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1. HOACHUTEJIBHASA 3AITUCKA

1.1 Heap u 32724 JTUCUMIIJIMHBI

Coneprxanue JAUCHUILUIMHBI OXBATBHIBAET BOIPOCHI COBPEMEHHOW (PMHAHCOBOW TEOPHH H
NPAaKTUKA B 00JacTH KOPIOPATHBHOTO (PMHAHCHPOBAHUS U JIEATEILHOCTH KOMITAHWUH Ha
(MHAHCOBBIX PHIHKAX.

Leab AMCUMIUIMHBI COCTOMT B (DOPMUPOBAHMM 3HAHMKA M HABBIKOB B CIEIHAIBHBIX
BOIPOCAX TEOPUH U MPAKTUKU OLIEHKU M yIPABICHUS (MHAHCOBBIMH PHCKAMHU.

3agauu AMCUMIIMHBI:

e cdopmMupoBaTh 3HaHUS B 00JACTH OLEHKM W YIPaBIEHHUS OCHOBHBIMH
(bMHAHCOBBIMU PUCKaMHU;

® U3YyYUTh OCHOBHBIE TEOPETHYECKHUE MOJIENH, COCTaBISIONINE YacTH OLEHKU W
MO/ICTTHPOBAHUS (PHAHCOBBIX PUCKOB;

® TI03HAKOMHUTH C CYIIECTBYIONIMMH B MHPOBOH TIPAaKTHUKE TEHICHIMSIMH B
M3y4aeMou MpeAMETHON 00J1acTH;

e chopMHUpPOBaATh HABBIKH PAOOTHI C AHATUTUICCKUMHU MaTEpHaTaMU;

e cdopMHUpOBaTh YMEHHE OPUEHTHPOBATHCA U NMPHUHHUMATh PELICHUS B THIOBBIX U

HECTaHJIAPTHBIX OU3HEC - CUTYaIUSIX.

1.2 llepeyeHb MUIAHUPYEMBIX Pe3yJIbTATOB 00yUYeHH S M0 JUCHUIIUHE, COOTHECEHHBIX €
HHIMKATOPAMH J0CTUKEHUS KOMIIeTeHIU

Jucuunnuna «@DOUHAHCOBbIE PHCKW» HampapiieHa Ha (OPMUPOBAHHUE Yy BBIMTYCKHUKA

CIIEIYIOITUX KOMIICTEHIIMN:

Komnerenuus N
(ko n VH K2 TOpbI KOMIETEHIH Pe3yabTaThl 00yyeHuUs
(KoA M HaMMeHOBaHUeE)
HaMMeHOBaHMe)

OIIK-4.1 - dopmynupyer
NPEIUIOKEHHsT 10  MOBBILEHHUIO
3¢ (GeKTHBHOCTH  NPUHAMAEMBIX

OIIK-4 - CiocobeH | ympaBIEHYECKHX  pEUICHUHd B
3HaTh: METOBI OLIEHKN OCHOBHBIX PHIHOYHBIX

npesiaraTh npoeccoHaNbHON AESTETbHOCTH
PHCKOB M CIIOCOOBI yIpaBJICHUS IMU
9KOHOMHUYECKU H Ha OCHOBE aHam3a .
(xemkupoBaHus) TSl HEPUHAHCOBBIX KOMITAHUH
(uHAHCOBO SKOHOMHYECKHX M (PUHAHCOBBIX
o YMeTh: HaXOAUTh HEOOXOANMYIO0 HHpOPMAIIHIO (B
obocroBambIe Lt TOM YHCIIE C TIOMOIIBI0 MH(OPMAIIMOHHBIX
OpraHU3alUuOHHO- OIIK-4.2 MHcnonb3yeT METOJbI N P
TEXHOJIOTHiA)
YIIpaBICHYECKHUE (hopMupoBanust (mHAHCOBO-
. Brnaners: HaBBIKAMU NTPEACTABICHUS PE3YIIBTATOB
pelIeHus B 9KOHOMUYECKOH OTYETHOCTH .
. M AQHATMTHYECKOH PabOTHI B BU/IE BHICTYIUICHHS,
MpoecCHOHANBHON | XO3SUCTBYIOIMMX  CYOBEKTOB U
JIOKJIafa, TIPE3eHTALNH
JEATEITbHOCTH BBISIBJICHUS. PE3EPBOB IOBBIILICHUS

3(h(HEeKTUBHOCTH WX AEATEIBHOCTH
JUIA TIPUHATUS OpPTaHU3aIMOHHO-
VIIPaBJICHICCKUX PEIICHUH




1.3 MecTo 1UCHMILINHBI B CTPYKTYpe 00pa3oBaTe/IbHON NPOrpaMMbl

I[I/ICI_[I/IHJII/IHa «DUHAHCOBEIC PUCKW» ABJIACTCA YaCTbIO 003aTENBHBIX JUCHUITIINH
BapUaTUBHOIO OJI0Ka y4eOHOIO IIaHa [0 HarpasieHUIo noArotoBku 38.03.01 DxoHomuKa.

I[JI?I OCBOCHUA JUCLUITIINHBI HCO6XOI{I/IMBI SHaHUWA, YMCHUA U BJIaJICHUAA, C(i)OpMPIpOBaHHBIG
B XOJA€ M3Y4YCHHA CICAYIOIIUX JUCHUINUIMH W IPOXOKIACHUA IPAKTHUK! ((q)I/IHaHCBI»,
«JKOHOMHMYECKasi CTaTUCTHKa», «Teopus BepoOSTHOCTEH M MaTeMaTHdecKas CTaTUCTHKA»,
«DKOHOMHUKO-MaTeEMaTHUECKHE METOObI», <<3KOHOMeTpI/IKa)).

B pesynpTaTe OCBOEHMS IUCHMIUIMHBI (DOPMUPYIOTCS 3HAHUS, YMEHHUS U BIAJCHUA,
HGO6XOI[I/IMI)IC AT U3YUYCHUA CICAYIOIIUX JUCHOUIIIINH ((I/IHBGCTI/IHI/II/I n I/IHBGCTHIII/IOHHBIﬁ
npoueccy, «DruHaHCOBbIE PhIHKNY, «KoprnopaTtuBHble puHAHCH», «OIleHKa CTOUMOCTH OM3HECa»

Y MPOXO0XKACHUS MPEIIUIIIIOMHON MTPAKTUKH.



2. CTPYKTYPA JUCHUIIJIHNHBI

Cmpykmypa oucuyuniunsl 011 04HOU hopmbl 00yUeHUA

OO0mast TpyA0eMKOCTh TUCIUTUIMHBI COCTABIISCT 3 3a4eTHBIX eIUHUIBI, 114 4acoB, B TOM

yyclie KOHTaKTHas paboTa oOydaroluxcsi ¢ mnpemnojasareneM 42 4., camMocTosTeNnbHas padora

oOyuaronuxcs 72 4.

Buapl yue6Hoii padoThl, DopMbI
(B yacax) TEKYIIero
KonTakrnas KOHTPOJIst
= = yCIeBaeMOCTH
o & ®
N 3 2 g = = opMma
I — I =
/ Pazgen IMCHMIIAHBL g = 2 o 2 S = 5 g | MPOMEKYTOTHO
n/n 3 = g = = > B = g | i arrecraummn
i |EE |E|fg |gE|
= 2 3 3 s E S cemecmpam)
(=% o é" <
= @)
1 BBenenune 1 2 4
Paznexn 1. PoiHOYHBIC (JMHAHCOBBIC PUCKH
2 Tema 1. Konnenuus pucka, BUbl
PHCKOB, KiaccuhHUKaIH. 6 1 2 6 Huckyccus
HcroyHnky pUHAHCOBBIX PHCKOB.
3 Tema 2. BantotHbiii puck. MeTozsl
P A 6 2 2 6 Pemenue 3amau
OLIEHKHU U YIIPABJICHUSI
4 Tema 3. LleHOBbIE PHIHOUHBIE PUCKU. Pemenue 3anau
MeTo/pl OLIEHKH U yIPaBJICHHS 6 2 4 6 Kelic
Tect
5 Tewma 4. IIponenTHbIH prck. MeTons
port P A 6 2 2 6 Perrenue 3anau
OLIEHKHU U YIIPABJICHUSI
6 Tema 5. Pucku TMKBUAHOCTH.
A 6 1 2 6 Pemenue 3amau
MeTo/1bl OLIEHKH M yIpaBJICHHS
Pa3nen 2. HepblHo4YHbIe (PUHAHCOBBIE PHCKH
7 Tema 6. KpenutHsiii puck. MeTosisl
ped P A 6 2 2 6 Pemenue 3amau
OLIEHKU U YIIPABJICHUSI
8 Tema 7. OniepaltiOHHBIA PHCK. 6 1 2 6 Pemenue 3anau
MeTo/1bl OLIEHKU U YIPABJICHUS Pemenne 3amau
Paznen 3. ®unaHCcoBbIe PUCKH B KOPIOPATHBHOI NMPaKTHKE
9 Tema 8. Pucku kopriopaiuu u ee N
priopan 6 1 2 6 Keiic
CTOMMOCTb
10 | Tema 9. Konnenuuu IRM u SERM. 6 1 Keiic
11 Tema 10. baHKOBCKHE pUCKH 6 2 Keiic
12 3ayer ¢ OLEHKOM 3ammra
6 12 HTOTOBOM
paboThI
Bcero 16 26 72

3. CP — camocTosTenbHas paboTa.




CmpyKkmypa oucyuniuHsl 011 04HO-3A04YHOU PopMmbl 00yUeHUA

OO0mast TpyA0eMKOCTh TUCIUTUIMHBI COCTABIISCT 3 3a4eTHBIX eIUHUIBI, 114 4acoB, B TOM

yrciae KOHTAaKTHas paboTa oOywaromuxcs ¢ mpernojaBareneM 24 4., camocTosiTenbHas padora

oOyuaronuxcs 72 4.

Buapl yue6Hoii padoThl, DopMbI
(B yacax) TEKYIIero
KonrtakTHas KOHTpOJIA
= > yCIeBaeMOCTH
N ? g E . = ®opma
0
; Pazpen JucumminHbl g = £ . o] S g 5 = HPOMemyTquo
n/n 5 = g = = s B & o | iiarrecrauun
@) = o= = % o =
z =8 | = |28 |58 (no
= 2 3 3 35 S cemecmpam)
=% @) é“ <
= @)
1 Beenenue 9 1
Paznexn 1. PoiHOYHBIE (DMHAHCOBBIC PUCKH
2 Tema 1. Konnenuus pucka, BUabl
PHCKOB, KiIaccu(pHUKaIH. 9 1 1 8 Huckyccus
HcroyHnky GpUHAHCOBBIX PHCKOB.
3 Tema 2. BamoTHbIil puck. MeTosl
P A 9 1 1 8 Pewenue 3anau
OLICHKHU U praBHCHI/IH
4 Tema 3. LleHOBbIE PHIHOUHBIE PUCKU. 9 1 2 8 Pemenune 3anay
MeTo/1bl OLICHKU U YIPABJICHUS Keiic Tect
5 Tema 4. IIponieHTHBIN pruck. MeToapl
port P A 9 1 1 8 Perrenue 3anau
OLIEHKHU U YIIPABJICHUSI
6 Tema 5. Pucku JTUKBUIAHOCTH.
A 9 1 1 8 Pemenue 3amau
MeTo/ipl OLICHKH M yIpaBJICHHS
Pa3nen 2. HepbiHouHbIe (hpUHAHCOBBIE PHCKH
7 Tema 6. KpenutHslii puck. Metoabl
ped P A 9 1 2 8 Pemenue 3amau
OLIEHKU U YIIPABJICHUSI
8 Tema 7. OnepalldOHHBIA PHCK.
pan P 9 1 1 8 Pemenue 3amau
MeTo/1bl OLICHKH M yIpPaBJICHHS
Paznen 3. ®unaHcoBbIe PUCKH B KOPIOPATHBHOI MPaKTHKE
9 Tema 8. Pucku kopriopaiuu u ee 9 2 1 8 Keiic
CTOMMOCTb
10 | Tema 9. Konuenuuu IRM u SERM. 9 1 1 Keiic
11 Tema 10. baHKOBCKHE pUCKH 9 1 Keiic
12 3ayer ¢ OLEHKOMI 3ammra
9 10 HTOTOBOM
paboThI
Bcero 12 12 90

CP — camocrosTensHas padorta.




3. COAEPXKXAHUE JUCHUIIJHUHBbI

BBenenune
Henu, 3amaum, CTpyKTypa M JIOTHKA TUCHUIUIMHBI, KpaTKuii 0030p Kypca. O030p
CIeIMalbHOM JIMTepaTypbl, a Takke (uHaHCOBBIX Webh — caiitoB. Posb u Mecto puck-

MCHC/DKMCHTA B COBPEMCHHBIX (1)I/IHaHCZIX.

Paznes 1. PoiHouHbBIe UHAHCOBBIE PUCKH
Tema 1. Konuenuus pucka, BUIbl PUCKOB, Kiaccupukanuu. McTouyHMKN (UHAHCOBBIX

PHUCKOB.

[TonsTus pucka u HeomnpeneneHHOCTH. OCHOBHBIE 3Tallbl 3BOJIIOLUU PUCK-MEHEI)KMEHTA.
CymHoOCTh U cOAepKaHnEe PUCKA KAK SKOHOMHYECKOM KaTeropuu. MICTOUHMKH PUCKOB — BHEIIHSS
U BHYTpeHHsIs cpea. @axTopsl pucka. Knaccudukanum puckoB 1o HCTOYHUKAM BO3HUKHOBEHMUS,

CTETICHH yIIpaBisieMocTH, ypoBHIO. Kitaccndukanus puckos mo GARP.

Tema 2. BaroTHslil puck. MeToas! OLIEHKH U YIIPABICHUS

HcTounuku BamioTHOrO pucka, BuAbl. Meromonorus VaR B olieHKe BadlOTHOTO pHCKA.
OcHOBHbIE METOJbl YNpaBICHUS BATIOTHBIMU PUCKAMU — METUMHT, YIpaBJICHHUE BaJIIOTHON
MO3MIMEH, HEUTpamu3amus. XeKHUPOBAHWE BAIIOTHOTO PHUCKA C TOMOIIBIO (PMHAHCOBBIX

nepuBaTuBOB (popBapa0B, (HhbIOYEPCOB, ONITMOHOB). BanmtoTHbIi cBom. CTpaTeruu XepKUpOBaHUS.

Tema 3. [leHOBBIE pbIHOYHBIE PUCKHU. METOIbI OLIECHKU U YIIPaBJICHUS

PeiHouHbIi 1eHOBOHM equity puck. Omenka ¢ wucrnoib3oBanueM moaenu CAPM u ee
Moaudukanuii. OleHka ¢ ucnojap30BaHueM Metoooruu VaR, otenka moprdeabHOro eHOBOro
pucka. PerHOUYHBIN 11eHOBOU (ToBapHbIi) puck. OleHKa C UCHOJIB30BaHUEM IMapaMeTPUUYECKOTO

VaR. praBHeHI/Ie HOCHOBBIMU PUCKaMHU C UCIIOJIb30BAHUEM XCIKUPOBAHMWA.

Tema 4. [IporieHTHBIN puck. MeToabl OLIEHKU U YIPABICHUS

IIponieHTHBIH pUCK — UCTOUYHUKU M BUJBL. OueHka nporeHTHoro pucka: GAP — ananms,
JFOpaLysl/ MO IU(pUIIMPOBAaHHAs At0palusd MHCTPYMEHTOB. OlleHKa MPOILIEHTHOTO pUCKa O0IUraui
C IMOMOILIBI TOKazaTtened naropanuu. CpelHeB3BElIEHHAas JO0XOJHOCTh K IOTalleHHIO.
VYnpapiieHne NPOLUEHTHBIM PUCKOM — CTpPAaTeTusl UMMYHU3ALUU. XE€IPKHUPOBAHUE IPOLIEHTHOIO

pHcKa — poLieHTHbIHN cBon 1 FRA.

Tema S. Pucku mukBUIHOCTH. METOIBI OLIEHKH U YIIPABJIEHUS
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PriHounas JIMKBUJHOCTD. Boemmnssas wu BHYTPCHHAA JIMKBUIHOCTD. OI.[CHKa pucka

JUKBUAHOCTH ¢ omoribio bid-ask cripena. Ynpasienue puckoM JIMKBHIHOCTH.

Pa3nes 2. HepbiHOuHbBIe (pHAHCOBBIE PHCKH
Tema 6. Kpenuthslii puck. MeTo/1bl OLIEHKH U YIPaBJICHUS

Bunel KpeaWTHBIX PHCKOB, WX WCTOYHUKH, Kilaccuukamus. Tpu cOCTaBIISIOIINAC
KPEIUTHOTO PHCKa (BEPOATHOCTH AedoJiTa, YPOBEHb MOTEPh MpH Ae]oiTe, MOaBEP>KEHHOCTb).
OcCHOBHBIE METOJBI OIICHKH KPEAUTHBIX PHUCKOB — JKCIEPTHBIC, PEUTHUHTOBBIC, KPEAUTHBIM
CKOPHHT, BEpOSITHOCTHBIE. Q030D CYIIECTBYIONINX METOIUK OLIEHKU KpeTUTHOTO prucka. CriocoObl
YOpaBJICHUS KPEOUTHBIM pHCKOM. PesepBupoBanme, wu30exaHue, nepenada. KpeauTHbie

ACPUBATUBBI.

Tema 7. OnepanroHHbIN pucK. MeTObI OEHKH U YIIPABIIECHUS

Buapl omepanioHHBIX PUCKOB, WX HUCTOYHUKHA. OCHOBHBIE METOJBI OlleHKH. CucTtema
BHYTPEHHET0 KOHTpOJII 3a OIEpallMOHHBIMM pucKamH. lcnonb3oBaHue HHPOPMAIIMOHHBIX

CHUCTEM.

Pa3znen 3. ®DuHaHCcOBbIE PUCKHA B KOPIIOPATUBHOM NMPaKTUKeE

Tema 8. Pucku koprnopauuu 1 €e CTOuMOCTb

BnusiHue puckoB Ha CTOMMOCTH KOMIaHMH. KOHIENIHsS 3KOHOMHUYECKOW 100aBICHHON
croumoctu EVA. Tlonxoasr k ynpasieHuto komnanuei Ha ocHoBe EVA. CkoppektupoBaHHasi Ha

puck pentadenpHoCTh KanuTaia. Pacaer RAROC. IToaxo/bl K pa3MelieHrIo KanuTania.

Tema 9. Kounenuuu IRM u SERM.

KommiekcHbIi OAX0A K YIPaBICHHIO PUCKAMH KOMIIAHHH, OCHOBHBIE COCTAaBIISIOLINE
pucK-MeHekMeHTa. KoHuenus nHTerpupoBaHHoro puck-menemkmenta (MPM - IRM). Ilone
PHUCKOB KOMITAaHUH, KapTa pUCKOB. PaHku1poBaHue pUCKOB B MpakTHKe KoMaHuii. CocTaBisIonue

IRM B ouieHke u ynpasnenuu puckamu. OpranuzannoHHsli acnekt IRM.

SERM  (Sustainable Enterprise Risk-Management) — OCHOBHBIC  3JIEMEHTHI,
JOIIOJIHUTCIIbHBIC ﬂpaﬁBepH. COI_II/IaJIBHBIC, OTUYCCKUC, JICTAJIbHBIC PHUCKHU. CTCﬁKXOHﬂCpCKHﬁ

nonaxoA. Tpancopmanus CTOMMOCTH.

Tema 10. bankoBckue pucku
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OcHOBHBIE MOAXOJBI K OIICHKE M yIMpaBlIeHHIO OaHKOBCKUMH prckamu. bazens II-111 u
OCHOBHBIE MOJICTTH OLEHKH OaHKOBCKMX ()MHAHCOBBIX pUCKOB. OCHOBHBIE METOJIBI YIIPABJICHUS

0aHKOBCKUMHU puckaMu. OCOOCHHOCTH PEryJupOBaHHUS U KOHTPOJIS OAHKOBCKUX IMO3UIHMHA IO

OCHOBHBIM (JHHAHCOBBIM PHUCKaM.

4. OBPABOBATEJIBHBIE TEXHOJOI'UHA

HpI/I peaim3anun  OUCHUITIJIMHBL «®DuUHAHCOBEIE PUCKW» HCIOJB3YIOTCA Pa3JINYHBIC

O6pa3OBaTCJ'IBHBIC TCXHOJIOTHH, 4 UMCHHO !

Ne Buasbi yueOHoit
HaumenoBanme pazgena Oo6pa3oBaTejibHbIE TEXHOJIOTUH
n/n padoThI
1 |BBenenue Jlexnus 1 Jlekmus-pusyanu3zaius. O0CyxIeHHE
Tema 1. Konnenuus pucka, |Jlexmmst 1 Jlexnmsi-uzyanu3arusi, O0CyxaeHune
BH/JIbI PUCKOB,
2 |kmaccudukaimm. Cemunap 1 Huckyccusi, aHamn3 IPaKTHIECKOTO
Hcrounuku Keiica
KOPITOPATUBHBIX PUCKOB.
. Jlexrms 2 Jlexmusa-suzyanuzarmsi. O0GCyxaeHne
Tewma 2. BamroTHBIH pHCK. 1 Tt Y 1t YA
3
MeToznE! OlCHKH A CemmHap 2 Huckyccus .Perenne mpakTHIECKHUX
YHpaBICHIA 3a/1a4 ¢ ucnojip3oBaHueM nakera Excel
Jlexnmst 3 Jlexnmsi-uzyanu3arus. OOcykaeHne
Tema 3. IleHoBEIE
4 |peiHOoYHBIe pucku. Meronsl |Cemunap 3 Huckyccusi. Pemmenne mpakTHIECKUX
OLIEHKH W yTIPaBJICHUS 3a/1a4 ¢ ucnoip3oBanneM nakera Excel.
Pemenne npakrudeckoro keiica. Tect
Jlexrus 4 Jlexmus-suzyanuzams . OOcyxaeHre
Tema 4. [IpolieHTHBIN pUCK.
5 |Meromapl OLICHKH U Cemunap 4 Pemmenvie u aHanm3 MpakTHYIECKAX
yIIpaBJICHUS 3aa4 C UCITOJb30BAHUECM ITAKETa Excel.
Huckyccusi.
Jlexuus 5 Jlexmus-suzyanuzarwsi. OOCykIeHne
Tema 5. Pucku 1 = Y n YA
6 |mukBHOHOCTH. MeTobI
a & Cemunap 5 Huckyccus. Perenne npakTHUeCKux
OLIEHKH W yTIPABJICHUS
T yap 3a/1a4 ¢ ucnoip3oBanueM nakera Excel
o Jlekmusa 6 Jlexmus-suzyanuzarws. O0c €HUue
Tema 6. KpenutHslii puck. = = Y Tt YA
7 |Merozpl OLIEHKH U
JIbl ol Cemunap 6 Muckyccus. Pemenne mpakTHYECKUX
yIIpaBIeHUS
3a/1a4 ¢ ucnoip3oBanneM nakera Excel.
. Jlexmus 7 Jlexmus-suzyanuzarws. O0c €HUue
Tema 7. OnepauoHHbII = = Y . Obeysxn
8 nck. M bI OLICHKHU U
puc CTOZIB oTie Cemunap 7 Huckyccusi. Perenne npakTuueckux
yIpaBIeHUS
3a/1a4 ¢ ucnoip3oBanueM nakera Excel
9 Jlexuus 8 Jlexnus-susyanuzaius. OOCyxIeHne




Tema 8. Pucku koprioparuu |CemMunap 8 AHanu3 NpakTUYECKOro Kekca.
U €€ CTOUMOCTD Huckyccus.
Jlexmus 9 Jlekmus-pusyanu3zais. OOCykIeHIE
Tema 9. Konnenmuu IRM u 1 = Y 1 YHI
10 SERM =
Cemunap 9 Amnanus keiica. Juckyccus.
Jlexmus 10 Jlexuus-suzyanuzamus. O6cyxaeHue
10 Tema 10. bankoBckue
pucKu Cemunap 10 AHanu3 NpakTUYECKOro Kekca.
Huckyccus
Pemmenne u ananus mpakTHIECKOTO
3armra UTOroBoro .
11 Kelica ¢ MCIoib30BaHueM Makera Excel.
MPAKTHYECKOTO 3aJaHUs
[Ipe3zenTanus pe3ynabratoB. Juckyccusi.
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B mepuon BpeMEHHOTO MPUOCTAHOBIICHUSI TIOCEIIEHUS] OOYUAIOIIMMUCS TOMEIIEHUNH |
tepputopun PITY. nns opranuzanuu ydeOHOro mpoliecca C NPUMEHEHHEM 3JIEKTPOHHOTO
O6y‘-IeHI/I5[ U JUCTAaHIIMOHHBIX 06paSOBaTeJ'H>HI)IX TEXHOJIOTUH MOr'yT OBITh HCIOIb30BaHbI
clieAyromue o0pa3oBaTeNIbHbIE TEXHOJIOTHH:

— BUJIEO-JIEKINH,

— OHJIAMH-JIEKIINH B PEKUME PEATHHOTO BPEMEHH;
— JJIEKTPOHHBIC YICOHUKHU, YIeOHBIC TTOCOOMS, HayYHbIE U3JaHUS B DJICKTPOHHOM BHUJIE U
JOCTYII K UHBIM 3JIEKTPOHHBIM 00pa30BaTeIbHBIM pecypcam;
— CHCTEMBI JIJIs DJIEKTPOHHOTO TECTUPOBAHMS,

— KOHCYJbTALIUU C UCTIOJIHb30BAHUEM TEIEKOMMYHUKALIMOHHBIX CPE/ICTB.

5. OHEHKA INIIAHUPYEMBIX PE3YJIBTATOB OBYUYEHUSA

5.1 CucreMa oneHUBAHUS

Dopma Konmpona

Maxcumanvnoe Koauuecmeo 0406

3a 1 6uo padbomut Bcezo
Pemienne npakTudeckux 3aaaq 2 12
Pemenne npakrudeckoro kerca 1 4
Amnanu3 Keiica 2 8
Tect 10 10
VYyacTtue B JUCKyCcCUU 1 6
HToropoe npakTuueckoe 3agaHue 20 20
[IpomexyTouHas aTTectanus (IK3aMeH) 40
Htoro 3a cemecTp/IUCUUTUIMHY 100

[TomyueHHBIN COBOKYNHBINA pe3ylbTaT KOHBEPTUPYETCS B TPAAULIMOHHYIO LKAy OLIEHOK

U B IIKaly olleHoK EBpomnelickoil cucremsl nepeHoca u HakorieHus kpeautoB (European Credit

Transfer System; nanee — ECTS) B cooTBETCTBHM C TaOIUIIEH:

100 OasyuipbHAaA 1IKAIA

TpaguimoHHas nkana

Ixana ECTS

95 -100

OTJINYHO

A
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83 -94 B
68 - 82 XOPOIIO 3a4TEHO C
56 - 67 yIOBJICTBOPUTEIILHO D
50 - 55 E
20 - 49 HEYJOBJICTBOPUTEIHHO | HE 3a4TCHO FX
0-19 F

5.2

KpnTepuu BbICTABJICHUS OCHKH 110 JUCIHHUITIJIMHE

Bbaniasl/
Ikana ECTS

Ounenka no
JMUCIHUILIMHE

KpnTeplm OILICHKHU pe3yJIbTaTOB oﬁyqe}mﬂ o JTMCIUIIJINHE

100-83/
AB

«OTIIAYHON/
«3a4TEHO
(oTy4uHO)»/
«3a4YTEHON

BricraBisiercs oOyuaromemycsi, €clid OH TIYOOKO M IPOYHO YCBOHI
TEOPETUYECKUN u HIPaKTUYECKUI MaTepHuall, MOXET
IMPOAEMOHCTPUPOBATL 3TO Ha 3aHATUAX M B XOIC HpOMG)I(yTO‘IHOﬁ
aTTECTallMH.

OO0yuaronuiicss HCYEPIBIBAIOIIE U JIOTHYECKHA CTPOMHO M3JIaraet
y4eOHBIH MaTepHall, yMeeT yBSI3bIBaTh TEOPHUIO C MPAKTUKOM,
CTIpaBJIsIeTCs C pelieHneM 3a/1a4 PO ecCHOHAILHON HAIIPABIEHHOCTH
BBICOKOI'O YPOBHA CJIOKHOCTH, ITPaBUIIBHO 00OCHOBEIBAET NIPUHATBIC
peuieHus.

CBO0OOIHO OPHEHTUPYETCS B Y4eOHOU U IPOodecCHOHATBLHON
JTUTEpaType.

OrneHKa Mo AUCIUTUIMHE BBICTABIISIIOTCS 00YyJaOMEMYCs C YIETOM
pPE3YyIBTATOB TEKYIIEH U TPOMEXKYTOUHON aTTeCTAIUH.

Kommerentinuy, 3akperiéHHbIe 32 TUCIUTIIMHON, C(hOPMHUPOBAHEI HA
YPOBHE — «BBICOKUII.

82-68/

«xoporiIoy/
«3a4TEHO
(xoporo)»/
«3a4TEHO»

BricraBnsercs o0ydaroneMycs, eClid OH 3HaeT TEOPETUICCKII 1
MPAKTHYECKUI MaTepra, TPaMOTHO H, IO CYIIECTBY, H3JIaraer ero Ha
3aHATHSX U B XOZ€ MPOMEKYTOYHON aTTECTAINH, HE TOMyCKas
CYIIIECTBEHHBIX HETOUHOCTEH.

OO0yJaromuiics mpaBUIHLHO MPUMEHSIET TEOPETHIECKHE ITOJIOKEHUS TTPH
pEIIeHN  MPAKTUIECKUX 3a1a4 MPo(hecCHOHATBHON HAITPaBIEHHOCTH
Pa3HOTO YPOBHS CIIOKHOCTH, BIIAZIEET HEOOXOMUMBIMH IJISI 3TOTO
HaBBIKAMH H MTPUEMaMHU.

JocTaTouHO XOpOIIO OpUEHTUPYETCS B y4eOHOI 1 mpodhecCHoHaTbHOM
JTUTEpaType.

OreHKa Mo AUCIUTUIHHE BBICTABIISIOTCS 00YJaOMEMYCS C YIETOM
PE3yNbTAaTOB TEKYLIEH U MPOMEKYTOUHON aTTECTALUU.

Komnerentnu, 3akperiéHHble 32 TUCIUTLUINHON, CPOPMHUPOBAHBI Ha
YPOBHE — «XOPOILLHUK».

67-50/
D,E

«YIIOBIIETBOP
WTEIEHOY/
«3a4YTEHO
(ynoBnerBop
HTEIBHO)»/
«3aYTEHO»

BricraBnsiercst o0ydaromemMycsi, €Clii OH 3HaeT Ha 0a30BOM ypOBHE
TEOPETHUUECKUH 1 MPaKTHUECKUN MaTepual, A0MyCKaeT OTAeIbHbIC
OLIMOKH MPH €ro U3JI0KEHNUH Ha 3aHATHUAX U B XOA€ IPOMEKYTOUHON
aTTeCTaLlUH.

OOyuaromuiics HCIBITHIBAECT ONPEACIEHHBIC 3aTPYJHEHUS B
IPYMEHEHUH TEOPETHUYECKHX ITOJIOKEHUH IPU PEIIeHNH NPaKTHUECKUX
3a1a4 Npo)eCcCHOHAIbHOM HANPaBJIEHHOCTH CTAaHAAPTHOTO YPOBHS
CJIOKHOCTH, BJaJeeT HeOOXOAUMBIMH JUIS 3TOTO 0a30BBIMU HABBIKAMH U
MpUEMAMMU.

JeMoHCcTpupyeT A0CTaTOUYHBIH yPOBEHb 3HAHUS YUeOHOM JTUTEpaTyphI
10 AWCLUIIIHHE.

OneHka 10 AUCHMIUIMHE BBHICTABIISIIOTCS 00yUYaIOMIEMYCs C yUETOM
PE3YIBbTATOB TEKYILEH U MPOMEKYTOUHON aTTECTALIUH.

Kommnerennun, 3akpeniéHHble 3a TMCUUIUIMHON, chOPMHUPOBAHBI HA
YPOBHE — «IAOCTATOYHBII.
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Banany/

Onenka no

Mkana ECTS | nucuumianue

Kputepnu oneHKH pe3yabTaTOB 00y4eHHS 110 AU CHUIINHE

49-0/
FFX

«HEYJIOBJICTB
OPUTEIHLHOY/
HE 3a4TeHO

BricraBisiercs oOyyaromemycsi, eclid OH He 3HaeT Ha 0a30BOM ypOBHE
TEOPETUYECKUI U MPaKTHUECKUN MaTepua, A0MycKaeT Tpyoble OMMOKH
IIPU €0 U3JIOKEHUU Ha 3aHATUSAX U B XOZI€ IPOMEXKYTOUHOM
aTTECTALUHU.

OOyuaromuiicst HCIBITHIBAET CEPhEIHBIE 3aTPYAHEHHS B TPUMEHEHUH
TEOPETHUECKUX MOJIOKEHHUH MPH pelIeHUH MPaKTUIECKUX 3a/1a4
npodeccoHaILHON HATPaBICHHOCTH CTAHIAPTHOTO YPOBHS
CIIOKHOCTH, HE BJlaJiceT HeOOXOAMMBIMH JIJIsl 5TOr0 HaBBIKAMU H
npuémMamu.

HdeMoncTpupyer ¢pparMeHTapHbIe 3HaHUS yueOHOH JIMTEpaTyphI 10
JTUCIUILTIHE.

OneHka MO JUCIHMIUIMHE BBICTABISIOTCS OOydalomieMycss ¢ y4érom
Pe3yNbTaTOB TEKYLIEN U POMEKYTOUHOM aTTECTALIUM.

Kommereniinu Ha ypoBHE «JIOCTATOYHBIN», 3aKPEIIIIEHHBIC 32
JWCIUIUIMHOM, He ¢()OPMHPOBAHBI.

5.3

OuneHoyHble cpeacTBa (MaTepuaJibl) AJs TEKYLIEro KOHTPOJIsSl YCIIeBaeMOCTH,

HpOMe)KyTO‘IHOﬁ arrecranmumn Oﬁy‘lalOlIIl/lXCﬂ no JTMCHUIIJIMHE

Howbde

BO3HHUKHOBCHU.

© oo NG,

KonTpo/ibHbIE BOIPOCHI:

mo teme 1:

KakoBbl OCHOBHBIE HCTOUHUKH KOPHIOPATUBHBIX PUCKOB?

[Touemy st KOMNAHUM BaXHO yNpaBisaTh puckamu? Ha 4ro 310 Biusietr?

Uto oTHOCHUTCS K (PUHAHCOBBIM PUCKaM?

[Ipennoxure KinaccuUKaMiO KOPHOPATUBHBIX PHUCKOB IO KPUTEPUIO «HCTOYHHK

mo Teme 2:

Buibl BAJIFOTHBIX PUCKOB U CIIOCOOBI UX OLIEHKU.

Kak onpenenuts cooTHOIIEHHE MeX Iy (POpBapIHBIM U CHIOT KypcoMm?

Kak BnusitoT TeMibl HHQIAIUN Ha COOTHOIICHUE MEXTY Kypcamu?

Kak neiicTByeT 3aK0H €IMHOM [IEHBI HA BaJIOTHOM PbIHKE?

Kakwue cyiiecTByIOT ONIIMOHHBIEC CTPATErHH XeHKUPOBAHUS BATIOTHOTO PHCKa?

10. YUto Takoe BaJIOTHEIN CBOII U KaK paccunuTaTthb €ro CTOUMOCTE?

mo teme 3:

11. B yeM 0COOCHHOCTH MCTIOJIb30BaHMs METOI0JI0TMH VaR B OIIEHKE PhIHOYHBIX PUCKOB?
12. KakoBbI OCHOBHBIE HCTOYHUKH [IEHOBOTO PHIHOYHOTO pucKa?

13. MoXHO HCII0JIb30BaTh MOKa3aTelb 3 aKTUBOB Il OLIEHKH PIHOYHOTO IIEHOBOTO pHUCKa?
14. Kaxk ouieHuTh pUCK noprdens?

15. Kakue cymiecTByIOT METO/Ibl XeKMPOBAHUE PHIHOYHBIX PUCKOB C MMOMOIIBIO (POpBapIHBIX
1 (BIOYEPCHBIX onepanuii?

16. Kakue CYIICCTBYIOT METOJbI XCIPKUPOBAHUA PBIHOYHBIX PUCKOB C TOMOIIBIO OHI_II/IOHOB?

17. Kak MOXHO UCIIOJIb30BaTh CBOIIBI T XCIPKUPOBAHUEC PBIHOYHBIX pI/ICKOB?

mo teme 4:

18. C xakumu BUIaMHU NPOLUCHTHOI'O pUCKaA CTAJIKNUBAKOTCSA KOMIIAHWUU B CBOEH HpaKTI/II(C?




19.
20.
21.

22.
23.
24,

25.
26.
27.
28.

29.
30.
31.
32.
33.
34.

35.
36.
37.

38.
39.
40.
41.
42.

43.
44,
45.
46.
47.
48.
49.

50.
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Yo sBiIsIeTCSI MICTOYHUKOM MPOLIEHTHOTO prcka?
Kak nelficTByeT 3aK0H MapuTeTa MPOLEHTHBIX CTaBOK?
Kak omnpenenutb COOTHOIICHHUS MEXKIY OXUIAEMBIMU JTOXOJHOCTSIMH Ha Pa3IMYHBIX
pBIHKax?
Kax BnusroT TemMmbl MHQIIAINY Ha COOTHOIIEHUS MEXKY TOXOJHOCTSIMU?
Kax M0oxHO 3axe1KupoBaTh MPOLIEHTHBIN pUCK ¢ moMolbio FRA?
UTo Takoe UMMYHHU3AIUs TPOLICHTHOTO pUcKa?
1o TeMe 5:
Kaxkue cyiiecTByrOT BUIbI prUCKa JIUKBUTHOCTH?
UTo siBiIsSIETCSI MICTOUHUKOM PUCKA JIMKBUIHOCTH?
Kak M0HO O11eHUTh BHEIIHIOK JTUKBUIHOCTH PHIHKOB?
Kaxkue cyiiecTByroT ciocoObI yIpaBICHHUS PUCKOM JIMKBUIHOCTHU?
mo reme 6:
KaxoBbI Tpu cocTaBisOmMe KpeIUTHOTO pUcKa?
Kaxkue cyiecTByrOT METO/IbI OLIEHKH KPEIUTHOTO prcKa?
Kax orieHnuTh BeposSTHOCTH e(hosTa KOHTpAreHTa Mo BHENTHEMY KPETUTHOMY PEUTHHTY?
Kaxk ydecTh paznuuHbie YpOBHU KPEAUTHOTO PUCKA MO aKTHBaM B moptdere?
Kaxkue cymecTByrOT METO/IbI yIIpaBIECHUS KPEIUTHBIM PUCKOM?
Uro Takoe kpeauTHbIN AedonaTHbiil cBon? Kak oH paboTaet?
no Teme 7:
KakoBbI OCHOBHBIE UCTOYHUKH OTEPAITUOHHBIX PUCKOB JIJIs1 KOMIIAHUU?
Kak MokeT KoMmaHust OIEHUTh/y4eCTh CBOH ONIEPAIIMOHHBIC PUCKU?
Kaxkwue ere prucku MOKHO KJIaCCHU(PHUITUPOBATH KaK ONEepariioOHHbIC?
no reme 8:
Bnusier v 00munii ypoBeHb pUCKOB KOpPIIOpaIuu Ha ee ctouMocTh? Kakum obpazom?
OO0BsICHUTE MEXaHU3M B3aUMOJICHCTBUSI MEXKTy PUCKOM U CTOUMOCTBIO?
Kaxkue a3 dexTsr paboTaroT mpu MOJICTUPOBAHUH COBOKYITHOTO PHUCKA KOMITAHUH ?
Kak cBsi3aHbI pHCKH KOMITAaHUU U CTOMMOCTH e¢ KanuTtana? OObscHHTE.
[IpumeHuM i CTEUKXOJIIEPCKUI TOAXO0J K OIIEHKE COBOKYITHOI'O pHUCKa KOMIIAaHUHU U €€
CTOUMOCTH?
mno reme 9
B ueMm ocHoBHas unesa xonuenumu UPM?
UYto Takoe moJjie pucKoB koMmnaHuu? Martpuiia puckoB?
Uto Takoe MOJIETbHBINA PUCK?
Kak Bnusier BHeapenue UPM na croumocts komnanuu? [louemy?
B uewm cyth xonnenmuun SERM?
KakoBbI OCHOBHBIE TEOPETUYECKHE MOI0KEHHUS, JexKaIiie B ocHoBe SERM?
B yem Bo3MokHOCTH, TpenmyIiecTBa U HegocTatku SERM?

no reme 10
KakoBbl OCHOBHBIE METOJbI YNPABJICHUS ONEpPAlMOHHBIMH M BHYTPEHHUMH OHM3HEC —
puckamn?

51. [l yero Hy»KeH aHaJlu3 ClieHapHeB?

52. KakoBbl OCHOBHBIE IPUYNHBI BOSHUKHOBEHHS MOJIEIBHOTO pUcKa?

53. Pacuer kamuTana GaHKa C y4eTOM KPEIUTHOIO, OINEPAIMOHHOTO M PBIHOYHOTO PHUCKOB
(bazens II).

54. PekoMeH1yeMble METO/IbI OLIEHKHU U YIIPaBIEHHs KPeAUTHBIM pruckoM B bazens L.
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55. PexomeHiyeMble METO/IbI OLIEHKH M YIIPABJIEHUS OllepallMOHHBIM puckoMm B bazens I1.

IIpakTuyeckue 3a1a4u
no reme 2
1. B Tabnuie HUXe MpeACTaBICHBI TaHHBIE O MPOIEHTHBIX CTaBKaX U OOMEHHBIX Kypcax
[0 aMEpPUKAaHCKOMY JoJuiapy U ¢uiuunnuHckomy neco. Kypc «cmor» - 53.6 meco 3a
nosuiap. 3anoJHUTE MPOITYCKH B TaOJIHIIE.

1 mecay 3 mecaua 1 200
JomnmapoBass  mpolleHTHas  craBka  (c 3.60 3.70 "
TOJTOBBIM CJIO’KHBIM HAYHCIICHUEM ) ! ! '
[IporeHTHast craBka B 1meco (C TOJOBBIM 9,55 5 11,90
CJIO’KHBIM HaYUCIIEHHEM)
dopBapHBIA Kype TECO K JI0IIapy ? ? 57,844
dopsapaHas npemus uis rmeco (B % 3a rox) ? -5,7 ?

2. Eciin meHa eBpo B aMepUKAaHCKHX JoJutapax cocrapiaser 1.3749 momn, a 1ieHa
mBeapckoro gppanka B gosapax — 1.1108 momt., kakoBa meHa eBpo BO (paHKax?

3. IlpencraBbTe, 4TO B MPEABIIYIIIEM BOTIPOCE HA KEHEBCKOM PBIHKE IICHA €BPO COCTABIISCT
1.4713 dpankoB. OOBICHUTE, KaKasi CYIIECTBYET BO3MOXKHOCTH JIJIsl apOUTpaka U KakoBa OyJeT
MPpUOBLIBL TTPH BiIoKeHnuu 10 MiH gosur.?

4. Komnanus 10DKHA 3aIUIaTUTh TOCTABIIMKY 3 MITH. eBpo uepe3 90 nuei. OHa xoTena Obl
3aUKCUPOBATH CyMMY IIJIaTekKa B J0JUIapax, UCIOJIb3Ys CYIIECTBYIOIINE 0OMeHHbIe Kypchl. Kypc
«crmot» coctarisier 1.3749 momn., kypc «dopBapa» ¢ moctaBkoi depes 90 mHEl cocTaBiseT
1.3806, mponenTHsie craBkn B Hblo-Mopke u ®paukdypre paBusl 525% u 3.75%
cooTBeTcTBeHHO. KakoBa OyzneT HaumMeHbIIasl JOJUIapoBasi IIeHa MOKPBITHS IiaTeka depe3 90
nueit? Kakue aeiicTBUs JOKHA MPEIITPUHATD KOMIIaHUS, YTOObI 3aMKCUPOBATH 3TY CTOMMOCTH?

7. Kommanus kynuia Ha crioT peiake $357143 u ocymecTBriia KOPOTKYIO MPOJIAKY €BpO Ha
cymmy 294118. Kypc nosmtapa cocrasiser 28 py6/$, kypc eBpo 34 pyo6/eBpo. M3BecTHO, uTO
JTHEBHAsT BOJATWJIBHOCTh 1O Bamotam paBHa o($)=0.6%, o(eBpo)=0.65%, p($,eBpo)=0.85.
Omnpenenure aueBHor VaR moprdens kommanuu ¢ 10BepUTeIbHbIM HHTEPBATIOM 95%.

no reme 3
1.IToprdens cocTouT U3 ABYyX akTUBOB A U B, ¢ oxkugaemoi 10X0AHOCTBIO 17,=15% u 13, =
10%. Croumocts aktuBa A paBHa 300 TbIC.py0, cToMMmoOcTh akTuBa B — 700 ThIC. pYO.
OnpenenuTs 0)XKUAAEMYIO JOXOJHOCTh MOPT(eEs.

2.M3BecTHO, 4TO O€3pHCKOBast JOXOJHOCTh COCTaBIsIeT 5%, CpeAHEPIHOYHAS TOXOJHOCTD —
11%. OmnpenenuTh 0XKHUIAEMYIO T0XOIHOCTh PUCKOBOTO aKTHUBA, €CJIM U3BECTHO, YTO ero B=1,5.

3.0npenenuTh MakCUMajbHO BO3MOXKHBIE MOTEPU B TEUEHHE OJHOTO paboyero AHA IpH
MMEIOLIEINCS BAIIOTHOM MNO3MLMM B | MIH. JO/I., C JOBEPUTEIBHON BEPOSATHOCTBIO 95%
(xBanTWIIB 0=1,65), eciu U3BECTHO, YTO BOJATUIBLHOCTD Kypca Aojuiapa cocrasisier 6=0,15.
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4.Ilpeamonoxum, 4T0 TPOIEHTHAs CTaBKa MO KasHauelckuMm 1/0 paBHa 4%, oxumaemas
PBIHOYHAS TOXOAHOCTH — 10%. Ha OCHOBaHWU JAHHBIX TAOIUIIbI, BEIYHCIHUTE:

OKHUIaeMYI0 J0X0AHOCTH akiuii Mc Donald’s;

OTIpEJICIUTE HauOOJee BBICOKYIO MOJIOKHUTEIBHYI0 OXHUIACMYIO JIOXOJHOCTh, KOTOPYIO
00ECIeYMBAIOT B TEPCUUCICHHBIX YCIOBHMSX aKIMH OIHON W3 (HUpPM, MPUBEICHHBIX B
TaOIUIIE;

OTIPEJICITUTE CAaMYI0 HU3KYIO IOXOJHOCTh B 3TOM IIEPEUHE aKIHii;

0oJiee HU3KYIO WK 00Jiee BBICOKYIO TOXOAHOCTh npuHocuiu Obl akiu Dell Computer, eciin
OBl MPOIICHTHAs CTaBKa cocTaBisiia 6%, a e 4%? Ilycts oxugaemasi pplHOYHAS T0XOTHOCTh
ocraercs Ha ypoBHe 10%;

MOBBICHJIACH WJIM CHHU3WIACh OBl OXHJaeMmast JOXOJHOCTD akiui Exxon Mobile mpu craBke
6%°7?

aKIUuH B
Amazon.com 3,25
Boeing 0,56
Coca-Cola 0,74
Dell Computer 2,21
Exxon Mobile 0,40
General Electric 1,18
General Motors 0,91
McDonald’s 0,68
Pfizer 0,71
Reebok 0,69

5.IIpeamnosiokum, 4TO TPOICHTHAs CTaBKa MO Ka3HadelckuM 1/0 paBHa 4%, oxumaemas
pBIHOYHASA T0XOIHOCTh — 12%. ucnonb3yss CAPM BbINOJHUTE CIEAYIONINE 3aJaHUS:

a) mocrpoiite rpadpuk CML, moKa3bpIBalOIIMi KaK H3MEHACTCS OKHAaeMast
JIOXOJHOCTh B 3aBUCHIMOCTH OT PHUCKa;

b) ompenenuTe PHIHOYHYIO IPEMHUIO 33 PHCK;

C) ompeaenuTe TpeOYeMyIO JOXOAHOCTh HHBECTHIINI, OeTa KOTOPhIX paBHa 1,5;

d) ecnu uaBecTuIMK ¢ 6eToit 0,8 MarOT 0XKKUIAEMYIO JOXOIHOCTH 9,8% MMEIOT JIK OHU
MOJIOKUTEIBHYIO YHCTYIO IPUBEIEHHYIO CTOUMOCTD?

e) ecnu oT akiuii X PIHOK OKUAaeT 10X0aHoCTh 11,2%, kakoBa ux O6era?

mo teme 4
1.O6nuramust cpokoMm oOparieHust 6 JeT, ¢ KyNOHHOW JOXOTHOCThIO 7% TOpryercs o

HomuHainy $1000. Onpenenure ee TOPALHUIO.

2. Nmetorcs e oOnwrarmu (4 u B), HOMHHAIBHON ctouMocThio o $1000 U cpokom
oOpamenus 3 ronma. O6nurauuss A sBisercss OSCKYIIOHHOM M €€ TeKyllas pbIHOYHAs
croumocth coctaBisier $816,3. [To obnuranuu B BRIUIAYMBAIOTCS €XKErOJHBIE KYIMOHBI IO
craBke 7% W ee TeKymlas pPHIHOYHAs CTOMMOCTh coctaBisier $949,37. Omnpenenure
JOXOJHOCTb K MOTAIICHUIO st oomuranuu 4 u B.

3. Onpezenute peIHOYHYIO IieHY oOurarmu HoMuHaimoM $1000, cpokoMm oOparienus 4 rona,
©XKETroJHBIMHU KYIIOHHBIMU BbITUIaTaMu B pazmepe $100, eciiv u3BECTHO, YTO €€ JIOXOTHOCTh K
MOTaIlleHUIO Ha JAHHBIA MOMEHT COCTaBIsSIET 8%.

o TeMe 5
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6. Criexynsiut poat 200 ThIc. 6appenelt HeTH O MapTOBCKOMY (DbIOUEPCHOMY KOHTPAKTY
no 14,5 nomn./6ap. Jleno3ut cocraBiseT 2 THIC. JIOJUL 33 KOHTPAKT, €AMHHUIA KOHTPAKTA —
1000 nonn. KakoBa Oyner cymma ero cueTa, el OH 3aKpoeT cAenKy mnpu 1ere 14,35 nomm.?

mo Teme 6

1. Paccumrtarh pHCK - HEHTpPaIbHYIO BEpOSTHOCTH nedonra mis komnanuu ABC, ecnu
U3BECTHO, YTO:
e YV KOMITaHUH CYIIECTBYET AOJT - B = 100 MJIH. 10JUI. C HYJIEBBIM KYTIOHOM M CPOKOM
norameHus 1 roxn;
e LGD=100%, .. RR=0
e bespuckoBas craBka Ha peiHKE It = 8%.

2. Jlns xommanuu ¢ B — pedTHHroMm, MMeIOIIe TONT ¢ HyJIeBbIM KyrmoHoM B 100 moii.,
CpOKOM Ha 2 rojia, OIEHHUTh BO3MOXHOCTh «IIE€PEX0Ja» JOoJra M3 OJHOTO KadecTBa
(peiiTuHra) B Apyroe 3a MEpHOJ ACUCTBUS JOJATOBOTO 00s3aTenbcTBa. J[OMOJTHUTETHHO
W3BECTHO, YTO:

e LGD=100% (wm RR = 0).

® PDuiio =5%

o PD2jizoo = 5,4%

e BeposTHoCTh nepexoia u3 B B 4 paBHa 1% B 110001 niepro1 BpeMeHU.
o reme 7

3. Jlnas Oanka ABC omepalluOHHBIH PHCK BO3MOXKEH JIMOO B pe3yinbrare c0os
nHpopMalMOHHBIX cucTeM (¢ BeposiTHOCThIO 40%), 51mb0 B pe3ynbrare OMIMOKH
nepcoHana (¢ BeposiTHOCThI0O 60%). Bo3MokHbI 3 BuIa MOCIEACTBUI — HEMPaBUIbHBIN
pacuer, HEUCIIOJIHEHUE OTepaluu, MolleHHH4YecTBO. [lpousonuia ommubka, KoTOpas
MpHUBeNa K HENpaBUIBHOMY HCHOJHEHUIO0 omnepauuu. Kak HM3MEHHTCS BEpOSTHOCTDH
KaXKJIOTO U3 TPEX BUIOB OMEPALMOHHBIX PUCKOB?

4. Jlns 6anka ABC HakorjieHa CTaTUCTHKA BEPOSTHOCTH ONEPALIMOHHBIX PUCKOB U pa3Mep
OTEPallMOHHBIX TMOTepb (cM. Tabmuny Hmwke). Ha ocHOBe HMMEIOMIMXCS JaHHBIX
MIPOU3BECTH aHAIH3 OOIIEro pachpe/esieHus: yObITKOB U BEPOATHOCTH UX HACTYILJICHUS.

Cooii nHGOPMALMOHHBIX CHCTEM Macmtad ymepo6a
BEPOSITHOCTh KosinuecTBo ciiyuaeB BEPOSITHOCTh Cymma, 1011
0,5 0 0,6 1000
0,3 1 0,3 10000
0,2 2 0,1 10000




AHasuTH4eckuii keiic mo reme 1 «Mcrounnku kopnopatuBHbIX puckoB — HIIMK»

IIpakTHYecKkue Keichbl

[ LleHoBOW pUcK ] [ BantoTHbIM pmcu] [

PUCK

MpoueHTHbIN

J

1

|

1

CTeneHb BAMAHMA / 3HaAYMMOCTH

Pd

Pt

Ni

Cu

EBIT Total
(Mam $)

Kypc $

EBIT Total (maH S)

Pd

1

Pt

1

1

Kype S

1

Ni

0,415

0,415

1

EBIT Total (man $)

0,0517

Cu

0,3062

0,3062

0,4193

1

EBIT Total
(man $)

0,1651

0,1651

0,1619

-0,106

Koppenauua nuameHeHW BbIPYYKM OT peanmnsaLmm
MeTaNNoB ¢ AMHAMMKOW LieH Ha meTannbl ¢ 01.02.2012

no 01.02.2013.

Koppenauua MuameHeHUi BbIPYYKM OT
peanusauumn MeTanios ¢ AMHAMMKOW Kypca
gantoTbl ¢ 01,02.2012 no 01.02.2013.
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Ha ocHoBanuu mmerommuxcsi JaHHBIX (0 Koppemsmuu mMexay Beipydukoit HIIMK u nenamu Ha
L[BETHbIE METaJIbI), APYTUX OTKPBITHIX JAHHBIX OOCYIUTh MCTOYHMKH OCHOBHBIX PHUCKOB IS
koMmanuu. [IpuBectu noaaep KUBaroIe apryMEeHTHI.

IIpakTuyeckuii keiic mo reme 3

Omnpenenure 3G(HEKTUBHOCTD XEMKUPOBAHUS LIEHOBBIX PHUCKOB HA MpuUMepe AeHCTBUI
MIPOU3BOIUTEINSI METH.

HcxonHbple naHHBIC: 1IeJIeBast IIEHA TPOU3BOAMTEIIS MEH, IIPH KOTOPO OH MOKPBIBACT CBOU
W3JIEP’KKH MPOU3BOJCTBA U IMOJYy4aeT CPEIHIO MPUObLIb, cocTaBiser 2600 momnn. 3a 1 ToHHY,
TeKyIas OupkeBasi KOTUPOBKA, MO KOTOPOW MOXHO MPOJIaTh OUP>KEBOM KOHTPAKT U 3aKITIOYUTH
OMIMOHHYIO cAenKy, — 2700 moi., a mpemus (tiena onmuona) — 100 mos.

HpeILHOJ'IO)KI/IM, 4TO MPCANPUATUC HAXOAUTCA Ha PCKOHCTPYKIHNU 0o IJIaHUPYET BBECTU
HOBBIC MOINHOCTHU, B CBA3W C YEM IMPOAYKIHSA IMOCTYIIUT Ha PBIHOK TOJIBKO Y€pPE3 HCCKOJIBKO
MCCAILICB. K 9TOMY BPEMCHU LCHBI MOT'YT ITIOHU3UTLCA, U IIPECANIPUATUC BMECTO HpI/I6LIJ'II/I IIOHECECT

YOBITKH.

YUTtoObI H30EKATH He6JIaFOHpI/I$ITHBIX HOCHGHCTBHﬁ, MIPOU3BOAUTCIIb MEIIU MOIKECT:

1) mponate GbEOYEPCHBII KOHTPAKT;

2) TpojaTh OIIMOH Ha MOKYIIKY;

3) KyIUTh OMIMOH Ha TPOJIAXKY.

Pe3ynpraThl Bcex omeparuii cBeauTe B TAOMILy, MOSCHUTE MOJY4YEHHBIE PE3YNbTaThl U
BbIOepuTe Hanbosee 3PPEeKTUBHBIN, C Balllei TOUKH 3pEHHs], BapUAHT.
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Llena Ha Menp B
MOMEHT IPOAAKH
TOBapa,
nmukBuganun OK u
HCTEUYCHUS CPOKa
JIeHCTBHUS OIMIIMOHA

IMponaxa memqu | Kiaccuueckoe

0e3 XCIKUPOBAHUE C

XE/DKAPOBAHHUS | ITOMOIIBIO
(hrrouepca

XeKUPOBaHUE
IIyTEM IPOJAKHU
OILIMOHA HA
MOKYIIKY

XeKUPOBaHUE
IIyTEM IOKYIIKH
OIIIMOHA HA
IIPOAAKY

2400

2500

2600

2700

2800

2900

3000

Ananutudeckuii keiic mo reme 9 «Konuenuust IRM B poccuiickoii KopnopaTuBHOii

OII€EHKAa PHCKOB

NMPaKTUKE»
Cragus
KOpIOpaTHBHOTO Crparerudeckoe Texymas OreHKa Pe3yIBTaToB
YHpaBICHHA TITAHHPOBAHHE JIesITeNbHOCTD JIeSITEIEHOCTH
Vuer puckoB
KoauvecTBeHHas KoummuecTBeHHas Kouu4ecTBeHHan

OIl€EHKA PUCKOB

OII€EHKAa PHCKOB

Merononoris Crpecc- Ctpecc- Crpecc-
TeCTHPOBAHHNE TeCTHpPOBAHHE TeCTHPOBAHHE
EVA, SVA, RAROC | EVA, SVA, RAROC | EVA, SVA, RAROC
Oprammsamaonmoe Buyrpennne Buyrpennne Buyrpennue
PeriaMeHTEl, PerjJaMeHTEl, perjiaMeHThl,
COTIPOBOK/ICHUE
HHCTPYKIHH HHCTPYKIHH HHCTPYKIHHA
WugopmanoHHo-
aHAJIUTUYECKHE H/a H/x H/
CHCTEMBI

Martpuua puckoB st HIMK. O6cynuTs, 94To U3 CAEIaHHOTO/TPECTaBICHHOTO KOpIopanuen

cootBercTBYeT noaxoay IRM (MurerpupoBaHHOTO pucCK-MeHEIKMEHTa), a 4To Het? [louemy?

Kakue moryr ObITh cienyromiye mard no ummieMmentanuu IRM? ucnosib30BaTh akTyaabHYIO

nHpopMaIHIo

(MCTOYHHK

KOPIOPATUBHBII

http://ara2012.nlmk.com/ru/RiskManagement.html)

cauT

KOMITaHUH


http://ara2012.nlmk.com/ru/RiskManagement.html

20

TecTbI
mo teme 3
1. OHpeﬂeﬂI/ITe, KaKOMy OHHI/IOHy COOTBCTCTByeT KaxX10€ n3 CHeHyIOHII/IX onpeﬂeﬂeﬂnﬁ:

1. TIlpaBo, HO He 00s3aTENBCTBO KYIIUTh B A) €BpPOIEHCKHIA OMIINOH
OyayriieM 0a30BbIN aKTUB
2. IlpaBo, HO HE 0053aTENBCTBO MPOJIATh  b) OMITUOH «KOJID»
B OyayIieM 0a30BbIil aKTHB
3. TlpaBo, HO He 0053aTENBCTBO KYITUTh B) amepukanckuii onunoH
WJIM TIPOAATh 0a30BbIil AKTHB B
OIpeIeTICHHYIO ATy WM JIO €
HACTYTIJICHUS
4. TlpaBo, HO HE 0053aTEILCTBO KYITUTh I') orumon «mryT»
WJIM TTPOAATh 0a30BbIil AKTHB MPH
HACTYIUIEHUU ONPEAETICHHOU
Oyayiien 1aThl
2. OniuoH «Koy ¢ 1eHoi ucrnonnerus 100 gomnapos uMeeT npemuro 12 1o/uiapoB, Koraa neHa
6a3oBoro aktuBa cocrasisieT 110 gonnmapoB. KakoBa BHyTpeHH:s1 cToMMOCTH oniroHa? Kakosa
BpEeMEHHas CTOMMOCTh OMITHOHA?
3. CTOMMOCTB OITIIMOHA «KOJID) A/IAeT C POCTOM:
A) 1ieHbl 6a30BOTO aKTHUBA
b) nens! nucnonnenus
B) BonaTmisHOCTH
I') BpemeHu 10 BCTEUEHUS CPOKa OIIIHOHA
4, Kakoii u3 cuenyronux (pakTopoB CHIIBHEE BCETO BIUSACT Ha pa3Mep ONMIIMOHHON mpeMun?
A) BOIATUIHLHOCTD
b) nporieHTHEBIE CTaBKA
B) uens! akiuit
I') Bug oniuoHa — OMpKEBOH, BHEOUPIKEBOM
5. Kako#i OIIMOHHOM CTpaTeruy COOTBETCTBYET ATa AUarpamMma MpuObLIeH/yObITKOB?
A) mmuHHELI call

b) xoporkwmii call
B) mmaHEBIT put
I') kopoTtkwuit put
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IIpakTHYeCKUI HTOrOBbIN KelC

[IpakTHueckuii NTOTOBBIN KEWC BBIOJHAECTCS Ha 3aBEPLIAIOIIEM 3Talle U OXBATHIBACT BCE
OCHOBHbIE TeMbl. llenb BbINOJHEHUS PAOOTHl — MOJIYYEHHE INPAKTUYECKUX HABHIKOB B
pa3paboTKe CUCTEM YIPABJICHUSI PUCKaMU MPEANPUATHI (KOMITAHUI ), C yI€TOM BCEX BUIOB H
(axTOpOB pHCKa, BO3ACHCTBYIOMINX HA HETO.

IlocraBnennas LCJIb JOCTUTACTCA MPU PCUHICHUUN B XOJAC BBLIMMOJIHCHUSA pa6OTI)I CJICOYHOIINX

3aaa4:

BrisiBnenue oCHOBHBIX (DAKTOPOB U BUJOB PUCKA (KaK BHEIIHUX, TaK U BHYTPEHHUX )
KOHKPETHOTO MPEINPUATHUS, OLICHKA UX B3aMMHOTO BIIMSIHUS;

[IpoBenenne oOLEHKH (KAa4eCTBEHHON W KOJIMYECTBEHHON) OCHOBHBIX pPHCKOB
HNPEATPUITHS;

[TocTpoenne kapTbl PUCKOB IIPEATIPUATHS;

OneHka OCHOBHBIX (PMHAHCOBBIX PUCKOB;

dopmupoBaHue MpeaIoKEeHU Mo crnocodaM M MEeToJaM YIpaBJIeHHUsS OCHOBHBIMH
PUCKaMH B JESATENBHOCTH MPEIIPUATHS;

Pa3paboTka mpoekTa UHTETPUPOBAHHOW CHUCTEMBI YIPABIEHUS pPUCKAMHU Ha
MPEANPUITHH.

Keiic pemraercs Ha OCHOBAaHMM OTKPBITBIX JaHHBIX O JEATEIBHOCTH aHAJIU3UPYEMOU
KOMIMaHUH (3a7aeTCsl IperoaBaTesieM) 3a epro1 5-7 JeT B CSAYIOIIEH MOCIeI0BaTeIbHOCTH:
1. XapaxTepucTuka OCHOBHBIX BUJIOB
DTa 4acTh MPaKTUUYECKON pabOThI TOJKHA BKITIOYATh B CEOS:
1.1 KpaTkoe omucaHMe BHEIIHWX W BHYTPEHHUX pPHCKOB, MPHUCYIIUX MAESITEIbHOCTH
HCCIIEeyeMOro cyobekTa. ANroputM (GOpMUPOBaHUS OKOHYATEIHHOTO MEPEUHS PUCKOB
BBITJIATUT CIEAYIOIIUM 00pa3oM:

Ha nmepBoMm sTane onpenensitoTcsi OCHOBHbIE HCTOUHUKH PUCKOB BO BHEILIHEH cpee,
3aTeM KakJIOMYy UCTOYHUKY PUCKa CTaBUTCS B COOTBETCTBUE BUJI pUCKa (HAIIpUMeEp,
HECTaOUIILHOCTD MOJUTUYECKON CUCTEMbI — MOJIUTUYECKHM puck). Takum oO6pazom,
(dhopmMupyeTcs epedeHb OCHOBHBIX BHEIIHUX PUCKOB.

Hanee chopmMupoBaHHBI MEpeYeHb PHUCKOB CIEAyeT OTPaHXKUPOBATh, T.€.
pacnpeenuTh M0 CTETIeHN 3HAYMMOCTH TOTO WJIM UHOTO BUJAa PUCKA B I€ATEIbHOCTH
npennpusaTus. PamxupoBaTh MOXHO, TMpPUCBauMBas KaXJIOMY BHAY pHCKa
oTpeJieNieHHbIE Beca B 3aBUCUMOCTH OT X 3HAYMMOCTH.

[lo Takomy ke mnpuHUUNY (OpMHUpPYETCS B3BEIICHHBIM IEepeueHb BHYTPEHHHUX
PHUCKOB XO3SIMCTBYIOIIETO CYOBEKTA.

[TonyuenHslie [aHHBIE CBOAATCSA B UTOTOBYIO Tabnuiy 1:

Ta6muma 1. OcHOBHBIC BUABI PUCKOB MPEATPUITHI X X X.

Ne nn | Buowt puckos | Hcmounuku puckos | bann
Buewmnue pucku
1 [Homutnaeckunit TeppaxTsl, BOIHBI, MTOJTUTHYECKAs 10
HEeCTaOUJIBHOCTD U T.J.
2 PerHOYHBTH Konebanusi meH Ha MHPOBBIX TOBAapPHBIX 6

peiIHKax (HePTh), W3MEHEHUS CTaBKH
pedHHaHCHPOBAHUS U T.J.

Bnympennue pucku
11 ®uHaHCOBBIN BaMIOTHBIN | Omepaniny ¢ BAIIOTON, 3a€MHBIE CPE/ICTBA B 10
pHUCK BaJIIOTE
12 VYupanenueckuil puck | HeanexBaTHble ynpaBiieHUECKUE PEIICHHS 7
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13 OnepauroHHBINA PUCK OmmoOku nepcoHana, cooun 5
MH(OPMAIIOHHBIX CHCTEM

1.2.CocraBnenue KapTbl pUCKOB. Bce BBISBICHHBIE U OTPAH)KUPOBAHHBIC BUJbI PUCKOB,
IprUCymre ACATCIIbHOCTH JAHHOIO MPCANIPUATHUA UCCIICAYIOTCA Ha MPEAMET B3aMMHOI'O
BIIMSIHUSL. YUHUTBIBAIOTCSA KaK «YCWJICHHUEC», TaK H «OCJIa6JIeHI/IC)) KaXa10ro m3 BUIOB
PUCKOB APYTYUMH. BrigaBieHHLIE OCHOBHEIE CBSI3H OTpaXaroTCA B BUAC CTPCJIOK HA KapTC
PHUCKOB (CM. PUCYHOK 1).

Buewinue nucku Buympennue
N
Puck 1 » Puckl1l |
Puck 2 Puck 12

PUcK n Puck m

Pucynok 1. Kapra puckos npennpusatus XXX.

Pucynok comnpoBoxaaercs HEOOXOIUMBIMH TMOSCHEHUSIMHU, OOBSCHSIIOUIMMH, MOYEMY
BBIOpAHBI T€ UM MHBIE CBA3H MEXK]y pPa3IUYHBIMU BUJAMH PUCKOB, B U€M OHH MPOSIBIIIOTCS
JUTsl KOHKPETHOTO 00CY)K1aeMOro MpeanpusaTUs (KOMIAHUN).

1.3. BbIsIBUTH OCHOBHBIE PBIHOYHBIE PHCKH B JIESITENHOCTH aHAIM3UPYyEeMOU
KOMITaHUH.

OCHOBHOM METOJT — aHaJIU3 YYBCTBUTEIBHOCTH BhIpy4YkH (110 MC®DO) K paznuyHbiM hakTopam
(Kypchl BajlOT, LIEHbBI Ha OCHOBHYIO MpPOIYKIHIO/ChIpbe M T.A.). OlleHKa MPOBOJUTCS Ha
MaKCUMaJbHO BO3MOKHOM BpPEMEHHOM HHTepBasie (MUHUMYM 5 ier). OueHuBaeMbIi
napamerp — KodhGdUUUEHT Koppeiasuuu. MakcuManbHble 3HaueHUs Kod(duirenrta
CBUJCTEIHCTBYIOT O 3HAYUTEIHHOW TOJOXKUTEILHOM 3aBUCUMOCTH M, KakK CJEICTBUE,
00yCIIOBJICHHBII/CBA3aHHBIN C 3TOM 3aBUCHMOCTBIO BHJI PHIHOYHOTO PHUCKA JIOJDKEH OBITh
OIICHEH U JIOJDKHBI OBITH MPEII0KEHBI MHCTPYMEHTHI YIIPABICHUS UM.

2. OueHKa OCHOBHBIX BUJIOB PUCKOB

OTta yacTh MpPAKTUYECKOM paboThl MpeAroJiaraeT MpOBEIEHHE MPOLEeIypbl OLEHKU
OCHOBHBIX (BBISBJICHHBIX paHee) BHUJOB PHUCKOB B JIEATEIIBHOCTH PaccCMaTpUBAEMOIO
npeanpusaTus (opranuzauuu). [Ipu 3ToM HalO y4MUTHIBaTh, YTO Ui MHOTHX BHUJIOB PUCKOB
KOJIMYECTBEHHBIE METO/IbI OIIEHKH ITPUMEHUTDh KpaifHe CII0)KHO, B 3TOM Clly4ae JO0JKHBI ObITh
HCIIOJIb30BAaHbI KAYECTBEHHBIE METOIbI OLICHKHU.

Jlnist oueHKH (pUHAHCOBBIX PUCKOB JOJDKHBI OBITH MCIOJB30BAHbI CIEIYIOLINE METOMIbI:
olpeieNieHne TUCepcHt (CpeAHEKBAPATHUIECKOTO OTKIOHEHHUS ), OTIpeieIeHNe peaAeIbHbIX
u cpeanux xapakrepuctuk (VaR), omnpeneneHue AOMYCTHMOTO YpOBHA pHCKa, [UIs
NPEANPUATHS UCXOAd U3 pacyeTa 3HAYCHUS BEIMYMHBI KalluTajga KOMIIAHUU, OIpEelICHUe
noka3zaTess [3 aKTUBOB KOMITAaHHH.

2.1. O1eHUTh OCHOBHBIE PHIHOYHbIE (TOBApHBIM, BANIOTHBIN) PUCKH aHATU3UPYEMOI
KOMIIaHWH.
OcHoBHoli MeTO — VaR, qHEBHOM 1O yCpEAHEHHOM NO3UIUH.
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2.2. Onenuts k0dpPuumeHt OGera (COOCTBEHHBIH PHCK) KoMmMmaHuu. s sTOoro Ha
MOJIyT0/I0BOM/TO/I0BOM BPEMEHHOM MHTEPBAJIC IIPOBECTH OIICHKY:

* JlueBHO# apupMeTHIECKON TOXOTHOCTH AKIIHNA;

* BonarunsHOCTH JHEBHOW apr(PMETHUECKON JOXOIHOCTH aKIUH;

» JlHeBHOU apuMeTHIECKON TOXOMHOCTH cOOTBeTCTBYHOMEero nuaekca PTC wim MMBB;
* BounarunsHoctu coorBercTByrouiero uuaekca PTC nnu MMBB;

» Ilapamerpa  akiuu;

2.3. OueHUTh NPOLIEHTHBIN PRIHOYHBIN PUCK aHATU3UPYEMON KOMITAaHUH.

OCHOBHOW METOJ — aHAIU3 Jroparuu (0OJHUranyn), aHajau3 PUCKa KPUBOW JOXOJIHOCTH
(kpenutHbI TOpT(deEnb). [IpoLEHTHBIM pPHUCK OLEHUBAETCS IO OTHAEIbHBIM aKTUBaM C
WCTIOJIb30BAHMEM TTOKA3aTeNeH TI0palui 1 MOIUGUIIMPOBAHHON JFOPAIIHH.

2.4. OueHuTh KpeAUTHBIN PUCK KOMIAHUH (COOCTBEHHBIN — [0 JAHHBIM PEHTHHIOBBIX
areHTCTB; KOHTPAareHTOB — II0 JaHHBIM (UHAHCOBOM oT4eTHOCTH). KpenuTHbll puck
MIPEANPUATHS OLIEHUBAETCS C UCII0JIb30BAHUEM OJIHOM M3 METOJUK KPEIUTHOTO CKOPHHTIa.
2.5. [TonyueHHbIe pe3yapTaThl IPOAHATU3UPOBATH/CUCTEMATU3UPOBATH, COTIOCTABUTH C
cOOCTBEHHBIM aHAJIN30M KOMITaHUU (E€CITU €CTh).

2.6. BHemHue pucKM (3a HUCKIOYEHHEM pPBIHOYHOTO) OILIEHUBAIOTCS KaueCTBEHHBIMU
cnocobamu. [Isi OLEHKH CTPaHOBOTO, TMOJUTUYECKOTO, PETHMOHAILHOTO PHUCKOB MOYKHO
HCI0JIb30BaTh JAHHBIE PEUTUHTOBBIX ar€HTCTB.

2.7. Tlo wroraMm MNpPOBEACHHON OLIEHKM OTJAEIBHO B3STBIX BHJIOB PHUCKOB MPEAIPHUATHS
(KOMIIaHUH) OTpeIessieTcs BeJnyrHa pruckoBoro kanutaina (Capital at Risk — CaR).

3. TlpemtoxeHws MO0 YIPABIICHUIO BBISBJICHHBIMUA PUCKAMH KOMITAHUH
B aToii yactn aHanm3a keica JOJKHBI ObITh TPEICTABIICHBI CIICTYIOIINE TIO3UITUH:
3.1.01eHKa CyIIECTBYIOIIMX Ha MPEANPHUATHH METOJOB YIPaBICHHUs PUCKAMHU: B TOM
cllydae, €ciM Ha paccMaTpuBaeMoOM OOBEKTE HCIONB3YIOTCA Kakue — JIMOO METOJIbI
(cucTembl) yrpaBieHUs PHCKaMH, B 3TOM 4YacTH pabOThl MPHUBOJUTCS WX KpPaTKOE
OTHMCaHKE, XapaKTepUCTUKA.
3.2.IlpennoxkeHusi MO YIPABIECHUIO BBISIBICHHBIMH BUIAMH PHUCKOB. 31€Ch, HCHOJb3YA
MOJIy4YE€HHBIE 3HAHUS OTHOCUTEIILHO METOJIOB YIIPABIEHUS PUCKAMU, CIIEAYET TOCTABUTh
B COOTBETCTBHE Ka)JIOMy W3 BBISIBJICHHBIX BUJOB PUCKOB (Tabmuma 1) BOZMOXKHBIN U
npeaiaraeMsblii coco6 ympasienus uM. Hajo yunTeIBaTh, YTO BHEIIHUMU PUCKAMU, KaK
MpaBUJIO, KOMIIAHUM HE YMPABISIOT, a CTPEMATCS MUHHUMHU3UPOBATH HETAaTHUBHbBIC
BO3JICHCTBUS, ITyT€M BBEJICHHUS CUCTEM MOHUTOPHHIA, aHAIHM3a U T.[. BHEIIHEH CpeJIbl.
Hrtorossie nmpeayioxkeHus: GOpMYITHPYIOTCS B CIIeyrOIeM Buie (Tadbnuma 2):

Tabnuma 2. Meropl ynpaBlieHUs pUCKaMH Ha npeanpusaTiu XXX

Buowl puckoe Memoout ynpasnenusn Oobecneuusarouiue mepol
pucKkom
OUHAHCOBBIN XEeIKUPOBAHUE 3axmroueHre GopBapAHBIX KOHTPAKTOB Ha
BaJIFOTHBIA PUCK MIOCTABKY BaJIIOTHI;
DuHaHCOBBIN MMMYHH3aLUs IlepedopMupoBaHe aKTUBOB U [TACCUBOB
MIPOLICHTHBII PHCK
OpraHu3anoHHBIN nuBepcurKaLus Pacnpenenenne oTBETCTBEHHOCTU MEXIY
PHUCK noJpa3aeleHUsIMU
VYmpasieH4uecknit BHeapeHnue cucrembl IUIAHUPOBAaHUS U
pHCK Or0/KETUPOBaHUS (PUHAHCOBBIX IOTOKOB
OPEAPUATHUS

3.3.0uenka 3(h(heKTUBHOCTH Mep 1O YIPaBICHHUIO pUcKaMH. B 310l yacTu paboThl cienyer
Ka4eCTBEHHO OIICHUTh IMPOTHO3UPYEMBIE pEe3yabTaTbl BHEAPEHUS U HCIHOJIb30BAHHUS
MPEUIOKEHHBIX METOJIOB YIpaBJICHUS PUCKaMU. B MOJIyd4eHHBIX pe3ynpTaTax pUCKU
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npeanpusaTiss (KOMIAHWHM) MOTYT OTHOCUTBCS K: IOKPBITBIM, HENOKPBITHIM,
yIpaBisieMbIM, HeylpaBisgeMbiM. OTHECEHHE PUCKA K OJHOW M3 YEThIPEX KaTeropui
JOJDKHO OBITh MOTHBHpOBaHO. ITo pesymbraTam OOCYKIEHHS COCTaBJISIETCS MaTpHIa
YIPaBJIEHUS pUCKaMU (PUCYHOK 2).

Iokpwimeie pucku

®

Vnpasnsemvie Heynpasnsemvie

PUCKu @ : PUCKU

Henoxpuimuie pucku

Pucynok 2. Marpuna pucko npeanpusatus XXX

[IpencraBneHHbple B TAKOM BHJIE MPEUIOKEHUS 110 UCIIOIB30BAHUI0 METOJOB YIIPABIICHUS
PUCKaMU Ha IPEIIPUITUN MTO3BOJIAT CHOPMYIHPOBATH EPCIIEKTUBHBIE MPEITIOKEHUS, & UMEHHO:
€CIM OCHOBHAs 4acTb PUCKOB IMPEANPUATHS OTHOCUTCSH K HEMOKPBHITBIM W HEYIPABIAEMBIM,
JAJIbHEHIINE YCUIINS CIIelyeT HallPaBUTh HA N3MEHEHUE 3TOTO COOTHOLIEHUS B TIOJIb3Y MOKPBITBIX
U YIIPaBJIIEMBIX PUCKOB.

4. TlpennoxeHus 1Mo NOCTPOCHUIO HHTETPUPOBAHHOM CUCTEMBI YIIPaBJICHUS pUCKAMU

[IpennoxxeHuss MO TOCTPOEHUIO CHCTEMbl YIPABIEHUS pPUCKAMHM Ha MPEANPUATHU
0(hOPMIISIIOTCS B BUI€ OPTraHU3AI[MOHHO - TEXHUYECKUX PEIICHUH.

OHu  JOMKHBI ~ COJAEPXKATh  MPEMJIOKEHUs, HampuMep, B  YacTU  BHEAPEHHS
CHEIHATM3UPOBAHHBIX HMH()OPMAIIMOHHBIX CHCTEM, CO3JAaHUS CIEIUAIbHBIX M0Jpa3fesieHul,
OTJIEJI0B, U3MEHEHUIODYHKIIUN YK€ CYIIECTBYIOIIMX U T.A. B ToM ciyuae, ecnu mnpezanaraemas
CHUCTeMa YIpaBJICHUS pPHUCKAMU Ha NPEINpUITAH TpeOyeT H3MEHEHHs] OpraHU3alHMOHHOMN
CTPYKTYpBI, JaeTcs KpaTKasi XapaKTepUCTHKA BO3MOKHBIX (HEOOXOAUMBIX) H3MEHEHUH.

[Ipennaraembie OpraHu3zaliMOHHBIE pelieHUus o(GOopMISIIOTCS B TpadUvyecKoM BHIE U
COMPOBOXKIAIOTCS HEOOXOAUMBIMU KOMMEHTAPHUSIMH.

OtaenpHO paccMaTpuBarOTCsT MHGOPMAIIMOHHBIE IOTOKK B KOMIIAHUU (Ha MPENpUATHN),
KaK HM3BHE (BHEIIHME, KAcalolMecss M3MEHEHHUS OCHOBHBIX BHEIIHMX HCTOYHHKOB PUCKOB U
CBSI3aHHBIX C HUMHU BUJIOB PUCKOB), TaK U U3HYTPH (T.€. THPOPMAIIOHHBIE TOTOKHU, OTPAXKAIOLIHE
W3MEHEHHUS BO BHYTPEHHEH cpele KOMIIaHWU, OTHOCHTENBHO TMapaMeTpax AeaTelIbHOCTH,
MIPOM3BOJICTBA, (PMHAHCOBBIX MOKA3aTeNeH U T.J.).

Bce pacuersl momkHBI ObITH CBefieHBI B oauH (aiin Excel, ¢ ykazaHmeM HCTOYHUKOB
WCMOJIb30BAHHBIX JaHHBIX.

PeBy.]'ILTaTH pa6OTBI IO BBINIOJHCHUIO HWTOTOBOI'O 3aJaHUsA O(I)OpMJ'IHIOTCH B BHIC
NIpEe3CHTALlNH.
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6. YHEBHO-METOANYECKOE U HHOPOPMAIINOHHOE
OBECIIEYEHMUWE JUCIUIIJINHBI

6.1 Cnmcox MCTOYHUKOB U JIUTEPATyPhI

Jlureparypa
OcHosnas

1. CoxonoB /I. B. ba3zucHas cuctema pucK-MEHEDKMEHT OpraHU3alMi peaqbHOTO CEKTOpa
SKOHOMUKH [DNeKTpoHHbIN pecypc]: Monorpadus. — M.: OOO "Hayuno-u3naTeiabCKuid
nearp HWH®PA-M", 2013. - 126 c. DObC ZNANIUM Pexum pgoctyna:
https://new.znanium.com/read?id=288146

2. dunaHcoBas mareMatuka: YueOHoe mocobue / A.C. Uyiiko, B.I'. lllepmaes. - M.: HUIL]
NH®PA-M, 2013. - 160 c. - (Boicuiee obpazoBanue: bakanaspuar) - 3bC ZNANIUM

Pesxxum moctyna: https://new.znanium.com/read?pid=356853

Jononnumenvhnas

3. NuBectunuu: YueOnuk / lllapn ¥V.®., Anekcaunep I'.J1., baim J1.B. - M.:HUI] MTH®PA-
M, 2016. - 1040 c.: 70x100 1/16. - (YuuBepcurerckuii yueOHuk. bakanaBpuat) ObC
ZNANIUM - Pexxum mocryma: https://new.znanium.com/read?id=121393

6.2 Ilepeuenb pecypcoB  HHGPOPMAINMOHHO-TEJIEKOMMYHHUKANIMOHHOI  CeTH

«AHTepHeT»

1. MemnyHapolea;I KOHBEPreHuusg HU3MCPCHHUA KalluTala MW CTaHAapTOB KaIlluTaja:
ITepecmotpennsie moaxoasl — Ilomuas Bepcus (International Convergence of Capital
Measurement and Capital Standards: A Revised Framework — Comprehensive version,
Basel Committee on Banking Supervision, wutons 2006), mep. ¢ anriL, baHk
MexayHapoaHbIX PacueTos, 2006.
https://www.cbr.ru/Content/Document/File/36682/1.pdf

2. bank Poccun [DnexTpoHHBIH pecypc]| : uHPOpM.-aHAIHUT. MaTepuaisl. — M., cop. 2007—
2018. — DnextpoH. maH. — Pexxum moctyma: http://www.cbr.ru/analytics/

3. Caiit bazenbckoro KOMUTETa MO0 GAHKOBCKOMY HaI30py (MyOIuKaiuu) [ DneKTpOHHBIN
pecypc] // Pexxum goctyna www.bis.org/publ/

4. MyFinanceLab [DnextponHblii pecypc]: oOpasoBaTenbHbIl pecypc. —cop. 2018. —
DNEeKTPOH. JaH. — Pexum JIOCTyTa:

http://www.pearsonmylabandmastering.com/global/myfinancelab



https://new.znanium.com/read?id=288146
https://new.znanium.com/read?pid=356853
https://new.znanium.com/read?id=121393
https://www.cbr.ru/Content/Document/File/36682/1.pdf
http://www.cbr.ru/analytics/
http://www.pearsonmylabandmastering.com/global/myfinancelab
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5. Caiit GARP [Dnekrponnsiii pecype] // cop. 2018. — DnekrpoH. gaH. — Pexxum mocryma

www.garp.com.

6. FERMA (Federation of European Risk Management Association) [DnextpoHHbIit pecypc]
Il cop. 2019. — DaekTpoH. aaH. — Pexxum mocrtymna http://www.ferma.eu/

7. Caiit kommanuu JP Morgan. Onucanne metonuk RiskMetrics [DaexTpoHHBIH pecype] //

cop. 2018. — DnekTpoH. naH. — Pexxum nocryma Www.riskmetrics.com
8. PeiitmaroBoe arentctBo Standard & Poors [DnekTpoHHBINH pecypc]: HHPOPM.-aHATUT.
Marepuanel., cop. 2019. —  DOnektpoH. gaH. —  Pexum  jgoctyna:

http://www.standardandpoors.com

9. PeiitmaroBoe arentctBo Fitch Ratings [DmekrpoHHBIN pecypc]: WHPOPM.-aHATUT.
Marepuaisl., cop. 2018. — Dnektpon. naH. — Pexxum pocryma http://www.fitchratings.com
10. PetitunaroBoe areHTcTBO Moody’s Investor Service [DnekTpoHHBIH pecypc]: HHGOPM.-
aHanuT. Marepuanel., cop. 2018. — DOnektpoH. nmaH. — Pexum pgocryna

http://www.moodys.com

11. Uadopmarmonno-ananutudeckuii pecypc CBonds [DnextpoHHBI pecypc]|: uHDOPM.-
aHanuT. Marepuanbl., cop. 2019. — Dnektpon. nmaH. — Pexum pocryna

http://www.chonds.ru/

12. Caiitr Hpro-Mopkekoit (GoHmoBoit Gupsku [DneKTpoHHBIH pecype]: HHGOPM.-aHAIHT.

MaTepuasl., cop. 2019. — Dnektpon. AaH. — // Pexxum pocrtyma https://www.nyse.com/

13. Caiit MockoBcKOM OUpkH [DIEKTPOHHBIN pecypc]: HHOOPM.-aHAIHUT. MaTepraibl., COP.

2018. — DnekTpoH. naH. — // Pexxum goctyma WWw.moex.com

14. Caiir DUHAM [Dnexrponnsiii pecype] / Pesxum mocryma www. finam.ru

15. MaTepI/IaJ'IBI J1 U3Y4YCHUS OUCHUIIIIMHBI (HpGSGHTaHI/Iﬂ OCHOBHBIX TCOPETUUCCKUX
MOJIOKECHUHN KypCOB, CTaTbl W MaTc€puajbl I CaMOCTOATCIBHOIO HM3Y4YCHHA U I[p.)Z
https://drive.google.com/?tab=mo&authuser=0#folders/0B_Xw1Mxd3Y jxclFSRHA3Xz

N2ams

Ilepeuenb coBpeMeHHBbIX NMpodeccuoHaAILHBIX 0a3 nanHbIX (B/1) 1 undopmannonHo-

cnpasouHblie cuctem (MCC)

Ne /it Haumenosanue
1 MexayHapoaHbie pedeparuBHbie HaykoMeTpuueckue bJI, mocTymnHbie B paMKax
narronansHoiM moamucku B 2020 r. Web of Science, Scopus
2 ITpodeccronanbHbIe MOTHOTEKCTOBBIe BJI, TOCTYITHBIC B paMKaX HallHOHATBLHOM

noanucku B 2020 r. XKXypuaner Cambridge University Press, ProQuest Dissertation
& Theses Global, SAGE Journals, XXypnaner Taylor and Francis

w

ITpodeccnonansueie monHotekctossie b1 JSTOR

4 KOMHLIOTCpHLIC CIIPAaBOYHBLIC ITPABOBLIC CUCTCMBI KOHCYJ’ILT&HT HJ'IIOC, FapaHT



http://www.garp.com/
http://www.ferma.eu/
http://www.riskmetrics.com/
http://www.standardandpoors.com/
http://www.moodys.com/
http://www.cbonds.ru/
https://www.nyse.com/
http://www.moex.com/
http://www.finam.ru/
https://drive.google.com/?tab=mo&authuser=0#folders/0B_Xw1Mxd3YjxclFsRHA3XzN2ams
https://drive.google.com/?tab=mo&authuser=0#folders/0B_Xw1Mxd3YjxclFsRHA3XzN2ams
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7. MATEPUAJBHO-TEXHUYECKOE OBECHEYEHUE
JUCLUUIIJIUHBI

MaTepI/IaHBHO-TCXHI/I‘-IGCKOC OGCCHC‘ICHI/IC JUCHUIIIIMHBI  BKJIFOYACT My.HBTI/IMeI[I/If/'IHBIe
CpelICcTBa: TMPOEKTOP, KOMMBIOTEp. YUeOHbIE AayauTOpUHM JUISI TIPOBEIEHUSA JIEKIHH —
AKaICMHUYCCKUEC NN CIICIUAJIBbHO O60py,I{OBaHHI>Ie AyaAuTOPUH, B KOTOPBIX 00s13aTeNIbHO HAJIMYHE
JOCKH. Y4yebHubie AyaAUTOPUHN IJId MPOBCACHUA MMPAKTHICCKUX 3aHATHH - KOMITIBIOTCPHLBIC KIIACCHI
C BOBMOXHOCTBIO BbIXOZd B UHTCPHCT.

Ilepeyens nmporpammuoro odecneyenus (I10)

Ne Haumenosanue 110 [IpousBoaurens Cmoco0
n/m pacupoCTpaHEHHUs
(ruyenzuonnoe unu
c80000HO
pacnpocmpamnsiemoe)
1 Microsoft Office 2010 Microsoft JTUIEH3NOHHOE
2 Windows 7 Pro Microsoft JIULIEH3UOHHOE
3 Microsoft Office 2013 Microsoft JTUIEH3NOHHOE
4 Windows 10 Pro Microsoft JIULIEH3UOHHOE
5 Kaspersky Endpoint Security Kaspersky JIMIIEH3HOHHOE
6 Microsoft Office 2016 Microsoft JTUIEH3NOHHOE
7 Zoom Zoom JIMLIEH3UOHHOE

8. OBECHHEYEHHUE OBPA3OBATEJBHOI'O INNPOOHECCA JJA
JUI C OTPAHUYEHHBIMHA BO3MOXHOCTAMMU 3TOPOBBAA U
NMHBAJIUI0OB

B xo11e peanuzanuu uCIUTIIMHBI UCTIOJIB3YIOTCS CIEAYIOIIHE JOTIOTHUTEIHHBIC METOIbI
oOyueHus1, TeKYIIero KOHTPOJS YCIEBAEMOCTH U MPOMEKYTOYHOU aTTeCTAallMi 00YYaroIUXCsl B
3aBUCHUMOCTH OT UX UHAUBUAYATbHBIX 0COOCHHOCTEH:

. IUIS CIIENBIX U CJ1a00BUIAILIMX:

- JIeKIUU OQOPMIISIIOTCS B BHJIE 3JIEKTPOHHOTO JOKYMEHTA, JOCTYIMHOTO C MOMOIIBIO
KOMITBIOTEpA CO CHEIHATU3UPOBAHHBIM MPOTPAMMHBIM 00eCTIeUeHUEM;

- TNMCHbMEHHBIE 33JaHUsl BBIIOJHSIOTCA Ha KOMIIBIOTEPE CO CIHEHUATU3UPOBAHHBIM
MIPOrPaMMHBIM 00eCTIeYeHUEM, UITU MOTYT OBITh 3aMEHEHBI YCTHBIM OTBETOM;

- obecrieunBaeTCs MHAWBUyaIbHOE paBHOMEpPHOE ocBelieHne He menee 300 mokc;

- s BBITIONHEHHS 3aJaHUs MPU HEOOXOAMMOCTH TPEIOCTABISETCS YBETHYHUBAIOIICE
YCTPOMCTBO; BO3MOXKHO TaKKe MCIIOIH30BAHHE COOCTBEHHBIX YBEIMYHUBAIOIIUX YCTPONUCTB;

- INCbMCHHBIC 3aJaHHA O(I)OpMJ'ISIIOTC}I YBCJIMYCHHBIM IJ_IpI/I(I)TOM;
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- 5K3aMeH M 3a4€T POBOATCA B YCTHOH (hOpMe HITH BBITIOJIHSAIOTCS B TUCBMEHHOU popme
Ha KOMITBIOTEPE.

. JUTSL TITYXUX U CI1a00CIBIIIAIINX

- JeKIuu O(GOPMIISIOTCS B BHJIE 3JEKTPOHHOTO JOKYMEHTA, JIMOO MPEeI0CTaBISAeTCS
3BYKOYCHJIMBAIONIAs annapaTypa WHAWBUIYAILHOTO MOJIb30BAHMS;

- MACHMEHHBIE 33JJaHUS BHITIOJHAIOTCS Ha KOMITBIOTEPE B MUCBMEHHOU (hopMe;

- 9K3aMeH M 3a4€T MPOBOJATCA B NMHCbMEHHOH (popMe Ha KOMIBIOTEpE; BO3MOXKHO
npoBeaeHue B popMe TECTUPOBAHMSL.

. JUTSL JIALL C HapYIIEHUSIMHA OTIOPHO-/IBUTATEIBHOTO ammapara:

- JNeKIUH OQOPMIISIOTCS B BUIE AIIEKTPOHHOTO JOKYMEHTA, JIOCTYITHOTO C MOMOIIBIO
KOMIBIOTEPA CO CIIEIUATTU3NPOBAHHBIM ITPOTPaMMHBIM 00ecTieueHIEM;

- THCHMEHHBIE 33/IaHUS BBINOJHSIOTCS HAa KOMIBIOTEPE CO CHEIHAIHM3HPOBAHHBIM
MIPOTPaMMHBIM 00€CTICUeHHEM;

- 9K3aMEH | 3a4€T IPOBOIATCS B YCTHOH (hOpMe MITH BHITTOJTHSIOTCS B TUCBMEHHOU popme
Ha KOMITBIOTEPE.

[Ipn HEOOXOIMMOCTH MperyCMaTPUBAETCS YBEJIMUYEHHUE BPEMEHU Js MOATOTOBKHU
OTBeTA.

[Ipouenypa mpoBeaeHUs  NPOMEXKYTOUHOM — arrectaluu  JUIsl  OOydaroluxcs
YCTaHaBIMBAaETCA C Y4€TOM HMX HHIAUBUAYAIbHBIX TMCUXO(PHU3UYECKMX OCOOEHHOCTEM.
[IpomexyTouHas aTTecTalus MOXKET IPOBOAUTHCS B HECKOJIBKO JTAIOB.

[Ipu mpoBeneHNH TPOLEAYpPHl OLICHUBAHUS PE3yJIbTATOB 00yUEHHUs MpeaycMaTprUBaeTCs
UCIIOJIb30BAHME TEXHUYECKHMX CPEACTB, HEOOXOOUMBIX B CBS3M C HWHIUBUAYAJIbHBIMU
O0COOCHHOCTSIMU 00YYAIOIIUXCSI. DTU CPECTBA MOTYT OBITh MIPEIOCTABIICHBI YHUBEPCUTETOM, UITU
MOTYT HCIOJIb30BAThCsI COOCTBEHHbIE TEXHHUUECKHE CPEJICTBA.

[IpoBenenne mpoueAypbl OLICHUBAHUS PE3yJIbTaTOB OOy4YeHHUs JOMYCKaeTcsi ¢
WCIOJIb30BaHMEM JHCTAaHIIMOHHBIX 00pa30BaTEIbHBIX TEXHOIOTHIl.

Ob6ecrnieunBaeTcst 10CTyN K HH(GOPMaMOHHBIM U OMOInorpadMueckuM pecypcam B CeTU
WuTtepHer nmns kaxaoro oOyvaromerocss B ¢dopMmax, aJanTUPOBAHHBIX K OTPAHHUEHUSM HX
3JI0POBbsI U BOCIIPUATHUS MH(OpMALUK:

. JUISL CJICTIBIX U CITa0O0BUIAIINX:

- B [I€4aTHON (hopMe yBETUUYEHHBIM HIPUPTOM;

- B (hopMe 2IeKTPOHHOTO JIOKYMEHTA;

- B hopme aynnodaiina.

. JUISL TIIYXUX U CI1a00CIbIIIAIINX:

- B [Ie4aTHO! popme;
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- B opMe IEKTPOHHOTO TIOKYMEHTA.
. JUTS OOYJAOIIUXCSI ¢ HAPYIICHUSIME OTIOPHO-ABUTaTEILHOTO ammapara:
- B meyaTHou opme;
- B opMe 3IEKTPOHHOTO JIOKYMEHTA;
- B hopme aynmodaiina.
Y4eOHbIC ayAUTOPUH ISl BCEX BUIOB KOHTAKTHOM M CaMOCTOSITEIILHOUM padOThI,
HayyHas OWONMOTEKa ¥ WHBIC TIOMEIICHHsI Ui OOydeHWS OCHAIICHBI CICIUATBHBIM
000pyI0BaHUEM U YUEOHBIMU MECTAMU C TEXHHYECKUMU CPEJICTBAMU OOYUCHUS:
. JUTSI CJICTIBIX U CITA00BUISAIINX:
- YCTpOICTBOM JUIsl cKaHMpoBaHUs U uyTeHus ¢ kamepoir SARA CE;
- nuctuieeM bpaiinsg PAC Mate 20;
- npunTepoM bpaiinsg EmBraille ViewPlus;
. JUTSI TITYXUX M CJIA00CITBIIAIINX:
- aBTOMAaTHU3MPOBAHHBIM PabOYMM MECTOM ISl JIIOJICH C HapyIICHHEM ciyxa U
¢71a00 CIIBIIIAIIHX;
- aKyCTUYECKHM YCUIIUTENb U KOJIOHKH;
. JUT 00Y4JaIOIIUXCSl C HApYIIEHUSIMHU OMOPHO-ABUraTeNIbHOTO amrapaTta:
- IepeABM>KHBIMU, PETYIUPYEMbIMH 3proHoMuueckumMu napramu CU-1;
- KOMITBIOTEPHOI TEXHUKOM CO CTIeMaTbHBIM IPOTPaMMHBIM 00ecriedeHHEM
[Ipu Heo6xouMocTH paboyasi mporpaMma AUCUUILTHHBI MOXKET OBITh alaTUPOBaHA JUIs
obecnieueHrs 00pa3zoBaTENLHOTO MPOLIecca JIMIAM ¢ OTPAaHUYEHHBIMU BO3MOXKHOCTSMH 3/I0POBbS,
B TOM 4HMCJ€ AJs AUCTAaHIUMOHHOTO oOyueHus. Jljig 3TOro oT cTyAeHTa TpeOyeTcs MpeacTaBUTh
3aKJIIOYEHUE TICHUXO0Joro-MeauKko-neaarorndecko komuccuu (IIMIIK) u nuvHOe 3asBiieHHE
(3asiBNIEHUE 3aKOHHOTO MIPEJICTABUTEIIA).
B 3akmouennn [IMIIK n0ipKHO OBITH TPONKMCAHO:
e pekoMeHayemas yueOHas Harpy3ka Ha oOydaromierocsi (KOJMYECTBO JHEW B
HEJIETII0, 4acoB B JCHb);
e 000pynoBaHHE TEXHHUYECKUX YCIOBHM (ITpU HEOOXOIMMOCTH);
® COMPOBOXJIEHUE U (WJIM) MPUCYTCTBUE POAUTENEH (3aKOHHBIX MPEACTABUTENCH )
BO BpeMsi yueOHOro rnpoiiecca (pu He0OXOAUMOCTH);
® OpraHu3anus TMCUXOJIOT0-TIEIarorH4eckoro COMPOBOXKICHUE OO0ydYarolerocs ¢
yKa3aHUEM CIEIHATUCTOB W JOMYyCTUMOM Harpy3ku (KOJMYecTBa 4YacoB B

HEJIETIO).
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9. METOAUNYECKHUE MATEPUHAJIBbI

9.1 IInanbl ceMunapoB

[IpoBeneHne mpakTUYECKHX 3aHATUH B (QopMe ceMuHapoB 1Mo Kypcy «DunHaHCOBBIE
PHUCKH» CTAaBUT IIETbIO 3aKPEIUICHUE TEOPETUYECKUX 3HAHUN M (OPMHPOBAHME MPAKTHUECKUX
HABBIKOB, HEOOXOJMMBIX B IPO(PECCHOHATIBHOM eI TETHHOCTH.

[IpakTrueckue 3aHATUS BKIIOYAIOT B ce0s1 00CyX1eHNE POOIEMHBIX BOIIPOCOB TOW HUJIU
VMHOM TEMBI Kypca, a TAK)KE€ aHaJIN3 IPAaKTUYECKUX CUTYallUi U pelIeHue 3a1a4.

Jlnst mpoBeneHNs 3aHATHI MCHOJIB3YIOTCS M3/IaHMs, KOTOpBIE IIPEACTABICHBI B CIMCKE
00s3aTeNbHON JIUTEPaTyphl, @ TAKKE OTKPHIThIE CTATUCTUYECKHE U aHAIUTUYECKUE MaTepUabl,
KOMIUIEKCHI MMPAKTUUECKUX Pa3paboToK Kadeapsl.

[1nan 3aHATHUH CONEPKUT IEPEUEHB BOIIPOCOB JUIsl 0OCYKICHUS U MPAKTUUECKUX 3a/1aHUH,

KOHTPOJIBHBIC BOITPOCHI U CITUCOK peKOMeH)IOBaHHOf/’I I U3YUYCHUS JIMTEPATYPHI.

Tema 1. Konuenmms pucka. MICTOUHHKN KOPIIOPATUBHBIX PUCKOB

He.ﬂb 3aHATHUA: OBJAJACTh OCHOBHBIMU TCOPECTHYCCKMMH MNPCANIOCBIIIKAMH MOJACIINPOBAHUA

KOPHOPATUBHBIX PUCKOB M U3YYUTh HX IBOJIIOLIUIO.

dopma npoBeeHH: PeIllIeHNE MPAKTUYECKUX 3a/1a4, TUCKYCCHUS.
IIpakTHyeckue 3a1a4u: CM. MPaKTUYECKUE 3a7a4u 1o Teme 1, pazaen 5.4

KoHTpoJibHBIE BOIPOCHI: CM. KOHTPOJIbHBIE BONPOCHI N0 Teme 1, pazaen 5.4

Tema 2. BantoTHbli puck

Heﬂb 3aHATHUA: OBJIAACTh INPAKTHYCCKMMH HAaBbIKAMHW OLICHKH W MOJCIMPOBAHHS BaJIKOTHOI'O

pucka o meronojoruu VaR.

(I)opMa NMPOBEACHUSA: PCHICHUE ITPAKTUYCCKUX 3a/ia4, JUCKYCCHUSI.
HpaKaneche 3adavM: CM. IPAaKTHUYCCKUEC 3a/la4U 110 TEME 2, pa3aci 54

KOHTPOHLHLIG BOIIPOCHI: CM. KOHTPOJIbHBIE BOIIPOCHI 110 TEME 2, pa3aci 54

Tema 3. LleHOBOI pEIHOYHBIN PUCK

He.]'lb 3aHATHA: OBJIAJICTh MNPAKTUYCCKUMH HaBBIKAMH OIICHKH W MOJICIMPOBAHHUA HEHOBOI'O

PBIHOYHOT'O PUCKA 10O MCTOA0JIOTUN VaR.
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®opma npoBeieHHs: PEILICHNE IPAKTUYECKUX 3a/1a4, TUCKYCCHS.
IIpakTnyeckue 3aqa4u: CM. IPAKTUYECKUE 3a4a4H 110 Teme 3, pazzen 5.4

KoHTpoJibHBbIEe BOIPOCHI: CM. KOHTPOJIbHBIE BOIIPOCHI IO TeMe 3, pazzaen 5.4

Tema 4. IIpouieHTHBII puck

He.]'lb 3aHATHUSA: OBJIAACTb MPAKTUYCCKUMHU HAaBbIKaMHM OLCHKU W MOJCIMPOBAHHA ITPOLICHTHOI'O

pHCKa.

dopma npoBeieHHs  PEIlICHNE MPAKTUYECKUX 3a/1a4, TUCKYCCHS.
IIpakTHyeckHe 3axa4u: CM. IPAKTUYECKHE 3a7a4ul 110 TeMme 4, pasnen 5.4

KoHTpoJibHBIE BONPOCHI: CM. KOHTPOJIBHBIE BOIIPOCHI IO TeMe 4, paszaen 5.4

Tema 5. Pucku TUKBUIHOCTU

He.ﬂb 3aHATUA: OBJIAACTH IMPAKTUYCCKUMHU HaABbIKaMMW OICHKH W MOJCIIMPOBAHUSA PHUCKA

JIMKBUJHOCTH.

dopMa npoBeieHusI: PEIICHUE MPAKTUYECKUX 3a/1a4, JUCKYCCHSI.
IIpakTHyeckue 3a1a4u: CM. MPAKTUYECKUE 3a7a4M 10 Teme 5, pazzaen 5.4

KoHTpoJibHBIE BOPOCHI: CM. KOHTPOJIbHBIE BOIPOCHI IO Teme S5, pazaen 5.4

Tema 6. Kpenutnsiii puck

Heﬂb 3aHATHA: OBJIAACTh NPAKTUYCCKMMHU HaBbIKaMMW OLCHKH W MOACIHMPOBAHUA KPEAUTHOI'O

puCKa.

(I)opMa NMPOBEACHUSA: PCHICHUE ITPAKTUYCCKUX 3a/ia4, JUCKYCCHU.
HpaKaneche 3aavM: CM. IPaKTHUYCCKUEC 3a/la4u 110 TEME 6, pa3aci 54

KOHTPOHLHLIG BOIIPOCHI: CM. KOHTPOJIbHBIE BOIIPOCHI 110 TEME 6, pa3aci 54

Tema 7. OnepaiuoHHBIN pUCK
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I_[e.m, 3aHATHUSA: OBJIAACTDb NPAKTUYCCKUMU HAaBbIKAMH OLICHKH U MOACITIUPOBAHHA OTICPALUOHHOIO

pHcKa.

®opma npoBeeHHs: PEILICHNE IPAKTUYECKUX 3a/1a4, TUCKYCCHS.
IIpakTHyeckHe 3aa4u: CM. IPAKTUYECKUE 3a7a4M 110 Teme 7, pasaen 5.4

KoHTpoJibHBbIe BOPOCHI: CM. KOHTPOJIbHBIE BOIIPOCHI IO TeMe 7, pa3zaen 5.4

Tema 8. Pucku koprnopanuuu 1 €€ CTOMMOCTb

He.]'lb 3aHATHUA: OBJIAACTbL TCOPCTUUCCKMMU 3HAHUAMU W THNPAKTHUYCCKMMH HaBbIKaMH

KOMILJIEKCHOM OLIEHKH PUCKOB KOPHOPALINH.

dopMa NpoBeIeHUsI: PEIICHUE PAKTUYECKUX 3a/1a4, JUCKYCCHSI.
IIpakTHYeckune 3a7a4u: CM. IPAKTUYECKHE 3aJa4H 10 Teme 8, pasnen 5.4

KoHTpoJibHBIE BOPOCHI: CM. KOHTPOJIbHBIE BOMPOCHKI MO Teme 8, pazzaen 5.4

Tema 9. Kounenmmu IRM u SERM u ux cocrasisrorue
Ieanb 3aHATHA: OBIAACTH, OCHOBHBIMH 3JIeMeHTaMu KoHuenui IRM u SERM.

(I)opMa NMPOBCACHHUA: aHAJIN3 IIPAKTHYCCKUX KeﬁCOB, JAUCKYCCH.

IIpakTHYeckue 3a1a4u: CM. IPAKTUUECKUE KEHCHI TT0 TeMe 9, pa3nen 5.4
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[TPUJIOXEHME 1
AHHOTANUA
Jucuumnrna « ©UHAHCOBBIE PUCKUY» PEATH3yeTCsl HA SKOHOMHUYECKOM (haKyIbTeTe
NDVII PITY xadenpoit ®uHAHCOB U KpeauTa.
Heab AUCHUIUIMHBI COCTOUT B (POPMHUPOBAHWHM 3HAHWHA W HABBIKOB B CIECHHATBHBIX
BOIPOCAX TEOPUH U MPAKTUKU OLIEHKU M YIIPABICHUS KOPIIOPATUBHBIMU PUCKAMH.

3agauu IUCIUIUIAHEL;

. chopMUpOBaTh 3HaHUS B 00JACTH OLIEHKHU U YIPABJIEHUS OCHOBHBIMU (PMHAHCOBBIMU
pUCKaMU;
. W3yYUTb OCHOBHBIE TEOPETHYECKHE MOJIEIN, COCTABIAIOIIME YacTH OLEHKH U

MOJEITUPOBAHUS (DMHAHCOBBIX PUCKOB;
. MMO3HAKOMUTH C CYIIECTBYIOIIMMH B MUPOBOM MPaKTUKE TCHIACHIIMSIMH B U3ydacMOM
MpeaMETHOM 001acTH;
. chopMHPOBaTh HaBBIKKA PAOOTHI C AHATUTHYSCKUMHU MaTepraIaMH,
. chopMHpPOBaTh yYMEHHE OPHUCHTHPOBATHCS W INPUHUMATh PEIICHUS B THIIOBBIX W
HECTaHIAPTHBIX OM3HEC - CUTYaIUsIX.
JuctmuimHa «®WHAHCOBBIE PHUCKHM» HampaBieHa Ha (HOPMHUPOBAHHE CIIEAYIOIIUX
KOMIIEeTEeH I M.
OIIK-4 - Croocoben mpeiaraTh SKOHOMHUYECKH W (UHAHCOBO 0OOCHOBAaHHBIE
OpraHu3aIMOHHO-YITPABIICHUYECKUE PEIICHUS B MPO(HECCHOHAIBHOM ACATEIbHOCTH
B pe3ynbrate 0CBOCHUS JaHHOW AUCIUILTUHBI O0YYatONIHIACS JODKEH:
3HAaTh: METOJBI OICHKHM OCHOBHBIX pBIHOYHBIX PHCKOB M CHOCOOBI YIpaBJICHUS HWMU
(xemxupoBaHus) 1T HEPUHAHCOBBIX KOMITAHHM.
YMeTh: HaXx0AUTh HEOOXOMUMYIO MH(GOPMAIHIO (B TOM YHUCIIE C TIOMOIIBI0 WH(POPMAIMOHHBIX
TEXHOJIOTHH).
Baanernb: HaBbIKaMU NIPEICTABICHUS PE3YIbTATOB AaHAJTUTUYCCKOH PabOThI B BHJIE BHICTYILICHHS,
JOKJIa/1a, IIPE3CHTAIINH.
[To aucrumIMHE MpeayCMOTpEHa MTPOMEKYTOYHAs aTTecTalus B GopMe 3aueTa ¢ OLEHKOM.
OO0mas TpyAOEMKOCTh OCBOEHHUS JUCHMILTUHBI COCTABIsAET 3 3aueTHBIX eauHulbl, 114

YqaCoB.



JUCT UBSMEHEHU M

B paboueil mporpamMmme no Jucuurinie «OUHAHCOBBIE PUCKU»

110 HaIIpaBJCHUIO MOATOTOBKHU «DKOHOMHKAY
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[MTPUJIOXEHUE 2

Teker akTyanusanuu win npuiaraeMmsii k PITJ[ tokymeHT,
COZIEpKaIIUN U3MEHECHUS

Jara

Ne
MIPOTOKOJIA
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