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1. IlepedyeHs MuIaHNMPYeMBbIX Pe3yJIbTATOB 00Y4YeHHS MO JUCHUIIIHHE, COOTHECEHHBIX C
IJIAHUPYEMBbIMH pPe3y/1bTaTaMH OCBOECHHS IPOrPaMMbl

1.1 ucrunnuna b1.B.10 AHTUKpH3HCHOE yIpaBlieHHE KOMIIAHHEH M PUCK-MEHEKMEHT
o0ecrieunBaeT OBJIAICHUE CIEAYIOIIMMHU KOMIIETEHIIUSAMU C y4eTOM 3Tana:

Kon HaumenoBanune Kox sTama ocBoenusa HaumenoBanue >Tamna
KOMIIETCHIIMH KOMIIETCHIINU KOMIIETCHIIMH OCBOCHUSI KOMIIETCHIIMH
I1K-15 YMeHHeM POBOIUTH [1K-15.2 CnocoOHOCTh NPUMEHATH Ha

aHaJIN3 PHIHOYHBIX H
CHepUICCKUX
PUCKOB JIJIsl IPUHSTUS
yIPaBIEHYCCKUX
pEILIeHHMIA, B TOM YHCIIC
[IPU TPUHATHH
penieHuit 00
WHBECTUPOBAHUU U

IpaKkTUKe OOIIME AITOPUTMBI
NIPUHATHS PELICHUN.

(buHaHCUPOBAHUH
1.2. B pesynpTaTte 0CBOSHHS JUCHIUIUIMHBI Y CTYJIEHTOB JIOJKHBI OBITh C(HOPMHUPOBAHBI:
OTO/TD Kon stana PesynbTatsl o0yueHus
(npu HaTMYMK OCBOCHHS
npodcrangapra)/ KOMIIETEHI[HH
npodeccuoHaIbHbIE
JNEUCTBUS
Ornpenenenue [1K-15.2 CrnocoOHOCTh TNPUMEHATh Ha MPaKTHKE oOIue
KOHTEKCTA, QITOPUTMBI TIPUHSITHS PEIICHUN.
uaeHTUDUKAITHS,
QHAM3 PHCKOB U
BbIpaOOTKA
MEpONPUATHIA 10|
BO3/ICHCTBUIO HA|
UCK

2. O0beM U MeCTO TUCHHUILINHBI B cTpyKType OIT BO
O0beM TUCHMIINHBI

O0ObeM mucuuruinebl: 144/4 108/4
KonrakTHas padota: 28/21
Jlexuunu 14/10,5

JlaGopaTopHbie pabOThI
[Mpaktuyeckue 3ansatus 14/10,5
Camocrostenpras padora 80/60

Mecto nucuuniaunbl B ctpykrype OIT BO
UHJIeKC U HauMeHoBaHue nuciuminabl: b1.B.10 AHTHKpU3UCHOE yrpaBiieHHe KOMITaHUEH

H PUCK-MCHCP’KMCHT

KypC, CEMECTp WU TPUMECTP €€ OCBOSHHS B COOTBETCTBUH C YUEOHBIM TUIAHOM: 3 Kypc, 5

ceMectp




JUCIUATUTMHA W3Y4aeTCsl TI0CIe AUCITUTIINH:

b1.B.JIB.04.01 VnpaBnenue OpeHIOM: CETMEHT Macc-MapKeT

b1.B./IB.04.02 Omnenka u ynpaBieHHe CTOMMOCTBIO OU3HECa

(dbopmMa MPOMEKYTOUHOM aTTECTAIIUH B COOTBETCTBUMU C YUCOHBIM IJTAHOM: DK3aMeH

3. ConepixaHue ¥ CTPYKTYpa THCHMIJIMHBI

Ounasa popma odyuenusn

Ne o/ HauMeHoBaHMe TeM O0beM AMCHMILIHHBI (MOXYJIsA), Yac. ®opma
(pasnienos), Bcero KonTakTHas pagora CP TeKyuiero
00y4aIoLIUXCS € / wourpoan
ycneBaeMoCcTu™ ™,
npemnogaBarejieM 30 | ‘wpomexyrounoii
10 BUJIAM YUeOHBbIX 3aHATHI , aTTecTanuun™
J/30, [ JIP/30, | m3/30, [ KC | O
IOT* IOT* IOT* P s
Temal | BBeaeHue B TEOPHIO 2/1,5 2/1,5 I, TT1
AHTHKPHU3HCHOTO 1?5/7
ylpaBJeHust
Tema 2 | MexaHU3MbI 2/1,5 2/1,5 1%/7 J, TT1
AHTHKPHU3HCHOTO :
yIpaBJIeHHs
Tema 3 | Crparerusi u 2/1,5 2/1,5 1(;/7 J, TT1
TAKTHKA '
AHTHKPHU3HCHOTO
yHpaBJieHust
Tema 4 | 3apyOeKHBI ONBIT 21,5 21,5 1%/7 I, T
AHTHKPHU3HCHOTO :
yIpaBJIeHHUs
Tema 5 | Poccuiickmii 2/1,5 2/1,5 107 J, TT1
OIIBIT °
AHTHKPHU3HCHOTO
yIpaBJIeHHUs
Tema 6 | PHCK-MeEHEIKMEHT 2115 215 1%/7 bi|
Tema 7 | PHCK-MEHEIKMEHT 2115 2115 2(5)/1 bi|
[IpomexxyTounas JK3aMeH
arTecTanus
Beero: 144/4 14/10,5 14/10,5 80/6 36/27
108/4 0

*[Ipumeuanue — oucnym ([]), epynnoeoti npoexm (I'Il)

Coaep:kaHue TMCHUILINHBI

Ne HaumeHoBaHHe TeMbI Coz]epmamle TEMbI




Ne HaumeHoBaHMe TeMBbI Coz[ep)lcalme TEMbI

Tema 1 BBejenne B Teopuio Pa3HOBHIHOCTH KPU3UCOB M PUCKOB. DTAIIBI
AHTHKPU3UCHOIO AHTUKPU3HUCHOTO ynpasiaeHus. [[puuuHsl
yIpaBJieHUs BO3HHMKHOBEHUS KPU3HCOB U UX POJIb B COLTUAJIBHO-

SKOHOMHYECKOM pa3BUTHU. OCHOBHBIE 3a]1a4l
AHTUKPU3KUCHOIO yIPAaBICHUS.

Tema 2 MexaHu3MBbI JuarHocTrka u olieHKa (PMHAHCOBOTO COCTOSIHHSI.
AHTHKPU3UCHOIO MapKeTUHT U OpraHu3alMOHHO-IPOU3BOACTBEHHBIN
ynpaBjeHusi MCHEIDKMCHT. AHTHKpHU3UCHOE Ou3HecC-

IJJaHUPOBAHUE.

Opranuzanus JUKBUJAIUS TIPEITPUITHS.
Pectpyxrypuzanus, pedopmupoBanme u
peopranu3anys NpeanpusThs

Tema 3 Crpaterus u Ponb cTpareruy B aHTUKPU3UCHOM YIIPABICHUU.
TaKTHKA Pa3paboTka aHTUKPU3UCHOM CTPaTeTuu
AHTHKPU3UCHOIO OpraHU3alNH.
yIpaBJieHust Peanm3amus BEIOpaHHON aHTUKPHU3UCHON CTpaTeTuu

TakTUKa ympaBneHus. OpraHuszanus BHEIPEHUS
AHTUKPU3UCHOM CTPATETHUHU.

Tema 4 3apy0eKHbBII ONMBIT Xapakrepuctuka kpusuca koHma 20X romoB XX
AHTHKPHU3UCHOIO Beka CIIA (Bemukas pgenpeccus). «HoBbiit
ylnpaBJeHusi kype»,®. Pyspenst, CIHA 30-e rr. «l'epmaHnckoe

gyno», JI. Opxapn, Kanunep OPI: konuenmus
«COLIUATIBHOTO PBIHOYHOTO XO3AKUCTBa.
AnTHKpU3UCcHas nonuthka Anonnu 1945-1952r

Tema 5 Poccuiickuii Pocculickuil ONBIT AHTUKPHU3UCHOIO YIPABICHUS.
ONbIT Ponbp rocymapctBa B peryliupoBaHUM KpPU3HCHBIX
AHTUKPH3HCHOTO cutyanuii. Hagana 90-x romoB XX Beka; 1998-2000
yhpasBJieHust rr. 2008-2010 rr. 2014 . YupaBinenue (QyHKIUH U

MO3ULIMS HAa PhIHKAX.

Tema 6 Puck-MeHeKMeHT Kpenutneiii puck, KoHTpakThl ¢ mHOCIeTyIOMINM
oObsiBIIeHNEM ycioBul, JlepuBaruBelr, GopBapIHbIe
KOHTPAKTHI U CBOTIBI, OTIINOHBI

Tema 7 Puck-menex:kMeHT Crpareruu Cnexkyyisiuil ONIMOHAMH, 3K30TUYECKHE

OIIIIUOHBI

[IponieHTHBIE AEPUBATHUBEI

XeIKUPOBaHUE CHCIOK C CHIPHEBBIMU TOBapaMu U
CTPYKTypUpOBaHHbIE ((UHAHCOBBIC HHCTPYMEHTEHI
KpenutHbie prcku pu TOProBiie JepruBaTUBAMU.

4. MarepuaJibl TEKylIero KOHTPOJISA yCIIeBaeMOCTH 00y4YaloIuxcsi U

(l)OH)I OICHOYHBIX CPEIACTB l'lpOMe)KyTO'-lHOﬁ arrecTalui 1Mo IMCHMIIJIMHE

4.1. ®opmbl W MeTOAbI TEKYLIEro KOHTPOJISI YCIeBaeMOCTH, OOy4yalomuxcsi W
NPOMEKYTOYHOM aTTeCTALNH.

411. B xoge peaqu3anuM JIUCHUIVIMHBI HCHOJB3YIOTCS CJeAYIOIIHE MeTOAbI
TeKyLIero KOHTPOJIsl yCIIeBaeMOCTH 00y YAl IIUXCH




[Ipu npoBeneHNM 3aHATUI JEKIIMOHHOTO TUIIA: TUCIYT

IIPY IIPOBECHUN 3aHATUN CEMUHAPCKOTO THIIA: TUCITYT, KEHC, TPYIIIOBOM IIPOEKT

4.1.2. Jx3ameH (3a4eT) NPOBOAUTCS ¢ MPUMEHEHHEM CJIEIYIOINX MEeTOI0B (CpeacTB):
DK3aMeH B BHJIE MTMCbMEHHOT'O OTBETA HAa BOPOCHI
4. 2. MartepuaJjbl TEKyIIero KOHTPOJIs yCIIeBaeMOCTH 00yYarOIIMXCSI.

Marepuaibl TEKYIIETO KOHTPOJIS IO TEMaM:

Tema 1:

[lepedyenb Tem JUisl MOATOTOBKM JOMAIIHEro 3aJaHusi B (opme TpyINIOBOH Npe3eHTaluu U
00CyXICHHUS:

1. AHTUKpU3HCHBIE KOMMYHUKAIUH.

2. AHaiu3 ¥ CpaBHEHHE aHTUKPU3UCHBIX MEPONPHUSITUH (MEKIYHAPOIHBIN, MEKOTPACICBOM
aCIIEKT).

Tema 2:

[lepeyerp TeM I MOATOTOBKH JOMAITHEro 3afaHusi B (opMe TpyIoOBOWM MPE3CHTAIMU U
o0CyXIeHUS:

1. Pa3zpaboTka MEpOTIPUATHH TI0 TIOJTOTOBKE K YIIPABICHHUIO B YCIOBHIX KPHU3HUCA.

2. MexaHu3MBbl PeCTPYKTYPH3AIMU B TIPOIIECCE BBIXO/A MPEAIPUATHS U3 KPU3HCA.

3. Pors CoBeTa TUPEKTOPOB B AHTUKPU3UCHOM YITPABIICHUU.

Tema 3:

[lepedens Tem JUIsl TIOATOTOBKM JOMAIIIHEro 3ajJaHusi B (opMe TPYIIOBOH MpPE3CHTAIlMUA U
00CyXICHHUS:

1. CoBpeMeHHbIE MOIXO/IbI K PECTPYKTYypU3AIMHA KOMITAHUH.

2. Ponbs coOcTBeHHHKA OM3HECA B MPOIIECCE BHIXO/IA KOMIIAHUU M3 KPU3HUCA.

Tema 4:

[lepeyenb TeMm AJi MOATOTOBKM JOMAIIHETO 3aJaHus B (opMe IpyNIoOBON IMpEe3eHTaluu Hu
o0CyXKIeHUS:

1. YpoBeHs poccuiickoil HOpMaTUBHO - TPABOBOM CUCTEMBI B Ipoliecce 0aHKPOTCTBA
MPEANPUATHIA.

Tema 5:

[lepeyenb Tem A MOATOTOBKM JOMAIIHETO 33JaHus B (opMe IpyHnmoBOW IMpEe3eHTAauu U
o0CyXKIeHUS:

1. CoOCTBEHHUKH U KPEAUTOPHI MPEANPUATHS: KOH(QIUKT HHTEPECOB.

2. AHTUKPHU3UCHOE YIIPaBJICHNUE NPEANPHUATUN B CTPATErMUECKN BaXKHBIX OTPACIIAX

SKOHOMHKH Poccun

Tewma 6:

JucnyT.

IIPUBEIUTE OIpeieJieHre (PUHAHCOBBIX PUCKOB M UX TUIIOJIOTHIO

JaiiTe ompenesieHHe YNpaBIeHUIO PUCKAMH M OOBSICHHUTE, MOYEMY HEOOXOIMMO YIPAaBIAThH
pUCKaMH

o0CynuTe pPHIHOYHBIE PHUCKH, UX OCHOBHBIE HCTOYHHKH U TPHUBEIUTE MPUMEPHI MPOCTHIX
PBIHOYHBIX PUCKOB



OPOBEAUTE pa3IMYUe MEXKAY CHUCTEMHBIMH, CHEUU(PUUECKUMH, TUBEPCUPHUIIMPYEMBIMH,
HeMBepCU(PUIPYEMBIMU, HIUOCUHKPATUYECKMMHU U OCTAaTOYHBIMH PUCKAMH.
00BSICHUTE IPUMEHEHHE ITPUHIINIIA YIIPABICHUS pUCKAMU IIPUMEHUTEIBHO K KaX10M CTpaTerun

Tema 7:

HucnyT.

ONHUIIMTE M OICHUTE PHUCKH, AaCCOLUUPYEMbIC C TIO3UIUSAMH 10 HEOOCCIICUCHHBIM |
00ECTICYCHHBIM ONIIMOHAM

OOBSCHUTE, KaK MO3MIUU [0 HEOOECICUCHHBIM U OOCCICUCHHBIM OIIUOHAM (OPMHUPYIOT
CTpaTEeruio TOPTrOBIIH C OrpaHUYCHHEM YOBITKOB (CTOM-TI0CC)

orpenenuTe Mepy puckoBoit croumoctu (VaR)

BBICK2XHTE TIPEATIOIIOKEHUS O PACTIPEICIICHUH JJOXO0B U IIEPHOJIC BIAJCHUS

ofpenenuTe Mepy puckoBoit croumoctu (VaR) st oqHOTO akTHBa M MOPTQENs HHBECTUIIUI

4.3. Ouenoqm,le cpeacrBa aJis HpOMe)l(yTOqHOﬁ arTeCTallum.

4.3.1. ®opMupyeMbie KOMNETEHIIUH

Kon HaumenoBanune Kox sTama ocBoenusa HaunmenoBanune >Tamna
KOMIIETCHIIUHU KOMIIETCHLIH KOMIIETCHLIH OCBOEHUSI KOMIIETEHILIMHI
I1K-15 Ymenue anaymsa | [1K-15.2 CnocoO6HOCTh MPUMEHSTH Ha

PBIHOYHBIX u IPaKTHKE OOIINE aarOPUTMbI
cnenuduueckux NPUHSATHS PEIICHUH.

PUCKOB Uil TIPUHATHS

YIIpaBJICHYECKUX

peuieHuii, B TOM 4HUCIe

npu MIPUHSATUN

penieHui 00

WHBECTUPOBAHUH u

(buHAHCUPOBAHUU

4.3.2 TunoBbie OlIEHOYHbIE CPEACTBA

DK3aMeH MpeAcTaBIsgeT MMCbMEHHBIN OTBET Ha 2 BONpOCa:

. Oco0eHHOCTH KPU3HUCHBIX CUTyalUH.

. DKoHOMHUYecKast (hopMya Kpu3uca MpenpusiTHs

. CpouHble Mepbl BOCCTAHOBJIEHUSI TEKYIIEH I1aTeXECIOCOOHOCTH MPETPUITHS

. Mepbl 10 CHUKEHHIO AEOUTOPCKON U KPEUTOPCKOH 3a/10JKEHHOCTH MPEeNPUATUS

. XapakTepucTHKa 0ObEKTOB KKPU3UCHOT'O MOJIS»

. XapakTepuCcTHKa UCTOUHUKOB (PMHAHCOBBIX CPECTB MPEIIPUATHS

. OnieHka BEeposITHOCTH OaHKPOTCTBA MPEANPUSATHS METOIOM D.AJIbTMaHa

. XapaKTEepUCTHKA CUCTEMBI YIIPABJICHUS NPEANPUATHEM B AaHTUKPU3UCHOM MEHEIKMEHTE
. XapakTepuCcTHKa JTUKBUIHOCTH OajaHca NpeanpusTHs

10. ®yHKIIMM aHTUKPU3UCHOTO YIIPABICHUS MIPEINPUITHEM

11. Dransl poBeaeHus GyHIAMEHTAIBHON TUATHOCTHKY (DMHAHCOBOTO COCTOSTHUS
IPEIIPUSITHS

12. XapakTepucTka BHEIIHUX (DAaKTOPOB, BBI3BIBAIOIINX KPU3HC HA MTPEIIPUSTHH

13. YnpaBnsemsbie 1 HeYIIpaBsieMbIe TPOLECCHI PA3BUTUS IPEANPHUATHS

14. CymHOCTb 1 TIporietypa MPOBEACHHUS IKCITPECC-TUATHOCTUKH (PUHAHCOBOTO COCTOSTHUS
IPEIIPUSITHS

15. ®opmbl HapalMBaHuUs AEHEKHBIX CPEACTB, KaK caMblil J€MCTBEHHBIH c11oco0
BOCCTAHOBJICHHSI IIATEKECIOCOOHOCTH MPEIPUATHS

O OoONO O WNE




16.
17.
18.
19.
20.

®unaHcoBbIe K03()(PULIMEHTDI, XapaKTePU3YIOLIHE JeOBYI0 AKTUBHOCTD MPEIIPUSATHS
AHTUKpU3HUCHOE (PMHAHCOBOE YIIPaBJIEHUE TIPU yrpo3e OaHKPOTCTBA

[TpuHIUIIBI AHTUKPU3UCHOTO (PUHAHCOBOTO YIIPABICHUS MIPEAIPUATHEM

[Tpouenypa peanuzanuu aHTUKPU3UCHON (PMHAHCOBOM MOJTUTUKH MPEATIPUSTHSL
OcHOBHbIE HaNpaBIEHMsI OCYILIECTBIEHHS TOCY1apCTBEHHOTO aHTUKPU3UCHOTO

peryaupoBaHus

21.
22.
23.
24.
25.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.
36.
37.
38.
39.
40.
41.
42.
43.
44,
45.
46.
47.
48.
49.
50.

[Tporno3upoBanue BEpoITHOCTH OaHKpoTCTBA 110 B. busepy

Koadduumentsl, xapakrepusyromnue JUKBUAHOCTb TPEITPUITUS

®uHaHCOBAs yCTOWYMBOCTH MPEANPUATHS U KOOI (DUIIMESHTHI €€ XapaKTepU3yIoIne
®duHaHCOBbIE KOADPHUITUEHTHI, XapakTepu3yromre 3PPEeKTUBHOCTh padOThI IPEATPUITUS
XapaKkTepUCTHKA COCTABHBIX AIEMEHTOB aHTUKPU3UCHOTO YIPABICHUS U €T0 MOJCHCTEM
MexaHu3M rocy1apCTBEHHOT'O PETYITMPOBAHUS KPU3HCHOTO COCTOSIHUS MPEITPHUSITHS

D¢ hekTHBHOCTH aHTUKPU3ZUCHOTO YIPABJICHUS MPEATIPHITAEM

Tunuyxple OMKMOKY B OpraHU3alMi AaHTUKPU3UCHOTO YIIPABICHUS

Cucrema sKcTIpecc-IMarHoCTUKU (PMHAHCOBOTO COCTOSIHUS MTPEIIPUSATHS

CymHocTh pyHIaMEHTAIbHON ITUarHOCTUKH MPEATIPUSTHS

Cucrema (pMHAHCOBBIX MTOKa3aTeNel B OLIEHKE (PMHAHCOBOTO COCTOSIHUS TPEATIPHUSTHS
MeTobl MPOrHO3UPOBaHUs OAHKPOTCTBA MPEATPUATHUS

[Tpu3HaKKM HECOCTOATEIBHOCTH MIPEIIPUSTHS

BaHKpOTCTBO, KaK MHCTPYMEHT PHIHOYHOM SKOHOMHKHU

HeraruBHble nocieacTBus KpU3Uca Ui IPEINPHUSITHS

CyIIHOCTh aHTUKPU3UCHOTO yIPaBJeHUs (CBOHCTBA, 0COOCHHOCTH, (DYHKIIUH)
XapakrepucTrka (pUHAHCOBO-XO3IHCTBEHHBIX MEp 110 03JOPOBICHUIO IPEIIPUSTHS
Knaccudukarus mep no ¢uHaAHCOBOMY O3I0POBJICHUIO MPEATPUATHS

CyurHocTs IMarHocTuku kpusuca. Ee nens u 3agaun

MeTo/ibl TMarHOCTUKU KpU3HCa

[TonsTHe Kpu3nca. 3aKOHOMEPHOCTH KPU3UCOB

Oco0eHHOCTH KPU3HCHBIX CUTYyalul

Knaccudukamnus kpuznucos

[TpuunHsl, HaKTOPBI, CHMIITOMBI KPU3HCOB

OKoHOMHYECKasi 0€30MaCHOCTh MPEANPHUATHS

PectpykTypu3anus npeanpusTis Ha OCHOBE OFOIKETHPOBAHUS

PecTpykTypuzanus npeanpusaTHs Py aHTUKPU3UCHOM YIIPaBJICHUU

OcCHOBHBIE HAINPaBICHHUS PEOPTaHU3AINN CHCTEMBI YITPABICHHUS

[TpuBeaute onpeneneHre (GUHAHCOBBIX PUCKOB M UX TUIOJOTHIO

HaiiTe ompenenieHre yNnpaBlIeHUIO PUCKaMU M OOBSCHUTE, MOYEMY HEOOXOIUMO YIIPaBISTh

pUucCKaMu

51.

O6C}’)II/ITG PBIHOYHBIC PHUCKH, UX OCHOBHBLIC HCTOYHUKH U MPUBCAUTEC MPUMCEPBI IMPOCTHIX

PBIHOYHBIX PUCKOB

52.

[IpoBenuTe paznuuue MeEXJIy CHUCTEMHBIMH, CHEHUPUUECKUMH, TUBEPCUPHUIMPYEMBIMH,

HeI[I/IBepCI/Iq)I/II_[I/IpyeMLIMI/I, HANOCUHKPATHYCCKUMHU U OCTATOYHBIMU PUCKAMU.

53.

OObsicHUTE NPUMEHEHHE MPHUHIMIA YIPABICHUS PUCKAMU MPUMEHHUTEIBHO K KaXKIOU

CTparerun

54.

Onummure u OLCHUTE PUCKH, ACCOIMHUPYEMBIC C IMO3HUOUAMHU I10 HEOOECIEUeHHEIM U

00eCIIeYeHHBIM OIIIMOHaM

55.

OOBbsICHUTE, KaK TMO3HIIMK 10 HEOOECTIEUCHHBIM UM 00ECTICUeHHBIM OMIIMOHAM (POPMUPYIOT

CTPATCTHUIO TOPIOBJIA C OTPAHUYCHUCM Y6BITKOB (CTOH-HOCC)

56.
57.
58.
59.
60.

Onpenenure mepy pruckoBoii croumocTr (VaR)

BrlIckaxxuTe NpeanonokeHus o pacpeaeIeHUH T0X0A0B U IEPUOJIE BIAJACHUS

Onpenenure Mepy prckoBoii croumocTr (VaR) miist o1HOTo akTHBa U TOPTHENsT HHBECTHIIHH
[Toacuuraiite mpeuMyIecTBa TUBEpCUPUKAIIMN

OObsiCHHUTE pa3IMIHbIC TIOIXObBI K pacueTy Mepbl prckoBoii ctoumoctu (VaR)
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61. OObsicHHTE OrpaHUYCHHS U MPEUMYIIECTBA OILIEHKU pUCcKoBoil ctonmoctH (VaR)

62. OnummTe MOIeNTh KOPPEKTUPOBKH MO PBHIHKY JJIs1 KPEIUTHOTO MOPTQENs ¢ BHICOKUM PUCKOM
63. O0bsicauTe KOHIenHI0 MeTtoposioruu CreditMetrics npu orenke pucka

64. IlpowmrocTpupyiTe MOJENIb KOPPEKTUPOBKU IO PHIHKY MPH MOMOIIY IPOCTOro MpHUMepa
nocpexacreom CreditMetrics

65. O6cyauTe cuibHBIE CTOPOHBI U orpanudeHus CreditMetrics

66. [ToxcumnTaiiTe U MHTEPIPETUPYUTE OLICHKY prcKoBoii ctomMoctH (VaR) u oOwsicHUuTE ee pob
B U3MEPEHHH CUCTEMATHUYeCKOro PUCKa B 00IIEM U JIJIsi KOHKPETHOM MO3UIIUU

67. CpaBHUTE aHAIUTHYCCKHH (BTOPOH ICHTPAJbHBIA MOMEHT-CMEIIAHHBIH  BTOPOIi
[CHTPAIbHBI MOMEHT), HCTOPHUYCCKUN U MeToq MonTte-Kapsio s pacuera OIEHKH PHUCKOBOM
croumoctH (VaR), a Takxe 00CyIUTe IPEUMYIIECTBA U HEJOCTATKH KaXKI0TO

68. O6cyauTe IpeuMyIeCTBa U OIPaHMUYCHHS OLIEHKH prckoBoi croumocth (VaR)

IxaJia oneHuBaHMS.

IToxa3zaTeab oneHUBAHUS Kpurepuii oueHuBanust
OOyuatomuiicss ymeer npumenats Ha | 1. He ymeer
npakTuke oOImmMe aJropuTMbl mpuHATHSA [ 2. B LIEJIOM YCIIEIIHO, HO HE
pEIICHUIA. CUCTEMATUYECKU OCYIIECTBIISIEMbIE
YMEHHUS

3. B menom ycmemHsle, HO cojaepKalue
OTJIENIbHBIE POOEITIhl yMEHHUS

4. B menom ycrmemiHele, HO COJEpXKaIIre
OTJIEIbHBIE TPOOEITBl YMEHHS

5. ChopmMHpoBaHHOE YMEHHE

Ouenka
Bbanabl
. . TpeOoBaHusi K 3HAHUAM
(periTHHTOBO¥
oneHkn), %
— OreHka «OTIMYHO» BBICTABIISIETCS CTYJCHTY, €CIIU OH
nIyOOKO ¥ TPOYHO YCBOMJI IPOTPaMMHBIN  Marepual,
WCYEPIBIBAONIE, TOCIEA0BATEIFHO, YETKO W JIOTHYECKHU
CTPOMHO €ro W3JaraeT ero Ha JK3aMEHE, YMEET TECHO
YBSI3BIBaTh TEOPHUIO C MPAKTUKOW, CBOOOTHO CIpaBISETCS C
5 3ajlayaM#, BOIPOCAMH W JIDYTUMH BHIAaMH TNPHUMEHCHUS
100-81 ’ 3HAHWH, TpUYeM He 3aTPyIHSETCS C OTBETOM IIpH
KOTIIMIHO»

BUJIOM3MEHEHUH 3a/JlaHUM, MCIIOJB3YyEeT B OTBETE Marepuall
MOHOTpaUUECKON JINTEPATYpPhl, MPABUIBHO 0OOCHOBBIBAET
IIPUHSATOE PELICHUE.

- Y4yeOHble JOCTH)KEHUS B CEMECTPOBBIM TMEpHOA H
pe3yinbTataMud  pyOeKHOTO  KOHTPOJS — JIEMOHCTPUPYIOT
BBICOKYIO CTETIEHb OBJIa/IEHUSI IPOrPaMMHBIM MaTepUajIoM.

- OreHKa «XOpOIIO» BBICTABIAETCS CTYACHTY, €CIH OH
TBEPJI0 3HAET MaTrepuai, FPaMOTHO M IO CYIIECTBY M3JIaraeT
80-61 4, «xopomIo» | ero, He JIOMyCKasl CYIIECTBEHHBIX HETOYHOCTEH B OTBETE Ha
BOTIPOC, TMPABWIIBHO MPUMEHSET TEOPETUICCKHUE TTIOTOKEHHS
IpU pEIIeHUN NPAKTUUYECKUX BOMPOCOB M 3a/ad, BIaJeeT
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HGO6XOIII/IMBIMI/I HaBbIKAMU U HpI/IeMaMI/I HNX BBIIIOJIHCHUS.

— VY4eOHBIC JOCTIKEHHS B CEMECTPOBBI TMEpHUOA U
pe3yiabTaTaMud  pyOEKHOTO  KOHTPOJIS  JEMOHCTPUPYIOT
XOPOIIYIO CTEIIeHb OBJIAJCHUS ITPOrPAMMHBIM MaTEPHUAJIOM.

— Onenka «yJIOBJIETBOPUTEIHHO» BBICTaBJISICTCS
CTYIEHTY, €CJIM OH HMEEeT 3HaHUA TOJIBKO OCHOBHOIO
MaTrepuana, HO HE YCBOWJI €ro jaerajeil, Jomyckaer
HETOYHOCTH, HEIOCTAaTOYHO TPaBHIbHBIC (DOPMYITHUPOBKH,
3, HapyLIEHUs! JJIOTUYECKON MOCIIE0BATEIILHOCTH B U3JI0KEHUU
60-41 «yJIOBJIETBO- | MPOTPAMMHOIO Marepualia, UCIBITHIBACT 3aTPYAHEHUS MPU
PUTEIEHO» | BBITIOJHEHHUH MPAKTHIECKUX PAOOT.

— VY4eOHble JOCTUKEHHS B CEMECTPOBBIA NEpUON U
pesyiabTaTaMu  pyOEKHOTO  KOHTPOJIS — JEMOHCTPHUPYIOT
JOCTaTO4HY0 (YIOBJIETBOPUTEIBHYIO) CTEICHb OBJIAJCHHUS
MIPOTrpaMMHBIM MaTepruajoM.

- OneHka  «HEYHNOBJIETBOPUTEIBHO»  BBICTABIISIETCA
CTY[CHTY, KOTOpPBIi HE 3HAeT 3HAYUTEIbHON YacTH
IIPOrPaMMHOI0  Marepuaja, JOIYCKAaeT CYIIECTBEHHbIE
OMMOKH, HEYBEPEHHO, C OONBIIMMHU  3aTPyAHEHUSIMH
BBINOJIHSAET IpakTUueckue padoTsl. Kak npaBuio, orneHka
«HEYJOBJIETBOPUTEIIBHO» CTABUTCS CTyJEHTaM, KOTOpbIE HE
MOTYT HPOJODKUTH 0OyueHHe ©0e3 JIOMOJHUTEIbHBIX
3aHATHH 110 COOTBETCTBYIOLIEH TUCIUIUIMHE.

- VY4eOHble JOCTUXKEHUS B CEMECTPOBBIM Iepuoa u
pe3ysbTataMu pyOeKHOTO KOHTPOJI JEMOHCTPUPOBAJIN HE
BBICOKYIO CTEIEHb OBJIAJEHUS MPOrpaMMHBIM MaTepHalIOM
110 MUHMMAJIbHOH IIJIaHKE.

2,
40-0 «HEY/IOBJIET-
BOPHTEIIHHOY

- Kypc mnonHocTthto ocBoeH. CTyIeHT MOKa3bIBaeT
XOPOIINK CTaHAAPTHBIA YPOBEHb 3HAaHUM BCEX ACIEKTOB,
UCTIOJIb3YEeT TEPMUHOJIOTHIO M CIOBOOOPA30BaHHUE U XOPOILO
IIPUMEHSET TEOPHIO K PEIICHUIO 3a/1a4.

45-100 3auer

- CTy,Z[eHT HC TIIOATOTOBJICH MW HEC MOXCET IIOKa3aTb
JOCTATOYHOI'O 3HAHHWA MaTCpuajia Kypca.

0-44 Hezauer

4.4 MeToanyeckue peKOMeHIauuu

Ilpn HanucaHum oOTBeTa Ha BONPOC CJIEAyeT PYKOBOACTBOBATBHCH CJEAYIOLIMMH
KPUTEPUSAMH:

1. SICHOCTB. OTBET JAOJDKEH OBbITh HamMCcaHO uYeTKo. Maew JOJKHBI ObITh
IpeACTaBlIeHbl HocienoBarenbHo. CTWwib NHCbMa  JOJDKEH  CIOCOOCTBOBATH — IMOHMMAIO
U3JIOKEHHBIX uAed. PexkoMeHayercs mnMcare KOPOTKMMU M TOHSTHBIMHM IPENJIOKEHUSIMH,
COCTAaBIIAIOIIMMHU YETKHE HEJUIMHHbIE a03allbl.

2. ApryMmeHTanus: OTBET JOJKEH OBITh YETKO U CBS3HO AapryMEHTHPOBaH.
HenocraTtouHo mnpuBECTH CHUCOK CTOPOHHUX HIEH WM K€ MOBTOPUTH IEPBOHAYAIbHBIN
marepuain. Crexyer mocraparbcs BBICTPOUTh COOCTBEHHYIO CUCTEMY apryMEHTAlHH.

3. CrpyxTypa: OTBET NOJKEH OBITh CTPYKTYpHUPOBAH, OH JIOJDKEH COCTOSTH M3
YETKOrO BBEJEHUS, OCHOBHOM dYacTW M 3aKJIOUEHHUs, MpH BO3MOXHOCTH, BKIJIIOYATh
JIOTIOJTHUTENIbHBIE pa3lienbl. Mnen MomKHBI OBITh YETKO pasjiefieHbl Ha ab3alpl, HeoOXOAMMO
coOroaTh MIaBHBINA JOTMYECKU Tepexo] OT OAHOro naparpada K Jpyromy.



12

4, KonmenryaneHass SCHOCTB: HEOOXOAMMO TIOKa3aThb YETKOE IMOHUMAaHHE
paccmarpuBaeMblx — KoHHenuuil. CreayeT  MocienoBarTelibHO  MEPEeXOAUTh  OT  OJHOU
paccMaTpuBaeMoOil KoHUENUUU K Japyroi. CieayeT KOPpPEKTHO M BHHUMATEIBHO HCIIONb30BaTh
TEpPMUHOJIOTMYECKUN amnmapar, CBS3aHHBIA C paccMarpuBaeMoi KoHienuuen. Cremyer
pacKpbIBaTh 3HAYEHHE BCEX BIIEPBBIC UCIOJIb3YEMbIX TEPMUHOB.

5. MeToanuyeckne yKa3aHus JAJisi 00y4aIOMIUXCS M0 OCBOSHUI0 TUCHUILIHHBI (MOTYJIs)

VYuacThe Ha 3aHATHAX HPEIosiaratoT BONPOCH! JJIs OOCYXKIEHUs, pa3MbIIUICHUS BO BpeMs
JEKIMM U IPAaKTUYECKUX 3aHATHH. Takke NpearnosararoTcsi IpyIIoBble 3aaaHus. [ pynnoseie
3afjaHus OyayT CBs3aHbl C OOCYKIAaeMbIMU TEMaMU M KeHcaMM, KOTOpbIE paccMaTpUBarOTCs B
Kjacce. AKTHBHOCTh CTYACHTOB BO BpeMsl 3aHATUH OyIeT OIEHHMBAThCA M BKIIOYATHCS B
(MHAIBHYIO OLICHKY CTY/IEHTA.

6. VYdeOHas quTepaTypa u pecypchbl HHPOPMANMOHHO-TEJIEKOMMYHUKAIMOHHOM ceTH
"HNHTepHeT'', BKJIIOYas NepeYeHb Y4eOHO-MeTOAMYeCKOro odecneyeHns 1JIs
CaMOCTOAITEJIbHO# PaGoThI 00yYAIOLIUXCS 110 THCHUILTHHE (MOTYJIIO)

6.1. OcHoBHas JIUTEpaTypa.
1. AHTHKpPU3UCHOE YIpaBjieHue . y4eOHuK u mnpaktukym it By3oB/ H. JI. Kopsrun [u
ap.]. — Mockga : U3natensctBo IOpaiit, 2020.
2. KouerkoBa, A.W. AHTukpusucHoe ympaBieHue. HHcTpymeHTapuii . y4eOHUK W
npaktiukyMm s By3oB / A. U. Koverkosa, I1. H. KoyerkoB. — Mocksa : M3naTenbcTBo

FOpaiir, 2020.

6.2. JlononHuTeNbHAS TUTEPATYPA.

3.AHTHKpU3HUCHOE ympaBicHue . yueO. ans cryaentoB By3oB / TopenmukoB K.A. - M.:
Hamxos u K, 2016. — 216 c. http://znanium.com/bookread2.php?book=556392

4.AHTUKPU3HUCHOE yIMpaBiCHHWE. 2-¢ W3M., NHep. W JOoM. YUEOHWK W MPAKTUKYM IS
akajgemMuieckoro OakamaBpuata, M., 2017

5.AHTUKpU3UCHOE yrpaBiieHue [DnekTponnsiii pecype] : Yueonuk / JI. B. 3ronnuk. — M.:
Uz natenbcko-Toprosas koprnopanus «/lamkos u K°», 2015. — 208 c.

6.AHTHKpU3HCHOE YIpaBicHHUE opraHu3ammei: Yuednoe mocobue / I'.JI. Aunronos, O.I1.
HBanoBa, B.M. Tymun, B.A. Tpucdonos. - M.: HUL] UTHOPA-M, 2016. - 142 c.

6.3. YueOHO-MeToquIecKkoe 00ecIeueHne CaMOCTOSATEIbHON paboTHI.
1.2nexTponHo-0ubnuoTeunas cucrema |IPR BOOKS
2.271eKTpOoHHO-0nbIroTeuHas cuctema FOpaiit

6.4. HopmaTuBHBIE TIPaBOBBIE JIOKYMEHTHI.
1.3akon P® or 07.02.1992 N 2300-1 (pex. ot 24.04.2020) «O 3amure npaB noTpeOUTEICH»
2.«TpynoBoii konekc Poccuiickoit @enepaunn» ot 30.12.2001 N 197-03
3.I'paxxnanckuii koaekc Poccuiickoit @eneparmu (I'K PD)

6.5. IuTepHeT-pecypchl.
1. www.economist.com

6.6. lHble HCTOYHUKY.
1. bensee A.A. KopotkoB 3.M. AHTHKpPH3HCHOE YIIpaBlieHHE YUYEOHUK. - 2-€ H3I. —
IOuutu - [lana, 2012. - 311 c.
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2. AHTHKpU3HCHOE ympaBieHHE. TeopHs U MpaKTHKa: ydeOHoe rmocobue Moj penakuueit
B.4. 3axapoa IOnutn-/lana 2012 r

3. Walker, Russell. Winning with Risk Management, World Scientific Publishing Co Pte
Ltd, 2014. ProQuest Ebook Central, https://ebookcentral.proquest.com/lib/ranepa-
ebooks/detail.action?docID=1223950.

4. lverson, David. Strategic Risk Management : A Practical Guide to Portfolio Risk
Management, John Wiley & Sons, Incorporated, 2013. ProQuest Ebook Central,
https://ebookcentral.proquest.com/lib/ranepa-ebooks/detail.action?doclD=1376940.

7. MarepuajJbHO-TeXHMYECKas 0a3a, HH(POPMAIMOHHBbIE TEXHOJOTHH, POrPAMMHOE
obecneyenne 1 UHGOPMALMOHHBbIE CIIPABOYHbIE CUCTEMbI

s mpoBenenust Kypcea TpebyeTcst oduc, 000pya0BaHHBINA JOCKOM, MapKepaMu, KOMIIBIOTEPOM U
MPOEKTOPOM.
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