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1. IlepeyeHb MIaHMPYeMbIX pPe3yJbTATOB 00y4YeHHs N0 JUCHUILIHHE (MOIYJII0),
COOTHECEHHBIX € IVIAHNPYEeMbIMH Pe3yJbTATAMH OCBOCHHS MPOrPaMMBbl

1.1. Huctunmuaa  B1.B.18  OcHOBBI  pUCK-MEHEIKMEHTa 00€CIeunBacT OBJIAJICHHUE
CJIEYIOIIMMH KOMIETEHIUSMU C YYETOM 3Tala:
Kon Koz orana Haumenosanue 3ramna
KOMITETEHIIH HanmenoBanue koMIeTeHIIMU OCBOCHMS OCBOGHIS KOMIICTEHIIHH
KOMITETEHIIUU
I1K-4 YMeHnue npuMeHsaTh ocHoBHbIE MeTonb! | 11K-4.4 CrocoOHOCTh IPUMEHSTH
(UHAHCOBOTO  MEHEKMEHTa  JUIA OCHOBHBIE METO/1bI
OLICHKH aKTHBOB, yIpaBICHUS (uHAHCOBOTO
OOOpOTHBIM  KallUTajOM, MPUHATHS MEHEI)KMEHTA 1o
MHBECTULMOHHBIX PELICHUH, PEIICHUN (UHAHCUPOBAHMIO,
0 (pMHAHCUPOBAHMIO, (POPMHUPOBAHUIO (bopMHUPOBAHUIO
JUBUACHIHON INOJIUTUKUA U CTPYKTYpPBI JUBUICHIHOMN ITOJINTUKH U
KaruTajia, B TOM 4HCie, IPU IPUHATUN CTPYKTYpbl KalluTana, B
pELIECHUH, CBSI3aHHBIX C ONEepalusIMHU Ha TOM YHCJIE, IPU IPUHATUN
MHPOBBIX  pBIHKaX B  YCJOBHAX pelIeHN, CBSA3aHHBIX C
100anu3auu ornepauusMid Ha MHPOBBIX
pBIHKaX B YCJOBMSX
rjio0aaIu3anuu
I1IK-9 CrocoOHOCTh OLIEHUBATh BO3IEHCTBHE T1IK-9.4 CrocoOHOCTE BBISBIISITE U
MaKpO3KOHOMHYECKOW  Cpelbl  Ha aAHAJIN3UPOBATh
(YHKIIMOHMPOBAHUE OpPTaHM3alUN | PBIHOYHBIE U
OpraHoB roCyapCTBEHHOIO " cneun(puIeckue pucKy,
MYHHIHUIAIBHOTO yIpaBJieHus, OLICHUBATh BO3JICHCTBUE
BBISIBJISITh M QHAIIM3UPOBATh PHIHOYHBIE MaKpO3KOHOMHUYECKON
U crenupuuecKue pHUCKH, a TaKKe cpelbl Ha
aHAJIN3UPOBATh MIOBEICHUE (YHKLIIMOHUPOBaHUE
noTpeOuTeneil IKOHOMHYECKUX Oar u CTPYKTYpP PBIHKOB H
¢dbopMHUpOBaHHE CIpOoca HAa OCHOBE KOHKYPEHTHOU Cpeibl
3HAHUS 9KOHOMMYECKUX OCHOB oTpaciu
MOBEAICHNUS OpraHM3alUil, CTPYKTYyp
PBIHKOB M KOHKYPEHTHOM  cpeibl
oTpaciiu
I1K-15.2 YMeHne NPOBOANTH AHAJIN3 PHIHOYHBIX [1K-15.2 YMeHue npoBOAUTh
U crieuu(pUIecKux puCKOB JJis AQHAJIU3 PHIHOYHBIX U
MPUHSTHS YIPABIEHYECKUX cnenu(UIECKUX pUCKOB
pELIEHNI, B TOM YHCIIE IIPU NIPUHATHN JUTSL IPUHATHS
petieHuit 00 MHBECTUPOBAHUU U YIpPaBIE€HYECKUX
(uHaHCUPOBAaHUU pELIEHNI, B TOM YHCIIe
IIPY NPHUHATUY PELICHUN
00 MHBECTUPOBAHUU U
(uHaHCUPOBAHUU
1.2. B pesynbrare ocBoenus aucuumiauHbl b1.B.18 OcHOBBI pHCK-MEHEIKMEHTA Yy

CTYACHTOB JIOJDKHBI OBITH C(POPMUPOBAHBI:

OTO/TD
(mpu HamUYUU
npodcTangapra)

Kox sTama
OCBOEHUA
KOMIIETEHIINHA

PesynbraTsl 00y4yeHus




[1C-452 Cnenuaiuct mo
YIPaBIECHUIO PUCKAMH

Pa3paboTka OTAETBHBIX
HaIlpaBJICHUN PUCK-
MeHepkMenTa/ PaspaboTka
METOIUYCCKOMN U
HOPMAaTHUBHOI 0a3bl CHCTEMBI
YIIPaBJICHUS PUCKAMU U
[IPUHLUIIOB YIIPABICHUS
pUCKaMH B paMKax
OTIEJIbHBIX OM3HEC-
[IPOLIECCOB, HANPABIICHUN

[1C-440 Cnenuanuct 1o
(haKTOPUHTOBBIM OIEPALUSIM
YIpaBieHue pUCKaMu
(haKTOPUHIOBBIX ONepanui

[1K-4.4

CriocoOeH MPUMEHATH MPOU3BOAHBIE UHCTPYMEHTHI
s (GOpMHUPOBAHUS JAMBUIACHIHOW TOJIMTUKUA U
CTPYKTYpbI KalluTasna;

CriocoOeH MPUMEHATh NMPOU3BOAHBIE UHCTPYMEHTHI
[UIsL YIIpaBJICHHUS PUCKAMU, MPHUHITHS PELICHUMH,
CBSI3aHHBIX C ONepalsIMU Ha MHPOBBIX PBIHKaX B
YCIIOBHSIX TJ100aTM3aluu

3HaeT KIacCU(PUKALMIO Pa3InYHbIX (PAaKTOPOB PUCKA
1 CIIOCOOBI X aHAJIHM3a HA YPOBHE KOMITAHWH;
CriocoOeH OlLleHUBaTh U aHAJTU3UPOBATh Pa3IMYHbIC
(dakTopbl prcka npu GOPMUPOBAHUU TUBUICHIHOM
NOJUTHUKU U CTPYKTYpHI KanuTana

[1K-9.4

3HAeT OCHOBHBIE TOHATHSA B O0JIACTH YIIpaBIICHUS
pUCKaMu

CriocoO€eH BBISBIATH U aHAIM3UPOBATH BO3JICHCTBUE
PBIHOYHBIX M CHEIU(PUUECKHMX  PUCKOB  HA
(YyHKIIMOHUPOBAHHUE OpraHU3aLUi
Criocobex OLICHNBATh
MaKpO3KOHOMHUYECKON Cpelibl HA
(YHKIIMOHUPOBaHUE CTPYKTYp PBIHKOB n
KOHKYPEHTHOM Cpe/ibl OTPaciiu C YYETOM PHUCKOB

BO3J€HCTBHUE

I1K-15.2

Ha ypoBHe 3HaHMil: Knaccudukanumio pazmuyuHbIX|
(GbakTOpoB puCKa H CINOCOOBI HMX aHaIW3a;
TEXHOJIOTUM OLEHKH U aHalu3a cuenu(uyeckux u
PBIHOYHBIX PUCKOB; METOJABI YNPABICHUS PUCKAMU
Ha ypoBHE KoMIaHuu. 3Hanue ERM-cucrem.;

Ha YpOBHE YMEHHUM: aHAJIM3UPOBATh M OLIEHUBATH
KOPIIOPATUBHBIE PUCKM Ha YpPOBHE KOMIIAHHU B
1L[EJIOM, aHAIN3UPOBATh  PHIHOYHBIE u
crneuu(uyeckue  pUCKU IpU  NPUHATUY
YIIPABICHYECKUX PEIICHUI

QHAJTM3UPOBATh PHIHOYHBIC U CTIEU(PUUECKUE PUCKH
Npyd TPUHATHN PEHICHHH 00 WHBECTHPOBAHWUU U
(buHAHCUPOBaHUU

Ha YpPOBHE HABBIKOB: BJIQJIETh HABBIKAMM BbISIBJICHUS]
(akTOPOB pPHUCKA; OLIEHKU pAa3IMYHbIX (HAKTOPOB
PUCKa; PUCK-MEHEIKMEHTa Ha YPOBHE KOMIIAHUU B

LIEJI0M;  IPOBOJUTH QHAIN3 PBIHOYHBIX H
crenn(puIecKux pHUCKOB npu NPUHATUN
YIpaBIEHYECKUX  pElIeHMH U pelieHuil o0

MHBECTUPOBAHUU U (MHAHCUPOBAHUHU

2. O0beM u MecTO TMCUHUILTUHBI (MoayJisi) B ctpykrype OIl BO

JucrtunmHa «OCHOBBI pUCK-MEHEHKMEHTa» OTHOCUTCS K 050Ky b1.B. «BapuatuBHas yacTs.
OO6s3atenbubie quctumuinHbly. Kox aucuumnuasl b1.B.18 Jlucuunnmaa u3zydaercs Ha 4 Kypce, B 8
cemectpe. Obmas Tpynoemkocts quctuiiuael 108/81 (3 3E).

CopepxaHue NUCUUIUIMHBI CIIYXKHUT MPOJOJDKEHUEM OCBOCHHUS TUCHUIUIMH —«DHHAHCOBBIM
MEHEKMEHT», « IHBeCTULIMOHHBIN aHau3y», « OCHOBHI Teopuu NopTdens», « DHHaHCOBas MaTeMaTUKa
1», «®uHAHCOBBIE HHCTUTYTHI U (JOHJIOBBIE PHIHKH, IIEHHbIE OyMaruy.



KonnuecTBo akameMuyeckux 4acoB, BBIJIEISEMBIX Ha KOHTAKTHYIO paOOTy ¢ MpemnojaBaTelieM
cocraBisieT 20 yaca, u3 Hux 10 — Ha nekuuoHHbIe 3aHATHS, 10 — Ha MpakTUYECKUE 3aHATHS, Ha
CaMOCTOSITEIIbHYIO pa00Ty 00yJaroNuXcsi OTBOUTCS 42 4acoB.
DopMoii MPOMEKYTOUHOM aTTeCTAI[MN B COOTBETCTBUU C YUEOHBIM TNIAHOM SIBISIETCS DK3aMEH.

3. CoaepxaHue ¥ CTPYKTYpa JTUCUMIIMHBI (MOXYJIs1)

Tabnmma 2.
n/m HaunmeHoBaHue TeM | O0beM AUCHUIIMHBI (MOAYJIfA), yac.  ([Dopma TeKyuiero
pa3naesioB) Bcero KonTakTHast padora KOHTPOJIS
00yJaroUIuXcs ¢ ycneBaemocTu?,
npenojaBartejem mno NMPOMEKYTOUYHOI
BUIAM Y4eOHBIX 3aHATHH aTTecTanuu
J |Jap [m3 [KCP | cp
Ounasn popma odyuenus
Tema 1 | [Ipouecc ympaBiaeHus 9/6,75 2/1,5 7/5,25 O
puckoM. MonenupoBaHue
(GhaKkTOpOB pHCKa.
Tema 2 | DBomrouus 3a1a4 puc- 11/8,25 21,5 2/1,5 7/5,25 0]
MEHEPKMEHTA
Tema 3 Knaccudukanus pruckos. 13/9,75 |4/3 2/1,5 7/5,25 0]
[TpoGaembr
KJIaccu(UKaIum.
TFema 4 | KopnopaTuBHBIN PUCK- 13/9,75 |4/3 2/1,5 7/5,25 K3
MeHekMeHT. ERM-
CUCTEMBL.
Tema 5 | PerynupoBanue 13/9,75 |4/3 2/1,5 7/5,25 O
yIOpaBJIEHUS! PUCKAMH.
Pemenusa basensckoro
KOMUTETA U UX
peanm3anmsi.
Tema 6 | LleHHOCTBH IO/ PUCKOM. 13/9,75 |4/3 2/1,5 7/5,25 K3
Mepa pucka VaR.
[Ipome:kyTOUHAasI 36/27 IK3aMeH
ATTECTAIUS
Bcero: 108/81 R20/1 10/7,5 42/31,
5 5
Ipumeuanue:

* — npu npumeHeHuu 1eKMpPOHHO20 00YUeHUsl, OUCMAHYUOHHBIX 00PA308AMENbHBIX MEXHOL02ULL
8 COOMBEMCMEUU C Y4eOHbIM NIAHOM,
** — hopmoul mexkyweeo konmpons ycnesaemocmu: onpoc (0O), mecmuposanue (T), konmponvHoe
3adanue (K3), konnoxeuym (K), acce (3), pechepam (P), oucnym (/]) u op.

Conep:xaHue TMCUMILIMHBI (MOYJIs1)

Nen/m | HaummeHoBaHue Coaepxxanue Tem (pa3zesioB)
TeM (pa3aeJioB)
Tema 1 | ITpouecc Ilonatue pucka. CnoxHocTh omnpeneneHus. Konpaukr pucka u
yIpaBiIeHUA BO3HarpaxaeHus. @akTopsl pUcKa U crocoObl UX MOJEIUPOBAHMUSL.

PHUCKOM.




MoaenupoBanue
(haKkTOpOB pHCKa.

Tema 2 | OBomonusa  3amay | Pa3zHuna Mexay mpeacka3aHUeM U MpOrHo3upoBaHueM. Pacrnipenenenue
pHUCK- noteps. Cucrema nokasartesel, CKOppeKTUPOBAHHBIX HA PUCK. Y CIEXH U
MEHEPKMEHTA HEYJ1a4l PUCK-MEHEDKMEHTA 3a MOCICIHNE ACCATHIICTHSL.

Tema 3 | Knaccudukanus PorHounsli puck. Kpenuthslii puck. Puck nukBuaHoctu. OnepanyuoHHbIN
puckoB. [Ipo6nemsl | puck. FOpuaudeckuidi W peryiasTOpHbIA puckH. JlenoBoW  pHCK.
KJaccu(uKaum. Crparernyeckuii  puck.  Pemyramuonnsle  pucku.  [IpoGnemsr

KJIacCU(UKAIIIH.

Tema 4 | KopniopatuBHbIi CoBer JUpPEeKTOPOB M €ro (yHKIUH IO PYKOBOACTBY PHUCK —
PUCK-MECHEDKMEHT. | MeHeDKMeHTOM Kommanun. CRO — ero mpaBa u 00sS3aHHOCTH 10
ERM-cucremsl. HaJIAKUBAHUIO CUCTEMBI PUCK —MEHEPKMEHTA B KOMIIaHUH.

KoMmuTeTsl 110 puCKaM U MX POJIb B ONIPECIICHUN U OTPaHUYCHUH YPOBHEH
PHUCKOB. AYyJUTOPCKUN KOMUTET U €€ (PYHKIUS 110 YIPABICHUIO PUCKAMU

Tema 5 | PerynupoBanue Heobxomumocth bazenbckoro cormameHusi. BaxHeimme mokazarenu
YIIPaBJICHUSA JOCTaTOYHOCTH KanuTajga. OTHOIIEHHE AaKTUBOB K KamuTaly U
puckamu. PemieHus | OTHOLIEHHE KaluTana K aKTMBaM, B3BEUIEHHBIM 10 pUCKy. KpeauTHblil
bazenbckoro SKBUBAJICHT 11 BHEOAJIAHCOBBIX PHUCKOB. Tpm cronma baszembckoro
KOMUTETA M  HX | COIVIAILICHUS.
pean3anus.

Tema 6 | LlenHocTh nox | Onpenenenue neHHocTy noja puckoM. IIpumenenne VaR Ha npaxTuke.
PHCKOM. Mepa | Ucropuueckoe MozpenupoBanue. Merog Monte Kapno. Crpecc
pucka VaR. TECTHPOBAHUE.

4. MarepuaJibl TEKylIero KOHTPOJIS yCIIeBAeMOCTH M (DOH/ OLIECHOYHBIX CPEACTB

NMPOMEKYTOYHOM ATTECTALMM MO JMCUMUILINHE (MOIYJIIO)

4.1. @opmMblI M METOABI TEKYLIEr0 KOHTPOJISI YCIIEBAEMOCTH U NMIPOMEKYTOYHOM aTTeCTalluu.

4.1.1. B xone peanuzanuu JUCHUIUINHBL «OCHOBBI PUCK-MEHEI)KMEHTa» UCIOJIb3YIOTCS CIEAYIOLINE
METO/Ibl TEKYIIET0 KOHTPOJIS U yCIIEBAEMOCTH 00yYarOLINXCS:

— IIPY MPOBEJICHUH 3aHATHH JIEKITMOHHOTO THMA: ornpoc(O);
— IIpY IPOBEJEHUM 3aHATHH ceMuHapckoro tuna: onpoc (O), koHTposbHOE 3aaanue (K3)

4.1.2. Dx3aMeH NPOBOJUTCS MMCbMEHHO: PEILICHUE MPAKTUYECKUX 3a]ad.

4.2. MaTepuaJibl TEKYLIero KOHTPOJIsI YCIIeBA€MOCTH.
KonTtpoubnsblie 3aganust (Temsi 3 u 6)

Tema 3.

1.

Knaccudukanusi puckoB B IpeANPUHIUMATENbCKOMN ESTETbHOCTH.

2. 3auHTEpecOoBaHbI JU Bbl B CTPAXOBAHUHU XKU3HU WIIU JIyUIIE BaM O IPYyroMy YIIpaBisTh
CBOMMH pUCKaMH ( U KaKUMHU?), €CIIH:
A. BBl OIMHOKHH Yen0BeK 0e3 MKIUBEHIIEB.
b. Bl oquHOKUI YEJIOBEK C MKIUBEHIIAMU — HacJle JHUKAMU.
B. Bs1 paboraromias u 6e3aeTHas napa.
I'. Bl 6e3neTHas cynpyskeckas rnapa, Ho paboTaeT TOJIBKO OJMH U3 CyIPYTOB.
. Bl cynpyxeckas rmapa, UMeeTe AeTeH.




4. Tlpenmonoxum, 4To 2-X (aKTOpHAs PHUCKOBAsh MOJENb ONPEAEseT JOXOIHOCTb
POCCHICKMX KOMITAHUH CO CIICAYIOUMMHU (PaKTOpPaMHU: JOJITOCPOYHAs MPOLEHTHAS CTaBKa
(dakrop 1) u 06BembI Mpon3BoAcTBa (hakTop 2). UyBCTBUTEIHHOCTH KOMITAHUHN K (paKkTOpam
OTIPENIeIISUTUCH C TIOMOIIBIO PErPECCUOHHOTO aHAIM3A.

[Toy4deHs! cnenyronye pe3yabTaThl:

Kommanus bi1 bi2
X -03 2.1
Y 0.14 -0.8
Z -0.21 1.2

OnpenenuTb PUCKOBBIC MPEMHUHM K 3THM (haKTOpam, €CIIM OXKHIACMbIC TOXOTHOCTH
kamranuii TakoBbl: E(Rx) =7.08%, E(Ry) =3.4% u E(Rz) =4.56%.

Tema 6.

1. Merox Monte Kapno i pacuera VaR.

2. KapTtsl pucka v JIMHUU TOJIEHPAHTHOCTH.

3. Kak ¢epmep ¢ momoIpo JUBEpCUPHUKAIIMA MOXKET YMEHBIIUTh PUCK HEYPOXKast 36PHOBBIX ?

4. TIlpenmonaras, 4To JOXOJHOCTh MOPT(ENS MOAUMHAETCS HOPMAIBHOMY paclpeieseHHI0, FooBas
BoJIaTHIIbHOCTE TopTdhens 30%, cocuuTarh MOIYroJOBOE MaTeMaTHYECKOe OKUAaHue neduiuTa s
JIOXOJTHOCTH C YPOBHEM 0Bepust 99%.

Bomnpocs! a1 yCTHOro onpoca
(Tema 1)

1. IlonsTtre pucka. CI0XKHOCTb ONpEAETICHHUS.
2. KoH(]UKT pucKa 1 BO3HATpaKIACHUSI.
3. dakTopsl prcKa U CIOCOOBI X MOAECTUPOBAHMUS.

(Tema 2)

1. Pa3nuna Mexay npeiackazaHueM U MPOTHO3UPOBAHHUEM.

2. Pacnpenenenue noreps.

3. Cucrema nokasaresnen, CKOppEeKTUPOBAHHBIX HA PUCK.

4. VYcnexu u HCyaa4Yu pUCK-MCHCIPKMCHTA 3a MMOCICAHUC ACCATHIICTUSA.

(Tema 4)

1. ®ynkuun CoBeTa TUPEKTOPOB IO PYKOBOJACTBY PUCK — MEHEKMEHTOM KOMIIaHUH.

2. CRO - ero mpaBa U OOS3aHHOCTH IO HAJIAXXKUBAHUIO CHCTEMBI PUCK —MEHEKMEHTa B
KOMITaHUH.

3. KomwureTsl 110 pUCKaM U UX POJIb B ONPEICICHUN U OTPAHUYECHUN YPOBHEN PUCKOB.

4. KopnopaTtuBHblil puck-meHekMeHT. ERM-cuctemsi.

(Tema 5)

1. HeoOxomumocts ba3enbCckoro cornamieHus.
2. Baxueiimue moka3areny JOCTATOYHOCTH KAIATAIA.



3. OTHOIIEHHE aKTMBOB K KallWTaly M OTHOILIEHHME KalHuTajla K aKTHBaM, B3BELICHHBIM I10
PHCKY.

4. KpenuTHbli SKBUBAJIECHT AJi1 BHEOAIaHCOBBIX PUCKOB.

Tpu cronna bazenbckoro cornameHus.

i

4.3. OnleHOYHBIE CPEACTBA ISl MPOMEKYTOUHOH aTTeCTAIMH 00yYaIOLIUXCS.

4.3.1. IlepeyeHbr KoOMIEeTEHUMI € yKa3aHMeM J3TanoB HX (oOpMHpPOBaHHMS B IpouLecce
ocBoeHHsi oOpa3oBareqbHOWl mnporpammbl. IlokasaTteam HM KpUTepUM OLEHHMBAHUA
KOMIIETEHIUI ¢ y4eTOM 3Tana ux (popMHPOBAHUA

Kox srama
Kon HanmenoBanue >Tamna
KOMITETEHIIHH HaumenoBanue KOMIICTCHIIUN OCBOCHMUS OCBOCHS KOMIICTEHIIHH
KOMIIETEHIUH

I1K-4 YMenue  npumensaTb — ocHoBHbIE | [1K-4.4 CrocoOHOCTh ~ IPUMEHSATH
MeTOAbl (PMHAHCOBOTO MEHEKMEHTA OCHOBHEIE METOBI
JUISL OLIGHKH AaKTUBOB, YIPaBICHUS (hMHAHCOBOTO MEHEKMCHTA
O00OpOTHBIM KAaIlUTaJIOM, MPUHITHS o (buHAHCHPOBAHMUIO,
WHBECTUIIMOHHBIX penieHui, (hopMHUPOBAHHIO
pemieHnid 10  (UHAHCHUPOBAHMUIO, IABUICHAHON IIOJUTHKH U
dbopMHUpPOBAHUIO JIMBHICHTHOM CTPYKTYpHI KanuTaia, B TOM
MOJIUTHKU U CTPYKTYpHI KaluTamia, B yucle, TOpU  [PUHATHH
TOM YHCJIC, IPY MPUHATUH PEIICHUN, pelieHui, CBA3AaHHBIX C
CB3aHHBIX C  OMepalmusMd  Ha omepanusiMd Ha MHPOBBIX
MHPOBBIX PBIHKAX B  YCIOBHUAX PBIHKaX B YCIOBUSIX
ro0an3au riio0anu3amun

I1K-9 Croco0OHOCTE onenuBars | [1K-9.4 CrnocoOHOCTh BBISIBIISITE U
BO3/ICIICTBIE MaKpPOIKOHOMHYECKOM aQHAIM3UPOBATH PHIHOYHBIE U
cpeapl  Ha  (YHKIUOHUPOBAHHUE crierpuIecKue pHCKH,
OpraHu3anuit 51 OpraHoB OLIEHUBATH BO3IEHCTBHE
roCyJIapCTBEHHOTO i MaKpOIKOHOMUYECKON
MYHHIIUIIAIBHOTO yHpaBIcHHUS, Cpensl Ha
BBISABIISTH u aHAIN3UPOBATh (YHKIIMOHUPOBAHKE
PBIHOYHBIE U cielU(HUECKUe PUCKH, CTPYKTYP PBIHKOB u
a TaKKe aHaM3UPOBATH TMOBEIACHUE KOHKYPEHTHOMU cpenabl
notrpedureneil YKOHOMUYECKUX OJar oTpaciu
U (opMHUPOBAHHE CIIPOCA HA OCHOBE
3HaHUA  DKOHOMHYECKHMX  OCHOB
MOBEJICHUSI OpraHU3alMi, CTPYKTYpP
PBIHKOB M KOHKYPEHTHOW cpeibl
OTpaciu

IIK-15.2 YMeHue NpoBOAUTh aHAJIN3 IIK-15.2 CnocoOHOCTH MPOBOIUTH
PBIHOYHBIX U CHEIU(DUIECKUX aHAJIU3 PHIHOYHBIX U
PHUCKOB ISl IPUHSITUS crenupUIecKuX PUCKOB AJIs
YIIPaBICHUECKUX MIPUHATHS YIIPABICHUECKUX
pEILIeHU, B TOM YUCIE IPH pEIlIeHUH, B TOM YHUCIIE TIPH
NPUHATUU PElIeHui 00 MPUHITUU pelIeHui 00
WHBECTUPOBAHUU U WHBECTUPOBAHUU U
(¢brHaHCUPOBAHUU (hMHAHCUPOBAHUU




MUBUIEHIHON HOJIUTUKH U

YIIpaBJICHUS pPUCKaMU, IPUHATHS

Ortan ocBoeHus | [TokazaTens oneHUBaHUA Kputepuit onenuBanus
KOMIICTCHIIU
I1K-4.4 CnocobeH  MPUMEHSATH [Ipumensier MPOU3BOJIHBIC
CriocoOHOCTh MPUMEHATH MPOU3BOAHBIE MHCTPYMEHTHI U1l | UHCTPYMEHTBI IuiE: 000CHOBaHUS
OCHOBHBIE MeTo/ibl (OpMHUpPOBAaHUS  TUBUIACHAHON | (hopmupoBaHUS JTUBUCHTHOM
(¢uHAHCOBOTO IMOJINTUKHU 51 CTpYKTYpBI | IIOJIUTUKU M CTIPYKTYphl Kamurajla B
MEHEI)KMEHTa M0 KamuTala; pamMKax MpakTUYECKOTo 3a/1aHNUS;
(rHAHCUPOBAHMIO, CriocobeH  mpUMEHSTH IIpumMenser B  HpaKTUYECKOU
(bopMUPOBaHUIO MIPOM3BOHBIE HHCTPYMEHTHI U1 | pabOTe MPOU3BOIHBIE MHCTPYMEHTHI AJIs

YIpaBICHUS  PUCKAMHY, IPUHATUSA

(MHAHCOBO-DKOHOMHYECKHE
pacueTbl, CBSI3aHHbIE C OLICHKOMH
PHICKOB;

Crnoco0OeH OLIEHUTh PIHOYHBIE U
crenupuUecKre pucku

Crnocoben MIPOBOJTUTH
KJIACCU(PUKALIMIO PUCKOB,
Crnocoben aHAJTM3UPOBATh

pPBIHOYHBIE © crenuduIecKue
PHCKH KOMIIAHUU

CrniocoOeH y4ecTb PBHIHOYHBIE H
crieuduyeckrue pHCKH
OpraHM3alii [pU  TPUHIATHH
penieHnii 00 MHBECTHPOBAHUU U
(buHAHCHPOBAHUH

CTPYKTYpbl KaluTajla, B PEIICHHH, CBSI3aHHBIX C | pELIeHUH, CBA3aHHBIX C ONEPALUsIMHU Ha
TOM YHCIIE, IPYU IPUHATHY ONEpalusMd  HAa  MHUPOBBIX | MHUPOBBIX  pBIHKaX B  YCJIOBHAX
pELICHUH, CBA3aHHBIX C PpbIHKaX B YCIOBHSIX | Ii1oOanu3anuu
oTrepalusIMU Ha MUPOBBIX| TJI00ATH3aIUN I'pamoTHO M B moMHOM OOBeMe
pPBIHKaX B YCIOBMAX 3HaeT KJIACCMQUKALMIO | JaeT  KJIACCU(PHUKALMIO  pa3IM4YHbIX
rio0anu3anuu pa3nuyHbIX (PaKTOpOB pucka W | (HaKTOPOB PHCKA M CIIOCOOOB MX aHATU3A
croco0bl X aHajJM3a Ha YPOBHE | HAa ypOBHE KOMIIAHMU;
KOMIIaHUH; B MPAKTUYECKOU pabote
Crniocoben OLIEHUBATh U | NIPOBEJICHA OLIEHKA M aHAJIU3 Pa3IMYHbIX
aHAJIN3UPOBATh pasnuuHble | (akTOpoB pHcKa NpU (HOPMUPOBAHUU
(bakTopsl pHcKa IpU | AUBUICHIHOW HOJUTUKH U CTPYKTYpPbI
dopmMHpOBaHMM  TUBHACHAHON | KamuTana
HOJIMTUKH U CTPYKTYPhI KanuTaaa
[1K-9.4 3HaeT OCHOBHbIe TOHATHA B CaMOCTOATENBHO M B TOJHOM OOBEME
CrocoOHOCTh BBIABIATH M 00J71aCTH YIPABICHUS PUCKAMU u3JaraeT OCHOBHBIE MOHATHS B 00JacTu
AQHAJIU3HPOBATh Criocoben BBISIBJISTD U | yIpaBJIEHUS pUCKAMHU
PBIHOYHBIE Y aHAJIM3UPOBAThH Bo3zaeicTBue | [IpencraBneH  aHanu3 ~ BO3ACHUCTBUS
cnenu(UIecKue  PUCKH, PBIHOYHBIX H  CHENU(UIESCKHUX | PIHOYHBIX M CHEIH()PUISCKIX PUCKOB Ha
OLICHUBAaTh BO3/CHCTBUE PUCKOB Ha (YHKIHOHHPOBAaHUE | PYHKLIMOHUPOBAHUE OpraHU3aLUi
MaKpPO3KOHOMUYECKOM OpraHu3aui IIposenena OLICHKA BO3JECHCTBUS
cpelbl Ha CniocobeH OLIEHUBATh | MAKPOIKOHOMUYECKOH cpeabl Ha
(yHKIIMOHUPOBAHKE BO3/JICHCTBUE (YHKIMOHUPOBAHUE CTPYKTYp PHIHKOB U
CTPYKTYpP  PBIHKOB ¥ MaKpO’KOHOMMYECKOW cpe/ibl Ha | KOHKYPEHTHOU Cpelbl OTPACIH C YYETOM
KOHKYPEHTHOM cpensl GYHKIIMOHMPOBAHUE  CTPYKTYp | PUCKOB
oTpaciu PBIHKOB M KOHKYPEHTHOW Cpe[bl
OTpacily C YYETOM PUCKOB
IIK-15.2 Cnocoben npoBoAUTh | CaMOCTOSITEIBHO U BEPHO OIPENEIEHBI

OCHOBHBIE TNPUHIUIBI KOPHOPATUBHBIX
(¢uHAHCOB 1711 TPOBEICHMS aHAIN3a
PHUCKOB

ITpoBenena knaccuuKarys puckoB
[Ipoananu3upoBaHbl  pBIHOYHBIE U
crienn(puveckue pUcKu KOMITaHUN
[IpousBeneHbl PBIHOYHBIE U
cneun(puyeckue pPHUCKH KOMIIAHUM TpU
MPUHITUU PELIEHUN 00 MHBECTUPOBAHUU
U (MHAHCUPOBAHUU




4.3.2. Tunosble OlleHOYHbIE CPEICTBA
Crnincok BONpocoB Jyist MOATOTOBKH K 3K3aMEHY:

1. Puck, Kak OJJMH U3 OTJIMYUTEIbHBIX IPU3HAKOB MPEANPUHUMATENbCKON IEATETbHOCTH.

2. HeonpeneneHHOCTb, CBsS3aHHasi CO CPENOM, B KOTOPOM MPUHUMAETCS PEIIEHHWE U PUCK.
[IpuuuHb! U HakTOPHI pUCKAa.

3. TlosBneHWe pHCK- MEHEHKMEHTa, Kak 0co00il (YHKIHMH €O CBOMM aHAIUTUYECKUM
anmnapaToM.

4. N3meHenne QyHKIUNA PUCK — MEHEDKMEHTA.

5. Aupekrop no ynpaieHuto puckamu (CRO) u ero Mecto B KOPIOPAaTUBHOM PYKOBOJICTBE.
ERM —niporpaMmsl.

6. OCHOBHas 11€JIb PUCK — MEHE/KMEHTA. Y paBHOBEIIMBAHUE PUCKA U BO3HATPAXKICHHUS.

7. HanaxxuBaHue B3aUMOCBSI3U PyKOBOIUTENICH OM3HECA U CIICIIUATNCTOB PUCK — MEHEDKMCHTA.

8.PbIHOYHBIN pUCK.

9. KpeautHslii puck

11. puck TMKBUITHOCTH

12. OnepanmoHHbII pUCK

13. FOpunndeckuil peryiasiTopHble PUCKH

14.Crparernueckuil puck

15. PenyTalilnOHHBINA PUCK.

16. CoBeT nupeKTOpOB € ero (PyHKUUHU M0 PYKOBOACTBY PUCK — MEHEIP)KMEHTOM KOMITAaHUU.

17. CRO — ero mpaBa u O0S3aHHOCTH TO HaJNQXXKHUBAaHUIO CHUCTEMBI PUCK —MEHEKMEHTa B
KOMITaHUH.

18. KoMuTeThl O pUCKaM U UX POJIb B ONPEIEIECHUN U OTPAHUYEHUN YPOBHEN PUCKOB.

19. Aynutopckuii KOMUTET U €€ (YHKIHS MO YIPABICHUIO PUCKAMHU

20. bazenbsckue cornameHus U ((UHAHCOBBIC OTPAHUYUTEH, CKOPPEKTUPOBAHHBIE HA PUCK.

21. Tpu cronna bazenbckux coriameHui.

22. Mogaenb VaR u npeanosioxeHus, JIeKalne B €€ OCHOBE.

23. TlpuMeHeHNe METOJIOB cTaTUCTHYecKoro moaenupoBanust (Monte — Kapno) mnst oneHku
BenmnuuHbBI VaR 06e3 npeanonokeHus o JOTHOPMaTHOCTH.

22. Ctpecc — TECTUPOBAHKE U aHAJIN3 CLICHAPUEB KAaK METO/Ibl aHAJIW3a U OLIEHKU PUCKOB.

IIpumep PK3aMEHALIMOHHOTO 3aJaHus

Bapuanr 1.

1: IuBectop permn kynuth 1000 akiwii kommanuu X 1o 1ieHe 2 py0. 3a akiuio. OH BKIIAIbIBAeT
cBou 500 pyO0., u erre 1500 py0. OH IUIaHUPYET B3AThH B 0T Ha Mecsil. [ToTepst COOCTBEHHBIX JICHET HE TaK
KpPUTHYHA JIT1 UHBECTOpa. J[Jisl Hero HAMHOTO BayKHEE BEPHYTh JIOJT.

A) Eciu Ob1 THBECTOp OBLT YBEPEH C BEPOSITHOCTBIO 95%, UTO akium 4epe3 Mecsi] OyayT CTOUTh He
MeHee 1,6 py0., TO MOT JI TaKOM PHUCK OBITh JTSl HETO TIpHEMIIeM?

B) Ecimi ObI nHBECTOp OBLT YBEPEH C BEPOSITHOCTHIO 95%, UTO aKkiuu yepe3 Mecsi] Oy yT CTOMTh HE
MmeHee 1,4 py0., TO MOT JI TAKOM PUCK OBITH TSl HETO TIpUeMIieM?

C) Ecnu Obl MHBeCTOp OBLT YBEPEH C BEPOSITHOCTBIO 95%, UTO akimu yepe3 Mecsiil Oy IyT CTOUTh He
Meree 1,5 py0., To MOT JI TaKO#M PUCK OBITH JIISI HEro prHeMiieM?

OTBeTUTH Ha BOIPOCHI C UCIIONBL30BaHMUEM MephI pucka VaR.

2: KoMnanwust umroprep, coOupaeTcs uepe3 Tpu Mecsiia UMIIOPTUPOBATH TOBap, HOMUHUPOBAHHBIH
B eBpo Ha 100 miH. py6., 3 HuX 50 MiH. pyO. OymyT B3sTHI B KpeauT. COrnacHo MporHo3aM Kypc €Bpo
4yepe3 TpU Mecsiia MOKeT ¢ BeposTHOCTBIO 50% BeIpacTi Ha 20% 1Mo cpaBHEHHIO ¢ OxHnaeMbiM. C
BEpOSTHOCTHIO 30% NMPOLIEHTHAsI CTABKA MO KPEIUTY MOKET BBIPACTH Ha 5% 10 CPAaBHEHHIO C 0XKUIAEMOH.
A) OnpenenuTs 3aK0H pactpeieNieHus! oTephb JAaHHOM KOMITAHUH.
B) Ompenermuts VaR,.,, ¥ TOSCHATH €TO CMBIC]I.



[Mpumep 3: TTpuBoauTCS BRIOOPKA PEATH30BaHHBIX JTOXOMHOCTEH 10 akTuBY 3a 20 mepronoB (B %)
{2;6;-5;0;3;6;-3;-5:4;8:;-7;5,6;1;4;-4;4,0;-6;2}. CTaTUCTUYECKH OIICHHThL MAKCUMAaJIbHO BO3MOXKHYIO
TOTEPIO B IIEHHOCTH aKThBa (B %) ¢ BeposTHOCTHIO 90% .

Bapuant 2

1: MuBectop permmn kymuth 1000 akip komnanuy X 110 1ieHe 3 pyo0. 3a akipro. OH BKJIapIBacT
cou 1000 py6., u eme 2000 py0. OH IUIaHUPYET B3STh B JIOIT HA Mecsil. [loTepst COOCTBEHHBIX JICHET He
TaK KpUTUYHA [Tl MTHBECTOpA. [{11s1 Hero HaMHOTO Ba)KHEE BEPHYTH JIONT.

A) Ecimm 661 THBECTOp OBLT YBEPEH C BEPOSTHOCTBIO 95%, UTO akImn depe3 MecsI] Oy IyT CTOUTh He
MeHee 2,1 py0., TO MOT JI TaKOM PHUCK OBITh JTSl HETO TIpHEMIIeM?

B) Ecimn 661 mHBeCTOp OBLT yBEPEH C BEPOSTHOCTHIO 95%, UTO aKiyy yepe3 Mecsil OyayT CTOUTh He
MeHee 1,9 py0., To MOr JIi TaKOM PUCK OBITH IS HETO ITpHeMiIeM?

C) Ecnu Obl mHBeCTOp OBLT YBEPEH C BEPOSITHOCTBIO 95%, UTO akimu yepe3 Mecsiil Oy IyT CTOUTDb He
MeHee 2,5 py0., TO MOT JIM TaKOH PUCK OBITH I HEro prueMiiemM?

OTBETUTH Ha BOMPOCHI C HCHOIBL30BAHIEM MephI pucka VaR.

[Mpumep 2: Kommanusi wumrmoprtep, coOMpaercsi uepe3 TpH Mecslla HMIIOPTUPOBATH TOBAp,
HOMHMHHPOBaHHBINA B €Bpo Ha 200 MiH. pyO., u3 Hux 100 MiH. py0. OymyT B3sTHI B Kpemut. CormacHo
MPOTHO3aM KypC €BpO Yepe3 TP Mecsiia MOXKeT ¢ BeposaTHOCThiO 50% BbipacTu Ha 10% 1o cpaBHEHMIO C
oxugaembiM. C BepositHoCTbIO 40% MpOLIEHTHAs CTaBKa MO KpenuTy MoxeT Bbipactd Ha 10% 1o
CPaBHEHUIO C OXKHIACMOM.

A) OnpenenuTs 3aK0H pacpeaeIeHIs TOTePh TaHHON KOMITAHHH.

B) Onpenemuts VakR,,,, ¥ NOSCHATH €70 CMBICIL.

[Tpumep 3: TTpuBoauTCs: BHIOOPKA PEATM30BAHHBIX JTOXOAHOCTEN 10 akTUBY 3a 20 meproaoB (B %)

{2;7:-8;1;0:4;-3;-7;3;-6;-7;5;6;0;1;-9;1;0;5;2}. CTaTuCTUYECKH OICHUTh MAaKCUMAaJIbHO BO3MOXKHYIO
MOTEPIO B IIEHHOCTH aKTHBa (B %) ¢ BeposTHOCTBIO 90% .

IxaJjia oneHUBaHUA

CaMocTOATEIPHO W B TOJHOM O0BEMe U3Jaraer OtanyHo
OCHOBHBIE TTOHATHS B 00JIACTH YIIPaBICHUS PUCKAMH (85-100 6amnoB)
CaMOCTOSITeTHhHO M BEpPHO OMpEACEHbl OCHOBHBIC

MIPUHIINTIBI KOPIOPAaTUBHBIX ¢buHaHCOB IE

IPOBE/ICHUS aHAJIHM3a PUCKOB
I'pamoTHO ¥ B MOJTHOM 00BEME MaeT KiacCHUPUKAIUIO
pa3NuYHbBIX (PAKTOPOB pHCKa U CIOCOOOB X aHAIM3a Ha
YpOBHE KOMIIaHHH;

[TpoBeneHa knaccuuKaIys pUCKOB
[Ipoananu3upoBaHbl pPHIHOYHBIE U clelupUYecKue
PHUCKH KOMIIaHUU

[IpousBeneH aHamu3 PBHIHOYHBIX U ClEUU(DUUECKUX
PUCKOB  KOMIIAHMM TpPH MPUHATHH pEUIeHUH 00
WHBECTUPOBAHUU U PUHAHCUPOBAHUU

B mpakTtuueckoil paboTe mpoBeeHa OICHKa U aHalu3
pasnuyHBIX (AKTOPOB pHUCKa TpH (HOPMUPOBAHUH
JUBHICHIHOM MOTUTHKH U CTPYKTYPbI KaruTaia
IIpencraBinen aHanu3 BO3JACHUCTBUS PBIHOYHBIX U
cnenu(UYeckux pHUCKOB Ha  (YHKIIMOHHPOBAHUE
Opra"u3aruin




[IpoBeneHna oneHka BO3ACHCTBUS MAKPOOIKOHOMUYECKON
cpelbl Ha (PYHKUHMOHUPOBAHHE CTPYKTYpP PBIHKOB U
KOHKYPEHTHOH CpeZibl OTPACIH C Y4ETOM PUCKOB

CaMOCTOSITEILHO U B IOJHOM OOBEME U3JIaraeT
OCHOBHEIE IOHATHS B 00J1aCTH YIpaBJICHUA pUCKaMU
CaMOCTOSTEIIEHO U BCPHO ONpCACIICHbBI OCHOBHBLIC

MIPUHIINTIBI KOPIOPAaTUBHBIX ¢buHaHCOB IE
MIPOBEICHUS aHAJIN3a PUCKOB
I'pamoTHO, HO HE B MOJIHOM 00beMe Jaer

KJaccU(UKAIMIO pa3IMYHBIX (PAKTOpOB pHCKa U
croco0O0B X aHAJIN3a Ha YPOBHE KOMIIAHUU;
[TpoBenena kimaccudukanus PUCKOB C HEOOIBIIUMU
HETOYHOCTSAMHU

[Tpoananu3upoBaHbl PHIHOYHBIE U cHenuduyecKue
PHUCKH KOMIIAaHUH

[IpousBeneH aHaiW3 PBHIHOYHBIX U CHEIHM(PUUECKHX
PUCKOB  KOMIIAHMM MpH MPUHATHM pEUIeHUH 00
MHBECTUPOBAHUHM U (PMHAHCUPOBAHUU C HEOOIBLINMHU
omunoOKaMu

B mpakTtuueckoi paboTe mpoBeeHa OICHKa U aHalIn3
pasnmuyHBIX (AKTOPOB pHUCKA TpH (HOPMUPOBAHUH
JUBHICHIHOM MOTUTHKH U CTPYKTYPBI KaruTaia
IIpencraBnen HE B TIIOJIHOM O0OBEME aHaIu3
BO3/ICUCTBUS PHIHOYHBIX M CIIEIU(PUUECKUX PUCKOB Ha
(GYHKIIMOHMPOBAHUE OpraHU3aLul

IIpoBeneHa oLeHKa BO3ACUCTBUS MAKPOOKOHOMUYECKON
cpelbl Ha (PYHKUIMOHUPOBAHHE CTPYKTYpP PBIHKOB U
KOHKYPEHTHOM Cpe/bl OTPACIH C Y4ETOM PHCKOB

Xoporro
(70-84 6anna)

He moxer nate ompezneneHuss OCHOBHBIX IMOHSATUNA B
00J1acTH yIpaBJICHUS pUCKAMU

He onpenensier oCHOBHBIE IPUHLIUIIBI KOPIIOPATUBHBIX
(uHAHCOB ISl IPOBE/ICHUS aHAJIN3a PUCKOB

B orpannueHHoM o0BeMe  J1aeT KiacCU(UKALUIO
Pa3IMYHbIX (AKTOPOB PUCKA U CIOCOOOB UX aHAIM3a Ha
YPOBHE KOMIIAHUU;

[TpoBeneHa knaccuduKaIys pUCKOB C ONTHOKAMH
[Ipoananu3upoBaHbl PHIHOYHBIE U CleHU(UYECKUE
PHUCKH KOMIIAHUU C OIINOKaAMH

[IpousBeneHn aHanmu3 PBIHOYHBIX U CHEUUDUUECKUX
PHCKOB  KOMIIAHWW TIPH TPHUHATHH pPEUICHHH 00
WHBECTUPOBAHUU M (UHAHCUPOBAHHUHU C OLTUOKAMU

B npaktuyeckoil paboTe mpoBe[eHa OLEHKA U aHAJIN3
pa3nuuHbIX (QakTOpoB pHcka Tpu (OPMUPOBAHUU
JUBUJCHIHON NOJUTUKU MU CTPYKTYphl KamuTajia ¢
omubKaMu

[IpencraBnen HE B TIIOJIHOM oOBeME aHaJIu3
BO3JICHCTBUS PHIHOYHBIX U CHEIU(PUIECKIX PUCKOB Ha
(GYHKIIMOHUPOBAHUE OpraHU3aLUil

yI[OBHeTB OPHUTCJIIBHO
(50-69 Gaos)




[IpoBeneHna oneHka BO3ACHCTBUS MAKPOOIKOHOMUYECKON
cpelbl Ha (PYHKUHMOHUPOBAHHE CTPYKTYpP PBIHKOB U
KOHKYPEHTHOM Cpelbl OTpacid C YYE€TOM DPHUCKOB C

OIINOKaAMU
He Moxer nats ompeneneHus OCHOBHBIX IMOHSTHH B HeynosnerBoputenbHo
o0nacTu ynpaBlieHUs] pUCKAMH Memnee 50 6annoB)

He ompenensier 0CHOBHBIE MPUHIIUITBI KOPIOPATUBHBIX
(MHAHCOB [T IPOBEACHUS aHAJIN3a PHUCKOB

He naer knaccudukamuio pa3inuHbiX GaKTOPOB PUCKA
U CTIOCOOOB MX aHallu3a Ha yPOBHE KOMITAHUY;
[TpoBenena knaccudukaius puckoB ¢ OMMUOKaAMHU

He npoananu3upoBaHbl pHIHOYHbBIE U cHielU(UYIECKHe
PHUCKU KOMIIAaHUH C OIHUOKaMU

[IpousBeneH aHaiW3 PBHIHOYHBIX U CHEIM(PUUECKUX
PUCKOB  KOMIIAHUU TMpU TMPUHATUU peHieHuid 00
MHBECTUPOBAHUH U (PMHAHCUPOBAHUH C OUTHOKaMHU

B mpaktuueckoit paboTe HE MpoBeAcHA OIEHKA U
aHaMM3  pPasIMuYHBIX  (DAaKTOpOB  pHCKa  IpH
(bopMUPOBAHNUN TUBUIEHAHON MOJUTUKUA U CTPYKTYPbI
Kanuranza

[IpencraBnen HE B TIIOJHOM oOBeMe aHalu3
BO3/CUCTBUS PHIHOYHBIX M CIIEHU(PUUECKUX PUCKOB Ha
(GYHKIIMOHUPOBAHHUE OpraHU3aIUi.

IIpoBeneHa oneHKa BO3ACUCTBUS MAKPOOKOHOMUYECKON
cpenbl Ha (QYHKIMOHUPOBAHUE CTPYKTYp PBIHKOB H
KOHKYPEHTHOI cpeibl OTpaciii C YYETOM PHCKOB C
omuoKaMu

4.4.Metoan4yeckne MaTepHuabl

CryzaeHT nomyckaercs K 3K3aMeHy 10 IUCHUIUTMHE « OCHOBBI pUCK-MEHEPKMEHTa» B ClTydae
BHIIIOJIHEHUSI WM Y4eOHOrO IulaHa TIO0 JMCHUIUIMHE: BBIMOJHEHHWS TEKYIIEro KOHTPOIS
IPEIyCMOTPEHHBIX MPOrpPaMMON AUCHUIIUHBI.

[IpomexxyTouHasi arrecranus (9K3aMeH) NPOXOIUT B MHUCbMEHHOW ¢opme. CTyaeHTHI
OJIHOBPEMEHHO OTBEYAIOT HA BOMPOCHI IK3aMEHALIMOHHOIO OMieTa, BKIKOYAONIME KaK BOIPOCH Ha
NOHUMaHHE TEOPETUYECKUX ACMIEKTOB JUCLUIUIMHBL, TaK U 3aJauu.

[Iponetypa npoBeaeHHs SK3aMeHa.

OOyuaromuiics A1 ClauM SK3aMeHa IMPeIbsBIISET 3K3aMEHATOPY CBOIO 3aUETHYIO KHUXKKY.
Kaxnplif cTyleHT moily4aeT CBOW IepcOHaNbHBIA BapuaHT Owuijera. Ha opraHmzanuoHHYIO
noarotoBky orBoautcst oT 20 1o 30 MUHYT, Ha OTBET Ha BOIPOCH! Ouiera U pemieHue 3aaad — 90
MUHYT. Bo Bpemsi OpraHn3allMOHHOW MOJATOTOBKU CTYACHTAM DPa3bsCHSIOTCS MpaBUiIa IPOBEICHUS
HK3aMEHA U BBIAIOTCS OJIaHKU OTBETOB ISl 3alIOJTHEHMSL.

[lo wncreyeHMHM OTBEIEHHOTO BpPEMEHH OOyYaroIIMKCA JOKIAAbIBA€T 3K3aMEHATOpy O
TOTOBHOCTH U C €r0 pa3pelleHus WIK 10 BHI30BY U OTBEUAET YCTHO Ha BOMIPOCH! OMIIETA.

Ilo oxoHuaHMM OTBeTa Ha BONPOCHI SK3aMEHATOP MOXKET 3aJaBaTh oOO0ydYaroleMycs
JIOTIOJIHUTENIbHBIE M YTOUHSIOLIME BONPOCHI B Ipefesiax yuyeOHOro MaTepuana, BBIHECEHHOIO Ha
sk3aMeH. [locne npoBeneHus sK3aMeHa MPOBOANUTCS MPOBEPKa padboOT



Pe3yanaT IIo cJgadyc 5SK3aMCHa 00BIBIACTCS CTyACHTaM IIOCJIC OTBCTA, BHOCHUTCSA B
9K3aMCHAIMOHHYKO BCAOMOCTb U B 3aUYCTHYIO KHHIXKKY. OI_IGHKa «HCYOOBJICTBOPUTCIIBHO»
MMPOCTABJIACTCA TOJIBKO B B€IOMOCTH.

5. MeTtoanueckue yKka3zaHus il 00y4alOUIUXCS M0 OCBOEHUI0 TUCHUILIUHBI (MOTYJIs1)

Bormpockl it caMOCTOSATENBHON IMOATOTOBKH K 3aHATHSAM JICKIIMOHHOTO, MPAKTHYECKOTO
(ceMHHapCKOT0) TUIOB MO TeMaM (pasfenaM) AUCHUIUIHHBI (MOAYJS) COOTBETCTBYIOT BOIPOCAM IO
paszaenam JUCUUILIMHBL, TpuBeAeHHbIM B PI1/I.

[IpakTryeckune 3aHATHA AUCHUIUTUHBI «OCHOBBI TEOpUM TOPTQENS » TPEANONaraloT HX
IIPOBEICHUE B PA3IUUHBIX (JOpMax C LENbIO BBIABICHUS MOJTYYEHHBIX 3HAHUH, YMEHUH, HAaBBIKOB U
KOMIIETEHIIM C TPOBEICHHEM KOHTPOJBHBIX MeponpusTuidl. C Imenapio 00ecredeHus: YCHEeIrHOTO
00y4YeHMsI CTYJIEHT JOJDKEH TOTOBUTHCSA K JIEKLMHU, MOCKOJIBKY OHA SIBISETCS BakHeHmed ¢opmoit
OpraHu3aIK y9eOHOTO MPOIIecca, MOCKOIbKY:

—  3HAKOMMT C HOBBIM YUEOHBIM MaTepHAIIOM;

—  Pa3bACHAET y4eOHbIE SJIEMEHTBI, TPYAHbIE I IOHUMaHMS;

—  cHCTeMaTH3MpyeT yueOHbI MaTepHal;

—  OpHUEHTHUpYET B yueOHOM IpoLecce.

Iloo2comoeka k nekyuy 3aKII0YaeTCs B CISIYIOIIEM:

—  BHHMATEJIbHO NIPOYUTANTE MaTepHall MPeIbI Iy e JeKINH;

—  y3HaiiTe TeMy HpeAcTOsIIeH JeKIuH (110 TEeMaTHIeCKOMY TUIaHy, TI0 HHPOpMauu

JIEKTOpA);

—  03HAaKOMBTECH C YUEOHBIM MaTEPUAIIOM I10 YUEOHUKY U YUEOHBIM ITOCOOHSIM;

—  TOCTapalTech YSICHUTh MECTO U3Y4aeMOM TEMBI B CBOCH MPOo(heCcCHOHAILHON OJATOTOBKE;

—  3anMUIMTe BO3MOXHBIE BOIPOCHI, KOTOPBIE BBI 337aIUTE JEKTOPY Ha JEKIHH.

Ilooecomoeka k npakmu4eckum 3aHAMUAM.

—  BHHUMATEJIbHO IPOUYNTATe MaTepHra JEKIUI, OTHOCIIIMXCS K JaHHOMY CEMUHAPCKOMY
3aHATHUIO, 03HAKOMBTECH C YUEOHBIM MAaTEPUAJIOM I10 YUEOHHUKY U YUeOHBIM ITOCOOHSIM;

—  BBINHIIUTE OCHOBHBIC TEPMHHEI,

—  pemmuTe 3aJaHus [0 CEMUHAPCKUM 3aHATHSAM, TOTOBBTECH JIaTh Pa3BEPHYTHIN OTBET Ha
KaX/Iblif U3 BONIPOCOB;

—  ySCHHTE, KaKue y4eOHbIC 3JIEMEHTHI OCTAJIUCH JUISI BAC HESICHBIMU U ITIOCTapaiTech
MOJYYHUTh Ha HUX OTBET 3apaHee (0 CEMHHAPCKOTO 3aHATHS) BO BpeMsI TEKYIIIUX
KOHCYJIbTAIMH Mpero/iaBaTes;

—  TOTOBHTBHCS MOXXHO MHIUBUAYAIBHO, TApAMH WM B COCTABE MAJIOW TPYIIIBI, ITOCIECAHNE
SBISIOTCS () (HEKTUBHBIMU (OPMAMU PaOOTHI;

— pabouas mporpaMmMa JAUCLUILIMHBI B YAaCTH LeJIeH, IEPEYHIO 3HAHUN, YMEHUNA, TEPMUHOB U
y4eOHBIX BOIIPOCOB MOXKET OBITh UCIOJIb30BaHA BAMH B KaU€CTBE OPHEHTHPA B
OpraHu3aIy O0y4YCHHS.

Ilooecomoska k sx3ameny. K sx3aMeHy HEOOXOIUMO TOTOBHUTCS IIEJICHANIPABICHHO, PETYJIISIPHO,
CHCTEMaTHUYECKH U C NIEPBBIX AHEH 00y4eHNUs MO JaHHON JUCHMIIIMHE. [IONBITKH OCBOUTH TUCIUILIIUHY
B TepuoJ 3a4€THO-DK3aMEHALIMOHHOM CEeCCHM, KaK MpaBWJIO, TOKAa3bIBAIOT HE  CIHIIKOM
yIIOBJIETBOPHUTEIbHBIE PE3yIbTaThl. B caMoM Hauane u3ydeHus yueOHOM TUCIMIIIIMHBI T03HAKOMbTEChH
CO cienyome ya4e0HO-MEeTOIUYECKON TOKyMEHTaIIUeH:

—  NPOrpaMMOM JIUCIUILINHEI;

— TepeyHeM 3HaHUH U yMEHUH, KOTOPBIMH CTYJICHT JIOJKEH BIIAJICTh;

—  TEeMaTHYECKUMH TUTAHAMU JIEKITUI, CEMHUHAPCKUX 3aHATHIA;

—  KOHTPOJIbHBIMU MEPOIIPUATUSAMY;

—  y4eOHMKOM, y4eOHBIMU MOCOOMSIMU IO AUCLUILINHE, A TAKKE SJIEKTPOHHBIMU peCypcamy;




—  TIepeYHeM BOIIPOCOB JJIsl DK3aMEHA.

[Tocne aToro y Bac 10KHO COPMHUPOBATHCS YETKOE MPEJICTABICHHE 00 00beMe U XapaKTepe
3HAHUN ¥ YMEHUI, KOTOPBIMHU HaJ0 OyAeT OBNaAeTh Mo AucHUIUIMHE. CUCTEMAaTUYECKOE BHITIOTHEHHE
y4e0HOM pabOTHI HA JICKITUSAX U MPAKTUICCKUX 3aHATHSAX IMO3BOJIMT YCIICITHO OCBOUTH JUCIUIUIHHY H
CO3JIaTh XOPOIIYI0 0a3y IS CIa4uM dK3aMeHa.

Bompockl it caMOCTOSATENBHON IMOATOTOBKH K 3aHATHSAM JICKIIMOHHOTO, MPAKTHYECKOTO
(ceMHHApCKOT0) TUIIOB MO TeMaM (pa3zesiaM) AUCHUTUIHHBI (MOIYIs):

MCTOI[I/IT-IGCKI/IG YKa3aHuA 110 BBIITOJIHCHUTIO KOHTPOJIbHBIX SaI[aHI/II\/JI

KonTtponbsHOe 3amaHue 1o JUCHUIUIMHE SBISETCS POPMOI KOHTPOJIS Ka4eCTBA YCBOCHHUS
JTUCIUTIINHEL. L[eNTbi0 KOHTPOTBHOTO 3aJaHus SBISETCS 3aKPEIICHUE TEOPETUICCKUX 3HAHUM
CTy,Z[CHTOB, HpOBepKa YMeHI/ISI YBSBLIBaTB TeOpeTI/I‘-IQCKI/Ie IIOJIOKCHUS C HpaKTquCKHM aHaJINn30M
peanbHBIX cuTyaruii. KoHTpoasHOE 3a7jaHue T0HKHO OBITH BBIMTOJIHEHO B MOJTHOM 00BEME U
akkypaTHo odopmiieHo. KOHTpoIpHOE 3a7aHre COCTOMT M3 OTBETOB HA BOIIPOCHI U PEIICHUS 33124 I10
TeMaM JIMCUUIUIMHEI . Pemas 3agady, CTyIeHT JOKEH 1aTh MOSCHEHMSI, U3 KOTOPBIX JTOJDKHA OBITH
BUJIHA JIOTHKA €ro paccyxaeHuil. Ecnu ycnoBuem 3amaun npeaycMOTPEHO MOCTpOeHHE IrpaduKa itk
3aMoJIHEHNE TAOJIHIIBI, TO MO TAOIUIIEeH WK TPa(UKOM OIUCHIBAIOTCS OCHOBHBIC ATAITbI IIOCTPOCHHS
rpaduKa Wi 3anoaHeHus Tabnuipsl. [Ipexae yem pemaTs npeioKeHHbIE 3aaHusl, ONPEIeTuTe, K
KakoW TeMe AUCUUIUIMHBI OHU OTHOCATCS. BHMMaTEIbHO MPOYUTANTE COOTBETCTBYIOIIUM pa3aen
ydeOHUKa (CIIMCOK OCHOBHOM JTUTEPATYPHI), a TAK)KE COOTBETCTBYIONIYIO Pa3aTOYHbIA MaTepuai 0o
OCHOBHBIX TTOHATUAX M KATETOPUAX TEMBI.

6. YueOHasi IMTEpaTypa M pecypchl HH(POPMALMOHHO-TEJICEKOMMYHHKAIIMOHHOM CeTH
"UHTepHeT", BKIKYAA NepeYeHb Y4eOHO-MeTOANYeCKOro odecrnedeHus s
CaMOCTOSITEJIbHOM PadoThl 00Yy4alOUIUXCH M0 JUCHUILUIUHE (MOTYJII0)

6.1 Ocnosnasn 1umepamypa:

1. I'spaum /JI., Kpoyn M., Munacsia B.b., Mapk P. OcHOBBI puCK — MEHEIKMEHTA. - M: «IOPAVTY,
2017 r. https://www.biblio-online.ru/book/B09D2080-475C-4D6A-A567-ECO1EE10B8CD

2. Jlamonopan A. MHBeCTHIIMOHHAs OLIEHKA: MHCTPYMEHTHI M METOJbl OLICHKH JIFOOBIX aKTHBOB.
M.: Anbnuna [Tabnumep, 2016 http://www.iprbookshop.ru/68013.html

3. JlumutoBckuit M.A., Jlo6anoBa E.H., Munacsu B.b., [Tanamapuyk B.I1. KopmopaTusHslii
(UHAHCOBBI MEHEIKMEHT. YUeOHO -TpakThyeckoe mocodbue. - M.: HOpaiir, 2017 T.
https://www.biblio-online.ru/book/89E2CCAF-62F2-4869-A5A1-15A944DA01BE

6.2 /lononnumenvnas numepamypa:
1. Bbpurxem IO., [Ixxoan A. XbtoctoH, dunancoBsiii MeHeKkMeHT. - CII6.: [Tutep, 2016
2. KosaneB B. Kopmopatuubie ¢unHancsl u yuyeT. [IoHATHA, anropuTMbl, TOKazaTtenu. - M.:
[Ipocnekr, 2016

3. Kynpssues, A.A. BBeneHne B KOJIMYECTBEHHBIN PUCK-MEHEPKMEHT: YI€OHHK. [ DIeKTPOHHBIN
pecypce] : yueb. / A.A. Kynpssues, A.B. Paguonos. — Dnektpon. nan. — CII6. : CIIoI'Y,
2016. — 192 ¢. — Pexum noctyma: http://e.lanbook.com/book/78092

4. Temnosa T. Kopnoparupusle ¢uHanchl. Yuebnuk. - M.: FOPAWT, 2017 https://www.biblio-

online.ru/book/6B29165B-FA92-40E1-A686-D7A3026FAAS56




5. ®ab6ormum @. Ynpasnenune napectuusamu. - M.: UTHOPA-M 2016 r.

6. apn V.D., Anexcannep I'.JIx., baiinu [.B. UuBectunuu, M.: <MHOPA — My, 2016 .

6.3. Yueono-memoouueckoe obecneuenue camocmoameibHol padomaol

1. Hamonmopan A. lHBecTUIIMOHHAS OIIEHKA: MHCTPYMEHTBI U METOJIbI OLIEHKH JIFOOBIX aKTHBOB.
M.: Anpniuna [Ma6numep, 2016 http://www.iprbookshop.ru/68013.html
2. Jlumurockuit M.A., JIo6anosa E.H., Munacsu B.b., [Tanamapuyxk B.I1. KopnopaTtusHsiii

(WHAHCOBBIN MEHEDKMEHT. YUeOHO —TIpakThuieckoe rmocoodue. - M.: FOpaiit, 2017 1.
https://www.biblio-online.ru/book/89E2CCAF-62F2-4869-A5A1-15A944DA01BE

6.4 Humepnuem pecypcot

www.derex.ru
www.riskmetrics.com

7. MartepuaJibHO-TeXHHYECKas1 0232, THPOPMALMOHHBbIE TEXHOJIOTHH, IPOTPaMMHOe
o0ecrieyeHue 1 HUHGOPMALMOHHbIE CIIPABOYHbIE CHCTEMbI

3aHATHUS NPOBOJAATCS B yUEOHBIX ayAUTOPUSX, OCHALCHHBIX pabOYMM MECTOM IperoiaBaTess
(crom, ctyn, kadenpa), pabOYUMH MECTaMHU CTYJCHTOB (CTOJBI, CTYJbs) IO KOJHMYECTBY CTYICHTOB,
JIOCKOM MenoBOM miu Oenod s HalmMCaHWs MapKepaMH Wi (UIMIYapToM JUuist OyMaru OOJbLIOro
¢dopmara, MapkepaMu (KpacHBIH, YEPHBINA, 3eJICHBIN, CHHHI), TYOKOU ISl JOCOK, 00OPYAOBaHUEM IS
MoKa3a Mpe3eHTaluuil U ciaiiioB (KOMIBIOTEP, MPOEKTOP, SKPaH).
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