieHus yniepoa
0 peanu3aliy Kakoro-mudo MpeaylnpeiauTeIbHOr0 MEPONPUSTUS U COOTBETCTBYIOIIETO
pacnpeesieHus ocie ero OCyIEecTBICHUs?

10. Kakum obpa3om cienyer onpeneisaTh TPaHUIly MKy MPUEMIIEMbIM U HEIIPHUEMIIEMbIM
puckamu?

11. Oxapaktepusyiite HKOHOMUYECKYIO (KOMMepYECKy0) u MOJIUTUYECKYIO
HEOIpeIeIEHHOCTH.

12. Ompenenute cTeneHb pUCKa MPU MOMOIIM KOJUYECTBEHHBIX M KaU€CTBEHHBIX METOJIOB
OLIGHKU PUCKOB.

13. Paccuwnraiite oxugaemyro Hopmy goxonHoctu ERR u IRR- BHyTpeHHIOIO HOpMY
JTIOXO/IHOCTH.

14. Kakue oKcrmepTHbIE METOAbl MNPUMEHSIOTCS TMPU  OMNPENEICHUH BO3MOXKHOCTH
HACTYIUICHHUSI PUCKOBBIX CHTYaluii?

15. [Ipy momomM KakuX TIOKa3aTeNel oOIpeaenseTcsl IOBEPUTENbHBI HHTEpBAl M
BPEMEHHOMN Topu30HT pu oneHke (VaR)?

16. Kakue mnpakTudyeckue Mepbl HCIONB3YIOTCSA TpPHU YIpaBICHUH HHPOPMAIMOHHBIMU
puckamun?

17. Kak mpaBunpHO pa3paboTaTh M JOBECTH OO MOAYMHEHHBIX TUIAH ACHCTBUN B Ciydae
KPUTHYECKON CUTYAIlUU BO3HUKHOBEHUS HH(POPMAIIMOHHBIX PUCKOB?

18. Ilo kakuM KpUTEPUSM OCYIIECTBISATH BEIOOP METOIOB YIIPaBICHHS PUCKOM?

19. Kak npoBoauTCS OIIEHKA PUCKOBAHHOCTH 00BEKTA pa3MeIIeHHs pecypcoB OaHka?

20. OxapakTepusyiTe MPEeBEHTUBHBIEC U MOIIEP>KUBAIOIIUE MEPOTIPUATHS PUCK-CTPATETUH.
21. Ilpy mOMOIIM KAaKMX METOAOB CJIEAYeT OCYIIECTBISATH BHIOOP ONTUMAIILHOTO
WHBECTHUIIMOHHOTO MPOeKTa?

22. ]Jlns dYero WCIONB3YIOTCS PEHTHUHTOBBIC 3HAYCHUS JIBYXYPOBHEBBIX BEPOSTHOCTEH
OKYIaeMOCTH WHBECTHLIUI?

23. Yto XapaKTepu3yIOT MTOKa3aTeIN KOBAPHAIIMOHHOW MaTPHUIIBI JTOXOI0B?

Kpurtepun oneHUBaHUA TEKYyLIEr0 KOHTPOJIS
1.1. Texymumii KOHTPOJIb 3HAHUHM CTYJIEHTOB OOECIIEYMBAET ONEPATUBHOE YIIpaBIICHHUE
yueOHOU esATeNIbHOCThIO CTY/ICHTA U MPOBOJIUTCS C LIEJIBIO:
- IIPOBEPKU KA4eCTBA TEOPETUYECKUX 3HAHUN 10 NTUCLIUILINHE;
- MIPOBEPKU HAINYUS YMEHHUM IPUMEHSATH MMOJy4YEHHBIE TEOPETUUECKUE 3HAHUS NIPU
PELICHUH MPAKTUYECKUX 3a/1a4 U BBIIIOJHEHUH JJa0OpaTOPHBIX padoT;
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- MIPOBEPKH HAIUYMS YMEHUN CAaMOCTOSTELHON paboOThI C yueOHOM TUTEepaTypoil.
1.2. Tekylmuii KOHTPOJb 3HAHUW CTYIEHTOB MPEIyCMATPUBAET CUCTEMATHYECKYIO
IIPOBEPKY KauecTBa IIOJYYEHHBIX CTYJEHTAaMU 3HAHUI, YMEHMH M HaBBIKOB II0 BCEM
JUCLUIUINHAM, U3y4aeMBbIM B KAJKIOM CEMECTPE.
1.3. Texymmii KOHTPOJIb 3HAHUN CTYJEHTOB MOXKET MPOBOJIUTHCS B (hopme: yCTHOTO
ornpoca, MUCbMEHHON paboThl, TECTOBOIO KOHTPOJIS, BBIIOJHEHUS 3aJad M IPAKTUYECKUX
3a/laHui, KOHTPOJbHOU pabOThl, MPUMEHEHUSI PEUTUHIOBOM CHCTEMbI KOHTPOJS 3HAHUU U
T.IL.
1.4. IIpu ycTHOM Ompoce BBICTaBISECTCA OLEHKA:
o 5 (oTIMYHO) - 3a MOJHBIA OTBET HA IIOCTABIICHHBIH BONPOC C BKJIIOYCHHEM B
coJlep’)KaHUE OTBETa paccka3za (JIEKIMM) IpernojaBareis, MaTepualoB y4eOHHKOB,
JIOTIOJIHUTEIBHOM IUTepaTypbl 0€3 HABOSIIMX BOIPOCOB;
o 4 (xopoIlo) - 3a IMOJIHBIA OTBET HA MOCTABJICHHBIA BOMPOC B 00BbEME pacckasa
(JIeK1un)
o IIpEeroiaBaTelis ¢ BKIIOYEHHUEM B COJIEpKaHME OTBETa MaTepUAIOB YYEOHUKOB C
YETKUMHU TOJI0KUTEIIBHBIMU OTBETaMH HAa HABOASILUE BOIIPOCHI IIPENIOAABATENS;
. 3 (yIOBIETBOPUTEIBHO) - 32 OTBET, B KOTOPOM O3BYY€HO 00Ji€e IOJIOBHHBI
TpeOyeMoro marepuaia, ¢ IMOJIO)KUTEIbHbIM OTBETOM Ha OOJIBLIYIO YaCTh HABOSIINUX
BOIIPOCOB;
. 2 (HEYyIOBICTBOPUTEIBHO) - 32 OTBET, B KOTOPOM O3BYYCHO MEHEE IOJIOBHHBI
TpeOyeMoro marepuaia WIM HE O3BYYEHO TIJIaBHOE B COJEpPKAHUM BOIpPOCA C
OTPULATEIIBHBIMY OTBETAMM Ha HaBOJSALIME BOIIPOCHI MJIM CTYIEHT OTKAa3ajcs OT OTBETA
0e3 peBapUTEIbHOr0 OOBSICHEHNS YBAXKUTEIbHBIX IPUUHH.
1.5. [TucbmenHas paboTa MOXKET MPOBOAMUTHCS AJIS IMPOBEPKU 3HAHUM 10 OTAEIbHBIM
pazzenaM wiu teMaM. lIpoaomkuTenbHOCTh MMCHbMEHHON pa0oThl HE JOJKHA MPEBBILIATH
IOJIOBUHBI akajeMuueckoro uaca. [lucemeHHas paboTa oueHHBaeTcss o S5-OamibHOU
cUCTEME.
1.6. Pemenune 3amauy, BKIIOYas CUTYallMOHHBIEC, OLIGHUBAETCA 110 KPUTEPUSAM
nucbMeHHOU paboThl. [lonoxurensHelie oueHku (5, 4, 3) npeanonaratoT NPaBUIbHBIA OTBET
Ha T[IOCTaBJICHHYIO 3ajady, OIeHKa 2 (HeyAOBJIETBOPUTENILHO) BBICTABISAETCS 34
HENPaBWIbHBIN OTBET (PE3yJbTAaT).

1.7. KOHTpOHLHaﬂ pa60Ta OpoBOAUTCA 3a CUCT BPEMCHU, IMPEAYCMOTPECHHOTO
y‘IG6HBIM IJIaHOM Ha COOTBCTCTBYIOITYIO JUCHUIIINHY.
1.8. Komunuecto CEMCECTPOBBIX KOHTPOJIbHBIX pa60T, YCTAHOBJICHHOC y‘{e6HLIMI/I

IJiJaHaMHu Hu y‘IC6HI>IMI/I mnporpaMmmamMu, MOKET OBITH JOIIOJTHEHO pa60TaMI/I, HE MMCHOIIMMHU
craryca 00s13aTEIbHBIX.

4.2. IIpomeskyTOYHAS aTTeCTalUsA

4.2.1. IlepeyeHbp KOMIETEHIHII ¢ YKa3aHHeM 3TANoOB UX (OPMHUPOBaHHs B Npouecce
ocBoeHHMs oOpasoBateqbHON mnporpammbl. Ilokaszaresm W KpUTepuM OLCHHBAHMS
KOMIIETEHIUI ¢ y4eTOM 3Tana ux GopMHupoOBaHUS

Tabmuna 1
Kop srama
Kon Haumenosanue . HaumenoBanue >tama
OCBOEHHUS
KOMIIETEHIUN KOMIIETEHIIUH OCBOEHMS KOMIIETEHIUN
KOMIIETEHIINH
Crocoben aBIIATh
Criocoben IIPOBECTHU yrp
PUCKaMU C HCIIOTb30BaHHEM
SKOHOMHUYECKYIO  OIICHKY
HCKOB W  BBIPabOTAThH HHCTPYMEHTOB PHCK-
MKcOCT -4 |P p [IKc OC 11— 4.1 | MeHeKMeHTa, a  TaKKe
MEPOTIPHUSATHS o
o BBIOMpPATH OIITUMAJIbHBIE
BO3IEHCTBHUIO Ha
CIIOCOOBI CHIDKEHHUA
OT/JCNTbHBIEC BUIBI PUCKA
KOHKPETHBIX PUCKOB
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Cnocoben Cnocoben MPUMEHSATH
JIOKyMEHTHPOBATh HMHCTpYMEHTapui pHUCK-
mpouecc YIIPaBJICHUS MEHEDKMEHTa B LEJAX
pUCKaMU U IPOBOAMTH MOBBIIUIEHUSI KOHTPOJS U
[IKec OC I 5 | KOPPEKTHPOBKY PEECTPOB | i 11 _ 51 3¢ deKTUBHOCTH  Ipolecca
PHUCKOB pamKax yIpaBICHUS pUCKaMU B
OTJIENbHBIX OusHec- OpraHu3aluu
IIPOLIECCOB u
(GYHKLIHMOHAIBHBIX
HaIpaBJICHU
JTaln 0CBOCHUs Iloka3zarennb Kpurepuii ouennBanus
KOMIIETCHIIUH OLICHUBAHHSA
[IKc OCII-4.1 IIpumensier Meronooruro | Ha ocHOBE M3ydeHHOro NOHS-
Criocobex YIPABIATH | PUCK-MEHEKMEHTA JUId | THMHOTO ammapara U MeTOJ0-
pUCKaMU C MCHOJb30BaHUEM | (OPMUPOBAHMSI KOPIOPATUB- | IOTUM  PUCK-MEHEIKMEHTa
MHCTPYMEHTOB PHUCK- | HOM CTpaTeruy, NOJUTUKU M | aHAJU3UPYET BHEUIHHE IpEl-
MEHEP)KMEHTa, a  TaKKe | TAKTUKU YIIPaBJICHUS PHUCKa- | IPUHUMATEIbCKUE PUCKU U
BbIOMpPATh ONITUMAJIbHBIE | MU IIPUMEHSAET METOBl YIpaBile-
CIoco0bI CHIDKEHUS HUSl MU, a TaKXX€ YIpPaBIIsSET
KOHKPETHBIX PUCKOB BHYTPEHHUMH  aJIMUHUCTpA-
TUBHBIMH PUCKaMU
[IKc OCII-5.1 Nmeer nenoctHoe mpeacras- | OGOCHOBBIBACT BBIOOD
CriocobeH nOpUMEHSATh HH- | JIGHHUE O NMPHUHLUIAX, MPOLEC- | CPEACTB U METOJ0B HHBEIH-
CTpyMEHTapui pHUCK- | caXx, MpaBWiIaX U METOJaX | pOBaHUS PUCKOB U CHUKECHUS
MEHEPKMEHTa B LEIAX I10- | OLEHKH PUCKOB IIOTEPh, IPUHATHS PELICHUN B
BBIIICHUS KOHTPOJIS U AP eK- YCIIOBUSIX HEONPEEIIEHHOCTH
TUBHOCTH IIpOLECCA yIIpaBJie-
HUSl PUCKaMM B OpraHu3aluu

4.2.2. ®opMa u cpecTBa NMPOBeIEHUs MPOMEKYTOUHOI aTTecTalun

dopma NpoMeKyTOUHON aTTeCTalluK B COOTBETCTBUH € YIEOHBIM IJIAHOM — SK3aMEH.

Jist o0yJaromuxcs ¢ HapyIIeHuEM 3peHUs

DK3aMeH MPOBOJIUTCS B YCTHON (BO3MOYXHO € MOMOIIBIO ACCUCTEHTA WJIM UCIOJIb30BAHU-
€M CIIeLHaIN3UPOBAHHOTO MporpaMMHoOro odecnedenus) ¢popme no ouneram. Conepxanue Ou-
JeTa J1I0BOJUTCS 1O 00yYaroIIerocsi aCCUCTEHTOM MJIM € MCII0JIb30BaHUEM CHEIMATU3UPOBAHHOTO
POTPAaMMHOTO OOecTiedeHrs. BBITIOTHEHNE MPAKTUYECKUX 3aJaHWil TPOBOAMTCS B YCTHOM/
NUCbMEHHOU (opMe (BO3MOXKHO C MOMOIIbI0 aCCUCTEHTA WM UCIIOJIb30BAaHUEM CIELUAIN3UPO-
BaHHOTO MPOTPAMMHOT'0 00ECTICUECHHUS)

Jlnst o0ydaromuxcs ¢ HapylIeHueM ciayxa

DK3aMeH MPOBOJUTCS B MUCbMEHHOM (Qopme mo OusieraM. BolmosHeHHE MpakTHUYECKUX
3aJJaHUi IPOBOJUTCS B MMCbMEHHOMU (opMme.

Jlnist o0yJaromuxcst ¢ HapylIeHueM OTIOPHO-/IBUTATEIHLHOTO armapara

DK3aMeH MPOBOJIUTCS B YCTHOM/ MUCHMEHHOM (BO3MOXHO C MOMOIIBIO ACCHCTEHTA WIIH
WCITOJIb30BAaHUEM CIEIUATU3UPOBAHHOTO TPOTrPaMMHOT0 obOecredeHus) Gopme mo Owiieram.
BrinonHeHnne nmpakTUYeCKUX 3a/laHuil IPOBOJIUTCSA B YCTHOM/ MUCBMEHHON (opMe (BO3ZMOXKHO C
MIOMOIIBIO0 ACCHCTEHTA WJIM HWCMOJIB30BAHUEM CIICIHAIM3UPOBAHHOTO MPOTPAMMHOTO obecreye-
HUS)

DK3aMeH /IS CTYJICHTOB 3a09HON (hOPMBI

Jnist T ¢ HapyIIEHUSIMH 3pEHHMSL:
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BrlnosnHeHne NTMCbMEHHBIX KOHTPOJIBHBIX 33JaHUi, pa3MELIEHHBIX B 2IeKTpoHHOM Buae B C/1O,
IJle UCHOJIB3YETCs CHEeUATN3UPOBAaHHOE IPOrPpaMMHOE o0ecriedeHre. DIeKTPOHHOE TECTUPOBa-
HHUE C MCMOJb30BAHUEM CIIELUAIU3UPOBAHHOTO MPOTPAMMHOI0 OOECIEUECHUsI UM C TMOMOIIBIO
ACCHUCTEHTA.

JIyist JnL ¢ HapyIIeHUsIMHU CIIyXa:

BeInonHeHne NuCbMEHHBIX KOHTPOJIBHBIX 3aJlaHUH, pa3MEIIEHHBIX B AJIEKTPOHHOM BHJIE
B C/10. DnekTpoHHOE TECTUPOBAHUE

Jlnist 11 ¢ HapyIeHUsIMU OTIOPHO-/IBUTATEIBHOTO anapaTra:

BrinonHenue NUCbMEHHBIX KOHTPOJIBHBIX 33JJaHUM, pa3MEIICHHbBIX B JJIEKTPOHHOM BUJE
B CJ10. DnekTpoHHOE TECTUPOBAHHUE C UCIOJIb30BAaHUEM CIIELUAIN3UPOBAHHOIO IPOrPAMMHOI0
o0ecreueHts Ui C IOMOLIbIO0 ACCUCTEHTA.

ITpu HeoOXOAMMOCTH MHBANIKMIAM U JIML[AM C OIPaHMYEHHBIMH BO3MOKHOCTSIMH 370POBbS
IIPEIOCTABIIAECTCA JONOJIHUTEIBbHOE BpeMs JUlsl MOATOTOBKM OTBETA WM Ha BBINOJIHEHUE
3aJaHUN.

4.2.3 TunosBble OLleHOYHBbIE CPE/ICTBA

OreHOYHBIE CPEACTBA MPOMEKYTOYHON aTTECTAlMU MPEIOCTABIIACTCS B JOCTYIHOU (hopMe st
JMII C HApYNICHUSMHU 3PCHUS: B YCTHOH (opMme win B (opMe IEKTPOHHOTO JOKYMEHTa C
YBEJIMYCHHBIM ~ IMPUPTOM C  HCHOJIB30BAHUEM  CIEIUATH3UPOBAHHOTO  MPOTPAMMHOTO
obecnieueHus

JUTSI JTUT] C HAPYIIICHUSIME CITyXa: B MIEYaTHON GopMe Uiu B GopMe IMEKTPOHHOTO JOKYMEHTA.
JUIS JIMII C HApYUICHUSMH OIOPHO-JBUTaTEIbHOIO almapara: B YCTHOH (OpMe WIM NeYaTHOM
dbopme unu B Hopme IEKTPOHHOTO TIOKYMEHTA.

Cnucok BONpocoB /IIsl MOATOTOBKHU K IK3aMeHY

1. Knaccudukauus puCKOB B COOTBETCTBUM C OCHOBHBIMHM BUJAMU XO3SHCTBEHHOM
NEeSITETTHHOCTH.

Knaccugukarus puckoB 1o xapakrepy MociaeiCTBUH.

Knaccugukarust puckoB 1o ypoBHIO BO3MOXKHBIX TIOTEPb.

YucTele ¥ CHEKYISTUBHbBIE PUCKH.

DK30TeHHBIEC U HJIOTCHHBIE PUCKH.

Puck JIMKBUIHOCTH.

Puck nnarexxecnocoOHOCTH.

IIpoLieHTHBIN pUCK.

Puck konebanwus 11eH (LIEHOBOW PHUCK).

0. BamtoTHblil puck.

11. MHQASIUMOHHBINA PUCK.

12. VIHBeCTMLIMOHHBIN PHCK.

13. CucremaTHdeckue U HECUCTEMATUICCKUE PUCKH.

14. KauecTBeHHBIN aHAJIN3 PUCKOB.

15. KonnuecTBeHHBbIN aHAIN3 PUCKOB.

16. MeTtompl 3KCTIEPTHBIX OLEHOK (MHTEPBBIO, METOJ] KOMUCCHH, MeToA Jlenbdu)
17. Meroxa aHaIOTUU U METOJI YMECTHOCTH 3aTpart.

18. IIpunHuumns! ynpasieHus GUHAHCOBBIMU PUCKAMHU.

19. TlomuTHKa 1 TIpoIIeCC YIPaBICHHUS PHCKAMHU.

20. AKTHBHOE, aIalITUBHOE U NTACCUBHOE YIPABJICHUE PUCKAMH.

21. Meronsl  ympaBneHuss (UHAHCOBBIMH  pUCKaMH  (YKIIOHEHHWE, TPEIyNpekaAcHNE,
COXpaHEeHHe, Iepeiaya PUCKOB).

22. JluBepcuduKaius Kak METOJ] YIPaBJICHUS PUCKAMHU.

23. XemKHpOBaHUE KaK METO]| YIPABJICHUS PUCKAMHU.

HBOoNoO O RWN
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24. Mopenu ynpaBieHUs] pUcKamu (TPaIUIIMOHHAS U HOBAsi MOJEIB).

25. TloHsTHE HHBECTUITMOHHOTO MOPTHEIS, TPUHITUIIBI U ATAIbI €r0 (POPMHUPOBAHUS.

26. ®DaxTOpHhI, BIUSIONINE HA CTOUMOCTH M JOXOJHOCTbH JTOJITOBBIX HMHCTPYMEHTOB.

27. MeToapl OIEHKHM CTOMMOCTH U JIOXOAHOCTH (PMHAHCOBBIX AaKTUBOB C (PUKCHPOBAHHBIM
JIOXOJIOM.

28. Jlropauus v BBITYKIOCTb KaK Mepa pUCKa JOJITOBBIX HHCTPYMEHTOB.

29. CrpaTeruu ynpaBieHUs! pUCKOM OOTHTaIIHA.

30. HmMmyHUM3amMs MPOIEHTHOTO PHCKA.

31. PelTHHTH ITOJTOBBIX HHCTPYMEHTOB.

32.  OcoOeHHOCTH OIICHKH JIOJITOBBIX HHCTPYMEHTOB B PO.

33.  PuCK 1 JOXOAHOCTH MOPTQEs aKIuii.

34. OnTtuManabHBIA TOPTHETH.

35. PpiHOuHBIN OpTheEnb.

36. XapakTepucTudeckas JUHUS pbiHKa KanuTaiaoB (CML).

37. Mopnenb OLIEHKH CTOMMOCTH (UHAHCOBBIX akTUBOB (CAPM).

38. XapakrepucTudeckas JUHUS 1eHHON Oymaru (SML).

39. Bunusl u 00mias XxapakTepUCTUKA MPOU3BOIHBIX HHCTPYMEHTOB.

40. Twunel U ¢yHIaMEHTAIbHBIE CBOWCTBA OMIMOHOB. DaKTOPBI, ONPEACNSIONINE CTOUMOCTh
OIIIIHOHOB.

41. OnuuoHHBIE CTPATETUU XEKUPOBAHUS (PUHAHCOBBIX PUCKOB.

42. Tunbl W OCHOBHBIE XapaKTEPUCTHKU (DBIOYEPCHBIX KOHTPAKTOB. MeTOMBI OICHKU
(bBIOYEPCHBIX KOHTPAKTOB.

43. ®opBapaHbIC KOHTPAKTHI U CBOTIBI.

44. VYmupasneHnue GUHAHCOBBIMU PUCKAMHU C UCTIOJIb30BAaHUEM MIPOU3BOJIHBIX HHCTPYMEHTOB.
45. BO3MOXHOCTH UCIOJB30BAaHUS COBPEMEHHBIX IPOTPAMMHBIX IPOIYKTOB B IpoIiecce
yrpaBieHus: GUHAHCOBBIMU PUCKAMHU

4.3. MeToanyecknue MaTepuaJbl
HIxaJia oneHUBAHUA

CriocobeH oueHuBaTh IOKazaTeld U (GaKTOpbl pPUCKOB Ha
(UHAHCOBOM pBIHKE M pbIHKE OAHKOBCKMX YCIYr M BBIOMpaTh
METO/bI B MIOJIHOM 00beMe, KpUTHUECKH OLIEHUBAET MX BIUSHHE HA
COCTOSTHUE (PMHAHCOBBIX PHIHKOB U PbIHKA OAaHKOBCKHUX yCIyT
CriocobeH TNpUMEHATh METOAbl OLEHKHM PpHUCKOB Ha  pbIHKE
IPOU3BOJHBIX (PUHAHCOBBIX MHCTpyMeHTOB M Ha PILIb B momnom
o0beMe, KPUTHYECKH OLIEHMBAET BJIMSHHUE PUCKOB Ha COCTOSHUE
PII®U u PLIb.

«OTanuHO»

CriocobeH olleHMBaTh IOKa3zaTeld M (aKTOpbl PUCKOB Ha
(UHAHCOBOM pBIHKE M pbIHKE OAHKOBCKMX YCIYr M BBIOMpAaTh
METO/ABl B IIOJHOM 00OBEME C JIONMYyLIEHHEM HE3HAauYUTEIbHBIX
HETOYHOCTEH, OLIEHWBAET UX B IOJIHOM O0OBbEME U C HEKOTOPHIMHU
JOMYIICHUSIMA ~KPUTHUYECKH OIIEHMBAaeT BBIOOpD MOAXOJIOB K
KOHCYJIbTUPOBAHHIO KJIIMEHTOB Ha ()MHAHCOBBIX PHIHKAX W DPBIHKA «XO0pomIo
0GaHKOBCKHX YCIYT;

CriocobeH TpUMEHSTh METOABI OIEHKH PHCKOB Ha pBIHKE
NPOM3BOJHBIX  (UHAHCOBBIX MHCTpymMeHToB u Ha PLHB ¢
HEKOTOPHIMH JONYIICHUSMH, KPUTHYECKH OIICHUBACT BIIUSHUC
puckoB Ha cocrosiHue PIIOU u PIb
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CnocobeH oneHMBaTh TOKazaread ©  (AKTOphl PHCKOB Ha
(MHAHCOBOM pBIHKE M pBIHKE OAHKOBCKHMX YCIYyT W BBIOMpPATh
METOJIbl B TMOJIHOM O0BEME C TOJBKO MOIYIIEHUEM 3HAUYUTEIbHbI
HETOYHOCTEH, OLIEHUBAET UX HE B IOJIHOM 00bEMe; HE YETKO U HE B
MOJIHOM 00beMe KPUTHYECKH OILIEHWBAET BBIOOP MOJIXOJI0B K
KOHCYJIFTUPOBAaHHIO KJIMEHTOB Ha ()MHAHCOBBIX PHIHKAX M DPHIHKA
OaHKOBCKHUX YCIIYT;

He cnoco0GeH mpuMeHSTh B MOJHOM OOBEME M YETKO U B TOJTHOM
o0beMe KPUTHYECKHU OLICHHBATh BBIOOD METOAOB YIpPaBICHUS
puckamu Ha PIIOU u PIb

«YIOBIIETBOPUTEIBHO

He cnocoGeH mpuMeHSTh yKa3aHHBIC METOJBI, HE YETKO M B HE
MOJTHOM O00BEME KPUTHYECKH OIEHUBACT BIUSHUE PHCKOB Ha
cocrosiaue PIIOU u PIIb

He cnocoOen orieHMBaTh yka3aHHbIE MOKa3aTed U METOJIOB, HE
YETKO M B HE MOJHOM 00BhEME KPUTHUYCCKH OIICHUBACT MX BIIMSTHUE
Ha COCTOSIHHE ()MHAHCOBBIX PHIHKOB M PHIHKA OAHKOBCKUX YCIIYT U
MOJXO/IBI K BBIOOPY MOCTaBIIMKOB (DMHAHCOBBIX YCIYT U CTpATEeTUi
KOHCYJIbTHPOBAHUSI KJIMEHTOB

((HBYILOBJICTBOPI/ITCHBHO»

IMpouenypa npoBeneHus IK3aMeHa

[TpomexxyTouHasi aTTecTanusl ONpeAessieT CTENeHb JAOCTIKEHHS YYeOHBIX Ieled U
OpOBOIUTCS B OpMe dK3aMeHa. DK3aMEH MPOBOIUTCS YCTHO 1O KOHTPOJLHBIM BOMPOCaM B
CPOKH, MpPEIyCMOTPCHHbIC y4eOHBIM IUIaHOM. [IpW BBIBEEHHMHM aTTECTAIIMOHHOW OTMETKH
00s13aTeIbHO YUYUTBIBAKOTCA PE3YJbTAaTbl TCKYLICIO KOHTPOJIA U CaMOCTOSITEILHOU pa6OTI>I
oOyuarormierocsi. TeKymuii KOHTPOJIb YCIEBAEMOCTH OCYIIECTBIIIETCS BO BpEMs HPOBEICHUS
CEMHHAPOB MOCPEACTBOM IPOBEACHUS YCTHBIX OMPOCOB yuamuxcs. CoaepkaHue OLEHOYHOTO
Cpe/CTBa - BOIPOCHI K 3K3aMeHy. TpeOOBaHUs K BBHIIOJHEHUIO- 3K3aMEH MPOBOJUTCS B YCTHOU
dbopme myTeM OTBETa Ha BOMNPOCHI W3 MPEIACTaBICHHOTO MepeyHs. Bpems, oTBeneHHOe Ha
nporenypy — 20 wmwuHYT. Pe3ynapTarhl ornamarmTcs 1O OKOHYaHWU onpoca. OTBer
[OJIrOTABIIMBACTCS B MUCHbMEHHOW KOHCIIEKTHBHOW (OpME M CHaeTCs MPEIoJaBaTelio Mocie
YCTHOTO OTBETA.

[IpomexyTouHas aTTecTanys Mo JAUCUUIUIMHE ONpeAeNsieT YpoBeHb c(POPMUPOBAHHOCTU
ATANOB KOMIIETCHIIUH, MPEIyCMOTPEHHBIX aJalTHPOBAHHOW 00pa30BaTEIbHOW MPOTPAMMON.
[TpomexyTouHast aTTECTAIMS 0 AUCIUIUIMHE OCYIIECTBIISIETCS B COOTBETCTBUH ¢ (POHIOM OIle-
HOYHBIX CPEICTB B (hopMax, aJlaiTHPOBAHHBIX K OTPAHHUYCHHSM 3JI0POBbS U BOCHPHUSATHUS HH-
dbopmaru 00yJaroIIMXCs.

[porenypa npoBeIeHUs] TPOMEKYTOYHOMN aTTeCTAIlUU Il OOYUYAIOIIUXCS C OTPAHUYCHHBIMU
BO3MOXHOCTAMH  3J0POBBA U 06y‘-IaIOHII/IXC$I HHBAJIMAOB  YCTAHABJIUMBACTCA C y‘-IéTOM
WH/IMBUYAILHBIX TICUXO(QHU3UUECKUX OCOOCHHOCTEU. [IpoMekyTouHasi arTecTanus MOXKET
MIPOBOAMTHCS B HECKOJIBKO ITAITOB.

[Mopsimox mpoBeeHus MPOLIEAYPhI OIICHUBAHUS TPEIOCTABISACTCS B JOCTYITHOU opme

JUIS JIAL ¢ HAapyLIEHUsIMU 3pEHMs: B YCTHOU (popme uin B opMe AIIEKTPOHHOIO JOKY-
MEHTa C HCIOJIB30BAaHUEM CIICIIUAIM3UPOBAHHOIO IIPOTPAMMHOTO 00ECTICUCHHSI

JUIS JIUI] C HApYIIEHUSIMU CiIyXa: B Ne4aTHON Gopme Ui B (popme 3JIeKTPOHHOTO JOKY-
MEHTA.

JUIS JIUI C HAPYLIEHUSIMU OMOPHO-/IBUTaTeNIbHOTO ammnapara: B yCTHOW (opme miu B me-
yatHOU (hopme, WK B (OpME FIEKTPOHHOTO JOKYMEHTA.

OOyyaromuMcsi HWHBAIHAAM W OOyYaroIIUMCS C OrPaHHYEHHBIMH BO3MOXKHOCTSIMHU
3M0POBbSI TIPU HEOOXOJMMOCTH IO JIMYHOMY YCTHOMY WJIH THCbMEHHOMY 3asBJICHHUIO
MpeaAOCTaBIACTCA OOIMOJIHUTCIIBHOC BPEMSA JJIA IMOATOTOBKH OTBETA WJIM BBINIOJTHCHUA 3alaHUS
(ue 6omnee yem Ha 30 MUH.).

OTtBeTHl HA BOIIPOCBI W BBINIOJTHCHHBIC 3adaHUA O6yanOHII/IeC$I npeaoCTaBIAIOT B
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JIoCTyIHOU hopMme:

JUISL JIUI] C HapyIICHUSIMU 3pPEHUS: B YCTHOW ()OpME WIIM B NMUCBMEHHOH (hopMe C MTOMOIIBIO
aCCHUCTEHTa, B (hopMe DIEKTPOHHOIO JOKYMEHTA C MCIOJIb30BAHHMEM CHEIHMAIHM3UPOBAHHOTO
HIPOTrPaMMHOTO 00eCIICUCHHUS

JUISL JIAL C HApYILIECHUSIMU CIIyXa: B 3JICKTPOHHOM BHUJI€ WM B TUCbMEHHOM (opme.

JUIL JUIl C HApyHICHUSIMHU ONOPHO-IBUTaTeJIbHOTO ammapara: B YCTHOW ¢opMe Win
NUCbMEHHOW ¢opMe WM B (opMe 3IEKTPOHHOTO JOKYMEHTa (BO3MOXKHO C ITOMOIIBIO
ACCHCTEHTA).

[lpy mpoBepeHWMM TPOIEAYPHl OICHHWBAHHUS  pPE3yJAbTATOB  OOy4YeHHS  JIOIYCKAaeTCs
UCIIONb30BAaHUE JMCTAHIMOHHBIX OOpPA30BaTENbHBIX TEXHOJOTWH, adaNTHPOBAHHBIX JUIA
00Yy4arOIINXCsl MHBAIHMJIOB U OOYYAIOLIMXCS ¢ OTPAaHUYEHHBIMU BO3MOKHOCTSIMH 3/10POBBSI.

[lpn mpoBeneHHMM HpoLEAYpPHl OICHUBAHUS PE3YAbTATOB OOYYEHHsS HHBAIMIOB W JIUIl C
OTPaHUYEHHBIMH BO3MOKHOCTSIMHU 3JI0POBbsI MPEIYyCMaTPUBACTCS HCIIONB30BAHUE TEXHUYECKUX
CpPEICTB, HEOOXOANMBIX UM B CBSI3M C MX HMHIMBUAYAJIbHBIMH OCOOCHHOCTSMH. DTH CpPE/ICTBA
MOTYT OBITh TPEAOCTABIECHBI O0PA30BaTENbHBIM YUPEKACHUEM WM MOTYT HCIIOJIB30BaTHCS
COOCTBEHHBIEC TEXHUYECKUE CPEACTBA.

5. Meroguyeckue ykasaHusi AJ15 00y4aroIuXcs M0 OCBOCHUIO THCHUILINHBI

MeTtoauyecKkue yKa3aHusl 110 BbINOJTHEHNUI0O KOHTPOJIbHBIX padoT

JanHplii By paboThl IMpPOBEpSET YCBOCHHE OOYYarOIMMUCS IOJyYEHHBIX B XOJ€
00y4eHHUsl yMEHUN U HABBIKOB, a TAKKE YMEHUS aHAIU3UPOBATh PAKTUYECKUE CUTYaLUH.

Bpems HamucaHusi KOHTpPOJIBHOM paboOThl yCTaHaBIMBAaeTCs MpemnojaBateneM (1o
KEJIaHWI0 O0yJaromIerocsi OTBET MOXET OBITh JAOCPOYHBIM). [Ipu mpoBepeHUM KOHTPOJIBHOM
paboThl OOyuaromMMCsl MpeaaraeTcss OTBETHTh Ha KOHTPOJIbHBIE BOIPOCHl U 3a/aHUS.
BrimonHeHne KOHTPOIBHOM PadOTHI SBIISAETCS 0053aTEILHBIM JUTS BCEX 00YJarOIINXCSl.

MeTtoanyeckue ykazaHus 110 BbINOJTHEHHIO pedepaToB

B pedepare momkHBI OBITH H3J0XKEHBI AaKTyaJbHOCTh BBIODAHHOW TEMBI, €ro
COBPEMEHHOE COCTOSIHHME, TPOOJIEeMbl M MOAXOAbl K MX pemeHuto. B pedepare nomkeH ObITH
U3JI0’)KEHO aBTOPCKOE BUJICHHUE HMCCIeNyeMOW MPOoOIeMbl U BO3MOXHBIE TyTH ee petneHus. [Ipu
HEOOXOJUMOCTH JIOJKHBI OBbITh BBIIIOJHEHBl AHAJUTHYECKHE PpACyeThl, MOATBEPKIA0LINE
MO3UIIMIO aBTOPA, U pacKpbIBaroline 3pPeKTUBHOCTD MPeIaraeéMblX peIieHui.

MeToanueckue yKa3aHus 0 NOAr0TOBKe K OIpocam

Ormpoc — popma TexkyIie onepaTuBHOM MPOBEPKHA YCBOCHHOTO MaTepHuaia, MPOBOJAUTCS B
KOHIIE 3aHATHA MO NMPOIICHHBIM TeMaM. B KkauecTBe BOIPOCOB sl MOATOTOBKHU MPEIONaraercs
WCIIOJIb30BAaHUE MMPUMEPHBIX TEM JJISI KOHTPOJIBHBIX BOITPOCOB.

MeTtoanueckue yka3aHusi 110 BbIINIOJHEHHIO TeCTOB

JlanHbIii Buj paboThI MPOBEPsIET YCBOCHHE 00YUaIOIIUMUCS MOJIyUYE€HHBIX B X07€ 00yUeHHS
yYMEHMH U HaBbIKOB. Bpems Hamumcanus tecta ¢popMmupyercs mpenoaaBareseM (B 3aBUCUMOCTU
0T KoiuyecTBa BompocoB). [Ipy mpoBeaeHuMH TeCTUPOBaHMS OOydYarOUIMMCS IpeiaraeTcs
OTBETUTH Ha 15-20 KOHTPOJIBHBIX BOIPOCOB.

BrimonHenue TecToB sBIsETCS 00s3aTENbHBIM sl BCeX OOydaromMxcs. BhImomHEHHbIE
TECTOBbIE 3aJaHUSI SIBJIIETCS JOMYCKOM K 3K3aMEHY.

CamocrosiTeibHas paGora

[Mporiecc wu3ydyenus auciuiuinHbl (Momyisi) «Puck-menemkment (Risk Management)»
BKJTFOYAET CAMOCTOSITEIILHYIO pab0Ty 00yUYarOmuXCsl.

[TomryueHHbIe HA MEKIUAX U CEMUHAPAX 3HAHUSA MOJIEKAT PACIIUPEHUIO U 3aKPETICHUIO B
MIPOIIECCE CaMOCTOSTENIbHONW HaydyHOUM paboThl. CaMOCTOSATENbHAS TOATOTOBKA 00YYAIOIIETOCS K
JICKIIUU 3aKIF0YaETCsl, TPEXKIE BCETO, B MEPEUNTHIBAHIH KOHCIIEKTA MIPEIbITYIIEH JICKIIHH.
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CamocTosTenbpHas MOATOTOBKA K CEMMHApaM U MPAKTUYECKUM 3aHATHAM 3aKJIIOYAeTCs B
IPOYNTBHIBAHUM KOHCIIEKTa COOTBETCTBYIOLIEH JIEKIMU (€CIM OHAa YMUTajach IO JTAHHOW TeMme),
YTEHUH COOTBETCTBYIOUIETO pa3iena Y4YeOHMKAa M IEPBOMCTOYHHMKA, MOAOO0p NPHUMEPOB,
CUTyallul, peLICHUE 3alaHusl.

PexomeHamuu no 4YTeHUIo y4eOHOU TUTEpaTyphl

B Hacrosiee Bpems umeercss OoJbLIOe KOJMYECTBO Y4E€OHHMKOB IO Ipobiemam «Puck-
MEHEKMEHT». B KakIOM M3 HMX BBIPA)KAeTCsl ONPEIEIICHHAs MO3MILIMS aBTOpa OTHOCUTEIBHO
YPOBHSI U CHELM(PUKH H3JI0KEHHs OTIENbHBIX pPa3[esioB, TeM. OTO IPUBOAUT K TOMY, 4TO
OTIpe/IeIEHHBIC BOIIPOCHI MOTYT OBITH BOOOIIE HE BKIIFOUCHBI B YICOHUK.

YreHne MOXET ObITh O3HAKOMHUTEIbHBIM M H3ydaroluM. llenbio 03HAaKOMMTEIBHOTO
YTEHUS SIBJISETCS OCrJIblii MPOCMOTP KHHTH, BBISICHEHHWE TOTO, HY)KHAa JIM OHA, KaKHEe WMEHHO
YacTU MOXHO OyZIeT UCII0JIb30BaTh.

ANTOpUTM 03HAKOMHUTEILHOTO YTEHUS

1. 3y4yeHue conepkaHusi TUTYJIBHOTO JINCTA, BBIWICHEHUE TOUHOTO Ha3BaHUs pabOThI, ee
aBTOpa M MpeAHa3HAUYEHUS.

2. 3HaKOMCTBO C aHHOTAlMEH WM NIPEIUCIOBUEM.

3. 3HaKOMCTBO C OIJIaBJIEHHEM, BbISIBJIEHHE HHTEPECYIOIINX BOIPOCOB.

4. HeropomnuBoe TNEpeNUCTbIBAHUE CTPaHMIl C LEJIbI0 «CXBAaTbIBaHHUS» OOLIETO
COJIEp’KaHus U XapaKTepa U3JI0KEHUS.

5. BHHMaTenbHOE YTEHUE HYKHBIX MECT.

N3yuaroiiee yTeHHUE UMEET LENIbI0 JETATbHOE YCBOCHHE BCEIrO COJAEp KaHMs pabOThl MM
KaKOW-TO €€ 4yacTH. Ero pekomMeHIyeTcs HauuHaTh I0CIE O3HAKOMMUTENbHOro ureHus. OHO -
MEIJIEHHOE, HETOpOIUIMBOE, BKJIIOYalollee B ce0s BO3BpaThl K TEKCTY, IOBTOPEHUS U
COIIOCTaBJICHUs Marepuana. Eciau BcTpedaercs C€I0BO, 3HAYEHHE KOTOPOIO HESICHO, CIIENYyeT
YTOYHUTH €ro B cijoBape. PaboTa co cinoBapem obierdaer ycBOeHHE MaTepHalia, CliocoOCTBYET
OCO3HAHMIO €TI0 CMbICIIA, OBJIAJCHUIO TPO(ECCUOHATLHON JIEKCUKOIA.

B nponecce uzyyaroniero 4TeHus: COBEPIIEHHO HEOOXOAUMBI pabOYHe 3allUCH U BBIITUCKH.
Ecnu oOydaromuiics pabotaer ¢ cOOCTBEHHOM KHHUIOW, TO MOMETKHM, 3alMCH, MOJAYEPKUBAHUS
MOXXHO JejaTh NpsAMO B Hel. [Ipm 3TOM JKenaTesnbHO IOJB30BAaTbCS SKOHOMHOM CHCTEMOM
YCIIOBHBIX 0003HAUCHUIA:

- 3HaKku ogoO0penus (moauepkusanue, "!", NB - Nota Bene - o6patute BHUMaHue U T.1.),

- 3HaKM BO3paxkeHUs («?», BOIIPOCUTEIbHBIE CIIOBA U T.1.),

- 3HaKU JIONOJIHEHUS (CTPEJIKH, 3allMCH TUIA: «CM. TAaKXe ...» U T.J.).

B OubnmoredHoil KHHUre 3TO HEMO3BOJMTENBHO, MOATOMY CJEIyeT [JellaTh BBINHUCKU
OTJIEbHBIX LIUTAT, TE3UCOB UM KOHCIIEKTUPOBAHHUE.

KOHCIEKT - 3TO ckaToe M3JI0)KEHHE BCEro CYIIECTBEHHOI'O B COACPKAHUM H3y4aeMOro
Mmatepuana. OCHOBHBIE HJEH, IOJIOKEHHUS M JOKAa3aTeJbCTBA H3JIAraloTCsl B MOPSAKE HX
OCBEILIEHUS B HM3y4acMOM MCTOYHMKE. Ilepell KOHCIEKTMPOBAaHMEM IPOUCXOJUT IMEPBUYHOE
YTEHHE WCTOYHMKA W JIMIIb IOCJIE€ TOro, KaK TEKCT IMOHAT, €ro cleAyeT KOHCIEKTHUPOBATh.
PexoMenayeTcs nucaTth KOHCIEKT JIMILIb HAa OJHOW CTOPOHE JIMCTA.

Jlns ycBoeHHMs MaTepuaina CyHIECTBYET HECKOJIBbKO croco0oB. CaMblil M3BECTHBIM - 3TO
IpOCTOE IMOBTOPEHHUE, KOrJa MaTephajl BOCHPOU3BOAUTCS HECKOJIbKO pa3. Jpyroit cmocob -
MBICTIUTENIbHAsg 00paboTka MaTepuana, KOTopas HpeJyCMaTpUBAaeT COIMOCTABIEHUE HOBBIX
JaHHBIX C YK€ HW3BECTHBIMH, MX OLCHUBAaHHUE, OCMBICICHHE CBSI3€H MEXAY SBICHUSIMH,
MOHATUSIMM, KaTeropusMu. Takas paboTa MO3BOJIIET YCBOUTh €ro Ha 0Oojee KadyeCTBEHHOM
YpOBHE. DTOMY CITOCOOCTBYET COCTABIIEHUE CTPYKTYPHO-JIOTHYECKHX CXEM.

CucremaTnueckoe KOHCIIEKTUPOBAaHNE ITEPBOMCTOYHNUKOB, HE MEHEE 2-3 110 OJTHOW TEME.

N3yueHre HayyHOW JMTEpaTyphl JODKHO OBITH OpPraHWYECKH CBS3aHO C HM3yYCHHEM
MaTepuaia JEKIHH, YTeHHEM YYEOHHKOB M TMOcieayromend paboToi (MOArOTOBKON K 3a4eTy ¢
ouieHKkoil). [Ipy yTeHnu Hay4HBIX TPYIOB HEOOXOIUMO MOIpOOHEE Pa300paThCs B TEX BOMPOCAX,
KOTOpBI€ OBLIM HaME4YeHbl, HO HE PAacKpbIThl Ha JIEKIMSIX, OOpaTUTh BHUMAHHE HA HIOAHCHI U
0COOEHHOCTH, KOTOpble OBUIM YHNOMSHYTHI B JeKIMAX. [Ipu caMocCTOSATENTbHOM H3y4eHUU

mn
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HAyYHOW JINTEPATYpPbl OUYEHb BAXKHO COIIOCTABIIATH TEOPETUYECKUE IOJIOKEHUS C pEaJbHBIMU
SBJICHUSMH, HAOJIOJAaEMbIMH y ce0sl U BOKPYr. DTO MO3BOJIUT JIy4llle MOHATh, YTO O3HAYAIOT
U3y4aeMble MO0 KHUTaM sBICHHS B KU3HU. KOHCHIEKT HEOOXOIUMO JIOTOJIHUTH COOCTBEHHBIMU
MBICIISIMA M IpUMEpaMH U3 JKU3HU, 4YTO OOecHeuuBaeT MOAKPEIUIEHHE WU YIIIyOJeHHOe
[OHMMAHHE U3Y4aeMOI'0 COJEPKAHUS.

CamocrosTenbHbll  y4eOHBIH TpyJ oOydarolmuxcs Ha O00s3aTelIbHBIX ayIUTOPHBIX
3aHATUIX (JIEKLIMU, CEMUHAP).

[TonrotoBka K 3aHATUAM OCHOBaHA Ha IUIaHAX 3aHATUH, pa3pabaTbIBacMbIX
npenojaBarenaeM. OCHOBHOE TpeOOBaHHME K MOATOTOBKE M YYaCTHIO OOYYAIOMIMXCS B 3aHATHIX
3aKJII0YAETCsl B TOM, YTO OOYy4aroIIMHCS JOJDKEH CaMOCTOATENbHO TOTOBUTHCS K 3aHATUAM U
TBOPYECKH B HHM3 Y4acTBOBaTb. 1pEeHUPOBOYHAS (YHKUMUS 3aHATHH HE JOJDKHA HPUBOJAUTH K
MaKCHMaJIbHOMY aBTOMAaTU3MY NPAKTUYECKUX HABBIKOB.

Otanbl NOATOTOBKM K 3aHSATHUSIM BKJIIOYAIOT: IOBTOPEHHUE Y)KE€ MMEIOIIMXCS 3HAHWM IO
KOHCIIEKTY, a 3aTeM IO Yy4yeOHUuKy; YyriayOiieHue 3HaHMH 10 TEeMe C HCIOJIb30BAHUEM
PEKOMEHIOBAaHHOW JIMTEpPaTyphl; BBINOJIHEHHE KOHKPETHOrO 3ajaHus (pelleHue 3ajad,
COCTaBJICHUE OTYETOB U T.I1.).

6. YueOHas qurepaTypa u pecypcbl HH(POPMAIMOHHO-TEJIeKOMMYHUKAIIMOHHOM CeTH
"UHTepHeT", BK/II0OYas NepedeHb y4eOHO-MeTOAMYeCKOro odecrnevyeHust AJs
CaMOCTOSITE/IbHOI Pa0d0ThI 00y4aIOIMXCH M0 IMCHHUILTHHE
Joctyn k nHDOpPMAITMOHHBIM B OHONIHOTrpaduIecKuM pecypcaM B cetu MHTEpHET s KaKIoro
oOyyaronierocsi UHBajJIKMAa WM OOYYalolerocss ¢ OrpaHUYCHHBIMU BO3MOXKHOCTSIMHU 3/I0OPOBBS
oOecrieueH MpeJoCTaBICHUEM €My HE MEHEE UeM OJHOr0 y4yeOHOIro, METOIUYECKOIO IEYaTHOTO
W/WIA SNEKTPOHHOTO M3JAAaHMS M0 JUCHUUIUIMHE (BKIIOYAs AJIEKTPOHHBIE 0a3bl MEPUOIUYECKUX
u3naHuii), B (opMax, aJanTHPOBAHHBIX K OrPAHUYCHHSIM WX 370POBbS M BOCIPHUSITHS

uHpopmaru:

Jliig oOyyaroumxcsi ¢ HapylmeHUsIMU 3pEHMUSL:
B (opMe FIEKTPOHHOTO OKYMEHTA C UCIHOJIb30BAaHHUEM CIIELHUATHU3UPOBAHHOTO MPOTPAMMHOIO
o0ecrieueHus;

Jli1s 0Oyyaronuxcsi ¢ HapyuIeHUsIMH CITyXa:
B Ie4aTHoOM (opme;
B (hopMe AIIEKTPOHHOIO IOKYMEHTA;

Jliia 00yyarouuxcsi ¢ HapyUIeHUsIMH OITOPHO-/IBUTaTeIbHOTO anmnapara:
B IleyaTHoOM (opme;
B (hopMe 3JIEKTPOHHOTO IOKYMEHTA;
Conepxanue JUCLUTIITUHBI pa3MelIeHo Ha caiite Ounnana
https://siu.ranepa.ru/sveden/education/, a tak:xe 8 CJ1O
I KOHTaKTHOW M CaMOCTOSITENBHON pabOThl HCIONB3YIOTCS MYIBTUMEIUWHBIE KOMILIEKCHI,
AJIEKTPOHHBIE Y4Y€OHUKH M ydeOHbIE MOCOOHWS, aNalTUPOBAHHBIE K OTPAHUYCHUSM 3J0POBBS
00y4aronuxcsi UMEroIInecs B

ANIEKTPOHHO-OMONINOTEUHBIX ~ cucTeMax «YHuBepcurerckas Oubnmuoreka ONLINEy,
«M3narensctBa  JIAHbY», «M3pmarenbctBa  HOpaiity, «IPRbooks», «YHuBepcuterckas
Undpopmammonnas Cucrema POCCUS», «Onekrponnas Oubmmoreka nucceprauuii PI'by,
«Hayunas >nextponnas 6ubmorexa eLIBRARY», «kEBSCO», «SAGE Premiery;

cucreMe (enepaiabHbIX  00pa3oBaTeNbHbIX MOpPTaNIoB  «ODkHOMHUKA. Coruosorus.
Menemxment», «fOpuanueckas Poccusi», Cepsep opraHos rocynapctBeHHoW Biaactu PO, Cailt
Cubupckoro denepanbHOTO OKpyTa U Jp.

MoryT HCONb30BaThC HHPOPMAIIMOHHBIEC CIIPABOYHBIEC MPaBOBbIe cUCTeM: «KOHCYIBTaHT
Tocy, «['apanT

6.1. OcHoBHas1 uTEpaTypa
1. Boponnosckuii, A. B. VYmpasnenue puckamu: yuyeOHUK M MPAKTUKYM Ui By30B / A. B.
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https://siu.ranepa.ru/sveden/education/

Boponnosckuii. — 2-¢ u3n. — Mocksa: M3narensctBo FOpaiit, 2020. — 485 c. — (Bricmiee
obpazopanue). — ISBN 978-5-534-12206-0. — Texkct: snexrponusiii // DbC IOpaiit [calT]. —
URL: https://urait.ru/bcode/450664

2. Barkun, B. H. Puck-menemkment: yueonuk / B. H. Barkun, B. A. I'am3a, ®. B. MaeBckuii.
— 2-e m3a., nepepad. u gon. — MockBa: M3natensctBo FOpaiit, 2020. — 365 c. — (Bricmiee
obpazopanue). — ISBN 978-5-9916-3502-8. — Tekct: snexrponusiii // ObC IOpaiit [calT]. —
URL: https://urait.ru/bcode/450164

6.2. lonostHUTEILHAS JIATEPATypPa

1. JlykaceBuu, U. SI. dunancoBwlii MeHemKMEHT B 2 4. Yacth 1. OCHOBHbBIC MOHSTHS,
METOAbl U KOHICTILMHU: y4eOHUK M TMpakTUKyM it By3oB / WM. f. JlykaceBuu. — 4-e u3fm.,
nepepad. u gon. — Mocksa: U3narensctBo FOpaiit, 2020. — 377 ¢. — (Boicmiee obpazoBanue).
— ISBN 978-5-534-03726-5. — Tekct: snexrponnbnii / ObC paiir [caiit]. — URL:
https://urait.ru/bcode/450000

2. JlykaceBuu, U. 5. dunancoBoe MojenupoBanue B Gupme: yaeOHUK it By30oB / U. 5.
JlykaceBnu. — Mocksa: MznatensctBo IOpaiit, 2019. — 356 ¢. — (Bricmiee oOpa3oBanue). —
ISBN 978-5-534-11944-2. — Tekcr : osnextponnblii // DBC IOpaiit [caiit]. — URL:
https://urait.ru/bcode/446477

3. TeicsraankoBa, H. A. Crparermueckoe IUIAaHUPOBAaHHE B KOMMEPYECKHX OaHKax:
KOHIENINS, OpraHu3anus, Meroaosnorus: yuedHoe mocodue / H. A. Teicsunuxona, FO. H.
KOnenkoB. — 2-e¢ uzn. — Mocksa, Caparos: [IUTICuP, Aii [Tu Op Meaua, 2019. — 308 c. —
ISBN 978-5-4486-0718-9. — TekcT: 3nekTpoHHbIN // DnekTpoHHO-0ubInoTeunas cucrema [PR
BOOKS : [caiit]. — URL.: http://www.iprbookshop.ru/86163.html

4. Bsarkun, B. H. ®unancoBsie pelieHUs B ypaBiIeHUN OU3HECOM: y4eOHO-TIPAKTUYECKOE
nocooue / B. H. Batkun, B. A. I'am3a, JI. [I. Xomnrod. — 4-e u3j., nepepad. u qorm. — MockBa:
UznatensctBo KOpaiit, 2020. — 325 ¢. — (Bsicuiee oopazosanue). — ISBN 978-5-534-02299-
5. — Texkcrt: anexrponnsii // DbC IOpaiit [caiit]. — URL: https://urait.ru/bcode/452273

6.3. YueOHO-MeTOAMYECKOE OOeclieueHHe CAaMOCTOATEIbHOH padoThl
He npexycmotpeHo.

6.4. HopmaTHBHBIC NPABOBbIE JOKYMEHTbI

1. I'paxxnanckuit kogexc P®, vactu 1, 2, 3 u 4.

2. Meroauueckue yka3zaHHUs MO MPOBEIECHUIO aHAIN3a (PMHAHCOBOI'O COCTOSIHMS OpTraHU3allHid,
yrBepxaeHbl npukazoM @CDO ot 23.01.2001 Nel6.

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

4. ®enepanbhblil 3akoH 0T 29 okTA0ps 1998 rona Ne 164-D3 «O nuzuHre».

5. ®enepanbhblii 3ak0oH 0T 08.01.1998 Ne6-D3 «O HecocTodTENbHOCTH (OaHKPOTCTBE)».
6.OenepanbHbiii  3akoH  OT  26.12.1995 Ne208-®3 «OO0 akKIMOHEPHBIX  OOIIECTBAX)
Metoauueckie yKa3aHWsl MO TPOBENEHHUIO aHaun3a (UHAHCOBOTO COCTOSHHS OpTaHU3aIlHid,
yrBepxkaeHbl npukazoM @CPO ot 23.01.2001 Nel6.

7. Meronnyeckne PEKOMEHIAIMH, 10 OLEHKE Y(PPEKTUBHOCTH WHBECTHIIMOHHBIX MPOEKTOB.
OdunmansHoe u3nanue. M.: Dxonomuka. 2000.

6.5. UnTepHeT-pecypchl

Www.gKs.ru. OdunmansHblii caiit ['ocyapcTBEHHOr0 KOMHUTETA MO cTaTHCcTHKE PD.
www.minfin.ru. Odunmansueiii caiit Munuctepcrsa ®unancos PO.

www.nalog.ru. OdunuansHelii caiit deaepaabHO HATOTOBON CIy)O0bl PD.
www.cbr.ru OduruanbsHeril caidT banka Poccun

VWWWWV.economic-crisis.iu/

www.manage.ru

ook wdE
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7. www.cfin.ru
8. www.intalev.ru
9. www.rusconsult.ru

6.6. UHble HCTOYHUKH

1. Hamonmapan, A. CrTpaTerHyecKHii PpHUCK-MEHEIHKMEHT: NPHHIMIBI W METOAMKH / A.
Hamonapan. — M.: M3natensckuii 1om «Buibsimey, 2017.

2. Anexcamkuna E.W., Bacunénox B.JI., Herpeea B.B. AHTHUKpH3UCHOE yHpaBICHHE Ha
npennpustan:  ydeOHoe mocodue. — CII6.: Cankr-IlerepOyprckuii  HalMOHATBHBIN
MCCJIEI0BATEIbCKUN YHUBEPCUTET MH(POPMAIIMOHHBIX TEXHOJIOTHI, MEXaHUKHU M ONITUKH, 2015

3. AHTUKpU3UCHOE YIpaBJIEHUE: OJIIEKTPOHHBIN CloBapb-crpaBouHuk/coct. JLH.Ormur. —
KemepoBo: KemepoBckuii rocynapcTBeHHbI yHUBEpCUTET, 2015

4. bepr Ban [len I'., Ilurepcma I1. KitoueBble mMonenu MeHeKMEHTA. 77 Mozened, KOTOpbIe
JOJDKEH 3HaTh Kakaelid menemkep./ Ilep. ¢ anrn. Eroposa B.H. — M.: JlaGopatopusi 3HaHUiA,
2017

7. MaTepuanbHO-TeXHU4YecKasi 6a3a, HHPOPMALMOHHbIE TEXHOJIOTMH, IPOrpaMMHOe
o0ecnieyeHue 1 HHGOPMALIMOHHBIE CIIPABOYHbIE CHCTEMbI

Crenanu3upoBaHHbIN KaOWHET AJIs 3aHATUI C MaIOMOOUIIBHBIMU TpYyNIaMU (CTYJEHTHI
C OrPaHUYEHHBIMU BO3MO>KHOCTSIMHU 37I0POBbsI): 3KpaH, KOMIBIOTEPHI C MOAKIIOUYEHUEM K JIO-
KaJIbHOM CETH UHCTUTYTAa U BBIXOAOM B MHTEpHET, 3ByKOBOW YCHJIUTEIb, MYJIbTUMEIUNHBIN
IPOEKTOP, CTOJBI AyIUTOPHBIE, CTYJbs, TPUOYHA HACTOJNbHAsA, JIOCKA ayauTOpHAas, O(UCHBIE
Kpecia.

VYueOHast ayauTOpus A MPOBEICHHs YUeOHBIX 3aHATUN (3aHATHUN JIEKIMOHHOTO THIIA),
OCHAIlleHHas 000py/lOBaHMEM U  TEXHUYECKUMM  CpeICTBAMM  OOyYeHHUs:  KOMIUIEKT
CHCIUAIM3UPOBAHHON ydeOHOUW MeOenu (CTOJiBl U Kpeciia — paboune MecTa O0ydaronmxcs U
IpernojiaBaTess); JA0CKa ayIUTOpHas; SKpaH; NEpCOHAJIbHBIN KOMIBIOTEP; 3BYKOBas CHCTEMa,;
npoekTop; BeO-kamepa. Brixom B MHTepHET M JOCTYH B D3JEKTPOHHYIO HH(POPMAIMOHHO-
00pa30BaTeNbHYIO CPEy OpraHU3aIUH.

VYyeOHast aynuropus sl IPOBEACHUs YUEOHBIX 3aHATUN (3aHATUN CEMUHApPCKOIO THUIIA,
TPYNIOBBIX M HHIUBUIYAJbHBIX KOHCYJBTALMH, TEKYIIErO KOHTPOJIS U MPOMEXKYTOUHOU
aTTecTallin), OCHAIllEHHAas: 000pyI0OBaHUEM U TEXHUYECKUMU CPEJICTBAMHU OOYUYEHMSI: KOMILJIEKT
CHeLHMaTU3UPOBAHHON yueOHOM Mebenu (CTONbl M CTYNbs — paboune MecTa o0y4aroluxcs U
npenojaBaresis); J0ocKa ayAWTOpHas; NEepCOHAIbHBI KOMIIBIOTEp; TENEBH30p; BeO-Kamepa.
Beixon B HMHTepHET M [OCTYyN B 3JIEKTPOHHYIO HH(GOPMAIlMOHHO-00pa30BaTEIbHYIO CpPEdy
OpraHH3aIiHy.

KomnbrotepHsiit  kiacc, yuyeOHas ayauTopusi sl TNPOBENCHHUS Y4YEOHBIX 3aHATHH
(3aHATHII CEMUHAPCKOr0 THMA, TPYIIOBBIX M HWHAWBUIYAJIBHBIX KOHCYJIbTALUH, TEKYIIETO
KOHTPOJISI M NPOMEXYTOYHOM aTTecTalliu), OCHALICHHbIM 000pyIOBaHMEM M TEXHUYECKUMHU
CpeIcTBaMU OOy4YEHHS: KOMIUIEKT CHEIHaTIM3UpPOBAaHHON y4ueOHONl mebenu (CTOJIBl M CTYJNbS -
paboune Mecta oOydamIUXCs W TpenojaBaress), AOCKa ayAUTOpHAs; IepCOHAIbHbIE
KOMIIBIOTEPHl MOHOOJIOKM; MPOEKTOp; BeO-kamepa; 3kpaH. Beixoxg B WHTepHer m jgoctyn B
AIIEKTPOHHYIO HH(OPMAIIMOHHO-00pa30BaTEIbHYIO CPEely OpraHU3alliy, B TOM YHUCIIe ¢ pPaboYnx
MecT oOyuatomuxcs. [IporpammHoe obecrieuenue: onepanuonHas cucreMa Microsoft Windows;
nakeTsl JUIEeH3UOHHBIX mnporpamm: MS Office, MS Teams, CIIC Koncynsrant I[lmroc,
JUIEH3MOHHOE aHTHBUPYCHOE NMPOTrpaMMHOE 00eCIIeUeHHUE.

[Tomemenue s camocTosATeNbHOW paboThl  oOywaromuxcs (MHpopmannoHHO-
PECYpPCHBIN IIEHTP) OCHAIEHHOE KOMIUIEKTOM CIEIUaTu3UPOBAaHHON Y4eOHOUW MebenH,
KOMITBIOTEPHOM TEXHUKOW C BO3MOXHOCTBIO MOJKIIOUEHHUS K ceTu MHTepHeT M obecrneueHo
JIOCTYTIOM B 3JIEKTPOHHYIO HH(OPMAIIMOHHO-00pa30BaTEeNIbHYIO CPEy OpraHu3aluu.

Ilpoepammnoe obecnevenue: OC Microsoft Windows, [Taker Microsoft Office (Word,
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Excel, PowerPoint), Microsoft Teams, CIIC KoncynbranT [1mtoc, TUIIEH3NOHHOE aHTHBUPYCHOE
porpaMmMHOe o0ecredeHue.
Jnst 00y9aronmxcsi C HapyIICHUSIMUA 3PCHUS:
NVDA (Non Visual Desktop Access) - cBoOoaHas, ¢ OTKPBITHIM MCXOIHBIM KOJIOM IpOrpamma
it MS Windows, KoTopasi II03BOJISICT HE3PSYUM WIIH JIIOSIM € OCTIabIeHHBIM 3peHHEM padoTaTh
Ha KOMITbIOTEpe 0e3 MPUMEHEHHS 3PESHUS, BHIBOISI BCIO HEOOXOAUMYIO HH(OPMAIIHIO C TIOMOIIHIO
peun;
DKpaHHas JIymna — nporpaMmma SKpaHHOTO YBEITUYCHUS;
DKpaHHBIN TUKTOP (HA aHIVI.S3) — MPOrpaMMa CUHTE3a PeUu;

Jlnist oOy4aronmxcsi ¢ HapyICHUsIMU CITyXa:
Speech logger— nporpamma nepeBoa pedyu B TEKCT.
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