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1. IlepeyeHb mUIAaHHPYEMBIX pe3yJbTATOB O0y4YeHHs] MO JMCHHUILIMHE (MOAYJI0),
COOTHECEHHBIX € IJIAHUPYEMbIMHU Pe3y/IbTATAMH OCBOCHHS IPOTrPaMMBbI

1.1

CICAYIOIUMHA KOMIICTCHIIUAMM:

I[I/ICHI/IHJ'II/IHa «YI'IpaBJ'ICHI/Ie (bHHaHCOBBIMI/I PUCKAMH» obecrneynBaeT OBJIAACHUEC

- BJAJCHHEM METOJaMU 3KOHOMUYECKOI'O M CTPAaTerMyecKoro aHaiau3a IOBEICHMS
HKOHOMHUYECKHMX areHTOB U PHIHKOB B ritobanbHoi cpene (I1K-5) - T1K 5.4 4 sram;

1.2. B pesynprare 0CBOCHUS JUCIUILUINHBI Y MATHCTPAHTOB JIOJKHBI OBITH CHOPMUPOBAHEI:
OTO/TD Kon stana Pesynbrarel 00ydeHus
(npu Hanuuuu OCBOCHUS
npogcmanoapma)l KOMIICTEHI[HH
npodeccuoHanbHbIe
EUCTBUSA
Paspabotka [IK-5.4 4 5ran 3HATD.
OTJIEITbHBIX - BUJIbI (PTHAHCOBBIX PHUCKOB;
HAIIPABIICHUH PHUCK- - METOJIBI I MOJICITH, HCIIOJTb3YEeMBIX TSI OIEHKU
MEHEKMEHTa (bMHAHCOBBIX PHUCKOB;

- METOZBI YIIPABIICHHS BaJIOTHBIMH, IPOIICHTHBIMH,
KpEeIMTHBIMU U MHBECTULIMOHHBIMU PUCKAMU;

- MOJICJIA IPOTHO3UPOBAHUS PUCKA OAHKPOTCTBA;

- MoJiesid (POPMHUPOBAHUS MHBECTULIMOHHBIX
noptdeneil ¢ yueToM (UHAHCOBBIX PUCKOB;

- METO/IbI, CITOCOOBI U CPEICTBAX MOJIyUEHHUS,
XpaHeHus1, nepepaboTku HHPopMauH O (PMHAHCOBBIX
prcKkax NopTdeabHbIX HHBECTUIH,

- METOZBI I MOJICJIH, UCTIOJIb3YEeMBIE IS
(bopMHpOBaHHUS U OLIEHKH MOpTQeiel IeHHbIX OyMmar;
- TOKA3aTeN U MOJIENIN OLEHKH PeaTbHBIX
MHBECTUIIMOHHBIX TPOEKTOB

YyMeTb:

- IPOBOJIUTH aHAJIN3 U OLEHUBATh (PMHAHCOBBIE
[PUCKU;

- IPUMEHATH HA IPAKTUKE METOBI U MOJENH OLICHKU
(bMHAHCOBBIX PUCKOB C YYETOM MX IMPUPOJIbI U BUJA;
- IPUMEHSATH MOJENIN OLIEHKH BEPOSITHOCTH
0AaHKpPOTCTBA;

- pa3pabaThIBaTh BapUAHTHI YIIPABICHUECKUX
perieHnit 1 000CHOBBIBaTh UX BHIOOP HA OCHOBE
OLIEHKU (PMHAHCOBBIX PUCKOB MOPT(ETBHBIX
MHBECTHIINH 1JIs1 HanboJiee TOJTHON pean3aliuu
MHBECTUIIMOHHBIX LIENEH;

- CaMOCTOSITEIbHO IPUOOpETaTh U UCIIOJIb30BATh
HOBBIE 3HAHUS U YMEHUS.

BJIAJETh.
- HABBIKAMU OIIEHKHU PUCKOB OTKPBITHIX BATIOTHBIX
[TO3HITHIL;
- HABBIKAMU OIICHKU KPEJIUTHOI'O PUCKA 3a€MIIIHKA;

- HaBbIKaMH 3KOHOMHNYCCKOI'O HCCIICAOBaHUA




(bMHAHCOBBIX PUCKOB MOPT(HETLHBIX HHBECTHITUH;

- HaBBIKaMU pacyeTa U aHaIn3a SKOHOMHUYECKHX
MoKa3zareseii, XapaKTepu3yorx (UHAHCOBBIC PUCKU
MOpT(heTHHBIX HHBECTULIN;

- HAaBBIKAMU Pa3pabOTKHU CTPATEruid XeHKUPOBAHUS Ha
OCHOBE TIPOM3BOTHBIX (PMHAHCOBBIX HHCTPYMEHTOB;

- HaBBIKAMU Pa3pabOTKH OMIIMOHHBIX CTPATETHH C
3aJJaHHBIMH XapaKTePUCTHKAMMU;

- HaBBIKAMU OIICHKH d(PPEKTUBHOCTH
MHBECTUITMOHHBIX TPOEKTOB C YI€TOM PUCKOB.

OGecneueHune
bdpexTuBHOM
PaboThI CHUCTEMB]]
yIIpaBJICHUS
pUCKaMuU

I[IK-5.4 4 5tan

3HATD:

- HAllMOHAJIBHBIE U MEXXIYHAPOIHBIE IOKYMEHTBI,

CTAaHJAPThI, JTYUIIUC ITPAKTUKHU 110 IIOCTPOCHUTIO

CHUCTEM YIPABJICHUS PUCKaMH,

- 3aKkoHoAaTesbeTBO Poccuiickont denepanuu u

OTpacJIeBbIE CTAHJAPTHI 110 YIPABICHUIO PUCKAMU;

- OTpAcJIeBbIE CTAHJAPTHI 110 YIIPABICHUIO PUCKAMU,

- IPUHLIMUIIBI IOCTPOEHUS CUCTEM YIPABICHUS
VCKaMH.

YMeTb!

- IPOBOJIUTH OIICHKH (DMHAHCOBBIX PHUCKOB
eATEIIBHOCTH KOMMEPYECKUX OpraHU3alvi;

- pa3pabaTeIBaTh 1 0OOCHOBBIBATH YIPABICHUECKUE
[PHICK - pelieHus1, JOpMHUPOBATh CTPATETHIO U TAKTHKY
VX IPAKTUYECKOMN pean3aiui;

- KPUTUYECKU OCMBICIIUBATL U UCIIOIb30BATh
OTEUECTBEHHBIN U 3apYOEKHBII ONBIT YIIPaBICHUS
MHBECTULIMOHHBIMU PUCKAMH.

BJIA/IETh:

- HaBBIKaMU BbIOOpa aJIeKBaTHOW MOJIENH JUIsl OLICHKH
[PUCKOB;

- HaBbIKaMH 00OCHOBaHHUs BbIOOpa MPHEMOB
CHUKEHMSI CTENIeHN (PMHAHCOBBIX PUCKOB;

- HaBbIKaMU cOOpa M MOATOTOBKH JTAHHBIX ISl OLIEHKU
[PUCKOB;

- HaBBIKAMHU Pa3pabOTKH METOJUYECKUX MOJIXOA0B K
YIIPaBJIECHUIO PUCKaMK KOMITaHUU;

- HaBBIKAMHU OLIEHKU Y(PPEKTUBHOCTU PUMEHEHHUS

MCTOJJOB YIIPaBJICHUA (I)I/IHaHCOBI)IMI/I pUCKaMHU.

2. O6beM U MeCTO THCHUILTHHBI (MoaYyJisi) B ctpykType OIT BO

Juctmmumaa b1.B.JIB.03.02 «Ynpapiienne (UHAHCOBBIMH PHCKaMI» B COOTBETCTBHE C
yueOHBIM IJIaHOM M3y4aeTcsi B 4 cemecTpe Ha 2 kypce. OOmias TpyA0eMKOCTh JUCIHUILTUHBI 3

3a4YC€THBIC CANHUIIBI.

OcBoeHHE TUCIUTUTMHEI OMUPAETCs HA MUHUMAaJIbHO HEOOXOAUMBIN 00hEM TEOPETUUECKUX
3HAHWI B 00JIACTH aHAJIM3a PHIHOYHON Cpebl U PMHAHCOBOTO COCTOSIHHS KOMITAaHUM, a TaKXKe Ha
NpUOOpEeTEHHBIE paHee YMEHHS M HaBBIKM aHAllU3a PHCKOB M TIPUHSATHUS YIPABICHUECKUX

pELIeHM.




JlucuuiuiiHa peanu3yercsl IMociie M3y4YeHHs AUCHUIUIMH: «MaTeMaTHUecKue OCHOBBI
(GUHAHCOBOTO MEHEKMEHTa», «DHHAHCOBas cpeJa W NPEANPHHUMATEIHCKUE PUCKHY,
«KoHnenmum u Mojien puCK — MEHEIPKMEHTA.

KonmuecTBO akaJeMUYeCKMX 4YacoB, BBIJCICHHBIX HAa KOHTaKTHYIO paboTy cC
npenoxaBarenieM — 24, Brmoyas 24 dYaca TpakTUYECKMX 3aHATUH (cemuHapoB). Ha
CaMOCTOSITENILHYIO pa0OTy 00ydarommxcs MPeaycCMOTPeHO - 84 yacos.

dopma MPOMEKYTOYHOH aTTECTAlMd B COOTBETCTBHE C YYEOHBIM IUIAHOM — 3a4eT C
OLICHKOM.

3. Coaep:kaHue U CTPYKTYpPa TUCHUIIMHBI (MOIYJIs1)

O0beM aucuMIIMHBL (MOYJIsS), YacC.
KonrakTHas padoTa ®opma
odyuyarouuxcs ¢ TEKYIero
Ne n/m Ham(wenonann)e TeM B npenoaaBareem cp KOHTPOMS
pasiesosn), cero . ycnepaemocTu”™”,
no BI/IIlaljll l?;‘leﬁﬂblx 3aHATHIA IpoMesKyToHOi
J/90, 50 113/ 20, KCP aTrecTaluu
% K *
0T 10T JIOT
Ounasa ghopma 06yuenus
OCHOBBI  yIpaBi€HUs
Tema 1 | huHaHCOBBIMU 14 2 12
pUCKaMU
VYnpasieHue
Tema2 | > P 16 4 12
BaJIFOTHBIMU PUCKaAMU
YnpasneHue
Tema3 | > 16 4 12
MIPOIIEHTHBIM PUCKOM
VYnpasieHue
Tema4 | ° P 16 4 12
KPEAUTHBIMH PUCKAMHU
VYipaBieHue puckaMmu
€aTbHBIX
Tema 5 | P 16 4 12
WHBECTUIIMOHHBIX
MIPOCKTOB
VYipaBieHue puckaMmu
Tema 6 | hmHAHCOBOTO 16 4 12
WHBECTUPOBAHUS
VYpaBieHue puckaMu
Tema7 | 2P P 14 2 12
0aHKPOTCTBA
3auer ¢
[IpomexxyTouHas arrecranus N
OTICHKOM
Bcero: | 108 24 84

Ipumeuanue:

* — npu npumeHeHUU INEKMPOHHO2O O0OYyUeHUs, OUCMAHYUOHHBIX 00PA308AMENbHBIX MEXHONIO02Ul 6
coomeemcmeauu ¢ yueOHbIM NIAHOM,

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

Conep:kaHue TMCHUIIHHBI (MOYJIf)

Tema 1. OcHOBBI ynipaBjieHHsl PMHAHCOBBIMH PUCKAMH

Knaccndukanus puHaHCOBBIX pUCKOB. UHCTHIC U CIIEKYISATUBHBIC PUCKH.

Puck - 310 s5KOHOMHUECKas KaTeropus. XapakTepUCTHKH KaTeropuu (PMHAHCOBOTO PUCKA.
XapakTepuCcTHKa OCHOBHBIX (DMHAHCOBBIX PHCKOB. Bumbl (QHUHAHCOBBIX PHCKOB. YPOBHH
¢uHaHCcOBBIX prcKoB. Koaddurment pucka.

VYupasnenne GUHAHCOBBIMH PUCKAMH. 3a/1a4i yIpaBiIeHHs (PMHAHCOBBIMU PUCKaMHU




[TpuHIMTIB yHpaBieHUs GUHAHCOBBIMHU PUCKAM.

[Tpuemsl puck — menemxMmenTa. CpeacTBa paspellieHHs pUCK: H30exaHue, repenaya,
yaepkanue. Mepbsl u30exaHusT (UHAHCOBBIX PHCKOB. MeXaHH3MBl TIepeiadyd  pPHCKa.
OcoOeHHOCTH yJiep)KaHUs PUCKa.

[IpueMbl CHMXKCHHS CTENCHH PUCKA: MPHOOPETCHUE IOMOJHUTEILHOW HH(GOpMAIMH O
BBIOOpE U pe3ylsibTaTax, JMMUTUPOBAHHE, TUBEPCU(UKAIIUSA, CAMOCTPAaXOBaHHE, XEIKUPOBAHHE,
CTpaxoBaHHE, IPUOOPETECHHE KOHTPOJIS HAJl IETEILHOCTHIO B CBSI3aHHBIX 00JIACTSX.

[IpeumymiectBa W HEIOCTATKHM IPHEMOB CHIDKEHHUS CTEIEHH pHCKa OCOOEHHOCTH
NPUMEHEHHUS Ha MTPAKTHKE.

@unancupoBanue pucka. OCHOBHble UCTOYHMKHM (uHaHcHpoBaHus.  OueHka
3 PEKTUBHOCTH YIIPABJICHUS PHUCKOM.

Tema 2. YnipaBJieHne BaJIOTHbIMU PUCKAMMU.

®opMupoBaHUE BATIOTHBIX KypcoB. CHCTEMBI BaJTIOTHBIX KYpCcOB. Buabl BamoTHOTO
Kypca. Mepbl rocyapCTBEHHOTO BO3ACHCTBHSI Ha BEJIMUMHY BAJIFOTHOTO Kypca.

[Tonatue BamoTHOro pucka. CTpaTeruii ympaBlIeHHsS BATIOTHBIM PHCKOM: CTpATETHs
HEMOKPBITHS BATIOTHBIX PUCKOB; CTpaTervs IOJHOTO XEIKUPOBAaHUS BAaIOTHBIX PHCKOB;
CTpaTerusi u30UPaTeIbHOTO XEHKUPOBAHHS BATFOTHBIX PUCKOB.

Bubl BamoOTHOTO prcKa: ONepallMOHHbBIN, TPAHCIIALUOHHBINA, SJKOHOMHUYECKHHA.

VYnpaBieHne onepanuoOHHBIM BaJIOTHBIM PUCKOM. BHyTpeHHHE METOABI M MPOLEIYpPhI
yIpaBiIeHUS OMNEpPAlMOHHBIM BaJIOTHBIM PUCKOM. PerynupoBaHue BaJlOTHOW MO3HIIUU.
[IponymanHbIil BEIOOP BaTIOTHI ClIeTIOK. BBEIOOp BamioThHI TUIaTexa. 3aliMTHBIE OroBOpKU. Buabl
kop3uH BamoT. LlenoBas nmoaymika. Leads and lags (yckopenue u 3anepixkka). JJuBepcuduxarms
BamoT. ['moGanmu3anust cyetoB. HeTTHHTr (LEHTpPHI KOPPEKTHUPOBKM cueToB-(hakTyp). LleHTpsI
BBICTaBJIEHUs cueToB (reinvoicingcenter).

BHemHee xemkupoBaHHE ONEpallMOHHOTO BamtoTHOro pucka. Onepauun CBOIL.
XemKUpoBaHUE C MOMOIIBIO (HOPBAPJIHBIX KOHTPAKTOB. XEKHUPOBAHHE C IOMOIIBIO
(BIOYEPCHBIX KOHTPAKTOB HAa OPTaHW30BAaHHBIX PHIHKAX. XEHKUPOBAHHUE C TIOMOIIHIO BATFOTHBIX
onuuoHoB. CTpaxoBaHue.

VYnpaBieHrne TPaHCISAIMOHHBIM BaJTIOTHBIM PHCKOM. METOZBl YIpaBICHHUS BATIOTHBIM
TPAHCIALMOHHBIM pUCKOM (GUpMbl (0aHKa): KOPPEKUMsS IOTOKOB BaJIOTHBIX (OHIOB;
3aKitoYeHne (opBapIHBIX KOHTPAKTOB Ha MPOJAKy WM MOKYIKY HHBAITIOTHI; HETTHHT PUCKA.

VYnpaBieHne 3KOHOMHUYECKHM BaIIOTHBIM pUCKOM. CTpaTerust ynpaBieHHs BaJIOTHBIM
HYKOHOMHYECKUM PHCKOM. BBIpaBHMBaHME JIEHEKHBIX MOTOKOB. IJ00anmpHast AuBEpCcH(HUKAIIS.
Crparerun ¢puHaHCUPOBAHMSL.

Tema 3. YnpaBjieHre NPOLEHTHBIM PHUCKOM

Puck npoueHTHONM CTaBKM WJIM NMPOLUEHTHBIA pUCK. DaKTOphI, BIMSIOMIKE HA YHUCTBINA
JIOXOJ B BUJIE IPOLEHTOB. Pa3HOBUAHOCTH PUCKA U3MEHEHNUS MTPOLICHTHBIX CTaBOK.

Hctounuku mnpoueHTHOro pucka. CocTaBisioluMe NPOLUEHTHOro pucka. (OCHOBHbBIE
($hOpMBI TPOIIEHTHOTO PUCKA!

[TporieHTHBINA pHCK U1 (PUHAHCOBBIX yupexaeHui. ba3oBblil puck. Puck BpeMeHHOro
paspsbiBa.

Meroas!l OLICHKH IIPOLICHTHOT'O PUCKa.

Meton aHanu3a pa3pblBOB MeXAYy aKTHBAaMU W THaccuBamu (gap - aHaiau3). AKTHUBBI
YYBCTBUTEJIbHBIE K HW3MEHEHHUIO IPOLEHTHBIX CTaBOK. AKTHBBl HE UYBCTBUTENIBHBIE K
W3MEHEHUIO MPOLEHTHBIX CTAaBOK. IlacCMBBI YyBCTBUTEIBHBIE K WM3MEHEHHUIO NPOLIEHTHON
cTaBkU. [IacCUBBI HE UyBCTBUTENIBHBIE K U3MEHEHHUIO IIPOLEHTHON CTaBKH.

Ao6comotabiii GAP. OtHOocuTenbHblli GAP . JlocTOMHCTBA M HETOCTAaTKH METO/IA.

Meron mropauuu. [IpenMyinecTBa 1 HEIOCTaTKU METOJA.



MeToa UMUTAlIMOHHOTO MOJIETTUPOBAHUSI.
Tema 4. YnpaBiieHne KpeAUTHHIMH PUCKAMHU

Kpenuthsblii puck. CTpyKTypa KpEIUTHOIO pUCKa: CTPAHOBOM PUCK, PUCK KOHTPATEHTA.
I'pynnel KpeAWTHOrO PHUCKA 10 MCTOYHMKY IIOSIBJICHUSA: BHEIIHWM PHUCK, BHYTPCHHHUH DHCK.
CocraB BHemHero pucka. CoctaB BHyTPEHHETO PHUCKA.

OBoNIOIMS MOAXO0J0B K OLIEHKE KPEAUTHOro pucka. [Toka3zarenu OLIEHKM KpPEAUTHOTO
pHUCKa: HOMHHAJIbHAsI CTOUMOCTD; B3BEIICHHAs MO0 PUCKY CyMMa aKTHBA; BHEIIHUN/BHYTPEHHUN
KpPEAUTHBIN PEUTHHT; BEJIMUYNHA BEPOSATHBIX IIOTEPD.

Kpenutnoe cobwitue. Jedont. Buasl kpemutHoro coObitusi mo ompenenenuio ISDA
(MesxyHapoJHOM accolMalMeil TUIepPOB MO CBOMAaM U ITPOU3BOAHBIM UHCTPYMEHTaM).

KpenutHeiii puck Oanka. duHaHCcOBbIe oO0s3aTenbcTBa. KpemuTHbiii moptdenb. Puck
KpenuTHOro mopTdens. [IpudnHbl BO3SHUKHOBEHHSI KPEIUTHOTO PHCKAa HAa YPOBHE OTACIHHOMN
ccynsl. [IpyunHbBI BOSHUKHOBEHHSI KPETUTHOT'O PUCKA HA YPOBHE KPEIUTHOTO MOPTQErs.

VYnpaiieHue KpeAUTHBIM PUCKOM. 3a/1a4il YIIPABJICHUS PUCKOM.

Krnaccudeckuii aHanu3 KpeauTOCIIOCOOHOCTH 3aeMINMKA. Tambl KPEIUTHOTO aHAIIM3A.
OneHka KpEAWTHOTO pHUCKA 3aEMIIMKA: OICHKA KPEeIUTOCIMOCOOHOCTH, OIICHKAa pHCKa
KPEAUTHOTO TMPOJAYKTa. AHanuTU4Yeckue Kod((UIMEHTHI, HCIONb3yeMble Ui  OLEHKHU
KpPEAUTOCIIOCOOHOCTH 3a€MILIUKA.

Kpenuthbie peiitunru. lllkana KpeauTHBIX PEHTUHIOB OCHOBHBIX PEUTUHIOBBIX Ar€HTCTB.
KagectBo obnuramnmii. Kpurepun onpeneneHus: KpeJUTHOTO PEHTHHTA.

DNeMEeHThI yNpaBlIeHUs] KPEAUTHBIM pUCKOM. Llenb yrpaBieHus KpeIUTHBIMUA PUCKAMHU.
Oranbl yHpaBieHUs KPEOUTHBIM PHCKOM: HICHTU(UKAIMS PHCKA; KOJIWYECTBEHHAs OICHKA
pUCKa; MOHUTOPHHI DPHCKA; MPHUHITHE pelIeHHs 00 W3MEHEHUU YPOBHS pHCKa; BbIOOp U
peanu3anysi Mep IO CHIDKEHHIO (YBEJIMYEHHIO) pHUCKA; KOHTPOJIb 3a YPOBHEM pHCKa U
3P PEKTUBHOCTHIO IPUHSATHIX MEP.

Kpenutnass  crtparerus. OCHOBHbIE  CIOCOOBI  yNpaBIEHHUS]  IOABEPKEHHOCTHIO
KPEAUTHOMY PHCKY.

Tema S. Ynpasiienue pucKkaMy peajibHbIX HHBECTHIIHOHHBIX IIPOEKTOB.

WNuBectuiimonnsle  pucku. VIHBECTULMOHHBIE PpPUCKHM 1O cdepaM  MPOSIBICHHUS.
WHBecTUIIMOHHBIE PUCKU MO (popMaMm mposiBieHUs. VHBECTHIIMOHHbBIE PUCKH 1O MCTOYHUKAM
BO3HHUKHOBEHUS.

CTpyKTypa HHBECTULIMOHHBIX PUCKOB.

CrpanoBble pucku. CTpaHOBOH 3KOHOMHYECKHUN pHcK. CTpaHOBOW (DUHAHCOBBIH PHCK.
CpanoBble BantoTHbIe puckd. [Tomutuueckuii puck. OneHKa CTPaHOBBIX PUCKOB.

I'pynmbl  NpOEKTHBIX  PUCKOB IO  3TamaM  OCYLIECTBIEHMsS mpoekta.Puck u
HEOIPEAEIEHHOCTh B NHHOBAIIMOHHOM cpesie. PUCKM MHHOBAIIMOHHOTO pa3BUTHS.

MeHeKMEHT pucKa MPOEKTUPOBAHUS peabHbIX HHBECTULIMOHHBIX MPOEKTOB. [Iporeccsl
MEHEUKMEHTa pHUCKa TMpU TMPOEKTUPOBaHUH. PHUCKM WHBECTHPOBAaHUS, peanu3aluu U
SKCIUTyaTallMK. YYeT HeonpeaeIeHHOCTH NHBECTUIIMOHHBIX ITPOEKTOB.

MeTobl OIIEHKH MHBECTUIIMOHHBIX PUCKOB. METO/Ibl OIIEHKH PHCKOB B MHHOBALIMOHHOM
omnece. Metognka HAZOP. Oco6ennoctt HAZOP skcniepTH3Hbl.

Tema 6. YnpasiieHue puckaMu (JMHAHCOBOI0O MHBECTHPOBAHHUS.

MexaHu3Mbl ~ yrOpaBieHUs  (QUHAHCOBHIMM  puckamu.  [lopTdenbHbIi  MOIXO.
Ontummsanyst nopTderns MeHHBIX OyMar 1Mo COOTHOIIEHHIO JJOXOTHOCTb — PUCK.

VYnpaBieHue pHHOYHBIM PUCKOM TopTdernei akuuid, oOnuranmuié W MPOU3BOJHBIX
(MHAHCOBBIX HMHCTPYMEHTOB. JluBepcuduKaiys B HOPTHETbHOM HHBECTUPOBAHUM. MeToasl
XeJDKUPOBAHUS PUCKOB OPTQENs LEeHHBIX Oymar.

IIpuMeHeHnne  NpOU3BOAHBIX  (PUHAHCOBBIX  MHCTPYMEHTOB  JUId  YIPaBJIECHUS
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(UHAHCOBBIMUM  pUCKaMU.  XEIKUPOBAHHWE, €ro HSKOHOMHMYECKas  IeJeco00pa3HOCTb.
Knaccuueckoe xemxkupoBanue. [1oiHOe 1 YaCTUUHOE XEIKUPOBAHUE.

CTpykTypupoBaHHbIE TPOAYKTHI U UX HCIOJb30BAHHUE VIS YIpPaBiIeHUS (UHAHCOBBIMU
pUCKaMu OPTQETbHBIX UHBECTUITUH.

Tema 7. YnpaBieHue puckamu 0aHKpPOTCTBa

[Tonatue HecocTosATENHHOCTH (OaHKpPOTCTBA) npeanpusatus. 3akon PO or 26.10.2002 r.
«O HecoCcToATENbHOCTH (0aHKPOTCTBE) MPEAIIPUSTUS Y.

[IpyynHBI  BO3HMKHOBEHHS COCTOSIHUS ~ OaHKpOTCTBa. OOBEKTHBHBIE  NPHYMHBI
BO3HUKHOBEHUS 0aHKPOTCTBA. CyOBbEKTUBHBIE IPUUMHBI BOSHUKHOBEHHS OaHKPOTCTBA.

[Iporuo3upoBaHre BO3MOXXKHOCTH OaHKPOTCTBA IOCPEACTBOM (DMHAHCOBOTO aHaIU3a
KOHKPETHBIX I1apaMETPOB ACSATEIbHOCTH KOMITaHuU. JlocTonHCTBO MeToga. CuctemMa KpUTEpUEB
JUIL  ONpEIeNICHHUs] HEYAOBJIETBOPUTENILHOW CTPYKTYphl OajaHca HEIUIaTeXeCcrnocoOHOTO
npeanpustus. Kosgounuent BoccranoBieHus (yTpaThl) IutarexecrnocobHoctu. Hemocratku
IPUMEHEHHUS Ha IPaKTUKE.

Merton aHanu3a (PUHAHCOBBIX IOTOKOB. METOJ HCHOJIB30BAHUS CUCTEMBI CIIELUAIBHBIX
kputepues. Jlocrouncrsa. Henocrarku. ['pynmsl noka3arenei mpu3HakoB OaHKPOTCTBA.

Mopgenu Anbtmana. JIByxdaxrtopHas mozaens AnbTMana. IlatudaxTopHble Monenu
AnpTMaHa U1l akumoHepHbIX obmectB. Mogens ZETA. O6nactu npumenenust Z - MOJEIU U
monen ZETA.

Mopens Cnpunreiita. Moaens @ynmepa. Moaens Jlero. Monens Oncona.

MomuduuupoBannsie Monenu. Cneunudpuka poccHckux yciaoBuid. JIByxdaxTopHas
MOJIeb /IS OLIEHKM pUCKa OaHKPOTCTBA HPENUPUITUN CPEHEro Kijacca MpOU3BOACTBEHHOIO
tuna. YerblpexakTopHas MOAEIb IPOrHO3a pHUCcKa OaHKPOTCTBA MPENNPUATUH TOPIrOBIU
(monens R-cuerta)

OcobeHHoCTH MOJIeneil MPOrHo3upoBaHys prucka OaHKPOTCTBA

Munumuzanus  yrpo3bl  OaHkpoTcTBa. (DUHAHCOBBIE  CHOCOOBI  MHHMMM3ALUH.
[Tpou3BocTBEHHBIE CITOCOOBI. MeponpHsaTHs M0 CaHALUU.

4. Marepunanbl TeKyILIero KOHTPOJIsl yCIeBaeMOCTH y4aluXxcsi M (POHJ OLICHOYHBIX
Cpe/ICTB MPOMEKYTOYHOM ATTeCTAIMM N0 JUCHUILIHHE (MOAYJII0)

4.1. (I)OpMI)I H METOAbI TEKYHIEro KOHTPOJIA YCHEBAEMOCTH H HpOMe)KyTO‘-lHOﬁ
aTTeCTAlluN.

4.1.1. B xome peanmuzanuu AUCHUIUIMHBI «YTpaBieHWe (QUHAHCOBBIMH PHUCKAMI)
UCTIOJB3YIOTCS CIIEYIOIINE METOIBI TEKYIIETO KOHTPOJIS YCIIEBAEMOCTH O0YUaIOIIHXCS:

— TIpU TIPOBEJICHUH 3aHATHH JEKIIMOHHOTO TUTA!

Onpoc, oucnym.

— TIpU TIPOBEICHUM 3aHATHI CEMUHAPCKOTO THUIIA!

Onpoc, oucnym, mecmuposanue.

— IIpU IPOBEICHUH MPAKTUICCKUX 3aHITUMN:

mecmupogaHue.

4.1.2. IlpoMexyTouHasi aTTeCTaIys MPOBOAUTCS B hopMe:
3auema c oyernkoti.

4.2. MartepuaJibl TEKyIIero KOHTPOJIsA YCIIeBAeMOCTH.
BapuaHnTel 3a1aH1i TEKYIIETO KOHTPOJIS.
3aganne 1.RSA - akTHBBI YyBCTBHTeJIbHble K HM3MEHEHHIO NMPOLEHTHBIX CTABOK
BKJIIOYAIOT:



KpaTKOCPOYHbIE 1IeHHbIe OyMary;

CPOYHBIE CCY/BI C IIJIABAIOIIECH IPOLEHTHOM CTABKOM;

Kacca U MpUpaBHEHHbBIE K HEHl Cpe/ICcTBa;

3/IaHUsA, COOPYKECHHUSI, 000PYIOBaHUE U IPYTHUe MATCPUATLHBIC AKTHBBI.

CPOYHBIE JICTIO3UTHI C TIaBaIOIIeH CTaBKOM;

cueta NOW;

IIEHHbIE OyMaru C riaBarolieil IPOIeHTHON CTaBKOM.

3ananue 2. CBOMCTBA NPOUEHTHBIX CTABOK MO 0€CKYNOHHBIM 00U AI[USIM:

1. ecau cTaBKM KPaTKOCPOUHOTO U JOJTOCPOYHOTO BBHIMYCKOB COBIIAJAIOT, TO TaKOM ke
Oyznert u HesiBHas (hopBapHAs CTaBKa B MEPUOJ MEXKTY JIaTaMU MX MOTAICHHUS,

2. ecnu CTaBKa KPaTKOCPOYHOTO BBIMMYCKAa HMXKE CTAaBKH JIOJITOCPOYHOTO BBIMYCKA, TO
HesiBHAss (opBapAHAs CTaBKa B TEPHOJ] MEXAY JaTaMd WX TIOTAlllCHUs BHIIMIE CTaBKH
JOJITOCPOYHOTO BBIMYCKA;

3. eclid CTaBKa KPAaTKOCPOYHOTO BBIMYCKA BBIIIE CTABKU JOJTOCPOYHOIO BBIMYCKA, TO
HesiBHas (¢opBapAHas CTaBKa B TMEPUOJA MEXAYy JaTaMHd HX TOTallleHUs BHIIIE CTAaBKU
JIOJITOCPOYHOTO BBIITYCKA;

4. ecnu cTaBKa KPaTKOCPOUHOTO BBIMYCKAa HIKE CTABKH JOJITOCPOYHOTO BBIMYCKA, TO
HesiBHAss (opBapAHas CTaBKa B IEPUOJ MEXKIY JaTaMd HX I[OTAllICHUS HUKE CTaBKU
JOJITOCPOYHOTO BHIMYCKA.
3ananue 3. Pemenne 3agaum  «BcecTOpoHHSII 00bEKTHMBHasi OLEHKA BepPOSITHOCTH

HACTYILUIEHUS] OTAEJIbHBIX PHCKOBBIX COOBITHII M CBSI3aHHBIX € HUMH BO3MOKHBIX
(prHAHCOBBIX MOTEPH)» 00eCTeYUBACTCH 3 CUET:

1. BbIOOpa COBPEMEHHBIX METOAOB W CPEICTB OLEHKU BEPOATHOCTH HACTYIUJICHHS
OTJICIIBHBIX PUCKOBBIX COOBITHI, B HAMOOJIBIICH CTEIIEHN KOPPECIIOHANPYIOMUX CO CIEITUPUKOI
paccMaTpuBaeMbIX (PMHAHCOBBIX PUCKOB;

2. ompeneneHUs: YpOBHS KOHIICHTpAIMM (PUHAHCOBBIX PHUCKOB B pa3pe3e OTAEIbHBIX
HaIpaBlIeHUH ero (UHAHCOBOU NIESATEIBHOCTH;

3. uaeHTHUKAIMK OTAEIbHBIX BUIOB PHUCKOB, MPUCYIIMX Pa3JIUYHBIM (PUHAHCOBBIM
ONepaLMAIM IPEANPUATHUS;

4. ompesieNieHUs pa3Mepa MPsIMOTO U KOCBEHHOTO (PMHAHCOBOTO yiiepba, HAHOCUMOTO
MOPEINPHUATHIO IPU BO3MOKHOM HACTYIIEHUU PUCKOBOTO COOBITHSI.
3aganue 4. RSL — maccuBbI, YyBCTBUTEIbHbIE K H3MEHEHUIO MPOIEHTHBIX CTABOK:
MIPOCPOYECHHBIE CCY/IbI C TUIABAIOLIEH TPOLIEHTHON CTaBKOW;
MEXOaHKOBCKUMN KpPEIUT;
CCY/Ibl, IO KOTOPBIM YCTAaHOBJIEH CPOK MEPECMOTPA MPOLICHTHBIX CTaBOK.
CCY/JIbl, MPEIOCTaBICHHBIC HA YCIOBHIX (PUKCUPOBAHHOM MPOIEHTHOM CTaBKH;
CCyJIbI IO KPEIUTHBIM KapTaMm;
WUTIOTEYHBIC CCY/IbI;
JIETIO3UTHI 10 BOCTPEOOBAHUS;
CPOYHBIE JICTIO3UTHI C TIABAIOIIEH CTaBKOM.
3aganue 5.00beKTHBHBbIC IPUYMHBI BOSHUKHOBEHHS 0AHKPOTCTBA BKJIIOYAKOT:
HeCTaOMIbHAS YKOHOMHUYECKAsl CUTYyaIHs B CTPaHE;
BBICOKHE TEMIIbI HHDISAINY;
KPH3HUC HEIUIATEXKEH;
CJIMIIKOM JJTUTEIbHBIN MPONU3BOJICTBEHHBIN 1IUKII;
Hed(h(PEeKTUBHOE MCIIOTH30BAHNE BCEX BUJIOB PECYPCOB, BKIIFOUAsi (PUHAHCOBEIE;
HU3KUN YPOBEHb INIAHUPOBAHUS U TPOTHO3UPOBAHUSI.
3ananune 6. Kakum o0pa3oM H3MeHSITCA LEHbI JABYX O00Mranuii ¢ OJMHAKOBBIM
ypoBHeM pucka A u b npu usmeHenuu tpedyemoii 10xogHocTu HaA 1%, ecii HOMMHAJIBI
o0iMrauMii paBHbI, KYNOHHbIe CTABKH PaBHbl, CPOKM moramenuss 3 u S Jjer,
COOTBETCTBEHHO:
1. uena b usmeHuTCS Ha OONBIIYIO BEIMUMHY, YEM 1IEHA A

NoakowhE

ONoGaR~wWdE

ocoarwNE
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2.
3.

1ieHa b M3MEHHUTCS Ha MEHBITYIO BEJIMUMHY, YEM 1IeHa A;
11eHbl A ¥ b MU3MEHATCS Ha OAHY U TY K€ BEJIMUYUHY.
3aganne 7. UTro0bl MMMYHU3HPOBATH (PMHAHCOBLIN MNOPTdeESb K H3MEHEHUAM

HpOHeHTHOﬁ CTaBKH, H606X0)II/IMO:

1. ypOBHATh HOMUHAJIbHBIE 3HAUEHHSI aKTUBOB U 33JJOJDKEHHOCTEH Ha /1aTy pacyeTos;
2. ypOBHSAThH 3HaYEHMsI BOJATUJILHOCTEW aKTHBOB U 33JJ0JDKEHHOCTEN Ha JaTy pacyeToB;
3. yYpPOBHATh 3HAa4YE€HUs MPOLEHTHBIX CTABOK COCTaBISIOIIMX €ro aKTUBOB MU

3aJI0JDKEHHOCTEI;

agrwdE

AR

4. ypOBHATH 3HAYEHUS NIOPAIUN COCTABIISIONINX €r0 AKTUBOB U 33J10JDKEHHOCTEH.
3aganue 7. [IpueMbl CHUKEHHSI CTETIEHH PUCKA:

nproOpeTeHue JOMOIHUTEIHLHON HH(OpMaIiK 0 BEIOOpE U pe3yIbTaTax;
n30exaHue PUCKa;

IuBepCcU UKL,

CTpaxOBaHWC,

nproOpeTeHne KOHTPOJIS Hall ICATEIIbHOCTBIO B CBSI3aHHBIX 00J1aCTSX.

3aganue 8. K rpynmne 4ncTbIX pUCKOB OTHOCSTCS

UHQIISIIUHHBIC PUCKHY;

BaJIIOTHBIC PHUCKH;

IKOJIOTUYECKUE;

MMYIIECTBEHHBIC,

OMpIKEBbIC.

3aganue 9. K npuynHaM BO3HHKHOBEHHSI KPEIMTHOI0 PUCKA HA YPOBHE OTAeIbHOI

CCyAbl OTHOCHATCSH:

1.

~own

HECIIOCOOHOCTb 3a€MIIMKA K CO3/IaHUI0 IEHEKHOr0 IOTOKA, HEOOXOAUMOrO Ul BO3BpaTa
U 00CITyKUBaHUS J0JIra;

PUCK JIUKBUIHOCTHU 3aJ10T'a;

M3MEHEHHUE KypCOB BAJIIOT - JJI1 KPEAUTOB, BBIIAHHBIX B MHOCTPAHHOH BAJIIOTE;

ypOBEHb KBalM(UKALUK IEPCOHAIIA.

3aganue 10. [Jusi Xeq:KMpPOBaHHS BO3MOKHOI'O CHHMKEHHMS KypCa HALMOHAJIbLHOM

BAJIIOThI MO?KHO MCII0J1b30BaTh:

N e

asrONE

AN

=

npojaxy (pbIOYEPCHOTO KOHTPAKTA HA HHOCTPAHHYIO BaIOTY;

MOKYIIKY ONIIMOHA «KOJUI» Ha HHOCTPaHHYIO BAJIIOTY;

IIPOJAXKy OINIMOHA «IIYT» Ha NHOCTPAHHYIO BAJIIOTY;

MOKYTIKY (hOpBapHOTO KOHTPAKTa HA NHOCTPAHHYIO BAJIIOTY.

3ananne 11. KoHbIOHKTYpHBIE (PAKTOPBI, BIUSIOIINE Ha BATIOTHBIN KypC:
JeSITENIbHOCTh BAJIFOTHBIX PHIHKOB;

CIEKYJIATUBHBIE BAJIFOTHBIE ONIEPALINN;

pa3HuUIa MPOIIEHTHBIX CTABOK B Pa3IMYHBIX CTPaHAX;

NOKyHareabHas CHOCOOHOCTh IEHEKHBIX eIMHUIL U TEMITbI HHQIIALNY;
UKIUYHOCTb JI€JIOBOM aKTUBHOCTHU B CTPAHE.

3ananue 12. Buabl BAIIOTHOTO pUCKa:

ONepalvOHHbIN;

SKOHOMUYECKHUIM;

BHYTPEHHUU;

PBIHOYHBIN.

3ananue 13. B cocTaB BHEIIHEro KpeaAMTHOIO0 PHCKA BXOAAT:

PHCK KOHTpPAreHTa: pUCK HEBBIMIOJIHEHUS! KOHTPAreHTOM CBOMX 0053aTEINbCTB;
PHUCK OTpaHUUYEHUS TIEPEeBOa JEHEKHBIX CPEJICTB 3a MpeJieibl CTPAaHbI BCIEACTBHE
JneguIuTa BAIOTHBIX PE3EPBOB;

PHUCK 3aMELICHMs 3aCMILUKA: IOTEPU BCEH WM YaCTH CTOMMOCTH J10JITa, Ha3bIBAEMOU
CTOMMOCTBIO 3aMEILEHHs, IPU OCYLIECTBICHUH ONlepaluii ¢ 0OpamaomuMucs

11



JIOJITOBBIMH 00s13aTeNIbcTBaMU ((hopBap1aMu, CBOITAMH, ONIITMOHAMHU ), BCJIC/ICTBHE
HCBO3MOXXHOCTHU BBIITOJIHCHHUA KOHTPArCHTOM 11O CACIKE CBOUX O6H33TCHBCTB;
4. puck obecrieyeHHs KpeauTa: MOTEePH, CBA3aHHbBIE CO CHIXKEHUEM PHIHOYHOM CTOMMOCTH
obecrneveHus CCy/ibl, HEBO3MOKHOCTh BCTYIUICHHSI B IIpaBa BJIAJICHUS 3aJI0TOM U T.I.
3ananue 14. PuHaHcoBbIE CIOCO0OBI MUHMMHU3ALMS YIPO3bl 0AHKPOTCTBA
OTKa3 OT YOBITOUHBIX IIPOU3BO/ICTB;
CHI)KEHHE Pacx0/10B (0COOEHHO HEMPOU3BOJICTBEHHBIX);
pacimpeHne MapKeTHHTOBOM pabOTHI;
noBblilIeHHe () (HEKTUBHOCTH UCTIOIB30BAHUS BCEX PECYPCOB MPEITPHUITHSL.

NS

3apanume 15. PuCKOBAaHHOCTh BIIOKEHUH B AaKTUBbI C HM3MEHEHHEM IUIOTHOCTH
pacnpesesieHus BEPOSTHOCTEH BO3MOJXKHBIX MHCXOJOB I10 IMOJIYYEHHUIO J0XO0Ja MEHSAETCs
CJIEAYIOIIUM 00pa3oM:

1. yeMm BblIII€ MJIOTHOCTb PACHpPEENICHUs, TEM HUKE PUCK;

2. YeM HMKE TUIOTHOCTD PACIpENEICHHs], TEM HIKE PUCK;

3. HE 3aBHCHUT OT IJIOTHOCTH pacIpeieeHusl.

3apanue 16. Cuenka ¢ BATIOTHBIM (BIOYEPCOM 3aKIIFOUYCHA B COCTOSHUM "O3KBapI3UIIH".
Ha momeHT coBepuieHust 0hCeTHOH CIENKH MOKYIMaTeJeM KOHTPAKTa I[eHa IEPBUYHOTO aKTHBA
ynana. Ero noxon no onepanusm, eciiu BeJInuMHa 06a3uca He N3MEHUIIACK!

1. paBeH HyIIO;

2. IMeeT MOJIOKUTEIIBHOE 3HAUYEHUE;

3. UMeeT OTpULIATEIbHOE 3HAYECHHUE.

3apanue 17. Cnenka ¢ BaIIOTHBIM (hBIOYEPCOM 3aKITFOYCHA B COCTOSIHUM "KOHTaHro". Ha
MOMEHT COBEpIIEHUSI OQCETHOW CHEJIKM NPOAABIOM KOHTpaKTa Ii€Ha MEPBUYHOIO AaKTHBA
Bo3pocia. Ero noxox no onepauusmM, eciy BelMYnMHa 6a3uca He U3MEHUIIACK!

1. paBeH Hy1O;

2. IMeEET MOJIOKUTEIIBHOE 3HAUYEHUE;

3. UMeeT OTpULIaTEIbHOE 3HAUCHHE.

3ananme 18. Caenka ¢ BaTIOTHBIM (bIOYEPCOM 3aKIIOYEHA B COCTOSIHMM "KOHTaHro". Ha
MOMEHT COBEpIIEHUS O(PCETHON CAEIKM IMOKYyNaTeIeM KOHTpPaKTa lLieHa NEpPBUYHOIO aKTHBa
Bo3pocna. Ero moxon mo oneparusam, eciiy BeIMYMHa 06a3rca He N3MEHWIIACh:

1. paBeH HyIO;

2. IMeEET MOJIOKUTEIIBHOE 3HAUYEHUE;

3. UMeeT OTpULIATEIbHOE 3HAUCHHE.

3aganme 19. CrangapTHblii Oup)keBOW JOroBOp Ha IMpaBO KYNHMTh WJIM MPOAATh
OMpKEBOM aKTUB I10 IIEHE UCIIOJHEHUS C YIUIaTOM 3a 3TO MpaBo NpeMuu?

1. ¢pprOYEpCHBII KOHTPAKT;

2. OIIINOH;

3. BappaHT.

3aganue 20. HakormuienHas mnepemeHHasl (BapuallMOHHAsl) MapKa MJii HMHBECTOPA,
OTKPBIBIIETO JJIMHHYIO TO3MILHUIO MO JIOJTOCPOYHOMY MPOLIEHTHOMY (pbrouepcy, Ha MOMEHT ee
3aKpBITHS B CITy4ae YBEJTUYECHHUS LIEHbI (PHIOYEPCHOTO KOHTPAKTA!

1. 6onbiIe HyS;

2. MEHbIIE HYJIS;

3. paBHa HYJIIO.

3apanme 21. Ilpum omepanusx C ONUMOHHBIMM KOHTPAaKTaMH Uil  TOJIyYEHHS
MOTEHIMAJIBLHO HEOTPAHUYEHHOTO JI0X0/1a HEOOXOAMMO HCIIONIBb30BaTh Oa3UCHYIO CTPATETHIO:

1. nokynka "kosa";

2. mpojaxa "koyna";

3. nokynka "myra";

4. mponaxa "myra".
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3apnanue 22. MakcuMaabHO BO3MOXKHBIM pa3Mep MpUOBUICH I TPOJaBIia OMIIMOHA

1. He orpaHuyeH;

2. paBeH pa3Mepy IPEMUH;

3. paBeH LieHE UCIIOJIHEHUSI MUHYC IIPEMUS;
4. paBeH LIEHE UCIIOJHEHUS IUII0C IIPEMHUSL.

3ananne 23. BapI/IaHT CTpaTCTUuM XCIHKUPOBAHNA BO3MOKXHOI'O ITOBBINICHUA CHBI 6I/Ip)KCB01"O
aKTHUBa:

1. ITokymka ONuuoHa «IIyT» Ha 3TOT aKTUB,

2. Ilpogaxka onuuoHa «KOJIJI» Ha 3TOT aKTHUB,

3. [Iponaxka (hproUepcHOr0 KOHTPAKTa Ha ATOT aKTUB,
4. IMokynka GppIOYEPCHOTO KOHTPAKTA HA 3TOT AKTHB.

3ananue 24. [Ipu nokymnke onuroHa Ha MPOJIAXKY:

1. I[ep;xaTeJn, OINIMOHA UT'PAaCT HAa NOBBINICHUC, BBINIUCBIBATCIIb — HA ITIOHHUXKCHUC,
2.I[ep>1<aTenL OIIMHOHA UrpacT Ha INOHUKCHUC, BBIIIMCHIBATCIIb — HAa ITOBBIIICHUC
3.I[ep>1<aTenL W BBIIIMCBIBATCIIb UTPAIOT HA IIOHHUKCHUC

4.I[ep>1<aTenL H BBIIIMCBIBATCIIb UI'PAOT HA ITOBBIIICHHUEC

4.3. OueHo4HbIe CPeACTBA AJIsl IPOMEKYTOYHOM ATTECTAIUM.

4.3.1. ®opMupyemMble KOMIIETEHIIUH

- BJIaJIGHHE METOJaMH DKOHOMHYECKOTO M  CTPAaTETHYECKOTO aHaiu3a MOBEIACHUS
9KOHOMUYECKUX areHTOB U PHIHKOB B ri00anbHoi cpene (ITK-5).

4.3.2 TunoBble OlleHOYHBbIE CPEICTBA

Cumucoxk BOIIPOCOB Uil ITIOATOTOBKH K 3a4€Ty € OLIEHKOM.

1.MoauduumpoBaHHas MOJIENIb OLIEHKU KallUTaJIbHBIX aKTHBOB.
2.OyH1aMeHTaIbHBIN KOG UIEeHT OeTa.
3.MeToa KyMyJISTUBHOTO TOCTPOEHUS CTaBKU AUCKOHTA.
4.CuctemMaTuyecKkue 1 crieiuuyecKkue puckH.
5.Mojienu OLeHKHU 1IEHBI U I0XOJHOCTH OOBIKHOBEHHBIX aKLIUH.
6.Mozenu OIeHKH [IEHBI U JIOXOJHOCTH MPUBUIIETUPOBAHHBIX aKIIUH.
7.Monaens CAPM: mpeamnonokeHus: U COOTHOIIEHUST MOJEIIH.
8. Onrummusanus noptderns HeHHBIX OyMar 1Mo COOTHOIIEHHUIO JOXOIHOCTh — PUCK.
9.Buibl (hMHAHCOBBIX PUCKOB.
10. IIpuembl CHIKEHHUS CTETIEHH PUCKA.
11. CpencrBa pa3spelieHus pucka.
12. Yucrele ¥ CHIEKYISTHBHBIE PHCKH.
13. BamotHblil puck. Buapl BamoTHOTO pHcKa.
14. BHyTpeHHUE METObI U TPOLEAYPHI YIIPABICHUS ONEPAlMOHHBIM BATIOTHBIM PUCKOM.
15. Cuctembl BAIIOTHBIX KYPCOB.
16. Bunbl BaItoTHOTO Kypca.
17. Mepsl rocyapCTBEHHOTO BO3/ICHCTBHSI HA BEINYMHY BAIFOTHOTO Kypca.
18. BuemrHee xe)KMpPOBaHUE ONEPAIIIOHHOTO BAIOTHOTO PHCKA.
19. Onepanusa CBOIIL.
21. Metoas! ynpaBieHHs BATIOTHBIM TPAHCIIALIMOHHBIM PUCKOM.
22. Onenka nokasarenst VaR mis moptdens.
23. TlokazaTenu J0XOIHOCTH M PHCKa OOIUTaIHid.
24. TIpouiecchl MEHEKMEHTA PUCKA MPU MPOESKTUPOBAHUH.
25. JIsyxdakTopHas MoJieNnb AbTMaHa.
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26. [Tatudakropasie Mogen ATbTMaHa ISl aKIIMOHEPHBIX OOIIECTB.
27. YupaBineHUe S3KOHOMUUYECKUM BaJTOTHBIM PUCKOM.

28. IloHaTHe HECOCTOATENLHOCTH (OaHKPOTCTBA) MPEANPUSITHS.

29. ®uHAHCOBBIEC CITOCOOBI MUHUMHU3AIINN YIPO3bl OAaHKPOTCTBA.

30. IIpon3BoACTBEHHBIE CIOCOOBI MUHUMHU3AIIMU YTPO3bl OAHKPOTCTBA.
31. Ilporuo3upoBaHre BO3MOXXHOCTH OaHKPOTCTBA MOCPEACTBOM (DMHAHCOBOTO aHAIN3a

KOHKPETHBIX ITapaMETPOB ACATCIIbHOCTU KOMIIAHUH.

32. O0beKTUBHBIC TPUYMHBI BOBHUKHOBEHHUSI OAHKPOTCTBA.
33. CyObeKkTuBHbIE IPUYMHBI BOSHUKHOBEHUS! OAHKPOTCTBA.

34. bup>xeBble ONMIIMOHBI U UX CBOMCTBA.

35. XemKkupoBaHue, ero SJKOHOMHYECKAs 11eJIeCO00pa3HOCTD.

36. Kackamupie cXeMbl XeKUPOBAHHS (PbIOUEPCHBIMH KOHTPAKTAMHU.
37. OcHOBHBIE CTIP3/IbI U KOMOMHAIIMH OIIIHOHOB.

38. Kpurepuu onpeneneHus KpeIUTHOTO PEUTHHTA.

39. AHanuTtnueckue K03 UIUEHTHI, UCTIONIb3yeMble ISl OIIEHKU KPEeIUTOCIIOCOOHOCTH

3aCMIIIMKa.

40. OcHOBHBIE CITOCOOBI YIPABICHUS OJBEPKEHHOCTBIO KPEAUTHOMY PUCKY.
41. Bunsl kpeautHOTO COOBITHS 10 onpeaeneanto ISDA.

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

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

45. Cocraisiomue IpoLUeHTHOTO PUCKa.

46. Meroa nropalvy OLEHKH MPOLEHTHOTO pucka. [IpenmyiiecTa u HeJOCTaTKU METOA.
47. Tloxa3aTenu OLEHKH PUCKa HHBECTHIIMOHHOTO MOPTQEIIs.
48. MeTopl XeIKUPOBaHUSI PUCKOB MOPT(hens IeHHbIX Oymar.
49. ®akTOpHI, BIUSIONINE HA YACTHIN J0X0/1 B BUJIE MPOIICHTOB.
50. Ilokazatenu 3¢ (HeKTUBHOCTH YIIPABIEHUS HHBECTHIIMSAMH C YU€TOM PUCKA.
51. HBeCTUIIMOHHBIE PUCKH IO HCTOYHUKAM BO3HHUKHOBEHUS.
52. KauecTBeHHbBIE METO/bI AaHATIN3a CTPAHOBBIX PHCKOB.
53.PeliTHHTOBBIE CHCTEMBI aHAJIM3a CTPAHOBBIX PHCKOB.
54.Metonb! yrpaBieHUs MOJIUTUHIECKIMH PUCKAMHU 3apyOEKHOTO MHBECTHPOBAHUSI.

55. MeTo/1bI O1IEHKY WHBECTUIIMOHHBIX PUCKOB.

Ixkana oueHnBaHNA.

Cnoco0bI aTTECTALIIN Bbajibl
OO0111ee KOJUYeCTBO 0aJII0B 100
KonnuecTBo 0aitoB Ha 3aueTe 20
KonnyectBo 6amioB g0 3ayera, MoJydeHHbIE 80

IMpU U3YUCHUUN JUCHUITIINHBI

B ToM umncie:

-bane! 3a nocenenne JeKun

8 (2 waca — 1 6amn)

-basel 3a nocemeHne NpakTHIeCKUX
3aHATUHA

4 (2 yaca — 0,5 6annoB)

-bannbl 3a paboTy Ha IPaKTUYECKUX
3aHATUAX (BBIIOJIHEHUE PACUETHBIX 3aJaHUI U/UIn

pedepara)

45 (Gaymel 3a KaXKa0€ 3aaHue: mo 15
COOTBETCTBEHHO 32 KXKI0€ U3 TPEX
00s13aTeIbHBIX 32/ TaHH )

- [IpomexyTouHas aTTecTarus — 7
TECTUPOBAHUE

- AKTHBHOCTH Ha 3aHSATHIX 8

- KonTpoawsnas pabora 8
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JIst monrydeHus MaKCHMaJIBHOTO KOJIMYecTBa OajlyloB 3a BBICTYIUICHHS Ha 3aHATHSAX U
npyrue (GOpMbI BBITIOTHEHUS 3aJaHUN KaXKIbIH CTYIEHT MOJKEH MOATOTOBUTH HE MEHEE TPex
00s13aTeNpHBIX 3a0aHnii. bamiel 3a kaxkgoe 3agadue — 15 0. [lIkana cooTBETCTBUA OLIEHKAM:

- 15-13 GanaoB — 3a4TEHO

- 12-10 6anaoB — HE 3a4TEHO

Hrorosas orieHKa Mo NpeaMeTy BBICTABISIETCA HAa OCHOBE IIKAJbl, TPUBEACHHON B MPOEKTE
[Tonoxenus o 6aILHO-PEHTUHTOBOM CHCTEME OIIEHKH 3HaHUM oOyd4aromuxcss Ha DMMC:
Ha ®MMC mnpunsTa creayromas IiKkaiza mepeBoia OlEHKH W3 MHOTOOAJUTBHOW CHUCTEMBI B
nATHOAUTbHYIO (OMHAPHYIO):

[IIkana nepeBoa ONEHKN U3 MHOTOOAJUTBHON CHCTEMBI B MATHOALTEHYIO:

- oOyJaromemMycsi BBICTABIISICTCS OIIGHKA «HE 3a4TeHO», €CIH OOydJaroIuiucs
HaOpan MeHee 55 6aos,

- OIICHKA «3a4TEHO)» BBICTABIISICTCS MPH YCIOBUH, €CIM OOydYalomUics Ha0pam OT
55 no 100 6an0B;

- 100 6anaoB BhICTABISETCS MPU YCIOBUU BBITIOJHEHUS BCEX TpeOOBaHUH, a Takxke
npu 00s3aTEJILHOM IMPOSIBJICHUM TBOPUYECKOTO OTHOIICHUS K MPEeAMETY, YMEHUU HaXOJUTh
OpUTHHAIIbHBIE, HE COJAepKalluecss B Y4eOHHKAX OTBEThl, yMEHUU pabOTaTh C MCTOYHUKAMU,
KOTOpPBIE COJIEPXKATCS JOMOJHUTEIBLHON JHTEpaType K KypCcy, YMEHHUU COCIUHSATH 3HAHUS,
MOJTy4YEHHBIEC B JAHHOM KypcCe CO 3HAHHUSIMH IPYTUX JUCIUILINH.

K cnade 3adera moImycKaroTCs CTYACHTHI, HaOpaBmue He MeHee 50 OayyioB MO MTOTAM
Tekymiel arrectaruu. OIeHKa MPOMEKYTOYHOM aTTECTAllMH MO TUCHUIUIMHE MPOCTaBISETCS B
MPUWIOKEHUE K TUTIIIOMY.

4.4. MeToanueckne MaTepuaJibl
IIponenypsl OLEHMBAHUS 3HAHUM, YMEHHH, HaBBIKOB M (WIM) ONbITA JAEATEIBHOCTH,
XapaKTepU3YIOIIMX JTanbl (OPMUPOBAHUS KOMIIETEHLUUH TPOBOAATCA B COOTBETCTBUM C
Ycraom Axkanemun (ytB. IloctanoBnenuem IlpaBurensctBa Poccuiickoit ®enepamuu ot
12.05.2012 r. N 473), [lonoxxeHneM O TEKyIIeM KOHTpPOJIE YCIIEBAEMOCTH M MPOMEXYTOUHOMN
arrectauuu cryaeHToB B PAHXul'C (yrB. Ilpukazom pekropa ot 25.01.2012 r. Ne 01-349; uzm.
ot 07.06.2013 r.), Ilopsiakom opraHu3aliy U NMPOBENEHUS MPAKTUKHU CTYJEHTOB, OCBAUBAIOIINX
B PAHXul'C o6pa3oBaTenbHble NpOrpaMMBbl  BBICIIET0 00pa3oBaHHUs — IPOrPaMMbI
OaxanaBpuaTa, IpOrpaMMBbl ClIELUATUTETa, IPOrpaMMbl MarucTparypsl (yTB. [Ipukasom pexropa
ot 11.05.2016 r. Ne01-2212).
B uactm oOecnedeHus OCBOEGHMSI JUCHUIUIMHBI OOYyYarOUIMMCS MPEJOCTaBISETCS
pa3gaTo4yHbIil MaTepUa 10 TEMaM JUCIIUIUINHEIL.
[Ipouienypa olieHMBaHUs 3HAHWW, YMEHUN U HABBIKOB, 00€CIIEUMBAOIINX (OPMUPOBAHKE
KOMIIETEHIIUH, TPEyCMOTPEHHBIX OCBOCHUEM JAUCLUIIIINHBI, BKIIOYACT:
- IPOBEJICHNE TECTUPOBAHUS Ha OCHOBE TECTOB, BKIIOYAIOIINX TEOPETUUECKHE BOIPOCHI U
pacueTHbIe IPUMEPBHI;
- TpPOBEACHHME OIpoca IO KIIOYEBBIM BOMPOCAM, OXBAaTBIBAIOIIEM COJAEpIKaHHE
JUCLUIUINHBI.

S. Metoauyeckue ykazaHusi 1151 00y4ar0UXCs 10 OCBOCHUIO TMCIUIIIHHBI (MOAYJIsT)
Jnst oGecriedeHnst OCBOCHMS AUCIUIUIMHBI 00y4YaroIrecs: y4eOHbIM IJIaHOM
IpeyCMOTPEHa CaMOCTOSITeNIbHAs paboTa U MPAKTUYECKUE 3aHATHS.
Buasl camocTosITenbHOM BHEAYTUTOPHOM PabOTHI:

- CaMOCTOSTENIBHOE U3Y4YEHHE PA3/IETI0B Kypca,

- MOBTOPEHHE JIEKLIMOHHOTO MaTepraia U MaTepraia y4eOHUKOB,

- MOJrOTOBKA K MPAKTUYECKUM 3aHATHUSM,

- IOATOTOBKA K TEKYLIEMY KOHTPOJIIO.

[IpakTryeckue 3aHATHS TPOBOJATCS B (hopMe aHAIM3a OU3HEC - MPOILIECCOB KOMITAHUH ¢
Y4€TOM PUCKOB.
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Temarnka NpakTUYECKUX 3aHATUM:

«Ob60ocHOBaHKE BEIOOpA IPUEMOB CHH)KEHUS CTETIEHU PUCKAY.

«O1eHKa pUCKOB OTKPBITHIX BATFOTHBIX TTO3HUIIANY.

«O1eHKa NPOIEHTHOTO PUCKA 110 CTPYKTYPE aKTUBOB U ITaCCHUBOBY.

«O1neHKa KpeIMTHOTO PHCKA 3aeMIIUKaY.

«O1eHKa CTPaHOBBIX PHCKOB HHBECTHPOBAHUSY.

«OneHKa BIUSHUS PUCKOB Ha 3(PPEKTHBHOCTH HHBECTUIIIOHHOTO MTPOCKTa.

«OrneHKa BAMSHUSA pHCKa (PMHAHCOBBIX MHCTPYMEHTOB MHBECTUIIMOHHOTO MOPT(hEs Ha
€ro JIOXOJTHOCTBY.

«O1eHKa BEpPOSTHOCTH OAHKPOTCTBA KOMITAHUH 110 MOAEIISIM.

«CTpareruu XeKUpoBaHusi GUHAHCOBBIMUA HHCTPYMEHTaMH CpodHOro peiHka FORTSy.

I[J'IH IMOATOTOBKHU K INPAKTUYCCKHUM 3aHATUAM PEKOMCHAYCTCA:

- U3Y4YUTb COOTBCTCTBYIOIIUEC TCOPETUUCCKUC BOIIPOCHI, BKJIIOYasa TCMEI,
NpEaACTAaBJICHHBIC B PA3IaTOYHLIX MATCpHUAJIAX;

- OBHAKOMUTLHCA C PCKOMCHAOBAHHBIMU JIMTCPATYPHBIMU HCTOYHUKAMMU

- U3Yy4UTb MCTOAbI OLICHKH PUCKOB U COOTBGTCTBYIOH_[I/Iﬁ MaTeMaTHYEeCKUMI alrIiapar.

6. YueOHas JuTepaTypa U pecypchl HHPOPMAIMOHHO-TEJTEKOMMYHUKANIMOHHOM ceTH
"HHTepHeT", BKIOYaAsA NepevYeHb Y1eOHO-MeTOANYeCKOro odecneyeHus 1Jis
CaMOCTOSITE/IbHOI Pa60ThI 00y4aIOIMXCH MO JMCUUILTHHE (MOTYJIIO0)

6.1. OcHoBHas JUTepaTypa.
1.  DHuukioneaus ¢uHaHCOBOro puck-meHemxmenta. Ilon pexn. A.JI.JIoGaHoBa,
A.B.Uyrynosa. — M.: Ans6una. buznecoykc, 2009.
2. Jomamenko /J[.B., ®Punorenosa [O.}O. VmpaBneHune puckamMmm B YCJIOBHAX
¢uHaHcoBOM HecTabminbHOCTH. — M.: Maructp: UTHOPA-M, 2010.
3. JlaBpymuH u 1p. bankoBckue pucku (0akanaBpuar U Maructparypa). YueOHuk. — M.:
Kunopyc, 2016.
3. A.C.lllankun, B.A.IllankuH. OkxoHOMHYecKue U (uHaHCOBbIE pHCKH. OleHKa,
ynpasieHue, noprdens naBectuuii. — M.: Jlamkos u Ko, 2013.
4. Hlapn VY., Anekcanzaep I'., beitnmu [Lx. MuBectunuu: YueOHuK: nep. ¢ aHri. — M.:
NH®PA-M, 2006

6.2. lonoJIHUTEIbHAS JTUTEPaTypa.

1. bnank N.A. Ynpasnenue ¢punancoBeiMu puckamu. — Kues: Huka-Llentp, 2005 . —
(bubnroTeka GUHAHCOBOTO MEHEKMEHTA. Bpin.12).

2. bypenun A.H. VYnpasienue noptdenem 1eHHbix Oymar. M.: Hayuno-TexHudeckoe
obmecTBo nmenu akagemuka C. 1. Basuiosa, 2007.

3. T'ubcon P. ®opmupoBaHre HHBECTUIIMOHHOTO MOpThens. YnpanieHue GUHAHCOBBIMU
pPHICKaMH: TIep. C aHTJI. — 2-€ u31., uctp. - M.: Anenmna busnec byxkc, 2008. - 276¢.

4. Jlapuonos U1.B. nox pen. Puck — MeHeKMEHT B KoMMepueckoM Oanke. MoHorpadusi.
— M.: Knopye, 2016.

5. Mupkun .M., lobammua U.B., Canun B.H. Cratuctuka (GUHAHCOBBIX PHIHKOB (JUIs
Maructparypsl). YueOunuk. — M.: Kaopyc, 2016.

6. CtpynenkoBa T.B. BamoTHble pucku: aHanu3 U ynpasieHue. YuebHoe nocooue. — M.
Knopyc, 2016

7. B.A.1Iupsie. Monenu (puHAHCOBBIX pHIHKOB. OnTUMalibHbIE TOPT(EIH, yIpaBlIeHUE
¢buHaHcamu 1 puckami. - Jlu6pokom, 2009.

8. JL.H.Tenman, H.[A.DpuamBuiu. YmpaBieHHE PUCKaMH B YCIOBHAX (PMHAHCOBOTO
kpuzuca. — M.: FOuutu-Jlana, 2011.
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9. Mapmamn JI)xon ®. ®unancosas uHxeHepus: [loaHOE pyKOBOACTBO MO (PMHAHCOBBIM
HOBOBBeZieHUsIM: llep. ¢ aHri: YuyeOHUK Ans CTyd. BY30B MO 3KoH. cmen. / Hayu. pen.
I''A.Aracangsa. — M.: TH®PA-M: HOIIK, 1998 .

10. ®adoumu ®. CrnpaBoYHHMK IO HEHHBIM OyMaram ¢ ()UKCHPOBAHHOH IMPOIEHTHOM
craBkoii. T. 2 Onuenka, aHanu3 u ynpasienue: Ilep. ¢ aarn. / @. ®adouuu, C. ManH. — 7-¢ U3,
— M.: Buaesamc, 2008 .

11. ®adoumm @.J[. PeiHOK oOnuranuii: AHaNW3 U CTpaTErwu: Mep. C aHrll. — 2-€ U3]I.,
ucnp. u gon. — M.: Ansnuna busnec byke, 2007.

12. E.A.®enopora, @.M.lllenomaeB, A.M.Epmonenko. @dunaHcoBass  cpena
IpeIIpUHUMATEILCTBA U MIpeAnpuHUMarenbckue pucku. — M.: KanoPyc, 2010.

13. IlIBemos, A.C. IIporeHTHBIE (GHHAHCOBBIC HHCTPYMEHTHI: OIICHKA ¥ XeIKUpOBaHue /
['ocynapcrBennbiit yausepcurtet Breiciias [lkona 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-MeTOANYECKOE 0DecTiedeHne CAMOCTOSITeILHOI PadoThl.

1. Kypacos B.B. Pabouas mnporpamma aumcummiannsl (moayas) bl1.B.JIB.3.2
«YmpaBiieHne GUHAHCOBBIMU puckamu». HampaBienue moaroroBku (cneruanbHocTh) 38.04.02
«MeHemKMeHTY». «PUCK - MEHEIDKMEHT H cTpaxoBoit ouszHec». — M., AHX uI'C, 2017.

6.4. HopMaTUBHbBIE NPABOBBIE TOKYMEHTHI.
1. Harmonanehslii cranaapt Poccuiickoit ®@enepanuu. I'oct P UCO / MOK 31010 - 2011.
MenemxMeHT pucka. MeTtosl onieHkH pucka. — M.: Crangaptungopm, 2011

6.5. UnTepHeT-pecypchl.
1. Caiir www.finam.ru
2. Caifir WWW.moex.ru
2. Caitt www.rbc.ru
3. Caitr www.Risk.Gap.ru

6.6. Unble HCTOYHMKH.

1. Meroauka CreditRisk+ B kiaccuueckom BapuaHTe, pa3paOOTaHHOM aHATUTHKAMHU
6anka KpenutrCaucc.

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

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

http://lwww.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://www.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. KonwvecTBeHHBIM aHanmu3 KpeauTHoro pucka. M. IlomazanoB; bankoBkue
Texnomoruu, N 2, 2004

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

8. O1eHKa BEpOSTHOCTH OAHKPOTCTBA MPEANIPHUITHS IO (PMHAHCOBBIM

nokazatessimM. [lomazanoB M.B. , k.¢.-m.H., Komnokonosa O.B.

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

9. Mogenb 0aHKPOTCTB rOCyAapCTBEHHBIX CYObeKTOB PD 110 pUHAHCOBBIM H

SKOHOMUYECKHUM Iokazarernsam. [lomazanos M.B., Ilerpyk T.B.

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

10.Meroauka BeIIEIICHUS cpyaa 1edoita U3 Crupda J0XOJHOCTH

oOymranuii. [Tomasanos M.B.

http://www.creditrisk.ru/publications/files_attached/egar-credit-riskmethods.pdf
(ITomazanor M. B.; XKypnain "PeiHok nenasix 6ymar™, Nel,2006. "OrcupsgoBkaedonram™)

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.  MarepuaabHo-TexHHYecKas 6a3a, MHGOPMALMOHHbIE TEXHOJIOTHH, IPOrPAMMHOE
o0ecrnieyenue U MH(POPMAIMOHHBbIE CTIPABOYHbIE CHCTEMBI

JUia mpoBeneHUs 3aHATUH MO JAUCLUUIUIMHE HEOOXOIUMO CJENYIOIIee MaTepHabHO-
TEXHHUYECKOe o0ecrieueHure: yueOHble ayIMTOPUH JJIs MPOBEICHUS 3aHITUI CEMUHAPCKOTO THIIA,
TPYIIOBBIX W WHIWBUAYAIBHBIX KOHCYJIbTAllUMA, TEKYIIETO KOHTPOIS W MPOMEKYTOUHOM
aTTecTalllu, JJIsl CAMOCTOSITENILHOW pabOThI: YUTANBHBIC 37Tkl OUOTUOTEKH.

[Mporpammuoe obecnieuenune: MS Office Professional Plus 2016.

JoctymnHble pecypchl HHPOPMAIIMOHHOM Cpe/ibl aKaJIeMUH BKITIOYAIOT:

* JJIEKTPOHHOE XPaHWIHILE HAy4YHO-00pa30BaTEIbHBIX PECYPCOB C  BO3MOXKXHOCTSIMH
yIaJIeHHOTO0 JOCTYyIa Ha 6a3e COBPEMEHHOTO TEIEKOMMYHHUKAIIMOHHOTO KOMILIEKCa,

* 0a3pl JIAaHHBIX DJIGKTPOHHBIX IMYOJMKAIUNA, OJJICKTPOHHBIX NEPHOJUYCCKUX HW3IaHUN
HAyYHOTO U y4eOHO-METOINYECKOTO HAIIPABIICHUS;

* MeIMa-CTYAUS JJI POBEJCHUS TEICKOH(EPEHIINIA;

* JJIEKTPOHHBIA OMOTMOTEUHBIN (HOH/I.
Nudpopmannonnsle cipaBounble cucteMbl: Hayunas 6ubnuorexka PAHXul'C. URL:
http://lib.ranepa.ru/;
Hayunast anextponnas 6ubiunoreka eLibrary.ru. URL: http://elibrary.ru/defaultx.asp;
HanmonaneHas snekrponnas 6ubnuoreka. URL: www.nns.ru;
Poccwuiickas rocynapctBennas 6ubnmorexa. URL: www.rsl.ru;
Poccuiickas HarmoHansHas 6ubanorexka. URL: www.nnir.ru;
DnexTponnas oubnmoreka Grebennikon. URL: http://grebennikon.ru/;
DeKTpoHHO-0MOIMoTeuHas cuctema M3narenscrBa «Jlanpy. URL: http://e.lanbook.com;
DnekTpoHHo-6ubIHOTeHas cuctema FOPAIT. URL: http://www.biblio-online.ru/.

7.1. Cnnucok yueOH0-1200paTOPHOT0 000PY/10BAHUA:
- IEPCOHAJIbHBIN KOMIIBIOTEP C BBIXOAOM B MIHTEpHET;
- MYJIbTUMEUWHBINA TPOEKTOP.
7.2. IlporpaMMHBbIe, TEXHHYECKHE W JJICEKTPOHHbIE CPeICTBAa 00y4YeHHUs] M1 KOHTPOJIS
3HAHMH CJIylIATeJIei:
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
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