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1. TIlepeyeHb NJIAHNUPYEMBbIX pPe3yabTATOB 00y4eHHs MO JUCHUILIHHE (MOTYJIIO),

COOTHECEHHBIX C IUIAHUPYEMbIMH Pe3yJIbTATAMH OCBOEHHUS MPOTrPaMMbI

1.1. Juctunmuaa  B1.B.12  OcHOBBI  pUCK-MEHEIDKMEHTa 00€CIIeUYnBaeT OBJIAJICHHUE
CJIEAYIOIMMU KOMIETEHIMSIMY C YUYETOM dTana:
Kon Kon orana HaumenoBanue >Tamna
S — HaumenoBanue komneTeHIUN OCBOECHUSA OCBOCHHS KOMIICTEHITHH
KOMITETEHIIUU
[1K-4 YMeHue npuMeHsTh OcHOBHble Metonbl | [1K-4.4 CnocoOHOCTh TPUMEHSTH
(MHAHCOBOTO MEHEKMEHTA Ul OLIEHKU OCHOBHBIE METO/IbI
aKTUBOB,  yIpaBlI€HUS  OOOPOTHHIM (uHaHCOBOTO
KallUTaJIOM, IPUHSATUS UHBECTUIIMOHHBIX MEHEKMEHTa no
pEeLICHHU, peleHuit o (hopMupoBaHUIO
(UHAHCHPOBAHHMIO, (hopMUPOBaHHUIO JUBUJICHTHOM TOJUTUKUA U
JTUBUCHIHON TMOIUTUKA M CTPYKTYpPHI CTPYKTYpHI Kanurasna
KaluTajia, B TOM YHUCJe, IPU MPUHSATUU
pellIeHui, CBSI3aHHBIX C ONepalusMu Ha
MHUPOBBIX  PBIHKax B YCIOBHSIX
1o0anu3anuu
I1IK-9 CrocoOHOCTh OILIEHUBATh BO3IACHCTBHUE T1K-9.3 Croco0OHOCTH BBIABIISTH U
MaKpPOIKOHOMHUYECKON CpeIbI Ha aHAJIM3UPOBATH PHIHOYHBIE
(YHKIMOHUPOBAHUE  OpPTaHM3alluid | U crienuduueckre pucku
OpraHoB roCy/1apCTBEHHOTO u
MYHUIUIIATEHOTO yIIpaBJICHMUS,
BBISIBJISITH Y QHAJIU3HPOBATH PHIHOYHBIE U
cnenu(uyeckne  pUCKH, a  TaKKe
aHAIU3UPOBATh MOBE/ICHUE
noTpeduTeNneii YKOHOMUYCCKUX OJar u
dbopMupoBaHHe cHpoca Ha  OCHOBE
3HAHUS SKOHOMHUYECKHUX OCHOB
MOBEJECHUSI  OpraHu3alui, CTPYKTYp
PBIHKOB ¥ KOHKYPEHTHOM CpeJIbl OTpaciiu
ITK-15 YMeHK€e POBOAUTH AHAJIN3 PHIHOYHBIX U I1K-15.2 YMeHue NpoBOAUTH
crienu(PUIeCKuX pUCKOB JJIsi TPUHSATHUS aHaJIN3 PHIHOYHBIX U
YIPaBJIEHUYECKUX cnenupuIecKuX PUCKOB
perieHuit, B TOM YUCie MPU MPUHATAN TIPU IPUHSATUU PEIICHUN
perieHuit 00 UHBECTUPOBAHUU U 00 UHBECTUPOBAHUU U
(uHaHCUPOBAaHUU (bMHaHCUPOBAaHUU
1.2. B pesynprate ocBoenuss nucuuiuiiHbl b1.B.12 «OcHOBBI puCK-MEHEIKMEHTa» Yy

CTY/IEHTOB JIOJKHBI OBITH C(POPMUPOBAHBI:

YIIPABJICHUIO PUCKAMU

Pa3paboTka OTAeNbHBIX
HATPaBIEHUH PUCK-
MeHekMenTa/ PaspaboTtka

pucka u
KOMIIaHHH;

OTD/TD Kox srama
(mpu HaNMMYUH OCBOCHHUS PesynbraThl 00yueHus
npodcrangapra) KOMIIETEHIINH
[1C-452 Cnenunanuct no [1K-4.4 Crniocoben IIPUMEHSITh IIPOU3BOJHBIE

WHCTPYMEHTHI /11 (DOPMHUPOBAHUS TUBHUICHIHOM
MOJIUTUKH U CTPYKTYPHI KaIlluTAaa;

3HaeT KiIaccU(UKALMIO Pa3IUYHBIX  (aKTOPOB
UX aHalu3a Ha YpPOBHE

CIIOCOOBI




METOAMYECKOU U Crioco0OeH OIIEHMBATh U aHAIU3UPOBATH PA3IUIHBIC
HOPMATHBHOM 0a3bI CUCTEMBI (dakTopsl prcka nmpu GOPMUPOBAHUN TUBHICHIHON
VIIPaBICHUS PUCKAMH U MOJINTUKU U CTPYKTYPHI KaruTansa
MIPUHIIUIIOB YIIPABJICHUS I1K-9.3 3HAeT OCHOBHBIE TMOHATHSA B O0JIACTH YIpPAaBIICHUS
pUCKaMU B paMKax pUCKaMu
OTJIeIbHBIX OU3HEC- CriocoOeH BBISBISATh U aHAJTU3UPOBATH BO3/IEUCTBUE
MPOLIECCOB, HAIIPABICHUMN PBIHOYHBIX W CHEIU(PUYECKHX  PHUCKOB  HAa
(GyHKIIMOHUPOBAHKUE OpraHU3aIUI
[1C-440 Crieuuanuct mo Criocoben OLICHUBATh BO3JCHCTBUE
(aKTOPUHTOBBIM OTIEpAIUSIM MaKpO3KOHOMHUYECKON Cpelsl HA
YiipaBiieHue pUCKaMU (GyHKIIMOHUPOBAHHE CTPYKTYP PBIHKOB u
(aKTOPUHTOBBIX ONEpaLUi KOHKYPEHTHOM  cpeipl  OTpacid C  Y4eTOM
crenr(UIecKuX pUCKOB
IIK-15.2 CniocobeH aHaJIM3UPOBATh PBIHOYHBIE u
crierupuIecKre PUCKHA OPTaHU3AIIHH,
Cnoco0OeH ydecTb pPBIHOYHBIE U CHEHU(PUYECKHE
PUCKH OpraHu3allid TMPU MPUHATHH pPEIieHUuH 00
WHBECTUPOBAHUU U (PMHAHCUPOBAHHUH

2. O0beM M MecCTO AMCHMILINHBI (MoayJisi) B cTpykType OII BO

Jucuumnnuaa «OCHOBBI PHUCK-MEHEIKMEHTa» OTHocuTcs K Onoky b1.B. «BapuatuBnas
gactb». Kox mucrurumael b1.B.12 [Iuctmmummaa usydaercs Ha 4 kypce, B 8 cemectpe. OOmas
TPYIOEMKOCTh TUCHHUIUIMHBI 72 akageMudeckux/54 acrpoHomuueckux dacos (2 3E).

CopepxaHue NUCUUIUIMHBI CIYXXHT TMPOJOJDKEHUEM OCBOEHUS TUCHUIUIMH «DHHAHCOBBIM
MEHEDKMEHT», «l/IHBeCTUIIMOHHBIN aHanmu3», «OcHOBBI Teopun mnoptdens», «DuHAHCOBAS
Matematuka 1», «OuHaHCOBbIE UHCTUTYTHI U (DOHIOBBIE PHIHKH, IICHHBIE OyMaru.

KonmgecTBo akageMu4eckux/ aCTpOHOMHYECKUX YacOB, BBIICISICMBIX HA KOHTAKTHYIO pa0oTy ¢
mpernojaBaTeneM, cocrapiser 36/27 wacos, u3 Hux 20/15 — Ha nexkumonnseie 3aHstus, 10/7,5 — Ha
MPAaKTUYECKHUE 3aHITHS, HA CAaMOCTOSATEIIbHYIO paboTy oOydaromuxcs otBoautcs 6/4,5 gacos. 36/27
9aCOB-KOHTPOJIb.

dopMoii TPOMEKYTOUHOH aTTECTAIUU B COOTBETCTBHH C YUCOHBIM TUTAHOM SIBJISICTCS OK3aMEH.

3. Coaep:xaHue U CTPYKTYpPa AUCHUIIMHBI (MOTYJIs1)

Tabmuma 2.
n/m HaumeHnoBanue TeM | O0beM qucHUIIMHBI (MOAYJIA), 4ac.  ([@opma TeKylero
pasjiesion) Bcero KonTakTHas KOHTPOJIsI
paGora ycneBaeMocTu®,
o0yJaroumxcs ¢ NPOMEKYTOYHOI
npenojaBaTeieM aTTecTalnu
10 BUIaM y4eOHbIX
3aHATHH
Ja | m CP
QOunasn popma 0dyuenus
Tema 1 | IIpomecc ynpaBieHwus 4/3 2/1,5 2/1,5 O
puckoM. MoaennpoBaHue
(akTOpOB pHCKAa.
Tema 2 | DBOJIOIHMS 3a/1a4 PHC- 4/3 2/1,5 2/1,5 (@)
MEHEDKMEHTA
ema 3 | Knaccudukaius puckos. 6/4,5 4/3 2/1,5 2/1,5 (@)
F‘ [TpoGnemsl




KJaccuuKanuu.

TCema 4

CHUCTCMBI.

KopnoparuBHsbIii puck-
MeHekMeHT. ERM-

6/4,5 4/3 2/1,5 K3

Tema 5

PerynupoBanue

KOMHTETA U UX
peanu3arusi.

YIPaBJICHUS] PUCKAMHU.
Pemenus basennckoro

8/6 4/3 2/1,5 0

Cema 6

Mepa pucka VaR.

HCHHOCTB o puCKOM.

8/6 4/3 2/1,5 2/1,5 K3

[Ipome:xxyTOouHAast
ATTECTAIUSA

36/27 IK3aMeH

Bcero:

72/54 20/15 10/7,5 6/4,5 36/27

Ilpumeuanue:
** — ghopmuvl mexyweeo konmpona ycnesaemocmu: onpoc (0), koumponvhoe 3adanue (K3)

Coaep:xanue THCHMILIMHBI (MOAYJIs1)

Nenn/m | HammenoBaHmue Conep:xanue TeM (pa3iesion)
TeM (pa3aesioB)

Tema 1 | ITpouecc [Tonsatue pucka. CnoxsHocts onpeaeneHus. KoHuukT pucka u
yIpaBJIeHUs BO3HarpaxaeHus. @akTopsl pUCcKa U CIIOCOObI UX MOJECIUPOBAHMUSI.
PHUCKOM.

MoaenupoBanue
(hakTOpOB PHICKA.

Tema 2 | OBomtonmst  3amad | PasHuia mexay mpeacka3aHueM U MporHo3upoBanueM. Pacmnpenenenue
pHUCK- noreps. Crucrema noxasaresel, CKOppeKTUPOBAHHBIX HA PUCK. Y CIEXH U
MEHEKMEHTA HEeyJlaul PUCK-MEHEKMEHTA 3a MOCJIEIHUE AECATUIIETHSL.

Tema 3 | Knaccudukanus PeiHounblli  puck.  KpeautHbii  puck.  PUCK  JIMKBUAHOCTH.
puckoB. [Ipobaemsl | OnepanioHHbIi puck. Opunnyeckuit u perynsTopHblii pucku. JlenoBoii
KJaccuuKanuy. puck. Crparernueckuii puck. Pemyranuonnbsle pucku. IIpoGremsl

KJIacCU(pUKaIIUU.

Tema 4 | KopniopatusHbIit CoBer JUPEKTOpPOB M €ro (yHKIMM IO PYKOBOJACTBY pHCK —
PHUCK-MEHE/DKMEHT. | MeHekMeHToM Kommannd. CRO — ero mpaBa um 00s3aHHOCTH TIO
ERM-cucremsl. HaJIAKUBAHUIO CUCTEMBI PUCK —MEHEPKMEHTA B KOMIIaHUH.

KomuTeTsl mo puckaM U HMX pOJb B ONpEAEICHUH U OrpaHUYECHUU
YPOBHEH PUCKOB. AyTUTOPCKUI KOMUTET U €€ (PYHKIMS 110 YIPABICHUIO
pUCKaMu

Tema 5 | PerynupoBanue HeoOxonumocts bazensckoro cormamenus. Baxheiiine mnokazarenu
YIIPaBJICHUS JIOCTaTOYHOCTH KanuTana. OTHOLIEHHE AaKTUBOB K KalUTaly H
puckamu. PerieHus | oTHOLIEHHE KamuTalda K aKTUBaM, B3BEIICHHBIM MO pUCKY. KpenuTHbIi
bazenbckoro HKBUBAJICHT JJIsi BHEOATAHCOBBIX pUCKOB. Tpu cromma baszembckoro
KOMUTETa M  HX | COrJallleHusl.
peann3anusl.

Tema 6 | IlenHHOCTB nox | Onpenenenue 1eHHOCTH oA puckoM. [Ipumenenne VaR Ha mpakTtuke.
PHUCKOM. Mepa | Ucropuueckoe wmozpenupoBanue. Meronq Monte Kapno. Crpecc
pucka VaR. TECTHPOBAHUE.

4. MarepuaJibl TEKyIIero KOHTPOJIS yCIIeBAeMOCTH U (DOH/I O1LIeHOUYHBIX CPeICTB




NMPOMEKYTOYHOM aTTeCTAIMU MO JUCHUILINHE (MOIYJII0)
4.1. ®opMbI U METOJbI TEKYILEr0 KOHTPOJISI YCIIEBAEMOCTH U MPOMEKYTOYHOH aTTeCTAllUM.

4.1.1. B xone peannzanuu AUCUUILUIUHBI «OCHOBBI PUCK-MEHEKMEHTa» HCIOIb3YIOTCS CIEIYIOLINe
METO/IbI TEKYIIET0 KOHTPOJIS M YCIIEBAEMOCTH 00 yJalOIIUXCSl:

— [P IPOBEICHUHU 3aHATHH JIeKIMOHHOTO THMa: orpoc(O);
— MpY OPOBEAEHUM 3aHIATUI ceMuHapckoro tuna: omnpoc (O), konTponbHoe 3aanue (K3)

4.1.2. Dx3aMeH MPOBOJIUTCS MTUCHbMEHHO: PEIICHUE MPAKTUYSCKUX 3a/1a4.

4.2. MaTepuaJbl TeKylIero KOHTPOJIsl yCIIeBAeMOCTH.
Kourpoabnbie 3ananusi (Tembl 3 u 6)

Tema 3.

1. Kiaccugukanuusi puckoB B IpeAIPUHUMATEIBCKON AESITEIbHOCTH.

2. 3aMHTEpecOBAHBI JH BBl B CTPAXOBAHUH JKU3HU WIIH JIyYIlle BaM MO-IPYTOMY YIIPaBIsTh
CBOMMH PUCKaMH (M KaKUMHU?), €CIIH:
A. Bbl o1HOKM YenoBek 0e3 MKIMBEHIIEB.
b. Bl 0MHOKHIT YeIOBEK ¢ WKAUBEHIIAMU — HACTICTHUKAMH.
B. Br1 paboratomias u 6e3neTnas napa.
I'. Bl Oe3nieTHas cynpykeckas napa, Ho padoTaeT TOJIbKO OJIUH U3 CYIIPYIOB.
J1. Bel cynpykeckas napa, IMeeTe JeTeu.

4. Ilpeanonoxkum, 4to 2-X (¢aKTOpHAs PUCKOBAS MOJEIH OIPEACNAET J0XOIHOCTh
POCCHUICKHX KOMIAaHHWA CO CIeNYIOMMMH (DakTopamu: TOJITOCpPOYHAas MPOILICHTHAs CTaBKa
(paktop 1) m oO6bembl mpousBoacTBa (aktop 2). UyBCTBUTEIBHOCTH KOMIAHHMHA K
(akTopam OmpeAesUTUCH C TOMOIIBIO PETPECCHOHHOTO aHAJIH3a.

[TonydeHs! ciaenyronme pe3yabTaThl:

Komnanus bi1 bi>
X -0.3 2.1
Y 0.14 -0.8
Z -0.21 1.2

OmnpenenuTh PUCKOBBIE TIPEMHH K OTHM (haKTOpam, €CIH OXKHMIAeMbIE JTOXOJHOCTH
kammanuit TakoBel: E(Rx) =7.08%, E(Ry) =3.4% u E(Rz) =4.56%.

Tema 6.

1. Meron Moute Kapno ans pacuera VaR.

2. KapTsl pucka v TMHUN TOJIEHPAHTHOCTH.

3. Kaxk depmep ¢ moMomipio n1uBepcuUKALNN MOKET YMEHBITUTh PUCK HEYPOKask 36PHOBBIX?

4. Tlpeamnomnarasi, 9TO JOXOJHOCTH MOPT(HENS MOTIMHIETCS HOPMAIBHOMY pacIipenesieHruI0, ToA0Bast
BOJMATUIIBLHOCTE TOpTdens 30%, cocunTarh MOIYroJoBOe MaTeMaTHUECKOe OKUIaHHue neduuuTa as
JIOXOHOCTH C YpoBHEM noBepus 99%.



Bomnpocsl 111 yCTHOT0 onpoca

(Tema 1)

1. Ilonsarue pucka. Cl10)KHOCTb OIIPEJIEICHHUS.
2. KoHHKT pricKa U BO3HAIPaKICHHUS.

3. ®@akTophl pUCKa U CIIOCOOBI KX MOJICTHPOBAHHUS.

(Tema 2)

1. Pa3nuna mexnay npeacka3aHUEM U IPOrHO3MPOBAHUEM.
2. Pacnpenenenue norepsb.
3. Cucrema noka3zateneil, CKOppEeKTHPOBAHHBIX HA PUCK.
4. VYcnexu M HeyJauu pUCK-MEHEDKMEHTA 3a MOCIIEeIHUE IECSTUIIETHS.

(Tema 4)

1. ®ynkuun CoBera TUPEKTOPOB IO PYKOBOACTBY PUCK — MEHEKMEHTOM KOMITaHHH.
2. CRO - ero mpaBa u 005S3aHHOCTH TI0 HAJTAXHUBAHUIO CHCTEMBI PHCK —MEHEIKMEHTA B
KOMITaHUH.

Hw

(Tema 5)

1. Heob6xomumocTs ba3ensckoro coriamenus.
2. Baxnelimme moxkasaTtejy JOCTaTOYHOCTH KaluTaia.
3. OTHOIHGHI/IG AKTHUBOB K KaHI/ITaJIy 1 OTHONLICHHEC KalluTaja K aKTHuBaM, B3BCHICHHBIM IIO

PUCKY.

ok~

KpenutHblit 5KBUBAJICHT 17151 BHEOATAHCOBBIX PUCKOB.
Tpu cronna ba3eabCcKoro coryameHus.

KoMuTeTBI 110 pUCKaM U BX POJIb B ONIPEICIICHUN U OTPAHUYCHUH YPOBHEH PHUCKOB.
. KopnioparupHsiii puck-menemxkMenT. ERM-cuctemsl.

4.3. OneHo4HbIe CPeACTBA I NPOMEKYTOYHON ATTECTAIUH 00y4AIOIINXCH.

4.3.1. IlepeyeHb KOMIETEHIMII C YKa3aHMeM 3TanoB HMX (OPMHPOBaHUS B Mpolecce

O0CBOCHUSHA

o0pa3oBaTeIbHOM MPOrpaMMBI.

KOMIIETEHIUI ¢ y4eTOM 3Tana ux (popMHPOBAHUSHA

IToxa3zarean u

KpUTECPUHU OUCHUBAHUA

Kop 3ramna
Kon HanmenoBanue 3ramna
HaumenoBanue koMneTeHIuu OCBOEHHUS
KOMITETEHIIUU OCBOEHHS KOMIIETEHIIUU
KOMITETEHIIUU
[1K-4 YMenue npumeHsTb ocHoBHble Meronbl | [1K-4.4 CnocoOHOCTh MPUMEHSITH

(MHAHCOBOrO MEHEKMEHTA Ul OLEHKH
aKTHBOB,  YOpaBICHHUS  OOOPOTHBIM
KaIlMTaJIOM, MPUHATHS WHBECTUIIMOHHBIX
penieHui, penieHuin 1o
(UHAHCHPOBAHMUIO, (bopMHUpOBaHUIO
TVBUICHAHON TOJHTUKA H CTPYKTYPHI
KanuTajga, B TOM YHCIe, NPU NPUHATUN
pEIIeHHI, CBS3aHHBIX C ONEpanusIMU Ha
MHUpPOBBIX  PBIHKAX B YCIIOBHSIX

OCHOBHBIE METO/IbI
(uHaHCOBOTO
MEHEI)KMEHTA 1o
(hopMHPOBaHUIO

NUBUAEHIHON MOIUTUKA U
CTPYKTYpPHI Kanurasia




TUBUACHIHON IMOJIUTUKU
U CTPYKTYpBI Kanuraia

pa3IuYHbIX (PAKTOPOB pHUCKa

u

CIIOCOOBI UX aHaIM3a Ha YPOBHE

nio0aIn3auu
T1K-9 CroocoOHOCTh OIlIEHUBATh BO3IEHCTBUE T1IK-9.3 CrocoOHOCTB BBIABIISATH U
MaKpO3KOHOMHUYECKON Cpelbl Ha aHAJIN3UPOBATh PHIHOYHbIE
(GYHKIIMOHUPOBAaHUE  OpraHu3aluidl U U crienupuuecKue pucku
OpraHoB roCy/1apCTBEHHOTO u
MYHUIIUIIAJILHOTO yIIpaBJICHHUS,
BBISBIISITh M QaHAJTU3UPOBATh PHIHOYHBIC U
cnenuduyeckue  pPHUCKH, a  TaKKe
AHAIN3UPOBATH IIOBE/ICHUE
notpedureneii IKOHOMUYECKUX Ojar u
dbopMupoBaHHE CHpoca Ha OCHOBE
3HAHUA 9KOHOMUYECKUX OCHOB
NOBE/ICHUSl  OpraHM3alUil, CTPYKTYyp
PBIHKOB U KOHKYPEHTHOM CpeJibl OTPACIH
I1K-15.2 YMeHue IPOBOANUTH AHAJIN3 PHIHOYHBIX U I1K-15.2 YMeHue NpoBOAUTH
cnenupuIecKuX PUCKOB JUIsl IPUHATHUS aHAJIU3 PHIHOYHBIX U
yIpaBIeHYECKUX crenu(UIECKUX PUCKOB
pelIeHui, B TOM YHCIIe IPU MIPUHITUN IpU NPUHATHH PEIICHUN
petieHuit 00 UHBECTUPOBAHUU U 00 MHBECTHUPOBAHUU U
dbuHaHCUpOBAHUU (MHaHCUPOBAHUU
Oran ocoenus | [Tokazarens olieHUBaHUs KpuTtepuii onieHuBanus
KOMIIETEHIIUH

[1K-4.4 Crniocoben npumeHATh | [IpuMeHsieT nponu3BOAHBIE HHCTPYMEHTHI

CrocoOHOCTh IPUMEHSTH | TPOU3BOIHBIC HHCTPYMEHTHI Al | A7ii ~ 00OCHOBaHHUA  (HOpMHpPOBAHUS

OCHOBHBIE METOJIbl | QOPMHUPOBAHUS  JAUBUACHIHOW | TUBUACHIHOM MOJIMTUKU U CTPYKTYPbI

(bUHAHCOBOTO MOJIUTUKU u CTPYKTYpHl | KamuTalla B paMKaxX MPaKTHYECKOTrO

MEHEI)KMEHTA 10 | KaluTaa; 3aJlaHus;

(hOpMHUPOBAHHUIO 3Haer knaccudukanuo | [paMoTHO ¥ B MOJIHOM o00beMe naer

KJIACCU(UKALIMIO PA3IUYHBIX (PaKTOPOB
pucka U CIOCOOOB MX aHajaM3a Ha

criennuPUIeCcKuX pUucCKoB

PUCKOB Ha (PYHKIMOHUPOBAHUE

OpraHu3aun

Crocoben OLIEHUBATH
BO3JICHiCTBHE

MaKpOIKOHOMHUYECKON Cpeapl Ha
(GYHKIIMOHUPOBAHUE  CTPYKTYP
PBIHKOB U KOHKYPEHTHOW CpEIIbI
oTpaciu c y4eToM

KOMIIaHUH, YpOBHE KOMIIaHUH;
Crocoben OlLICHUBATh u | B mpaktuyeckoit pabore mpoBeaeHA
aHaJIN3UPOBATH pa3UYHBIC | OLIEHKA M aHalu3 Pa3iu4HbIX (aKTOPOB
dakTopbl pucka IpU | pUCKa npu (dbopMupoBaHUH
GbOopMHUpPOBAaHUHM  JUBUIACHAHOW | TUBUACHIAHOW TOIUTHUKA U CTPYKTYPHI
ITOJTUTHKH n CTPYKTYpPBI | Kamurasia
Kamurana

I1K-9.3 3HaeT OCHOBHBIE NOHATHA B | CaMOCTOSTENHFHO M B IOJHOM OOBEME

CrocoOHOCTh  BBISIBIIATH | 00JIACTU YIPABJICHHUS PUCKAMU H3JIaraeT OCHOBHBIE MOHATHUS B 00JaCTH

" aHanu3upoBaTh  CrocobeH BBISIBIATE U | yIpaBJ€HUsl PUCKaMHU

[PBIHOYHBIE Y | aHAJTU3UPOBATH Bo3nelictBue | [IpeacraBnen  aHanu3  BO3JCUCTBUS

crerupuIecKre pucku PBIHOYHBIX U  CHeUU(PUUECKUX | PHIHOYHBIX U CIIeNU(DUIECKUX PUCKOB Ha

(GYHKIIMOHUPOBaHKUE OpraHU3alUi
IIpoBenena  omeHKa  BO3JAEHCTBHS
MaKpOIKOHOMUYECKON Cpenbl Ha
(YHKIIMOHUPOBAHUE CTPYKTYp PHIHKOB
U KOHKYPEHTHOM Cpeasl OTpaciu C
Y4ETOM Creln(pUIECKUX PUCKOB




CHelU(PUIECKHX PHUCKOB

Cnoco0OeH y4yecTb pPHIHOYHBIE U

Oran ocoenus | [Tokazarens olleHUBaHUS Kputepuii onieHuBaHUS

KOMIICTCHITHH

I1K-15.2 Criocoben ananusupoBaTh | [IpoananusupoBaHbl METOABI pacuera
Ymenue IIPOBOJUTH | PIHOYHBIE M CHEIH(DUYECKHE | PHCKOB;

aHAJIU3  PBIHOYHBIX U | PUCKU OPTaHU3AIINY; [Ipoananu3upoBaHbl  PHLIHOYHBIE U

CHCHI/I(i)I/ILIeCKI/Ie PUCKH OpraHU3allun

NpU MPUHATUN PELICHHH | ciennduyeckue pPHUCKH | YUTEHBI DPBIHOYHBIE U CIEIU(PHUECKUE

00 WHBECTHPOBAaHMM U | OpPraHM3alMM NpU TNPUHATHH | PUCKM OpPraHU3alMd TPU  NPHHATHU

(buHaHCHPOBAaHUH peleHnii 00 UHBECTUPOBAHUM M | pelICHW 00  MHBECTUPOBAHMU U
(rHAHCHPOBAaHUHU (rHAHCHPOBAHUU

4.3.2. TunoBble OLIEHOYHbIE CPEICTBA

Crmcok BOITPOCOB AJIA IMTOAT'OTOBKHU K 9K3aMCHY:

1. Puck, kKak OJMH U3 OTIIMYMTEIbHBIX IPU3HAKOB MPEANIPUHUMATEIBCKON AEATEIbHOCTH.

2. HeonpeneneHHOCTb, CBA3aHHAsl CO CpeAOd, B KOTOPOW NPUHHUMAETCS PELICHHE U PUCK.
[TpuunHbI 1 (hakTOpBI pUCKA.

3. IlosBneHue puCK- MEHEIKMEHTa, Kak 0co00i (YHKIMM CO CBOUM aHAJIUTUYECKUM

alrrapaToM.

4. 3meHenne GyHKINUN PUCK — MEHEIDKMEHTA.
5. lupektop no ympasienuto puckamu (CRO) u ero mecto B KOpPIOpPaTHUBHOM PYKOBOJICTBE.

ERM —nporpammsl.

6. OcHoBHas OCJIb pUCK — MCHC’KMCHTA. ypaBHOBCH_II/IBaHI/Ie PHUCKa 1 BO3HArpa>x ICHU:.

7. HanaxuBauue

MCHCIDKMCHTA.

8.PoIHOYHBIN PUCK.

9. KpenuTtHblll puck

11. pyCK TUKBUIHOCTH

12. OnepaiimoHHbIN PUCK

13. YOpunnueckuit peryiasiTopHble pPUCKU
14.Crparerndeckuil puck

15. PenmyranmoHHBINA pUCK.

16. CoBeT TUPEKTOPOB € ero PyHKIUU 110 PYKOBOJACTBY PUCK — MEHEPKMEHTOM KOMITaHUH.

17. CRO — ero mpaBa U 00S3aHHOCTH MO HAJAKUBAHHIO CHCTEMBI PUCK —MEHEDKMEHTa B

KOMIIaHHWH.

B3aUMOCBSI3M  PYKOBOJAMUTENEH Ou3HEca M CHEIUAIUCTOB PHUCK —

18. KomMuTEeTHI IO pUCKaM U UX POJIb B ONpPEAEIEHUN U OTPaHUYEHUH YPOBHEHN PUCKOB.

19. AynuTopcKuil KOMUTET M €€ QYHKLHUS 0 YIPABICHUIO PUCKaMU

20. bazenbckue cornameHuss 1 UHAHCOBbIE OTPAaHUYUTEIN, CKOPPEKTUPOBAHHBIE HA PHUCK.

21. Tpu cronna ba3enbCckux cornameHuii.

22. Mogens VaR 1 npennoiiokeHus, JeKaliie B €e OCHOBE.

23. IIpuMeHeHHe METOJIOB CTaTUCTHUecKoro mozenupoBanus (Monrte — Kapno) ans oneHku
BennurHbI VaR 0e3 npeanonoxeHus o JOrHOPMaTHOCTH.

22. Ctpecc — TeCTUPOBAHUE U aHAJIU3 CLIEHAPUEB KaK METOBI aHAJIN3a U OLICHKH PUCKOB.

IIpumMep sK3aMEHAIlMOHHOTO 3aJaHUS

Bapwuanr 1.

1: MaBectop pennn kyruth 1000 akiuii kommaanu X 110 1ieHe 2 py0. 3a akiuio. OH BKJIA/IbIBACT
csou 500 py0., u eme 1500 py0. OH MIaHUPYET B3ATHh B JOJT Ha MecsIl. [lorepss COOCTBEHHBIX JACHET HE
TaK KPUTHYHA [Tl HHBecTOpa. /11 Hero HAMHOTO Ba)kKHEe BEPHYTH JIOJIT.

A) Ecrit 661 iHBECTOP OBUT YBEPEH C BEPOSITHOCTBIO 95%, UTO aKIMy yepe3 Mecsii OyIyT CTOUTh He
MmeHee 1,6 py0., TO MOT JI1 TaKOH PUCK OBITh /ISl HETO IpUeMIieM?




B) Ecni 661 uHBECTOp OBLT YBEPEH C BEPOSTHOCTHIO 95%, UTO aKIiu Yepe3 MecsIl OyIyT CTOUTh HE
MeHee 1,4 pyO., TO MOT JIi TaKOH PHUCK OBITh [Tl HETO IpHeMIIeM?

C) Ecrm Ob1 mHBECTOp OBLT YBEPEH C BEPOATHOCTBIO 95%, UTO akium Yepe3 MecsI] OyayT CTOUTh He
MeHee 1,5 pyO., To MOT JIi TaKOM PUCK OBITh JIISl HETO IpHUeMyIeM?

OTBeTHTH Ha BOIIPOCHI C UCIIOIB30BaHUEM MephI prcka VaR.

2: Kommanwss wmmoprep, coOupaeTcs Yepe3 TpH Mecsla HMIIOPTUPOBATH  TOBAp,
HOMHUHHPOBaHHBIA B €Bpo Ha 100 miH. pyo., u3 HuX 50 MuH. pyd. OyayT B3sThI B Kpeaut. CoriacHo
MIPOTHO3aM KypC €BPO Yepe3 TPH Mecslia MOXKET ¢ BepoaTHOCTHIO 50% BbipacTu Ha 20% 10 CpaBHEHHIO C
okumaemMbiM. C BeposTHOCTBIO 30% TMpOIIGHTHAs CTaBKa MO KPEIUTY MOXET BbIpacTd Ha 5% 1O
CPaBHEHHIO C 0XKHJIAEMOM.

A) OnpenienuThb 3aK0H pacipeIesieHHs OTePh JAHHONW KOMITaHHH.
B) Onpenemuts VaR,,, 1 NOSCHUTH €0 CMBICIL.

[Tpumep 3: TIpuBomuTCs BHIOOPKA PEATM30BAHHBIX JOXOHOCTEH IO akTUBY 3a 20 reproaoB (B %)

{2,6;-5;0;3;6;-3;-5;4;8;-7;5;6;1;4;-4;4;0;-6;2}. CTaTHCTUYECKH OLIEHUTh MAaKCHMAJILHO BO3MOXKHYIO
MIOTEPIO B IIEHHOCTH aKTHBa (B %) ¢ BeposTHOCTHIO 90%.

Bapuanr 2

1: MaBectop pennt kyruth 1000 akimm komranuu X 1o meHe 3 py0. 3a akiuro. OH BKIIA/IbIBaET
ceou 1000 py0., u eme 2000 pyO. OH IUIAaHUPYET B3STh B JONIT Ha Mecsll. I[loTepst COOCTBEHHBIX JICHET HE
TaK KPUTUYHA JIJII KHBECTOpA. J1J1s1 Hero HaMHOTO Ba)KHEE BEPHYTBH JIOJT.

A) Ecri 661 iHBECTOP OBLT YBEPEH C BEPOSTHOCTBIO 95%, UTO aKIMy Yepe3 Mecsil OyIyT CTOUTh He
MeHee 2,1 py0., TO MOT JIi TAKOH PUCK OBITh JIIsl HETO IpUeMIIeM?

B) Ecimi 661 nHBECTOp OBLT YBEpPEH C BEPOSITHOCTBIO 95%, UTO aKIyK yepe3 Mecsil OyIyT CTOUTh He
Meree 1,9 py0., TO MOT JI1 TaKOM PHCK OBITh JISl HETO TIpHEMIIeM?

C) Ecimu ObI mHBECTOp OBLT YBEPEH C BEPOSTHOCTBIO 95%, UTO aKIuK Yepe3 Mecsl] OyayT CTOMTh HEe
MeHee 2,5 py0., TO MOT JIi TaKOU PHCK OBITh JISl HETO TIPHEMIIEM?

OTBeTHTH Ha BOMPOCHI C UCIIONIL30BAaHHNEM MephI prcka VaR.

[Tpumep 2: Kommanus ummoptep, coOupaercss udepe3 Tpu Mecslla HMIIOPTHPOBATH TOBAp,
HOMHMHHPOBaHHBIA B eBpo Ha 200 MiH. pyo., u3 HUX 100 MiH. py0. OymyT B3sTHI B Kpeaut. CoriacHo
MIPOTHO3aM, KypC €BPO Yepe3 TP MecsiIia MOXKET ¢ BeposITHOCTBIO 50% Bbipactu Ha 10% 1o cpaBHEHUIO ¢
oxunaeMbiM. C BeposTHOCTBIO 40% TMpolLIeHTHasl CTaBKa MO KpeauTy MoxkeT Bblpactd Ha 10% mo
CPaBHEHHIO C O’KUIAEMOM.

A) OnpenienuTh 3aKOH pacipesieieHns oTeph JaHHOW KOMITAaHHH.

B) Onpenemuts VaR,,, ¥ NOSCHUTH €T0 CMBICI.

[Tpumep 3: TlpuBomuTcst BHIOOPKA PEATM30BAHHBIX JOXOHOCTEN MO akTUBY 3a 20 reproaoB (B %)

{2;7;-8;1,0;4;-3;-7;3;-6;-7;5;6;0;1;-9;1;0;5;2}. CraruCTUYECKH OIEHUTh MaKCHMAILHO BO3MOYKHYIO
TTOTEPIO B IIEHHOCTH aKTHBa (B %) ¢ BeposSTHOCTHIO 90%.

Ixkana oueHuBaAHUA

CaMOCTOsTENBHO M B IMOJHOM O0BbEME M3JIaracT OCHOBHBIC OTnau4HO
MOHSTHS B 00JIACTH YIPaBJIEHUSI PUCKAMU (85-100 6amoB)
CaMOCTOATEIbHO W BEPHO  OMpEJeNieHbl OCHOBHBIE
MIPUHIIAITEI  KOPITOPATUBHBIX (DHHAHCOB IS MPOBEICHUS
aHaJIM3a PUCKOB

I'pamoTHO W B TOMHOM OOBEME HaeT KIacCHU(DUKAIIUIO
pa3iauuHbIX (AaKTOPOB pUCKA U CIOCOOOB MX aHAlM3a Ha
YPOBHE KOMITAHHH;

[TpoBenenHa knaccuduKaIys puckoB.




[Tpoananu3upoBaHbl PHIHOYHBIE U CIIEHU(PHUECKUE PUCKU
KOMITaHWH.

IIpou3BeneH aHanu3 pPBHIHOYHBIX U cHELU(PUUECKHX
PHCKOB KOMIIAHMM TIpM NPHUHATUM  pEUIeHHH 00
MHBECTUPOBAHUM U (PUHAHCUPOBAHUH.

B mnpaktuueckoii paGore mpoBeneHa OLEHKAa M aHAIU3
pasinyHbIX  (PaKTOpOB pucka Inpu  (HOPMUPOBAHUU
JIMBHJICHTHOM TIOJIUTUKU U CTPYKTYPBI KallUTAJIA.
IIpencraBinen  aHainM3  BO3JCHCTBHS ~ PBIHOYHBIX U
cnenu(UYecKkux  pUCKOB  Ha  (YHKUMOHHPOBAHHE
OpraHu3aIu.

IIpoBencHa oOLEHKAa BO3AECUCTBUS MAKPOIKOHOMUYECKOU
cpeabl Ha (YHKUMOHHUPOBAHHE CTPYKTYp pBIHKOB H
KOHKYPEHTHOM CpeJibl OTPACIIA ¢ y4ETOM PUCKOB.

CamocToATeNbHO U B IIOJIHOM 00BbEME H3JIaraeT OCHOBHBIE
MOHATHUS B 00JIACTH YIPABICHHUS PHCKAMU.
CaMmocTOSITEIBHO W BEPHO  OIpEJeNeHbl OCHOBHBIE
NPUHIUIBl KOPHOPATUBHBIX (PUHAHCOB JUISL MPOBEIACHUS
aHaJIu3a PUCKOB.

I'pamMOTHO, HO HE B TIOJTHOM 00BEME JTaeT KiIacCu(UKAITUIO
pasnyHbIX (PAaKTOPOB PUCKAa M CHOCOOOB MX aHAIU3a Ha
YPOBHE KOMITAHUU;

[TpoBenena knaccudukaluss pPHUCKOB C  HEOOJBIIMMU
HETOYHOCTSIMH.

[Tpoananu3upoBaHbl PHIHOYHbBIE U CIIEHU(PUUECKUE PUCKU
KOMITaHUH.

IIpou3BeneH aHanM3 pPBHIHOYHBIX U CHEHHU(PUUECKUX
PUCKOB KOMIIAaHUM TpU TNPUHATAU  PEIeHWid 00
UHBECTUPOBAaHUM U (PUHAHCHUPOBAHUU C HEOOJIBLUIMMU
omnOKaMu.

B npaktuueckoil paGore mnpoBegeHa OLIEHKAa M aHaIU3
pa3nuYHbIX  (AKTOpPOB pHCKa IMpH  (HOPMUPOBAHUU
JUBHUICHAHOM MOJUTUKY U CTPYKTYPHI KanuTasa.
[IpencraBnen He B MOJHOM OOBEME aHAIHM3 BO3JEHCTBHS
PBIHOYHBIX u crenn(uIecKkux PHCKOB Ha
(GYHKIIMOHUPOBAaHUE OPTaHU3ALNH.

IIpoBeneHa oneHKa BO3JEHCTBUS MaKpPOIKOHOMHUYECKON
cpeapl Ha (QYHKIMOHHPOBAHHE CTPYKTYp pBHIHKOB H
KOHKYPEHTHOM CpeJibl OTPACIIH C YIETOM PHCKOB.

Xoporio
(70-84 Gana)

He wmoxer naTh omnpeneneHHsi OCHOBHBIX MOHSTHH B
00J1aCTH ypaBJIeHUsI PUCKAMHU.

He omnpenenser ocHOBHBbIE NPUHIMIBI KOPHOPATUBHBIX
(MHAHCOB I IPOBEICHUS aHAIN3a PUCKOB.

B orpanuuenHom oObemMe JaeT  KiaccU(UKAIMIO
pa3nnYHbIX (PAKTOPOB PUCKAa M CHOCOOOB MX aHAIU3a Ha
YpOBHE KOMITAHUH;

[TpoBenena kiaccu(uKams pUCKOB C OIIMOKaMH.
[Tpoananu3upoBaHbl PHIHOYHBIE U CIIEUU(DUUECKUE PUCKU
KOMITAaHUH C OITMOKaMHU.

[IpousBeneH aHaiuW3 PBIHOYHBIX U CleUU(PUYECKUX

Y 10OBIETBOPUTEILHO
(50-69 6an0B)




PUCKOB KOMIAHWM TIpH TPUHATHH  peImeHud 00
WHBECTUPOBAHUH U (PMHAHCUPOBAHUHU C OIINOKAMH.

B mpaktudeckoii pabore mpoBeneHa OIEHKA M aHAIN3
pa3nu4HBIX  (DAaKTOpOB pucka npu  (HOPMUPOBAHHH
JTUBHUJCHIHOM TIOMUTUKA W CTPYKTYphl KaluTajia C

OILIMOKaMU.
[IpencraBieH HE B MOJHOM OOBEME aHAIU3 BO3JACHCTBHS
PBIHOYHBIX u CHeTM(PUICCKIX PUCKOB Ha

(YHKLIMOHUPOBAaHUE OpraHU3aLUi.

IIpoBencHa OLiEHKAa BO3JEUCTBUS MAaKpPOIKOHOMUYECKON
cpeabl Ha (YHKUMOHHUPOBAHHE CTPYKTYp pBIHKOB H
KOHKYPEHTHOM Cpelbl OTpacid C Y4YEeTOM pHUCKOB C

OILIIMOKaMH.
He wmoxer npare onpeneneHuss OCHOBHBIX IOHSTUH B HeynosnerBopurenbHO
00J1aCTH yIpaBJICHHUs] pUCKAMHU. Memnee 50 6amioB)

He omnpenenser OCHOBHBIE NPUHLMUIIBI KOPIOPATHBHBIX
(UHAHCOB JUIs IPOBEICHUS aHAIN3a PHCKOB.

He naer xiaccudukanmio pa3andHbIX GaKTOPOB PHCKa
croco0OB X aHAJIN3a Ha YPOBHE KOMIIAHUU;

[TpoBeneHa kiaccuuKaIys pUCKOB C OITHOKAMH.

He npoaHanusupoBaHbl pPHIHOYHBIE M crHeLU(pUUYECKHE
PUCKH KOMIIAHUH C OIIMOKaMHU.

IIpou3BeneH aHanM3 pPBHIHOYHBIX M cHEHU(PUYECKHX
PUCKOB KOMIIAaHUM TpU TNPUHATAU  PEIeHWd 00
MHBECTUPOBAHUM U (PMHAHCUPOBAHUHM C OLIMOKAMHU.

B npaktuueckoil pabore He MpoBeJeHA OLIEHKA M aHAJIN3
pas3inyHbIX  (HAaKTOpOB pucKa Hpu  (HOPMUPOBAHUU
JIMBHJICH/THOM TOJIUTUKU U CTPYKTYPBI KallUTAJIA.
[IpencraBineH He B MOJHOM OOBEME aHANIU3 BO3JEHCTBUS
PBIHOYHBIX u CHenupUIECKUX PHCKOB Ha
(YHKIIMOHUPOBAHUE OpraHU3aLUH.

IIpoBenena oneHKa BO3JAEHCTBUS MaKpPOIKOHOMHYECKOM
cpeabl Ha (YHKUMOHHUPOBAHHE CTPYKTYp pBIHKOB H
KOHKYPEHTHON Cpelbl OTpaciii C Y4YETOM pPHUCKOB C
OIIMOKaMHU.

4.4 MeToau4yecKkue MaTepHaJIbI

[IpomexxyTounast arrectanust (dK3aMeH) MPOXOAUT B MUCBMEHHOH Qopme. CTyaeHTh
OJTHOBPEMEHHO OTBEYAIOT Ha BOMPOCHI 3K3aMEHALMOHHOr0 OmiieTa, BKJIIOYAIOIIME KaK BOMPOCHl Ha
MOHUMaHHE TEOPETUUYECKUX ACHEKTOB JUCLUUIUINHBI, TaK U 334a4H.

IIpouenypa npoBeneHus SK3aMeHa.

OOyuaromuiics s cauu dK3aMeHa MPeIbsIBISET 9K3aMEHATOPY CBOIO 3aYETHYIO KHUXKKY.
Kaxzaplii cTyneHT moiydaeT CBOM IepcOHaldbHBIM BapuaHT Owiera. Ha opranuzannoHHyro
noaroToBky orBoautcs ot 20 mo 30 MuHYT, Ha OTBET Ha BOMpPOCH! Omiera W pemieHne 3amad — 90
MUHYT. Bo Bpemsi opraHW3allMOHHOW TOATOTOBKH CTYJCHTaM Pa3bsCHSIOTCS TpPaBUIIA TPOBEICHHS
9K3aMeHa U BbIIAI0TCS OJIAHKU OTBETOB JIJIS 3aII0JTHEHUSI.

[lo wcTeyeHHH OTBEIEHHOTO BpPEMEHH OOy4YaroIIMWcA AOKIAAbIBAE€T 3K3aMEHAToOpy O
TOTOBHOCTH U C €0 pa3pelieHns WK MO BI30BY M OTBEYAET YCTHO Ha BOIPOCHI Oniiera.



Ilo okoHYaHMH OTBETa Ha BOIIPOCHI 3K3aMCHATOP MOKCT 3a4aBaTb 06yqafomeMycsi
JOMOJHUTCIIBHBIC W YTOYHAIOMIME BOIIPOCHI B IIpEaciiax y‘lGGHOFO Marc€purajia, BEIHCCCHHOI'O Ha
sk3ameH. Ilocne IMPOBEACHUA DK3aMCHa IMIPOBOAUTCS IIPOBEPKA pa60T.

Pe3y.]'II>TaT 110 cJadye€ OJOK3aMCHa 00BABIAETCS CTYACHTaM IIOCJIE OTBE€TA, BHOCHUTCA B
OK3aMCHAlMOHHYKO BE€AOMOCTHE MW B 3a4CTHYIO KHHXKY. OI_IeHKa «HCYOOBJICTBOPUTCIIBHO»
MMPOCTABJIACTCA TOJIBKO B BEAOMOCTH.

5. MeToauuyecKue YKa3aHusd 1Jid oﬁyqamumxcﬂ 0 OCBOCHHIO TUCHUIIJIMHBI (MOL[y.]'[ﬂ)

Bompocel msi caMOCTOSITENIHPHON TMOATOTOBKH K 3aHATHSAM JICKIIMOHHOTO, MPAKTHYECKOTO
(ceMMHApCKOTO) THIOB IO TeMaM (paszeiiaM) MUCIHUIUIMHBI (MOJYJIS) COOTBETCTBYIOT BOMPOCaM IO
paszaenam AUCUUILIMHBL, TpuBeAcHHBIM B PII/I.

[IpakTuyeckue 3aHATHA AUCHUIUTUHBI «OCHOBBI TeOpuHM TOPTHEIs» MPEAnoNaraloT Hx
IIPOBE/IEHUE B PA3IMUHBIX (JOpMax C LENIbIO0 BBIABICHUS MOJTYYEHHBIX 3HAHUM, YMEHMH, HaBBIKOB U
KOMIIETEHIIUM € IpPOBEJEHUEM KOHTPOJBHBIX Meponpuatuil. C 1enpio oOecrneyeHus: YCHEHIHOro
00y4eHMsl CTYIEHT JIOJDKEH TOTOBUTbCSA K JIEKLMH, MOCKOJBbKY OHa SIBISETCA BaxkHeWmel ¢opmoit
OpraHu3aluy yueOHOro Mpolecca, OCKOJIbKY:

— 3HAKOMMT C HOBBIM yYEOHBIM MaTepUaIOM;

—  pa3bsACHSET yueOHbIC DIIEMEHTHI, TPYAHbIC /Ul TOHUMaHHS;

—  CcUCTeMaTU3UpYyeT y4eOHbI MaTepuall;

—  OpHEHTUPYET B y4eOHOM TpoIiecce.

llo02omoska k nekyuu 3aKIII0YaeTCs B CIEAYIOIEM:

—  BHUMATEJIbHO NPOYUTANTE MaTepHall IPEIbIAYILEH JEKIUY;

—  Y3HaiiTe TeMy IpeJCTOsIIEH JIEKIUH (110 TEMaTHYECKOMY ILJIaHy, 10 HH(pOopMaluu
JIEKTOpa);

—  03HAaKOMbBTECh C yYCOHBIM MaTepHaIOM IO YUEOHUKY U YyUE€OHBIM TOCOOUSIM;

—  I[OCTapalTeCh YSICHUTh MECTO M3y4aeMOU TeMbI B CBOEH IpoecCHOHaIbHON MOATOTOBKE;

—  3aIUIIATE BO3MOXKHBIE BOIIPOCHI, KOTOPHIE BBl 3aJaINTE JIEKTOPY Ha JIEKLIUH.

Iloo2omosKka Kk npakmu4ecKum 3aHAMUAM.

—  BHUMATEJIbHO MPOYUTANTE MaTepHall JIEKINI, OTHOCAIINXCA K JAaHHOMY CEMUHAPCKOMY
3aHSTHIO, 03HAKOMBTECH C YU€OHBIM MaTEPHUAJIOM IO YYEOHUKY M Y4€OHBIM ITOCOOUSIM;

—  BBIUIIUTE OCHOBHBIE TEPMUHBI;

—  peumTe 3a/laHusl IO CEMUHAPCKUM 3aHSATHSIM, TOTOBBTECH /1aTh Pa3BEPHYTHIN OTBET Ha
KaXblil U3 BOIIPOCOB;

—  YSCHHUTE, KaKhe yuyeOHbIE 3JIEMEHTHI OCTAJIUCh [T BaC HEACHBIMU U IOCTapaiTech
MOJIYYUTh HA HUX OTBET 3apaHee (0 CEMHUHAPCKOI0 3aHSITHS) BO BpeMs TEKYILIUX
KOHCYJIbTAIMi NpenoiaBaTes;

—  TOTOBMTHCSI MOXKHO MHAMBHUIYAJIBHO, TApaMH UJIU B COCTaBE MAJION IPYIIIBL, TOCIEAHHE
ABIAIOTCS 3D PeKTUBHBIMU (hopMaMu pabOTHI;

— pabouas mporpamma JUCLUUILIMHBI B YaCTH LEJIEeH, IepEeYHIO 3HaHUM, YMEHUI, TEPMUHOB U
y4eOHBIX BOIIPOCOB MOKET OBITh UCIIOJIb30BaHA BAMHU B KQUECTBE OPUEHTHpA B
OpraHu3aIy 00yJeHHs.

Iloocomoeka k sx3ameny. K sk3aMeHy HEOOXOJIMMO TOTOBUTCS II€JICHANPABIEHHO, PETYJISPHO,
CUCTEMAaTUYeCKH M C TEepBbIX JHEH oO0ydeHHs 1o JAaHHOW jucuumiuHe. [lonbITku OCBOUTH
JUCLMIUIMHY B NIEPUOJ 3a4E€THO-3K3aMEHAIMOHHON CECCHM, KaK IPaBUIIO, MTOKA3bIBAIOT HE CIMIIKOM
YIOBJIETBOPHUTENIbHBIE pe3ylbTaThl. B caMoM Hauase u3yueHus: yueOHOW TUCIUILINHBI TO3HAKOMBTECH
CO CIIeNIyIoNIel yaeOHO-MeTOINYECKON TOKyMEHTaIINeH:

—  IpOrpaMMoON JTUCLUIUIVHBI,

— IEepeYHEM 3HaHWI U yMEHMM, KOTOPBIMU CTYIEHT JIOJIKEH BJIAJETh;




—  TEMAaTUYECKHMMM IUIaHAMHU JIEKLIWU, CEMUHAPCKUX 3aHITUH;

—  KOHTPOJIbHBIMU MEPONPUATUSIMU;

—  y4eOHHMKOM, y4eOHBIMU OCOOUSIMH 110 IUCUUIUIMHE, a TAK)KE AIEKTPOHHBIMU PECYPCAMU;

—  TepeyHeM BOIIPOCOB JJIsl IK3aMEHa.

[Tocne 3TOTO Y Bac MOMKHO CHOPMUPOBATHCS YETKOE TMpelCcTaBiIeHHEe 00 00beMe U XapakTepe
3HAaHUW U YMEHUU, KOTOPBIMH HaJ0 OyJeT OBJaleTh Mo aucuuiuinHe. CUCTeMaTHYecKoe BBINOIHEHHE
y4eO0HOI pabOThl HA JEKIUSAX U MPAKTUYCCKUX 3AHSITHUSX IMO3BOJHUT YCIICITHO OCBOUTH JUCHUIUINHY H
CO3/1aTh XOPOILIYI0 0a3y AJs cayu dK3aMeHa.

Bompocel msi caMOCTOSITETBbHON TMOATOTOBKH K 3aHATHSAM JICKIIMOHHOTO, MPAaKTHYECKOTO
(ceMMHAPCKOTO) TUIOB 10 TeMaM (pa3jienam) TUCIHUIUIMHBI (MOJIYIIS):

MCTO,Z[I/I‘ICCKI/IG YKa3aHH: 110 BBIITOJTHCHHUIO KOHTPOJBHBIX 3aHaHHﬁ

KonTponbHOe 3aaHme 1o JUCHUIUIMHE SBIsSETCS (OPMOM KOHTPOJIS KaueCTBa yCBOCHUS AUCIUILITHHBIL.
[{enpr0 KOHTPOIBHOIO 3aJaHUs SBJISAETCS 3aKPEIUICHUE TEOPETUYECKUX 3HAHUM CTYIEHTOB, IIPOBEPKa
YMEHUS YBA3BIBATh TEOPETUUYECKUE MOJOKEHHUS C IPAKTUUECKUM aHAIM30M PEaJbHbIX CUTYallUM.
KonTtponbsHOe 3a1aHuE TOHKHO OBITH BHIITOJHEHO B IMIOJIHOM 00BEME U aKKypaTHO 0(hOPMIICHO.
KoHTposibHOE 3a1aHKe COCTOUT U3 OTBETOB HAa BOMPOCHI U PEIICHUS 33]1a4 M0 TeMaM JUCLUUILTUHBI.
Pemas 3agauy, CTyI€HT I0JKEH AaTh MOSICHEHUS], U3 KOTOPBIX J0JKHA ObITh BUHA JIOTHKA €r0
paccyxaenuii. Ecnu ycioBueM 3a/1auul peaycCMOTPEHO MOCTPOCHHE IpadrKa UK 3aTI0THEHHE
TaOIUIIB, TO 1O Ta0IHIIEH HITH TPadUKOM ONMCHIBAIOTCS OCHOBHBIE 3TAIIbl IOCTPOCHHUS TpaduKa HITH
3anonHeHus Tabnuisl. [Ipexae ueM pemaTs npeasioKeHHbIE 3a/1aHUs, OTPEAETUTE, K KaKOh Teme
JUCLUILIMHBI OHU OTHOCATCS. BHUMaTEIbHO NpOYNTANTE COOTBETCTBYIOLIUH pa3jien yueOHuKa
(crICOK OCHOBHOM JIMTEPATYpPHI), @ TAKIKE COOTBETCTBYIOIIYIO Pa3AaTOUYHbIN MaTepuan 00 OCHOBHBIX
ITOHATHUAX U KaTErOpUAX TEMBI.

6. YueOHasi 1uTepaTypa U pecypcbl HH(PpOPMALHOHHO-TEJIEKOMMYHHKAIIMOHHOI ceTH
"HHTepHeT", BK/II0OYas NepeYeHb y4eOHO-MeTOAMYeCKOro odecrneyeHust AJs
CAMOCTOAITEJILHOM Pa0d0ThI 00y4aroIuXcs M0 JMCHUILIHHE (MOLYJII0)

6.1 Ocnoenaa numepamypa:

1. Hamonopan A. MHBeCTHIIMOHHAs OIIEHKA: MHCTPYMEHTBI U METOJABI OLIEHKU JIOOBIX aKTHUBOB.
M.: Anbrinna [Ta6numiep, 2016 http://www.iprbookshop.ru/68013.html

2. Jlumurockuit M.A., Jlobanoa E.H., Munacsu B.b., Ilanamapuyk B.II. KoprnopatuBHsii
(UHAHCOBBIH MEHEKMEHT. Y4eOHO —TpakThyeckoe nocodbue. - M.: IOpaiit, 2015 r.
https://www.biblio-online.ru/book/89E2CCAF-62F2-4869-A5A1-15A944DA01BE

3. Ulapm ¥V.®., Anekcannep I'.Jx., batinu J[.B. MaBectumuu, M.: «<MHOPA — My, 2016 .

6.2 /lononnumensvhas numepamypa:

1. Bpurxewm lO., [Ixxoon A. XproctoH, ®uHaHCOBBIN MeHeKMEHT. - CII6.: [Tutep, 2016
2. Kosaner B. KopmopatuBubie ¢uHaHchl u yder. [IOHSATHS, alropuTMbl, MOKa3zaTend. - M.:

IIpocnexkrt, 2016

3. Kynpssues, A.A. Beenenue B KOMMYECTBEHHBIN PUCK-MEHEDKMEHT: YICOHUK. [ DJICKTPOHHBIN
pecypc]: yae6. / A.A. Kyapsisues, A.B. Pagnonos. — Dnekrposn. gan. — CII6. : CII6I'Y, 2016.
— 192 ¢. — Pesxxum pocryma: http://e.lanbook.com/book/78092



https://www.biblio-online.ru/book/89E2CCAF-62F2-4869-A5A1-15A944DA01BE
http://e.lanbook.com/book/78092

4. Temnosa T. Kopropartususie dunancel. Yuebuuk. - M.: FOPAUT, 2016  https://www.biblio-
online.ru/book/6B29165B-FA92-40E1-A686-D7A3026FAA5S6

5. ®ao6ormu @. Ynpasnenue naBectunusmu. - M.: MTHOPA-M 2016 r.

6. [Hapn ¥V.D., Anekcannep I'.[x., baiim [[.B. UuBectunuu, M.: < MUHOPA — My, 2016 1.

6.3. Yueono-memoouueckoe obecneuenue camocmosamenbHou pavonot

1. damonopan A. MHBecTULIMOHHAS OLIEHKA: HHCTPYMEHTBI M METO/IbI OLIEHKH JTFOOBIX aKTHBOB.
M.: Anbrinna [Tabnumiep, 2016 http://www.iprbookshop.ru/68013.html

2. JlumutoBckuit M.A., Jlo6anosa E.H., Munacsia B.b., [Tanamapuyk B.I1. KopriopaTusHbIit
(UHAHCOBBIN MEHEKMEHT. YUeOHO —IpakTudeckoe nocoodue. - M.: FOpaiit, 2015 r.
https://www.biblio-online.ru/book/89E2CCAF-62F2-4869-A5A1-15A944DA01BE

6.4 Humepnem pecypcot

www.derex.ru
www.riskmetrics.com

7. MarepuajibHO-TeXHHYecKas 0a3a, HH(GOPMAIHOHHBbIE TEXHOJIOTHH, IPOrPAMMHOE
o0ecrneyeHue U HH(POPMALMOHHBIE CIIPABOYHbIE CHCTEMbI

3aHATHUS IPOBOJAATCS B yUEOHBIX ayIUTOPHIX, OCHAIICHHBIX pab0dYnM MECTOM IpEnoaBaTes
(cron, cryn, xadenpa), paboyrMMH MECTaMH CTYIEHTOB (CTOJbI, CTYJbs) IO KOJUYECTBY CTYICHTOB,
JOCKOM MeJOBOW WM O€JON sl HAaMCaHUs MapKepaMu WM (QIIMIYapTOM Uit Oymaru OOJIbIIOro
dbopmara, Mapkepamu (KpacHbIH, YepHBIH, 3€J€HbIN, CUHUI), TYOKOU AJIs JOCOK, 000pYyAOBaHUEM ISt
MOKa3a Mpe3eHTAIlM U CJIaiiI0B (KOMITBIOTED, TPOCKTOP, IKPaH).
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