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1. IlepeyeHpb NJIaAHUPYEMBIX Pe3yJIbTATOB 00y4eHUs 1O JMCUMIIJIMHE, COOTHECEHHBIX € IJIa-

HHUPYeMBbIMH pe3y/JIbTaTaMU OCBOEHHS IPOrPaAMMBbI

1.1. ducrummaa b1.B.07 «Puck-meHemKMEeHT» 00eCieurBaeT OBIAICHUE CIICTYIONTUMHU KOMiie-

TCHOUAMMU .

Kon HaunmenoBanue Kox srama HaumenoBaHue pTana OCBOCHUS

KOMIICTCHITNH KOMITETCHIIUU OCBOCHHS KOMITETCHITNH

KOMIIETCHIIUU

[MIKc OCII -4 | Cnoco6HocTs mpoBectr 3koHOMHU- | [IKc OC II — | CriocoOHOCTh  ympaBisTh pHC-
YECKYIO0 OIIEHKYy PHCKOB W BEIpa- | 4.1 KaMu c HCTIOJIb30BaHUEM
00oTaTh MEPOMPHUATHS TIO BO3JCH- WHCTPYMEHTOB  PHUCK-MEHEIK-
CTBHIO Ha OT/IEIbHBIE BHJIBI PHICKA MEHTa, a TaKke BBIOMPATH
ONTHMANBHBIE CIIOCOOBI CHHUKE-

HUSI KOHKPETHBIX PHCKOB
[MIKc OC II — | CnocobOHoCTh BeionHATE | [IKe OC II — | CnocoOHOCTh OLleHUBATh OCHOB-
7 KOHCYJIbTAIITMOHHBIM ~ TIpoekT B | 7.1 HblE€ PHUCKM TIPU BBITIOJHEHUHU

COCTaBe TPYIIIIHI KOHCYJIbTAIIMOHHOTO IPOEKTa

1.2. B pe3ynbrare OCBOCHHUS TUCIUILIMHBI y CTYI€HTOB JOJDKHBI ObITH CHOPMHPOBAHBIL:

OT®/TP Kon sTana Pesynbrarhl 00y4eHust
(mpu HAJIMYMH IPOd- 0CBOEHMSH
CTaHIapTAa) KOMIIETeH U
"
OoTo® [IKc OCIT— | Ha ypoBHe 3Hauuii: pOJIb U OCHOBHBIE 33Jla4H
A. TIlpoBeneHne BHYTpEH- 4.1 PUCK-MEHEI)KMEHTA, OCHOBHBIE ITPUHIUIIBI
ueit ayquropckoii nposepku | 1IKe ;)f II— | oprammsamuu npouecca ynpasaeHns pucKaMu;

u () BBITIOJTHCHHE
KOHCYJIBTAITAOHHOTO TPOEK-
Ta B COCTaBE TPYIIITHI

TO
— A/0l1.6. TlpoBenenue
BHYTPEHHEH  ayAUTOPCKOMU
IIPOBEPKHU B cocTaBse
IpyIIbI

Ha ypoBHe yMeHMii: KOJMYECTBEHHO Olle-
HUBATh KPEIUTHBIE U PHIHOYHBIE PUCKU (Ha Oa-
30BOM YPOBHE);

Ha ypoBHe HaBBIKOB: UJICHTU(DHUKAIIMA OCHOB-
HBIX (DAaKTOPOB PHUCKOB, IOCTPOCHHS KapThl
PHUCKOB OpraHu3aliiy, mojadoopa Hamboiee pa-
IIMOHAITLHBIX METOJIOB CHI)KCHUSI PUCKOB

Ha ypoBHe 3HaHumii: KJacCU(UKaILUs PHUCKOB,
OCHOBHBIE aCIEKThl M TEHJICHLUUHU PHUCK-
MEHEDKMEHTA

Ha ypoBHe yMeHmii: OCYIUECTBJIATh aHalIU3 U
OIICHKY CTETIEHH PHUCKa; BBHIOMPATh W TpPUME-
HATh CHoCoObI CHIDKEHHUS MpeaIpu-
HUMATEIbCKUX PUCKOB;

Ha ypoBHe HaBbIKOB: (OPMYJIHPYET BBHIBOJIBI
10 pe3yJbTaTaM pacyeToB SKOHOMHUYECKUX MO-
KazaTteyiel, BbIpaOaTHIBACT M OOOCHOBBHIBAET
(dbuHaHCOBOE pEeLICHHE.

2. O0beM U MecTO QuCHUILIHHBI B cTpyKTYype OIl BO
O0beM TMCUMTILTHHBI

Jucnummmaa b1.B.07 «PucKk-MeHEeKMEHT» COCTaBJISCT 5 3a4eTHBIC eIUHHMIGI, T.e. 180

dKaJJCMHUYCCKNX 4acCoOB.




Ha xoHTakTHYI0 paboTy C mpenoaaBaresieM BbIIEICHO 66 4acoB, U3 HUX 32 yaca JEKIUH

1 32 4Jaca NpakTUYECKUX 3aHATHUH, 2 yaca BbIJIEJICHO HAa KOHCYJIBTALIMIO TI0 MPOMEKYTOYHOMU at-

TECTalllH; Ha CAMOCTOSTENIbHYI0 paboTy 00ydaroluXxcs BbIJEIEHO 78 4acoB.

Mecrto qucuumiannsl B crpykrype OII BO

Huctunnuna b1.B.07 «Puck-meHexMeHT» u3ydaeTcs Ha 3 Kypce, B 5 ceMecTpe.

ConepxaHue JUCHUTUIMHBI SIBISETCS JJOTMYECKOM OCHOBOM JIJI U3YyUEHHUSI B MTOCIIECIYIOIIEM

qucuumnabl b1.B.JIB.03.01 «OxoHOMUYECKHI aHAIIH3Y.

HSy‘-IGHI/Ie JUCHUIITIMHBI 3aKaHYHUBACTCA DK3aMCHOM.

3. Conep:xaHue ¥ CTPYKTYpPa JMCHHILIHHBI

O0beM IMCHUILIMHBI, Yac. Dopma
KonTakTHas pa6ota o0y- TeKylero
YaKIIHXCS ¢ Mpenoaa- KOHTPOJIsSA
HanmenoBanue Tem BaTeJIeM ycreBaemo-
Ne n/m
(pa3aesioB) Bcero 10 BH/aM y4eOHbIX 3aHsa- | CP CTH*¥,
THIA NPOMEXKYTOY-
KC HOM aTTecTa-
JI JIP m3 P E—
Tena 1 CymHocTb U Ki1accuduka- 18 4 4 10 o7
LIHsI PUCKOB
Nudopmanmonnoe obec-
Tema 2 | nedeHue YIIPABJICHUS 18 4 4 10 oOT
PUCKOM
Tema 3 | MeTOIBI OTICHKH PHUCKOB 18 4 4 10 O, Peg
Tema4 | OcHOBHBIE MOJIOKEHUS 18 4 4 10 0. K
PUCK-MEHEKMEHTA
Tema 5 | YnpasneHue PUCKOM 18 4 4 10 O.T
noptdenst
Tema 6 | YrpaBnenue puckamu c
HCIIOJIb30BAHUEM  IIPOU3- 13 4 4 10 0, Pegp
BOJIHBIX (hUHAHCOBBIX
MHCTPYMEHTOB
Tema7 | YmnpaBnenue — mpennpu- 18 4 4 10 0. K
HHUMAaTEIbCKUM PUCKOM
Tema 8 | BO3MOXXHOCTH HCIOJIB30-
BaHUs COBpPEMEHHBIX
[IPOTPaMMHBIX NPOAYKTOB 16 4 4 8 O, KE
B IIpOLIECCE YNPABICHUSA
(MHAHCOBBIMH PUCKAMH
KoHcysbTanuy Ha MpoOMEeXyTOYHYIO atT- )
TECTalNIO
IIpomMekyTOYHAS aTTeCTaIus 36 k3
Bceero: | 180 32 32 78

** — paspabomuuk ykaszvigaem neobxooumvie opmvl mexywe2o Koumpoas ycnegaemocmu: onpoc (0),

xkoumponvhas paboma (K), mecmuposanue (T), pepepam (Pe), reiic (KE).

*AX . pazpabomuux ykasvieaem Heobxo0uMble hopmbl RPOMENHCYMOYHOU ammecmayuu: 3x3amet (IK3).




Conep:xaHue Q1MCUMILINHBI

Tema 1. CymHocTh M KIacCH(PUKALUA PHCKOB

[TonsiTust HeonpeneneHHOCTH U pucka. Knaccudukarmm puckoB. Knaccudukarus puckon
B COOTBETCTBHH C OCHOBHBIMU BUJaMH XO3SIIICTBEHHOH nesTenbHOCTH. Kiaccudukanus pruckoB
1o XapaxTepy nocieactsuid. Kimaccudukanms puckoB 1Mo YpOBHIO BO3MOXKHBIX NMOTEph. YncCThIE
U CIIEKYJIATUBHBIE PUCKH. DK30T€HHBIC M SHAOTEHHBIE pUCKHU. Buapl ¢puHaHcoBOro pricka. Puck
TUKBUAHOCTU. Prck mmarexecrnocoOHocTu. [IporieHTHbIN pruck. Puck konebanus 1eH (1eHOBOH
puck). BamoTtabiii puck. UanaunonHsit puck. MHBecTUIMOHHBINA puck. CHUCTEeMaTHYeCKUe U
HECUCTEMATUYECKUE PUCKH. POPC-MaKOPHBIE PUCKHU.

Tema 2. UndopmannonHoe odecrieyeHue ynpapjieHUs PUCKOM

[TpuHuMIIBI MHPOPMALIMOHHOTO OOecTIeYeHHs] CUCTEMBbI yIpaBiieHus: puckoM. [lonezHoctsb
unpopmanmu. Kitaccel HCTOYHUKOB HMH(POPMAIIMOHHOW HeompeaeneHHOCTH. J{oCTymHOCTh
uHpopmanuu. JJocroBepHocTs HHopMaruu. OO1IMe TPyl HCTOYHUKOB MH(OPMAIMK ITPH aHa-
T3¢ KOHKPETHBIX pUCKOB. MH(DopManmonHas cucreMa, o0CITyKHBAOMIasi MPOIECC yIpaBICHUSI
pHUCKaMHU.

Tema 3. MeToabl OLIEHKH PUCKOB

Konnenmus pucka U JTOXOTHOCTH B (MHAHCAX. XapaKTEPUCTUKA IMOJIXOJOB K OIECHKE
puckoB. Iloka3arenu oueHku pucka. CTaTUCTUYECKUE MOKa3aTeNu OLEeHKH puckoB. KoHuenus
croumoctn mnoj puckoMm (VaR). KonuuectBeHHble MeTOAbl aHaiau3a pucka. MeTog
KOPPEKTUPOBKM CTAaBKM JUCKOHTa. MeToJ aHann3a 4yBCTBUTEIBHOCTH. METOJ CIi€HapHeB.
MeTo BEpOSATHOCTHBIX OLICHOK. MeTo nepeBbeB pelieHuil. MIMUTalmOHHOE MOJEIMpPOBaHHUE
puckoB. KayecTBeHHBIE METOJBI aHAM3a PUCKOB. METOABI SKCHEPTHHIX OIEHOK/MHTEPBBIO,
MeToJl Komuccuu, Metos1 Jlenbhu, MeToa aHaJIorui U METOJl YMECTHOCTH 3aTpar.

Tema 4. OcHOBHBIE MOJI0KEHUSA PUCK-MEHEeIKMEHTA

Henn w OCHOBHBIE MOAXOJBl K YIPaBICHHUIO (PUHAHCOBBHIMM pHCKaMM, CHCTEMaA
ynpasienusi. llpuHnmner ynpasieHus (uUHAHCOBBIMH puckamu. lloawTtuka w  mporecc
yOpaBleHUS! pUCKaMU. AKTHBHOE, aJalTUBHOE M NMACCHUBHOE YIIpPaBJICHHE pPUCKAaMU. MeToJbl
ynpaBieHus (UHAHCOBBIMU pUCKaMU (YKIIOHEHHE, MpenymnpexIeHrue, COXpaHEHHue, repeaaya
puckoB). JluBepcuukanus Kak METOJl YMNpaBJICHUS pPUCKaMHU. XeKHUPOBAHHWE KaK METOJ
yIpaBiieHus! puckamMu. MoJienu ynpasieHusl puckaMmiu (TpaJullMOHHAs U HOBast MOJIETb).

Tema 5. YnpasiieHue puckom noprdesast

[ToHsiTHE MHBECTULIMOHHOTO MOPT(dENs, IPUHLHUIIBI U 3Tambl ero GopMupoBanus. Buabl
(MHAHCOBBIX aKTUBOB C (PUKCHPOBAHHBIM J0XOJ0M, UX OCHOBHBIE XapaKTEPUCTUKHU. DaKTOPBI,
BIIUSIIOLINE HA CTOUMOCTb U JOXOJHOCTb JIOJITOBBIX MHCTPYMEHTOB. METO/bI OLIEHKH CTOUMOCTH

1 JO0XOJHOCTHU (1)I/IHaHCOBI)IX AdKTHBOB C q)HKCPIpOBaHHBIM JO0XO0J0M. J];fopaum[ " BBIIMTYKJIOCTH KaK



Mepa pHUCKa JOJTOBBIX MHCTPyMEHTOB. CTpaTeruM YOpaBiIeHHUS PHCKOM OOJIMrauui.
VMiMMyHU3a1#s TPOIIEHTHOTO prcKa. PEUTHHTH JONTOBBIX HHCTPYMEHTOB. OCOOEHHOCTH OLIEHKH
JONTOBBIX HHCTpyMeHTOB B P®. Puck u noxomHocts mnoprdens akuumi. OnTUMalbHBIHN
noptdens. PoiHOuHBIN nopTdens. XapakTepucTudeckas JuHHS pblHKa KanurtanoB (CML).
Mogens oueHkd ctouMocTH (uHaHCOBBIX akTHBOB (CAPM). XapakrepucTuueckas JHUHUS
ueHHoi 6ymaru (SML).

Tema 6. YnpapiieHHe pHCKAMH € MCIOJb30BAHHEM INPOU3BOJHBIX (PUHAHCOBBIX
HHCTPYMEHTOB

Bugst wu  oOmias  xapakTepucTHKa  MPOM3BOJAHBIX ~ MHCTPYMEHTOB. THNBI U
(byHIaMeHTalbHBIE CBOICTBAa OMIMOHOB. DAaKTOpHI, ONpPEAETSAIONINE CTOMMOCTH OIIIMOHOB.
OnmuoHHBIE  CTpaTeTMU  XEDKUPOBAaHUS  (MHAHCOBBIX PUCKOB. THMNBI U OCHOBHBIE
XapaKTepUCTUKHU (DBIOYEPCHBIX KOHTPAKTOB. MeTo/bl OLIEHKH (DBIOYEPCHBIX KOHTPAKTOB.
dopBapaHble KOHTPAKThl U CBOMBI. YIpaBlieHHE (PUHAHCOBBIMU PHCKAMHU C HCIIOJIb30BaHUEM
IIPOU3BOJHBIX HHCTPYMEHTOB.

Tema 7. YnpaBjieHue npeAnpUuHAMATE]IbCKUM PHCKOM

KiroueBble BUbI pUCKOB B OU3Hece. [IoHATHE U CYIHOCTh ONEpallnOHHOro pucka. Busl
3aTpaT KOMIIAaHMM M CBS3aHHbIE ¢ HUMHU pucku. KoHuenmus omepanuoHHOro peluara. Pucku
¢dbunancupoBanus O6usHeca. Konnenmus ¢uHancoBoro peryara. CoBMecTHBINH 3()QEeKT phryaros.
Br16op cniocoba gunancupoBanus. [IpornozupoBanue puHaHcoBOi HeycToWYMBOCTU. Mojaenu
OLIEHKH MOTEHLUAIBHOT0 OaHKPOTCTBA KOMITAHUH.

Tema 8. Bo3M0KHOCTH MCIIOIb30BAHUSI COBPEMEHHBIX NPOrPAMMHBIX NPOAYKTOB B
npouecce ynpasjeHusi UHAHCOBBIMHM PUCKaAMU

OOmass XapakTepUCTHKa MPOrPaMMHBIX IPOAYKTOB aBTOMAaTH3allMUd aHalu3a |
ynpasiieHus: puckaMi. CTaHAapTHBIE IIPOIPAMMHBIE PEIIECHUSA: BO3MOXKHOCTH M WHCTPYMEHTHI
tabmuuHoro npoueccopa MS Excel nist oneHkH puckoB. AHaIN3 MHBECTHLIMOHHBIX PUCKOB C
ucnionp3oBanuem [T Anpr-UuBect, Project Expert. Anamu3 (HUHAHCOBBIX PHCKOB C
ucnonszoBanuem IIIIIT Anpr-Ounancel, Anbt-IIpornos, Audit Expert. Ilpumenenue IIIIII
MaTeMaTHYeCKOro M CTaTUCTUYECKOIro aHaju3a JUls MOJEIMpPOBaHMs OLEHKH puckoB (Matlab,
SPSS, R-project u ap.).

CpencTBa /751 OLIGHKH U YTIPABIICHHS pUCKAMH KOMITJIEKCHBIX WH(OPMAIIMOHHBIX CUCTEM
Reuters, Bloomberg.

4. MartepuaJjbl TeKyLIero KOHTPOJIsl yCleBaeMoCTH 00ydyaromuxcs U (poHx O1eHOYHBIX

Cpeacrs HpOMe)l(yTO‘lHOﬁ aTrTeCTallui 1Mo JTMCHUIIVIMHE

4.1. Texyuuii KOHTPOJIb yCII€eBAEMOCTH
4.1.1. ®opMbI TEKYLIET0 KOHTPOJISI YCIIEBAEMOCTH



Tema (paznen) MeTtoap! TEKyLIEro KOHTPOJIS
yCIeBaeMOCTHU

CyIIHOCTh ¥ KJIaCCU(UKAIIKS PHCKOB Omnpoc, TectupoBanue
HNudopmanronHoe odecrieueHre ynpaBIeHHs] pUCKOM Ompoc, TectupoBanue
MeTo/1bl OLIEHKH PHUCKOB Omnpoc, Pedepar
OcCHOBHBIE NIOJI0KEHUS] PUCK-MEHEPKMEHTA Omnpoc, KontponpHas paborta
Ynpasnenue puckom noptdens Onpoc, TectupoBanue
VYnpaBieHue pucKaMu C UCIOJIb30BaHHEM IPOU3BOIAHBIX (U - Omnpoc, Pedepar
HAHCOBBIX HHCTPYMEHTOB
VYnpasiieHue npeanpuHIMaTeIbCKUM PUCKOM Omnpoc, KonrponbHas pabora
B03MOXHOCTH UCTIOIB30BAaHUS COBPEMEHHBIX MPOrPAMMHBIX Omnpoc, Keiic
MIPOAYKTOB B IpoIiecce yrpaBieHus (UHAHCOBBIMU PUCKAMHU

4.1.2. MaTepuaJibl TEKylIero KOHTPOJIs yCIeBaeMOCTH

IIpumepHbIe BONPOCHI TECTA

1. HanGonee pacripocTpaHEeHHBIM BAPHAHTOM CTPAaTETUH YIpaBieHUs (UHAHCOBBIMU
PUCKaMU MPEINPUATHS BHICTYIAET:
A) arpeccuBHas cTpaTerus;
b) crparerust nuBepcudukaiusi puckos;
B) ctparerus ykioHeHHUs: OT PUCKOB,;
I') cTpaTerust MUHUMHU3aLIUK PUCKOB.
2. Haunbonee 3¢ (eKTUBHBIM METOIOM MTPOTHUBOCHCTBUS (PMHAHCOBBIM PUCKAM MPEIIpHU-
ATHS BBICTYIAET:
A) ux npo(unaKTUKa;
b) naumenee 3atpaTHasi KOMIIEHCAIUSI BOBMOXKHBIX MTOTEPE;
B) nonHbIii 0TKa3 OT pUCKOBBIX OIIEpALIN;
I') ucrionp3oBaHre MUHIMYMa 3aliMOB B (DTHAHCUPOBAHHH.
3. K npou3BOHBIM LIEHHBIM OymMaram OTHOCSITCS,
A) xa3HavelcKkue 00s13aTeIhCTBA,
b) onmmonst;
B) akmuuy;
I') oGnurarum.
4. Koapdunment beta ects:
A) Mepa BKJIaJia MHAWBUIYAIbHOM IEHHOH OyMaru B CyMMapHbIi pUCK PRIHOYHOTO OPTdEs;
b) Mepa HeguBepcupuIIpyeMoro KOMIMOHEHTa PUCKa;
B) oTHoOIIEHNE KOBapHalUK MEXAY J10X0/I0M WHAUBUIYAIbHOM IEHHON OyMaru u J0X010M
PBIHOYHOTO MOPTQENs K TUCIEPCUU PHIHOYHOTO MOpThes;
I') Bce BhIILIENEPEUNCIIEHHOE.
5. PucK, KOTOPBI MOXKET OBITH YCTPAHEH MPABHIIBHBIM MTOA00POM
WHBECTHUIINHI, HA3bIBACTCH:
A) KOppeTSAIUOHHBIM;
b) cucremHubiM;
B) nuBepcudunmpyembim;
I') BKJIIO4aeT BCe BBILIETIEPEUNCIICHHBIE XapaKTEPUCTUKH.
6. CyMMapHBbIi PUCK WHBECTUIIMOHHOTO TTOpTdes:
A) paBeH cyMMe CUCTEMHOI0 U TUBEPCU(UIIPYEMOTO PUCKOB;
b) MoXxeT OBITh TOJIHOCTBIO YCTPaHEH MyTEeM MPABWILHOTO MOAO0pa HHBECTHUITU;
B) camxaercst myTem 1mo100pa COCTaBIAIONNX HHBECTUIIMOHHOTO TOPT(Es, UMEIOIIUX T10-
3UTHUBHYIO KOPPESILHIO;




T') BCE BBIILIEIIEPEUNCIICHHOE.
7. JuBepcudukaims HHBECTUIIHOHHOTO MOPTQENS — 3TO:
A) mporiecc paccpeloTOUEHUs CPEJICTB 10 MHBECTUIIMSAM B IIEIISX COKPAIIEHUS PUCKA,;
b) nporecc, HanpaBiIeHHBIN Ha CHI)KEHHE PUCKa 10 OCHOBHOMY MHBECTHIIMOHHOMY IPOEKTY;
B) npornecc 3aMeHBI MHCTPYMEHTOB C Maal0LIEN T0XOAHOCThI0 HA MHCTPYMEHTHI C pacTyllen
JOXOJTHOCTBIO;
I') mouck 1eHHbIX Oymar, UMEIOIINX MO3UTUBHYIO KOPPEIISIIHIO.
8. IlonsaTne puHAHCOBBII pUCK:
A) onpezieNIeHO 3aKOHOAATEIbCTBOM
b) BritouaeT B ce0sl mpeIpUHUMATENbCKUI pUCK
B) cBs13aHO ¢ 1OTIONHUTEIBHBIME (PUHAHCOBBIMU PAcXOJaMU
I') Bce oTBETHI HEBEPHBI
9. YeM BbIIIE JOXOJHOCTh, TEM, KaK MPABUJIIO:
A) BBILIIE PUCK OTEpaIUy;
b) Huxe puck onepanuu
B) »Tu noHsTHS HE3aBUCUMBI
I') Bce OTBETHI HEBEPHBI
10. Prck KOHIIEHTpAIMH KPEAUTHOTO MOPTQEIT KOMMEPUYECKOTO OaHKa
CBSI3aH C:
A) nposiBIeHHEM HeJ0OPOCOBECTHOCTH B Ipoliecce paboThl C KpeaUTaMU
b) nnoxum prHaHCOBBIM MOJIOXKEHHUEM 3aeMILIKA
B) oTrcyTcTBHEM HCTOUHHMKOB BO3BpaTa CPE/CTB
I') npenocraBieHreM KpyImHBIX KPEAUTOB OJTHOMY 3aEMILUKY
11. MHCTpYMEHTOM pEryaupOBaHUs PIHOYHBIX PUCKOB SIBJISETCS:
A) ycTaHOBKA JINIMUTOB 10 ()MHAHCOBBIM HHCTPYMEHTaM
b) onepaTuBHas olleHKa COCTOSHUS BAIIOTHOTO PhIHKA
B) 06a oTrBera BepHBbI
I') Het BepHOTrO OTBETA
12. B xauecTBe OCHOBHOI'O METO/Ia YIIPaBJICHUSI PUCKAMU HCIIONb3YOT:
A) nTUMUTHpOBaHUE
b) xemxupoBanue
B) nuBepcudukanmio
I') HeT BepHOTO OTBETA.
13. K 3k30T€HHBIM (pakTOpaM HEOIpeIeIeHHOCTH OTHOCSTCS:
A) U3MeHeHHe TeXHOJIOTUHN U CTPYKTYpPbl OCHOBHBIX MPOU3BOACTBEHHBIX (POHIOB, UX (PYHKIHO-
HAJIBbHOTO ¥ 5KOHOMHUYECKOI0 U3HOCA
b) undmsamus
B) peruonanbHbie U oTpacieBble 0COOEHHOCTH Pa3BUTHSL.
14. OcHOBHBIE IPUHLIMIIBI YIIPABICHUS PUCKAMU:
A) Henb3sl pUCKOBATh OO0JIbIIIE, YEM MOTYT MTO3BOJIUTH 3a€MHBIE CPE/ICTBA
b) B oTnenbHBIX cayyasx MOKHO PUCKOBATh MHOTUM Paay MaJIoro
B) HeoOxoaumo JyMath o MOCIEACTBUIX PUCKa
I') HeT BepHOTO OTBETA
15. Co3HarenbHOE OCTABJIEHHE PHUCKA 32 UHBECTOPOM B pacyeTe Ha TO, YTO OH CMOKET
MOKPBITH BO3MOXHBIE ITOTEPH 3a CYET COOCTBEHHBIX CPEJICTB, HA3bIBACTCS:
A) u3bexxaHueM pucka
b) ynep:xanuem pucka
B) nepenaueii pucka
I') ctpaxoBaHueM pucka
16. ®UHAHCOBBIN PUCK BO3HUKAECT:
A) B mporiecce Mpon3BOJICTBEHHOM 1A TETbHOCTH
b) B nponecce oTHOIEHMH npeAnpusTHii ¢ GaHKaMu



B) B npornecce 3aKynku CeIpbsi 1 MaTepHalioB
I') B mporecce neperoBopoB ¢ 1€JI0BBIMU apTHEPAMHU.

17. OCHOBHBIMM METO/IaMHU yNPABIEHUS KPEIUTHBIM PUCKOM SIBIISIOTCS:
A) orieHKa (PMHAHCOBOTO COCTOSTHUS 3a€MIIIMKOB
b) pesepBupoBanue
B) pasrpannuenue noJHOMOYMNA COTPY/THUKOB
I') Bce 0TBETHI BEPHBI

18. OCHOBHBIMH METO/IaMH yTIpaBJICHHs POHOBBIM PUCKOM SIBIISIOTCS:
A) orieHka (pMHAHCOBOT'O COCTOSIHUSI YMUTEHTA
b) ycranoBneHre TMMHUTOB HA SMUTEHTOB LIEHHBIX OyMar
B) ycTaHoBKa JINMUTOB Ha ONepaluy ¢ IeHHbIMU OymMaramu
I') Bce oTBETHI BEpHBI

IlpumMepHast TeMaTHKA KeHCOB

TEMA 1. CymuHoCTb M KJIaccu(puKanus puckoB
[IpakTrueckuii keiic «BHemHss (MHCTUTYIIMOHAIbHAS) CpeIa MPEaNPUATUs (OpraHu3a-
1MW) ¥ PUCKU, UHUIITUMPOBAHHbIE BHEIIHEH CPEIO».

Keiic mpexacraBnser coO0if CaMOCTOSTENbHYI0 HWHIUBUAYATbHYIO WIH KOJUICKTHBHYIO
MUCHbMEHHYIO paboTy JECKPUIITHBHOTO M aHAJTUTUYECKOTO XapaKTepa, MOCBSIIEHHYIO ONHCAHUIO
PBIHOYHOM CUTYaIllud B CAMOCTOSITEIILHO BRIOPAHHOM CETMEHTE IMOTPEOUTENHCKOTO PhIHKA.

Ob6cyxnenue keica IpOBOAUTCS MO CIEAYIONIeMY TUIaHy:

1. IIpoekT paccbuiaeTcsi MpenogaBaTeIo U BCEM CTYAEHTaM TPYIIbI HE MO3/IHEE, YeM 3a
OJIHU CYTKHU JIO BPEMEHH O0CYKJICHHUS.

2. ABTOp(BI) MPE3ECHTUPYIOT TEKCT (He Oosiee 15 MUHYT).

3. YuacTHUKH 00CYXI€HUS 33JaI0T BOMPOCHI aBTOPY(aMm).

4. ABTOp(bI) OTBEUAIOT HA BOMPOCHI (He Oonee 10 MUHYT).

5. Y4acTHUKHY BBICKA3bIBAIOT KPUTHUECKHE 3aMEUaHUs M PEKOMEHIALINHU B JpecC TEKCTA.

Keiic cnaercst nmpenojiaBaTenio B 2JIEKTPOHHOM M OyMa)XHOM BUJI€ HE MO3HEE JaThl dK3a-
MEHa 110 JaHHOMY Kypcy. CTyJI€HThI, HE IPEJOCTABUBLINE Kelica, HE JOMYCKAIOTCA K C/1aue K3a-
MEHa.

IIpuMepHbIe BONPOCHI 1JIs1 YCTHOTO ONpoca
1. Kmaccudukanus pucKOB B COOTBETCTBHM C OCHOBHBIMH BHJAMH  XO3SHCTBEHHOM
JIEATEIbHOCTH.
Knaccudukaiust puckoB 1o XapakTepy MOCIeICTBUH.
Knaccugukaryst puckoB 1Mo ypoBHIO BO3MOXKHBIX TTIOTEPb.
UucTeie U CTIEKYISITUBHBIC PUCKH.
DK30T€HHbIE U SHIOTEHHBIE PUCKHU.
Puck nTMKBUHOCTH.

Puck mmarexecrmocoOHOCTH.

® NS Nk w

[IpouieHTHBIN pUCK.
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9. Puck xonebanus 1meH (IIEHOBOH PUCK).

10. BantoTHbli pucK.

11. UndnaunoHHbIN pUCK.

12. VMIHBECTUITMOHHBIN PUCK.

13. CucremaTnueckue U HECUCTEMATUUECKUE PUCKH.
14. KadecTBEHHBII aHAIU3 PUCKOB.

15. KonudecTBeHHBIN aHAJIA3 PUCKOB.

ITpumepHbIe TeMbI pedepaToB

1. OBOIIOLUSA B3IVISIOB HA KATETOPUN «PUCK».

2. Br160p HHBECTUIIMOHHOTO IOPT(QETS B YCIOBHUIX HEONPEACICHHOCTH U PUCKA.

3. [Tpenmnocbuiku ¥ GaKTOPhl, IPEIIIECTBYIONINE HACTYIUIEHUIO PUCKOBBIX CUTYAI[Hi.
4. CyIIHOCTh U cofiepKaHUE PUCK-MEHEKMEHTA.

5. AHanu3 1 OLIEHKA YPOBHS PUCKA.

6. MeTo/1bl YKIIOHEHUS OT PUCKA U €r0 KOMIIEHCAIIUH.

7. Metoas! ynpaBiaeHUs] QUHAHCOBBIM PUCKOM.

8. Knaccudukanus puckos.

9. Poinb banka Poccuu B ynpaBiieHnr 6aHKOBCKUMHU PUCKAMHU.

10. CnocoObl CHUYKEHUS MPOIICHTHOTO M KPEAUTHOTO PUCKA.

1. [TonsiTe u kmaccudukaIus puckoB B CTpaxOBOM OM3HECE.

12.  Konmnenmus puckoBoit croumoctu (Value at risk — VAR).

13.  Opranuszanus ynpasjieHHs PUCKOM Ha IPOU3BOJCTBEHHOM IIPEIIPUITHH.

14. Merton craructudeckux ucneiranuii (Monte-Carlo simulation).

15. XeIKUPOBaHUE PUCKOB.

16.  VYnpaBneHHe KpeTUTHBIM PUCKOM B JESTEILHOCTH OaHKOB.

17.  CratucTuueckne METObl OLIEHKU PUCKA.

18. Kpurepuit oxugaeMon mojae3HoCTH.

19. Pucku B MexayHapoAHON OAHKOBCKOW J€SITEIbHOCTH.

20. DTanbl ypaBieHUs PUCKOM.

21.  AyTCOpCHHT yIIpaBJIEHUS PUCKOM.

22.  OOmas xapakTepucTUKa HH(pOpMaLuy, HEOOXOAUMOM AJIsl yIPABICHUS PUCKOM.
23. Nnentudukanus u aHaau3 pUCKOB.

24.  Mepsl 0 NpeJOTBPAIICHUIO HETIIATEKECIOCOOHOCTH M HECOCTOSATEIBHOCTH POCCHICKIX
MPEATIPUATHIA.

25.  IIpaBoBoe peryaupoBaHUE OTHOIICHUH B cepe HECOCTOSITENLHOCTH (OaHKPOTCTBA).

26.  Mopenu nporHo3upoBaHusi 0aHKPOTCTBA (PUPMBI.
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27. JnarHocTuka 0aHKpOTCTBA NPEATIPHUITHH.

28.  3apyOexHasi IpAaKTUKA PUCK-MEHEKMEHTA.
29. [TpousBoaHbIe (hHAHCOBBIE MHCTPYMEHTHI B YIIPABJICHUU PUCKAMH.
30. Crtparerus u TaKTUKa PUCK-MEHEIKMEHTA.

IIpuMepHas TeMATHKA KOHTPOJIbHBIX padoT

1. Kak paccunteiBaercsi KO3((GUIMEHT pUCKa U OMPEICISIOTCS BO3HUKAIOMINE TPOOIEMBI
YIPaBICHUS PUCKOM Ha TPEIIPUSTHN?

2. Kakne 6a3oBbie (PMHAHCOBBIE JOKYMEHTHl HEOOXOAWMO HCIIONB30BATh JUIS TOJTyYCHHS
uH(pOpMAINH C TETBIO YIPABICHUS PUCKOM?

3. HazoBute xapakTepHble OTIIMYHS YHCTHIX PUCKOB OT CHIEKYJISITHBHBIX.

4. YTo moapa3yMeBarOT PHUCKHM HEHCIOJIHEHHS XO3SHCTBEHHBIX JOTOBOPOB U CEJICKTUBHBIC
pucku?

5. Kak mpaBriibHO OCYIIECTBISTH OOHAPY)KEHHE PUCKOB MPH IIOMOIIM Ka4eCTBEHHOTO aHa-
nusa?

6. Kakyro mH(OpManuio o puckax HEOOXOAMMO TOJTydYaTh MPH TTOMOIIM KOJNYECTBEHHOM
OLIEHKU?

7. [To kakuM KpUTEpUSM HEOOXOIMMO MICHTU(PHUINPOBATH BHEIIHUE ¥ BHYTPEHHUE UCTOY-
HUKHU HHopMarn?

8. Kaxkue TpeboBanus He0OX0AUMO MPENBSBIATH K HH(POpMAIUU O prUCcKax?

9. Kak ocymiecTBisTh BU3yaIn3alnio PUCKOB ITyTeM CpaBHEHUsI pacnpeaeeHus yimepoa 10

pcain3annuu KaKoTo-JIM00 npeaynpeauTCIbHOTO MEPOIIPUATHUA U COOTBCTCTBYIOIICTO PACIIPCIAC-
JICHHA IIOCJIC €TI0 OC}’HIGCTBJICHI/IH?

10.  Kakum o0pa3oM cienyeT onpeneisTh TPaHHIly MeXAy MpUEeMIIEMbIM U HElPHEMIIEMbIM
puckamu?

11.  OxapakTepusyiTe SKOHOMHUYECKYIO (KOMMEPUECKYIO) U TOJUTHYECKYIO0 HEOMPEIEICHHO -
CTH.

12.  Omnpenenute CTENeHb PUCKA MPHU MOMOIIM KOJUYECTBEHHBIX M KAYECTBEHHBIX METOJOB
OLIEHKH PUCKOB.

13. Paccuuraiite oxkunaemyto HopMmy noxogHocTd ERR u IRR- BHyTpeHHIOI0 HOpMY J10XO/1-
HOCTH.

14.  Kakwue skcrepTHbIE METOABI MPUMEHSIOTCSA NPH ONPEIEICHUH BO3MOKHOCTH HACTYILIE-
HUS PUCKOBBIX CUTYaIIUii?

15. Ilpu nmomomm KakuxX MOKa3zaTeyeld ONpeleNsieTcsl TOBEpUTEIbHBIM MHTEPBAI U BPEMEH-
HOU ropu3oHT npu oueHke (VaR)?

16.  Kakue mpakTuyeckue Mepbl UCTOJIB3YIOTCS MPH yHpaBiIeHUH WHGOPMAIMOHHBIMH PHC-
Kamu?

17. Kak mpaBuibHO pa3paboTaTh W JOBECTH A0 MOJYUHEHHBIX IJIaH JIEHCTBUN B cilyyae
KPUTHYECKON CUTYaIluy BO3HUKHOBEHHS HHPOPMAIIHOHHBIX PUCKOB?

18.  Ilo kakuM KpHUTEPHUSIM OCYIIECTBISATH BEIOOP METOJIOB YIIPABICHUSI PUCKOM?

19.  Kak nmpoBoauTCs OIIEHKa PHCKOBAaHHOCTH OOBEKTa pa3MeIeH s pecypcoB OaHKa?

20.  OxapaktepusyWTe NPEBEHTUBHBIC U MOAICPKUBAIOIINE MEPOIIPUITHS PUCK-CTPATETUH.
21.  Ilpu momomu KakuxX METOAOB CIEAYET OCYLIECTBIISATh BIOOP ONTUMAaIbHOIO UHBECTULIN -
OHHOTI'O MpoeKTa’?

22, Jlng 4Yero UCHOJB3YIOTCS PEUTUHIOBBIE 3HAUEHUS JBYXYPOBHEBBIX BEpPOSITHOCTEH
OKyHaeMOCTH UHBECTULIUI ?

23.  Yro xapaKTepu3ylOT NOKa3aTeln KOBapHALIMOHHONW MaTPHULIbI 10X0A0B?

KpuTepnu OCHUBAHUSA TEKYIIEro KOHTPOJIA
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1.1.

1.2.

1.3.

1.4.

L.5.

1.6.

1.7.

TGKYHIHﬁ KOHTPOJIb 3HAaHUM CTYACHTOB obecnieynBaeT OIICPATUBHOC YIIPABJIICHUC yqeG-

HOM JIeSITeIbHOCTHIO CTYACHTA U ITPOBOAUTCA C LCIIbIO:

COOTBETCTBHSI YPOBHSI M KauecTBa MOATOTOBKH crienuanucta ['ocynapctBeHHOMY 00pa3o-
BarenbHOMY ctanAapTy @I'OC B yacTu rocy1apcTBEHHBIX TpeOOBaHMUIA;

IIPOBEPKU KaYECTBA TEOPETUUYECKUX 3HAHUN 10 TUCLUIUINHE;

IIPOBEPKU HAJIMYMSI YMEHUN IPUMEHSATH MOIYUYEHHbIE TEOPETUUECKUE 3HAHUS IPU pelle-
HUU MPAaKTUYECKUX 3a/1a4 U BBIIIOJIHEHUH JIaOOpaTOPHBIX padoT;

MIPOBEPKU HAIMYUS YMEHUN CaMOCTOSITENILHOM paboThI ¢ yueOHOM TUTEpaTypoil.

Texymuil KOHTPOJIb 3HaHUN CTYIEHTOB IIPEIyCMATPUBAET CUCTEMATUUYECKYIO ITPOBEPKY

KaueCTBa IMOJYYCHHBIX CTYACHTAMU 3H8,HI/II>1, YMCHI/If/'I 1 HABBIKOB IIO BCEM AHMCHUIIIIMHAM,

HN3Yy4aC€MBbIM B KaXKIAOM CEMECTPEC.

Texymuii KOHTPOJIb 3HAHUH CTYJIEHTOB MOXET MPOBOAUTHCA B (hopMe: YCTHOTO Ompoca,

nporpaMMHUpOBaHHOI'O0 KOHTPOJIA, MUCbMEHHOM pa6OTLI, TCCTOBOT'O KOHTPOJIsA, BBIMIOJIHCHUA

3a]a4 ¥ MPaKTUYECKUX 3a/1aHNUi, KOHTPOJIbHON pabOThl, IPUMEHEHHS] PEUTUHTOBOI CUCTEMBbI

KOHTPOJIS 3HAaHUH U T.II.

[Tpu ycTHOM oIpoce BBICTABISETCS OLICHKA:

5 (oTAMYHO) - 3a MOJIHBIA OTBET HA MOCTABJIEHHBIN BONPOC C BKIIOUYEHUEM B COZECP)KaHUE
OTBETa paccka3a (JIEKIMH) IperojaaBaTelis, MaTeprajoB Y4eOHHKOB, TOMOJHUTEIbHOMN
JUTEpaTyphl O€3 HABOASAIINX BOIIPOCOB;

4 (xopor1110) - 3a TIOJHBII OTBET Ha IMOCTABJICHHBIM BOMPOC B 00BhEMe paccKasa (JICKIIH)
IPEernoJiaBaTessl C BKIIOUYCHUEM B COJIEpKaHUE OTBETa MAaTEepUAIOB YUYEOHHKOB ¢ YETKUMU
MOJIOKUTEIbHBIMY OTBETAMU Ha HaBOJSILME BOIIPOCH! IIpeNojaBaTeris;

3 (YIIOBIETBOPHUTEIHHO) - 32 OTBET, B KOTOPOM O3BYYEHO 00Jiee MOJIOBUHBI TPeOyeMOro
MaTepHaa, ¢ HOJ0KHUTEIbHBIM OTBETOM Ha OOJIBIIYIO YaCTh HABOJASALIMX BOIIPOCOB;

2 (HeyZnOBJIETBOPUTEIBHO) - 32 OTBET, B KOTOPOM O3BYYEHO MEHEE IOJIOBUHBI TpeOy-
€MOro MaTepHaja I He 03BYYEHO IJIaBHOE B COJEPKAHUHU BOIPOCA C OTPULIATEIbHBIMU
OTBETaMH Ha HABOJSIIUE BOIIPOCH WM CTYACHT OTKA3aJICsl OT OTBETa 0€3 MpeBapuTeIh-
HOTO OOBSICHEHUS YBaXKUTEIbHBIX IIPUYKH.

[TporpaMMupoBaHHBIN KOHTPOJIb 3HAHUH (TECT) MPOBOAUTCS IO 3apaHee pa3pabOTaHHBIM

Y YTBEPKICHHBIM LIUKJIOBOW METOIMYECKON KOMUCCUEH 3aJaHUSIM U KPUTEPHUSIM OLICHKHU.

[MuceMenHas paboTa MOXKET MPOBOAUTHCS JIJIsl MPOBEPKHU 3HAHUI MO OTIENbHBIM pasje-

JJaM HJIM TEMaM. HpOI[OJ'I}KI/ITCJ'II)HOCTB MMMCHbMEHHOM pa6OTI>I HE JOJIKHA IPEBLIIIATH IMOJIOBU -

HBI akaJeMudeckoro yaca. IlmcpMenHas pa60Ta OLICHUBACTCA I10 5-0a/ILHOM CHCTEME.

Pewenne 3amay, BKItO4Yasi CUTYallMOHHBIE, OLIEHUBAETCS 110 KPUTEPUAM IMHUCbMEHHOU pa-

6otbl. [lomoxxutensHble ONeHKH (5, 4, 3) MpennoaralT MPaBMWILHBIA OTBET HA TOCTABIICH-
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HYIO 3aJla4y, OLCHKa 2 (HCyIIOBJ'IeTBOpI/ITCJ'IBHO) BBICTaBJIACTCA 3a HeraBHJ’ILHHfI OTBET

(pe3yabTar).

1.8.

IJIaHOM Ha COOTBCTCTBYIOIIYIO JUCHUIIIINHY.

1.9.

KonTponbHasg pabora MpoOBOAUTCS 3a CYET BPEMEHH, INPEAYCMOTPEHHOIO Y4eOHBIM

Koauuecto CCMCCTPOBBIX KOHTPOJIbHBIX pa60T, YCTaHOBJICHHOC y‘Ie6HLIMI/I IJIaHaMu "

Y4eOHBIMH TPOTPaMMaMH, MOXET OBbITh JIOTIOJIHEHO paboTaMM, He UMEIOIIMMHU cTaTyca 00s-

3aTCJIbHBIX.

4.2. IIpomeskyTOoYHAas aTTeCTALMSA
4.2.1. IlepeyeHb KOMIETEHIMI ¢ YKA3aHUEM ITANOB UX (JOPMUPOBAHMS B Ipolecce
OCBOeHHs1 00pa3oBaTebHON nporpammebl. Iloka3aTeqn M KpUTEepUM OLCHUBAHUS KOMIIe-
TEHLHUH C y4eToM ITana ux GopMupoBaHHUs

Koa HaumenoBaHmne Koa >Tana HaumMmeHoBaHMe 3Tana
KOMIIeTeHI[HH KOMIETEeHIUH OCBOEHHS OCBOEHHSI KOMIETEeHI[UH
KOMIETEHIIUH
[IKc OC 114 CnocobHocTh TipoBectH 3koHOMHU- | [IKc OC II — | CnocoOHOCTE  ynpaBiATh pHC-
YECKYIO0 OIIEHKYy DPHCKOB U BhIpa- | 4.1 KaMu c HCTIOJIb30BaHUEM
00TaTh MEPONPUSITHS IO BO3JCH- WHCTPYMEHTOB  PUCK-MCHEIXK-
CTBHIO Ha OTJICNIbHBIC BHJIBI PUCKA MEHTa, a TaKKe BBIOMpATh
ONTUMAJIBHBIE CIIOCOOBI CHUXKE-
HUsI KOHKPETHBIX PUCKOB
[IKc OCII -7 | Cmoco6HOCTH BeimoHATE | [IKe OC 11 — CriocoGHOCTB BBITIOTHSITH
KOHCYJIbTAIIMOHHBIA ~ TPOCKT B 71 OCHOBHBbIE MPOLEYPBI BHYTPEH-
COCTaBe TPYIIIIHI Hel ay TUTOPCKON TPOBEPKH
ITan ocBOeHHUS IToxka3zaTennb NugukaTop oneHMBaHUS
KOMIIETEHI[M U OLleHNBaHMS
ITKc OC II — 4.1 Cnoco6- | CiocobeH mpuMeHATh MeTo- | Ha 0CHOBE M3y4eHHOTO MOHSATUHHOTO
HOCTh YIPABJISITh PHUC- | IOJOTHI0 PUCK-MEHEI)KMEHTA | annapata ¢ METOHOJIOTUM  PUCK-
KaMH C HCIIOJIh30BaHHUEM | JUIsl (POpMHUPOBAHUS KOPIOpa- | MCHEDKMEHTA aHAJIM3UPYET BHEIIIHUC
WHCTPYMEHTOB PHUCK- | THBHOM CTPATEruu, MOJIUTUKH | IPEANPUHUMATEIbCKUMHU PUCKaMH M
MEHE/PKMEHTA, a TaKXe | A TAaKTUKU YIPABJIECHUS PHUC- | IPUMEHSIET METOAbl  yIPaBJICHUS

BBIOMPATh ONTHUMANIbHBIC
CIOCOOBI CHM)KEHHSI KOH-
KPETHBIX PUCKOB

KaMu

VMU, a TaKXKe yIpaBiseT BHYTPEHHU-
MU aIMUHUCTPATUBHBIMU PUCKAMHU

[IKc OCII-7.1
CrnocoOHOCTB BBITIOJI-
HSATH OCHOBHBIE
IIPOLEAYPBI BHYyTPEHHEN
ayIUTOPCKOM IIPOBEPKHU

CaMOCTOATENBHO COCTaBISET
HKOHOMHUYECKHH pazzen
OU3HEeC-TIIIaHOB, TIPOU3BOIUT
OLICHKY a0COIIOTHOTO H JIHC-
KOHTHPOBAaHHOTO CPOKa
OKYIaeMOCTH MHBECTHIIHOH-
HOTO TIPOEKTa
CaMOoCTOSITEIEHO BBISBIISIET
H OICHHUBACT OCHOBHBLIC pHUC-
KU, TPOTHO3HUPYET UX TO-
ciencreus. lIpuanmaer
pELICHUSI 110 YIIPABICHUIO

OmnpenensieT OCHOBHBIE PUCKH,
COITyTCTBYIOIIME (PUHAHCOBO-
HKOHOMHYECKON JAEATEIbHOCTH
CaMoCTOATEeNIBHO OCYIIECTBUII COOP
HeoOxoauMol nHpopManun
CaMoCTOATEeNIbHO ONpeAeTHI MOA-
XOZBI K ONPEICTICHHIO PUCKa
CamocTosATeNHbHO BBIOpaNT CIIOCOOBI
KJaccu(uKaIuy prucKa
CamocCTOATENIBHO OBJIAJIEN TEXHO-
Jorueil olueHK! (PMHAHCOBBIX pHUC-
KOB OpraHu3aluu
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CaMOCTOSATENBHO BBISBIISIET OCHOB-
Hble (PUHAHCOBBIC PUCKU
CamocTosTENBHO MPOU3BOIUT
pacdeTsl, HEOOXOUMBIE JJISl COCTaB-
JICHHsI TUTAaHOB (PMHAHCOBOM 1esi-
TENBHOCTH

CaMOCTOSTENNHLHO JIenaeT BEIBOIBI HA
OCHOBE OIIEHKU BEPOSITHOCTH U Be-
JIMYMHBI PUCKOB

CamocTosaTenbHO chopMyTUpoBall
BBIBOJIBI TI0 pe3yJIbTaTaM pacyera
IKOHOMHUYECKHX ITOKa3aTenei
CaMocTosTeNnbHO BbIpaboTal U
000CHOBaJI PMHAHCOBOE pEIlICHHE.

(MHAHCOBBIMU PUCKAMH.

4.2.2. ®opMa U CpeACTBA NPOBEICHHUS NMPOMEKYTOYHOM aTTeCTALIUH

®opma NpOMEKYTOYHON aTTECTALlUMU B COOTBETCTBUM C YUEOHBIM IUIAHOM — SK3aMEH.
4.2.3 TunosBble OLlEHOYHbIE CPE/ICTBA

Crnucox BOIPOCOB LISl IOATOTOBKH K IK3aMeHY:

1. Knaccudukanuss puUCKOB B COOTBETCTBUM C OCHOBHBIMHM BHIAMU XO3SHCTBEHHOM

JESITEILHOCTH.
Krnaccugukanus puckoB 110 XapakTepy HOCIeICTBUM.
Knaccugukanus puckoB 110 ypoBHIO BO3MOXKHBIX IIOTEPb.
YucThle U CHIEKYJISITUBHBIE PUCKH.
OK30re€HHbIE U HJIOT€HHBIE PUCKHU.
Puck nTMKBHIHOCTH.
Puck nnaTexecnocoOHOCTH.

IIpouieHTHBIN PUCK.

A A AR I A

Puck konebanus 1ieH (LIEHOBOM PHCK).

—
o)

. BairroTHbI puCK.

—
—

. UHaumonHbIi prCK.

[S—
N

. IHBECTULIMOHHBIN PUCK.

—
(98]

. CucTeMaTnyecKrue U HeCUCTEMATUICCKIC PHUCKHU.

—_—
N

. KauecTBeHHBIN aHAIN3 PUCKOB.

—
9]

. KonmuecTBeHHBIN aHAIN3 PUCKOB.

[S—
N

. Metonasl 9KCIICPTHBIX OLICHOK (I/IHTepBLIO, MCTOA KOMHUCCHUH, MCTOQ Z[eﬂb(bl/l)

—
J

. MeTo/ aHanoruu 1 MEeTo/1 yMECTHOCTH 3aTpart.

—
o0

. [IpuHLuIBEl yrpaBiieHus: (MHAHCOBBIMU PUCKAMH.

—
O

. [lonmuTKa U mporecc ynpaBaeHUs] pUCKaMHU.

[\
S

. AKTI/IBHOC, AZIalITUBHOC U MTACCUBHOC YIIPABJIICHUC PUCKAMU.
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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,

Mertoapl  ympaBieHUs (UHAHCOBBIMH pHUCKaMu  (YKJIIOHEHHE, TMpeaynpexIeHHe,
COXpaHEHHE, Iepeaada PUCKOB).

JluBepcudukanms Kak METOJ| YIIpaBJICHUS PUCKaMHU.

XepKUpoBaHHUE KaK METOJ YIIPABJICHUS PUCKAMHU.

Monenu ynpasiieHus: puckaMmu (TpaJuMOHHAs U HOBasi MOJEIIb).

[ToHsATHE MHBECTHIIMOHHOTO MOPTQEs, MPUHIIUIIBI U 3TATBI €r0 ((OPMUPOBAHHUSL.
@DaxTOpHI, BAUSIONINE HA CTOUMOCTb U JOXOJTHOCTH JTOJTOBBIX HHCTPYMEHTOB.

MeTtozbl OLIEHKM CTOMMOCTH M JOXOJHOCTH (PMHAHCOBBIX aKTMBOB C (PMKCHPOBAHHBIM
JIOXOJIOM.

Jlropaiys 1 BBIMYKJIOCTh KaK Mepa pUcKa JI0JIFOBBIX MHCTPYMEHTOB.

Crparerun ynpaBieHHs PUCKOM OOJIATAITHH.

MMMyHM3a111s TPOLICHTHOTO PUCKA.

PeliTuHIY NONTOBBIX HHCTPYMEHTOB.

Oco0eHHOCTH OLIEHKH JIOJITOBBIX HHCTPYMEHTOB B PO.

Puck u noxomHocTs mopTdens akiuii.

OnTuManbHBIN TOPTHETb.

PriHOUHBIN IOPTdEID.

Xapakrepuctuueckas JIMHUA pblHKaA KanuTtanoB (CML).

Monenb oneHKH CTOUMOCTH (prHaHCOBBIX akTUBOB (CAPM).

XapaktepucTuieckas JUHUA leHHor Oymaru (SML).

Bunsl 1 o011ast xapakTepucTHKa MPOU3BOIHBIX HHCTPYMEHTOB.

Tumnel n pyHIaAMEHTATBFHBIE CBOWCTBA ONIIMOHOB. DaKTOPHI, ONpENeNIoNne CTOUMOCTh
OTIIMOHOB.

OnuuoHHbIE CTPAaTETUH XeAKUPOBAHUS (PMHAHCOBBIX PHUCKOB.

Tumel ¥ OCHOBHBIE XapaKTEPUCTUKU (DbIOYEPCHBIX KOHTPAKTOB. MeETO/bl OLEHKH
(bBIOYEPCHBIX KOHTPAKTOB.

®opBap/IHbIe KOHTPAKTHI U CBOIIHI.

VYnpasieHue GUHaHCOBBIMHM PUCKAMU C MCIIOJIb30BAaHUEM IPOU3BOJHBIX HHCTPYMEHTOB.
B03MOXHOCTH HCIIOJIB30BAHHS COBPEMEHHBIX INPOTrPaMMHBIX IMPOAYKTOB B IpoOIEcce

yIpaBiieHUs! GUHAHCOBBIMU PUCKAMHU

4.3. MeToan4ueckne MaTepuaJbl

IIxana oneHnBaHuA.

CrnocoOeH olLieHMBaTh IOKa3aTenud U (akTOpbl PUCKOB Ha (u-
HAHCOBOM PBIHKE U PbIHKE OAHKOBCKUX YCIIYT U BBIOMpPATh METOJbI
B MOJIHOM 00bEeMe, KpUTHUUYECKH OLICHUBACT UX BIIMSHUE HAa COCTOS-
HHUE (PMHAHCOBBIX PHIHKOB M PhIHKA OAHKOBCKUX YCIyT

«OTInYHOY
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CriocoOeH MpUMEHSTh METOJBI OIEHKH PHCKOB HA PBIHKE MPOM3-
BOJHBIX (PMHAHCOBBIX MHCTpyMeHTOB U Ha PIIb B momHOM 00BEMeE,
KPUTUYECKH OICHWBAET BIUSHUE PUCKOB Ha coctosHue PIIOU u
P1Ib.

CrniocoOeH olLleHMBATh IOKa3aTend U (aKTOpbl PUCKOB Ha (-
HAHCOBOM PBIHKE U PbIHKE 0AaHKOBCKUX YCIYT U BBIOMPATh METOJbI
B IIOJJHOM 00BEME C JIOMYyIIEHHEM HE3HAYUTEIbHBIX HETOYHOCTEH,
OIICHUBAET MX B MOJHOM O0BbEME M C HEKOTOPBIMU JOMYLICHUSIMHU
KPUTUYECKH OLICHMBAET BHIOOP MOAXOAOB K KOHCYJIbTHPOBAHUIO
KJIMEHTOB Ha ()MHAHCOBBIX PHIHKOB U PhIHKAa OAHKOBCKUX YCIIYT;
CrniocoOeH MPUMEHATh METOABI OLEHKH PUCKOB HA PHIHKE IMPOU3-
BOJHBIX (PMHAHCOBBIX HHCTPYMEHTOB U Ha PLIb ¢ HexoTopsMH 110-
MYIIEHUSIMU, KPUTUYECKH OLICHMBAET BJIMSIHME PUCKOB Ha COCTOS-
aue PIIOU u P1Ib

«Xopomo»

CrnocoOeH olLleHMBATh IOKa3aTend U (aKTOpPbl PUCKOB Ha (-
HaHCOBOM PBIHKE M PbIHKE OAHKOBCKUX YCIYT U BBIOMPATh METO/bI
B MIOJJHOM 00BEME C TOJIBKO JOMYIIEHUEM 3HAYUTEIbHbI HETOUHO-
CTEH, OLIEHUBAET UX HE B MIOJIHOM 00bEME; HE YETKO U HE B ITOJHOM
00beMe KPUTHUYECKH OLEHHBAET BHIOOP MOJXOI0B K KOHCYJIBTHUPO-
BaHUIO KJIMEHTOB Ha (DMHAHCOBBIX PHIHKOB U PbIHKA OAHKOBCKHX
yeuyr;

He cnocoGeH nmpuMeHsATh B IOJHOM OOBEME M YETKO U B IOJIHOM
00beMe KPUTHYECKH OLEHHBATH BHIOOP METO/IOB YIIPAaBICHHS PHUC-
kamu Ha PII®U u P1Ib

«YIOBIIETBOPUTEIBHO»

He cniocobeH nmpuMeHsITh YKa3aHHBIE METOIbI, HE Y€TKO U B HE TOJ-
HOM 00BeMe KPUTHYECKH OIEHUBACT BIUSHUE PUCKOB HA COCTOS-
Hue PII®OU u PLIb

He cmocoOeH oneHuBaTh yKa3aHHBIE MMOKa3aTeId U METOJOB, HE
YETKO M B HE MOJHOM 00bEMe KPUTHUUECKH OLIEHUBACT UX BIUSHUE
Ha COCTOSIHHUE (DMHAHCOBBIX PHIHKOB U PbIHKA OAHKOBCKHX YCIYT H
MOJIXOJTBI K BBIOOPY TMOCTABIIMKOB (DMHAHCOBBIX YCIYT U CTpaTEeTUi
KOHCYJIbTUPOBAHHUSI KJIMEHTOB

«HeynoBneTBOpUTEILHO

IIpoueaypa npoBeneHus IK3aMeHa

HpOMC)KyTO‘lHaH arTecTalua ONnpeaciisICT CTCIICHb NOCTHIKCHUSA y‘leGHHX neuei u npo-

CIIEKTUBHOM (popMe U caaeTcs mpenogaBaTeio Mocie YCTHOTO OTBETA.

BOAUTCS B pOopMe dK3aMeHA. DK3aMEH MPOBOAMUTCS YCTHO MO KOHTPOJIBHBIM BOIIPOCAM B CPOKH,
IIpelyCMOTPEHHbIE Y4eOHbIM MIaHoM. [Ipu BbIBeZ€HUM aTTECTAlMOHHONW OTMETKH 00sI3aTENIbHO
YUUTBHIBAIOTCS PE3yJIbTaThl TEKYLIETO KOHTPOJISI M CaMOCTOSITENIbHOM paboThl 00ydaromierocs.
Texyiuii KOHTPOJIb YCIIEBAEMOCTH OCYIIECTBIISIETCS BO BpeMs MPOBEACHHUS CEMHUHAPOB MOCPE]I -
CTBOM IPOBEJEHUSI YCTHBIX onpocoB yyamuxcsa. Copep:kaHrue OlleHOYHOTO CPEACTBA - BOIPOCHI
K 9K3aMeHy. TpeOoBaHMs K BBITIOJIHEHUIO- SK3aMEH MPOBOIUTCS B YCTHOM (hopMe IMyTeM OTBETa
Ha BONPOCHI M3 MPEICTABICHHOTrO mepeuHs. Bpems, orBeaeHHoe Ha mpouenypy — 20 MUHYT.

Pe3y.]'IBTaTBI OMIalIa0OTCA MO OKOHYAaHUU OIIpOCa. OTBeT MOJArOTaBIMBAECTCS B MUCbMEHHON KOH-
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5. Meroauyeckue ykasaHusi 1J1s1 00y4al0HXCs 10 OCBOCHUIO TMCIUIITIHHBI

Memoouueckue yKazanus no 6bin0JIHEHUI0 KOHMPOIAbHBIX padom:

Jlanublit BUA paboThI MpOBEpsET YCBOCHHE 00y4aroIMMUCS MOJTYYEHHBIX B X07€e 00yue-
HUS YMEHUU U HABBIKOB, a TAK)KE YMEHMSI AaHAJIU3UPOBATh UCTOPUUECKHUE CUTYALINH.

Bpemsi Hanmcanusi KOHTpOJIbHOM paboTsl cocraBiser 30 MHUH. (IO JKeTaHHIO 00y-
YaKoMIeToCs OTBET MOXKET OBITh JOCPOUYHBIM). [Ipu mpoBeAeHHM KOHTPOILHOW pPabOTHI 00Yy-
YaroIIKUMCS TpeJIaraeTcsi OTBETUTh Ha JBa KOHTPOJIBHBIX BOMPOCA.

BbinonHeHne KOHTPOJIBHOW paboThl  sIBISETCS 00s3aTelNbHBIM Ui BCEX OOydarouXcs.
KonrtponbHas paborta siBisieTcsl JOMYCKOM K 3a4eTy C OLIEHKOM, NMpH yCJIOBHMH, YTO HA OJUH
BOIPOC (M3 JIByX 3aJI0’KEHHBIX B 3aJJaHKE) JJaH KOPPEKTHBIM, IOJIHBINA M pa3BEPHYTHIN OTBET.

Memoouueckue ykazanus no ¢blnoJaHeHUI0 peghpepamos

B pedepare 10mKHBI ObITH U3I0KEHBI AKTYyaJIBHOCTh BHIOPAHHON TE€MBI, €0 COBPEMEH -
HOE€ COCTOSTHUE, MPOOIEeMbI M IMOAXO0/IbI K X pelieHuto. B pedepare 1omkeH ObITh U3T0KEHO
aBTOPCKOE BUJICHHE HCCIIEyeMOl poOIeMbl U BO3MOKHBIE IyTH ee pemieHud. [Ipu Heodxo-
JTUMOCTH JIOJIKHBI OBITH BBITIOJHEHBI AaHAIUTUYECKHUE PACUeThl, OATBEPKAAIOIINE TTO3UIUIO
aBTOpa, U packpbiBarolre 3 (HEeKTUBHOCTh MpelaraéMbIX peIIeHUH.

Memoouueckue ykazanus no no02omoeKe K onpocam

Omnpoc — popma TekyIieil onepaTUBHOIN MPOBEPKH YCBOSHHOTO MaTepHalia, IpPOBOIUTCS B
KOHIIE Ka)XK/IOTO 3aHATHUSl MPONACHHBIM TeMaM. B kauecTBe BOMpPOCOB ISl MOATOTOBKH MPEATO-
JIaraeTcsi UCIOJIb30BaHUE MPUMEPHBIX TEM JJISi KOHTPOJBHBIX BOIIPOCOB.

Memoouueckue ykazanus no 6bInOJHEHUI0 MECHOE:

JlanHbIil B paboThI MPOBEPSET YCBOCHHE O0YUYaAIOIIUMHUCS MOJIYYEHHBIX B X0/1€ 00yUYeHUs
yMEHHI M HaBbIKOB. Bpems Hanmcanust Ttecta coctamiseT 15-20 mMuH. (B 3aBUCMMOCTH OT
KonMuecTBa BonpocoB). Ilpu npoBeneHny TectTupoBaHus 00ydyaromuMCs peJyiaraeTcsi OTBETUTh
Ha 15-20 KOHTPOJIBHBIX BOIIPOCOB.

BrinonHeHne TecToB ABISETCA 0053aTENbHBIM 71 Bcex oOyuarouuxcs. BelnoaHeHHbIe Te-
CTOBBIE 3a/IaHUS SABJISETCS JOIYCKOM K 3a4eTy C OLIEHKOM.

CamocTrosiTesbHasi padora

[Tponiecc m3yuyenus aucuuiuiuHbl (Moayins) «Puck-menemxment (Risk Management)»
BKJTIOYAET CAMOCTOSITETILHYIO Pa00Ty 00y4YarOIIMXCsl.

[TonydyeHHble Ha JIEKIUAX U CEMUHApax 3HAHUS MOAJIKAT PACHIMPEHUIO U 3aKPETJICHUIO B
Ipolecce caMoCTOATENIbHOM Hay4HOM paboThl. CaMocTOsTENbHAS OATOTOBKA 00y4aroLierocs K
JIEKLUU 3aKIII0YAETCs], TPEK/IE BCETO, B IEPEUUTHIBAHNM KOHCIIEKTA MTPEABIAYIIEH JEKIUH.

CamocTosiTenbHas MOATOTOBKAa K CEMUHApaM U MPAaKTUYECKUM 3aHATHUAM 3aKIIOYaeTCs B

MIPOYUTHIBAHUU KOHCIIEKTa COOTBETCTBYIOIIEH JIEKIIMM (€ClIM OHA YMTalach MO JaHHOW Teme),
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YTEHUH COOTBETCTBYIOILIETO pasjesia yueOHHKa M MEePBOUCTOYHMKA, MOJ00P MPUMEPOB, CUTYa-
LW, peLICHHUE 3a/IaHMsl.

PexoMenaanuu o yTeHUI0 y4eOHOMN JIUTEpaTyphl

B Hacrosimee BpeMsi umeercsi O0JIbLIOE KOJUMYECTBO YUEOHHMKOB MO mpoOiemam «Puck-
MEHEKMEHT». B KakIOM M3 HHMX BBIPAKAeTCsl ONPEIEIICHHAs MO3MIHA aBTOpa OTHOCUTEIIBHO
YPOBHSI ¥ cIeIM(DUKH M3JI0KEHUS OTJCIBHBIX Pa3/IeNioB, TeM. DTO MPUBOAMUT K TOMY, YTO OIpe-
JIeJIEHHbIE BOIIPOCHI MOTYT OBITh BOOOIIE HE BKJIIOUEHBI B YUEOHUK.

YreHre MOKET ObITh 03HAKOMUTENIbHBIM U M3ydaromuM. L{enbro 03HaKOMUTEIBHOTO YTe-
HUS ABJsieTCS OETJIbld MPOCMOTP KHUTH, BBIACHEHHE TOTO, HY)KHA JIM OHA, KaKMe UMEHHO YacTH
MO>KHO Oy/IET UCIIOJIb30BaTh.

AJTOpUTM 03HAKOMHUTEIHLHOTO YTEHUS

1. VI3yueHue copepkaHusl TUTYJIBHOTO JINCTA, BBIWICHEHNE TOUHOTO Ha3BaHUA paboThI, €e
aBTOpa Y MpeaAHAa3HAUCHUS.

2. 3HaKOMCTBO C aHHOTAIUEHN WM MPETUCIOBUEM.

3. 3HaKOMCTBO C OIJIaBJICHHEM, BBISIBJICHHE HHTEPECYIOIINX BOIPOCOB.

4. HetoporuimBoe nepeaucThIBaHUE CTPAHMIL C LEJIbI0 «CXBAaThIBAaHU» OOIIEro coaepxa-
HUS U XapakTepa U3JI0KEHUs.

5. BHUMaTenbHOE YTEHUE HYKHBIX MECT.

N3yyaromiee uTeHNEe UMEET IIENIbI0 JIETaIbHOE YCBOCHHE BCETrO COJAEp)KaHUS padOThl WIH
KaKOW-TO ee 4yacTH. Ero pexkoMeHIyeTcs HauyuHaTh I0CJIE€ O3HAKOMUTENBHOro uTeHus. OHO -
MEIJICHHOE, HETOPOILJIMBOE, BKJIIOYAroIlee B ceOs BO3BPATHI K TEKCTY, MIOBTOPEHUSI M COMOCTAB-
neHust matepuana. Ecny Bctpedaercs €10BO, 3HaUEHHE KOTOPOTO HESICHO, CIIEIyEeT YTOUHUTH €r0
B cioBape. Pabota co cioBapem o0serdaer yCBOGHHE MaTepHuala, ClocoOCTBYET OCO3HAHHUIO €T
CMBICJI, OBJIAJICHUIO TPO(ECCHOHATBHON JIEKCUKOIA.

B nporecce u3yyaroero 4TeHusi COBEpIIEHHO HEOOXOAMMbI pabovHe 3auCu U BBIITHCKH.
Ecnu oOyuarommiicss pabotaer ¢ cOOCTBEHHON KHHTOW, TO TMOMETKH, 3aIHCH, IMOTYEPKUBAHUSL
MO>KHO JieJIaTh npsiMo B Hel. [Ipu 3ToM kenaTesbHO MOIb30BaTHCSI IKOHOMHOW CUCTEMOMN YCIIOB-
HBIX 0003Ha4YEHUI:

- 3HaKu o1oOpenus (moxyepkuBanue, "!", NB - Nota Bene - o6paTuth BHUMaHue u T.1.),

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

- 3HaKU JIOMOJHEHUS (CTPENIKH, 3alUCH THMA: «CM. TAKXKe ...» U T.1.).

B 6u0nnoTeyHON KHUTE 3TO HEMO3BOJUTENBHO, MOATOMY CIEAYeT JAeiaTh BBIMHUCKU OT-
JIEJIBHBIX LIUTAT, TE3UCOB WM KOHCIIEKTUPOBAHUE.

KoHcnekT - 3TO cxaToe H3JI0KEHUE BCEro CYIIECTBEHHOIO B COJEP)KAHUU H3Y4aeMOIo

Marcpuralia. OCHOBHBIC nacu, MoJOXCHUA U J0KA3aTCIILCTBA U3JIararoTCAd B IMOPAAKE UX OCBEIIC-
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HUS B U3y4aeMOM HCTOUYHUKE. llepen KOHCIIEKTUPOBAaHUEM MTPOUCXOIUT NIEPBUYHOE UYTEHUE HC-
TOYHHUKA U JIMILIb MOCJE TOro, KaK TEKCT MOHAT, €ro ClIeyeT KOHCIIEKTUpPOBaTh. PexomeHnyercs
MUCaTh KOHCIIEKT JIUIIIb HA OJTHOM CTOPOHE JIUCTA.

Jlns ycBOEHMs MaTepuasia CyLIECTBYeT HECKOJIbKO croco0oB. CaMblil M3BECTHBIH - 3TO
IIPOCTOE IMOBTOPEHHUE, KOTJa MaTephall BOCIHPOM3BOJIUTCS HECKOJIbKO pa3. Jpyroi cmocob -
MBICIIUTENIbHAs 00paboTKa MaTepuasia, KoTopas MpeaycMaTpUBAeT CONOCTABICHUE HOBBIX JIaH-
HBIX C y’K€ U3BECTHBIMHU, UX OLIEHUBAHUE, OCMBICIICHUE CBSI3€H MEX]Yy SBICHUSIMU, MOHITUIMH,
kareropusiMu. Takas paboTa MO3BOJISIET YCBOUThH €ro Ha 0ojiee KaueCTBEHHOM YPOBHE. JTOMY
CIIOCOOCTBYET COCTABJICHUE CTPYKTYPHO-TOTHYECKHX CXEM.

CucremaTnueckoe KOHCIIEKTUPOBAaHUE MIEPBOMCTOYHUKOB, HE MeHee 2-3 10 OHOM TEME.

W3ydyenne HayyHOU JUTEPATypPhl TOJKHO OBITH OPraHUYECKH CBSI3aHO C M3YUYEHHEM MaTe-
pHana JeKIHi, YTeHueM Y4eOHUKOB U MOCHeAyIouied paboToi (MMOArOTOBKON K 3a4eTy C OLeH-
koif). [Ipy uTeHMM HayuyHBIX TPYJIOB HEOOXOIUMO MOApoOHee pa3o0paThCsi B TEX BOINpPOCaX,
KOTOpbIE OBIJIM HAMEUEHBI, HO HE PACKPBITHI Ha JIEKIHSIX, OOpaTHUTh BHUMAaHNE Ha HIOAHCHI M 0CO-
OCHHOCTH, KOTOpbIE OBLIM YIMOMSIHYTHI B JIeKIUAX. [Ipu camocTosTeTIbHOM H3yUYe€HUH HayuyHOU
JUTEPATyphl OYEHb BAXKHO COIOCTABIISITh TEOPETHUECKUE MOJOKEHUS C PEATbHBIMU SIBICHUSIMH,
HaOJI01aeMBIMU Y ce0s1 U BOKPYT. DTO MO3BOJIUT JyYIlle MOHATh, YTO O3HAYAIOT M3ydaeMble 10
KHUTaM sIBIICHHS B )KM3HU. KOHCTIEKT HEOOXOAMMO JOMOTHUTH COOCTBEHHBIMH MBICIISIMU U TIPH-
MepaMH M3 KM3HH, YTO OOEecCreunBaeT MOJAKPEIUICHHE U yriyOJeHHOe MOHMMaHUE U3y4aeMoro
COJIep KaHUS.

CamocToATeNnbHBIA yueOHBIH TPyl 00YYaIOLIMXCS Ha 00s3aTEIbHBIX Ay JUTOPHBIX 3aHATH -
X (JIEKIIUU, CEeMUHAp).

[loaroroBka K 3aHATHSIM OCHOBaHa Ha IJIaHaX 3aHATHH, pa3pabaTbIBaeMbIX Mpenoja-
BateneM. OCHOBHOE TpeOOBaHME K MOATOTOBKE M YyYacCTHUIO OOYYaIOIIUXCS B 3aHATHUAX 3aKIIIO-
YaeTcsi B TOM, YTO 00yYaroLIHiics JOKEH CaMOCTOSTEIbHO TOTOBUTHCS K 3aHATHIM U TBOPUECKU
B HU3 y4acTBOBaTh. TpeHUpOBOUHAS (YHKIMS 3aHITUN HE JOJDKHA NPUBOJUTH K MaKCHMab-
HOMY aBTOMATHU3MYy IMPAKTHUECKUX HABBIKOB.

OTtansl MOATOTOBKH K 3aHATUSAM BKJIIOYAOT: IOBTOPEHUE YK€ UMEIOLIUXCS 3HAHUH 110 KOH-
CIIEKTY, a 3aTeM 110 y4eOHUKY; yriIyOJeHne 3HaHui 10 TeMe C UCIOJIb30BaHHUEM PEKOMEHIOBaH -
HOM JIUTEpaTypbl; BHIIIOJHEHUE KOHKPETHOTO 3aJjaHusl (pelIeHe 3aJja4, COCTaBICHUE OTYETOB U

T.IL.).
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6. YueOHas quTepatypa u pecypcbl HH(POPMAHOHHO-TEJIEKOMMYHHKAMOHHOI ceTH '"UH-
TepHeT', BKJIIOYAs NepevyeHb Y4eOHO-MeTOANYeCcKOoro obecnedeHus 1JIsi CaMOCTOATEIbHOM
padoThI 00y4aKOIIMXCH 10 TUCUHUIITIMHE

6.1. OcHoBHAas IUTEpaTypa.

1. Boponnosckuii, A. B. YmpapneHue puckamu: yueOHMK U MpakTHKyM i By30B / A. B. Bo-
poHIOBCKUN. — 2-¢ u3ll. — Mocka: U3aarensctBo IOpaiit, 2020. — 485 ¢. — (Briciee obpa-
3oBanue). — [SBN 978-5-534-12206-0. — Texkct: snexrponnsiii / DbC HOpaiit [cait]. —
URL: https://urait.ru/bcode/450664

2. Barkun, B. H. Puck-menemxment: yueOHuk / B. H. Batkun, B. A. I'am3a, ®@. B. MaeBckwuii.
— 2-e u3n., nepepad. u non. — Mocksa: U3natensctBo fOpaiit, 2020. — 365 c¢. — (Bricmiee
obpazoBanne). — ISBN 978-5-9916-3502-8. — Texkcrt: anexrponnsiit / ObC KOpa#t [caiT]. —
URL: https://urait.ru/bcode/450164

6.2. JlonoiHUTEJIbHAS JIUTEpATypa.

1. JlykaceBuu, U. SI. ®unaHcoBblii MeHETKMEHT B 2 4. YacTh 1. OCHOBHBIE OHATHUSA, METO-
IIbl U KOHLICTIWU: YYeOHUK U MpakTUkyM 11 By3oB / U. S. JlykaceBuu. — 4-e uzn., nepepad. u
nomn. — Mocksa: UsnarensctBo FOpaiit, 2020. — 377 c. — (Bsicmiee ob6pazoBanue). — ISBN
978-5-534-03726-5. — Texct: anekrponnsiii // IBC FOpaiir [caiit]. — URL: https://urait.ru/
bcode/450000

2. Jlykacesuu, U. S1. dunrancoBoe MojenupoBaHue B ¢upme: ydeOHUK ais By3oB / U. 5.
JlykaceBuu. — MockBa: U3natensctBo HOpaiit, 2019. — 356 ¢. — (Bricuiee obpazoBanue). —
ISBN 978-5-534-11944-2. — Texkcr : anmekrponnsiii / DbC HOpait [caiit]. — URL: https://
urait.ru/bcode/446477

3. TeicsunankoBa, H. A. Crparermueckoe IITaHUPOBaHME B KOMMEPUYECKHX OaHKax:
KOHIICTIIHS, OpraHu3anusi, Metoosorus: yueonoe nocobue / H. A. Teicaunukosa, 0. H. FOnen-
KOB. — 2-¢ u3ll. — Mocksa, Caparos: LHHUIICuP, Aii [lu Op Menua, 2019. — 308 ¢. — ISBN
078-5-4486-0718-9. — TekcT: 37eKTpOHHBIA // OnekTpoHHO-OMOIMOTEeuyHast cuctema I[PR

BOOKS : [caiiT]. — URL: http://www.iprbookshop.ru/86163.html

4. Bsarkun, B. H. ®uHaHCcOBBIC pellieHHs B yIIPABICHHH OM3HECOM: yUeOHO-MIPAKTHUECKOE
nocooue / B. H. Batkun, B. A. I'am3za, J{. JI. XomnToH. — 4-e u3f., nepepad. u qom. — MockBa:
WznarensctBO FOpaiit, 2020. — 325 ¢. — (Bricmiee o6pazoBanne). — ISBN 978-5-534-02299-
5. — Texkct: anexktponnsii // OBC FOpaiit [caiiT]. — URL: https://urait.ru/bcode/452273

6.3. YueOHO-MeTOAUUYECKOE 00ecnieyeHne CAaMOCTONATeIbHOIH padoThl.

He npenycmotpeHo.
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6.4. HopmaTuBHBIE NPABOBbIE JOKYMEHTHI.

1. I'paxnanckuit kogekc P®, vactu 1, 2, 3 u 4.

2. Metoanueckue yka3zaHUs MO MPOBEACHUIO aHaln3a (DMHAHCOBOTO COCTOSIHHSI OpraHU3aIuil,
yrBepxAcHbI npukazoM @CDO ot 23.01.2001 Nel6.

3. MC®O (IAS) 1 «IIpencraBnenue ¢puHancoBoir oTueTHOCTH» (Presentation of Financial State-
ments).

4. denepanbHblid 3aK0H 0T 29 okTsI0pst 1998 roga Ne 164-D3 «O nu3uHTe).

5. @enepanbhbiii 3ak0H OT 08.01.1998 Ne6-D3 «O HecocToATeIbHOCTH (0aHKPOTCTBE).

6. denepanbHblil 3aK0H OT 26.12.1995 Ne208-D3 «O06 akunoHepHBIX o0mecTBax» Meroanue-
CKHE yKa3aHHs 1O MPOBEICHUIO aHalu3a (PMHAHCOBOTO COCTOSTHHUSI OpraHHU3alfil, YTBEP KIECHBI
npukazoM ®CDO ot 23.01.2001 Nel6.

7. Meronnyeckue peKOMEHIAIMH, M0 OleHKe 3((EeKTHBHOCTH MHBECTUIIMOHHBIX IPOEKTOB.

Odunmansaoe n3nanue. M.: Sxonomuka. 2000.

6.5. UnTepHeT-pecypchl.

www.gks.ru. OpunmanbHblil caiiT ['ocy1apcTBEeHHOTO KOMUTETa MO cTaTucTUke PO.
www.minfin.ru. Opunmansueiii caitt Munncrepcra ®unancos PO.
www.nalog.ru. Odbunmaneuerii caiit @enepaabHON HATOTOBOU CITyKObI PD.
www.cbr.ru Odurmanpasiii caiit banka Poccun

WWW.eConomic-crisisw/

wWww.manage.ru

www.cfin.ru

www.intalev.ru

O 0 NN Lk LW DD =

www.rusconsult.ru

6.6. Unble HCTOYHHMKH.

1. Jamomapan, A. CtpaTernueckuii pucK-MEHEDKMEHT: MPUHIUIBI U MeTonuku / A. Jlamona-
paH. — M.: U3narensckuii noM «Bunbamey, 2017.

2. Anekcamkuna E.UW., Bacunénox B.JI., Herpeesa B.B. AHTHUKpH3UCHOE yIpaBJIeHHE Ha
npennpustuu: ydeOnoe mnocodbue. — CII6.: Cankr-IletepOyprckuii HaMOHAJIBHBIN HCcIen0-
BaTENbCKUI YHUBEPCUTET HH(POPMAITMOHHBIX TEXHOJOTUMA, MEXaHUKH B ONTUKH, 2015

3. AHTHKpHU3UCHOE YIIpaBIICHUE: dJICKTPOHHBIN cloBapb-cripaBodHuK/cocT. JI.H.Ormut. — Keme-

poBo: KemepoBckuii rocy1apcTBEHHBIN yHUBepcUTET, 2015
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4. bepr Ban /len I'., Ilurepcma II. KiroueBble Monenn MeHEKMEHTA. 77 MOAeNel, KOTOpbIE
JOJDKEH 3HaTh Kaxablii MeHemxep./ Ilep. ¢ anrn. Eroposa B.H. — M.: JlaGoparopusi 3HaHuUil,

2017

7. MarepuanbHO-TeXHU4YecKas 0a3a, HHGOpMaLMOHHBIE TEXHOJOIHH, IPOrPpaMMHOe olec-
NneYyeHne 1 HH(POPMaLMOHHbIE CIIPABOYHbIC CHCTEMBbI
ba3bl 1aHHBIX, HHPOPMALMOHHO-CIIPABOYHBIE U MIOMCKOBbIE CHCTEMbI

1.__www.biblio-online.ru —2nekTpoHHo-0nbmMoTeuHast cuctema [DbC] FOpaiit;

2.__http://www.iprbookshop.ru — Dnekrponno-6ubauoreuynas cucrema [IbC] «Iprbooks»

3.__https://e.lanbook.com - DnexrpoHHo-O6ubaHOTEeYHas cuctema [DBC] «Jlauby.

4.__ http:/elibrary.ru/ - Hayunas snextponHas 6udanoreka Elibrary.ru.

5.__https://new.znanium.com 3nekTpoHHO-O0MOMMOTeHas cucreMa [IBC] «Znanium.comy. _

6.__https://dlib.eastview.com — Uadopmanmonnsiii ceppuc «East View.

7.__https://www.jstor.org - Jstor. [ToJIHbIC TEKCTBI HAyYHBIX KYPHAJIOB M KHUT 3apyOCIKHBIX H3-
JIATEILCTB.

8.__https://elibrary.worldbank.org - Onexrponnas 6ubnmmnoreka BcemupHoro banka.

9.__ https://link.springer.com - IloJIHOTEKCTOBBIE MOTUTEMATHYECKHE Oa3bl aKaIEMUYECKHX
’KYPHAJIOB U KHHUT U3JaTe]IbCTBA Springer.

10._https://ebookcentral.proquest.com - Ebook Central. IlonHble TeKCTbI KHUT 3apyOexHbIX Ha-

VYHBIX H3/1aTEILCTB.

11._https://www.oxfordhandbooks.com - [loctym K TOJHBIM TEKCTaM CIIPaBOYHHUKOB
Handbooks n3narensctBa Oxford mo npenMeTHbIM 001aCTsAM: S3KOHOMHKA U (PUHAHCHI, TIpa-
BO, OM3HEC U yNpaBJICHHUE.

12._https://journals.sagepub.com - [TonmHOTEKCTOBasI 6a3a HAYYHBIX KYPHAIOB aKaJEMUIECKOTO
n3IarenbcTBa Sage.

13. CnpaBouHo-nipaBoBas cucrema «KOHCYJIbTaHT».

14. DneKTpOHHBIN MEPUOINYECKUN CIIPaBOYHUK «I apaHTy.

HpOFpaMMHLIe, TEXHUYCCKHUE U IJICKTPOHHLIC CPEACTBA Oﬁy‘leHI/lﬂ U KOHTPOJIsA 3HAHUM.
AYI[I/ITOPI/II/I OCHaAlICHbI KOMIIBIOTEPOM C BBIXOJOM B MHTCPHECT.

IIporpammuslii komruiekc 1C.
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