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1. Opranu3anMoOHHO-METOANYECKHUI pa3aes. AHHOTAUUS

Llenp OCBOCHHMS IUCUMIUIMHBL YTOPABJICHUE (PUHAHCOBBIMM PUCKAMU
SBJIIETCSA - MPHOOpPETEHNE OOYYAOIIMMUCA KOMIETCHIMNA AJI1 KAYECTBEHHON W
KOJIMYECTBEHHOW OLEHKHA (PMHAHCOBBIX PUCKOB W YIPABICHUS MMH B IPOLECCE
OCYIECTBICHUS (PUHAHCOBO XO3SMCTBEHHOH NEATENBHOCTH SKOHOMHYECKHX
CyOBEKTOB.

OCBOCHHE MUCLUIUIAHBI CIOCOOCTBYET MOATOTOBKE BBIMYCKHUKA K PEIICHHUIO
CJICY FOLIX TUTIOB 3a1a4y npo(heCcCuOHATbHOM JESATEIbHOCTH:
HAYYHO-UCCIIEI0BATENbCKHIA:

* W3YYCHHE OCHOBHBIX NOHSTHWA, NPUHUMNOB M 0a30BBIX KOHIICTIIMNA PHUCK-
MEHEIKMEHTA B COBPEMEHHBIX PBIHOYHBIX YCIJIOBUSIX;
* U3yYEHUE COBPEMEHHBIX TEOPUNA M MOJENICH PUCK-MEHEDKMEHTA, UCIOIb3YEMBIX
B 3apyOC)KHON M POCCHUICKON MPaKTUKE, U KPUTEPUEB OLECHKH 3(PPEKTHBHOCTH

YIPaBIECHYECKUX pelIeHui B obnactu PUCK-MEHEIKMEHTA,
*  BBIBJICHUE  (PUHAHCOBBIX PUCKOB B  OOMICH  CHCTEME  PHUCKOB
OPEINPHHAMATEIBCKOM JESATEbHOCTH,

* U3yYEHUE OCHOBHBIX (PAKTOPOB (PMHAHCOBBIX PUCKOB B ACATEIBHOCTH, & TAKXKE
CTPATErMYECKUX NPUHLOMIOB PAOOTBl SKOHOMHUYECKHX CYOBEKTOB B YCIIOBHSX
HEOIPEACIIEHHOCTH,

* M3YYCHHWE OCHOBHBIX BHJOB PHUCKOB, BO3HMKAIOIIMX B NPOLECCE TNPHUHATHUS
(PMHAHCOBBIX pELICHMIA KOMITAHUSIMU;

JlucumniamHa OTHOCUTCS K  4YacTH, (OPMHUPYEMOMl  ydacTHUKaMU
00pa3oBaTeNbHBIX OTHOLICHWHA Y4Y€OHOrO IJIaHa, SBISICTCS AMCLMILUIMHOW IO
BBIOOPY 00y4YaromuMCsl.

H3yueHne qucuMIInHbl 0a3upyeTcsl HA 3HAHUSIX U YMEHMSIX, MOy YCHHBIX TTPA
BBITIOJTHEHHH HAY YHO-UCCIIEIOBATENBCKON paObOTHI, B XOJI€ MPOXO0KACHUS MPAKTUKA
o POQUITIO npoQeCCUOHATTEHOM JEATETBHOCTH.

OCBOCHHE TUCLMIUTMHBL HEOOXOIMMO KaK MPEAUICCTBYIOLIEE MPU H3YUYECHUU
"OueHKH PUCKOB OAHKPOTCTBA', MPOXOXKACHHUS MPEAJUIIIOMHON TPAaKTUKH, a
TAKKE JJIs1 TOJArOTOBKHM BBIITYCKHOM KBaNTM(PUKAMOHHON paObOTHI.



2. IlepeyeHb NVIAHUPYEMBIX

DE3yJAbTATOB 00YYCHHS

Pesynbratel ocBOCHUS

OOII: xox u
(opmy.tuposKa Kon u gopmymuposka [Tnarupyemeie pe3ynbTaTel OOyYEeHUs IO
KOMITETEHIINH (B WUH/INKATOPA JOCTHIKEHUS
o IVCLUTUTHHE
COOTBETCTBHUH C KOMITETEHIINH
y4eOHBIM IIJIAHOM) WU
€e 4acTu
[K-4 CnocobeH|[IK-4.2  Ocymectsisier|3naer:
y4acTBOBATh B|MOHUTOPHHI  KJIFOUEBBIX [-METOAUKH TPUHITHA  YIPABICHYECKHX
pa3paboTke CTpaTerny|MHINKATOPOB puCKa|peteHni B YCJIOBHSIX pucka
yIpaBICHUS OaHKpOTCTBA IUS[-METOBI OLEHKH pPHCKOB U YOBITKOB
OpTaHu3aLHeH, NPEIOTBPALICHUS -METOIbl yIPABJICHUS pPHCKAMU W UX
UCTIONB3Y S METO/IbI|[KPU3UCOB U JOCTHIKEHHSI|BO3MOKHBIE COYETaHUs
UICHTU(DUKALHH, CTpaTerMuecKux  LeNel|-OCOOEHHOCTH yIpaBlIeHHUs Pa3IHYHBIMU
OLICHKU KJIFOYEBBIX | OpraHU3aL 1K BUIAMHU (uHAHCOBOTO pucka
UH/IUKATOPOB u -3KOHOMHUYECKYI0 CYIIHOCTb pHCKAa U
yIPaBJICHUS PUCKAMU OCHOBHBIE BUBI pucKa.
Ymeer:
- WCHONB30BaTh 3SPPEKTHUBHBIE METOIBI
OLIEHKH (puHAHCOBBIX PHICKOB
- OCYIIECTBJIATh KAUYECTBEHHBI aHAIU3
(HHAHCOBBIX PHUCKOB

-BBIOMpaTh M TpPHUMEHSITh 3((EeKTUBHBIC
MEPOTPHUSTHSI, HAITPABIICHHbIE HA CHIDKEHHE

(HMHAHCOBBIX PHUCKOB
-OTNPENeNsATh CTENeHb MOJABEPKEHHOCTU
(HHAHCOBBIM pucKam
-onpenensiTe  3(G(EeKTHUBHbIE  CTPAaTeruu
yIpaBJICHUS c y4eTOM pucka

-OCYIIECTBJISITh YIpaBjieHe GUHAHCOBBIMU
pHUCKaMH
-IIPOTHO3UPOBATH
onepaLuil.

pucku  (PUHAHCOBBIX




3. IlpumepHblii TEeMATHYCCKHIT TVIAH THCHUILUIHHBI

Ounas popma 00yuenns - 4 cemecTp

Bun zanatusa

Yacos no yueOHOMY IJIaHy

KonrtakTHas padoTa ¢ mpenoaaBaTeyiem: 46
-3aHATHS JIEKIIMOHHOIO TUIA, B TOM YUCJIE: 20
[IPAKTUYECKast MOArOTOBKA 0
-3aHATUS] CECMHUHAPCKOTO THIIA:
-CEMHUHAPCKUE/MTPAKTUYECCKHE, B TOM YHUCIIE: 24
[IPAKTUYECKast MOArOTOBKA 16
-1a00paTOPHBIE, B TOM YHUCIIE: 0
MPAKTUYECKAs! MOATOTOBKA
-KOHCYJIBTALIK, B TOM YHCJIE MO KypCOBO#M padore 2
(POEKTY)
CamocrosTenbHas padoTa: 98
B T.4. KypcoBas paboTa (ITPOEKT)
[IpoMexxyToYHas aTTecTalus:
3a4eT
OO01ast Tpy10€eMKOCTh 144

3aounast popma o0yqeHus - 2 Kypc

Bun zauarusa

Yacos 1o yueOHOMY TJIaHy

KoHnraktHas padota ¢ npenogaBaTenem:

16

-3aHATHUA JICKIWUOHHOI'O TUIla, B TOM YHUCJIC:

6

IIPpaKTHUYCCKad IOAIr0OTOBKaA

-3aHATHA CCMHUHAPCKOI'0 THIIA.

-CEMUHAPCKUE/TPAKTUYECKKE, B TOM UUCIIE:

IIPpaKTUYICCKad IOAIr0OTOBKA

-1a00paTOPHBIE, B TOM YHUCIIE:

IIPpaKTHUYCCKad IOAI0OTOBKA

-KOHCYJIBTALIK, B TOM YHCIIE N0 KypcOBO#Ml pabote
(POEKTY)

L =N R =0 N} o)}

CamocrosTenbHas padoTa:

124




B T.4. KypcoBas paboTa (ITPOEKT)

KOHTpOJIbHAs paboTa

[IpoMexxyToYHas arTecTanus:

3aueT 4

OO01mast Tpy10€eMKOCTh 144

Ounas popma 00y4eHust

Konmnuectso uacoB o Bugam yuebHoit paboTsl
KOHTaKkTHas paboTa ¢ mpenoaasareaeM
3aHATHUSA
CEMHUHApPCKOTo
THTA:
K
- OHCYJIbTAINH,
samarua | oo e e | B TOM uHCnE
BCEI'O| CP |nexkunoHHOro P Pa71 1o KypPCOBOM
NPaKTU- | TOpHBIE
Ne Paznen / Tema THITA pabore
YeCKHe
JUCLIUTLITNHBI (mpoekty)
1 |Tema 1. Ilonsatue wu 18 14 2 2 0
kyaccudukanms
(bMHAHCOBBIX PHUCKOB
2 |Tema 2. Puck- 18 12 2 4 0
MEHEI)KMEHT. TIOHSTHE,
CTpaTerusi © METOAbI
3 |Tema 3. VYmnpasienue 16 12 2 2 0
OaHKOBCKUMH PUCKAMHU
4 |Tema 4. VYnpasneHue 16 12 2 2 0
KPEIUTHBIM PUCKOM
5 |Tema 5. Ouenka wu 18 12 2 4 0
yOpaBJICHHE  PUCKOM
JUKBUIHOCTH
6 |Tema 6. VYmnpasienue 16 12 2 2 0
MPOLIEHTHBIM u
BAJIOTHBIM PHCKaMHU
7 |Tema 7. VYmnpasienue 20 12 4 4 0
OTIePaLIMOHHBIMU
pucKaMu
8 [Tema 8. VYmnpasnenue 20 12 4 4 0
PBIHOYHBIMH PUCKAMH
IlogroroBka u  3amura
KypCOBOH paboThI (IpoeKTa)




IIpomexyTouHnas

0 0 0
arrecTanus (3a4er)
UTOrO 144 98 20 24 0 2
B ToMm uucrne: 16 0 16 0
NPaKTUYECKask MOArOTOBKA
3aounas popma 00y4eHust
KonmnuectBo "acos 1o Buaam yueOHo# padoTsl
KOHTaKTHas paboTa ¢ mpemnoaasareineM
3aHATHUSA
CEMHHAPCKOT0
THTA:
KOHCYJIbTALIUH,
CeMH-
samaTua | ool e | B TOM uHCnE
Ne Paznen / Tema BCET'O| CP |nexkunoHHOrO P Pa71 1o KyPCOBOM
NPaKTH- | TOpHBIE
TUCIUTUTHHBI THTIA padore
YeCcKHe
(mpoekty)
1 |Tema 1. llouwatue wu 22 20 2 0 0
knaccuukanmys
(PMHAHCOBBIX PHCKOB
2 |Tema 2. Puck- 22 20 2 0 0
MEHEPKMEHT: TIOHSTHE,
CTpaTerusi U METOMbI
3 [Tema 3. VYmpasienue 10 10 0 0 0
0aHKOBCKUMU PUCKAMH
4 |Tema 4. YmnpasneHue 10 10 0 0 0
KPEIUTHBIM PUCKOM
5 |Tema 5. OueHka u 24 20 2 2 0
yOpaBJICHUE  PUCKOM
JUKBUTHOCTH
6 [Tema 6. VYmpasienue 12 10 0 2 0
MPOIIEHTHBIM u
BAJIFOTHBIM PHCKaMHU
7 |Tema 7. VYmpasnenue 22 20 0 2 0
OTIEePaLIMOHHBIMU
pHUCKaMu
8 [Tema 8. VYmpasnenue 14 14 0 0 0
PBIHOYHBIMH PUCKAMHU
IlogroroBka u  3amura
KypcoBo# paboTh! (TIpoekTa)
/ TIOATOTOBKa KOHTPOJIbHON




padoThI

IIpomexyTouHnas 4 4
aTTecTauus (3a4er)
UTOoro 144 128
B Tom uucre: 6

MpakTU4CCKas nmoAroToOBKa




4. Copepxanne y4eOHOI THCIUIIIHHBI
Tema 1. I[lonsmue u kiaccugpurayust PuHAHCOBHIX PUCKOE

[Tonstue pucka. Puck u HeonmpeneneHHOCTb. (OCHOBHBIE MPUYHMHBI
BO3HUKHOBCHUSl PHCKA. PUCK Kak MCTOpPHYECKAs W SKOHOMHMYECKAsS KaTETOpPHs.
OyHkuuu pucka. OCHOBHBIE (PAKTOPBI, BIMSOMME HA pUCK. [oHATHE PUHAHCOBOTO
pucka. OCHOBHBIC XapaKTCPUCTHKM KaTeropuu «(PUHAHCOBBIA pUCK». MecTo
(uHAaHCOBOTO pucKka B OOWIEH cuUcTEME MPEANPUHUMATENBCKAX PUCKOB.
BzaumocBsa3p pucka W npuObuid. Kapra npeanouteHuil MexAay O0KuIacMoi
JOXOJHOCTBIO W PUCKOM (rpaduk KpuBbiX Oe3paznmuuus). Knaccupukanms
(mHAHCOBBIX PUCKOB. OCHOBHBIE MOHATHS KIacCU(UKAUMU. CYObEKT PUCKA, BUJ
pHCKa, TPOSBICHUE PHUCKA. XAPAKTEPUCTHUKA OTACIBHBIX BUAOB (DPMHAHCOBBIX
PHCKOB.

Tema 2. Puck-meneosicmenm: nousmue, Cmpamezust U Memoobl

PHCK-MEHE/[DKMEHT Kak OTpaciib HAy4yHOro ympasicHHus. CyIHOCTh U
COJEP)KAHUE  YNPABICHUS  (PUHAHCOBBIMH PHUCKAMHM. OTamlbl  YIPABJICHUS
(mHaHCOBBIMU prckamu. [Tpobiiema popMupoBaHUs PUCKOBOTO CO3HAHUS. MeTObI
KQYeCTBEHHOIO aHAJIM3a PUCKOB. METOMbI BBISIBICHHS PUCKOB. KONMYECTBEHHBIC
METOJIbl OLICHKM W aHajin3a (PUHAHCOBBIX PUCKOB. CTPYKTYpPHBIC AWArpaMMbl W
KapThl TOTOKOB KaK METO/BI BHISIBJICHUS (PUHAHCOBBIX PUCKOB.

Tema 3. ¥Ynpasienue banxkoeckumu puckamu

Kiaccudukanus puckoB OaHKOBCKO# AesaTebHOCTH. OCOOEHHOCTH METOIOB
ynpaBicHUs OaHKOBCKMMH pUckamu. TpeboBanuss u Hopmatubl L[b P® u nx
BJIMSTHUE HA PUCKH IEATEIBHOCTH KOMMEPUYECKUX OAHKOB.

Tema 4. Ynpasienue KpeOummsim puckom

[ToHsiITHE KPEIWTHOTO PUCKA M €ro OCOOECHHOCTH. TaKTUYECKHUE METOJBI
yOpaBicHUS KPEAUTHBIM PUCKOM. [apaHTUM TpaBUTEILCTBA WM OaHKa.
CrpaxoBaHWe MEXAyHAPOAHBIX KpeauToB. OIlleHKa KPEAMTOCHOCOOHOCTH
3aCMIIMKA W DMUTEHTA KakK Crmoco0 CHIKEHWS KPEAMTHOTO pucka. KpeauTHbie
JICpUBATUBbI KaK CHOCOO YIMpaBiICHUS KPEAUTHBIM PUCKOM. DaKTOPHUHTOBOE
00CTy>KUBaHUE.

Tema 5. Oyenxa u ynpasierue pucKkom JUKEUOHOCHU
OCHOBHBIE XAPAKTEPUCTUKH PUCKA JIMKBUAHOCTH. MCTOYHMKH puCKa
JUKBAOHOCTH  (poHaupoBaHus  (OanaHCOBOM  JIMKBUAHOCTH).  OCHOBHBIC

MEPOIPUATHS 110 YIIPABIEHAIO PUCKOM JIMKBUAHOCTH.

Tema 6. ¥Ynpasienue npoyeHmusiM U SAHOMHBIM PUCKAMU



[ToHsiTHE TPOLEHTHOrO pucka H cdepa €ro BO3HUKHOBEHUS. Bubl
IPOLICHTHOI'O0 PHUCKA: PUCK MOTEPH OT M3MEHEHMS IMOTOKOB ACHEXHBIX CPEICTB,
nopT(ENbHBIA PUCK W KOHOMUYECKHI pUCK. M3MepeHHe MPOLEHTHOIO PHCKA.
DaKTOpPHl, BIMAIOIMIME HA NPOLUEHTHBIM PUCK. OCHOBHBIE METObI YNPABICHUS
IPOLICHTHBIM PUCKOM M IPUEMBI UX peanu3auuu. [IoHATHE BAIFOTHOIO pUCKa U €r0
BUJbl. OCOOCHHOCTM YOPABICHUS TPAHCISLUUOHHBIM  BAIKOTHBIM  PHCKOM.
3alUTHBIE OTOBOPKH KaK METOJI CTPAXOBAHUS BAKOTHBIX PUCKOB. BUIBI 3aIIMTHBIX
OrOBOPOK. BUABI BAIFOTHBIX KOP3UH. KOMIIEHCALIMOHHBIE CIIETIKH.

Tema 7. Ynpasienue onepayuoHHbIMU pUCKAMU

OnpeneneHue onepanMoHHBIX puckoB. Kitaccuukanms onepanmoHHbBIX
PUCKOB. METOMKN BBISIBIICHUS W OLEHKW OMEPALMOHHBIX PUCKOB. YTIPABICHUE
ONEpalMOHHBIMA  puckaMu. OpraHu3anys HKCHIOJIb30BAHUAS HHQPOPMALIMOHHBIX
CUCTEMHBIX KOMILJIEKCOB.

Tema 8. Ynpasienue peiHOYHLIMU PUCKAMU

Bunbl pplHOYHBIX PUCKOB. BOMATUIIBHOCTE M CTOCOOBI €€ MOJECIIMPOBAHMSI.
Onenka puckoB. MexaHU3MBI YIIPABIICHUS PHIHOYHBIM PUCKOM.



S. IlepedeHb OCHOBHOW M JONIOJIHUTE/ILHOI y4e0HOii iuTeparypsl,
HEe00X0AUMOii VISl OCBOCHUSI AUCLUTIJIMHBI

OcHoBHas yueOHasi JIUTEPATYypa

1 Adponnukun, A. 1. duHAHCOBBINA MEHEHKMENHT B 2 4. Yacth 1. MeToaonorus
. y4eOHUK 1 MpakTUKyM aist By30B / A. 1. Aponnukun, JI. Y. XKypoga, J[. I
Muxanenko ; noa penakiuueit A. M. Aponnukuna. — 2-¢ u3f., nepepad. u

ngon. — Mocksa : UznparensctBo IOpaiit, 2021. — 217 ¢. — (Beicuiee
oOpazoBanue). — ISBN 978-5-534-04394-5. — TekcT : 37€KTPOHHBINA //
O6pazoBarenbHas miargopma Opaiit [caiiT]. — URL:

https://urait.ru/bcode/472369

2 AponnukuH, A. 1. ®uHAHCOBBIIA MEHEKMEHT B 2 4. YacTh 2. duHaHCOBas
NOJIMTUKA MPEANPUATHS . YYeOHMK W MPaKTUKyM 1 By3oB / A. W
Adonnukun, JI. K. Kyposa, . I'. Muxanenko ; mox pemakumeid A. W
AdonnukrHa. — 2-¢ u3aA., nepepad. u jgon. — MockBa : M3aarenscTBO
FOpaiit, 2021. — 297 ¢. — (Bricmee oOpaszoBanue). — ISBN 978-5-534-
04396-9. — Tekcr : anexkTpoHHbId // OOpazoBatenbHas mwiargopma FOpaiit
[caiiT]. — URL: https://urait.ru/bcode/472860

3 Iloromuna, T. B. ®uHaHCOBBI MECHEUKMEHT : YUECOHHUK W MPAKTUKYM JUIs
By30B / T. B. Tloroguna. — Mocksa : U3narensctio FOpaiit, 2021. — 351 c.
— (Bpicee obOpazoBanue). — ISBN 978-5-534-03375-5. — Tekcr
anekTpoHHbld // OOpazoBatenbHas mnatdopma HOpaiir [caiit]. — URL:
https://urait.ru/bcode/468899

4 YnpaeneHue (UHAHCOBBIMH PUCKAMU . YUEOHHUK M MPAKTUKYM AJist By30B / U,
I1. Xomunnu [u ap.] ; nox penaxkumeit Y. [1. Xomuand. — 2-¢ w31, UCIp. U

non. — Mocksa : UznparensctBo IOpaiit, 2021. — 569 c¢. — (Beicuiee
oOpazoBanue). — ISBN 978-5-534-13380-6. — TekcT : 37€KTPOHHBINA //
O6pazoBarenbHas miargopma Opaiit [caiiT]. — URL:

https://urait.ru/bcode/458713
JlonoJIHNTEIbHAA y4eOHast JJuTeparypa

5TUBCOH POJ/IXKEP. ®opmMupoBaHWE WHBECTHLIMOHHOIO MOPTQEINs
ynpaenenue puHancoBbiMu puckamu:niep.c anra / [MUBCOH POJIKEP. - 3-¢
u3n. ucnp. - M. : Anbrimna [Tabmumiep, 2015. - 274c¢. : wn. - ISBN 978-5-9614-
5147-4.

6 MHBecTHIMA B UCKYCCTBO: (PMHAHCOBBIC PUCKM M ONTHMHU3ALMS BIIOKCHHUS

kanutana / [lypuna C.B. - M.:[lamkoB u K, 2015. - 91 c.: ISBN 978-5-394-
02543-3. - Pexxum nocryna: http://znanium.com/go.php?1d=558044

7 Kacesinenko, T. I AHamm3 W oueHka pUCKOB B Ou3Hece . y4eOHUK W
npakThukym s By3oB / T. I'. KacesHenko, I'. A. MaxoBukoBa. — 2-¢ U3/,
nepepad. m gon. — Mocksa . MznarensctBo Opaiit, 2021. — 381 ¢. —
(Beiciuee oOpazoBanue). — ISBN 978-5-534-00375-8. — Tekct
anekTpoHHbld // OOpazoBatenbHas mnatrgopma HOpaiir [caiit]. — URL:
https://urait.ru/bcode/468977



8 Ynpasnenue  ¢uHaHcoBbiMM  puckamu/MakapoaC.H.,  ®deposall.C.,
SAukunall. A. - Kpacuosip.: COY, 2014. - 230 c.. ISBN 978-5-7638-3139-9. -
Pexxum pgoctyna: http://znanium.com/go.php?1d=549466

9 dunaHcoBbINi MeHEHKMEHT : yueOHuk / E.B. Jlucuupina, T.B. Bamenko, M.B.
3abpoauna ; noa pea. K.B. Exumooil. — M. : UHOPA-M, 2018. — 184 c.
— (Beicuiee  oOpazoBanue:  bakanmaBpuar). - PexuMm  gocrtyna:
http://znanium.com/go.php?1d=952263

10 ®duHaHCOBBIE MEHELKMEHT B MajioM OusHece : yueOHuk / H.W. Mopo3sko,
B.IO. Jlupenko. — M. : MHOPA-M, 2018. — 347 c¢. — (Bbicmee
oOpazoBanue: bakanagpuar). — www.dx.do1.org/10.12737/23907. - Pexxum
nocryna: http://znantum.com/go.php?1d=926816






- TEXHUYECKUE CPEICTBA OOy4YEHMs] — ayauo-, BHIECO-, (poToammaparypa,
UHBIE JIEMOHCTPALIMOHHBIE CPE/ICTBA; MEPCOHAIBbHbIH KOMIBIOTEP, MHOKUTEIbHAS
TexHuka (MOY).

JUis mpoBeAeHUs TEKywero (pyOe)KHOro) KOHTPOJSL M MPOMEKYTOYHOM
arrectalMy (3a4era C OLEHKOH) METOAOM KOMIBIOTEPHOIO TECTHUPOBAHUS
UCTONIB3YIOTCA  Mpouieaunme OaHKM TECTOBBIX 3aJaHUil W JIMLIEH3MOHHAs
TecTupyromas nporpamMmmHas oo6ojiouka Tthma «ACT-testy, «Nova-testy wn(umm)

JPyTHE.

HEPEYEHDb JIMOEH3NOHHOI'O U CBOBO/JIHO
PACITPOCTPAHAEMOI'O HPOI'PAMMHOI'O OBECIIEYEHUA,
B TOM YUCJIE OTEYHECTBEHHOI'O ITPON3BOACTBA

KoMmuiekT mMueH3nOHHOTO KommnexT cBo001HO pactpocTpaHIeMOro
MPOTrPaMMHOTO 0OCCIICUCHHUS MPOTrPAMMHOTO 00CCIICUCHHUS
CBOOOJHO
Ne JULCH3UOHHOE CBOOOIHO A
/o | MUCH3HOHHOE pacmpocTpaHIeMoe
MPOTrPaAMMHOC OOCCIICUCHHUE |PacpoCTPaHIeMOe
MPOTPAMMHOC MPOrpaMMHOE 0OCCIICUCHIE
OTCYCCTBCHHOTO MPOTPAMMHOC
obecrieycHue OTCUECTBCHHOTO
MPOU3BOJCTBA obecricucHue
MPOU3BOCTBA

1 [Microsoft Excel |AntuBupyc Kaspersky|Adobe Acrobat|fIuaexc. bpaysep
Endpoint  Security  anga|Reader DC
ouszneca — CTaHIapTHBIA

2 |Microsoft Office|9nexTpoHnbIit Apxusarop 7z HAnnexc. Quck

365 HNEPUOIUIECCKUN CIPABOUYHHK

"Cucrema ['apant”

3 |Microsoft Word  [QnexTpoHHBIH
MIEPUOINIECCKUI CIPABOYHUK
"Cuctema Koncymerant
[Troc"




7. MeToan4eckue peKOMEeHAAL UM VIS CAMOCTOSITeIbHO padoThl

00y4arIUXCs M0 JHCHUILTHHE

CamMocrosTenbHas (ayIMTOPHAs W BHEAyIMTOPHAs) padoTa 00y4aronmxcs
ABJIICTCS OJHUM W3 OCHOBHBIX BHJOB TO3HABATCIIbHOW  JECATENBHOCTH,
HAMpPaBJICHHOW Ha Oosee riyOOKOE€ W Pa3HOCTOPOHHEE HM3YUYEHUE MATECPHAIIOB
y4e€OHOW TUCUUIUIMHBI U BKITFOYACT: 00A3aTENbHOE BEICHUE KOHCIEKTOB JICKIHIA,
MOJATOTOBKY BBICTYIJIEHUH (COOOIICHUWH, AOKIAI0B) K MPAKTHUYCCKUM 3aHSITHSM,
CEMUHapaMm; TMOJArOTOBKY MHCHMEHHBIX KOHTPOJIBHBIX padoT (pedepara, 3cce,
NPE3CHTALNAN ).

Pe3ynbpTaTel BBIMONHEHHS CAMOCTOSATENBHONH PAOOTHI MPEACTABIISIOTCS
00y4aroIMMUCS. BO BPEMSI ayUTOPHBIX 3aHATUH, MPOBEPSIOTCS M OLICHUBAIOTCS
NPENOAABATENIEM B XOJ€ ay IMTOPHBIX 3aHATHI, TEKYIIEr0 (PyOEKHOT0) KOHTPOJIS U
ITPOMEKYTOYHON aTTECTALUN.

JUts ~ moBbleHUsT  3(PQPEKTUBHOCTH  CaMOCTOATENBHOH  pabOThI
00ydaroImMcsi PEKOMEHIYETCS MOJB30BATBCS  PACHIMPEHHBIM  MOMCKOM B
HanmoHanbHOM 1H(poBoM pecypce PYKOHT — mexoTpacieBoi 37€KTPOHHOM
oubnmmoteke. JlocTyn K pecypcy OCyILIeCTRIseTC Ha caiite: http://www.rucont.ru

BaxxHoii  opMoii  caMOCTOSTENBHOH  MCCIAEAOBATENbCKOM  pabOThI,
yrayONeHHOrO M3y4YeHWs TOW WM MHOW mpoOsieMbl yd4eOHOro Kypca SIBISETCS
NOJArOTOBKAa W HanucaHue pedepatoB m 3cce. JlanHas popma camMOCTOATENBHOR
paboTHI SABISETCS BAKHBIM 3JIEMEHTOM MOATOTOBKH 00Yy4YaroIuXcs K 0O(POPMIICHUIO
Y HAMMCAHUIO TUIIJIOMHON padoTHI.

Buasl camocTosTensHON pabOTHI:;

- TIOMCK W HM3YYEHUE HOPMATHUBHBIX IMPABOBBIX AKTOB, B TOM YHCIE C
MCIOJIb30BAHUEM SJIEKTPOHHBIX 0a3 TAHHBIX;

- IOUCK W U3YyYEHUE HAYYHOH JINTEPATYPBI, B TOM YHCJIE C UCIIOJIB30BAHUEM
cety MHTEpHET;

- PEILICHUE 3a1a4 U3 MPAKTUKYMA,;

- MOATOTOBKA pe(eparoB, NTOKIAA0B, 3CCE, MPE3CHTALNI;

Monene (0COOEHHOCTH) CaMOCTOSITENIbHOM paloThl OOyYarOIIMXCS 0
OTJEJIbHBIM Pa3/eiaM U TEMaM Kypca.

- COCTABJICHUE MPOEKTOB MPOPECCUOHATBHBIX TOKYMEHTOB;

- 0000mieHME  MarepuajioB  MPO(ECCUOHANIBHOW  MPAKTUKH 1O
OTPEACTIEHHBIM BOITPOCAM;

- MOATOTOBKA K MPOBEACHUIO POJIEBOM UTPBI;

- MOATOTOBKA JUIsl 00CYKACHUS JUCKYCCHOHHBIX BOIPOCOB;

- COCTABJICHUE CXEM, CPABHUTEIBbHBIX TAOJIHIL,

- PELICHUE TPAKTUYECKUX CUTYalui;

- MOATOTOBKA K MPAKTUYECKUM 3aHSATHSIM.

JInst yCTenHoro OCBOSHMS AUCHUIUIUHBI CIEYET O3HAKOMUTHLCS C COJEPIKAHUEM
JAUCUUIUIMHBL B paboyeii mporpaMMe TUCLMITIMHBL, TPU MOJATOTOBKE K ay IUTOPHBIM
3QHATUSIM W BBIMOJIHEHUM  3aJaHUMR  CaAMOCTOSTEIBHOM PabOThI  ClEAyeT
PYKOBOJCTBOBATHCS HACTOSLIMMU METOJMUECKUMU YKA3AHUSIMH.

OOyueHue MO JUCUMIUIMHE NPEAnonaracT ayIuTOPHbIE 3aHATUS U



CaMOCTOSITENIbHY IO pad0oTy. AyAUTOPHBIE 3aHATHSI IPOBOJSATCS B BUJE:

1) nekumii, mnpeaycMaTpUBAKOLIMX TMepeaady ydeOHOW  HMH(pOpMaLH
npenoaaBareneM 00yyarommmcs;

2) 3aHATHA CEMHHApCKOTO THMa (MPAKTHYECKHUE), 00ECHEeUMBAIOLINX
3aKpEIJIEHUE TMOJIyYEHHOTO 3HaHWsT W OTpPabOTKy IUIAaHMPYEMBIX YMEHU,
cnocoOCTBYIOMUX (POPMUPOBAHUIO KOMITETCHIIHM.

3aHATHE CEMHHAPCKOro Tuna (NMPaKTHYeCKOoe 3aHsATHE) MPEANOaract
BBITIOJTHEHHE OOYYAIOIIMMHUCA TOJ PYKOBOACTBOM MPENOAABATENS KOMILIEKCA
yueOHBIX 3aqaHuii. Ha 3aHATHSAX CEMHHApPCKOTO THUMA (MPAKTHYECKHUX 3aHSATHUSAX)
OPOXOAUT 3AKPEIUICHUE, YIIIYOJIICHWE, pPAaCUIMPEHUE W ACTanu3auusi 3HaHWH
00y4arolmmxcsl NPy PEIICHUM KOHKPETHBIX 3a7a4, Pa3BUTHEC IMO3HABATEIBHBIX
CHOCOOHOCTEH, CAMOCTOSITETBHOCTH — MBILUIEHUSI, TBOPYECKOM AKTHBHOCTH,
OBJIAJICHUE HOBBIMM METOJAMH M METOJAMKAMH M3YUYEHUS AUCLUILIMHBL, BEIPAOOTKA
CHOCOOHOCTH JIOTHYECKOTO OCMBICIICHUS MOJYYEHHBIX 3HAHWMA 71 BBINOJHEHUS
3a/1aHuH; 00ECneYeHNE  PaMOHAJIBHOTO  COYETAaHWS KOJUICKTUBHOH W
WHAMBUAYAIBHON (opM paboThl. 3aHIATHE CEMHHAPCKOTO TUMa (IMPAKTHYECKOE
3QHITHAEC) BBINOJHAET TO3HABATEIbHYIO, PAa3BUBAIOLIYID M BOCIHTATEIBHYIO
¢yHkuuu. [lpy MOArOTOBKE K 3aHATHUSAM CEMUHAPCKOrO THMNA (MPAKTHYECKUM
3QHSTHSM ) CIECIYET:

- MPOCMOTPETH MaTepuai NPEAbLAYLICTO 3aHATHS,

- U3yYWTh BCE TEPMHUHBI U MOHATHS MO TEME 3AHATHUS, MPU HEOOXOIUMOCTH
CJIETy €T UCTIOJIb30BATh CJIOBAPh (Toccapuit),

-  HM3YYHTh COOTBETCTBYIOUIMI TEOPETUYECKUI MaTepuall, HCHIOJIb3Ys
MaTepraibl yUeOHUKA W TOTIOTHUTEIbHON JTUTEPATYPBI, JICKLHH,

- BBINOJIHATH 33JaHUS CAMOCTOSTENBHOW padoThl (YIMPAKHEHUS, 3aa4H,
NUCbMEHHBIE PAOOTHI, YCTHBIE 3aJaHUS U T.11.)

OOyueHue o NUCLHUIIMHE, HApsSAy ¢ ayJAUTOPHON pabOTOH, mpeamnonaract
CaMoOCTOSITENIbHYI0 padoTy oOyyvarommxcs. B nmpouecce caMocTosITensHOM padboThl
00ydarolmecss MOBTOPSIOT TMPOMICHHBIA HA 3aHATUSAX MaTrepuall, OCBAMBAIOT
COBPEMEHHBIC TEXHOJIOTMM TOWCKA W 00paOOTKM HMH(OPMALUU, OBJIAJIEBAKOT
CTpaTerussMA M METOJaMU CaMOOOpa3oBaHMs, Pa3BHBAKOT WHAWBHIY AJBHBIE
CKJIOHHOCTH W CIIOCOOHOCTH K TBOPYECTBY.

CamocrosTenbHas paboTa M0/DKHA OBITh TUIAHOMEPHON M CUCTEMATHYHOM,
BBITIOJTHATBCS B CPOK.

CamocrosTenbHas paboTa BKIHOYACT MOATOTOBKY K 3aHATHSM CEMUHAPCKOrO
TUNA (MPAaKTHYECKMM), TOATOTOBKY TBOPYECKMX M NPOEKTHBIX  paboT,
BBICTYIUICHUH, TOKJIAJ0B U T.IL

B nmpouecce noaAroToBKM K 3aHATHSIM, BBITOJIHEHUSI CAMOCTOSITEILHOM padoTHhl,
NOJTOTOBKM K MPOMEXKYTOYHOM aTTecTanuu OO0yYarOUMiACs MOXKET OOpaTUThCS K
NPENOAABATEIO 32 KOHCYIbTALMEH 4epE3 SNEKTPOHHBIN METOINYECKUI KaOUHET
WIN Ha Kaeapy MapKeTHHra 1 MEHEKMEHTA.

3.1. Meroanvyeckue yKa3aHusl K 3aHSITUSIM CEMHHAPCKOI0 TUIA
H CAMOCTOATEJILHOI paldoTe



Tema 1. [lonamue u kiaccuguxayus unancosvix puckog

OCHOBHBIE BOMPOCHI JIsl OOCYKICHUSI:;

1. PuCK KaKk 3KOHOMUYECKAS KaTETOPUSL.

2. CymHocTh, (haKTOPbl U BUJIbI HEOMPEACTEHHOCTH.

3. CYyIHOCTh ¥ TPUYHAHBI PUCKA.

4. Kimaccugukaius pucKOB MO pa3jIn4yHbIM TPU3HAKAM.

5. Tlonarue (UHAHCOBOTO pHUCKA, €r0 MECTO B OOIICH CUCTEME PHUCKOB
PETPUSTHS.

6. XapakTepucTHKa (PUHAHCOBBIX PUCKOB, MX BUJOB U (PAKTOPOB, OKA3BIBAFOIIMX
BJIMSIHUE HA PUCKH.

7. XapakTepuCTHKAa WHBECTUIMOHHBIX PUCKOB, WX BHUJI0B H (DaKTOPOB,
OKa3bIBAOIINAX HA HUX BIIASIHUE.

Bompocsl 1u1st caMoCcToATeENbHON PadOTHI:

1. PHCK KaK HCTOpUYECKAsE KATErOPHUs.

2. OYHKIMKM PUCKA B IKOHOMHUKE

3. B3auMOCBSI3b HEOMTPEIECTICHHOCTH M PUCKA.
4. B3auMOCBSI3b PUCKa U TPUOBLIH.

WnpuBuayansHOE 3a0aHKAE

1. TlpuBecTu HE MEHEE 5 PA3IMYHBIX OMPEACICHUN PHUCKA, YKAa3aTh CXOJHBIC
yeptel W pazmauus. CPopMynupoBaTh COOCTBEHHOE OMNPEICIICHUE KaTErOpHUU
«PUCK»

2. Oxapaxrepu30BaTh NPOLECHTHBIN PUCK.

3. OxapakTepu30BaTh BAIOTHBINA PUCK.

4. OxapakTepu30BaTh KPEAUTHBIE PUCKH.

5. OxapaktepuzoBaTh UHQISIIUOHHBINA PUCK.

6. OxapakTepu30BaTh PUCK MOTEPHU JIUKBUIHOCTH.

Temaruka pedeparon, JOKIAI0B:
1. ®uHaHcoBas cpena NPeANPUHUMATENIBCTBA U €€ PUCKOBBIE COCTABIISIONIKE.
2. XapakTepucTuka (PMHAHCOBBIX PUCKOB (11O BUJIAM ).
3. YUuCThIE U CIEKYJISITUBHBIC MPEANPUHUMATENBCKUE PUCKH.
4. Puck OaHKpPOTCTBAa KAaK OCHOBHOE MPOSIBICHUE MPEATPUHUMATEIBCKUX
PUCKOB.

Tema 2. Puck-meneosicmenm: nousmue, Cmpamezust U Memoobl

OCHOBHBIE BOITPOCHI [UTsl OOCY>KACHUS:
1. DuHAHCOBBIA PUCK-MEHEDKMEHT KakK (popMa MpeInpUHAMATEIBCTBA.
2. Paznuumd B cmoco0ax ynpaBIeHUs] PUCKAMH.
3. KauecTBeHHBIN aHAIM3 PUCKOB.



4. BeposTHOCTHAs OLICHKA CTENEHU (PMHAHCOBOTO PHUCKA.

5. Onenka pucka ¢ noMouiplo kod(gdunuenta Bapuanuu. OLECHKA PHUCKa C
noMoIpy  Kodpduimenta  koppensiiuu.  OlGHKA puUcka € MOMOIMIBIO
KOPPETSLMOHHO-PETPECCHOHHOTO AHAIN3A.

6. CyIIHOCTh 3KCIIEPTHOTO aHanu3a PUCKOB. MeToa aepeBa pemeHuid. MeTon
Momnre-Kapuiio.

Bonpocs! ais caMocTosATeNbHON pabOTHI:
1. HeoOxoaumocTh ynpaBiaeHus: (PUHAHCOBBIMU PUCKAMH.
2. OOBEKT, CyOBEKT, LIENU U 33]1a41 YIIPABJICHHS PUCKAMHU.
3. OCHOBHBIE 3Tarbl yIIPABJICHUS PUCKAMMU.
4. T1pyHUMIIBI YIIpaBicHAsS (UHAHCOBBIMUA PUCKAMU
5. AropuT™ yrpaBieHus (UHAHCOBBIMHA PUCKAMMU.

HuauBuayansHOE 3a1aHKE:

1. HaiiTh W CpaBHHUTH pA3JIMYHBIE NOAXOJAbl K CYIIHOCTA TEPMHHA «PHUCK-
MEHEKMEHTY U K (POPMYIMPOBAHUIO €TO LENEH HA MPEANTPUATHH.

2. Ha npumepe KOHKPETHOrO MNPEANpUsATUs (OpPraHu3aluy, YUPEKICHUS)
c(OpMyJIMPOBATh 3Tallbl YNPABICHHUS PUCKAMH C YKA3aHWUEM COOTBETCTBYHOLIMX
OpPraHu3alMOHHBIX CTPYKTYP.

3. Ha npumepe KOHKPETHOTO TMPEANPUATUS (OpPraHu3aluy, YUYPEKICHUS)
HapuCOBATh AITOPUTM YIIPABICHUS PUCKAMU.

Temaruka pedeparoB, TOKIAI0B;

1. TlpaBoBOE W METOAOIOTMYECKOE OOECMEUECHUE YIPABICHUS (PUHAHCOBBIM
PHCKOM.

2. OyHKIUU U MEXAHU3M YIIPaBJICHUS (PUHAHCOBBIMU PUCKAMU MPEATPUSTHSL.

3. Hpentudukanuss PHCKOBBIX OOCTOSTENBCTB PA3IMYHON MPUPOABI MPH
BBISIBJICHUHM MOTEHIMAIBHBIX PUCKOB W (PAKTOPOB MX PA3BUTHUSL B JCATEIBHOCTH
OPEANPUSTHSL.

4. XapakTepucTUKa NPU3HAKOB (PMHAHCOBBIX PUCKOB U (DAKTOPOB MX PA3BUTHSL

5. HHpOpPMALMOHHO-aHAIUTUYECKOE O0ECIICUEHHE YIpPaBICHUAS (PUHAHCOBBIM
PHCKOM.

Tema 3. Ynpasnenue OAHKOBCKUMU PUCKAMU

OCHOBHBIE BOITPOCHI [Tl OOCYKICHUS:
1. CymHOoCTh OAHKOBCKHUX PUCKOB.
2. Ouenka OaHKOBCKMX PUCKOB.
3. VnpaBneHue OAHKOBCKUMH PHCKaAMHU.
4. OuHaHCOBbIE OAHKOBCKHUE PUCKH.

Bormnpocs! 1yist caMOCTOATENBHOM pabOTHI:
1. Pucku B OaHKOBCKON NEATEIHLHOCTH.



2. Pacuder 6aHKOBCKMX PHUCKOB.
3. Amnanu3 0aHKOBCKMX PUCKOB.

Temaruka pedeparoB, TOKIAI0B;
1. KpemutHblil puck OaHka.
2. Puck HecOaaHCUPOBAHHOM TMKBUAHOCTH OaHKa.
3. IlpoueHTHBIN prcK OaHKA.

Tema 4. Ynpasienue kpeOummsiM puckom

OCHOBHbBIE BOMIPOCHI J1si OOCYKACHUS:
1. OcoOGEHHOCTH KPEAUTHOTO PUCKA.
2. OcoOEHHOCTH aHaIn3a KPEIUTOCIOCOOHOCTH.
3. Kputepun OLEHKH KPEUTHOTO PUCKA.
4. TakTu4yecKue METOJIbI YIPABJICHUS KPEAUTHBIM PUCKOM.

Bompocsl 1ist caMoCcToATeNnbHON PadOTHI:
1. Kakue cucTeMbl KPEIUTHBIX PEUTUHTOB CYIICCTBYOT B HACTOSAIICE BPEMS?
2. Kak onpenensiercs BEpOITHOCTh HACTYTUIEHUS AedonTa?
3. B d4em 3akirouacTes MmoJABEP>KCHHOCTh KPEAUTHOMY PHUCKY ?

Temaruka pedeparoB, TOKIAI0B:

1. OTnuuuTenbHBIE OCOOEHHOCTH B AKTYapHBIX NOAXOJaX: Z-MOJAEIb U MOJCIb
ZETA.

2. Kpurepun BbIACTIEHHUS PBIHOYHBIX METOAOB. METOAA KPEAWTHOTO COpena
metona EDF?

3. OleHKa KpeauTOCHOCOOHOCTH 3aEMIIMKAa U 3MHUTEHTA KaK CHOCOO CHUXKEHUS
KPEAUTHOTO pUCKa?

4. Cucrema OLICHOYHBIX KOA(D(PUIMEHTOB KPEAUTHOTO PHCKA.

Tema 5. Oyenxa u ynpasieHue pucKkom JUKEUOHOCHU

OCHOBHBIE BOMPOCHI JIsl OOCYKICHUSI:;
1. XapakTepucTUKa pyucKa JTUKBUIHOCTH.
2. OneHka pucKa JMKBUIHOCTH.
3. YnpaBiaeHUE pUCKOM JIMKBUTHOCTH.

Bormnpocs! 1yist caMOCTOSATENBHOM pabOTHI:

1. Tlpu4MHBI BO3BHUKHOBEHUS PUCKA OTEPU JIMKBUIHOCTH HA MPEITPUSATHH.

2. AHanu3 TMKBUIHOCTH OajiaHca

3. Koa(pduumeHTHbINH aHaIu3 pucKa JUKBUIHOCTH MO OajaHCy

4. KosppuimeHTHbIH aHanu3 pUcKa JUKBUAHOCTA MO OTYETY O (PUHAHCOBBIX
pe3yabpTaTax.

5. KoapduimeHTHBIA aHaanu3 pPUCKA JUKBUAHOCTU MO OTYETY O JBUKECHUHU
JICHEKHBIX CPEJICTB



Temaruka pedeparoB, TOKIAI0B;

1. PHCKM JIMKBUJHOCTH U MPUMEHEHUE CTPECC-TECTOB.

2. PazpaboTka MeTOMMK OIEHKH pucka JUKBUIHOCTH (MeTonoM CFaR u Cash-
Flow-at-risk).

Tema 6. ¥Ynpasnenue npoyeHmusiM U BAOMHBIM PUCKAMU

OCHOBHBIE BOMPOCHI JIsl OOCYKICHUSI:
1. Buapl BAIIOTHOTO PUCKA.
Bu bl pOLIEHTHOTO pUCKa.
OcoOEeHHOCTH YNPABJICHUS MPOLICHTHBIMA PUCKAMM.
OcoOEeHHOCTH YIPABJICHUS TPAHCIISAIIMOHHBIM BaJTFOTHBIM PHUCKOM.
CyIHOCTh ONEPAMOHHOTO W SKOHOMHYECKOTO BAIFOTHBIX PUCKOB.
. Kputepun OTHECEHMs 3alIUTHBIX OrOBOPOK K METOMY CTPaxOBaHUS
BATFOTHBIX PUCKOB. BHJIBI 3aIIIMTHBIX OTOBOPOK.

A e

Bonpocsl 1ist caMoCcToATeNnbHON PadOTHI:
1. Buibl BaTtOTHBIX KOP3HH.
2. OcoOCHHOCTH yIpaBCHUS BATIOTHBIMH PHUCKaMW Ha TPEANPUITHSIX CHEPHI

YCIIYT.

Temaruka pedeparoB, TOKIAJI0B:
1. Jlydimme npakTUKK yIPaBICHUS TTPOIICHTHBIM PUCKOM.
2. IlponeHTHBIH prcK MO OaHKOBCKOMY MOPTdETIo.

Tema 7. Ynpasnenue onepayuoHHbIMU PUCKAMU

OCHOBHBIE BOIIPOCHI 7151 OOCYKACHHUS:
1. Buapl onepaimoOHHBIX PUCKOB.
2. OcOOEHHOCTH YNPABJIEHUS ONMEPALIMOHHBIMA PUCKAMMU.

Bompocsr 1ist caMoCcToSTenbHON padoTHI:

1. Buasl onepaiimOHHBIX PUCKOB.

2. OCOOEHHOCTH yITPaBJICHUS ONMEPAlMOHHBIMU PUCKAMMU,

3. MeTop OlleHKH OTIEPAIMOHHBIX PUCKOB: MOIX0/ BHYTPEHHETO u3Mepenus (IMA,
Internal Measurement Approach).

4. MeTo OILEHKM OMEpPAllMOHHBIX PUCKOB. TMOAXOJ HAa OCHOBE pacHpeac/iCHUs
notepb (LDA, Loss Distribution Approach)

5. MeToa OIIEHKHA OMNEPAIMOHHBIX PUCKOB: MOJXOA HAa OCHOBE MOJEITMPOBAHMS
cueHapueB (SBA, Scenario-based approach)

6. MeTo/1 OIICHKH ONEPAIIMOHHBIX PUCKOB: MOAXO0/ OIEHOUHBIX KapT WK OaliIbHO-
BecoBoii moaxon (SCA, Scorecard Approach)



Temaruka pedepartoB, T0KIAI0B:
1. Cucrema ynpaBjeHHs ONEpPaAlMOHHBIM PUCKOM B KOMIAHMIX (PUHAHCOBOTO
CEKTOpA.
2. TlporpaMMHBIE  pellieHWs A YOPaBICHUS  PUCKaMU.  KPUTCPHH
3(pPeKTUBHOCTH.

Tema 8. Ynpasnenue peiHOYHLIMU PUCKAMU

OCHOBHBIE BOITPOCHI [Tl OOCYXKICHUS:
1. CymHOCTh PEIHOYHOTO PUCKA M €T0 OCHOBHBIE (POPMBI
2. ToBapHbIii pUCK KaK opMa ppIHOYHOTO PHCKA
3. ®OHIOBBIN PUCK KaK (POpMA PHIHOYHOTO PUCKA

Bonpocs! fis caMocTosATeNbHON pabOTHI:

1. AGCOMIOTHBINA PHIHOYHBIA PUCK.

2. OTHOCUTENBHBIA PEIHOYHBIN PUCK.

3. Ilokazarenb BONAaTHILHOCTH (PUHAHCOBBIX HHIMKATOPOB

4. Tloka3arenb 4yBCTBUTEIIbHOCTH KPUTEPHEB EATEIBHOCTH K MX OCIEACTBHIM

Temaruka pedeparoB, TOKIAI0B:
1. Meroauka oueHku puckoB VAR
2. Tlo3UMIMOHHBIC TUMUTHI KK METOJ] OTPAaHUYEHUS] PHIHOYHBIX PUCKOB

3. METOAUYECKHUE YKA3AHUA U 3AJAHUS
K HPAKTUYECKOHU NOJAT'OTOBKE

Ha ocHoBe 3HaHWii M YMEHWH TMONYYCHHBIX TPU M3YUYECHUH BCEX TEM
JUCHUATIINHBI, 00y YarOMIMCs JODKEH BBIMOJIHUTH CIICIYIOIINE 3aaHus 1 OTBETUTh
Ha BOMPOCHI.

3agaua 1 (penpoayKTHBHBII YPOBEHB).

[IpennpuHumarenb  MOpEANoiaracT MOCTPOUTh  HOYHYH  JUCKOTEKY
HEMoJaNeKy OT wuHCTHTyTa. I[lo  OAHOMY W3  JOMYyCTHUMBIX  IPOEKTOB
OpPEeINPUHAMATEIL MOKET B JHEBHOE BPEMsl OTKPHITh B 3/JaHWW JIUCKOTEKH
CTOJIOBYIO Ui CTYACHTOB W mpenojaBaresieid. J[pyroit BapuaHT HE CBsi3aH C
JHEBHbIM  0OCHyXKMBaHWEM  KJIMEHTOB. llpencraBieHHble  OM3HEC-IUIAHBI
MOKA3bIBAIOT, YTO TUIAH, CBA3AHHBIN CO CTOJIOBOM, MOYKET MPUHECTH 10X0A B 250
ThIC. Py0. be3 OTKphITHS CTOJOBOM OM3HECMEH MOKET 3apadotarsk 175 TeiC. pyo.
[ToTepu B ciiyyae OTKPBITUS JUCKOTEKU CO CTOJIOBOM cOCTaBAT 55 ThIC. pyo., a 6€3
cToJioBoii- 20 Thic. py0. Onpenenute Hanbosiee 3PPEKTUBHYIO aIbTEPHATUBY Ha
OCHOBE CPEHEH CTOMMOCTHOM IEHHOCTH B KAUYECTBE KPUTEPHUSI.

3amaya 2 (PEKOHCTPYKTHBHBII YPOBEHb ).



[Ipy KpynHOM  aBTOMOOWJIBHOM  Mara3uHe IUIAHUPYETCS  OTKPBITh
MAaCTEPCKYI0 MO NPEANPOABKHOMY OOCITY>)KMBAHMIO W TapaHTUHHOMY PEMOHTY
aBTomoOunel. Koncynpranmonnas (pupma roroBa Npe0CTaBUTh JONOJHUTEBHY O
uH(pOpMaLMIO O TOM, OyJET U PHIHOK ONAronpUsITHBIM WM HET. DTHU CBEACHUS
oboiiayTca marazuHy B 13 ThiC. py0. AAMUHUCTpALMs Mara3uHa CUMTaET, 4To dTa
uH(popmaImsl rapaHTUPYeT OJaronpusTHBIM PbIHOK ¢ BeposiTHOCThO 0,3. Ecnum
PBIHOK OyAeT OJIaronpusTHBIM, TO OOJbIIAs MacTEPCKas MpUHECET NPUObUIL B 60
ThIC. pyO., a MaseHbkas - 30 Teic. py0. [Ipn HEOIArONpUATHOM PHIHKE Mara3vH
notepset 65 Tric. py0., eciau OyaeT oTKpbiTa OosbIIas Mactepcekas, u 30 Thic. pyo.
- €CJI OTKPOETCs MaJIcHbKas. He uMes 1OnOMHUTENBHON MH(pOpMAaLiK;, TUPEKTOP
OLICHUBACT BEPOSTHOCTH ONaronpusTHOro peiHKa Kak 0,6. [1onoKATENbHBIN
pe3yabTaT OOCICAOBAHUS TAPAHTUPYET OJArONPHUATHBIA PBIHOK C BEPOSTHOCTBIO
0,8. I1pu OTpULATENIEHOM PE3YJIBTATE PHIHOK MOKET OKA3aThCsl ONaronpusTHBIM C
BEpOATHOCTHIO 0,3. [TocTpoiiTe AepeBO PELICHUH U ONTPEACTNTE, KAKOBA OXKUAacMast
JIEHE)KHAS OLICHKA BO3MOYKHBIX PELICHUN.

[Tpoananu3upyiTe HEOOXOAMMOCTh 3aKa3a y JKCHEPTOB IOMOTHUTEIBLHOM
uH(pOpMaIK O KOHBIOHKTYPE PhIHKA. APTyMEHTUPYHTE CBOKO TOUKY 3PCHHMSI.

3angaua 3 (TBOpUYECKHii YPOBEHB).

Jlis ycnoBmii 3a1aum 2 ONpeNeianTe 3HAYEHUsST BEPOSTHOCTEHN, MPU KOTOPBIX
BBITOJTHBIM CTAHET:;

a) OTKpbITHE OOJNBIIOW MACTEPCKOM € MPOBEACHHEM JONOJHUTEIBHOTO
WCCJICTIOBAHMSI PHIHKA,

0) OTKpbITHE MAJIOH MACTEPCKOM C TMPOBEACHUEM JONOJHUTEIIBHOTO
WCCJICIOBAHMS PHIHKA.

[Tpoananu3upyiTe, BEPOSITHOCTH KAKUX COOBITHI SIBJISIFOTCS KITFOUEBBIMU TSI
ITOCTABJICHHON IIEJIN.



8. MeTrogu4yeckue pekoMeHAANHU A5 npenogasareas. OGpa3oBare/ibHbIe
TEXHOJIOTHH

[lepen HayanmoM W3y4YeHHWs] JUCHUIUIMHBL (HA TEPBOM  3aHSTHH)
npenojarareyib  00s13aH  COOOMUTH O0yYaOUMMCS  TMOPSIIOK OCBOEHUS TEM
(pa3nenoB) AWCUMIUIMHBIL, CPOKM M (POPMBI OTYETHOCTEH, MPOUEAYPHI OLICHKH
CUCTEMBI yUeTa yPOBHS c(POpMUPOBAHHOCTH KoMIieTeHIMIA. [ [penoiaBanue Benercs
METOJIOM KOMIUIEKCHOTO M CHCTEMHO-NPOOJIEMHOIO HM3YUYEHHUS MPOOJIEMHBIX
SBJICHUH W MPOLECCOB, a TAKXKE AHAIM3a WX MOCICACTBUNA MPUMEHUTEIBHO K
COBPEMEHHON NPO(ECCUOHANTBHONW MpakTuke. M3noxeHwe wmarepuana AO0IKHO
CTPOUTBCS KaK C HKCIMOJIb30BAHUEM TEOPETUYECKOW IMOAAYM MaTepuana B BUIEC
JIEKUWH, TaK U B BHJIE TPOBEIACHHSI CEMHHAPOB (MMPAKTUUYECKUX 3aHATHid). B xone
JEKIUOHHBIX  3aHIATHA  PEKOMEHIYETCS  MCIOJIb30BAaThb  MPE3CHTALMOHHBIC
MaTrepHuabl (CaiIb).

Ha nekumsix u3mararorcsi OCHOBHBIE aKTyaJbHbIE MPOOIEMBI, PACKPBIBAKOTCS
HauboJiee CIIOKHBIE BOMPOCH JTUCLUIUIMHBI, AKTUBU3HPYETCS MBICIUTEIbHAS
JESATEIbHOCTh IMYyTEM TMOCTAHOBKM MPOOJIEMHBIX BOMPOCOB M BOBJICUCHUS,
00y4YaeMbIX B UX PEIICHUE, PA3BUBAKOTCS UX TBOPUYECKUE CIIOCOOHOCTH.

B xome cemMuHapCKMX M MPAKTHYECKUX 3aHATHH Ui peanu3aluu
KOMIETEHTHOCTHOTO TOJAXO0Ja PEKOMEHAYETCS HCIOJIb30BAHME AKTUBHBIX U
WHTEPAKTUBHBIX (OpM O0yueHMs (pelICHUsl 3a4ad, ACJIOBBIX M POJIEBBIX WIP,
pa30opa KOHKPETHBIX CUTYalllil) B COYETAHUH C BHEAY IUTOPHON CaMOCTOSTEbHOMN
paboTol (MOArOTOBKA YCTHBIX BBICTYIUIEHWH (JOKJIAIOB, COOOIIEHWI), 4YTO
NO3BOJIMT yIryOUTh TOHUMAHWUE HAMOOJIEE CIOXKHBIX TEOPETHUECKUX H
NPUKIIATHBIX TPOOJIEM, PACCMOTPEHHBIX B XOJ€ JIEKIHNA, U C(POPMHUPOBATH HABBIKH
U YMEHMs WCIHOJb30BaHUS HEOOXOAMMBIX HOPMATHBHBIX TPABOBBIX AKTOB ISt
peryJmpoBaHus MPO(PEeCCHOHATIBHBIX CUTYaLUH.

[TpenmymecTBEHHOW  (OPMOM  TEKYIIEr0  KOHTPOJSL — YCIIEBAEMOCTH
o0ydarommxcs SBISETCS TECTUPOBAHUE, KOTOPOE AOIKHO OBITH 00SI3aTEIIBHBIM U
KOTOPBIM JTOJDKHO OBITh 3aBEPIICHO H3YUYEHHE KDKAOTO Ppazaena ydeOHOH
OPOrpaMMbl TUCLIUTUTAHBL

[Ipu noaroroBke o0Oy4arOUMXCAs K MPOMEXKYTOYHOH — arTecTaluu
HEOOXOMMO TMPOBECTH KOHCYJIBTALMIO MO KYpCy M aKUEHTHPOBATh BHUMAHHE
oOydarolmmxcss  Ha  MCMNOJb30BAHUM  PEKOMEHJAOBAHHOW  OCHOBHOH W
JOTOJIHUTENIBHON  JIMTEPATYPhl, COACPXaHHWs KOHCIEKTOB JICKIMH, a TakKxKe
HEOOXOMMOCTH COCTABJICHMS TE3UCOB OTBETOB HA BOMPOCHI, BHIHOCUMBIC HA 3a4ET.



9. O0ecneyeHue JOCTYNMHOCTH OCBOCHHS NPOrpaMMbl 00YHAKOIIMMHCS €
OrPaHUYE€HHBIMH BO3MOKHOCTSIMH 310POBbSI.

VYcioBust OpraHu3aniu M COAEpKaHue OOydYeHWsT M KOHTPOJIsL 3HAHWMN
00y4arommxcsi ¢ OrPAaHMYECHHBIMM BO3MOXKHOCTSMH 3710poBbsi (nasee — OB3)
OTPEACTISOTCS MPOrPpaMMOi JUCUUIUIMHBL, aJaNTHPOBAHHONW MPU HEOOXOAUMOCTH
1T OOYYEHHUS YKA3aHHBIX 00y YarOIIUXCS.

Opranuzanust 00y4eHHs, TEKyIIEH W MPOMEXKYTOYHOH aTrrecTauuu
oOyvaronmmxcss ¢ OB3  ocyuiecTBiasercss € y4e€TOM  OCOOEHHOCTEH
NCUXO(U3AYECKOTO PA3BUTHSL, WHIMBUAYAIbHBIX BO3MOXKHOCTEM M COCTOSIHUS
3I0POBbs Takux oOydarommxcs. Mcxoas W3 MNCUXO(PHU3MYECKOrO PA3BUTHS WU
COCTOSIHMSI 310POBbs 0OyUaronmxcst ¢ OB3, opraHu3yrorcst 3aHsTUsI COBMECTHO C
ApyTUMHA O0yYaroIMMHUCS B OOLIMX IpyNnax, UCHOJb3ysl COLMATbHO-AKTUBHBIC W
PEDICKCUBHBIE METOJIbI OOyUYEHHUSI CO3AaHHMS KOM(OPTHOTO MCHXOJIOTHYECKOTO
KIMMaTta B y4eOHOW TIpynmne Wiau, MNP COOTBETCTBYIOUIEM 3asBICHHH TaKOTO
oOydaromerocsi, M0 MWHAMBUAYAIBHOH  MporpaMMe, KOTOpas  SIBISIETCS
MOJMA(PUIMPOBAHHBIM BAPUAHTOM OCHOBHOH padoueii mporpaMMbl JUCLMILTAHBL
[Tpn 3TOM conmep:KaHWE MPOrpaMMBbl JUCLMIIIUHBL HE M3MEHsETCs. M3MeHnstores,
KaK nOpaBwio, (Gopmbl OOy4YeHHMS W KOHTPOJII 3HAHWH, 00pa30BaTCIbHBIC
TEXHOJIOTHH U YYEOHO-METOIMYECKHE MaTEPHAIBI.

OOyuenne mur; ¢ OB3 Takke MOXKET OCYLIECTBISITHCS WHIUBUAYATBHO
W/WIM ¢ TPUMEHEHUEM DJIEMECHTOB JJIEKTPOHHOTO OOyYEHHS. OJIEKTPOHHOE
00ydeHue 00ecneYnBacT BO3MOYKHOCTh KOMMYHUKALIMI € TPEMOAABATENIEM, & TAKKE
C APYTHMH 00y4YaeMbIMHU MOCPEICTBOM BEOMHAPOB (HAMPUMED, C UCTOJIB30BAHUEM
nporpammbl Skype), 4To cnoCcOOCTBYET CIUTOUECHHUIO TPYTIIIBI, HAMPABISET YYEOHY IO
IPyNIy HA COBMECTHYIO PadoTy, 00CYKIEHUE, MPUHATHE TPYNNIOBOrO penicHus. B
00pa3oBaTeNTbHOM NPOLECCE IS TIOBBILICHHS YPOBHS BOCOPHSTHS U NEPEPAOOTKH
yueOHoM nHpopmanmuu odyqatommmucs ¢ OB3 npuMeHsOTCS MyIbTHMETUHHBIEC U
CHCLMATTU3UPOBAHHBIE TEXHUYECKHE CPEICTBA MpUEMA-Nepeaaun  y4eOHOH
uHopmarm B JOCTYNHBIX (QopMmax s OOy4YaronmMxcs C Ppa3uYHbIMU
HApYLICHUSIMH, OOECIICUMBACTCSA BBIMYCK ATBTEPHATUBHBIX (POPMATOB MEYATHBIX
MaTepuanoB (KpynHbId MWpUQT), SIEKTPOHHBIX 00pPA30BaTENIBHBIX PECYPCOB B
(opmax, amanTUPOBAHHBIX K OTPAHMYCHUSM 3A0POBbS OOYYAIOIIMXCS, HATHYHE
HEOOXOJUMOr0 MaTEPUATBHO-TEXHUYECKOTO OcHaieHus. [logbop m pazpaboTka
y4€OHBIX MATEPHATIOB MPOU3BOJIMTCS MPEMOJABATENIEM C YUYETOM TOTO, YTOOBI
oOydarolmmecss ¢ HapyUICHUsSIMH CllyXa NOJyYaad HMH()OPMALMIO BH3YAJIbHO, C
HApYLICHUSIMH 3PCHUS — ayIWalbHO (HApUMEpP, C KCIOJIB30BAHUEM MPOTPAMM-
CHUHTE3aTOPOB PEYM ).

JUTs  OCyIIECTBIAEHUS TPOUEAYP TEKYIIErO KOHTPOJS YCHEBAEMOCTH W
IPOMEKYTOUHOM arrecTanmu o0yyvarommxcs aul ¢ OB3 (GoHI OLEHOYHBIX CPEICTB
N0 JTUCLIUIUIMHE, MO3BOJISIOIMI OLEHUTh TOCTH)KEHUE UMH PE3YJIBTATOB O0YUCHUS
U YPOBEHb C(POPMHUPOBAHHOCTH KOMIETECHUMH, MNPEAYCMOTPEHHBIX YUYEOHBIM
IUIAHOM W paboueil mporpaMMoi AMCUMIUIMHBI, AaNanTUPYETCS HJs JIML C
OTPAHUYEHHBIMA  BO3MOKHOCTSIMM ~ 3JJOPOBbSl  C  YYETOM WHIMBUIYaIbHBIX
NCUX0(U3AOIOTMYECKAX OCOOEHHOCTEH (YCTHO, MUCBMEHHO HA OyMare, MMCbMEHHO
HA KommbioTEpe, B (opMe TectupoBanus W T..). [lpm HeoOXxoaumocTu



00y YaronMMcsl MPEAOCTABIISIETCS JOMOTHUTEIBHOE BPEMS JIJIsl MOJArOTOBKHA OTBETA
P MPOXOXKIACHUM BCEX BUIOB aTTECTAIUH.

OcoOble yCIIOBUS MPEAOCTABIISIOTCS 00yYaromUMCS ¢ OTPaHUYEHHBIMH
BO3MOKHOCTSIMU 3710POBbsSI HA OCHOBAHWM 3ASIBIICHUS, COAECPIKAIIECTO CBEICHUS O
HEOOXOAUMOCTH CO3/IaHUsI COOTBETCTBY FOIIUX CIECIUAIbHBIX YCIOBHIA.



10. ®oHA OLEHOYHBIX CPEACTB AJIS MPOBEACHHS IPOMEXKYTOYHOI aTTecTauuu

00y4arIUXCs M0 JHCHUILTHHE

2.1.1. Bonpocsl AJist codece10BAHUS N0 TeMe HA CEMHUHAPCKUX 3aHATHAX

Tema 1. Ilonamue u kraccupuxayus GuHAHCOBbIX PUCKOB

1.

I

Puck xak 3KOHOMHYECKas KATErOpHsl.

CymHOCTD, (hakTOPBI U BUABI HEOMIPENESIEHHOCTH.

CyLIHOCTh ¥ MPUYHHBI PUCKA.

Krnaccugukamusi puckoB MO Pa3IMuHbIM MPU3HAKAM.

[MonsiTue pUHAHCOBOTO PHUCKA, €r0 MECTO B OOIIEH cUCcTeMe PUCKOB MPEIPHUSITHS.
XapakTepucTuka (PMHAHCOBBIX PUCKOB, X BUJIOB M (DaKTOPOB, OKA3BIBAIOIIUX BIUSHUE HA
PHUCKHU.

Tema 2. Puck-meneodcmenm. nonsimue, Cmpame2usi U Memoovl

1.

SNk wn

6.

QDUHAHCOBBIN PUCK-MEHEIKMEHT Kak (opMa NpenrprHHAMATEIbCTBA.

Paznuums B ciocobax yrpaBieHHst pUCKaMU.

KavecTBeHHBIN aHANN3 PUCKOB.

BeposiTHOCTHAs! OLleHKa CTeneHn (PUHAHCOBOTO PUCKA.

Onenka prcka ¢ moMouepio kodpunuenta Bapuanun. OLeHKa prcKa ¢ IOMOLIBIO

ko3 duimenTa koppensuuu. OeHKa pUcKa ¢ TOMOIIBI0 KOPPESLIUOHHO-PEerPeCCUOHHOTO
aHanusza.

Cy1HOCTB 5KCIIEPTHOrO aHajau3a puckos. Meton nepesa pemenuit. Meron MounTe-Kapio.

Tema 3. Ynpasnenue 6anko6ckumMu puckamu

1.
2.
3.
4.

CymHocTh OaHKOBCKUX PUCKOB.
Onenka GaHKOBCKHX PUCKOB.
Ynpasneane 0aHKOBCKUMH PUCKAMH.
@duHaHCOBBIE OAHKOBCKHE PUCKH.

Tema 4. Ynpasnenue kpeOummnsim puckom

1.
2.
3.
4.

Oco0eHHOCTH KPEAUTHOIO PUCKA.

Oco0eHHOCTH aHAIN3a KPEIUTOCITOCOOHOCTH.
Kpurepun oneHku KpeIUTHOIO PUCKA.

TakTuueckue MECTObI YIIPABJICHUA KPEAUTHBIM PHUCKOM.

Tema 5. Oyenxa u ynpaenenie puckom IUKGUOHOCHIU

1.

O Nk W

XapakTepUCTHKA PUCKA INKBUIHOCTH.

OueHka pycKa JIMKBUIHOCTH.

VYnpaBieHrne puCKOM JTMKBHIHOCTH.

[TprunHBI BOSHUKHOBEHHS PHICKA MTOTEPH JUKBUIHOCTH HA MPEIANPHUSTHH.

AHanu3 JTUKBUIHOCTH OanaHca

KoadunmenTHslii aHann3 prucka JUKBUAHOCTH 1O OajaHcy

KoadpunmenTHelii aHaan3 pucka JUKBUAHOCTH IO OTYETY O (PHMHAHCOBBIX PE3yJIbTaTax.
KoadunmentHelii aHann3 pucka JUKBUAHOCTH MO OTYETYy O JBIKEHHU ACHEKHBIX
CpencTB

Tema 6. ¥Ynpasaenue npoyenmuvim u 6aIIOMHBIM PUCKAMU

1.

Al

Bunapl BaOTHOTO puUCKa.

Buae!l npoLieHTHOrO pUCKa.

OcobeHHOCTH yITpaBlieHHs TPOLEHTHBIMUA PUCKAMH.

Ocobennoctu YpaBJICHUA TPAHCIALUOHHBIM BaJIFOTHBIM PUCKOM.

CyIHOCTb OnepaluoOHHOrO U 3KOHOMHUYECKOTO BAJIFOTHBIX PUCKOB.

KpI/ITepI/II/I OTHCCCHUS 3alIUTHBIX OrOBOPOK K METOAY CTPAXOBAHUA BAJIOTHBIX PHUCKOB.
BI/II[bI 3aIlIUTHBIX OTOBOPOK.

Tema 7. ¥Ynpasaenue onepayuonHvimu puckamu



—

hadi

6.

Bupl onepannoHHBIX PUCKOB.

OcobeHHOCTH yITpaBlIeHHsT OTIEPALIHOHHBIMI PHCKAMH.

MeToz OLIEHKH OTEPallMOHHBIX PUCKOB: IOAXON BHyTpeHHero n3Mepenus (IMA, Internal
Measurement Approach).

MeToa OLEHKH ONEpalMOHHBIX PHUCKOB: TOAXOHN HAa OCHOBE pPACHpPENCNICHHs IMOTEPb
(LDA, Loss Distribution Approach)

MeTtoza OLEHKU ONepaOHHBIX PUCKOB: MOIXO0A HA OCHOBE MOAEIUPOBAHHS CLICHAPHEB
(SBA, Scenario-based approach)

MeTox OLIeHKH ONePallMOHHBIX PUCKOB: MIOAXO]] OLEHOYHBIX KapT WK 0alTbHO-BECOBOMH
nonxon (SCA, Scorecard Approach)

Tema 8. ¥Vnpasaenue peinounvimu puckamu

1. CyIHOCTD PHIHOYHOTO PHCKA U €r0 OCHOBHBIE (POPMBI

2. ToBapHbIif puCK Kak opMa PEIHOYHOTO PHCKA

3. DOHOBBIN PUCK KaK (POpPMa PRIHOYHOTO PUCKA

4. AOCONIOTHBINH PHIHOYHBIN PHUCK.

5. OTHOCUTENbHBIN PHIHOYHBIN PUCK.

6. IToka3zaTenp BOJATUIBHOCTH (PMHAHCOBBIX HHIMKATOPOB

7. IlokasaTensb 4yBCTBUTENBHOCTH KPUTEPUEB AEATEIBHOCTH K UX MOCIEACTBUSIM.

Onucanue OLEHOYHOT0 MATEPHAJIA:

Bonpocer K | @opMa npexbsABIEHHS: BONPOCH / TEMBI.
cobecenoBan 1 | llpoumeaypa: WHauBuayanbHble BBICTYIUICHHS HJIM  KOJUIEKTUBHOE
0 TEME 00Cy K/IeHUe Ha PAKTUYECKUX 3aHATHUSX.

Ixana oueHUBaHUus /KpUTEPUH:

«3auteHo» | OOyuaromuiics 3HaeT TEOPETUUECKUI MaTtepual,
TEPMHUHOJIOTHIO, YMEET MPUMEHATb TEOpEeTUYEeCKHE 3HAHUS
i OOBSCHEHWsT OOCYXZIaeMbIX SIBICHHH, Mpenjiaraet
NPaKTUYECKHE PeIIeHus1 00CyKaaeMbIXx mpodaeM Ha OCHOBE
CHHTE3a U3YUE€HHOI0 MaTepHualia 1 JINYHOIO OIbITA.

«He OOyyarommiicss HE OCBOWJI TEOPETHUECKH MaTepuaj, He
3a4T€HO» | MPOJEMOHCTPUPOBAJ YMEHHE MPUMEHSTb 3HAHUSA I
peleHusl MOCTaBJIEHHbIX 3a/1ad.

OObyuarommiicss OTKa3ajcs OT OTBETA.

Temamuxa pehepamos u npezenmayuit

Tema 1. Ilonamue u kraccupurayus GuHAHCOBbIX PUCKOB

1.
2.
3.
4.

PduHaHCOBas cpena NPEeAIPUHIMATEIbCTBA U €€ PUCKOBbBIE COCTABIISIOLINE.
XapakTepucTika (PMHAHCOBBIX PUCKOB (10 BUIAM).

UucTele U CIIEKYJIATUBHBIE MPEANTPUHAMATEIBCKHE PUCKH.

Puck 6aHKpOTCTBA KaK OCHOBHOE MPOSIBIICHUE NIPEATTPHHUMATEICKUX PUCKOB.

Tema 2. Puck-meneodcmenm. nonsimue, Cmpame2usi U Memoovl

1.
2.
3.

2.
3.

ITpaBoBOE 1 MeTOAOIOTNUECKOE OOecneueHne ynpasieHust (PUHAHCOBBIM PHUCKOM.
QDyHKIUN 1 MEXaHU3M yIIpaBieHnst (PUHAHCOBBIMU PUCKAMH MPENTTPHSATHS.
UnenTndukais pUCKOBBIX OOCTOSITENECTB Pa3IMYHON MPUPOIBI TPH BBISIBICHUH
NOTEHIMAJBHBIX PUCKOB U (PAKTOPOB UX PA3BUTHSI B AESITEIBHOCTH MPEATPUSITHSL.
XapakTepucTHKa MPU3HAKOB (PMHAHCOBBIX PUCKOB U (PaKTOPOB UX PA3BUTHSL.
HNHpopManmoHHO-aHATUTHYECKOe oOecieueHne yIpaBiIeHns: (PUHAHCOBBIM PUCKOM

Vnpaenenue 6anxosckumu puckamu

KpenutHerii puck 6aHka.
Puck HecOanaHCUpOBaHHON JTMKBUAHOCTH OaHKA.
IIpoueHTHbIH prck OaHKa.

Tema 4. Ynpasnenue kpeOummnsim puckom



1. OTtnnunTenbHbIe 0COOEHHOCTH B aKTYapHBIX MOaxoaax: Z-mozaenb u monenb ZETA.
2. Kpurepuu BbiieneHus: ppIHOYHBIX METOIOB: METOA KpeauTHOro crpena u Mmerona EDF?
3. Onenka KpeaguTOCIOCOOHOCTH 3a€MINUKA U SMUTEHTA KaK CIIOCO0 CHUIKEHUS KPEAUTHOTO
pucka?
4. Cucrema OLIEHOYHBIX KO3(PPHUIIMEHTOB KPEIUTHOIO PUCKA.
Tema 5. Oyenxa u ynpaenenue puckom TUKGUOHOCHU
1. Pucku TMKBUIHOCTU U NPUMEHEHHUE CTPECC-TECTOB.
2. Pazpabotka meToauk oueHku pucka JukBuaHocty (MerogoM CFaR u Cash-Flow-at-risk)
Tema 6. ¥Ynpasaenue npoyeHmuvim u 6aIIOMHBIM PUCKAMU
1. Jlydine npakTHKU yrpaBieHHs TPOLIEHTHBIM PUCKOM.
2. [IponeHTHBIN PUCK IO OAHKOBCKOMY MOPTQEJIFO.
Tema 7. ¥Ynpasaenue onepayuonHvimu puckamu
1. Cucrema yripaByieHHs ONEPallMOHHBIM PUCKOM B KOMITAHUSIX (PUHAHCOBOT'O CEKTOPA.
2. [IporpamMmHBIe peleHust 1T YIIPABJICHUS] pUCKAMH: KpUTepuH 3¢ (HEeKTHBHOCTH.

Tema 8. ¥Vnpasaenue peinounvimu puckamu
3. Meroauka onieHku puckoB VAR

4. HOSI/ILII/IOHHbIe JIUMUTBI KaK METOJ OI'PaHUYCHUA PBIHOYHBIX PUCKOB

IIpoueaypa npenocrabjieHus:

Pedepar momkeH B AOCTaTOYHON Mepe packpbiBaTh HM30paHHYIO TeMaTHKy. Pedepar
NpeACTaBisieT COOOH pe3ynbTaT pedeprupoBaHus yueOHOH JTUTepaTypbl MM WHOTO UCTOYHHUKA IO
OTIPENeICHHON TeMe, T.€. KPaTKUH 0030p OCHOBHOT'O COJEPIKaHMS COTJIACHO TEMATHKH.

Bo BBeneHNN apryMeHTHPYETCSl aKTYalIbHOCTh BBIOPAHHON TEMBI, IPUBOIUTCS METOJUKA U
CTPYKTypa paboThL.

OCHOBHOH TEKCT KeNaTelbHO pa3ouBarh Ha rpadbl U naparpadbl. B 3akmroueHun narorcs
BBIBOJIbI U PEKOMEHALIH.

Pedepar oOvemom 7-9 crpannn nomkeH ObTh HAOpaH Ha komrmbioTepe. Pedepar nomken
COIEPIKATh. TUTYJIBHBIA JUCT (Ha HEM YKa3bIBAETCS HAMMEHOBAHNE MHCTUTYTA, Kadeaprl, yueOHOM
IUCHHIUIMHBL, TeMa paboThl, a TaKKe Kypc, Tpynia, (aMuIns, HMs1, OTYECTBO CTYyACHTA U HAyYHOTO
PYKOBOIUTEIIS, 1aTa MOATOTOBKH), COAEPIKaHNE, BBEACHNE, 3aKIIFOUEHUE U CIICOK NCTIOJIb30BAHHON
JUTEpaTyphL

Crmcok nuTepaTypsl M CHOCKM Ha CTpaHUIAX O(GOPMISIOTCS B COOTBETCTBHUHU C
nencreyromumu I'OCTamu.

B pedepare MoxHO maTh MPUIIOKEHUS B (popMe CxeM, TaOJHL, PUCYHKOB, ¢oTorpadui,
00pa3oB MOKYMEHTOB M T.I. IIpyM 3aMMCTBOBaHMM MaTepuana M3 JHUTEPATYPHBIX HCTOYHHKOB
00513aTeIbHO ENA0TCS CChIIKK HA HUX.

MIpudt Hammcanust pedepara - TNR 14, mexcrpounsiii untepsan 1,5. Bee crpaHuisl
paloThl, BKIFOUAsl OTVIABJICHUE M CIIMCOK MCIOJB3yEeMOH JIUTEPaTyphl, HYMEPYIOTCS IO TIOPSIIKY C
TUTYJILHOTO JIUCTA B PABOM HIDKHEM IOJIE KaXK10 CTpaHUILIbL.

CognepxaHue, BBeleHHE, 3aKJIIOUEHHE, HOBbIE OIJIaBJIEHUS IOAPA3ENIOB TEMBbI, CIHCOK
JIUTEPaTypbl JOJKHBI HAUWHATHCS C HOBOM CTPaHULIBL

Pexomenpanuu:

1. Bpemsi BbICTymUIeHHsI He AODKHO mpeBblmarh 8-10 muHyT (ecam 3T0 myOiamyHOE
BBICTYILICHHE).

2. HeoOxomuMo ompenenuTs CTPYKTYPY W OCHOBHBIE aCIEKThI mpe3eHTannu pedepara.
XKenarenbHo npopaboTraTh comepkaHue pedepara.

3. Eciu ecTb BO3MOXKHOCTb MOATOTOBUTH COOTBETCTBYIOLIMI pa3faTO4YHBIA MaTepuall,
KOTOPBIH ObI HAMIITHO MILTFOCTPUPOBAI COlepkaHue pedepaTta U BICTYIUICHHUS, JIyYIIe CIeTIaTh 3TO
U pa3jaTh ay JUTOPHUH.



4. Ecnu npu moarotoBke pedepara CTyASHTY yAaJIOCh HAWTH OPUTHHAIBHYIO 1 HHTEPECHYIO
WH(POPMALIHIO, KOTOPOI HET B OCHOBHOU y4eOHOI TuTepaType, TO eMy HeOOXOIUMO aKLEHTHPYUTe
STOT MOMEHT, BBbICKA3aThb TOYKY 3PEHUS, MOMBITATHCS BBI3BATh AyAUTOPHUIO HA JHAJOT, OOMEH
MHEHUSIMU, TUCKYCCHIO.

5. BeicTymieHHe AOKHO OBITh JOCTATOYHO YyOETUTENbHBIM K apryMEHTHPOBAHHBIM,
BBIPA)KATh TOYKY 3PEHHUS CTYJEHTA HA PACCMATPUBAEMBII BOIIPOC, HE TOJKHO CONIEPIKATh U3JIHLITHEH
uHpOpMALIUH.

«O1nuyHO» CtyneHT cBOOOAHO OMEpPUPYET BCEMH OCHOBHBIMH U
JOMOJHUTEIbHBIMU TEPMUHAMU WM TMOHSATUSIMU B PaMKax
Bonpoc . M3noskeHue marepuasa rpaMOTHOE, JIOTUYHOE

«Xopouio» CTyneHT MokasblBaeT TBEPAbIE 3HAHUS BCEX OCHOBHBIX
TEPMUHOB W MOHATHH B paMkax somnpoca. M3noxeHue
Marepuana 10CTaTOYHO I'PaMOTHOE U IOCIENOBATEIbHOE.
Bo3MOXHBI HE3HAYUTENBHBIE HETOUHOCTH. .

«Y 1OBJIETBOPUTEILHO» CtyneHT nokas3piBaeT 3HaHMsI MEHbIEH YacTH OCHOBHBIX
TEPMUHOB M MOHATUN B paMKax MpPOrpaMMbl WM HX
MIOJIHOE OTCYTCTBHE. Wndopmarms U3JIaraeTcs
HErpaMOTHO, HEyNOPSAOYEHHO.

((Hey,[[OBJ'IeTBOpI/ITeJ'IbHO» CTy,[[eHT HE BBIITOJHUII 3a1aHUE

CutyauHoHHbIE 3a1a4H:
Tema 1. Ilonamue u kraccugpuxayusi QUHAHCOBBIX PUCKOB
1. IlpuBectTn He MeHee 5 pa3sAUUYHBIX ONPENENCHMH PHUCKA, YKAa3aTh CXOAHBbIE YE€PThl U
pazmmunst. ChopMyIHpoBaTh COOCTBEHHOE ONPENEICHNE KATETOPHH «PUCK»

2. OxapakTepu30BaTh MPOLEHTHBIN PUCK.

3. OxapakTepHu30BaTh BaJIOTHBIN PHCK.

4. OxapakTepu30BaTh KPEOUTHBIE PUCKH.

5. OxapakTepr3oBarh HHDJISITUOHHBIN PUCK.

6. OxapakTepHu30BaTh PUCK MOTEPH JUKBUIHOCTH.

Tema 2. Puck-meneodcmenm. nonsimue, Cmpame2usi U Memoovl

1. HaiiTit 1 cpaBHUTH pa3IMYHBIE TOIXOIBI K CYIIHOCTH TEPMHUHA «PUCK-MEHEIKMEHT» U K
(bOpMyIHPOBAHHUIO €r0 LeJIeH Ha MPEeIITPUSTHH.

2. Ha npumepe KOHKpeTHOTrO npeAnpusiTHs (OpraHU3aNH, YUPEKIeHUs) ChOPMyTHPOBATH
STambl YNPaBIEHUs PUCKAMH C YKa3aHMEM COOTBETCTBYIOIIMX OPTraHU3ALMOHHBIX
CTPYKTYD.

3. Ha npumepe KOHKpPETHOro mnpennmpuATusi (OpraHu3alMy, YUYPEXKIEHUs) HapHCOBATH
ANTOPHUTM YIIPABJICHHS PHCKAMU.

Kputepun ouenuBanus

«OtnuyHO» OTBer Ha BONPOC 3a/1a4H AaH NpaBmibHbIA. OOBsICHEHNE X0
ee pemeHus nogpoOHOoe, MOCIeNOBaTeNbHOE, TPAMOTHOE, C
TEOPETHYECKIMH OOOCHOBaHMSIMH (B T.4. U3 JIEKIIMOHHOTO
Kypca), OTBETbl Ha JOMNOJHHUTEIbHBIE BOIPOCHl BEPHBIE,
YETKHE

«Xopomo» OTBet Ha BONPOC 3a/1a4H AaH MpaBmibHbIA. OOBsICHEHNE X0
ee pemeHus nmoAapoOHOe, HO HEOOCTATOYHO JIOTMYHOE, C
€IVHUYHbIMA  OMMOKaMH B JETANSX, HEKOTOPBIMH
3aTPYIHEHUSIMA B TEOPETHYECKOM OOOCHOBAaHWHU (B T.4. W3
JIEKIIMOHHOTO _MaTepuaja), OTBEThl Ha JOMOJHHUTEIbHbIE




BOMPOCHI BEPHBIE, HO HEOCTATOYHO YETKHE.

«Y IOBJIETBOPUTEITLHO» OTBeT Ha BOMPOC 3a1a4H AaH npaBuiibHbIA. OOBsiICHEHHE X0a
€e peleHHs] HEAOCTATOYHO IMOJIHOE, HEeTIOCIEA0BATENIbHOE, C
omuOKaMu, CladbIM TEOPETUYECKHM OOOCHOBaHUEM (B T.Y.
JIEKIIUOHHBIM MAaTEPHaJiOM), OTBEThl HA JOTOJHUTEIbHbBIE
BOMPOCHI HEIOCTATOYHO YETKHE, C OITHUOKAMU B IETAJISIX.
«HeynosnersoputenbHo» | OTBEeT Ha BOMPOC 3aa4yu JaH He npaBwibHbIA. OObsicHEHHE
XOJla €€ PELICHUs] AaHO HEMOJHOE, HEMOCIEeIOBATENIBHOE, C
rpyObiMu ommbkamu, 6e3 TeopeTHYecKoro oOOCHOBaHUS (B
T.4. JISKIIHOHHBIM MaTE€PHUAJIOM), OTBEThI Ha JIOTIOJTHUTEIIbHBIC
BOMPOCHI HEMPABIJILHBIE UJIH OTCYTCTBYIOT.

i IIpakTHYecKkasi MOArOTOBKA

Ha ocHOBe 3HaHUI U YMEHUI TOJyYEHHBIX MPU U3YUYEHUU BCEX TE€M TUCLUILTUHBI, O0Y4Yar0 IUCs
JOJDKEH BBITIOJHUTD CIEAYIOLHE 3aaHUsI U OTBETUTH HA BOIPOCHI.

BeimonHenHble 3anmaHust opopMHTh B BUAE NHCbMEHHOH padoThl B pemaktope Word.
OdopmienHast padoTa TOJDKHA BKIIIOYATh: THUTYJIbHBIA JIUCT, COAEPKaHUE, OTBETHI HA 3aJaHue, CITUCOK
JIUTEPATYPBL

[TucemenHas padota qoyKHA ObITh IPEICTABIICHA HA MTPOBEPKY MPETIOIABATEINIO Ha PAKTHUECKUX
3aHSATHUSIX B MEPUOJ YIeOHBIX 3aHsATHH. 3amuTa paboThl mpoBOaUTCS B (hopMe cobecenoBaHus. 3aaHue
MOJKET BBITIOJHATHCS CTYIEHTOM B IMEPHOA 00yUEHHsI B ay TUTOPHH MOJ PYKOBOACTBOM IPETIOABATENS.

Bonpockl npakTHyeckoi padoTbi:

3agaua 1 (penpoaAyKTHBHBINH YPOBEHb).

IIpennmpuHuMaTenp NpeanoaaraeT NOCTPOUTh HOUYHYIO NUCKOTEKY HEMOAANEKY OT YHUBEPCUTETA.
Ilo omHOMY W3 MOMYCTUMBIX MTPOEKTOB MPEANPUHUMATEIb MOXKET B THEBHOE BPEMsI OTKPBITh B 3[aHUH
JUCKOTEKH CTOJOBYK IJI1 CTYIEHTOB M mpernonasaTened. Jpyroil BapuaHT He CBs3aH C JHEBHbBIM
oOciykuBaHHeM KINEHTOB. lIpencraBneHHble OM3HEC-TIAHBI MOKA3BIBAIOT, YTO IUJIAH, CBS3aHHBIA CO
CTOJIOBOM, MOXeT mpuHecTH aoxon B 250 Teic. pyO. be3 OTKpbITHS CTONOBOW OW3HECMEH MOXKET
3apaborate 175 ThIC. py0. IloTepu B Ciiydae OTKPBITHS JUCKOTEKH CO CTOJIOBOM COCTABAT 55 ThIC. pyod., a
6e3 cronoBoit- 20 Thic. py0. Onpenenure Haubonee d3HPEKTUBHYIO albTEPHATHBY HAa OCHOBE CpeaHei
CTOUMOCTHOM LIEHHOCTHU B Ka4eCTBE KPUTEPHSI.

3ana4a 2 (pPeKOHCTPYKTUBHBIN YPOBEHB).

I[Ipu kpymHOM aBTOMOOWJIBHOM Mara3uHe IUJIAHUPYETCS OTKPBITh ~ MAaCTePCKYH MO
NPEANPONAKHOMY OOCIYKUBAHHIO M FAPAHTUHHOMY peMOHTY aBromoOmeil. Koncynsranuonnas gpupma
rOTOBA MPENOCTABUTD JOMIOJIHUTEIBHYO HH)OPMALIUIO O TOM, OYIET JIM PIHOK OJIarONPHUSITHBIM HITH HET.
Otn cBemeHus oboHayTcst MarasuHy B 13 Teic. py0d. AAMHHHCTpalsl MarasMHa CYHTAeT, 4YTO 3Ta
uHpOpPMaLUsl TapaHTUPYeT ONaronmpuATHBI pPHIHOK ¢ BepostHOCTbIO 0,3, Ecnmm peiHOK Oyner
ONaronpUsITHBIM, TO OOJBIIAst MACTEpPCKast MpUHECET MPUOBLIBL B 60 ThIC. py0., a ManeHbkas - 30 Teic. pyo.
IIpn HeOmaronmpusATHOM pbIHKE Mara3uH mnotepsier 65 Teic. py0., ecnmu OymerT OTKpeITa OOJbIIas
mactepckast, U 30 TeIC. pyD. - ecnu OTKpoeTcs MalieHbKas. He nmest momomHuTenpHONW MH(OpMALUHY;
IUPEKTOpP OLICHHMBAECT BEPOSTHOCTb ONaronpusTtHOro peiHka kak 0,6. ITonmoskuTenbHBIA pe3yibTar
oOcliefoBaHUsl rapaHTUPyeT ONarompusTHBI PBIHOK ¢ BeposTHocThio 0.8, Ilpu orpuLaTenbHOM
pe3yJbTare phIHOK MOXKET OKa3aTbCsl OJaronpusiTHbIM ¢ BeposTHOCTHIO 0,3. ITocTpoiite nepeBo pernenuit
U ONpEeNeNInTe, KAKOBA OXKUAAeMas ACHE)KHAs! OLICHKA BO3MOKHBIX PELICHUI.

[Ipoanamu3upyiite HEOOXOIUMOCTh 3aKa3a y SKCIEPTOB [OMOJHUTENBbHOW HWH(POpPMALUU O
KOHBIOHKTYP€ PbIHKA. APTYMEHTUPYHUTE CBOKO TOUKY 3PCHHUSI.

3agaua 3 (TBopYecKkuil ypoBeHb).

Jnst yenoeuii 3aauu 2 onpeAeauTe 3HAUSHUST BEPOSITHOCTEH, TTPU KOTOPBIX BHITOAHBIM CTaHET:

a) OTKpBITHE OOJIBLION MaCTEPCKON C TPOBENEHHEM JOMOIHUTEIBHOTO HCCIEIOBAHUS PBIHKA,

0) OTKpBITHE MAJIOH MAaCTEPCKOH € POBEIEHNUEM AOMOJHUTEIBHOIO HCCIIEOBAHUS PHIHKA.

[Ipoananu3upyiiTe, BEPOSTHOCTH KAKUX COOBITHH SIBJISIFOTCS KJIFOYEBBIMU JUISI TOCTaBJICHHOMN



eJIn.

Ixana ouenuBanus/ Kpurepuu:

«OTnuaHO» OTBeT Ha BOMPOC 3a7add JaH MpaBwibHbIN. OOBSICHEHHE XO#a ee

peLueHus nonpoOHoe, MOCAEA0BATEIBHOE, IrPaMOTHOE, c
TeopeTHYecKUMU OOOCHOBaHMsMU (B T.4. U3 JIGKIIHOHHOTO Kypca),
OTBETHI HA JOMOJHUTEJIbHbBIE BOIPOCHI BEPHBIE, YETKHUE.

«Xoporo» OtBer Ha BOmpoC 3amauu naH mnpaBuibHbIE. OOBSCHEHHME XOma ee

pelreHusi MOAPOOHOE, HO HEAOCTATOYHO JIOTMYHOE, C €JMHUYHBIMH
OLIMOKAMH B IETAJSIX, HEKOTOPBIMHU 3aTPyIHEHUSMH B TEOPETHYECKOM
obocHOBaHMM (B T.4. M3 JIEKUIMOHHOTO MaTepHaja), OTBEThl Ha
JOTNOJHUTEJbHbIE BOIIPOCHI BEPHbIE, HO HETOCTATOYHO YETKHE.

»

«Y noenersopurenbHo | OTBET Ha BOmMpoc 3amayd naH mpaBuibHbI. OOBsCHEHHME XOnma ee

peleHnsT HEAOCTATOUHO IOJIHOE, HETOCHIEIOBATENbHOE, C OLUTHOKaMHU,
cnabbiM  TeopeTHuecKuM OOOCHOBaHMEM (B T.U. JIEKLUMOHHBIM
MaTepHajoM), OTBETbl HA OMOJHUTEIbHBIE BOMPOCHl HENOCTATOYHO
YETKHE, C OMMOKAMU B JETAISX.

«Heynosnersopurens | OTBeT Ha BONpPOC 3ajauu 1aH HE MpaBmwibHBIA. OOBICHEHHE XOma ee

HOY peleHust TaHO HETIOIHOE, HETTOCIENOBATEbHOE, C IPyObIMH OIITHOKAMH,
0e3 TeopeTudyecKoro 00OCHOBaHUS (B T.4. JEKIMOHHBIM MaTEPHUAJIOM),
OTBCTHI HA AOMOJIHUTCIJIbHBIC BOIIPOCHI HCTIABUJIBHBIC UJIW OTCYTCTBYIOT.
3. OHeHO'leIe MaATEPUAJIBL: IPOMEKYTOUYHAA ATTECTALUA
HpOMe}KYTOLIHaﬂ arrecraguda 110 uroramM O6yLIeHI/I$I Mo AUCHUILNIMHE OCYILIECTBIIACTCA B
dopme nud. 3adera U HUMEET UEIBI - OMNPEHENUTh CTENEHb AOCTHKEHHS TUIAHUPYEMBbIX
pe3yJIbTaTOB.

Bonpocel k 3auety
1 ITonsiTHe pucka Kak 3KOHOMU4ecKol kateropuul. CyIHOCTb pUCKa M OCHOBHbIE PUYHMHbI

€ro BOBHUKHOBCHUS.

JCHET.

PHUCKOB.

2. XapakTepucTikKa (MHaHCOBOTO PUCKA KaK CyObeKTa YIPaBIEHHS.

3. XapakTepuCTHKa OCHOBHBIX T€OPUIl (PHHAHCOBBIX PUCKOB.

4. MecTto (PMHAHCOBBIX PUCKOB B 00IIeH KilacCU(PUKALUU PUCKOB.

5. CoBpemeHHbIe Kiaccu(UKaLU (PHHAHCOBBIX PUCKOB M UX OCHOBHBIE TIPOSIBIICHHSI.

6. Pucku yTpaThl IUKBUIHOCTH (TUIATEXKECTIOCOOHOCTH).

7. Bunibl MHBECTHUIIMOHHBIX PUCKOB U PUCKOB, CBSI3aHHBIX C MOKYIATEIBbHON CIIOCOOHOCTBIO

8. O0mas xapakTepuCTHKa OCHOBHBIX (DAKTOPOB M UX BIHSIHHS HA U3MEHEHHE YPOBHS
(puHAHCOBOTO pHCKa.

9. Konuenuus B3auMOCBSI3U JOXOJHOCTH U PUCKA.

10. ®uHaHCOBOE COCTOSIHUE MPENTPUATHS H PUCK OAaHKPOTCTBA.

11. OcHOBHbIE MOAXO/BI K BBISIBICHUIO PUCKA.

12. CtpyKTypHbIE AMArpaMMbl H KapThl MIOTOKOB KaK METOAbI BBIIBICHUS (PHHAHCOBBIX

13. AHanu3 (pUHAHCOBOM U YIIPABJIEHUYECKOH OTYETHOCTU KaK METOABI BBIIBJICHUS] PUCKOB.
14. IToctpoeHue puck-npoduist (KapThl PUCKOB).

15. KauecTBeHHBIE METOMIBI OLIEHKH (DHHAHCOBBIX PUCKOB.

16. KpuTtepun 1 METOABI KOJMUYECTBEHHOHN OIIEHKH (PUHAHCOBBIX PUCKOB.



17. Metonbl OLEHKHU PUCKA: IKOHOMHKO-CTATUCTUYECKUE, MATEMATUUECKHUE.
18. MHTErpanbHble OLICHKA U XapAKTEPUCTUKU PUCKA.

19. Crieruduueckne nmoka3aTesy, UCIOIb3yEeMbIe sl KOJMYECTBEHHONW OLIEHKH pUCKa: [3-
k03 uument, Touka Oe3yOBITOYHOCTH, ONEPALMOHHBIN JIEBEPHIUK, (PHMHAHCOBBIN JIEBEPUIK,

K03(ppHULIMEHTBI IUKBUAHOCTH U TIP.

20. B3anmopneticTBue (PMHAHCOBOTO M ONEPALIOHHOTO PhMAroB M OLEHKA COBOKYITHOTO

pucka, CBA3aHHOI'O C NPCANPUATUEM.

21. Cucrema ymnpasieHusi (PUHAHCOBBIMH PHUCKaMH. [IpUHIMIBI U KJIIOUEBbIE TpaBUIIA

ynpaBieHns: (PUHAHCOBBIMH PHUCKAMH.

22. Obmias cxema nporecca yrpaBjieHus: puckoM. Y ciaoBus GopMupoBanus 3¢ ¢GeKTHBHON

CHCTEMBbI PHCK-MEHEI’KMEHTA.

. Crtocobb1 ynpaBieHust UHAHCOBBIMU PUCKAMHL.

. Ananmu3 3¢ pekTUBHOCTH METOIOB yIpaBieHHsT (PUHAHCOBBIMU PUCKAMHU.
. Kpurepun npuHSATHS pelieHHs B YCIOBUSAX HEONPEIEICHHOCTH.

. XemxupoBaHue (PIHAHCOBBIX PUCKOB.

. AuBepcudukanys pucKOB Kak METOJ CHIDKEHHSI UX YPOBHSL.

. JIMNMUTHPOBaHNE KOHLIEHTPALH (PUHAHCOBBIX PUCKOB.

. CTpaxoBaHHe U CAMOCTPAXOBAHNUE KaK METOABI CHUKEHHUS PUCKOB.

23
24
25
26
27
28
29
30

. Pactipenenenne ¢yHkumii u oOsi3aHHOCTEH B cHcTeMe ymnpaBieHUs (PUHAHCOBBIMHU
pPUCKaMH Ha MPEANPUATHH.

Bonpocer
K 3a4eTy

dopma npeabsABJIEHHA: BOIPOCH / TEMBI.
Ilpouenypa: MnnuBuayanbHble BBICTYIIICHUE.
Ikana oueHUBaHUus /KpUTEPUH:

KOTJIUNYHO»

OOyuaroiuiics 3HaeT TEOPETHUYECKH MaTepHa, TePMUHOJOTHUIO,
YMECT TPUMEHATH TCOPETUYCCKUEC 3HAHUA OJid O6’b$ICHeHI/I$I
00Cy>KmaeMbIX SIBICHWI, Mpenjiaraet MPaKTUYECKHe PpeIIeHus
oOcykmaeMbIx MpoOJieM Ha OCHOBE CHHTE3a H3YYEHHOTO
MaTc€pHrajga U JUIHOTO OIIbITA.

«XOopouIo»

OOyuaromuiics TOKa3bIBAaeT TBEPABIE 3HAHHUA BCEX OCHOBHBIX
TEePMHHOB U MOHATHH B paMkax Bompoca. M3noxenune marepuana
NOCTaTOYHO TPAMOTHOE U IOCIENOBaTENbHOE. BO3MOKHEI
HE3HAYUTEJIbHBIE HETOYHOCTH. .

«yIOBJIETBO
PUTENBHO»

OOy4aromuiicsi MOKa3bIBA€T 3HAHUS MEHBINEH YacTH OCHOBHBIX
TEPMUHOB U MOHATUH B paMKax MNPOrpaMMbl WIM HX MOJHOE
OTCYTCTBHE. HNudopmanmst W3J1araercs HETPaMOTHO,
HEYTOPSAA0YEHHO.

«HE
yAOBIIETBOP
UTEJIbHOY

OOyuaromuiics HE OCBOMJ TEOPETUYECKHH MaTepual, He
MPOAEMOHCTPUPOBAT YMEHHE NPUMEHATh 3HAHUS Ui peLIeHUs
noCTaBIeHHBIX 3a1a4. OOyyarommiicss OTKa3ajcs OT OTBETA.

MeToanyeckne MaTepHAaJIbl

- Yrpasnenue GpUHAHCOBBIMU pUCKaMH: pabodasi mporpaMMa JUCLUTLTHHBL.

- praBJ'IeHI/Ie (I)I/IHaHCOBbIMI/I puckaMu. METOAHUYCCKUE YKa3aHHUA U 3addaHUA K 3aHATUAM

CEMHHAPCKOro THIIA U CAMOCTOSITENbHOII paboTe.




11. Meroau4eckne MaTepUAaJIbl, ONPEACISIIONIHE NPOUeAyPbl OLCHUBAHUSA
3HAHUI1, YMEHHIi, HABBIKOB U (MJIM) ONbITA, XaPAKTEePHU3YOUIHX dTANbI
(popmupoBaHHs KOMIIETCHLUII

Tekyuyuit KOHMpPOb

Texyumii KOHTPOJIb YCHNEBAEMOCTH TO IUCIHMIUIMHE OCYIIECTBISETCS s
OPOBEPKHM XOJa M KAuecTBa YCBOCHHUs y4€OHOTO Marepuaja, CTUMYJIMPOBAHUS

y4eOHOH  NESITEeIbHOCTH

00y4YarouMxcs, COBEPIICHCTBOBAHUS  METOJUKH

POBEICHKS 3aHATUI U TPOBOAMTCS B XOJE BCEX BUJIOB 3aHATUN B (JOPME YCTHOTO
OIpoca Ha JEKUMOHHBIX, CEMUHAPCKUX M MPAKTUYCCKUX 3AHATHSAX, BBIIOJHEHUS
YCTHBIX U MUCbMEHHBIX TPAKTUYECKUX 3aJaHUMH, B PopMe PyOSKHOTO KOHTPOJIS U B
(opMe BBITTOJIHEHUSI KOHTPOJIBHBIX PadoT.

Kpurtepuu oueHKH YCTHBIX OTBETOB
B X0/i¢ IPOBEACHHUS CEMHHAPCKHUX U MPAKTHYECKHUX 3aHATHH

Hixana oneHuBaHust H
OTMETKA

IHoka3areau oueHUBAHUS

OT1an4HO

CoaeprkaHHue MaTepraia PAaCKPHITO B ITOJTHOM
00beME, MPEeTyCMOTPEHHOM yUEOHOM
mporpamMmoii. Peds mocienoBareabHa, XOPOoIo
MIPOIyMaHa, U3J10K€HA TPAMOTHBIM S3BIKOM, C
TOYHBIM HCITOJIH30BAHUEM TEPMUHOJIOTHH.
OO0yyaromuiics MpoAeMOHCTPUPOBAIT YMEHHE
UJUTFOCTPHPOBATH MaTepHall KOHKPETHBIMU
IIpUMEPaAMH, B TOM YHCJIE Ha OCHOBE PaHHEE
MU3YUCHHOTO MaTepHasa, MOKa3aHo YMEHHE IeIaTh
0000111eH1E, BBIBOJIBI, cpaBHeHUE. M310)keHnE
OTBETA OCYIICCTBIIIETCS CAMOCTOSITENLHO, O€3
HaBOSIIMX BorpocoB. OOyyarouics
MPUHUMACT aKTHBHOE YYACTHE B H3JIOKECHUHU UITH
B 0OCY>KJICHUHN U3y4aeMOro MaTepHaa.

Xopowo

OOyuarommiics He TIOJTHO PaCKPbUT COACPKAHHUE
MaTeprasa, HO MOKa3aHo o0uliee MOHMMaHKUe
BOMPOCA, TOCTATOYHOE IS NAJbHEHIIErO
W3YYEHHUsI MPOrPAMMHOTO MaTtepuana. M3noxxenue
MaTepHasa HeIOCTATOUHO MOCIIEI0BATENBHOE,
UMEIOTCS 3aTPYAHCHUS U TOMYLIEHBI OUTUOKHU B
ONpEENEHUN TOHITHIA U B UCTIOJIb30BAHUH
TEPMHUHOJIOTHH, OJIHAKO OOYYAOIINICSA AKTUBHO
YYaCTBYET B OOCY>KACHUH U3y4acMOro
Marepuaa.

Y 10BJIETBOPUTEIBHO

OOyyaromuiics 3aTpyaHIETCS B M3J0KECHUH




Marepuana, aeiaacT 0000IEHUS, BbIBOIbI,
CpPaBHEHUS ¢ TOMOIIBIO MPEMOAABATEN S, OTBEYAET
C TOMOIIBIO HABOIALIMX BOMPOCOB M MOJCKA30K,
3aTPYJAHSAETCS B MPUBEACHUU TPUMEPOB. C
TPYIOM BCIIOMHHAET IPOMICHHBIA MaTePHal, HE
AKTUBEH, B OOCY)K/ICHUM MaTepuasa y4yacTBY€ET
AMU30IMYECKH.

OOyJaromuiics He pacKpbLUT OCHOBHOE
cojiep)KaHue yueOHOIro MaTepuaia uiu
COJICpKaHUE MaTepUajia u3aarajioch ¢
MHOTOUYMCICHHBIMH MOJICKa3KaMU, TOKa3aBIIUMHU
HE3HAHWE WJIA HEMOHUMaHUE OOJbIIEH YacTh
y4eOHOIr0 MaTepuana, JOMyEHbI MyTaHUIa 1
OLIUOKH B ONPEACIICHUN MTOHSATHH,
MPOJIEMOHCTPUPOBAHO MOJTHOE HEYMEHHUE
MPUBOAUTH MPUMEPHI MPU O0BICHCHUH
Marepuana, B 00CY>KJI€HUU MaTeprajia MacCUBEH.

HeynoBierBopure/ibHO

PyOexxHbIii KOHTPOJIb SIBJISIETCA OJHUM W3 BUAOB TEKYLIETO KOHTPOJIS.
PyOexxHBIii KOHTPOJIb OCYIIECTBISETCS C LENBK) CUCTEMATHYECKOH MPOBEPKH
JOCTHKECHUS  OOY4YaroUMHKCS  00s3aTENIbHBIX  PE3YJIbTaTOB  OOy4YEHUs IO
OUCLUIJIMHE — MHUHMMYMA, KOTOPbI HEOOXOIuM AJis JaibHeHmero oOydeHus,
BBITIOJTHEHHSI MPOTPAMMHBIX TPEOOBAHWHA K YPOBHIO MOATOTOBKH OOYYAOLIMXCS.
Py0OesxHbIi KOHTPOJIb MPOBOAMTCS MO 3aBEPIICHUN U3YUYEHUS OTACIBbHBIX Hanboee
CJIO’KHBIX M1 OOBEMHBIX TEM, PA3JIEIIOB YUEOHOH TUCHMITUHBL. PyOesKHBIN KOHTPOIb
NPOBOANTCS HA MPAKTHYECKUX MM CEMUHAPCKUX 3aHATHAX. JIMia, He caaBmme (He
npouienmre) pyOeKHBIA KOHTPOJIb, [0 NPOMEKYTOUHOM arrecTauuu  He
JOMyCKaroTcss. Pe3ynbTarel pyOeKHOTO KOHTPOJISE 3aHOCATCS B JKypHal ydeTa
y4€OHBIX 3aHATHI. PyOeKHbI KOHTPOJIB MPOBOAUTCS B (POPME MUCBMEHHOTO WA
ABTOMATU3MPOBAHHOIO  (KOMIIBIOTEPHOr0)  TecThpoBaHus.  OOywaromiemycs
npeabsBAsSeTCs HE MeHee 20 TECTOBBIX BOMPOCOB. Bpemst 1715l BBINOJHEHUS 3a1aHUs
NPEIOCTABIIACTCS U3 pacueTa: 1 MUHYTa HA OJIMH TECTOBBIA BOMTPOC.

Kpurtepun oneHKu pe3yabTaToB TECTHPOBAHUA

IlIxana oueHUBaHUS Kpurepuu oneHuBaHusi

OTINYHO Jlanbl ovTBeTbI He MeHee, ueM Ha 90% TeCcTOBBIX
3aJaHui

Xoporwo Jlanbl ovTBeTbI HE MEHEE, 4eM Ha 75% TECTOBBIX
3aJaHui

V/I0BJ1€TBOPHTEILHO JlaHbl ovTBeTbI HEe MeHee, yeM Ha 60% TeCTOBBIX
3aJaHui

Hey/I0B1€TBOPHTEILHO Jlanbl ovTBeTbI MeHee, ueM Ha 60% TeCTOBBIX
3aJaHui




KoHTponbHas pabota sSBISETCS BHIOM TEKYLIETO KOHTPOJS, B OTIAEIIBHBIX
Clly4asx (€CIM €CThb COOTBETCTBYIOLIEE YKA3aHUE B yUeOHOM IUIAHE) KOHTPOJIbHAsS
pabota siBaseTcs (HPOpPMONA MPOMEKYTOUHOHM artectauuu. KOHTPOJbHBIE padOThI
BBITIOJTHSAOTCS 00y YAFOIIUMUCS B BUAC MUCbMEHHBIX OTBETOB HA BOITPOCHI, PEILICHUS
3a/1a4, BBIMOJHCHHUS KOHTPOJIBHBIX (B TOM YHCIE TECTOBBIX) 3aJaHWi WK
MIPAKTUYECKOM MPOBEPKUA BBIITOIHEHNS MMPAKTUYECKAX JEWCTBHI 10 COCTABICHUIO
(KOPPEKTUPOBKE) KOPUIMYECKUX JOKYMEHTOB. BBINOJHEHNE KOHTPOJIBHBIX paboT
MOKET OBITh OPraHu30BaHO B AJEKTPOHHOH (opme. CoaepkaHue 3aJaHUil Ha
KOHTPOJIBHYI0 paboTy ¥ MOPSAOK €€ BBIMOJHECHUS YCTAHABIMBAOTCS Kae IPOA.

Kpurepun oueHkn pe3y/ibTaTOB BHINOJHEHHS KOHTPOJILHOI padoThI,
NpoOBeACHHOI B (popMe pelieHus1 NPAKTHYECKHX 33124

Ouenka Kputepun onennBaHus

Pewmenue 3a1aun (BBIMTOJHEHUE 3aaHHS])
OCYILIECTBJIEHO BEPHO, 00y YArOIIMMCS
IPOACMOHCTPUPOBAHO YMEHHE MOB30BATHCS
TEOPETUUECKUMHU 3HAHUSIMU, TPUBEJICHBI BCE
HEOOXOAMMBIE CCHUIKM Ha HOPMATUBHO-TTPABOBbIC
aKThl. BBIBOBI TOCTOBEPHBI U apIyMEHTUPOBAHBI
C MPUBJICYEHUEM UCTOUHUKOB HOPMATHUBHO-
npaBoBoii nHpopmaiuu. DopMyTUPOBKU
BBIBOJIOB YETKHE, MOHATHBIE U 0OOCHOBAHHBIE.
[Tpy HEOTHO3HAYHOCTH BO3MOKHOTO PELICHHUSI
(onmMcaHus CUTYaluK) MPUBEACHBI BO3MOKHBIC
BAapHUAHTHI C YKA3aHUEM MOCJICJCTBUIA.

3aiava (BBIOJHEHHUE 3a/1aHNUs ) PELIEHA BEPHO,
00yuaronmMcs MPOJIEMOHCTPUPOBAHO YMEHUE
NOJIb30BAThCS TEOPETUUECKUMHU 3HAHUSAMHU JJIsI
pELICHNS MPAKTUYECKOM 3anaun. OqHaKo
NPUBEJICHBI HE BCE HEOOXOIMMBIE CChUTKU Ha
HOPMAaTHUBHO-TIPABOBBIE AKTHI, (POPMYTUPOBKU
BBIBOJIOB HEJIOCTATOUHO YETKHUE U MOHSTHBIE.
ApryMeHTalus BHIBOJIOB CBUJECTEIBCTBYET 00 UX
HEJ0CTATOYHOW JOCTOBEPHOCTH U
000CHOBAHHOCTH.

3anaya B 11€JIOM PELleHa, OTHAKO OTCYTCTBYIOT
CCBUIKM Ha HOPMATUBHO-TTPABOBBIC AKTHI.
YaoBaeTBOpUTEIbHO Pelienne 3a1aum oCymecTBAEHO MAadIOHHO, 03
JOJKHOTO POSIBJICHU I TPOECCUOHATTBHOMN
KOMNETEHTHOCTH. OTCYTCTBYET JIOTUKA, TOUHOCTh

OT/an4HO

Xopomo




Y TPAMOTHOCTb M3JIOKCHHUSI PEILICHUS 3a1a491
(BBITIOJIHEHW S 33]1aHus ). BBIBOA HEOCTATOUHO
000CHOBAH, HE COJEPKUT HEOOXOAMMON
apryMeHTaluu, TOBEPXHOCTHBIN WIIK HE CIEAYET
U3 PEIICHUS 331a4H.

3ajava pelieHa HEBEPHO WK PELICHUE 331a41
OTCYTCTBYET.

HeynoBierBopure/ibHO

[Ipn oueHWMBAaHMM  PE3yJIBTATOB IMHUCBMEHHBIX KOHTPOJIBHBIX — PadoT
00s3aTE€BPHO YUYUTHIBAIOTCS TPAMOTHOCTh M3JIOKECHHUS, YUCTOTA U MPABHIIBHOCTB
odopmieHus padoT. PaboTta, MpaBUIbLHO NIEPEAAIONIAs COACPKAHUE MaTepUaa, HO
U3JIOKCHHAs! ¢ TPAMMATUYECKUMH OIMMOKaMH WIH OIIMOKaMH B TrpauyecKoM
oopmIiIcHNH, HE MOXKET OBITh OLICHECHA BBILIE, YEM - YIAOBICTBOPUTENIBHO. 3a
paboTy,  BBINOJHEHHYK) C  TIpyOBIMM  I'paMMaTHYECKUMHM  OIIMOKaMwy,
HEJIUTEPATYPHBIM  SI3BIKOM,  HErPaMOTHO WM HEOpPEKHO  rpaduyecku
0(OPMIIEHHY 10, BBICTABJISIETCS OLIEHKA - HEY AOBJIETBOPUTEIIBHO.

Kputepun oueHkn pe3y/ibTaTOB BHINOJHEHHUSI KOHTPOJILHOI padoThl,
NPOBeACHHON B (pOpMe TeCTUPOBAHMS:

IlIkana oneHUBaHMSI Kpurepun ouenuBanust
o JlaHBI OTBETHI HE MEHEE, yeM Ha 90%
TIHEHO TECTOBBIX 3aJJaHUN
X JlaHBI OTBETHI HE MEHEE, YeM Ha 75%
OpOIHo TECTOBBIX 3aIaHUI
V 10BIeTBOPHTE b HO JlaHBI OTBETHI HE MEHEE, yeM Ha 60%

TECTOBBIX 3aJaHUN

JlaHbl 0TBETHI MeHEE, YeM Ha 60% TECTOBBIX
HeynoBiieTBOpHTEIBLHO .
3aJlaHHi

[Ipy npoBeacHMM KOHTPOJABHONW paboTBl B CMEHIEHHOH  (opme
(TeopeTnyeckas 4acTb — B JOPME TECTUPOBAHMS, A MPAKTUYECKAs 4acTh — B (hopMe
BBITIOJITHEHHST MPAKTUYECKOTO 33JaHusl) Kaxkaas dYacTb padoThl OLICHUBACTCS
OTIENBHO TO NATHOAUIBHON IIKaJle B COOTBETCTBUM C BBIIICYKA3aHHBIMU
kpuTepusiMi. OLIEHKA 38 KOHTPOJIbHYHO pa00Ty B LIEJIOM BBICTABIIIETCS MO CyMME
OaioB 3a TEOPETUYECKYIO M MPAKTUYECKYIO YacTh B COOTBETCTBUM CO CJIETYFOLICH
IIKAJIOW OLICHUBAHMUS!



Ounenka

CymMa 0a/J10B 32 TEOPETHYCCKYIO H
NPaKTHYECKYI0 YACTh KOHTPOJIbLHOI

padoThI
Otiu4HO 9-10
Xopoiuo 7-8
Y 10B1E€TBOPUTEIBHO 5-6
HeynoBieTrBopuTe/ibHO 0-4




JIner nonosiHeHuii 1 H3MEHEeHUii, BHECEHHBIX B pa004yl0 NporpaMmmy
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