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1. IlepeuyeHb MIaHMpyeMbIX pe3yJIbTATOB 00y4YeHHs N0 JUCHUILIHHE (MOYJII0),
COOTHECEHHBIX C INIAHNPYEMbIMH Pe3yJIbTATAMH 0CBOCHHUS NIPOrPaMMbI

1.1. Juctmnmmaa  b1.B.18  OcHOBBI  puUCK-MEHEIKMEHTa 00ecleunBacT OBJIAJICHHE
CJIeIYIOIMMH KOMIIETEHIIMSIMU C YYETOM dTana:
Kon Kon orana HamnmenoBanune 3Tama
KOMITETEHIIH HanmenoBanue koMmeTeHIUN OCBOCHUSA OCBOGHIS KOMITCTEHIIHH
KOMIETEHIIUU
I1K-4 YMeHue npuMeHsTh ocHoBHbIE MeToab! | I1K-4.4 CriocoOHOCTh TIPUMEHSTH
(UHAHCOBOTO  MEHEKMEHTa  JUIs OCHOBHBIE METObI
OILICHKU aKTHBOB, yIpaBiIeHUS (buHAHCOBOTO
OOOpOTHBIM  KalWTajoM, MPUHATHS MEHEKMEHTa o
MHBECTULMOHHBIX PELICHUM, PELICHUN (UHAHCUPOBAHMIO,
1o (PMHAHCHPOBAHUIO, (POPMUPOBAHUIO (hopMHUPOBaHHIO
JUBUJICHTHON TMOJUTUKU U CTPYKTYpPBI JTUBUJICHTHOM MOJUTUKU U
KaluTaja, B TOM YUCJE, IPU NPUHATHA CTPYKTYpbl KamuTajia, B
pelIeHul, CBsI3aHHbIX C ONepalUsIMHU HA TOM YHCJIE, IPU MIPUHSATUU
MHUPOBBIX  pPBIHKax B  YCJIOBHSX peleHul, CBA3aHHBIX C
r1o0anu3aum OnepalnusiMd Ha MUPOBBIX
pBIHKax B YCJOBHMSX
rio0au3anun
I1K-9 CrocoOHOCTh OLIEHUBATh BO3IEHCTBHE I[1IK-9.4 CrocoOHOCTB BBIABIISITE U
MaKpOSKOHOMUYECKOM  cpelabl  Ha aHaJIU3UPOBATH
(GYHKIMOHMpPOBAaHUE OpraHU3aluil U PBIHOYHBIE U
OpraHoOB roCyJJapCTBEHHOTO u crenupUIeCKre PUCKH,
MYHHULIANIAIEHOTO yIIpaBJIeHUS, OLICHUBATh BO3/IEUCTBUE
BBISIBJIATh U AHAJIU3UPOBATH PHIHOYHBIE MaKpO’KOHOMHUYECKOMN
U coenuduUeckre pHUCKH, a Takke cpenbl Ha
aHAJIM3UPOBATh MOBEJICHUE (GYHKIIMOHUPOBAHUE
noTpeduTeneil SKOHOMUYECKUX Oyar u CTPYKTYP PBIHKOB H
dbopMupoBaHHE CIpoca Ha OCHOBE KOHKYPEHTHOM CpeJibl
3HaHUSA SKOHOMUYECKHUX OCHOB oTpaciu
MOBEJICHUS OpraHu3aluil, CTPYKTYp
PBIHKOB ¥  KOHKYPEHTHOM  Cpefsl
oTpaciu
IIK-15.2 YMeHue npoBOUTh aHAIN3 PHIHOYHBIX [IK-15.2 YMeHue npoBOauTh
U cHe(pUIEeCKUX PUCKOB IS aHaJIU3 PIHOYHBIX U
MIPUHSATUS YIPABICHYECKUX crenupuIecKux pUCcKoB
pelieHuii, B TOM YUCJe NPy MPUHATUN JUTS TIPUHSATHS
penieHuit 00 UHBECTUPOBAHUU U YIPaBICHYECKUX
(uHAHCUPOBAHUU pelieHui, B TOM 4ucie
MIPU TIPUHATUU PEIICHUN
00 MHBECTUPOBAHUU U
(brHaHCUPOBAHUH
1.2. B pesynbrare ocBoenuss aucumiuiiHbl B1.B.18 OCHOBBI pHCK-MEHEIKMEHTA Yy

CTYACHTOB JIOJDKHBI OBITH C(POPMUPOBAHBIL:

OTD/TD
(npu HANUUUU
npodcrangapra)

Koz srama
OCBOEHUA
KOMIIETEHI[NHA

PesynbraTel 00y4ueHus




T11C-452 Cnenuanuct no
YIIPaBICHUIO pUCKAMU

Pa3paboTka OTHETBHBIX
HanpaBJICHUA PUCK-
MeHeKkMeHTa/ PazpaboTka
METOIUYECKON U
HOPMAaTHUBHOM 0a3bl CHCTEMBI
yIpaBJICHUS] pUCKAMH U
[IPUHIIUIIOB yTIPaBICHUS
pUCKaMH B paMKax
OTJIEIBHBIX OU3HEC-
[MPOLECCOB, HAITPABJICHUI

11C-440 Cnenuanuct no
(haKTOPUHTOBBIM OTIEPAIUSM
YrpaBieHue puckaMu
(haKTOPUHTOBBIX OTepanui

IIK-4.4

CriocoOeH MPUMEHSATh MPOU3BOJAHBIC UHCTPYMEHTHI
st GOpMHUpPOBAHUS JAMBHUACHIHOW TMOJNUTUKUA U
CTPYKTYPBI KalluTaia;

CriocobeH MPUMEHATh NMPOU3BOAHBIE UHCTPYMEHTHI
IUIT  yTIpaBJICHUS PUCKAMU, TPUHITHS PEIICHHIA,
CBSI3aHHBIX C OIEpAlMsIMH Ha MHUPOBBIX PBIHKaX B
YCIIOBHSIX TJI00aTM3aluu

3HaeT KJIACCU(PUKAIMIO Pa3INIHBIX (PaKTOPOB PHCKA
U CIIOCOOBI X aHAJIM3a Ha YPOBHE KOMITAHWH;
CriocoOeH olLleHUBAaTh U aHAJTU3UPOBATH Pa3IMYHbBIC
dakTopsl prcka nmpu GOPMHUPOBAHUN JTUBHUACHIHON
MOJIUTUKU U CTPYKTYPBI KaluTanga

I1IK-9.4

3HAeT OCHOBHBIC TMOHATHUS B O0JIACTH YTMPABIICHUS
pucKamMu

CriocoOeH BBISBIIATh U aHAJTM3UPOBATH BO3JICHCTBHE
PBIHOYHBIX W CIEHU(PHUUECKUX  PUCKOB  HA
(GyHKIIMOHUPOBAHUE OpraHU3AIIHIA
Cnocoben OIIEHUBATh
MaKpOAKOHOMHUYECKOM cpenpl Ha
(YHKIHOHUPOBaHUE CTPYKTYp PBIHKOB i
KOHKYPEHTHOM CPeJIbl OTPACIIH C YIETOM PHUCKOB

BO31€HCTBUE

I1K-15.2

Ha ypoBHe 3HaHMW: Kiaccudukanuio pasianyuHbIX
(GakTOpOB pHCKa M  CIOCOOBI UX aHalIM3a,
TEXHOJIOTHH OLEHKH W aHalu3a crnenu(uIeckux u
PBIHOYHBIX PUCKOB; METOIbI YIPaBJICHHUS PUCKAMHU
Ha ypoBHE KoMIaHuu. 3Hanue ERM-cucrem.;

Ha YPOBHE YMEHHUM: aHAJIM3UPOBaTh U OLIEHUBATH
KOPIIOPAaTUBHBIE PUCKM Ha YpPOBHE KOMIIAHHU B
LEJIOM, AHAIN3UPOBATh  PBIHOYHBIE U
crneun(uyeckue  pUCKU IpU  NPUHATUY
YIIPABJICHUYECKUX PEIICHUN

QHAJTM3UPOBATH PHIHOYHBIC U CTICHU(PHUECKUE PUCKH
OpyU NPUHATUM pEUIeHnH 00 HHBECTHMPOBAHUU U
(uHAHCUPOBaHUU

Ha YPOBHE HABBIKOB: BJIAJICTh HABBIKAMM BBISBIICHUS]
(akTOpOB pPHCKA; OIEHKH pPAa3INYHbIX (HAKTOPOB
PUCKa; PUCK-MEHEPKMEHTa Ha YPOBHE KOMIIAHUU B

L[€JIOM;  IIPOBOJHUTH AQHaJIU3 pPBIHOYHBIX U
crenn(puIecKux PHUCKOB pu IIPUHATHAN
YIPaBICHYECKUX  PELUICHMH U peleHuil 00

WHBECTUPOBAHUU M (PMHAHCUPOBAHHUHU

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

JucuumuinHa «OCHOBBI pUCK-MEHEPKMEHTa» oTHocuTcs K 650ky b1.B. «BapuaruBHas yacTs.
O6s3aTenbuble quctumiuHbely. Koa aucuunnunsl b1.B.18 [lucuunnuna u3ydaercs Ha 4 kypce, B 8
cemectpe. Obmas TpynoemkocTs nucruruinasl 108/81 (3 3E).

ConepkaHue TUCHMIUIMHBL CIYXHUT MNPOJOKEHHUEM OCBOEHUS JUCUUILUIMH — «DHHAHCOBBIM
MEHEKMEHT», «IHBeCTULIMOHHBIN aHau3», «OCHOBBI TeopUn NOPTPens», «PUHAHCOBas MaTeMaTHKa
1», «®rHaHCOBBIE MUHCTUTYTHI U (POHIIOBBIE PHIHKH, LIEHHBIE OyMaru».



KonnvecTBO akaeMHUYECKHUX YacoOB, BBIJACISIEMBIX HAa KOHTAaKTHYIO pabOTy C TperojaBareiieM
coctaBisier 20 yaca, u3 Hux 10 — Ha nekuuoHHbIe 3aHATHSA, 10 — HAa MpaKTUYECKUE 3aHATUS, HA
CaMOCTOSITEIIbHYIO paboTy 00yJaronuxcsi OTBOIUTCS 42 4acos.

DopMoii TPOMEKYTOUHOM aTTECTAIIN B COOTBETCTBUU C YUYEOHBIM TUIAHOM SIBIISICTCS DK3aMEH.

3. CopepxaHue H CTPYKTYpPa TUCHHUILINHBI (MOXYJIs1)

Tabauna 2.
n/m HauMmeHoBaHue TeM | O0beM AUCHUNIMHBI (MOAYJISA), YacC. DdopMa TeKy1ero
pa3aesioB) Bceero KonrakTHas padora KOHTPOJISA
o0yyarommxcst ¢ ycneBaemocTu,
npemnojaasartesjaeM Mo NPOMEKYTOYHOM
BHUIaM Y4eOHBbIX 3aHATHI arrecTauuu
J |Jap [m3 [KCP | cp
Ounasn ¢hopma odyuenusn
TFema 1 | IIpouecc ynpaBieHus 9/6,75 2/1,5 7/5,25 O
puckoMm. MozenupoBaHue
(bhaKTOpOB pHCKA.
Tema 2 DBOJIIOLMS 33]1a4 pUC- 11/8,25 21,5 2/1,5 7/5,25 0]
MEHEDKMEHTa
lema 3 Knaccudukanus pruckos. 13/9,75 |4/3 2/1,5 7/5,25 0]
[IpoGnembr
KJIaccu(UKaIu.
Tema 4 | KoprnopaTuBHBII pUCK- 13/9,75 |4/3 2/1,5 7/5,25 K3
MeHepkMenT. ERM-
CHUCTEMBI.
Tema 5 PerynupoBanue 13/9,75 |4/3 2/1,5 7/5,25 0]
YIpaBJICHUS PUCKAMU.
Pemenusa baszensckoro
KOMHUTETA U UX
peanu3anusi.
Tema 6 | LleHHOCTB IO/ PUCKOM. 13/9,75 |4/3 2/1,5 7/5,25 K3
Mepa pucka VaR.
[Ipome:xyTouHast 36/27 IK3aMeH
ATTECTALMS
Bcero: 108/81 20/1 10/7,5 42/31,
5 5
Ilpumeuanue:

* — npu npumenenul INeKMPOHHO20 00YUeHUs], OUCMAHYUOHHBIX 0OPA308AMENbHBIX MEXHOIO02ULL
6 coomeemcmesul ¢ y4eOHbIM NAAHOM,
** — popmul mexyueco konmpons ycnesaemocmu. onpoc (0O), mecmuposanue (T), koumponvroe
3adanue (K3), konnoxeuym (K), acce (3), pechepam (P), oucnym (/) u op.

Conep:kaHue TUCHUILIHHBI (MOYJIf)

Nenn/m | HammeHoBaHme Conep:xanue TeM (pa3esioB)
TeM (pa3aesioB)
Tema 1 | ITpouecc [Monsatue pucka. CnoxHocTh omnpeneneHus. Koupaukr pucka u
yIpaBJeHUs BO3HarpaxaeHus. GakTopsl pucka 1 crocoObl UX MOAEIUPOBAHUS.

PHUCKOM.




MoaenupoBanue
(bakTOpOB pHCKA.

Tema 2 | Opomronuss  3amau | Pa3zHuna Mexay IpenckasaHUEM M MPOTHO3MpOBaHMEM. PacrpenencHue
pHUCK- noteps. Cucrema nokazaresel, CKOppeKTUPOBAHHBIX HA PUCK. Y CIEXU U
MEHEPKMEHTA HEYJIa4l PUCK-MEHEPKMEHTA 3a MOCIEIHNE AECATUIIETHSL.

Tema 3 | Knaccudukanus PorHounslii puck. Kpenuthslii puck. Puck nukBugHoctu. OnepanuoHHbII
puckoB. IIpoGnems! | puck. FOpuguueckuit M peryisaTopHbli  pucku. JlenmoBOM — pHCK.
KJIacCU(pUKaLIUU. Crparternueckuii  puck.  Pemyranumonnele — pucku.  IIpoGiemsl

KJIacCU(UKAIUU.

Tema 4 | KopniopatuBHbIit CoBer AMpPEeKTOPOB U €ro (QYHKIUHM 1O PYKOBOJICTBY PHCK —
PHUCK-MEHEKMEHT. | MeHeKkMeHToM Komnanuu. CRO — ero mpaBa M 00s13aHHOCTH TI0
ERM-cucremst. HaJI&XKUBAHUIO CUCTEMBI PUCK —MEHEDKMEHTA B KOMITAHUM.

KomuTeTsl 110 pucKaM U MX poJib B ONPEACIIEHUN U OTPaHUYCHUH YPOBHEH
PHUCKOB. AYyIUTOPCKHN KOMHUTET U €€ (PYHKITUS 110 YIPaBICHUIO PUCKAMU

Tema 5 | PerynupoBanue Heobxonumocts bazenbckoro cornamenusi. BaxHeilmne mnokasarenu
yIpaBIEHUS JOCTaTOYHOCTH KanuTana. OTHOIIEHWE AaKTUBOB K KamuTaly H
puckamu. PerieHus | oTHOLIEHHE KamuTalda K aKkTUBaM, B3BEUIEHHBIM 1O pUCKy. KpeauTHbril
basenbckoro 9KBUBAJCHT JUI1 BHEOaJaHCOBBIX PHUCKOB. Tpu crtonma baszenbckoro
KOMHUTETa M  HX | COTJIALICHUS.
pean3anus.

Tema 6 | LlenHOCTB noj | Onpenenenue neHHOCTH noA puckoM. [Ipumenenne VaR Ha mpaktuke.
PUCKOM. Mepa | Ucropuueckoe moaenupoBanue. Merogq Monte Kapno. Crpecc
pucka VaR. TECTUPOBAHUE.

4. MaTepna.m)l TEKYIIECT0 KOHTPOJA YCIIEBACMOCTH H (l)OHI[ OLCHOYHBIX CPEACTB

NMPOMEKYTOYHOM ATTECTALMM MO JMCUMUILINHE (MOIYJIIO)

4.1. ®opmMbI U METOABI TEKYIIET0 KOHTPOJISI YCIIEBAEMOCTH U MPOMEKYTOYHOM ATTeCTAIlUM.

4.1.1. B xone peanuzanuu IUCHHUIUIUHBI «OCHOBBI PUCK-MEHEKMEHTa» HCIIONB3YIOTCS CJIEIYIONINe
METO/IbI TEKYIIET0 KOHTPOJIS M YCIIEBAEMOCTH 00YJaIOIINXCS:

— IpY IPOBEJCHUH 3aHATHI JeKIMOHHOTO THMa: onpoc(O);
— TIPY MPOBEJICHUH 3aHATHI cemMuHapckoro tuma: onpoc (O), koutposbHOe 3ananue (K3)

4.1.2. Dx3aMeH NPOBOJUTCS MUCHbMEHHO: PEILIEHUE MPAKTUYECKUX 3a]1ad.

4.2. MaTtepuaJibl TeKyLIero KOHTPOJISA yCIIeBaeMOCTH.
Kountpoasnbie 3ananust (Tembl 3 u 6)

Tema 3.

1.

Knaccudukanusi puckoB B IpeAIPUHIMATEIBCKOMN e TETBHOCTH.

2. 3aumHTEpecOBaHbI JU BbI B CTPAXOBAHUU KU3HH WIIU JIyUIIIe BaM IO IPYyroMy YIIPaBIsATh
CBOMMH pUCKaMU ( ¥ KAKUMU?), €CIIH:
A. Bbl 01MHOKHI YeNTOBEK 0e3 MKTNBEHIIEB.
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.
. Bbl cynpyxeckas nmapa, UMeeTe JAeTeH.




4. Tlpenmonoxum, 4To 2-X (PaKTOpHAs PHUCKOBAs MOJEINb ONpENeisieT IOXOIHOCTb
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%.

TeMma 6.

1. Merox MonTte Kapro mis pacuera VaR.

2. KapTsl pucka v JMHUH TOJICHPAHTHOCTH.

3. Kak depmep ¢ nomonibio 1uBepcuUKALNN MOKET YMEHBIIUTh PUCK HEYPOKast 36pHOBBIX ?

4. Tlpennomnaras, 4To JTOXOAHOCTH MOPTQENs MOAUYUHACTCS HOPMaJIbHOMY paclpeaeNeHUI0, TOA0Bas
BoaTWiIbHOCTE TopTdens 30%, cocuuTaTh MOJTYTOIOBOC MaTeMaTHIECKOe OKHIaHUe aeduimra Jyis
JIOXOAHOCTH € ypOBHEM n10Bepus 99%.

Bomnpocsl 1J1 ycTHOro onpoca
(Tema 1)

1. Ilonstue pucka. Cl0XKHOCTb ONPEAETIEHUS.
2. KoH)auKT pucka v BOZHATpaxacHUSI.
3. dakTopsl prcKa U CIIOCOOBI MX MOJCTUPOBAHMUS.

(Tema 2)

1. Pa3nuna mexnay npeackazaHUEM U IPOTHO3UPOBAHUEM.

2. Pacnpenenenue noreps.

3. Cuctema nokasareneil, CKOppeKTUPOBAaHHbBIX Ha PHCK.

4. VYcnexu ¥ HEyJauu PUCK-MECHEHDKMEHTA 32 TTOCIICAHHUE JECATHIICTHSI.

(Tema 4)

—

®yuknuu CoBeTa AUPEKTOPOB IO PYKOBOACTBY PUCK — MEHEI)KMEHTOM KOMITAaHUU.

2. CRO - ero mpaBa u 0053aHHOCTU MO HAaJAKUBAHHUIO CUCTEMBl PUCK —MEHEIKMEHTAa B
KOMIIaHUH.

3.  KomMurersl o puckam 1 UX pojib B ONPEAEICHUN U OTPAHUYEHUN YPOBHEN PUCKOB.

4. KoprnopaTtuBHbIil puck-meHepKkMeHT. ERM-cuctemsi.

(Tema 5)

1. Heo0xommMmocTs basensckoro cornamnieHus.
2. Baxuelmue mokazaTeln JOCTATOYHOCTH KalluTaa.



3. OTHOIlIEHUE AaKTHMBOB K KalWTajly W OTHOIICHHE KaluTajla K aKTHWBaM, B3BEIICHHBIM IO
PHUCKY.

4. KpenuTHbII 25KBUBAJICHT JIJIs1 BHEOATAHCOBBIX PUCKOB.

Tpu cronmna ba3enbckoro cornameHus.

e

4.3. OnleHOYHBIE CPEACTBA ISl MPOMEKYTOUHOH aTTeCTAIMH 00yYaIOLIUXCS.

4.3.1. Ilepeuenb KoMIeTeHUMII € yKa3aHMeM J3TanoB HX (opMHpPOBaHHMS B IpouLecce
OCBOeHHsI o0Opa3oBaTejbHOIi mnporpammbl. Iloka3zaTean W KpUTepuM OLEHHBAHHUSA
KOMIIETEHIUI ¢ y4eToM 3Tana ux GopMMpoBaHus

Koz srama
Kon HaumeHnoBaHue >Tama
S — HaumenoBaHue koMIeTeHIUU OCBOCHMUSI OCBOCHES KOMITCTEHIIHH
KOMITETEHIIUU

[1K-4 YMmenue  npumeHAtrb — ocHoBHbIE | [1K-4.4 CrnocoOHOCTh ~ MPUMEHATH
METO/Ibl (PMHAHCOBOTO MEHEHKMEHTA OCHOBHBIE METO/IbI
JUIsL OLIGHKH aKTHUBOB, YIPaBICHUS (hMHAHCOBOT'O MEHE)KMEHTA
00OpOTHBIM KamMUTaJIOM, HPUHSATHS 1o (buHAHCHPOBAHMUIO,
MHBECTUIIMOHHBIX pelIeHuH, (hopMHPOBaHHUIO
pemieHnii 1Mo  (PUHAHCHPOBAHUIO, TUBUACHIHON TOMUTUKUA H
bopMupOBaHUIO JTUBUICHIHOMN CTPYKTYpbI Kamnurajga, B TOM
MOJIUTHKU U CTPYKTYPHI KaluTamia, B 4yuclie, TpU  NPUHATHH
TOM YHCJIe, IPU IPUHATUN PEIICHUH, pElIeHUH, CBSI3aHHBIX C
CBA3aHHBIX C  ONEpalusMH  Ha omepanusiMd Ha MHUPOBBIX
MHPOBBIX PBIHKAX B  YCIOBHUAX PBIHKaX B YCIOBUSX
rodan3anuu riio0aaIu3anuu

I1K-9 CrnocoGHOCTh ouenuBars | [1K-9.4 CnocoOHOCTh BBISABIATH U
BO3JICUCTBUE MAaKpOIKOHOMUYECKON AQHAIIM3UPOBATH PHIHOYHBIE U
cpenpl  Ha  (YHKIMOHUPOBAHHUE cnenuduaeckue pHCKH,
OpraHu3anuin u OpraHoB OLICHUBATh BO3JICHICTBHE
roCcyAapCTBEHHOTO u MaKpO3KOHOMHUYECKON
MYHHIIUITATHEHOTO yIpaBlIeHUS, cpenabl Ha
BBISIBIISTD U aHaJIM3UPOBATh (GyHKIIMOHUPOBaHHE
PBIHOYHBIE U CHIEITU(PUIESCKIE PUCKH, CTPYKTYP PBIHKOB u
a TaKKe aHaJU3UpOBaTh IMOBEJCHHE KOHKYPEHTHOI cpensl
noTpeduTeNnel SKOHOMUYECKUX Oar oTpaciu
U (hopMHUPOBAHME CIIPOCA HA OCHOBE
3HaHMA  DKOHOMHUYECKHUX  OCHOB
MOBEJICHUSI OpTaHU3alUl, CTPYKTYp
PBIHKOB M KOHKYPEHTHOH Cpeibl
oTpaciu

IIK-15.2 YMeHue NpoBOAUTh aHAIIN3 I1IK-15.2 CrocoOHOCTH TPOBOIUTH
PBIHOYHBIX U CHEIH(PUUECKUX aHaJINU3 PHIHOYHBIX U
PHUCKOB TSI IPUHATHS CHeU(PUISCKUX PUCKOB IS
YIpaBIECHUYECKUX MIPUHSTHS YIPABICHYECKUX
peluIeHui, B TOM 4UCJIe IIpU peLIeHuH, B TOM 4KCIIe IIPU
MIPUHSATHN PEIICHUN 00 MIPUHSATHN PEIICHUH 00
WHBECTUPOBAHUU U WHBECTUPOBAHUU U
(brHaHCUPOBAHUH (hUHAaHCHPOBAHUH




MUBUIEHIHON IOJIUTUKH U

YIIpaBJIEHUS pUCKaMU, IPUHATHS

Oran ocBoeHus | [loka3arens oneHUBaHUs Kpurepuii onieHnBaHus

KOMIIETEHIINH

I1K-4.4 CriocobeH  mpUMEHSThH IIpumenser IIPOU3BOHBIC
CrocoOHOCTh NPUMEHSATH HPOU3BOAHBIE UHCTPYMEHTHI A1l | UHCTPYMEHTBI JUISE 000CHOBaHHUS
OCHOBHbIE MeTOo/bl (OPMHUPOBAHUS  AUBHICHIHOW | (OpPMHUPOBaHUS JVBHJICH/THOM
(uHAHCOBOTO MOJINTUKU U CTPYKTYpbl | MOJUTUKU M CTPYKTYphl KamuTajla B
MEHEKMEHTa 10| KamuTana; paMKax NpakTHYECKOTo 3a/1aHus;
(mHAHCHPOBAHMUIO, CriocobeH  TpUMEHSTH [Ipumensier B  mpakTUYECKOU
(bopMHpOBaHHUIO MIPOM3BOJIHBIE MHCTPYMEHTHI 1151 | paboTe MPOU3BOAHbBIE HHCTPYMEHTHI AJIS

YIpPaBICHUS  PHUCKAMH, HNPUHATHUSA

(hMHAHCOBO-DKOHOMHYECKHE
pacueTsl, CBSI3aHHbIE C OIICHKOM
PHCKOB;

Crnioco0OeH OIEHUTh PIHOYHBIE U
cnienuduuecKkue pucKu

Cnocoben MIPOBOJIUTH
KJIACCU(PUKAIIMIO PUCKOB,
Cnocoben aHaJTU3UPOBATh

PBIHOYHBIE W crlenuduieckue
PHUCKH KOMIIAaHUU

CrnocobeH yd4ecTb pPBIHOYHBIE U
cnieuupuveckue pucKu
OpraHM3allii [PH  HPUHATHH
penieHuii 00 MHBECTUPOBAHUH U
(hMHAaHCHUPOBAHUU

CTPYKTYpbl KaluTaja, B PEIICHHI, CBSI3aHHBIX C | pelLIEHUM, CBA3aHHBIX C ONEpalusIMH Ha
TOM YHCIIC, TP IPUHATAM OMNEpaIusiMd  Ha  MHUPOBBIX | MUPOBBIX  pBIHKaX B YCIIOBHSIX
pEIIeHUI, CBSI3aHHBIX C PBIHKAX B YCIOBUSAX | TNI0Oamu3anuu
oTepalusiMU Ha MUPOBBIX| TJIOOAIM3AIIUN I'paMoTHO W B TOJIHOM OO0BEME
pPBIHKaX B  YCIIOBHSX 3Haer kimaccupUKALMIO | JaeT  KJIacCHU(PHUKAIMIO  Pa3iIMYHbIX
riao0aan3alum pa3nuYHbBIX (aKTOPOB pHcKa M | (DAaKTOPOB PHCKA U CIIOCOOOB MX aHAN3a
CrocoObl MX aHaln3a Ha YPOBHE | Ha YPOBHE KOMIAHUH;
KOMITaHUH; B MPaKTUYECKOU pabote
Crocoben OlLICHUBATh U | MIPOBEJCHA OLIEHKA U aHAJIN3 PA3IUYHbBIX
aHAIN3UPOBATh pasnu4gHbIe | (aKTOPOB pHICKa MPH (HOPMHPOBAHHH
(bakTopbI pucKa IpU | AUBUACHAHOW MOJUTUKH U CTPYKTYPBI
(dbopMupOBaHUH JUBUJICHIHON | KamuTana
MIOJINTHKYU U CTPYKTYpPBI KanuTana
I1IK-9.4 3HaeT OCHOBHBIE ITOHATHUS B | CaMOCTOSTENFHO M B IIOJHOM OOBEME
CriocoOHOCTh BBISIBJIATH W 00JIACTH YIIPABIICHUS PHCKAMHU HA3JIaraeT OCHOBHEIE IOHATHS B 00JIaCTH
AQHAJIU3UPOBATH Crocoben BBISBIIATH Y | YOPaBJIEHUS PUCKAMH
PBIHOYHBIE Y| aHAIU3UPOBATH Boszaeucteue | [Ipencrasien aHaJIn3 BO3JICUCTBUSA
crien(uUecKue  PHUCKU, PHIHOYHBIX M CHEIMU(PUICCKUX | PHIHOYHBIX U CHEIU(UIESCKHX PUCKOB Ha
OIICHUBATh BO3JICHCTBUE PUCKOB Ha (YHKIHMOHHpPOBaHHE | HYHKIIMOHUPOBAHHUE OpTaHU3AIUI
MaKpO3KOHOMUYECKOI OpraHu3aIuit IIpoBenena OIICHKA BO3JICUCTBUSA
cpeabl Ha CriocobeH OIICHUBATh | MAKPOIKOHOMHUYECKOM cpenbl Ha
(yHKIIMOHUPOBAHWE BO3JCHUCTBHE (YHKIIMOHUPOBAHUE CTPYKTYP PHIHKOB M
CTPYKTYp  PBIHKOB W MaKpOIKOHOMHYECKOW Cpe/bl Ha | KOHKYPEHTHOM Cpe/bl OTPACciu C y4eTOM
KOHKYPEHTHOM cpenbl QYHKITMOHUPOBAHUE  CTPYKTYD | PUCKOB
oTpaciu PBIHKOB U KOHKYPEHTHOM CpeJibl
OTpAaCIIU C YYETOM PUCKOB
I1K-15.2 Cnocoben poBoAUTh | CaMOCTOSITEIBHO U BEPHO OIpPENEIECHBI

OCHOBHBIC TIPHHIUIIEI KOPIOPAaTUBHBIX
(¢uHAHCOB 1711 TPOBEACHHS aHAIN3a
PHCKOB

ITpoBenena knaccupuKarys puckoB
[lpoananmu3upoBaHbl ~ pPBIHOYHBIE |
cnieun(puIecKkue pUucKu KOMITaHUU
[TponsBeneHs! PBIHOYHBIE "
cneun(puyeckue PHUCKH KOMIIAHUH TIPU
NPUHITUYN PEelIeHnil 00 MHBECTHPOBAaHUU
U (UHAHCUPOBAHUU




4.3.2. TunoBbie OLIEHOYHBbIE CPEICTBA
Cnucok BOnpocoB AJis MOATOTOBKH K IK3aMEHY:

1. Puck, Kak OJIMH U3 OTJIUYMUTENIbHBIX MPU3HAKOB MPEAIPUHUMATEIBCKOMN €SI TEIIbHOCTH.

2. HeonpeneneHHOCTh, CBS3aHHAsI CO CPEAOM, B KOTOPOM MPUHUMAETCA PEIICHUE U PHUCK.
[TpuunHbI 1 (HaKTOPBI PUCKA.

3. TlosiBeHME pPHUCK- MEHEIKMEHTa, Kak 0cC000W (YHKIIMA CO CBOMM aHAJIUTHYCCKUM
anmnapaToM.

4. IameHneHnne PyHKIUN PUCK — MEHEPKMEHTA.

5. Qupexrop no ympasieHuto puckamu (CRO) u ero Mecro B KOPIOPATUBHOM PYKOBOJCTBE.
ERM —nporpammsi.

6. OcHOBHasl 11€JIb PUCK — MEHE/KMEHTA. Y PaBHOBEIIMBAHUE PUCKA U BO3HATPAXKICHUS.

7. HanaxxuBanue B3auMOCBSI3U PyKOBOJIUTENEH OM3HECA U CIIEIUAINCTOB PUCK — MEHEDKMEHTA.

8.PbIHOYHBIN pUCK.

9. KpenuTHbli puck

11. puCK TMKBUAHOCTHU

12. OnepanmoHHbIN PUCK

13. YOpunnueckuii peryiasiTopHble PUCKU

14.CtpaTernueckuii puck

15. PenyTalinoHHBIN pUCK.

16. CoBeT nupeKTOpOB € ero (GyHKUUHU MO PYKOBOACTBY PHCK — MEHEIP)KMEHTOM KOMITAaHUU.

17. CRO — ero mpaBa u OOS3aHHOCTH MO HAIAKUBAHUIO CHCTEMBI PHCK —MEHEDKMEHTA B
KOMIIaHUH.

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

19. Ayautopckuii KOMUTET U €€ QYHKIIHSI 110 YIIPABICHHUIO PUCKAMU

20. bazenbckue coriameHuss 1 YUHAHCOBBIE OTPAHUYUTENHN, CKOPPEKTUPOBAHHBIE HA PUCK.

21. Tpu ctonna ba3enbckux cornameHui.

22. Mogenb VaR u npennonoxkeHus, Jexalile B €€ OCHOBE.

23. IlpumeHeHne MeTOJI0B cTaTucTHueckoro moaenuposanust (Monrte — Kapino) nns onenku
BeIMUMHBI VaR 0e3 mpeanonokenus o JOTHOPMaTHOCTH.

22. Ctpecc — TECTUPOBAHKE U aHAJIN3 CIICHAPUEB KaK METO/IbI aHAJIN3a U OLIEHKU PUCKOB.

HDI/IMCD 9K3aMCHAIIMOHHOT'O 3a1aHUA

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: TTpuBoaMTCS BHIOOPKA PEATM30BAHHBIX TOXOMHOCTEH 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% .

Ixana oneHuBaHuA

CaMocTOATEIBHO M B IOJHOM OO0bEME U3Jaraer OT1nnyHO
OCHOBHBIE MOHATHS B 00JIACTH YNIPaBICHUS PUCKAMU (85-100 6anmnoB)
CamoOCTOATEIFHO W BEpPHO OMNpEIeNieHbl OCHOBHBIC

NPUHIATIBI KOPHOPAaTHUBHBIX (duHAHCOB TSt

IIPOBEJICHUS aHAJIN3a PUCKOB
I'pamoTHO U B moJIHOM 00BEME JaeT KiacCH(PUKALNIO
pa3IMYHBIX (AKTOPOB PUCKA U CIOCOOOB UX aHAIM3a Ha
YpOBHE KOMIIaHUH;

[TpoBenena knaccudukaus puckoB
[Tpoananu3upoBaHbl pPHIHOYHBIE U cHenuduyeckue
PUCKU KOMIIaHUH

[IpousBeneH aHaiu3 PBIHOYHBIX U CHEIM(PHUUECKHX
PUCKOB  KOMIIAHWW TIPH MPHUHATHH pPEUIeHHH 00
MHBECTUPOBAHUM U (PMHAHCUPOBAHUU

B npaktuyeckoil paboTe mpoBe[eHa OLEHKA U aHAJIN3
pa3nu4HbIX (PAKTOpPOB pHUCKAa TpH (OPMHUPOBAHUHU
JUBUJCHIHOM MOJUTHUKY U CTPYKTYpbI KanuTaaa
[IpencraBneH aHanau3 BO3AEHCTBHMS PBIHOYHBIX U
cnenu(UYecKnx PHUCKOB Ha  (YHKIIMOHHPOBAHUE
Opra"u3arnun




[IpoBenena olieHKa BO3AEHCTBUS MAKPOIKOHOMUYECKOM
cpeasl Ha (PYHKUMOHUPOBAHHE CTPYKTYP PBIHKOB U
KOHKYPEHTHOU Cpelibl OTPACIIH C YIYETOM PHUCKOB

CaMOCTOSTEIIBHO M B IIOJTHOM OOBEME W3JIaraer
OCHOBHBIC TTOHSTHS B 00JIACTH YIIPABJICHUS pPUCKAMU
CaMOCTOSATEIBHO M BEpPHO OINPEACICHbI OCHOBHBIC

MMPUHIUIIBI KOpIIOpaTUBHBIX (1)I/IH8.HCOB JJIA
MMPOBCACHW aHalin3a pUCKOB
FpaMOTHO, HO HC B IIOJJHOM 00BbeMe JacT

KJIacCU(UKAIMIO pa3INYHBIX  (AKTOpOB pHCKa W
croco0OB HX aHaJIM3a Ha YPOBHE KOMIIAHUU;
[TpoBenena kimaccupuKanus PUCKOB C HEOOIBIIUMHU
HETOYHOCTSAMH

[Tpoananu3upoBaHbl PHIHOYHBIE U CcHenH(UIECKHe
PHUCKU KOMIIaHUH

[IpousBeneH aHaiM3 PBHIHOYHBIX W CHEIH(PHUECKIX
PUCKOB  KOMIIAHMM MpH MPUHATHH pELIeHUd 00
WHBECTUPOBAHUH W (PMHAHCUPOBAHUU C HEOOIBIINMHU
omubKaMu

B npaktuyeckoil paboTe mpoBe[eHa OLEHKA U aHAJIN3
pa3nu4HbIX (PAKTOpPOB pHUCKAa TpH (OPMHUPOBAHUHU
JIMBHJICH/THOM TIOJIMTUKH U CTPYKTYPBI KaluTaIa
[IpencraBnen HE B TIIOJIHOM o0OBeMe aHalIu3
BO3/CUCTBUS PHIHOYHBIX M CIIEIU(PUIECKUX PUCKOB Ha
(YHKIIMOHMPOBAaHUE OpraHU3aLUi

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

Xopomo
(70-84 6anna)

He Moxer nare onpeneneHus OCHOBHBIX IOHSTHUH B
o0JyacTH ynpaBiieHUs] pUCKaAMU

He onpexnensier 0CHOBHBIE IPUHIIMITBI KOPITOPATHBHBIX
(¢buHAHCOB IS MPOBE/ICHUS aHAIN3a PUCKOB

B orpannueHHom oObemMe  JaeT KiaccH(UKALUIO
pazIUYHBIX (AaKTOPOB PUCKA U CIIOCOOOB MX aHAIN3a Ha
YpOBHE KOMIIaHUU;

[TpoBenena knaccuukaius pucKoB ¢ OMUOKaMHU
[Tpoananu3upoBaHbl PHIHOYHBIE U cHenuduyecKue
PHUCKU KOMIIAaHUH C OIHUOKaMuU

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

B npaktudeckoit paboTe mpoBeaeHa OLICHKA W aHAIU3
pa3nu4HbIX (PAKTOpPOB pHUCKAa TpH (OPMHUPOBAHUHU
JTUBUICHIHON TOJUTUKA U CTPYKTYphl KamuTajia c
omuoKaMu

[IpencraBnen HE B TIIOJHOM oOBeMe aHalu3
BO3/ICUCTBUS PHIHOYHBIX M CIIEHU(PUUECKUX PUCKOB Ha
(GYHKIIMOHUPOBAHHUE OpraHU3aIUil

Y 10BJIIETBOPUTEIILHO
(50-69 6annoB)




[IpoBenena olieHKa BO3AEHCTBUS MAKPOIKOHOMUYECKOM
cpeasl Ha (PYHKUMOHUPOBAHHE CTPYKTYP PBIHKOB U
KOHKYPEHTHON CpeIbl OTpacid C y4eTOM pPHCKOB C

omubKaMu
He moxer nath ompesenieHHss OCHOBHBIX TIOHSITHH B HeynoBneTBOopUTEIHHO
00J1aCcTH yIIPaBJICHHS pUCKAMU Menee 50 6amoB)

He onpenensier 0CHOBHBIE MPUHIIMITBI KOPITOPATUBHBIX
(uHAHCOB ISl IPOBE/ICHUS aHAJIN3a PUCKOB

He naer xnaccugukanuio pa3nuuHbixX (akTOpoB pUCKa
U CIOCOOO0B UX aHaIM3a Ha yPOBHE KOMIIaHUH;
[TpoBeneHa knaccuuKalys pUCKOB C OIINOKaMH

He npoananm3upoBaHbl pbIHOYHBIE U ClieHU(UYECKUE
PHUCKHM KOMIIAHUU C OIINOKaMU

[IpousBeneH aHaiW3 PBHIHOYHBIX M CHEIH(PHUECKIX
PUCKOB  KOMIIAHMM TpH MPUHATHUM peUIeHud 00
MHBECTUPOBAHUU U (UHAHCUPOBAHUHU C OLLIMOKAMU

B mnpaktuueckoil pabore He mpoBeneHa OLEHKa HU
aHamM3  pa3Iu4yHBIX  (AKTOPOB  pHCKA  TIpU
(bOopMHPOBAHUYU JUBHJICHIHON MOJUTUKU U CTPYKTYPBI
Kanuraia

[IpencraBnen HE B TIIOJIHOM o0OBeMe aHalIu3
BO3ICUCTBUS PHIHOYHBIX M CIIEIU(PUIECKUX PUCKOB Ha
(GYHKIIMOHUPOBAaHUE OpraHU3aLUH.

[IpoBeneHna oneHka BO3ACHCTBUS MAKPOOIKOHOMUYECKON
cpelbl Ha (PYHKUHMOHUPOBAHHE CTPYKTYpP PBIHKOB U
KOHKYPEHTHOI cpeibl OTpacid € Y4YeTOM PHCKOB C
omnoKamMu

4.4.MeToanuecKkue MaTepuabl

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



PCSyHLTaT mo cagadyc 5SK3aMCHa 00BABIIACTCS CTyACHTaM IIOCJIC OTBCTA, BHOCUTCA B
9K3aMCHAllUOHHYKO BCAOMOCTbL U B 3aUYCTHYIO KHHIXKKY. OI_IGHKa «HCYOOBJICTBOPUTCIIBHO»
IMPOCTABJIACTCA TOJIBKO B B€IOMOCTH.

5. Meroanyeckue yka3aHus 1Jis1 00y4alOUIUXCS 0 OCBOCHUIO JUCHUIIIMHBI (MOIYJIA)

Bompockl a1 caMOCTOATENbHONM MOATOTOBKH K 3aHATHSAM JIEKIIMOHHOTO, MPAaKTHYECKOIO
(ceMuHaApCKOro) TUMOB MO TemaM (pa3jaesiaM) AUCIHUIUIMHBI (MOJYJsI) COOTBETCTBYIOT BOIPOCaM IO
pazzaenam JUCUUIUIMHBL, puBeAeHHbIM B PIT/I.

[TpakTnyeckue 3aHATHA AUCHUILUIUHBI «OCHOBBI Teopuu MNOpTQens » MNPEeAnosaraloT Hx
MIPOBEICHUE B PA3IUUYHBIX (JOpMax C LENbIO BBIABICHHUS MOJTYYCHHBIX 3HAHWUH, YMEHUH, HABBIKOB U
KOMIIETEHIIMM C TpOBEICHHEM KOHTPOJbHBIX MeponpusaTuid. C nenpro 00ecrnedeHus yCHEeIHOro
00y4YeHHs CTYJIEHT JOJDKEH TOTOBUTHCSA K JIEKLIMH, TOCKOJIBKY OHA SIBISIETCS BayKHeHIed ¢opmoit
OpraHu3alK y4eOHOro Mpolecca, HOCKOIbKY:

—  3HAKOMMT C HOBBIM YUEOHBIM MaTepHAIIOM;

—  Pa3bACHAET y4eOHbIE SJIEMEHTBI, TPYAHbIE I IOHUMaHMS;

—  cHCTeMaTH3MpyeT yueOHbI MaTepHal;

—  OpHUEHTHUpYET B yueOHOM IpoLecce.

llo02omoska K nexyuy 3aKJII0YaeTCs B CIEIYIOIIEM:

—  BHUMATEJIbHO MPOYNTANTE MaTepUall IPEIbIIyIIeH JIEKIUY;

—  y3HaiiTe TeMy NpeAcTosIIeN JeKIUH (110 TEMAaTUYECKOMY IUIaHy, 10 HHPOpMauU
JIEKTOpA);

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

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

—  3aIUIINTE BO3MOXKHBIE BOIIPOCHI, KOTOPBIE BBl 3aJJaINTE JIEKTOPY HA JIEKLUH.

Ilooecomoeka k npakmu4eckum 3aHAMUAM.

—  BHUMATEJIBHO POYNUTANTE MaTepHall JIEKIUI, OTHOCALIUXCSA K JAHHOMY CEMHUHAPCKOMY
3aHATHUIO, 03HAKOMBTECH C YUEOHBIM MaTEPUAJIOM IT0 YIEOHHUKY U YIeOHBIM ITOCOOHSIM;

—  BBIUIIUTE OCHOBHBIE TEPMUHBI;

—  peumTe 3a/laHusl 0 CEMUHAPCKUM 3aHSATHSAM, TOTOBBTECH 1AaTh Pa3BEPHYTHIM OTBET HA
Ka)XJIbIid U3 BOIIPOCOB;

—  ySCHHTE, KaKue y4eOHbIC 3JIEMEHTHI OCTAJIUCH JUISI BAC HESICHBIMU U ITIOCTapaiTech
NOJIY4YHUTh HAa HUX OTBET 3apaHee (O CEMMHAPCKOI0 3aHATHA) BO BpEMs TEKYIIIUX
KOHCYJIbTAIMH NPEenojaBaTes;

—  TOTOBMTBHCA MO>KHO MHJIMBHyaJIbHO, TApaMH UM B COCTaBE MaJIOH IPYIIIbL, OCIEAHHUE
aBsitoTCs A PexTUBHBIMUA (popMaMu pabOTHI;

— pabouas mporpaMmMa JAUCLUILIMHBI B YAaCTH LeJIeH, IEPEYHIO 3HAHUN, YMEHUNA, TEPMUHOB U
y4eOHBIX BOIPOCOB MOKET OBITh HCIOJIb30BaHA BAMH B KAU€CTBE OPUEHTHPA B
OpraHu3anuy o0y4eHus.

lloocomoska k sxzameny. K 3x3ameHy HEOOXOJMMO TOTOBUTCS I€JIEHANIPABIEHHO, PETYJISIPHO,
CHCTEMaTHUYECKH U C MEPBbIX JHEH 00y4YeHuUs 10 TaHHON TUCHMITIMHE. [IONBITKH OCBOUTH TUCIMILIIMHY
B IepHoJ 3a4€THO-3K3aMEHAIlMOHHOM CEecCHM, KaK TMpaBUJIO, IIOKAa3bIBAlOT HE  CIUIIKOM
yIIOBJIETBOPHUTEIbHBIE PE3yNbTaThl. B caMoM Hauane u3ydeHus: yueOHOM TUCIMITIIMHBI TO3HAKOMbTEChH
CO clenyome yae0HO-MEeTOAUYECKON TOKYMEHTAIIUEeH:

—  TIpOrpaMMON JUCIUILINHBL,

— Tepe4yHeM 3HaHWH U yMEHUH, KOTOPBIMU CTYJIEHT JIOJIKEH BJIAJIETh;

—  TeMaTUYECKHUMU IUTaHaMU JIEKIUI, CEMUHAPCKUX 3aHATUH;

—  KOHTPOJIBHBIMH MEPONPUATUSIMU;

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




—  TIepeYHeM BOIIPOCOB /ISl IK3aMEHA.

[Tocne aToro y Bac m10DKHO ChOPMHUPOBATHCS YETKOE MPEJICTABICHHE 00 00beME B XapaKTepe
3HAHUW ¥ YMEHHIA, KOTOPBIMHU HaJ0 OyAeT OBIaAeTh Mo AuciuiuinHe. CUCTEMAaTHYECKOE BHITIOTHEHHE
y4eOHOM padOThI HA JIEKIHUAX U MPAKTUYECKUX 3aHATUSAX MMO3BOJIMUT YCIEUTHO OCBOUTH JUCHUIUIMHY U
CO3/1aTh XOPOIIYy0 0a3y AJs CAaur IK3aMEeHa.

Bompockl a1 caMOCTOATENbHONM MOATOTOBKH K 3aHATHSAM JIEKIIMOHHOTO, MPAKTHYECKOTO
(ceMHHApCKOTO) TUIIOB MO TeMaM (pa3fesiaM) AUCIUTUTHHBI (MOTYJIs):

MCTOI[I/I‘ICCKI/IG YKa3aHUA 110 BBIITOJIHECHUIO KOHTPOJIBHBIX SaI[aHI/II\/'I

KonTponpHOe 3amaHue 1Mo JUCHUTUTHHE SBISAETCS POPMOI KOHTPOJIS Ka4eCTBA YCBOCHHUS
JUCLUUIUIAHEL Llenblo KOHTPOIBHOTO 3aaHus SBISIETCS 3aKpEMJICHUE TEOPETUUECKUX 3HAHUHI
CTYJIEHTOB, IIPOBEPKA YMEHHUSI YBA3bIBATh TEOPETUUECKUE MOJIOKEHUS C IPAKTUUECKUM aHAIU30M
peanbHbIX cuTyaluil. KoHTpoiabHOE 3a1aHue JOKHO OBITH BBIIIOJIHEHO B [TOJHOM 00BbEME U
akKypaTHO oopmieHo. KoHTpoibHOE 3alaHue COCTOMT U3 OTBETOB HAa BOIIPOCHI M PELLICHMS 3a]1a4 11O
TeMaM JUCLUIUIMHEI . Pemas 3aiady, CTyI€HT JJOJKEH J1aTh MOSICHEHUS, U3 KOTOPBIX J0JKHA OBITh
BUJIHA JIOTHKA €T0 paccyxaeHuil. Eciu ycrmoBuem 3aauu mpeayCcMOTPEHO MOCTPOEHUE IrpaduKa Win
3aroJIHeHUE TaOIMIIbl, TO MO/ TaOIUIEeH WK rpaduKOM OMMCHIBAIOTCS OCHOBHBIE 3TAlbl TOCTPOCHUS
rpaduKa Wi 3armoMHeHus Tabmuipsl. [Ipekae yem pemaTs npeioKeHHbIE 3aaHus, ONPEACITUTe, K
KaKOH TeMe IUCIUIUIMHBI OHM OTHOCSTCS. BHMMaTeNnbHO MpOYUTalTe COOTBETCTBYIOIINI pa3/el
yueOHHKa (CTIMCOK OCHOBHOM JIUTEPATYPHI), & TAK)KE COOTBETCTBYIOIIYIO Pa3AaTOUYHBIA MaTepral 00
OCHOBHBIX MOHATHUSX U KATETOPHSIX TEMBI.

6. YueOHasi IMTEpaTypa M pecypchl HH(POPMALMOHHO-TEJIEKOMMYHHKAIIMOHHOM CeTH
"HHTepHeT", BK/II0OYas NepeYeHb Y4eOHO-MeTOAHYeCKOro odecrneyeHust As
CaMOCTOSITEJIbHOM PadoThl 00Yy4alOUIUXCH M0 JUCHUILUIUHE (MOTYJII0)

6.1 Ocnosnaa numepamypa:

1. I'snaum ., Kpoyn M., Munacsau B.b., Mapk P. OCHOBBI pUCK — MEHEIKMEHTA. - M: «IOPAVTY,
2017 r. https://www.biblio-online.ru/book/B09D2080-475C-4D6A-A567-ECO1EE10B8CD

2. Jlamomopan A. VIHBeCTHIIMOHHAs OIIEHKA: MHCTPYMEHTHI U METOJbI OIEHKU JTIOOBIX aKTHBOB.
M.: Anpniuna [TaGaumep, 2016 http:// www.iprbookshop.ru/68013.html

3. JlumuroBckuii M.A., Jlobanosa E.H., Munacsu B.b., [lamamapuyk B.II. KopropaTtuBHblii
(bUHAHCOBBI MEHEHKMEHT. Y4eOHO -TipakThueckoe mocobue. - M.: HOpait, 2017 .
https://www.biblio-online.ru/book/89E2CCAF-62F2-4869-A5A1-15A944DA01BE

6.2 /lononnumenvnaa numepamypa:
1. Bpurxem IO., [Ixxoan A. XptoctoHn, dunancoBsiii MeHeKMEHT. - CII6.: [Tutep, 2016
2. KosaneB B. Kopmopatuubie ¢unHancsl u yuyeT. [IoHATHA, anropuTMbl, TOKazaTtenu. - M.:
[Ipocnekr, 2016

3. Kynpssues, A.A. BeeneHue B KOTHYECTBEHHBIM PUCK-MEHEPKMEHT: YICOHUK. [ DICKTPOHHBIN
pecypc] : yue6. / A.A. Kynpsiues, A.B. Pagnonos. — Dnekrpon. gan. — CII6. : CIIoI'Y,
2016. — 192 ¢. — Pexxum 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. ®a66ormum @. Ynpasnenue napecTuusIMU. - M.: UHOPA-M 2016 T.

6. apn V.D., Anexcannep I'.JIx., baitnu [1.B. UuBectunnu, M.: <MUHOPA — My, 2016 .

6.3.  Yueono-memoouueckoe obecneuenue camocmoamenbHoi pabomuol

1. Jlamonopan A. MlHBeCTHMLIMOHHAS OLIEHKA: HHCTPYMEHTBI U METOIbI OLICHKH JIFOOBIX aKTUBOB.
M.: Anbnuna [Tabnumep, 2016 http://www.iprbookshop.ru/68013.html

2. JlumuroBckuit M.A., Jlobanosa E.H., Munacsu B.b., [lanamapuyk B.I1. Kopnoparusnsiit
(MHAHCOBBIN MEHEIKMEHT. YueOHO —IpakTuieckoe nocoodue. - M.: FOpaiir, 2017 r.
https://www.biblio-online.ru/book/89E2CCAF-62F2-4869-A5A1-15A944DA01BE

6.4 Humepuem pecypcot

www.derex.ru
www.riskmetrics.com

7. MarepuajbHO-TeXHHYecKas 0a3a, HHGOPMAIMOHHBIE TEXHOJOTHH, IPOTPaMMHOE
o0ecrieyeHue 1 HUHGOPMALMOHHbIE CIIPABOYHbIE CHCTEMbI

3aHATHUS POBOJAATCS B yUEOHBIX ayAUTOPHUIX, OCHAIECHHBIX pabOYMM MECTOM IperoiaBaTess
(cton, cryn, kadeapa), pabouMMH MECTaMH CTYACHTOB (CTOJIBI, CTYJbs) MO KOJHMYECTBY CTYIIEHTOB,
JIOCKOIM MeJOoBOM miy OesoW JAJsl HalMCaHWs MapKepamMH WK (GUIMIYapToM JUist OyMaru OOJbIIOro
dbopmata, Mapkepamu (KpacHBIHM, YEPHBIN, 3€JICHBIN, CHHUI), TYOKOU /ISl TOCOK, 000PYIOBaHUEM JIJIS
MoKa3a Mpe3eHTaluuil U ciaiiioB (KOMIIBIOTEP, IPOEKTOP, SKPaH).
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