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1. IlepeyeHbr NJAHHMPYeMbIX Ppe3yJbTATOB OOy4YeHHsl MO JUCHUIUIMHE (MOIYJIIO),
COOTHECEHHBIX € IVIAHUPYEMbIMH Pe3yJIbTATAMHU OCBOEHHS NMPOTrPAMMBbI

1.1. Jucuummna «YmpasieHue (UHAHCOBBIMU PUCKaMH» 00ECIICUHMBACT OBJIAJICHHE
CJICAYIOIIMMU KOMIIETEHIIMSMU:

- BIAQJICHHEM METOJAaMH JOKOHOMHYECKOTO M CTPAaTEerMYecKOro aHalu3a IOBEICHUS
9KOHOMHYECKHX areHTOB U PHIHKOB B riobanbhoii cpeae (ITK-5) - IIK 5.4 4 sram;

1.2. B pesynbrare 0CBOEHUS AUCUUIIIMHBI y MAarCTPAHTOB JIOJIKHBI OBITH CHOPMUPOBAHBI:

OTD/TD Kop srana PesynbraThl 00y4yeHus
(npu Haruwuu OCBOCHUS
npogcmanoapma)l KOMITETCHITUHT
npodeccuoHanbHbIe
JEACTBUSA
Pa3paboTka [IK-5.4 4 5ran HA YPOBHE 3HAHMIA:
OTICITBHBIX - 0 BHJaX (PMHAHCOBBIX PHUCKOB;
HAIIPABICHUN PUCK- - 0 METOJIax M MOJEISAX, UCIOJIb3YEMBIX JJIsi OLICHKH
MEHEKMEHTA (DMHAHCOBBIX PUCKOB;
-0 METOJlaX  YOpaBIEHUS  BAIIOTHBIMH,
MPOICHTHBIMU, KPEAUTHBIMH WM WHBECTUIIMOHHBIMU
PUCKaMU;

- 0 MOJIEJNISIX MPOTHO3UPOBAHUS pUCKA OAHKPOTCTBA;

- 0 Moaenu (HOpPMUPOBAHMS HHBECTULIMOHHBIX
noptdeneil ¢ yueToM (UHAHCOBBIX PUCKOB;

- 0 METoJlaX, CIoco0ax W CPeACTBAaX MOTyYSHHMS,
XpaHeHus, nepepadoTku HHGOpMaluu O PUHAHCOBBIX
prcKkax NopTdeabHbIX HHBECTUIH,

- 0 MeToJaXx M MOJENAX, HCIIOIb3YeMbIX s
(bopMHpOBaHHUS U OLIEHKH MOpTQeiel IeHHbIX OyMmar;
-0 TIOKA3aTeJSIX U MOJIENISX OIEHKH PeabHBIX
MHBECTUIIMOHHBIX TPOEKTOB

HA YPOBHE YMEHMIA:

- TNPOBOAMTH AaHaNM3 M OLICHWBATh (PUHAHCOBBIE
[PUCKU;

- IPUMEHATh HAa IPAKTUKE METOABI M MOJENIN OLIEHKH
(bMHAHCOBBIX PHCKOB C YUE€TOM UX HPUPOJIBI U BUA,;

-  NPUMEHATb  MOJEINU  OLIEHKHM  BEPOSITHOCTH]
0aHKpPOTCTBA;

- pa3pabareiBaTh  BapuaHTBl  YIPABICHYECKHX
pemieHnit M 0OOCHOBBIBaTH MX BHIOOP Ha OCHOBE
OLIEHKH  (PUHAHCOBBIX  PUCKOB  HOPT(ETbHBIX
WHBECTHIIMN IS HaumOojee TOJHOW peanu3alun
MHBECTUIIMOHHBIX LIEJEH;

- CaMOCTOSITENIbHO NpHOOpeTaTh U HCIOJIb30BaTh
HOBBIC 3HAHUS U YMEHUS.

HA YPOBHE HABBIKOB:
- OLEHKH PUCKOB OTKPBITBIX BAaJIIOTHBIX ITO3ULUI;
- OLEHKH KPEAMTHOI'O PUCKA 3aEMIIUKA;
- OKOHOMMYECKOTO HCCIICOBaHMs (UHAHCOBBIX
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[PHCKOB OPT(ETbHBIX HHBECTULINH;

- pacyeTra M aHaiIM3a YKOHOMUYECKUX TMOKa3aTeleH,
XapaKTepU3yIOIMNUX (UHAHCOBBIC PUCKU TOPT(HETHHBIX]
MHBECTUIIMI;

- pa3pabOTKH CTpaTeTHil XEKUPOBAHUS HA OCHOBE
[TPOM3BOIHBIX (PMHAHCOBBIX HHCTPYMEHTOB;

- pa3pabOTKK OINLMOHHBIX CTPATErHil C 3aJaHHBIMU
XapaKTepUCTUKAMU;

- OIICHKH 3((PEKTUBHOCTH WHBECTULIMOHHBIX
[IPOEKTOB C YYETOM PHCKOB.

O0ecrieueHue

b dhekTuBHON
paboTHI CHCTEMBI
VIIpaBICHUS
pUCKaMHU

[IK-5.4 4 sman

HA YPOBHE 3HAHUIA:

-HALlMOHAJIBHBIE U MEXKIYHAPOIHBIE JOKYMEHTBHI,
CTaHIAPTBhI, JIYYIIUE MPAKTUKH IO TOCTPOCHUIO
CHCTEM YIIPABJIEHUS PUCKAMU

-3aKkoHOAaTeNbCcTBO Poccuiickoit deneparuu u
OTpacJIeBbIE CTAHIAPTHI 110 YIPABJICHUIO PUCKAMHU
-OTpaciIeBbl€ CTaHIAPThI 10 YIPABIECHUIO pUCKAMU
-IIPUHLUAIIBI IOCTPOEHUS CUCTEM YIIPaBJICHHUS
prickaMu

HA YPOBHE YMEHMIA:

- IPOBE/ICHUS OLIEHKU (PMHAHCOBBIX PUCKOB

e TeIbHOCTH KOMMEPUECKUX OpraHU3allvii;

- pa3pabarbiBaTb MU OOOCHOBBIBATH YIPaBJIEHYECKHE
[pUCK - peteHus, GOpMUPOBATH CTPATETUIO U TAKTUKY
MX IIPAKTUYECKON pealln3alny;

- KpUTHUYECKHM OCMBICIMBaTh M  HCIOJIb30BaTh
OTEUECTBEHHBI U 3apyOeXHbIM OMNBIT YHIpaBICHUS
MHBECTUIIMOHHBIMH PUCKAMU;

HA YPOBHE HABBIKOB:

- BBIOOpa aJIeKBaTHOM MOJIENN Ui OLIEHKU PUCKOB;

- 000CHOBaHHUs BEIOOpA MPHUEMOB CHUKEHUS CTETIEHU
(bMHAHCOBBIX PUCKOB;

- cOOpa U MOATOTOBKY JIaHHBIX ISl OLIEHKU PUCKOB,;

- pa3pa0OTKM  METOAMYECKMX  MOJIXOJO0B K
YIIPaBJICHUIO PUCKaMH KOMITaHUU;

- OUEHKU H(PPEKTUBHOCTH NPUMEHEHHS METOOB

yripaByieHUs] QUHAHCOBBIMH PHUCKAMHU.

2. O6beM U MecTO TUCHUILINHBI (MoayJisi) B ctpykrype OIT BO

Jucuumnuna «Ymnpasinenue ¢uHaHcoBeiMu puckamu» b1.B.J1B.3.2 B cooTBeTcTBHE C
y4eOHBIM TIAaHOM H3ydaetcs B 4 cemecTpe Ha 2 kypce. OO0mas TpyI0eMKOCTh JAUCIHUILTHHBI 3

3a4YCTHBIC CAUHUIIBI.

OcBoeHne JUCHUIINIMHBI OIMUPACTCd HA MUHHUMAJIBHO HCO6XO)II/IMBII\/’I 00BeM TECOPETUICCKUX
3HAHMH B 00JIACTH aHAIU3a pBIHO‘-IHOﬁ CpCAbl 1 (bI/IHaHCOBOFO COCTOsSAHHUA KOMHaHHfI, a TaK)XKE Ha
HpI/I06peTeHHBIe paHEC YMCHHA W HABBIKKM aHAJIW3a PUCKOB W IMPUHATHUA YIIPABICHYCCKUX

peLICHU.

I[I/ICI_II/IHJII/IHa PCATU3YCTCA IMMOCIIC U3YUCHUA TUCHUILIINH! «MaTeMaTH4eCKHe OCHOBBI

(DMHAHCOBOTO MEHEKMECHTa,

«DuHaHCOBass cpela W TNPEANPUHUMATEILCKUE PUCKN»,

«Konnenmuu u MoeI PUCK — MEHEPKMECHTA.



KonndecTBo akameMUYecKUX YacoB, BBIJCICHHBIX HAa KOHTaKkTHYIO paboTy cC
npenonaBarenieM — 30, Brmrowas 30 YacoB TpakTUYECKMX 3aHATHA (cemuHapoB). Ha
CaMOCTOSITEIILHYIO pa0OTy 00yUaromuUXcsl MPEAYCMOTPEHO - 78  9acoB.

dopma MPOMEKYTOUHOH aTTeCTallud B COOTBETCTBUE C Y4E€OHBIM IUIAHOM — 3a4eT C
OLICHKOM.

3. Coaep:kaHue U CTPYKTYpPa TUCHUIIMHBI (MOIYJIs1)

O0beM aucuMIIMHBI (MOYJIs), Yac.
KonTakTHas paGoTa @opma
o0yyaromuxcs ¢ TEKyHero
N‘.’ H/[I Halfll(\’leHOBaHPl)e TEM B HpeHOHaBaTeJIeM CP KOHTPOJIsA -
pa3lIeJIOB s cero “ ycneBaeMoCcTH
10 BU/IaM YYeOHBIX 3aHATHIT TIpOMesKyTOuHO
J/90, ;I (1))/ 113/ 20, KCP aTTecTalluu
% > %
JIOT 10T 0T
Ouno-3aounasn gpopma odyuenusn
OCHOBBI  yIIpaBlIe€HUS
Tema 1 | dmHAHCOBEIMU 16 4 12
pUCKaMu
YnpaBienue
Tema 2 P 16 4 12
BaJIFOTHBIMU PUCKaMHU
YupaBiaenue
Tema 3 P 14 4 10
HpOHCHTHbIM pI/ICKOM
YnpaBienue
Tema 4 P 14 4 10
KPEAWTHBIMHA PUCKAMH
VYnpaBiaeHue pucKkaMu
CAJIBHBIX
Tema s | P 16 4 12
HUHBCCTUILIMOHHBIX
MTPOEKTOB
YnupasneHue pruckaMmu
Tema 6 | huHAHCOBOTO 16 6 10
WHBECTUPOBAHWSI
VupasiieHHE pUCKaMH
Tema 7 P p 16 4 12
GaHKpPOTCTBA
3auer ¢
[IpomexyTouHas aTTecTarys Ny
OLIEHKOM
Bcero: | 108 30 78

Ipumeuanue:

* — npu npuMeHeHuu >IeKMPOHHO20 00yUeHUs, OUCMAHYUOHHBIX 00pPA308AMENbHBIX MEXHOL02Ull 8
coomeemcmeau ¢ yueOHbIM NIAHOM,

** — dhopmur mexyweco konmpons ycnegaemocmu. onpoc (0), mecmuposanue (T), konmporvuas paboma
(KP), konnoksuym (K), acce (3), pepepam (P), oucnym (/) u op.

Conep:kaHue TMCHUIIHHBI (MOYJIf)
Tema 1. OcHOBBI ynpasJieHUs1 (HUHAHCOBBIMHM PHCKAMH

Knaccugukarus ¢uHaHCOBBIX PUCKOB. UHCTBIC U CIIEKYISITHBHBIE PUCKH.

Puck - 3T0 sKOHOMHYEcKas Kareropus. XapaKTEpUCTHKH KaTeropuu (UHAHCOBOTO
pricka. XapaKTepuCTHKa OCHOBHBIX (PHHAHCOBBIX PHUCKOB. BHIIbI ()MHAHCOBBIX PUCKOB. Y POBHU
¢uHaHCcOBBIX prckoB. KoaddumueHt pucka.

VYrpasnenne (UHAHCOBHIMM pHUCKaMU. 3ajaud yrpaBieHHs (PUHAHCOBBIMU
pHrCcKaMu

[TpuHuuns! ynpasiaeHus GUHAHCOBBIMU PUCKaM.




[Tpuembl puck — MeHemxkMeHTa. CpencTBa paspelieHHus pHCK: H30exaHue,
nepenaya, yaepkanue. Mepsl n30exxanusi (UHAHCOBBIX PUCKOB. MeXaHU3MBI TIepelavyn pUCKa.
OcoOeHHOCTH yJiep/KaHUs PUCKa.

[TpuemMbl CHMXKCHHS CTENIEHH PUCKA: MPHOOPETCHHE IOMOJHUTEIBHONH WH(pOpMAIUU O
BBIOOpE U pe3ylsibTaTax, JMMUTUPOBAHHE, TUBEPCU(DUKAIIUSA, CAMOCTPAaXOBaHHE, XEIKUPOBAHHE,
CTpaxoBaHHE, TPUOOPETEHHE KOHTPOJIS HAJl IEATEILHOCTHIO B CBSI3aHHBIX 00JIACTSIX.

[TpeumyiecTBa ¥ HEJOCTATKU MPHUEMOB CHHKCHHS CTETIEHU PUCKAa 0COOEHHOCTH
NPUMEHEHHUS Ha MTPAKTHKE.

@duHaHCHPOBAaHHUE PHCKA. OcHOBHBIE HUCTOYHHMKHM (uHAHCHpoBaHui. OrleHka
3 PEKTUBHOCTH YIIPABICHUS PHUCKOM.

Tema 2. YnpaBiieHUe BAJIIOTHbIMUA PUCKAMU.

dopMupoBaHUE BATIOTHBIX KypcoB. CHCTEMBI BaJIOTHBIX KypcOB. BHIbI BaIOTHOTO
Kypca. Mepbl rocy1apcTBEHHOI'O BO3/IEHCTBHSI HAa BEJIMUMHY BaTIOTHOTO Kypca.

[Tonsatne BamoTHOTO pucka. CTpaTerwii ympaBieHHs BAIIOTHBIM PUCKOM: CTpATETHs
HETOKPBITUSL BAJIIOTHBIX PHUCKOB; CTpaTerusi IOJIHOTO XEIKUPOBAHUS BaIIOTHBIX PHUCKOB;
CTpaTerusi u30UPaTEIbHOTO XEHKUPOBAHUS BATFOTHBIX PUCKOB.

Bupl BasIOTHOTO pUCKa: ONEPALlMOHHBIN, TPAHCIALUOHHBINA, SKOHOMUYECKUH.

VYnpaBieHue ONEpalMOHHBIM BAJIIOTHBIM PUCKOM. BHYTpeHHHME METOOBl |
OpoLeypbl YIpPaBICHHUS OINEPALMOHHBIM BAJIIOTHBIM PUCKOM. PerynupoBaHue BalllOTHOM
no3unuu. IlpogymaHHbI BBIOOp BaMIOTHI CHEIOK. BpIOOp BamoThl IuiaTexa. 3allUTHbIE
oroBopku. Bunel kop3un BamtoT. LlenoBas moaymika. Leads and lags (yckopenue u 3aaepikka).
Jusepcudukanus BamioT. [ modanmzanmst cuetoB. HeTTuHT (LEHTPHI KOPPEKTUPOBKU CUYETOB-
dakrtyp). LlenTpsl BeicTaBieHUs cueToB (reinvoicingcenter).

BuemHee xemxupoBaHuE ONEpPAallMOHHOIO BaltoTHOro pucka. Onepauun CBOIL
XemKUpoBaHUE C MOMOIIBIO (HOPBApJIHBIX KOHTPAKTOB. XEKHUPOBAHHE C IOMOIIBIO
(BIOYEPCHBIX KOHTPAKTOB HAa OPTaHW30BAaHHBIX PHIHKAX. XEHKUPOBAHHUE C TIOMOIIHIO BATIOTHBIX
onuuoHoB. CTpaxoBaHue.

VYnpaBieHne TPaHCIAIMOHHBIM BAJTIOTHBIM PHCKOM. METONbI YIpPaBICHHUS BaTIOTHBIM
TPAHCIALMOHHBIM pUCKOM (GUpMbl (0aHKa): KOPPEKIMsS IOTOKOB BaJIOTHBIX (OHIOB;
3aKtoYeHne (GopBapIHBIX KOHTPAKTOB Ha MPOJIAXKY WM MOKYIKY HHBATIOTHI; HETTHHT PUCKA.

VYnpaBieHne SKOHOMHYECKMM BAJTIOTHBIM pHCKOM. CTparerus ymnpaBlIeHHs
BATIOTHBIM HJKOHOMHYECKHM PHCKOM. BBIpaBHMBaHWE JI€HEKHBIX TIOTOKOB. [noOanbHas
nuBepcudukanys. Ctparerun GUHAHCUPOBAHMUSL.

Tema 3. YnpasJieHue NpOLEHTHBIM PUCKOM

Puck npoueHTHONM CTaBKM WJIM NMPOUEHTHBIM pUCK. DakTOphI, BIMSIOMIKE HA YHUCTHIN
JIOXOJ B BUJIE IPOLEHTOB. Pa3HOBUAHOCTH PHCKA U3MEHEHUS IPOLIEHTHBIX CTABOK.

Hctounuku mnpoueHTHOro pucka. CocTaBisiolue NPOLUEHTHOro pucka. (OCHOBHbBIE
($hOopMBI TPOIIEHTHOTO PUCKA!

[TporieHTHBINH pHCK JUIsI (PUHAHCOBBIX yupexaeHui. ba3oBblil puck. Puck BpeMeHHOro
paspsbiBa.

Meroas! OLICHKH IIPOLICHTHOT'O PUCKa.

Meton aHanu3a pa3pblBOB MeXAYy aKTHBaMHU W mHaccuBamu (gap - aHaiau3). AKTHUBBI
YYBCTBUTEJIbHBIE K HW3MEHEHHUIO IPOLEHTHBIX CTaBOK. AKTHBBl HE UYBCTBUTENIBHBIE K
W3MEHEHUIO TPOLEHTHBIX CTAaBOK. IlacCMBBI YyBCTBUTEIBHBIE K WM3MEHEHHIO NPOLIEHTHON
craBkU. [IacCUBBI HE UyBCTBUTENIBHBIE K U3MEHEHUIO IIPOLIEHTHOM CTABKH.

Ao6comotabiii GAP. OtHocuTensHblli GAP . JlocToMHCTBa M HEAOCTATKH METO/A.

Meron mropauuu. [IpenMyinecTBa 1 HEIOCTaTKU METOJA.

MeToa IMUTaLIMOHHOTO MOEITUPOBAHUS.



Tema 4. YnpasBJieHne KpeAUTHHIMH PUCKAMHU

KpenutHeiii puck. CTpykTypa KpEIUTHOTO pPHUCKA: CTPAHOBOWM PHUCK, PHUCK
KOHTpareHTta. ['pynmbel KpEeIuTHOTO pUCKAa [0 HMCTOYHUKY TMOSBJICHUS: BHEIIHUN PHUCK,
BHyTpeHHUH puck. CocTaB BHelHero pucka. CocTaB BHYTPEHHETO pUCKa.

OBoNIOIMUS MOAXO0J0B K OLIEHKE KPEAUTHOro pucka. [lokazarenu OLIEHKM KpPEAUTHOIO
pHUCKa: HOMHUHAJbHAsl CTOMMOCTD; B3BEIICHHAs MO0 PUCKY CyMMa aKTHBA; BHEIIHWUI/BHYTPEHHUN
KPEIUTHBIN pEUTHUHT; BETUYMHA BEPOSITHBIX TIOTEPb.

Kpenutnoe cooOwitue. Jledont. Buasl kxpeauTHOro coObiTHs 1o ompenencHuto ISDA
(MexyHapoJHOM accolMalkei TUaepoB MO CBOMaM U TPOU3BOAHBIM HHCTPYMEHTAM).

KpenutHbiii puck 6anka. ®uHaHCOBBIE 00s3aTeabCTBA. KpeauTHBIN mopTdens.
Puck xpenutHoro mnoptdens. IlpuynHBI BO3HUKHOBEHHUS KpPEIUTHOTO pPHUCKA Ha YpPOBHE
OTAENbHOM ccyAbl. lIpuuMHBI BO3HUKHOBEHUS KPEAMTHOTO PHUCKA HA YPOBHE KPEIUTHOIO
noptderns.

VYrpaBieHue KpeAUTHbIM PUCKOM. 3a/laydl YIIPABICHUS PUCKOM.

Knaccuueckuil aHanu3 KpeaUTOCHOCOOHOCTH 3aeMIIMKA. OTambl KPEJUTHOIO
aHanuza. OlleHKa KPeIUTHOTO PUCKA 3a€MIMUKA: OIEHKa KPEAUTOCIIOCOOHOCTH, OIEHKa PHCKa
KPEIUTHOTO TMpPOAYKTa. AHATUTHYECKHE KOAI(PQUIHMECHTHI, HWCHOJIb3yeMbIe JUIS  OLEHKH
KPEAUTOCIIOCOOHOCTH 3aeMILIMKA.

Kpenutnbie pelitnaru. Illkana KpeaUTHBIX PEUTMHIOB OCHOBHBIX PEUTHUHIOBBIX arc¢HCTB.
KauectBo obnuranuii. Kpurepuu onpenenenus KpeJUTHOTO PEUTHHTA.

DJIEMEHTHI YIpaBJICHUS KPEAUTHBIM puUCKOM. Llenb ympaBieHUs KpeaUuTHBIMU
pUCKaMU. DTamnbl YIpaBlIeHUS KPEIUTHBIM PUCKOM: HJEHTHU(UKALUS PUCKA; KOTUYECTBEHHAs
OLIEHKA PUCKA; MOHUTOPHHT PUCKA; MPUHATHE PEUICHUsT 00 N3MEHEHUU YPOBHS PHCKa; BBIOOD U
peanu3anus Mep IO CHIDKEHUIO (YBEIIMYEHHIO) PUCKA; KOHTPOIb 3a YPOBHEM pHCKa U
3¢ (HEKTUBHOCTBIO IPUHATHIX MEP.

Kpenutnas crparerusi. OCHOBHBIE CHOCOOBI YIPaBICHUS TOABEPKEHHOCTHIO
KPEAUTHOMY PHCKY.

Tema S. YnpaieHne puckaMu peajbHbIX HHBECTHIIMOHHBIX POEKTOB.

WuBecTHLiMOHHbIE PUCKH. IHBeCTMIIMOHHBIE pHUCKHM 1O cdepam  IPOsBICHHUS.
WuBecTuiimonHbsle pucku 1o (Gopmam mposiBieHUs. VHBECTHIIMOHHBIE PUCKH TI0 MCTOYHUKAM
BO3HUKHOBEHHUSI.

CTpyKTypa WHBECTHIIMOHHBIX PUCKOB.

CrpanoBble pucku. CTpaHOBOW SKOHOMHUYECKHH puCK. CTpaHOBOH (MHAHCOBBIM PHCK.
CpanoBeble BanmoTHBIE puckd. [Tomurnaeckuii puck. OmeHKa CTPaHOBBIX PHUCKOB.

I'pynnbl  NPOEKTHBIX PHCKOB IO  JTanaM  OCYIIECTBIEHHUs  mpoekra.Puck wu
HEOIPEeIeICHHOCTh B MHHOBAIMOHHOW cpefie. PUCKM MHHOBAIIMOHHOTO Pa3BUTHSL.

MeHeKMEHT pHCKa MNPOEKTHPOBAHUS pearbHbIX MHBECTUIMOHHBIX IPOEKTOB.
[Tporeccel MEHEKMEHTA pUCKa MTPH MPOCKTUPOBAHUH. PUCKN MHBECTHPOBAHUS, pean3alluu 1
HKCIUTyaTallH. YUeT HeONpeIeIeHHOCTH HHBECTUIIMOHHBIX MTPOEKTOB.

MeTo/bl OIICHKH MHBECTUITMOHHBIX PUCKOB. METOIBI OIEHKH PHCKOB B HHHOBAIIMOHHOM
6usnece. Metoauka HAZOP. Oco6ennoct HAZOP skcniepTu3sl.

Tema 6. YnpaBienue puckamu (UHAHCOBOT0 HHBECTHPOBAHMS.

Mexanu3mbl  ympaBineHuss — (uHaHCOBBIMH  puckamu.  [loptdenbHplii  moaxo.
Ontumuzanus nopTgens HeHHbIX OyMar 1Mo COOTHOIIEHHIO JJOXOIHOCTb — PUCK.

VYrpaBieHrne pPHIHOYHBIM PHUCKOM TMOpTQeneld akuuid, oOIuraumii M MPOU3BOIHBIX
(UHAHCOBBIX HMHCTPYMEHTOB. JluBepcuduKanys B TOPTHETbHOM HHBECTUPOBAHUHM. MeToabl
XEDKUPOBAHUS PUCKOB TIOPTQEIs IICHHBIX OyMmar.

[IpumeHeHne  MPOW3BOAHBIX  (PUHAHCOBBIX  MHCTPYMEHTOB Ui  YHPaBJICHUS
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(UHAHCOBBIMH ~ pHCKaMHU.  XEIKUPOBaHHE, €ro  OSKOHOMHYECKas  I1eJIecO00pa3HOCTb.
Kiaccnueckoe xemxupoBanue. [1oHOe 1 yacTUUHOE XEIKUPOBAHUE.

CTpyKTypHpOBaHHBIE TMPOAYKTHI M WX HCHOJIB30BAHUE JUIS YIPaBICHUS (PHHAHCOBBIMH
pUCKaMu TOPTQENbHBIX HHBECTUIUH.

Tema 7. YnpaBiieHne puckaMu 0aHKpPOTCTBA

[Tonstue HecocTosTeNnpbHOCTH (O0aHKPOTCTBA) Mpeanpusatus. 3akon PO or 26.10.2002 r.
«O HEecoCTOATENFHOCTH (0aHKPOTCTBE) MPEATIPUITHUS.

[IpyurHBl  BO3HUKHOBEHHSI COCTOSHMSI OaHKpoTcTBa. OOBEKTHBHBIE IPUYUHBI
BO3HUKHOBEHUs OaHKPOTCTBA. CyOhEKTUBHBIC TPUIHHBI BOSHUKHOBEHHS OAHKPOTCTBA.

[IporHo3upoBanue BO3MOXKHOCTH OaHKPOTCTBA IOCPEACTBOM (DMHAHCOBOIO aHAIU3a
KOHKPETHBIX TapaMeTPOB JIEATEIbHOCTH KOMIIaHUH. JJocTouHCTBO MeTosia. Cuctema KpuTepueB
JUIsL  OTIpeJIeNieHUs] HEYAOBIETBOPUTENBHON CTPYKTYphl ©OajaHca HEIJIaTe:KecrnocoOHOro
npennpustas. Koagdunuenr BoccraHoBieHHs (YTpaThl) IutarexecnocoOHocTr. HemocTatku
IIPUMEHEHHUS Ha MTPAKTUKE.

Merona ananu3a (pUHAHCOBBIX MOTOKOB. METOJl MCIOIB30BAHUSI CUCTEMBI CIICIIMAIBHBIX
kputepueB. Jlocrouncrsa. Henocrarku. ['pynmsl noka3arteneid mpu3HakoB OaHKPOTCTBA.

Mogenmn Anptmana. JIByxdakropHas moxaenb AnbprMana. llstudaxropHbie Momenu
AnbTMaHa U1 akIoHepHbIX oOmecTB. Moaens ZETA. O6nactu npumeHeHus Z - MOACIHA U
moxenu ZETA.

Mogaens Chnpunreiita. Mogenb Oynmepa. Mogens Jlero. Mogens Ouicona.

MomudunupoBanusie Moaenu. Crnenuduka poccHickux ycnmoBuid. JIByx(akTtopHas
MoOJieIb 7Sl OLIEHKH pUCKa OaHKPOTCTBA MPEIIPUSTHI CpPEeIHEro Kiacca IMPOU3BOJCTBEHHOTO
tuna. Yerbipex(dakTopHas MOJEIh IPOTHO3a PHUCKA OAHKPOTCTBA MPEANPHUATHN TOPTOBIH
(Mmogens R-cuera)

OcobeHHocTH MoJieNel MPOrHO3UPOBaHUs pUcKa OaHKPOTCTBA

Munumuzaius ~ yrpo3sl  OaHKpoTCTBAa. (DUHAHCOBBIE  CHOCOOBI  MHHHMM3AIIHH.
[Ipou3BoacTBEHHBIE CTIOCOOBI. MeponpHsITHS TIO CAHAIIHH.

4, Marepuanbl TeKylmiero KOHTPOJIS yCIIeBAeMOCTH yUaluuxcsi ¥ (oH/I OlleHOUYHBIX
CPeACTB MPOMEKYTOYHOM aTTeCTAUMHU IO JUCHHUILIMHE (MOLYJII0)

4.1. ®opMbI W METOABI TEKYIIEr0 KOHTPOJS YCINEBAEMOCTH H IPOMEKYTOYHOM
aTTecTalmu.

4.1.1. B xome peanmuzanuu AUCHUIUIMHBI «YTpaBiieHHe (UHAHCOBHIMU PUCKAMU»
UCTIONB3YIOTCS CIICTYIOIINE METO/IBI TEKYIIETO KOHTPOJS YCIEBAEMOCTH 00YyJarOIIUXCSI:

— MPY POBEICHUU 3aHATUN JIEKIIMOHHOTO THIIA!

Onpoc, oucnym.

— MIPY NPOBEJICHUU 3aHATUN CEMUHAPCKOTO TUIIA:

Onpoc, oucnym, mecmuposanue.

— MPY MPOBEICHUU MPAKTUUECKUX 3aHATHIA:

mecmuposaHue.

4.1.2. TIpoMexxyTO4Has aTTeCTalMsI TPOBOAUTCS B (hopMme:
3auema ¢ oyenkoi.

4.2. MaTepuaJibl TEKYLIEr0 KOHTPOJIS yCIIeBAEeMOCTH.
BapuanTsl 3a1aHUl TEKYIEro KOHTPOJIA.
3ananue 1.RSA - akTMBBI YYBCTBHUTEJIbHbIE K H3MEHEHHI0) NMPOLEHTHBIX CTABOK
BKJIIOYAIOT:



KpPaTKOCPOYHEKIE IIEHHbIE OyMary;

CPOYHBIE CCY/IbI C TJIaBAOLIEH MPOIEHTHOW CTaBKOM;

Kacca W NPUPABHEHHBIE K HEHM CpeCTBa;

3J1aHUsl, COOPYKEHHUsS, 000pYIOBaHUE U APYrue MaTepHalIbHbIC aKTHUBBI.

CPOYHBIE JICTIO3UTHI C IUIABAKOLIEH CTaBKOM;

cueta NOW;

[IEHHBbIC OYMaru ¢ TUIaBarOIIeH MPOIIEHTHON CTaBKOM.

3ananue 2. CBOHCTBA NPOLEHTHBIX CTABOK M0 0€CKYNOHHBIM 00T AIIAAM

1. eciii cTaBKU KPATKOCPOYHOTO M JOJITOCPOUYHOIO BBITYCKOB COBMAAAIOT, TO TAKOM XKe
Oyznet u HesiBHas (hopBapHas CTaBKa B MEPUOJ MEXKAY AaTaMU UX MOTAIICHHUS;

2. eclM CTaBKa KPAaTKOCPOYHOI'O BBINYCKAa HMXKE CTaBKHU JOJTOCPOUYHOIO BBIITYCKa, TO
HesiBHas (opBapAHas CTaBKa B NEPUOJA MEXAY JaTaMHd MX T[OrallleHus BBIIIE CTAaBKU
JIOJITOCPOYHOTO BBIITYCKA;

3. eciii CTaBKa KPaTKOCPOYHOIO BBINYCKA BbILIE CTABKU JOJITOCPOYHOIO BBINYCKA, TO
HesiBHAss (GopBapAHAs CTaBKa B TIEPHOJA MEXAY JaTaMH WX TIOTAIllCHUs BBINIE CTABKU
JIOJITOCPOYHOTO BBIITYCKA;

4. ecnu CTaBKa KPAaTKOCPOYHOT'O BBIMYCKA HIKE CTAaBKHU JOJTOCPOUYHOIO BBITYCKa, TO
HesiBHas (opBapAHas CTaBKa B TMEPUOJ MEXIy JaTaMd HX T[OTalleHus HUXKE CTaBKU
JIOJITOCPOYHOTO BBIITYCKA.
3ananue 3. Pemenue 3agaum « BcecTopoHHsiA 00beKTHBHAsi OLEHKA BePOSTHOCTH

HACTYIJIEHUS] OTEJbHBIX PHCKOBBIX COOBITHMHl M CBSI3AaHHBIX € HMMH BO3MOKHBIX
(pMHAHCOBBIX OTEPb)» 00eCTEeYNBACTCH 32 CUET:

1. BBIOOpPAa COBPEMEHHBIX METOJOB M CPEJCTB OICHKH BEPOSITHOCTH HACTYIUICHUS
OTJICTIbHBIX PUCKOBBIX COOBITHI, B HAMOOJIBIICH CTEIEHN KOPPECTIOHAUPYIOIIUX CO CHEUPUKOI
paccMaTpuBaeMbIX (PMHAHCOBBIX PHUCKOB;

2. ompeneneHus ypOBHS KOHIIEHTpAllMd (PUHAHCOBBIX PHCKOB B pa3pe3e OTAETbHBIX
HarpaBJeHu# ero GUHAHCOBOU JesATEILHOCTH;

3. uneHTUGUKAIUU OTAEIBHBIX BUIOB PUCKOB, MPHUCYIIMX Pa3INYHbIM (UHAHCOBBIM
OTIepALIHSIM TIPETPUSATHS,

4. ompenienieHus pa3Mepa IpsIMOro U KOCBEHHOTo (prHaHCOBOTO yiepba, HAHOCUMOTO
MPEANPUSITHIO TIPU BO3MOKHOM HACTYIUICHUH PUCKOBOTO COOBITHSI.

3ananne 4. RSL — naccuBbl, YyBCTBHTE/IbHbIE K H3MEHEHHIO NPOLEHTHBIX CTABOK:
MPOCPOUYCHHBIE CCY/IbI C MJIABAOIIEH MPOLEHTHOW CTaBKOM;
MeXOaHKOBCKHUI KPEIInT;
CCY/JIbI, IO KOTOPBIM YCTAaHOBJIEH CPOK MEPECMOTPa MPOLIEHTHBIX CTaBOK.
CCYJIbl, IPEIOCTABIICHHBIE Ha YCIOBUSAX (PUKCUPOBAHHOW MPOIEHTHOW CTaBKHU;
CCyZIbl MO KPEIUTHBIM KapTam;
UIIOTEYHBIE CCY[IbI;
JIETIO3UTHI 10 BOCTPeOOBAHNS,
CPOYHBIE JICTIO3UTHI C TIABAOIIEH CTaBKOM.

3ananue 5.00beKTHBHbIE NIPUYMHBI BOBHUKHOBECHHUSI 0AHKPOTCTBA BKJIIOYAIOT:

HecTaOuIIbHAs SKOHOMHUYECKAs CUTYallHsl B CTPaHeE;

BBICOKHE TEMITbI HHQIISAINH;

KpU3HUC HEIUIATeKEH;

CJTMIIKOM JIJTUTEIBHBIN MPOU3BOICTBEHHBIN I1TUKIT;

Hed(p(EeKTUBHOE HCIIOIH30BAHKUE BCEX BUAOB PECYPCOB, BKItOUasi (PUHAHCOBEIE;

HU3KWW YPOBEHb ITAHUPOBAHUS U TTPOTHO3UPOBAHUS.

3ananue 6. Kakum 00pa3oM M3MeHSITCA LeHbI JABYX O0JHMramuii ¢ OJMHAKOBBIM
ypoBHeM pucka A u b npu usMeHenum tpedyemoii 1o0xoaHocTu Ha 1%, ecii HOMHHAJIBI
o0iMrauMii paBHbI, KYNOHHbIe CTaBKH PaBHbI, CPOKH moramenuss 3 um 5 Jer,
COOTBETCTBEHHO:

1. uena b u3MeHuTCs Ha OOJNBIIYIO BETUYHHY, UeM IIeHa A

NoakownpE

ONoa~wWNE

ook owndE
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2.
3.

11eHa b 13MeHUTCS Ha MEHBLIYIO BETUYHHY, YEM IIEHa A;
1eHbl A ¥ b U3MEHATCS Ha OAHY U Ty K€ BEJIMYHHY.
3aganue 7. YTo0bl MMMYHM3MpOBaTh (uHaHCOBBIII moprdenb K H3IMEHEHHAM

NMPOLEHTHOH CTABKH, HEOOX0AMMO:

1. YPOBHATH HOMUHAJIBHBIC 3HAYCHUS aKTHUBOB U SaI[OJDKCHHOCTE':ﬁ Ha JaTy pacCdyCToOB,
2. YPOBHATH 3HAUCHUA BOJIATHJILHOCTEM aKTHBOB U Sa,Z[OJI)I(eHHOCTeﬁ Ha JaTy pacCy€ToB,
3. YPOBHATL 3HAUCHUA MPOLUCHTHBIX CTABOK COCTABJIAIOIIUX €TI0 AaKTHBOB U

3aJI0JDKEHHOCTEH

arONE

4. ypOBHSThH 3HAUCHHUS JIOpPALMNA COCTABISIONINX €r0 aKTUBOB U 3aJ0KEHHOCTEH.
3ananmue 7. [IpuemMbl CHUKEHUSA CTENEHHU PUCKA:

npHOOpEeTEeHUE TOTIOTHUTENHLHON HH(pOpPMAIIHK O BRIOOPE U PE3yNIbTaTax;
n30eKaHue PUCKA,

TUBEpCH(PUKAIUS;

CTpaxOBaHHUE;

npuoOpeTeHne KOHTPOJIS HAJl IESITEIIbHOCTHIO B CBS3aHHBIX 00JIACTSIX.

3ananue 8. K rpynmne 4ncTbIx pucKOB OTHOCATCS:

1. uHbasuMHHBIE pUCKY;

2. BaJIIOTHBIE PUCKH;

3. DKOJIOTHYECKHE;

4. WMYIIECTBEHHBIE;

5. OupKeBbI€.

3ananue 9. K npuynHaM BO3HMKHOBEHHS KPEJAUTHOIO PUCKA HA YPOBHE OT/Ae/IbHOM

CCYAbI OTHOCATCH:

1.

2.
3.
4

HECIOCOOHOCTD 3aeMILIUKA K CO3/IaHHIO ICHE)KHOTO [TOTOKA, HEOOXOIMMOTO JUIsl BO3BpaTa
U 00CITy)KUBaHHS JI0JITa;

PHCK JIMKBUHOCTH 3aJI0Ta;

HN3MCHCHHUEC KYPCOB BAJIIOT - IJII KPEAUTOB, BBIIAHHBIX B I/IHOCTpaHHOI\/’I BaJIIOTEC,

YpPOBEHb KBaJTH(PUKAIIH TIEPCOHAA.

3amanue 10. Jlasi XeXKMpOBaHHsI BO3MOKHOTO CHUKEHHsI Kypca HAHOHAJILHOI

BAaJIIOThI MOKHO MCII0JIb30BaTh:

NS

agbrwbE

el oA

IpOJaXy (PbIOYEPCHOT0 KOHTPAKTa HA MHOCTPAHHYIO BAJIIOTY;

MOKYTIKY ONIIMOHA «KOJUI» Ha HHOCTPaHHYIO BAJIIOTY;

IIPOJAXKy ONIUOHA «IIyT» Ha HHOCTPAaHHYIO BAIIIOTY;

HOKYIKY (hOpBapIHOTO KOHTPAKTa HA HHOCTPAHHYIO BaNIOTY.

3aganue 11. KoHbIOHKTYpHBIE (DaKTOPBI, BIUSIONINE HA BATIOTHBIN KypC:
JEATEIIBHOCTD BAJIFOTHBIX PHIHKOB;

CIEKYJIATUBHBIE BAJIFOTHBIE ONEPALINN;

pa3HuULA NPOLIEHTHHIX CTABOK B Pa3JIMYHBIX CTPAHAX;

MOKYTaTeIbHasi ClIOCOOHOCTD JIEHEKHBIX €AMHMIL U TEMITbl HHQIISIINM;
LUKINYHOCTb JI€JI0BOM aKTUBHOCTH B CTPAHE.

3ananue 12. Buabl BAJIIOTHOIO pUCKa:

OIEPALIMOHHBIN;

SKOHOMMYECKHIL,

BHYTPCHHUU;

PBIHOYHBIM.

3aganue 13. B cocTaB BHelIHEro KPeANTHOI0 PHCKAa BXOAAT:

PHUCK KOHTpPAreHTa: pUCK HEBBIITOJIHEHUS KOHTPAareHTOM CBOMX 0053aTeIbCTB;
PHUCK OTpaHUUYEHUS MIEPEBO/IA JEHEKHBIX CPENICTB 3a MIPENEIbl CTPAHbI BCIEACTBHUE
neduuTa BaIOTHBIX PE3EPBOB;

PHUCK 3aMELICHMsI 3a€MILMKA: IOTEPU BCEH WM 4YaCTU CTOMMOCTH J10JIra, Ha3bIBAEMOM
CTOMMOCTBIO 3aMEILEHHs], IPU OCYIIECTBIECHUH Olepaluii ¢ 00palaromuMIcs
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JIOJTOBBIMH 00s13aTenbcTBaMu ((popBapaaMu, cBOIaMHu, OMIIUOHAMH ), BCIICACTBUE
HEBO3MO>KHOCTH BBINOJIHEHHSI KOHTPAreHTOM IO CAETIKE CBOMX 0053aTeNbCTB;
4. puck obecrieyeHMs KpeIuTa: OTEPH, CBA3aHHbBIE CO CHMPKEHUEM PHIHOYHOM CTOMMOCTH
o0ecreyeHus cCyibl, HEBO3MOKHOCTb BCTYIICHHSI B IIPaBa BIaCHHs 3aJI0TOM U T.J.
3aganue 14. ®uHaHCOBBIE CNIOCOOBI MUHMMU3ALNS YTPO3bl 0AaHKPOTCTBA
OTKa3 OT YOBITOUHBIX IIPOU3BO/ICTB;
CHIDKEHHE Pacxo/10B (0COOEHHO HEMPOU3BOACTBEHHBIX );
pacupeHre MapKeTUHIOBOH paboThI;
noBbIeHNE 3()(HEKTUBHOCTH UCIIOIB30BAaHUS BCEX PECYPCOB MPEAIPUSATHSL.

NS

3ananue 15. PuCKOBAaHHOCTb BIIOKEHUH B aKTUBBI C HM3MEHEHHEM IUIOTHOCTH
pacrpenenieHus BEpPOSITHOCTEM BO3MOKHBIX HMCXOJIOB MO TMOJYYEHHUIO JI0XOJa MEHSETCS
CIeIyIOIUM 00pa3oMm:

1. yeM BbIIlI€ TNIOTHOCTh PACIpPEICTICHUs, TEM HUXKE PUCK;

2. 4eM HUKe TUIOTHOCTh paclpeielieHus, TEM HIKE PUCK;

3. HE 3aBUCHUT OT IJIOTHOCTH PACIPEICIICHUS.

3apanue 16. Caenka ¢ BATIOTHBIM (BIOUYEPCOM 3aKJIIOYEHA B COCTOSIHUM "03KBapIUIIH".
Ha momeHT coBepiienust ohceTHOM CeNKH MOKynaTesieM KOHTPaKTa 1IeHa MEPBHUYHOTO aKTHBA
ynana. Ero moxos mo onepariusiM, €Ciiv BeJInuMHa 0azuca He U3MEHUJIACh:

1. paBeH HyI10;

2. IMEET MOJIOKUTENBHOE 3HAUYEHHE;

3. UMeeT OTPUIIATEIbHOE 3HAYEHHE.

3aganue 17. Crenka ¢ BaTIOTHBIM (BIOYEPCOM 3aKIIIOUEHA B COCTOSTHHH "KOHTaHTO". Ha
MOMEHT COBEpIICHUS O(CETHOW CIEIKH TPOJABIIOM KOHTpaKTa IIeHA IEPBUYHOTO aKTHBA
Bo3pocia. Ero g1oxoj mo omnepamusiM, eciiu BeimuuHa 0a3rca He M3MEHUIIACH !

1. paBeH HyIO;

2. IMeeT MOJIOKUTEIIbHOE 3HAUEHUE;

3. UMEEeT OTPUIIATEIbHOE 3HAUCHHUE.

3aganue 18. Crenka ¢ BAOTHBIM (DBIOUEPCOM 3aKITIOYEHA B COCTOSIHUM "KoHTaHro". Ha MoMeHT
coBepieHHs 0QCEeTHON CIEKN MOKYIaTeIeM KOHTPAKTa [IeHa TIEPBHYHOTr0 akTHBa Bo3pocia. Ero moxon
IO OTIEpaIUsIM, €CITH BeJIMYMHA 0a3nca He N3MEHUIIACH:

1. paBeH HyIIO;

2. UMeeT MOJIOKUTETHHOE 3HAYCHUE;

3. IMeeT OTpHUIIATEIIbHOE 3HAUCHHE.

3aganme 19. CranmapTHBI OMPIKEBOH JOTOBOP Ha MPaBO KYIHUTh WM MPOAATh OMPIKEBOH aKTHB
IO I[CHE UCTIOJHEHHUS C YIJIATOM 3a 3TO MPaBO MPeMuu ?

1. dBprovepcHBIN KOHTPAKT;

2. OMIINOH;

3. BappaHT.

3aganue 20. HaxoruieHHas mepeMeHHas (BapHallMOHHAS) Mapyka JJisi MHBECTOpPAa, OTKPBIBIIETO
JUIMHHYIO TIO3HIIUIO TIO JIOJITOCPOYHOMY MPOLEHTHOMY (pbIoUepcy, Ha MOMEHT €€ 3aKphITHSl B Cllydae
YBEITMYEHHS [IEHBI (PHIOUEPCHOTO KOHTPAKTA:

1. GosnbIie HyS;

2. MEHBIIIE HYJIS;

3. paBHa HYIJIO.

3aganue 21. Ilpu onepanusx C OMIMOHHBIMU KOHTPAKTAMHU JUIS TOJIYYCHHS TOTEHIIHAIBEHO
HEOrpaHMYEHHOTO J0X0/1a HE00X0ANMO UCTIONIF30BaTh 0A3UCHYIO CTPATETHIO :

1. mokymka "komma'";

2. npoxaxa "konna";

3. mokymnka "myrta";

4. mpomaxa "myta".

3ananue 22. MakcuMaabLHO BO3MOKHEIN pa3Mep MPUOBLICH M1 IpoaBIia ONmuoHa "myT" :

1. He orpaHuueH;

2. paBeH pa3Mepy IPEeMUu;
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3. paBeH IieHe UCTIONHEHHSI MHHYC TIPEMUIS;
4. paBeH IieHe UCTIONHEHHUS TUTIOC PEMUSI.
3aganue 23. BapuaHT cTpareruu XeIKUPOBaHUS BO3MOKHOT'O TIOBBILICHUS LIEHBI OUPIKEBOTO aKTHBA!
1. Ilokynka omunoOHa «IyT» Ha 3TOT aKTHUB,
2. [Mponaxka OMIUOHA «KOJUD» HAa STOT aKTHUB,
3. [Ipomaxka (hpIOYEPCHOTO KOHTPAKTA HA dTOT aKTHB,
4. [Tokynka ()pIOYEpPCHOTO KOHTPAKTa Ha STOT aKTHUB.
3aganue 24. [Ipu moxynke onmroHa HAa IPOAXKY:
1. Jlepxxaterp ONMIMOHA UIPACT HA MOBBIINICHIE, BHITUCHIBATENb — HA TOHUKECHUE,
2.[lep>katens ONIMOHA UTPAET HA TIOHIKEHHUE, BHITTMCHIBATEIb — Ha MOBHIILICHHE
3.Jlep>kaTenb U BBITUCHIBATEb UTPAIOT HA MOHWKEHHUE
4.Jlep>kaTenb W BBIMUCHIBATEIh UTPAIOT HA MOBHIIIICHHE

4.3. OneHo4HbIe CpeACTBA ISl IPOMEKYTOYHOM aTTecTalnu.

4.3.1. ®opmMupyemble KOMINETEHIIUH
- BJAQJIGHHE METOAaMH HSKOHOMHUYECKOTO U  CTPATErMYeCKOTO aHaju3a [OBEICHUS
HKOHOMHYECKUX areHTOB U PHIHKOB B ri100ansHo# cpene (ITK-5).

4.3.2 TunoBble OLIEHOYHBIE CPEACTBA

Cnucoxk BOIIPOCOB AJIAA MMOATOTOBKH K 3a4€TYy.

1. MoaudunmpoBaHHas MOJIENb OLIEHKN KalIUTaJIbHBIX aKTHBOB.
2.OyHIaMeHTaNbHbIN K03 ulreHT oera.

3.MeToa KyMyJISITHBHOTO ITOCTPOEHUS CTaBKU AUCKOHTA.
4.CucremMaTudeckue 1 crieupruuecKue puckH.

5.Mojenu OLEeHKH LIEHbI U JOXOAHOCTH OOBIKHOBEHHBIX aKIIUIL.

6.Mozenu OLleHKH LIEHBI U I0XOJHOCTH MPUBUIIETUPOBAHHBIX aKLIUH.
7.Mopaens CAPM: mpeanonokeHusi i COOTHOILIEHUS MOZEIIH.

8. Onrumuzanus noptdens HeHHbIX OyMar 1o COOTHOILIEHUIO JOXOIHOCTb — PUCK.
9.Buibl (hMHAHCOBBIX PUCKOB.

10. IIpuemsl CHIKEHHUS CTETIEHH PUCKA.

11. Cpencrsa pazpelieHus pucka.

12. Yuctble ¥ CHEKYIATUBHBIE PUCKU.

13. BamrotHslil prck. Bupl BarOTHOTO pHCKa.

14. BHyTpeHHUE METO/IbI ¥ IPOLIEAYPhI YIPABJICHUS ONEPALMOHHBIM BaTIOTHBIM PHCKOM.
15. Cuctembl BAIIOTHBIX KYPCOB.

16. Bunbl BaItoTHOTO Kypca.

17. Mepsl rocyapCTBEHHOTO BO3/ICHCTBHSI HA BEINYMHY BAIFOTHOTO Kypca.
18. BuemrHee xeIXKMpPOBaHUE ONEPAIIIOHHOIO BAIOTHOTO PHCKA.

19. Onepanusa CBOIIL.

21. Metoas! ynpaBieHHs BATIOTHBIM TPAHCIIALIMOHHBIM PUCKOM.

22. Onenka nokazarenst VaR aiis moptderns.

23. TlokazaTenu 10XOIHOCTH M PUCKa OOIUTaIHid.

24. IIponeccsl MEHEIKMEHTA PUCKA ITPU TPOEKTUPOBAHUH.

25. JIByxdakropHas Mojienb AJbTMaHa.

26. IIatudakropHsie MOAETH AJbTMAaHA JIJIsl aKIIMOHEPHBIX OOIIECTB.

27. YrpaBineHue 5JKOHOMUYECKUM BATFOTHBIM PUCKOM.

28. TlonsTHE HECOCTOATENHHOCTH (OaHKPOTCTBA) MPEIITPUATHS.

29. ®uHaHCOBBIE CTIOCOOBI MUHUMHU3AIIMH YTPO3bl OAHKPOTCTBA.

30. [Ipou3BoacTBEHHBIE CITOCOOBI MUHUMH3AIMH YIPO3bl OAHKPOTCTBA.
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31. IlporHo3upoBaHre BO3MOKHOCTH OaHKPOTCTBA TMOCPEIACTBOM (DMHAHCOBOTO aHAJIHM3a

KOHKPETHBIX MapaMETPOB ACATCIIbHOCTU KOMITAHUH.

32. O0beKTUBHBIC TPUYMHBI BOBHUKHOBEHUSI OAHKPOTCTBA.
33. CyObeKkTuBHbIE IPUYMHBI BOSHUKHOBEHUSI OaHKPOTCTBA.

34. bup>xeBble ONIIMOHBI M X CBOMCTBA.

35. XemxupoBaHue, ero 5KOHOMUYECKast 11eIeco00pa3HOCTb.
36. Kackamubie cXeMbl XeKUPOBAHHS (PbIOUEPCHBIMH KOHTPAKTAMHU.

37. OcHOBHBIE CTIP3/IbI U KOMOWHAIIMH OIIIHOHOB.

38. Kpurepuu onpeneneHus KpeIUTHOTO PEUTHHTA.
39. AnanmuTHueckue KO3QPHUIMEHTHI, UCTIOIb3yEeMbIC JIUIsl OLICHKH KPEIUTOCIIOCOOHOCTH

3aCMIIIMKa.

40. OcHOBHBIE CIIOCOOBI YIIPABIICHHUS 0JIBEPKCHHOCTHIO KPEAUTHOMY PHCKY.
41. Buapl KpeIUTHOTO COOBITHUS 0 onpeeneHuto ISDA.

42. CTpyKTypa KpeAUTHOTO pUCKa.
43. IToka3aTenu OLEHKU KPEIUTHOTO PUCKA.

44. Metop aHanmu3a pa3pbIBOB MEXKYy aKTUBAMHU U TTaccUBaMH (gap - aHaIu3).

45. CocTraBisomue IpoLUEeHTHOTO PUCKA.

46. Meroa nropalvv OLEHKHU MPOLEHTHOTO pucka. [IpenmyiiiectBa 1 HEIOCTaTKU METOAA.
47. Tloka3aTenu OLEHKH PUCKa HHBECTHIIMOHHOTO MOPTQEIIs.
48. MeTopl XeKUPOBaHUSI PUCKOB MOPT(hens IIeHHbIX OyMmar.
49. ®axTopsl, BAUSIOLUINE Ha YUCTHIN 10X0/ B BUJI€ IPOLIEHTOB.
50. Ilokazatenu 3¢ (HEeKTUBHOCTH YIPaBIECHUS HHBECTUIMSIMH C YU€TOM PUCKA.
51. lHBecTULIMOHHBIE PUCKH 110 HICTOYHUKAM BO3HUKHOBEHHMS.
52. KauecTBeHHbIE METO/bI AHATIN3a CTPAHOBBIX PUCKOB.
53.PeliTHHTOBBIE CHCTEMBI aHAJIM3a CTPAHOBBIX PHCKOB.
54.Metoab! ynpaBieHHs NOTUTUYECKMMU PUCKaMU 3apy0eKHOTO MHBECTHPOBAHMSL.

55. MeTo/1bI O1IEHKY WHBECTUIIMOHHBIX PUCKOB.

Ixana oueHnBaHNA.

Cnoco0bl aTTECTALINN Bajibl
OO0m1ee KoIn4uecTBO 0aI0B 100
KonnuecTBo 0aitoB Ha 3aueTe 20
KonnyectBo 6amioB a0 3ayera, MOJydeHHbIE 80

MpU U3YUCHUUN JUCHUIIIINHBI

B ToM umcie:

-bamel 3a mocenienne JIEKIUHA

8 (2 yaca — 1 6amn)

-banmel 32 mocenieHHe  IMPaKTUYECKHUX
3aHATUHA

4 (2 yaca — 0,5 6anoB)

-banner 32 paboTy Ha  NpakTHYECKUX
3aHATUAX (BBIOJHEHHE PACUETHBIX 3aJaHUN H/WiIn

pedepara)

45 (Gatsl 3a KaXKI0€ 3a1aHue:

o 15 cooTBeTCTBEHHO 3a KaXK/10€ M3
TpeX 00s3aTeNbHBIX 3aJaHHi)

-[Ipomexyrounas aTTecTaIus - 7
TECTUPOBAHUE

- AKTHMBHOCTB Ha 3aHSTHUIX 8

-KonTponsHas pabora 8
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Jljis oydeHruss MaKCHMAalbHOTO KOJIMYecTBa OasioB 3a BBICTYIUICHHMS HA 3aHATHSIX U
npyrue (GOpMbI BBIMIOJHEHUS 3alaHUM Kbl CTYACHT JOJDKEH MOATOTOBHTH HE MEHEe Tpex
00s13aTeNnbHbIX 3aannii. bamiel 3a kaxkaoe 3aganue — 15 0. [lkana cooTBETCTBUS OLIEHKAM:

- 15-13 6annoB — 3a4TEHO

- 12-10 0annoB — HE 3a4TEHO

HToroBas oreHKa Mo MpeaMeTy BBICTABIISCTCS HAa OCHOBE IIKAJIbI, TPUBEACHHON B MPOEKTE
[Tonoxenus o GaUTbHO-PEUTUHTOBON CUCTEME OIICHKH 3HaHUH oOydarommxcs B UMM:
B MMM npunsaTa cienyromas IIKajga MEepeBoJa OICHKH M3 MHOTOOAUIBHONW CHCTEMBI B
NATHOAIUIBHYIO (OMHAPHYIO):

[IIkana nmepeBoja OLIEHKH U3 MHOT00AJUTbHOW CUCTEMBI B TIATHOAUTHHYIO:

- oOyJaromemMycsi BBICTABIISICTCS OIIGHKA «HE 3a4TeHO», €CIH OOydJaroIuiucs
HaOpas MeHee 55 Gaios,

- OIICHKA «3a4TEHO)» BBICTABIISICTCS MPH YCIOBUH, €CJIM O0y4arouuiicss Habpamx ot
55 no 100 6amios;

- 100 6anaoB BhICTABISETCS MPU YCIOBUU BBITIOJHEHUS BCEX TpeOOBaHUH, a Takxke
npu 00s3aTEIbHOM TMPOSIBICHUHM TBOPYECKOTO OTHOILIEHHUS K MPEAMETY, YMEHHH HaXOIUTh
OpUTMHAJIbHBIE, HE COJEpIXKAIIUecss B yueOHMKAaX OTBETHl, YMEHHUU pabdOTaTh C MCTOUYHHKAMHU,
KOTOpBIE COJEP)KATCs JOMOJHUTEIBLHOUW JHUTepaType K Kypcy, YMEHUU COCIUHSATH 3HAHUS,
MOJIYYCHHBIC B IAHHOM KypCE CO 3HAHUSIMU JPYTHX TUCHUTLINH.

K cpaue 3adera gomyckaroTcsi CTyAEHTHI, HaOpaBuiue He MeHee 50 GayIoB MO UTOram
Tekyien arrecranuu. OneHka MPOMEKYTOUHON aTTeCTallud MO AUCIUIUIMHE MPOCTABIISETCS B
MPUIIOKEHUE K JUIIIOMY.

4.4. MeToanyeckne MaTepHuaJbl
[Ipouenypsl OlLEHUMBaHUS 3HAHUM, YMEHUMN, HAaBBIKOB U (WMJIM) OIbITa AEATEIbHOCTH,
XapakTepU3YIOIUX ATanbl (HOPMUPOBAHMS KOMIIETEHIIMH MPOBOJATCS B COOTBETCTBUU C
VYcraBom Axanemun (y1B. IlocranoBnenunem IlpaButenbctBa Poccuiickoit ®enepanuu ot
12.05.2012 r. N 473), [lonoxeHueM O TEKYIIEM KOHTPOJIE YCIEBAEMOCTH U IPOMEKYTOUHOMI
atrectauuu cryneHToB B PAHXul'C (yrB. [Ipukazom pexropa ot 25.01.2012 r. Ne 01-349; uzm.
ot 07.06.2013 r.), [TopsiakoM opraHu3anuy U MPOBEJAEHUS MPAKTUKU CTYJEHTOB, OCBaMBAIOIINX
B PAHXul'C oOpa3zoBarenbHble NporpaMMbl BBICHIETO OOpa3oBaHMs — I[POTrpamMMbl
OakanaBpuaTa, IporpaMMbl ClIEUAIUTETA, IPOrpaMMbl MarucTpaTyps! (yTB. IIpukazom pekropa
ot 11.05.2016 r. Ne01-2212).
B uyactu obecriedeHuss OCBOEGHUS AMCHUUIUIMHBI OOYyYaroIUMCs TPEeNOCTaBIsAeTCs
pa3IaToOYHBIA MaTepuai 1o TeMaM JUCIUIUINHBI.
[Tponietypa onieHUBaHUs 3HaHUIM, YMEHUI U HaBBIKOB, oOecreunBarOIUX (OpMUPOBAHNE
KOMIETEHIIUH, TPEelyCMOTPEHHBIX OCBOCHUEM JUCIUILINHBI, BKIIIOYAET:
- IPOBEJICHUE TECTUPOBAHMUS HA OCHOBE TECTOB, BKIKOYAIOIINX TEOPETUUYECKHE BOIPOCH! U
pacueTHbIe IPUMEpHI;
- TPOBEACHHME OIpOoca M0 KIIOUEBBIM BOINPOCAM, OXBAaTBIBAIOIIEM COACpKAHHE
JTUCIUTUIAHBI.

S. MeTtoauyeckue ykazaHus Ajs 00y4ar0LUXcs 0 OCBOEHUIO TMCIUIITIUHBI (MOAYJIs1)
Jliia obecriedeHnst OCBOCHUS JUCIMILTUHBI 00ydaronuecs: ydeOHbIM IJIaHOM
IPelyCMOTPEHA CaMOCTOSITeNIbHAs paboTa U MPAKTUYECKUE 3aHATHS.
Bunel camoctosiTenbHON BHEAYAUTOPHOM pabOTHI :

- CaMOCTOSITENIbHOE U3Y4YEHHUE Pa3enoB Kypca,

- MOBTOPEHHE JIEKLIMOHHOTO MaTepualia 1 MaTepuaia y4eOHHKOB,

- MOATOTOBKA K MPAKTUYECKUM 3AHITHUAM,

- IOArOTOBKA K TEKYILEMY KOHTPOJIO.

IIpakTHyeckue 3aHATHS TPOBOJATCS B (hopMe aHAIM3a OU3HEC - MPOLIECCOB KOMITAHUH ¢
Y4E€TOM PHUCKOB.
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TemaTuka NPaKTUYECKUX 3aHATHMN:

«O60cHOBaHKE BBIOOpA IPUEMOB CHU)KEHUS CTETIEHU PUCKAY.

«O1eHKa pUCKOB OTKPBITHIX BATIOTHBIX TO3HIIUN».

«O1neHKa NPOLIEHTHOr0 PUCKA 110 CTPYKTYPE aKTUBOB M [1aCCUBOBY.

«O1neHKa KpeIMTHOT'O PHCKa 3aeMILUKaY.

«O1eHKa CTPaHOBBIX PUCKOB HHBECTUPOBAHUSIY.

«O1eHKa BIMSAHUS PUCKOB Ha 3PPEKTUBHOCTH HHBECTUIIMOHHOTO ITPOCKTaY.

«OneHka BIMSHUA pUCKa (PMHAHCOBBIX MHCTPYMEHTOB MHBECTULIMOHHOTO MOpThEs Ha
€ro JI0XOIHOCTBY.

«O1neHKa BepOsSTHOCTH 0AHKPOTCTBA KOMIIAHUH 110 MOAEIISIM.

«CtpaTeruu XeKupoBaHus (UHAHCOBBIMU HHCTPYMEHTaMU CPOYHOTO pbiHka FORTSy.

I[JISI NMOATOTOBKH K NPAKTHYCCKHUM 3aHATUAM PCKOMCHAYCTCA:
- U3Yy4YUTh COOTBCTCTBYIOIIUC TCOPECTUUCCKUC BOIIPOCHI, BKIIIOYAasd TEMBbI,
MNpCACTAaBJICHHBIC B Pa3AaTOYHBIX MATCPpUAJIaX;
- O3BHAKOMUTHCA € PCKOMCHAOBAHHBIMU JIMTCPATYPHBIMU UCTOYHUKAMU
- U3Yy4YUTb MCTOAbI OLICHKH PUCKOB U COOTBGTCTByIOHII/Iﬁ MaTEeMaTHYCCKUM arrapar.

6. VYueOHasi nMTepaTypa M pecypchl HHGOPMALMOHHO-TEJIEKOMMYHHKAIMOHHOI ceTH
"UHTepHeT", BKJIIOYAs NlepeYeHb Y4eOHO-MeTOAMYecKOro odecrnevyeHust AJs
CaMOCTOSITE/IbHOI Pa0d0ThI 00y4al0IMXCH M0 JMCUMILIHHE (MOIYJII0)

6.1. OcHoBHas JIMTEpaTypAa.
1.  DOunukmonenus (uHAHCOBOTO pHCK-MeHemkMeHTa. [lox pen. A.Jl.JloGaHoBa,
A.B.Uyrynosa. — M.: AnsOuna. busnecoykce, 2009.
2. Jlomamenko J[.B., ®unorenoa lO.}O. VYmpaBnenune puckamMm B YCIOBUSX
¢uHaHcoBoi HecTabuibHOCTU. — M.: Maructp: UH®PA-M, 2010.
3. JlaBpymuH u np. bankoBckue pucku (6akaiaBpuaT U MarucTparypa). YueOHuk. — M.:
Knopyc, 2016.
3. A.CIllankuH, B.A.lllankuH. OxoHoMHMueckue M (uUHAHCOBBIE pHUCKU. OlLEHKa,
ynpasieHue, noptdens naBectuinii. — M.: Jlamkos u Ko, 2013.
4. Iapn V., Anekcanzaep I'., beiinu k. UnBectunuu: YueOHuk: nep. ¢ anria. — M.:
NH®PA-M, 2006

6.2. JlonoTHUTeIbHAS JIUTEpaTypa.

1. bmank U.A. Yupasnenue ¢unancoBsiMu puckamu.— Kues: Huka-Ilentp, 2005 . —
(bubsimoteka (pMHAHCOBOTO MEHEKMEHTa. Bpim.12).

2. bypenun A.H. Ynpasienue noptdenem meHHbIX Oymar. M.: Hayuno-TexHmdeckoe
obmectBo uMmenu akagemrka C. M. Basuiosa, 2007.

3. I'ubcon P. ®opmupoBaHue HMHBECTULIMOHHOTO MOPTQens. YnpapieHne (UHAHCOBBIMU
pHCKaMHU: Tep. C aHTJI. — 2-€ u3[., ucnp. - M.: Ansnuna busnec bykc, 2008. - 276¢.

4. Jlapuonos W.B. non pea. Puck — MeHe»)KMEHT B KoMMepueckoM OaHke. MoHorpadus.
— M.: Knopye, 2016.

5. Mupkun .M., lo6ammna 1U.B., Canun B.H. Cratuctuka ¢puHaAHCOBBIX PHIHKOB (JIJ151
MarucTpatypsl). Yuebnuk. — M.: Knopyc, 2016.

6. CtpynenkoBa T.B. BamoTHbIe pHCKM : aHAU3 W yIpaBjicHHE. YUeOHOe mocodue. —
M.: Knopyc, 2016

7. B.A.IIupsieB. Moaenu ¢puHAHCOBBIX PHIHKOB. OnTUMaIbHbIE TTOPT(HENTH, yrpaBieHre
¢uHancamu u puckamu.- Jluépoxom, 2009.

8. JL.H.Tenman, H.J[.OpuamBuau. YmpaBieHHE pHUCKaMHU B YCIOBHSIX (PHHAHCOBOTO
kpuzuca. — M.: FOnutn-/lana, 2011.
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9. Mapmann [xon @. @unancosas unxenepus: IloaHoe pyKoBOJACTBO MO (PMHAHCOBBIM
HOBOBBeneHusM: Ilep. ¢ aHrn.. YueOHUK I CTyn. BY30B IO 9KOH. cmen. / Hayd. pen.
I''A.Aracaugsa.— M.: UHOPA-M: HOIIK, 1998 .

10. ®abomu @®. CrnpaBOYHHK 1O IIEHHBIM OyMaraM ¢ (UKCHPOBAHHOW IPOLIEHTHOU
craBkoil. T. 2 Onenka, ananus u ynpasienue: Ilep. ¢ aarn. / @. ®adounu, C. ManH .— 7-¢ u3.
— M..: Buneamc, 2008 .

11. ®adouuu ®.JI. PeiHOK oOnuranuii: AHaNW3 U CTPATErwH: Mep. C aHTd. — 2-€ U3,
ucnp. u gon. — M.: Anbnuna busnec bykc, 2007 ..

12.  E.A.®epopoBa, @.M.lllenonaes, A.W.Epmonenko. ®uHaHcOBas  cpefa
NpeaNpUHUMATENLCTBA U IIpeANpUHUMAaTeNIbckue pucku. — M.: KnoPyc, 2010.

13. lIBenos, A.C. IlpoueHTHbIC (PMHAHCOBBIE HHCTPYMEHTHI: OIICHKA U XeKUpoBaHue /
I'ocynapcrBennsiii yausepcuteT Breicmas [Ikona Oxonomuku.— M. : 'YBIID, 2001 .

14. J.L.Farrell, Jr. “Portfolio Management: theory and application” — McGrow-Hill, Inc.,
1997.

15. Jorion, P. (2003) Financial Risk Manager Handbook. McGraw-Hill.

16. Hull J.C. Options, futures and other derivatives. 7th ed. — L.: Prentice Hall, 2008.

17. Risk adjusted performance measurement: A tool for the global finance industry: A
survey. Executive summary. Professional Risk Management International Association, 2007,
March.

6.3. YueOHO-MeToquYEeCKOe oOecredyeHrue CAaMOCTOATEIbHONH PadoThI.

I. Kypacos B.B. PabGouas mnporpamma pucuumimuabl (moayias) b1.B./[B.3.2
«Ynpaenenue (pUHAHCOBBIMU prckammy». HampaBnenue monrotoBku (cnenuanbHocTs) 38.04.02
«MenemxkMeHT». «PUCK - MEHEDKMEHT M cTpaxoBoil OuszHec». — M., AHX uI'C, 2017.

6.4. HopMaTHBHbIE NIPABOBbIE JOKYMEHTHI.
1. Harmmonanehsnii cranaapt Poccuiickoit @enepanuu. 'oct P MCO / MOK 31010 - 2011.
MeunemxkmeHT pucka. Metoasl orieHkH pucka. — M.: Ctangapturdopm, 2011

6.5. UnTepHeT-pecypchl.
1. Caiir www.finam.ru
2. CaiiT www.moex.ru
2. Caitt www.rbc.ru
3. Caiit www.Risk.Gap.ru

6.6. UHbl€e HCTOYHUKH.

1. Meronuka CreditRisk+ B kiaccuueckom BapuaHTe, pa3pabOTAHHOM aHAIUTHKAMH
6anka KpenutCaucc.

http://www.creditrisk.ru/publications/files_attached/creditrisk.pdf

2. CreditMetrics™ -- Technical Document. Greg M. Gupton, Christopher C. Finger,
Mickey Bhatia.

http://www.creditrisk.ru/publications/files_attached/creditmetrics_techdoc.pdf

3. RiskCalcTM For Private Companies: Moody's Default Model. Rating
Methodology.Eric Falkenstein.

http://www.creditrisk.ru/publications/files_attached/Moodys_Default_Model.pdf

4. Modeling Default Risk. Peter J. Crosbie, Jeffrey R. Bohn.

http://www.creditrisk.ru/publications/files_attached/modeling_default_risk.pdf

5. A model of Bancruptcy Perediction. Eivind Bernhardsen.

http://lwww.creditrisk.ru/publications/files_attached/norgesmod.pdf

6. CreditGrades™ Technical Document, May 2002. Christopher C. Finger.

http://www.creditrisk.ru/publications/files_attached/creditrisk.pdf
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http://www.finam.ru/
http://www.micex.ru/
http://www.risk.gap.ru/
http://www.creditrisk.ru/publications/files_attached/creditrisk.pdf

7. KomnyecTBeHHbI1 aHanu3 KpeauTHoro pucka. M. IlomazaHoB; bankoBkue
Texnomoruu, N 2, 2004

http://www.creditrisk.ru/publications/files_attached/egarcreditrisk.pdf

8. O1eHka BepOsITHOCTH 0AaHKPOTCTBA MPEANPUSITHS IO (PUHAHCOBBIM

nokasaressm. [TomazanoB M.B. , x.¢.-m.H., Konokomnosa O.B.

http://www.creditrisk.ru/publications/files_attached/formula_preprint.pdf

9. Monenb 0aHKPOTCTB TOCYIapCTBEHHBIX CyOBeKTOB PD 10 (hriHAHCOBBIM U

SKOHOMHUYECKUM TokazaressiM. [lomazanoB M.B., Ilerpyk T.B.

http://www.creditrisk.ru/publications/files_attached/pd-models-egarcredit-risk.pdf

10.MeTouka BeIIETIEHUS CIIpaaa fedonTa u3 crupdia JOXOAHOCTH

oOnurarnuii. [Tomazanos M.B.

http://www.creditrisk.ru/publications/files_attached/egar-credit-riskmethods.pdf
(ITomazanoB M. B.; XKypnain "Peinok nennbix Oymar”, Nel,2006. "OrcnpagoBkaedonram™)

11.An Explanatory Note on the Basel Il IRB Risk Weight Functions. Basel Committee on
Banking Supervision.

http://www.bis.org/bcbs/irbriskweight.pdf

12.PROBABILITY OF LOSS ON LOAN PORTFOLIO. KMV. Oldrich Vasicek, 2/12/87

http://www.moodyskmv.com/research/files/wp/Probability of Loss _on_Loan_Portfolio.

pdf

7. MarepuajabHo-TeXHUYecKas 0a3a, uHGoOPMANIMOHHbIE TEXHOJOTHH, IPOrPAMMHOE
olecreyeHue U UH(MOPMAIIMOHHBIE CTIPABOYHbIE CHCTEMbI

Jlnst mpoBeneHHsI 3aHATHH MO JIMCHUIUIMHE HEOOXOAMMO CIEIYIoIIee MaTepHalIbHO-
TEXHUYECKOe oOecrieueHne: yaeOHbIe ayJUTOPUHN JJIsl IPOBEICHUS 3aHATHI CEMUHAPCKOTO TUTIA,
TPYNIOBBIX M HHIUBUIYAJIbHBIX KOHCYJBTALMH, TEKYIIErO KOHTPOJIS U MPOMEXKYTOUHOU
aTTECTAIlUH, JJI1 CAMOCTOSITEIIbHOM paOOTHI: YUTAIbHBIE 3aJTbI OUOIMOTEKH.

ITporpammuoe obecnieuenue: MS Office Professional Plus 2016.

JocrtynHble pecypchl HHPOPMAIMOHHONM Cpe/ibl aKaJeMUH BKIIIOYAIOT:

* JJIEKTPOHHOE XPAaHWIMIIE HAay4YHO-OOpa30BaTENbHBIX PECYpPCOB €  BO3MOXKHOCTSIMHU
YIAJIEHHOTO JIOCTyIa Ha 6a3e COBPEMEHHOTO TEIEKOMMYHUKAITMOHHOTO KOMILJIEKCa,

* 0a3pl JAaHHBIX OJEKTPOHHBIX MYOJIMKAIMHA, SJIEKTPOHHBIX MEPHUOAMYECKUX H3AAHUHN
HAYYHOTO M y4eOHO-METOIUIECKOTO HAIIPABIICHHUS;

* MeAMa-CTYAUS Uil IPOBEIEHUS TEIEKOH(EepeHIuii;

* JJIEKTPOHHBIN OUOTMOTEYHBIN (POHI.
HNudopmannonsslie cipaBounsle cucteMsl: Hayunas 6ubimmnorexka PAHXul'C. URL:
http://lib.ranepa.ru/;
Hayunas snexrponnas 6ubnunoreka eLibrary.ru. URL: http://elibrary.ru/defaultx.asp;
HanmonanbsHas snexktponHas 6ubdamoreka. URL: www.nns.ru;
Poccwuiickas rocynapcrBennas oubmmorexa. URL: www.rsl.ru;
Poccuiickas nanuoHainbHas ouonnorexa. URL: www.nnir.ru;
OnekTponHas oubimoreka Grebennikon. URL: http://grebennikon.ru/;
DekTpoHHO-0MOHOoTeuHas cuctema M3narenscrBa «Jlanpy. URL: http://e.lanbook.com;
DnekTpoHHO-6nbIHoTeHas cuctema FOPAWIT. URL: http://www.biblio-online.ru/.

7.1. Cniucok yueOHO0-1200paTOPHOTro 000Py/10BAHHUSA !
- IEPCOHAJIBHBIN KOMITBIOTEP € BBIX0J0M B MIHTEpHET;
- MYJbTUMEIUNHBIN IIPOEKTOP.
7.2. IlporpaMMHbBIE, TEXHUYECKHE M 3JIEKTPOHHBIE CPEACTBA OOY4YEHHUS U KOHTPOJIS
3HAHUU CIIylIaTeNne:
Microsoft Exel.
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http://www.creditrisk.ru/publications/files_attached/egar-credit-risk
http://www.moodyskmv.com/research/files/wp/Probability_of_Loss_on_Loan_Portfolio.pdf
http://www.moodyskmv.com/research/files/wp/Probability_of_Loss_on_Loan_Portfolio.pdf
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http://elibrary.ru/defaultx.asp
http://www.nns.ru/
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