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1. IlepedyeHb MIaHMPYEMBbIX Pe3yJIbTATOB 00yUYEeHHUS MO JUCUUILIMHE (MOAYJIIO0),
COOTHECEHHBIX € IVIAHUPYEMbIMH Pe3yJIbTATAMHU OCBOEHHS NMPOTrPAMMBI

1.1.

Hucuunnmna

b.B.12

«KopriopatuBHbIE

CUCTCMBI PUCK-MCHCI?KMCHTA»

obecreyuBaeT OBJIAZICHUEC CICAYIOIUMHU KOMIICTCHIUAMM:

- CIIOCOOHOCTBIO HCIIOJIB30BAaTh COBpPCMCHHBIC MCTOIBI

YIIpaBJICHUA KOPIIOPATUBHBIMU

buHancamu i pemeHus crpaterndeckux 3anad (ITK-6) - 1K 6.4 4 srar.

1.2.

B pesynbrate 0CBOGHUS TUCIHUILIMHBI Y MATUCTPAHTOB JIOJKHBI OBITH CHOPMHUPOBAHBI:

OTD/TD
(npu Hanuyuu
npogcmanoapma)l
npodeccuoHaibHbIe
IEUCTBUSA

Kox sramna
OCBOEHUI
KOMIIETEHIINHU

PesynbTarel 00yueHus

Paspabotka
OTIEIbHBIX
HaIlpaBJICHUN PUCK-
MEHEIKMEHTA

IIK-6.4 4 5tan

3HATD:

- COACP’KaHUE U COCTABIIAOLLNE 3JIEMEHTBI PUCK-
MEHEKMEHTA,;

- IIOJXO/IbI K IOCTPOEHUIO CUCTEM YIIPABICHUSA
[pUCKaMH,

- [I0CJIE/I0BATEIbHOCTH Pa3pabOTKU CUCTEMbI PUCK-
MEHEKMEHTA,;

- CTaHIapThl pPUCK-MEHEIPKMEHTA,

- METO/IbI, HUCIIOJIb3YEMBIE JIJI1 OLEHKH PUCKOB;

- IIOJXOJIbI K CTPECC — TECTUPOBAHMUIO.

YMETb:

- IPOBOJIUTH AHATIN3 U OLIEHUBATh PUCKH;

- KPUTHYCCKU OCMBICIIMBATH U UCIIOJIL30BATh
OTEUECTBEHHBIN U 3apPYOEKHBII OMBIT YIIPaBICHUS
[prcKamu;

- IPEICTABIATh UTOTH MPOJICTAHHON pabOThI B BUIE
0TYETOB, pedeparoB, cTaTteir, 0hOPMIICHHBIX B
COOTBETCTBUU C UMEIOIIUMUCS TPEOOBAHUSIMU;

- CAMOCTOSITEIIEHO MTPHOOPETATh M UCIIOIH30BATh
HOBBIC 3HAHUS U YMEHUSI.

BJIAICTD.

- HaBbIKaMU BbIOOpA METOJIOB OLIEHKH PHCKOB C

[YI€TOM UX OCOOEHHOCTEH JIJ1si KOHKPETHOTO OM3HEC —

mporecca;

- HABBIKaAMH c60pa U IMOATOTOBKU HAHHBIX JJI1 OIICHKHU

[PUCKOB,

- HABBIKaMH HpI/IMeHeHI/ISI Ha HpaKTI/IKe HeO6XO)II/IMI)IX

METOJIOB OLIEHKHU PUCKOB,;

- HaBbIKaMU MTOCTPOEHUS MTPO(UIIS PUCKOB U KapThl
HCKOB.

ObecneueHue

b exTuBHON
PaboThI CUCTEMBI
VITIPaBIICHUS
pUCKaMU

IIK-6.4 4 5tan

3HATD!

- HALIMOHAJIBHBIE U MEXKTYHAPOIHBIE JIOKYMEHTHI,
CTaHJAPTHI, JIYYIIHE IPAKTUKU 10 IIOCTPOCHUIO
CHCTEM YIPABIICHUS pPUCKaMU;

- 3aKkoHozAaresnbCcTBO Poccutickoit denepanuu u
OTpacJIeBbIE CTAHJAPTHI 110 YIPABICHUIO PUCKAMU;

- OTPACJIEBbIE CTAHAAPTHI 110 YIIPABICHUIO PUCKAMY,
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- IPUHIIUIIBI IOCTPOEHUSI CUCTEM YIPaBICHUS
HCKaMHU.

YMeTb:

- pazpabaTheIBaTh 1 00OCHOBBIBATH CTPATETHIO U
TaKTUKY yIPaBJICHUS pUCKAMU;

- 000CHOBBIBATH BBIOOP CTPYKTYPHI CUCTEMBI
YIIpaBJIEHUS pPUCKAMU;

- pa3pabaThIBaTh OPraHU3alMOHHYIO CTPYKTYPY
CUCTEMBI YIIPaBJICHUS PUCKAMU;

- BJIaJICTh HaBbIKAMH BHEJPEHUS CUCTEMBI
yIIpaBJIEHUS PUCKAMU;

- IOHUMATh U MPABWIIBHO IPUMEHATh TEPMUHBI U
[TPUHLIMIIBI PUCK-MEHEPKMEHTA.

BJIAJ1CTh!

- HaBbIKaMU IIPOBEJICHUS pacueTOB IOKa3aTesel
HKOHOMHUECKON J0OAaBIEHHON CTOMMOCTH U
CKOPPEKTHPOBAHHOW Ha PHCK PEHTA0CIbHOCTH
KaIuTana;

- HaBbIKaMU IIOCTPOEHHUS CTPYKTYPbI CUCTEMBI
YIIpaBJIEHUS PUCKAMU KOPIOpALVH;

- HaBbIKaMU OIIpEENICHUS JOKHOCTHBIX
00s13aHHOCTEH CIIEUATUCTOB 110 PUCK-MEHEPKMEHTY;
- peasin3anysl 1jaHa MoCTPOEHUS CUCTEMBI
yIIpaBJI€HUS] PUCKAMM.

2. O0beM U MecTO JMCHUIIMHBI (Moay.as) B ctpykType OIl BO

O0beM QMCHUIIIHHBI

HucuumuimHa b1.B.12 «KoprnopaTuBHbIE CHCTEMbI PUCK-MEHEI)KMEHTa» B COOTBETCTBHE
¢ yueOHBIM IUIaHOM H3ydaeTcs B 4 ceMecTpe Ha 2 kypce. OOuiast TpyA0€MKOCTh TUCHUIUIMHBI 2
3a4ETHBIC €AVHUIIBI.

OcBoeHME JUCHUIUIMHBI ~ ONUpaeTcs Ha MHUHUMAIbHO HEOOXOJUMBIH  00bEM
TEOPETUYECKUX 3HAaHMH B 00JAacTHM aHanM3a PHIHOYHOM cpelabl M (PUHAHCOBOTO COCTOSIHUS
KOMIIaHUi, a TaKKe Ha MPUOOPETEHHbIE paHEe YMEHHSI U HaBbIKW aHAJIN3a PUCKOB U MPUHATHS
YIPaBIEHYECKUX PEILICHUN.

Mecro nucuumiaunbl B ctpykrype OII BO

JucuumuimHa peanusyercs Iociae HM3yYeHUs JUCLUIUIMH: «MareMaTH4ecKue OCHOBBI
(¢uHAaHCOBOTO MEHeKMEHTa», «DHUHAHCOBas cpeJa U NPEeIIPUHUMATEIbCKUE PHUCKNY,
«YnpapineHue GUHAHCOBBIMU PUCKAMHI.

KonuuecTtBo akageMHUYeCKMX 4YacoB, BBIJCIEHHBIX Ha KOHTakTHYO palboTy cC
npenojaBareneM — 24, Bkmouyas 24 uyaca TpakTHUECKUX 3aHATHH (cemuHapoB). Ha
CaMOCTOSITEIIHYIO pa00Ty 00yJaromuXcs MPeTycCMOTPEeHO - 48 Jacos.

dopma IpOMEKyTOUHON aTTECTallMd B COOTBETCTBHE C y4EOHBIM IIAHOM — 3aueT.




3. Conep:kaHue U CTPYKTYPA AU CHUILIMHBI (MOIYJIs1)

O0beM aucuMNJINHBI (MOYJIs), Yac.
KonrakrHast paGora Popma
TEKYyLIero
00yYarouuxcs ¢ KOHTpOJS
Ne /o Haumvenosanne Tem npenoaaBaTeiemM ycrneBaeMocTu
(pasnenos), Bceero 10 BHIAM Y4eOHBIX 3aHSATHI cp -
MMPOMEKYTOYH
ggg’ ﬂ%(l?;,/* I}IS(/)?*O, KCP oiz‘ll) aTTec}T,amm
Ounasn ¢popma odyuenusn
Tema 1 Opraam3anus pucK 12 4 4 8 PO, ]I
- MCHE[PKMEHTA
Konnenius
Tema 2 HWHTETPUPOBAHHOTO 12 4 8 P,O. I
PHCK -
MEHEDKMEHTA
IToctpoenue
Tema 3 CUCTEM PHCK - 12 4 8 P,O, J1
MEHEIKMCHTA
Temad | CTAHAAPTRI PHCK - 12 4 8 P,0, ]I
MEHEDKMEHTA
Pazpabotka
Tema 5 METOI0JIOTHH 12 4 8 P,O, J1
OIICHKH PUCKOB
bankoBckue
Tema 6 CHUCTEMBI PUCK - 12 4 8 P,O,
MEHEDKMEHTA
[IpomexyTouHas aTTecTarys 3auer
Bcero: 72 24 48
Ipumeuanue:

* — npu npumeHeHuu SNEKMPOHHO20 00YHeHUs, OUCHAHYUOHHLIX 00PA308AMENbHLIX MEXHOI0UU 6

coomeemcmeuu ¢ y4eOHbIM NAAHOM;
** — hopmel mexywezco konmpoasn ycneeaemocmu. onpoc (O), mecmuposanue (T), koumponvuas paboma
(KP), xonnoxsuym (K), acce (3), peghepam (P), oucnym (/]) u op.

Conep:kaHue TMCHUIIHHBI (MOYJIf)

Tema 1. Opranusanusi puck - MEHeI)KMEHTA

Copepxanne puck-MeHemkMeHTa. (COCTaBIAIOIIME AJIEMEHThl PUCK-MEHEIKMEHTA!
cTparerus, TakThka. [logcucTeMbl cHCTEMBI YIPABICHHsS] PUCKOM: YIPABIISIONIAs MOJCHUCTEMA,
00BeKT ynpasieHus. DyHKIMU cyObekTa ynpasieHus. OyHKIIUN 00beKTa YIpaBICHUS.

[Ipouenyps! ynpaiaeHus: puckamu. OO11IMe 3Tarbl Mpoliecca yrpaBiIeHUs pUCKaMU.

YpOoBHU yIIpaBII€eHUs pUCKAMHU.

[Togxoapl K TOCTPOCHHIO CHUCTEMBI YIpPaBICHHMs pucKkamu. LleHTpanu3zoBaHHas
crpykrypa. [Ipeumymiectsa u HegocTatku. [leneHTpanu3oBanHas cTpykrypa. IIpeumyinecrsa u
HEJOCTaTKH.

dakTopbl BEIOOpA CTPYKTYPHI CHCTEMBI yIIpaBieHHUs puckamMu. HampaBieHust cpaBHEHUs
CTPYKTYp CHCTEMBI ympaBieHus puckamu. OOmme Kputepuu cpaBHEHHS 3((HEKTHUBHOCTH
CTPYKTYpP CUCTEM YIIPABIICHUS PUCKAMU.




O6mme pexkoMeHmanuu 10 (GOpPMHUPOBAHUIO A(PPEKTUBHOM CHUCTEMBl YIPaBICHUS
pHUCKaMHU.

Tema 2. KoHuenuusi HHTErpPMPOBAHHOI0 PUCK — MEHE:KMEHTA

[Ipennochuiku BO3HUKHOBEHUS! KOHIICTIIIMM WHTETPUPOBAHHOTO YIPABICHUS PUCKAMU,
KaKk HOBOW CTpaTeruH ynpaBjeHUs. | JaBHAs 1eib WHTETPUPOBAHHOTO PUCK — MEHEHKMEHTA.
['maBHBIM MOpPUHOUI  KOPIOPATUBHOTO pHUCK-MEHEMKMeHTa. KilroueBble COCTaBISAIOIIKE:
OpPraHU3alMOHHOE COMPOBOXKIEHHE; METOJIOJIOTHYECKOoe obecreyeHrne; WH(POPMAIMOHHO-
AHAIUTUYECKUE CUCTEMBI.

OyHKIUY yIpaBIeHUs] pUCKaMU Ha mpeanpustuu. OnpeaeneHne CKIOHHOCTA K PUCKY H
BbIOOD «tipoduiist pucka». Kapra puckos. KonndyecTBeHHas olleHKa COBOKYITHOIO pucka. Mecrto
NOJpa3IeIeHUil pUCK-MEHEKMEHTA.

Konnenmus skonomuueckoi nobapneHHoi ctoumoctu EVA. JloctonHcTBa moka3aTens
EVA. Henocratku nokazarenst EVA. CkoppekTupoBaHHasi Ha pUCK pEHTAa0EIbHOCTh KaluTaaa —
RAROC. [Jocrouncrpa nokazarenss RAROC. Cnaosie cropoust RAROC.

Tema 3. IlocTpoeHne cUCTEM PUCK-MEHETKMEHTA

[TocnenoBarenbHOCTh Pa3pabOTKU CHUCTEMBI PHUCK-MEHEKMeHTa. OpraHuzanusi |
pa3paboTka o01Ieil TOTUTHKU PUCK-MeHeKMeHTa. Mnentudukanus puckoB. OneHKa pUCKOB U
pe3yabTaTOB UX BO3ACUCTBHUS Ha OM3HEC KOMITaHUH. Pa3paboTka METOUK PUCK-MEHEKMEHTA.
@opMHpPOBaHUE CHCTEMbl MOHHUTOPHMHIA M KOHTpPOJsA. Ponb BbICIIEr0 pPYyKOBOJCTBA BO
BHE/JPEHUU CUCTEMbI PUCK-MEHEPKMEHTA Ha NPEANPUATUH.

KiroueBble acnekThl 3(@eKTHBHOI CHUCTEMBbI pHCK-MEHEmKMeHTa. Pacmpenenenue
noixaomounii. [Ipouenypsl, TpeOyromme HanOonpmMX 3arpar. Hammume crpareruu yrnpabieHHs
prckamMu B KoMmnaHusx. OLeHKa CHIIbHBIX CTOPOH KoMnanuu. OneHKa clabblX CTOPOH KOMITAaHUH.
Hcnonb3oBaHue pe3yabTaTOB aHalIW3a B CTpaTerMyeckoM ympasiieHMHM. OIlleHKa PpPBIHOYHBIX
BO3MOXKHOCTEH M yrpo3. O011as oleHKa CTpaTernyecKoro yrpasieHUs: pUCKaMU.

HanpagieHus coBepiieHCTBOBaHUS CUCTEM YIPABJICHUS pPUCKaMU.

Tema 4. CTanapThl PUCK — MEHEI)KMEHTA

[TpuunHbl HEOOXOIUMOCTH MPUHATHA cTaHAapTOB. OCOOEHHOCTH CTaHAApPTOB PHUCK —
MEHE[KMEHTA.

Crannapt ynpasnenus puckamu FERMA. Tlpouecc puck — mMeHemxkMeHTa. MeTosbl U
TEXHOJOTMM uAeHTU(UKanuK puckoB. KauecTBeHHass / KOJMYECTBEHHAsl OLIEHKA PHUCKOB.
Meponpusitus 1o ynpabieHHIO puckamu. OT4eT O pucKaXx M HH(POPMALMOHHBIE MOTOKH.
OpranuzanvoHHasi CTPYKTypa U PUCK MEHEJKMEHT. MOHUTOPUHT.

Crannapt puck — meHemkmeHnta COSO. dyHnameHTaIbHBIE KOHIENLHUU YIPaBICHUS
puckamu opranuzanuu. KoHuenTtyaiabHble OCHOBBI yIpaBiieHHs puckamu opranusanuii (ERM
COSO). Mogens COSO: nenu, KOMIOHEHTHI, NMO/Apa3AeiaeHus opranu3annu. I((HEeKTUBHOCTh
npolecca ynpasiieHus: puckamu. OrpaHuyeHusi, peKOMEH Ialluu 10 UCTI0JIb30BaHUIO.

Mexnaynapoansiii crangapt MCO 31000:2009 «MenemxmeHT pucka. [IpuHuuner u
pykoBoAcTBO». IloHsTHs puck — MeHemxMenTa. MHppacTpykTypa MEHE)KMEHTA PHUCKa.

[IpyHIMIBI pUCK — MEHEKMEHTA. B3anMOCBSI3M B CHCTEME PUCK — MEHEIKMEHTA.
[TomtHomoums u o6s13aTenbeTBa. PazpaboTka uHppacTpykTypsl. IHTErpanus B opraHu3aiioHHbIe
IIPOLIECCHI.

Buemnne w BHyTpeHHHWE MexaHW3Mbl oOmeHa wuH(opmanuein. Ilpomecc puck —
MeHekMeHTa. [Tpu3Haku 3¢ (heKTHBHOrO MEHEPKMEHTA PUCKOB.

Tema 5. PazpaGoTka MeT01010THH OLIECHKH PHCKOB
[Iporecc onenku pucka. Unentuduxarus pucka. AHanm3 pucka. CpaBHUTENIbHAs OLICHKA
pucka. [IppuMeHeHre OLIEHKH pUCKa Ha Pa3JIMYHbIX CTAIUAX )KM3HEHHOT'O LIUKJIA.



Bri6op metoma. dakTopbl, BIUAIONIME Ha BHIOOP METOJOB OIEHKH: JOCTYIHOCTH
PECYpCOB, XapaKTep U CTENCHb HEOMPEICTICHHOCTH JaHHBIX ¥ HH(DOPMAIIUHU, CII0)KHOCTh METO/IA.

Bupl MeTo10B orieHku pucka. KiroueBbie METOIbI OIIEHKH PUCKOB.

Mo3roBoii mTypMm (MpOIECC BBHIMOJHEHUS METOJIA; BXOAHBIE U BBIXOJHBIC JIaHHBIC,
MpEeUMyIecTBa U HexocTaTku). [IpenBapuTenbHbId aHAIM3 OMACHOCTEH (TIPOIecC BBIMOTHEHUS
METO0/1a; BXOJHBIC M BBIXOJHBIC JAHHBIC; MPEUMYIIECTBA M HEJOCTATKH). AHAIU3 CIEHAPUEB
(portecc BBIMOJHEHUS METO/Q; BXOJIHBIC U BBIXOJHBIC JAaHHBIC, MPEUMYIIECTBA U HEIOCTATKH).
Meron ananu3a BO3JA€MCTBUSL HA OU3HEC (IIPOIIECC BBHIMOJIHEHUSI METO/1a; BXO/JIHBIC U BBIXO/JIHbBIC
JaHHBIE; TPEMMYIIECTBA W HeAOCTaTku). [IpUYMHHO-CIENCTBEHHBIM aHamu3  (Iporecc
BBITIOJIHEHHSI METO/1a; BXOJHBIC M BBIXOJHBIC JIaHHBIC; MPEUMYIIECTBA U HEIOCTaTKH). MeTon
«rajcTyk-6abouyka» (mpolecc BBIIOJHEHUS METO/a; BXOJHBIE W BBIXOAHBIC JIaHHBIC,
IIPEUMYIIIECTBA U HEJOCTATKH).

Tema 6. BankoBcKHe cUCTeMbl PUCK- MEHEI)KMEHTA.

Crpecc — TtectupoBanue. llenb ctpecc — TectupoBanus. Ilogxomel k crTpecc —
TECTUPOBAHUIO (aHAIM3 YYBCTBUTEIBHOCTH, CLEHApHbI aHaliMu3, OLEHKAa MaKCUMaJIbHO
BO3MOKHOI'O YOBITKA, CTATUCTUYECKOE OLIECHUBAHUE C IOMOILBIO MOJIeNei).

CrangapTHble cLEHapUM JUisl MPOBEAEHUS cTpecc-TecTupoBaHus. OOue TpeboBaHuUs
bazenbckoro komurera no 0aHKOBCKOMY Hajazopy. I'pynmsl cueHapueB. «lllokoBsie» crieHapuu
JUIsl poccuiickux 6aHkoB. HegocraTku cTpecc — TeCTUPOBaHUS.

Puck HeanexkBatHOocTH Mojenu. Pexomenpanuu bazenbckoro KkomMureTa MO CHHXKEHUIO
MO/JICJIFHOTO PUCKa M TOBBIIICHUIO 00OCHOBAHHOCTH MOy4aeMbIX OIeHOK. CIIOCOOBI CHUKEHUS
MO/JICJIBHOTO PHCKA.

WuterpupoBannoe ympasinenue puckamu OAO «Coepbank Poccuwm». [lpunHiumns
OpraHu3allil CHCTEMbl PHCK — MEHEeIKMeHTa. PacnpeneneHue OCHOBHBIX (QYHKUHMH U
oOs3aHHOCTel. ba3zoBelil nepedenb puckoB. [IpodunsHble nonpazaenenus. MucTpymentapuii u
METOJOJIOTUS ~ HMHTEIPUPOBAHHOIO  yNpaBieHUs  puckamMu.  OCHOBHBIE  DJIEMEHTHI
MHTETPUPOBAHHOM CHCTEMBI yIIpaBIeHUs puckaMu [ pymmsbl.

4. Martepuajibl TeKylIero KOHTPOJIsl ycreBaeMoCTH yuyammxcs U DoHI 01eHOYHbIX
CPeACTB MPOMEKYTOYHOM aTTEeCTAUMH 10 AUCHUIIMHE (MOAYJII0)

4.1. cDOpM]’:;I 1 MCTOABI TEKYILICTO KOHTPOJIA YCIICBACMOCTH U HpOMG)KyTO‘-IHOﬁ aTTeCTalu.

4.1.1. B xone peanu3zanuu TUCHUILUIUHBI «KOHIENIIMH U MOJAETH PUCK —MEHEKMEHTa)
UCTIOJIB3YIOTCS CIIEIYIOIINE METOIBI TEKYIIETO KOHTPOJIS YCIIEBAEMOCTH O0YUJaIOIIHXCS:

— IpU MIPOBEJICHUH 3aHATHI JTEKIIMOHHOTO TUMA!

Onpoc, oucnym.

— TIpU TIPOBEICHUH 3aHATHI CEMUHAPCKOTO THUIIA!

Onpoc, oucnym, mecmuposanue.

— IIpU TIPOBEICHUH MPAKTUYCCKUX 3aHITHIA:

mecmuposaHue.

4.1.2. IlpoMexxyTouHasi aTTeCTaIys MPOBOAUTCS B hopMe:
3auema.

4.2. MartepuaJjibl TEKyIIero KOHTPOJISA YCIIeBAeMOCTH.
BapwnaHTbI 3ajaHNli TEKYIIErO KOHTPOJIA.

3apanue 1. K ¢yHkmusm cyObekTa ympaBieHUS CHUCTEMBI PHUCK — MEHEHKMEHTA
OTHOCHTCSL:
1. KOHTpOJB: MpOBEpKa OpraHU3alru padoThI MO CHIXKEHUIO CTENIEHH PUCKA.
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2.
3.
4.

OpraHu3aIys pa3pelIeHus pUcKa;
OpraHu3alys pUCKOBBIX BJIOKEHHUM KamuTania;
opraHu3anus padoThl 10 CHIYKCHHUIO BETMYNHBI PUCKOB;
3aganue 2. Kax msmenurcs BennunHa EVA>koHOMHUYECKONH N00AaBIEHHOW CTOMMOCTH

IIpHu BO3paCTaHUuH (bHHaHCOBBIX PUCKOB KOMIIAHHUHU 1 POCTC CTOUMOCTHU er,[[I/ITOBr.7

1.
2.
3.

BennurHa EV AskoHOMUYeCKO# 100aBIeHHONW CTOUMOCTH YBEIUUUTCS;

BennunHa EVAskoHoMudeckoit 100aBIeHHON CTOUMOCTH YMEHBIITUTCS;

BennunHa EVAskoHoMuueckoi 100aBIeHHONH CTOMMOCTH HE U3MEHUTCSL.

3ananue 3. Eciu Bo3pacTaeT MPOICHTHAS CTaBKa, UCIIOJIb3yeMast Il TUCKOHTHPOBAHUS

6y2[yH_II/IX A0X0O0B, TO TCKYyIIAsA CTOUMOCTD 3TUX JOXOOOB:

1. Bo3pacraer;
2. yMEHBUIAEeTCs;
3. ocTaercsi HEeM3MEHHOM, TaK KaK HE 3aBUCHUT OT IPOLICHTHON CTaBKH.
3aganue 4. [IpeumyniecTBa JELEHTPAIM30BAHHOM CTPYKTYphl CHUCTEM YIpPaBIICHUS

pUCKaMu:

1.

2.

HKOHOMHS CPEJICTB Ha COAEPKAHUE CTPYKTYPHOI'O MOJAPA3/eNICHNUs 110 YIIPABICHUIO
pPHCKaMU 32 CUET ero YUCICHHOCTH;

OIIEHKA Y3KOCIICIIMAIM3UPOBAHHBIX PUCKOB CTPYKTYPHBIMH TOIPA3ICICHHUSIMH,
3aHUMAIOIIUMUCS YTUMU BOIPOCAMH KaXK[IbIi ICHb;

CyOBEKTUBU3M B OI[EHKE PUCKOB, CTPEMJICHHUE 3aHU3UTh 3HAYMMOCTh PUCKA WITH
MOBBICUTH MIPEJCTABICHUE O CTENICHH €T0 MOKPBITHUS;

WBJTUIITHSS IEPECTPaxoBKa — JOMOJHUTEIBHBIE PACX0/IbI HA (MHAHCHPOBAHHUE PUCKA;
3aganue 5. O0mue KpuTepuu cpaBHeHUs QP (HEKTUBHOCTU CTPYKTYP CUCTEM YIPaBJICHUS

pUCKamu:

1.

2.
3.
4

el o

AN

YHHUBEPCAIbHOCTh TPUMEHEHNUS;

3aTpaThl Ha COJIEPIKAHMUE;

npUOBLIb 0 HATOTO00I0KEHUS;

CTOMMOCTH COOCTBEHHOI'O KaITUTaJa.

3apanue 6. JloctonHcTBa nokasarens EVA:

MOBBIIIeHHE Y(PPEKTUBHOCTH UCTIOIB30BAHMS aKIIMOHEPHOTO KaruTajaa KOMIAHUH 33
CYET MHBECTUPOBAHUS B IMIPOEKTHI C MOJOKUTEIbHON 3KOHOMUUYECKOM, a HE
OyxraiaTepckoi npuObLIbIO;

CTUMYJIMPOBAaHHUE SKOHOMHUU Ha pa3Mepe aKIIMOHEPHOrO KalluTasaa Ipyu MPUHATUH
YIPaBJICHUYECKUX PEUICHUN;

MOKa3aTelb SKOHOMHUYECKOHN MPUOBLIN MPUMEHSIETCS] B OCHOBHOM JJIsI OIICHKH YK€
CYIIIECTBYIOIINX KOMITAaHUI M HaMpaBJICHU OU3HECa, U OH MEHEee MIPUTOJIEH ISl OIEHKH
HOBBIX MPEANPUATHH, paOOTAIONINX B OTPACISIX U PHIHKAX C BHICOKMMH TEMIIAaMU POCTa;
SKOHOMHUYECKAsI MPUOBLTH SBISIETCS aOCOTIOTHON BETUYMHOM, YTO JIeaeT €
HECOIMOCTaBUMON MEXY pa3InYHBIMU M0 MACIITa0y KOMITAHUSAMHU U TIOJIpa3ACICHUSIMU.
3aganue 7. OluH U3 CTaHIApPTOB Pa3pabOTKU CUCTEM YNPABICHUS PUCKAMU:

cranaapt OPIC;

crangapt FERMA;

cranaapT MIGA;

crannapt CAPM;

3ananue 8. /[uarpamma VcukaBbl CTpOUTCS MPU OIIEHKH PUCKOB IMMOCPEACTBOM:
aHaJmM3a BO3JCHCTBHS Ha OM3HEC,

MPUYUHHO — CJIEICTBEHHOT'O aHAJIN3a;

METO/1a CIICHAPHEB;

MpEeABAPUTEIILHOTO aHATN3a OMACHOCTEH.

3aganme 9. HemoctaTku JELEHTPATU30BAHHOM CTPYKTYPBl CHCTEMBI YIPaBJICHUS

PHCKaMHU:



1. CIOXHOCTH B MIOJYYEHUH CBOJIHOM MH(GOPMAITUHU TI0 PUCKAM;

2. cyOBEKTHBH3M B OILICHKE PHUCKOB, CTPEMJICHHE 3aHU3UTh 3HAUUMOCTh PUCKA WU
MOBBICUTH TIPEJICTABIICHUE O CTETICHH €T0 TIOKPBITHS,

3. SKOHOMWUS CPEICTB Ha COJACPKAHUE CTPYKTYPHOTO MOAPA3ACTCHUS 110 YIIPABICHUIO
PUCKaMHM 3a CYET €r0 YHUCICHHOCTH;

4. yder crenupuyeckux (pakTOPOB MPH OIEHKE PHCKA U €ro BO3IACHCTBHS Ha paboTy

KOMITaHUH;

3apganue 10. Onun U3 cTaHAapTOB pa3pabOTKH CUCTEM YIIPABIICHUS PUCKAMH:

crangapt NORDA,;

cranaapt COSO,;

crangapt ART,;

crangapt CAPM;

3aganme 11. Henocrarku nokasareinss EVA:

POOJIEMATUIHOCTH OIPEICICHISI SKOHOMHYECKOH MPUOBLIU 110 OTISIBHBIM TIOIpa3ICICHUSM,

JUTSL KOTOPBIX TPYAHO OOBEKTUBHO OLEHUTH UX BKJIAJ B CO3JaHKE MPUOBUIN W/UIIH UX JIOJIO B

AKIIMOHEPHOM KaIlUTaJIe;

BO3MO>XHOCTh MAHMITYJIUPOBAHHUSI IOKA3aTeNIEM SKOHOMUYECKON MPUOBLITHU C LIEIbI0 YBETUYCHUS

BO3HATrPaXICHUS B KPATKOCPOYHOH TMEPCIICKTHUBE;

CTUMYJIMPOBAaHUE SKOHOMHUH Ha pa3Mepe aKIIMOHEPHOTO KaluTaia Mpy MPUHATHH

YIPaABJICHUYECKUX PEUICHUN;

0osee 0ObEeKTHBHAS OllEHKA BKJIaJa KaKJ0r0 PyKOBOJUTENS B CO3aHNE YKOHOMUYECKOM

npuObUIN KOMIIAHUH.

3aganue 12. OOmwue kputepuu cpaBHEHHS J(PGEKTUBHOCTH CTPYKTYp CHCTEM
YIIPaBICHUS PUCKAMH:

1. ypoBeHb OOBEKTUBHOCTH U TOYHOCTHU IIPH aHAIHU3E PUCKOB;
2. CKOpPOCTb NOCTYIUICHUS 1 0OMeHa HH(OpMAaIHEei;

3. cpeaHeB3BelICHHAs] CTOMMOCTh KaluTana;

4. BBIpYYKa OT MPOJAK.

3aganue 13. Kak uzmenurcsa Beanunna EVAskoHOMUUeCKOH H00AaBIEHHOW CTOMMOCTH
IIPY BO3pacCTaHUM YPOBHS UHQISAINU?

1. Bemmumna EVAskoHOMUYecKoi 100aBICHHONW CTOUMOCTH YBEITHUUTCS;
2. BemmunHa EVAsKOHOMHYECKO T0OABIICHHOW CTOMMOCTH YMEHBIITUTCS,
3. BenumumHa EVAskoHOMHUYECKO# J00aBICHHONW CTOMMOCTH HE U3MCHUTCS.

3aganue 14. PUCKOBAaHHOCTD BJIOXKCHMI B aKIIUU KOMIIAHHMI ¢ M3MEHEHHMEM IIJIOTHOCTH
pacmpesieieHus: BEPOSTHOCTEH BO3MOXKHBIX HCXOJIOB IO TMOJYYEHHIO JO0XO0Ja MEHSETCs
CJIEIYIOIIUM 00pa3oM:

1. 9em BbIIIIE MJIOTHOCTH PaCHpEe/IENICHNsI, TEM BBIIIE PUCK;

2. 94eM HIDKE TUIOTHOCTB PACIIPE/ICTICHHS, TEM BBIIIIC PHCK;

3. 4eM HUXKe TIOTHOCTh PaclpeIeIeHHs], TEM HIKE PHCK;

4. HE 3aBUCHUT OT ITUNIOTHOCTH PaCIIpEICIICHUS.

3aganue 15. Oynkunn 00beKTa yIPaBICHHUS B CUCTEME PUCK - MEHEIKMEHTA!

1. opraHu3anus pUCKOBBIX BIOKEHUH KaIUTAJIA;

2. onTUMM3AIMS DKOHOMHUYECKMX OTHONIEHWH U CBA3ed Mexay cyObeKkTaMu
XO3SIICTBEHHOTO MPOIECCa;

3. IPOTHO3UPOBAHKE: Pa3padOTKa HA MEPCIEKTUBY U3MEHEHH (DMHAHCOBOTO COCTOSIHHS
00BEKTa U €ro pa3INvHbIX YacTel;

4. perynupoBaHHe: BO3JCHUCTBUE Ha OOBEKT YIpPaBIEHHUS, MOCPEACTBOM KOTOPOTO
JIOCTUTAETCS COCTOSIHUE YCTOMYMBOCTH dTOTO OOBEKTA B CIydae BOSHUKHOBEHHUSI OTKJIOHECHHSI OT
3a/IaHHBIX TTAPaMETPOB.

3ananue 16. B neaTpansHOM y3i1e «rajicTyka — 6ab0YKmy pacrosaraercs:

1. ocHOBHas NMpUYMHA BO3HUKHOBEHUS MICHTU(UIIMPOBAHHOTO PUCKA;
2. oIacHoe coObITHE, BRIOpAHHOE I aHAJIN3a;
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3.
4.

HEeXeNaTelIbHOE MOCIIEACTBUE PUCKA U1l KOMITAHUH;
OCHOBHas (DYHKIIMS yIIPaBICHUS UICHTU(DUIIUPOBAHHBIM PHCKOM.

4.3. OneHo4Hble CpeACTBA ISl IPOMEKYTOYHOM aTTecTalnu.

4.3.1. ®opMupyemble KOMIETEHIIUH

- CIIOCOOHOCTD HCIIOJIB30BATh COBPEMEHHbBIE METO/IbI YIIPABIECHUSI KOPIIOPATUBHBIMU (PUHAHCAMU
JUIs petieHus crpareruueckux 3anad (I1K-6).

4.3.2 TunoBble OLIEHOYHBIE CPEICTBA

Cnucoxk BOIIPOCOB AJI NMOATOTOBKH K 3a4€Ty

PoONE

NGO

10.
11.
12.

13.

14.
15.
16.
17.
18.
19.
20.
21.
22.
23.
24.

25.
26.
27.
28.
29.
30.

31.

OyHKIUU CyOBEKTa U 00BEKTa YIPABICHUSI CHCTEMbI PUCK — MEHEKMEHTA.
IIpreMsl pUCK — MEHEJKMEHTA.

CocTaBnsionue 31eMeHThl PUCK — MEHEDKMEHTA.

[ToacucTemMbl CHCTEMBI YIIPABICHUS] PUCKOM: YIIPABIIAIONIAS TOJICUCTEMA, OOBEKT
yIpaBIeHUSI.

[Tpotieaypsl yrpaBiICHHS pUCKAMHU.

OO61ue 3Tansl Npolecca ynpaBieHHs] pUCKAMHU.

[Tox 0kl K IIOCTPOSHUIO CHCTEMBI YITPABJICHUS PUCKAMHU.

[Tpeumy1iecTBa ¥ HEAOCTATKHU IIEHTPATM30BAHHON CTPYKTYPBI CUCTEMBI YIIPABICHUS
PHUCKaMHU.

[Tpeumy1iecTBa U HEAOCTATKH JACLIEHTPATN30BAHHON CTPYKTYPHI YIIPABJICHUS PUCKAMHU.
®DakTophl BEIOOPA CTPYKTYPHI CUCTEMBI YIIPABJICHUS PUCKAMHU.

Kputepuu cpaBHeHus 3p(HEKTUBHOCTH CTPYKTYP CHUCTEM YIIPABIECHUS PUCKAMH.
OO61une pekoMeHaanuu 1no GopMuUpoBaHuio 3H(PEKTUBHON CUCTEMBI YITPaBICHUS
pHUCKaMHU.

[TpenmochUIKH BOSHUKHOBEHHS KOHIICTIIINYA WHTETPHUPOBAHHOTO YIIPABICHUS PUCKAMH,
KaK HOBOUM CTpaTeruu yrpaBJiIeHHUS.

['maBHas 11e)Tb MHTETPUPOBAHHOTO PUCK — MCHEIDKMEHTA.

['maBHBIN NPUHIMT KOPIOPATUBHOTO PUCK — MEHEDKMEHTA.

OyHKIMY yIpaBIeHUS PUCKAMH Ha TIPEIITPUSTHH.

MecTo nosipa3eneHuil puck — MEHeKMEHTA.

Konreniust 5xoHoOMHAYeCcKOl 100aBieHHoi ctoumMoct EVA.

JlocTonHCcTBa M HEJOCTATKHU MoKazateas EVA.

CKoppeKTHpOBaHHAs Ha PUCK peHTa0ebHOCTh KauTaia — RAROC.

JlocTouHcTBa U cnabdbie cToponsl mokaszarenss RAROC.

Opranu3anus u pa3padoTka oOIIei TOJUTUKH PUCK — MEHEKMEHTA.

OreHKa pUCKOB U Pe3yabTaTOB WX BO3/ICUCTBUS HA OM3HEC KOMITAHUU.

Poutb BICIIIEro pyKOBOACTBA BO BHEJAPEHUN CUCTEMBI pUCK—MEHEPKMEHTa Ha
MPEIPUSATHH.

KimroueBbie actieKThl 3 PEKTHBHON CHCTEMBI PUCK — MCHEDKMEHTA.

HanpaBnenus coBepIiieHCTBOBAHUS CUCTEM YIPABICHUS PUCKAMHU.

[TprurHBI HEOOXOIUMOCTH TIPHHSTHS CTAHAAPTOB PUCK — MEHEDKMEHTA.
Oco0OeHHOCTH CTaHJAPTOB PUCK — MEHEIKMEHTA.

Crannmapt ynpasnenus puckamu FERMA.

Crangapt puck — MmeHemKMeHTa COSO. Mogens COSO: nenu, KOMIIOHEHTHI,
MoJipa3iesieHusl OpraHu3aliH.

Mexnynapoansiii crangapt MCO 31000:2009 «MenemxmenT pucka. [IpuHuunst u
pykoBoAcTBo». WHpacTpykTypa MEHEI)KMEHTa pUCKa.
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33.

34.

35.
36.
37.
38.
39.
40.
41.

42.
43.
44,
45.
46.
47.
48.
49.
50.
51.
52.
53.

54.

Mexnynapoansiii ctangapt MCO 31000:2009 «MenemxmenT pucka. [IpuHuuns: u
PYKOBOACTBOY». [IpUHIIMIBI PUCK — MEHEPKMEHTA.

Mexnynapoansiii ctangapt MCO 31000:2009 «MenemxmenT pucka. [IpuHuuns: u
PYKOBOZACTBO». B3auMocBs31 B CUCTEME PUCK — MEHEPKMEHTA.

Mexnynapoansiii ctangapt MCO 31000:2009 «MenemxmenT pucka. [IpuHuuns: u
pykoBozcTBo». Ilpouecc puck — MEHEIKMEHTA.

[Tpuznaku 3¢ (HeKTUBHOTO MEHEIKMEHTA PUCKOB.

Copneprxanue dTana uASHTUPHUKAIIMNA PUCKA.

CopepxaHue Tana aHajanu3a pHucka.

CopepxaHue 3Tana CpaBHUTENBHON OLIEHKH PUCKa.

@DaKTOpHbl, BIUSIOLUINE HA BEIOOP METO/I0B OLIEHKH.

Buapl METOIOB OLIEHKH pHCKA.

Mo3roBoii mTypm (mpoiecc BbIIOIHEHHS] METO/1a; BXOIHbIE U BHIXOAHbIC IaHHBIE;
IIPEUMYIIECTBA U HEJOCTATKH).

[IpenBapuTenbHBIN aHATN3 OMACHOCTEH (ITPOIIECC BBHIMOJIHEHUS METO/1a; BXOAHBIC U
BBIXO/IHBIC IAHHBIC; TPEUMYILIECTBA U HEIOCTATKH).

AHanu3 crieHapueB (Mpoliecc BBIMOIHEHHS METO/1a; BXOIHBIE U BHIXOJHBIC TaHHBIC,
[IPEUMYIIECTBA U HEJOCTATKH).

Meton ananuza Bo3aeiCTBHUS Ha Ou3HeC (Mpoiiece BBIOIHEHHUS METO/1a; BXOJAHbBIE U
BBIXO/IHBIC IAHHBIC; TPEUMYILIECTBA U HEIOCTATKH).

[TprunHHO-CTIeICTBEHHBIN aHaIK3 (MPOLIECC BHIMOIHEHHS METO/1a; BXOJIHBIE U BBIXOIHbBIE
JIAaHHBIC; TPEUMYIIECTBA U HEIOCTATKH).

Mertop «ranctyk-6aboukay (Mpolecc BHIMOTHEHHUS] METO/1a; BXOJIHBIE U BBIXOAHbBIE
JIAaHHBIC; TPEUMYIIECTBA U HEIOCTATKH).

Ctpecc — tectupoBanue. Llenb cTpecc — TecTupoBaHusI.

[Tonxo/bl K cTpecC — TECTUPOBAHUIO

CranpapTHbIE CLIEHApUH JJIsl IPOBEJICHUSI CTPECC-TECTUPOBAHUSL.

O6mue TpeboBanus bazenbckoro koMuTeTa Mo GaAHKOBCKOMY HAIA30DYy.

['pynnel cuenapueB. HenocraTku ctpecc — TECTUPOBAHUS.

Prck HeageKkBaTHOCTH MOJICITH.

Pexomenmanuu bazenbckoro koMuTeTa N0 CHUKEHUIO MOJIETILHOTO PUCKA U TTOBBIILICHUIO
000CHOBAHHOCTH IOJIy4a€MbIX OLIEHOK.

CrocoObl CHUKEHUS MOJIEIBHOTO PUCKA.

HIxaJjia oneHUBaHKA.
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Cnoco0bl aTTECTALINN Baaabl

OO01ee KoJmuecTBO 0aIOB 100

KonnuecTBo 0aiioB Ha 3aueTe 20

KonnyecTBo 6aiwmoB 10 3a4era, MOJyYCHHbBIC 80
[PY U3YYCHUU JUCIUTUINHBI

B Tom uncne:

-basnel 3a noceneHne JeKIui 8 (2 yaca — 1 Gar)

-banner 3a nmoceneHrne NPakKTHYECKUX 4 (2 yaca — 0,5 GayioB)
3aHATUH

-bannel 32 paboTy Ha NPaKTUUECKUX 45 (Gasutbl 32 KaXKJ0€ 334aHue: mo 15
3aHATHSX (BBIITOJHEHUE PACUCTHBIX 33JaHUI H/HITH COOTBETCTBEHHO 33 KaXKI0€ U3 TPEX
pedepara) 00s13aTeNbHBIX 3aJaHHi )

-IIpomexxyTouHas aTTecTanus — 7
TECTUPOBAHUE

- AKTMBHOCTb Ha 3aHITHAX 8

-KonTponbhas pabora 8

JInst mostydeHus MaKCUMaJIBHOTO KOJIMYeCTBAa OajlIoB 3a BBICTYIUICHHS Ha 3aHATHSAX U
npyrue (OpMbl BBHITIOTHEHUS 33JaHUN Ka)XIbIi CTYIEHT JIOJDKEH MOATOTOBUTH HE MEHEE Tpex
00s3aTeNbHEIX 3aaHni. baiiel 3a kaxnoe 3aganue — 15 0. [1Ikana cOOTBETCTBHS OICHKAM:

- 15-13 6anaoB — 3a4TEHO

- 12-10 OannoB — HE 3a4TEHO

HToroBasi omieHKa MO MPEIMETY BBICTABJSIETCS HA OCHOBE LIKaJbl, IPUBEACHHON B MPOEKTE
[Tonoxenus o GaTUTBHO-PEUTUHTOBON CUCTEME OIICHKH 3HaHWH o0ydarommxcs B UMM:
B MMM mnpunsta cienyromas HIKanda MNEpeBoJa OIEHKM M3 MHOTOOAIIbHOW CHCTEMBI B
nATUOaUIbHYI0 (OMHAPHYIO):

[Ikana mepeBoaa OIEHKU U3 MHOTOOAIIBHON CUCTEMBI B MIATHOAIIIBHYIO:

- oOyJaroneMycsi BBICTABIISIETCS OILIGHKA «HE 3a4TeHO», eCiIu OoOydarommuics
HaOpas MeHee 55 Gaios,

- OIICHKA «3a4YTE€HO» BBICTABIISICTCS TIPU YCJIOBHUH, €CIU O0ydaromuiicss HaOpasl oT
55 no 100 6amnos;

- 100 6anoB BhICTABISETCS MPU YCIOBUU BBIIIOJHEHUS BCEX TPEOOBaHUH, a TaKkxke
npu 00s3aTEIbHOM TPOSIBICHUH TBOPYECKOTO OTHOILIEHHUS K TMPEAMETY, YMEHUH HaxXOIUTh
OpUTHHAJILHBIE, HE COJEpIKAIIUecss B yueOHHMKaX OTBETH, YMEHUU pabOTaTh C MCTOUHHKAMHU,
KOTOpPbIE COJAEPXKATCSA JOMOJHUTEIBbHON JHUTEpaType K KypCcy, YMEHUU COEOUHATH 3HAHUS,
MOJIYYCHHBIE B IAHHOM KypCE CO 3HAHUSIMU JPYTUX TUCIUTIINH.

K cnaue 3adera momyckaroTcsi CTYACHTHI, HaOpaBmue He MeHee 50 OayIoB MO HTOraMm
Tekymen arrectanuu. OeHKka MPOMEKYTOUYHON aTTeCTallud MO AUCITUIUTMHE MPOCTABIISIETCS B
MPUJIOKEHUE K TUTIIIOMY.

4.4. MeToan4yecKkne MaTepHaJIbl

[Ipouenypsl olLleHMBaHUS 3HAHWM, YMEHUMN, HAaBBIKOB U (WJIM) OMbITa JAESITEIbHOCTH,
XapaKTepU3YIOIUX ATanbl (HOPMUPOBAHHUS KOMIIETEHIIMHA TPOBOASTCS B COOTBETCTBUU C
YcraBom Axanemun (yTB. IlocranoBienunem I[lIpaButenbctBa Poccuiickoit ®epepanuu ot
12.05.2012 r. N 473), IlonoxxeHneM O TEKyIIEM KOHTpPOJE YCIIEBAEMOCTH M IPOMEKYTOUHOMN
atrectauuu crynenToB B PAHXul'C (yrB. [Ipukasom pexropa ot 25.01.2012 r. Ne 01-349; uzm.
ot 07.06.2013 r.), ITopsiaxoM opraHu3anyy U MPOBEAEHUS MPAKTUKH CTYJIEHTOB, OCBAUBAIOIINX
B PAHXul'C oOpa3zoBarenbHble MporpaMMbl BBICIIETO 00Opa3oBaHUs — MPOTrpamMMBbl

OakanaBpuaTa, MporpaMMbl CIIEIMATIUTETA, IPOrpaMMBbl MarucTpaTypsl (yTB. Ilpukasom pekropa
ot 11.05.2016 r. Ne01-2212).
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B wactu o0ecrneueHuss OCBOEHHUS JUCIHUIUIMHBI OO0YyYaroIIUMCA TPEAOCTaBIsIeTCS
pa3laTO4YHbIA MaTepUal 1Mo TeMaM JUCIUTIINHBI.

[Tpouenypa oleHnBaHUs 3HAHWM, YMEHHM M HABBIKOB, oOecreunBaromux (GopMupoBaHUe
KOMITETEHIINH, MPEyCMOTPEHHBIX OCBOCHUEM JAUCIUIUIMHBI, BKIIIOYAECT:

- IIPOBE/ICHUE TECTUPOBAHUS HA OCHOBE TECTOB, BKIIIOYAIOIINX TEOPETUUECKUE BOIPOCHI U
pacyeTHbIC TPUMEPHIL;

- IPOBEJCHUE ONpoca IO KIIOYEBBIM BOIPOCAM, OXBATBHIBAIOLIEM COJEpIKAHUE
JTUCHUTLTUHBI.

5. MeToauuecKkue YKazaHnusl 1Jist oﬁyqammnxm 10 OCBOCHHUIO TUCHHUIIIMHDBI (MO}Iy.]'Iﬂ)

Husa  obecrieyeHWst OCBOCHHS JAWCHUIUIMHBI  O0yd4arommecs Yy4eOHBIM  IJITAHOM
IpelyCMOTPEHA CaMOCTOSITeNIbHAs pab0Ta U MPAKTUYECKUE 3aHATHS.
Buasl camocTosiTebHOM BHEAYTUTOPHOM PabOTHI:
- CAMOCTOATEIIFHOE U3y4YEeHHUE Pa3JIeIoB Kypca,
- MOBTOPEHHUE JIEKLIMOHHOT0 MaTepraa U MaTepuaia ydeOHUKOB,
- TIOJTOTOBKA K MPAKTUYECKUM 3aHATHSIM,
- IOJITOTOBKA K TEKYLIEMY KOHTPOJIO.
[TpakTuyeckue 3aHATUSA MPOBOAATCS B (hopMe aHanu3a OM3HEC - MPOLIECCOB KOMIIAHUI C
Y4ETOM PUCKOB.
TemaTnka NpakTHUECKUX 3aHATHIM:
«BBIOOP CTPYKTYPBI CUCTEMBI YIIPABIICHUS] pUCKAMHU CTPAXOBOW KOMIAHUM.
«Pacuer nokazareneit EVA, RAROCy.
«[TocTpoenne mpoduiist pUCKOB U KapThl PUCKOBY.
«Pa3paboTka OpraHu3aMOHHON CTPYKTYPHI CHCTEMBI YIIPABJICHUS PUCKAMUIY.
«Pa3paboTka CTPYyKTYpBl CUCTEMBI YIPaBICHHUs pUCKaMH Ha ocHOBe ctaHaapta FERMA.
«O1neHka pucKOB KOMMEPYECKON OpPTaHU3alIum.
«Pa3paboTka crieHapueB sl CTpece - TECTUPOBAHUS.
JU1s MOATOTOBKHU K NMPAKTUYECKUM 3aHATHSIM PEKOMEHAYETCS:
- I3YYHUTh COOTBETCTBYIOIINE TEOPETUIECKHE BOIPOCHI, BKIIOYAs TEMBI,
IpeJICTaBICHHbIE B pa3JaTOYHBIX MaTepHaax;
- 03HAaKOMUTHCS C PEKOMEH/I0BAaHHBIMA HOPMATHUBHBIMU JOKYMEHTAMH,
- IOATOTOBUTH JOKJIAA UM pedepar Mo COOTBETCTBYIOIIEH TeMeE.

le/IMepHLIe TEMBbI pe(])epaTOB U JOKJIAJ10B 10 TUCHUIIJIMHE «KopnopaTnBHme
CHCTEMbI PUCK — MCHCIKMEHTA»

CoBpeMeHHbIE METO/Ibl Xe/PKUPOBAaHUS (PMHAHCOBBIX PUCKOB.
VYrpasieHnre npeInpuHUMATEIbCKUMU PUCKaMH TOPTOBOM OpraHU3aIiH.
PerynupoBanue puckoB 6aHKOBCKOI 1€ATETbHOCTH.
CucremMa pucK — MEHEIKMEHTA MMPOMBIIIJIEHHOTO MPEANPUSTHS.
VYmpasieHne puckamMu B CTpaXx0BOM KOMITaHUU.
VYnpasnenue puckamu nopT(easHOro HUHBECTUPOBAHHUS.
CucreMa pucK — MEHEPKMEHTAa KOMMEPYECKON OpraHU3aliy.
MeTo/b! OIIEHKH U yIpaBieHUs IPOIIEHTHBIMU PUCKaMU B KOMMEPUYECKOM OaHKe.
Cucrema pHUCK — MEHEPKMEHTa KOMMEPUECKOro OaHKa.
. MeTo/bl OLIEHKH CTPAHOBBIX PUCKOB.
. OnieHka 1 ynpasJlieHUE BATIOTHBIMU PUCKaMH.
. PEIHOYHBIE PUCKH U METOJIbI X OLEHKHU.
. OnieHka u ynpasJiieHUE OJTUTHYECKUMH PUCKaMHU.
14. CtpaxoBaHue B CUCTEME PUCK — MEHEKMEHTAa KOMMEPUYECKOW OpraHu3aluy.
15. IIpumeHeHnEe ONIMOHAIBHOTIO MOJEIUPOBAHMS ISl OLEHKU PUCKOB.

CoNoOAEWNE

e N
WNEFELO
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16. Tlpumenenue GpproUepPCHBIX KOHTPAKTOB ISl XE/HKUPOBAHMS (PUHAHCOBBIX PUCKOB.
17. TlpumeHeHUE ONIIMOHHBIX KOHTPAKTOB I XEHKUPOBAHUS (PMHAHCOBBIX PUCKOB.
18. BHyTpeHHUE METO/IbI XEePKUPOBAHUS BATIOTHBIX PHCKOB.

6. VYdeOHas JuTepaTypa u pecypcbl HH(POPMAIMOHHO-TEJIEKOMMYHUKAIIHOHHOM CeTH
"UHTepHeT", BKJII0OYas NlepeYeHb Y4eOHO-MeTOAMYeCKOro odecrneyeHust AJs
CaAMOCTOSITEJIbHOM PA0OTHI 00y4AIOIIUXCH 0 JUCHHUITIMHE (MOTYJIIO)

6.1. OcHoBHas IMTEpaTypa.

1. Bacun C.M., lllyroB B.c. YnpaBnenue puckamu Ha NpeaAnpusaTuu. Y4ueOHoe nocooue.
— M.: Kuopyc, 2016.

2. bapton T.JI., llenkup VY., Yokep II. KomruiekcHbIil TOOX04 K PUCK — MEHEIKMEHTY:
MpaKkTUKa BeAyKUX KoMnanui. — M.: 3patensckuit jom «Buibamcey, 2008.

3. [Jomamenko JI.B., ®unorenoBa lO0.}0. Vmnpasnenue puckamMu B YCIOBHUSAX
¢buHaHCcOBOM HecTabminbHOCTH. — M.: Maructp: UHOPA-M, 2010.

4. Kpyn M. OCHOBBI pHCK-MEHEKMEHTa: ydeOHoe ocobue: mep. ¢ anrit. / M.

Kpyn, J. I'anaii, P. Mapk; Hayu. pea. B.b. Munacsu. — M.: FOpaiir, 2011.

5. llokpoBckuii A.K. Puck — MEHEIKMEHT MpeANnpUsATHIl NPOMBIIIJIEHHOCTH U
TpaHcnoprta. YuebHoe mocobue. — M.: Knopyc, 2016.

6. Dunuknoneaus GUHAHCOBOTO pHCK-MeHemkMeHTa. [lon pen. A.Jl.JIoGanoBa, A.B.
Yyrynosa. — M.: Anpbuna. buznecOykc, 2009.

6.2. lonoJIHUTeIbHAS JUTEPATypa.

1. bannun K.B., Ilepenepsies U.U., 'ono P.C. Ynpasnenue puckamMu B ”HHOBALIMOHHO-
WHBECTHIIMOHHOMW JEATEIBHOCTH MpeanpusaTus: Yueb. mocodue. — M.: Jlamkos u K, 2012.

2. T'ubcon P. ®opmupoBaHre MHBECTUITMOHHOTO OpTdens. YrpasieHue GUHAHCOBBIMU
pHCKaMHU: Iep. C aHIJI. — 2-€ u3[., ucnp. - M.: Ansnuna busnec bykc, 2008. - 276¢.

3. Moo FO.U. SxoBenko O.B. YmpaBnenue mpoektamu: YdebHOe mocobue. — M.:
NH®PA-M. 2011.

4. Jlappymmun O.M. non pen. bankoBckue pucku (OakanaBpuaT U Marucrparypa).
VYuebnuk. — M.: Knopyc, 2016.

4. Tlogxoapl K OpraHu3alliy CTPECC - TECTHUPOBAHMUS B KPEAMTHBIX OpraHu3auusax (Ha
OCHOBe 0030pa MeXIyHapoAHOH (puHaHCOBOH mpakTukH), bank Poccun, 2005r.

5. Puck-MeHeIKMEHT MHBECTHUIMOHHOTO Mpoekra / moxa pen. npod. M.B.I'paueBoii,
npod. A.b. Cexepuna — M.: KOHUTH, 2009.

6. PeixTikoBa H.A. AHanu3 u ynpasieHHe pUCKaMU OpraHM3aluu. Y4yeOHoe mocoone. —
M.: ®opym: UHDOPA-M, 2009.

7. Coxonos FO.A., AmocoBa H.A. Cucrema crpaxoBaHus OaHKOBCKHX PHCKOB. — M.:
000 «M3nmarenscTBO DauT», 2003.

8. Tenman JIL.H., .Dpuamswr H.J[.u. YnpaBineHue puckamMu B YCIOBHSX (PHHAHCOBOTO
kpusuca. — M.: FOnutn-/lana, 2011.

9. Ypomosckux B.H. YmpaBnenue puckamu mpeanpustus. YdueOHoe mocobue. — M.:
By3oBckuii yuebnuk, 2011.

10. Oumne  C.A. CrpaxoBaHHE€ M XEKUPOBAHME PHUCKOB HWHBECTHIIMOHHON
nesrenbHocTd, — M.: Aukun, 2009

11. Yepnonra I'.B., KynpsBues A.A. Ynpasnenue puckamu. — M., IIPOCIIEKT, 2005.

12. A.C. llankun, B.A. Ilankun. DxoHomuueckue U ¢uHaHCOBBIE pucku. OlieHKa,
ynpasieHue, noprdens naBectunuii. — M.: Jlamkos u Ko, 2013.

13. Alexander C. Operational risk: Regulation, analysis and management. — L.: Financial
Time Prentice Hall, 2003.

14. Core principles for effective banking supervision. Basel Committee on Banking
Supervision, 2006, October.
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15. Core principles methodology. Basel Committee on Banking Supervision, 2006,
October.

16. 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 oDecriedeHne CAMOCTOSITeILHOI padoThl.

1. KypacoB B.B. Pabouas mnporpamma aucuumiuebl (moaynas) bl1.B.11
«KopropaTuBHbIE CHCTEMBl pUCK-MEHEIKMEHTay. HampapieHue moAroToBKH (CHEIUaIbHOCTD)
38.04.02 «MenemxMeHT». «PHCK - MEHEPKMEHT U cTpaxoBoit omuzaec». — M., AHX u I'C, 2017.

6.4. HopMaTHUBHBbIE MPABOBbIE JOKYMEHTHI.

1. Ilpukaz Muntpyna Poccum ot 07.09.2015 N 591 «O0 yTBep)aeHUH
npodeccuoHanbHOro cranaapra «Crenuaiyct 1o yrnpaBiIeHUIO puckaMu» (3aperucTpupoBaHo B
Muntocte Poccun 08.10.2015 N 39228).

2. Haumonansublil ctangapt Poccuiickoit @enepanuun. ['oct PUCO / MOK 31010 - 2011.
MenemkMeHT pucka. MeTo bl otieHKu pucka. — M.: Ctanmgaptundopm, 2011.

3. Hauwmonanwnseiii crannmapt Poccuiickoir ®epepammu. ['oct P UCO 31010 - 2010.
MenemxmenT pucka. [lpunnumnst u pykoBoactso. — M.: Ctanaaptundopm, 2010.

6.5. UnTepHeT-pecypceshl.

1. Risk Calc TMF or Private Companies: Moody's Default Model. Rating
Methodology.Eric Falkenstein.

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

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

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

3.An Explanatory Note on the Basel 1l IRB Risk Weight Functions. Basel Committee on
Banking Supervision.

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

4. Caifr www.economy.gov.ru

5. Caiit www.expert.ru

6. Caiir www.rbc.ru

7. Caiitr www.RiskGap.ru

6.6. Unble HCTOYHUKH.

1. Komutet cioncopckux opranuzanuii Komuccun Tpenses (COSO). Ynpasnenue
puckamu OpFaHH3aLIPII>’I. I/IHTerI/IpOBaHHaH MOACIIb. KpaTxoe HU3JI0KECHHUC. KOHLIGHTyaJIBHBIe
ocHOBBI. CeHTs10pb. 2004.

2. ®epneparnus eBponeickux accoruanuii puck meHemkepoB (FERMA). CtanmapTsl
yrpasienus puckamu. http://rrms.ru/upload/common/doc/Doc-pdf _RU_2005.pdf

7. MarepuaabHo-TexHHYecKas 6232, HHGPOPMALMOHHbIE TEXHOJIOTHH, TPOrPAMMHOE
ob0ecrnieyenre U MH(GPOPMAIMOHHBbIE CTIPABOYHbIE CHCTEMBI
Jlis mpoBeneHUsl 3aHSATHH MO JAUCHUIUIMHE HEO0OXOIUMO CIEeAyIoIIee MaTepHalbHO-
TeXHUYECKOe obecrieueHne: ydeOHbIe ayJUTOPUH ISl TPOBEICHHS 3aHATHI CEMUHAPCKOTO THIIA,
TPYNNOBBIX W WHAMBUAYAIbHBIX KOHCYIBTAllMH, TEKYIIETO0 KOHTPOIS U MPOMEKYTOUHOU
aTTECTAIlUH, JJIT CAMOCTOSITEIIbHOW paOOTHI: YHTAIbHBIC 3aJTbI OUOIMOTEKH.
[Mporpammuoe obecnieuenue: MS Office Professional Plus 2016.
JocTtymHble pecypchl HHPOPMAIIMOHHON CPEIbl aKaJeMUU BKITIOYAIOT:
* JJICKTPOHHOE XPaHWIHIIE HAay4YHO-00pa30BaTEIbHBIX PECYpCOB C BO3MOXKHOCTSIMHU
YAQJIICHHOTO JIOCTYIa Ha 0a3e COBPEMEHHOTO TEICKOMMYHUKAIIMOHHOTO KOMITJIEKCA,
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http://www.economy.gov.ru/
http://www.expert.ru/
http://www.rbc.ru/

* 0a3pl JAaHHBIX OJCKTPOHHBIX IyOJHMKAIMHA, SJICKTPOHHBIX TEPHOIMYSCKUX W3AaHUH
HAYYHOTO U y4eOHO-METOIUUECKOTO HAIPABIICHHUS;

* MeMa-CTYAUS ISl IPOBEICHUS TEICKOH(EPEHITHIA,

* JJICKTPOHHBIA OMOTMOTEYHBIN (OH]I.
Nudopmanmonnsie cipaBounbie cuctembl: Hayunas 6monuoreka PAHXul'C. URL:
http://lib.ranepa.ru/;
Hayunas snextponHas 6ubanoreka eLibrary.ru. URL: http://elibrary.ru/defaultx.asp;
Hanmonanenas snexrponnas oubnmorexka. URL: www.nns.ru;
Poccuiickas rocymapcrBennas oudmunorexa. URL: www.rsl.ru;
Poccuiickas HaumoHanbHas 6ubianorexka. URL: www.nnir.ru;
Dnextponnas oubnmoreka Grebennikon. URL: http://grebennikon.ru/;
DeKTpoHHO-0MOMoTeuHas cuctema M3narennscrBa «Jlanbpy. URL: http://e.lanbook.com;
DiekTpoHHO-6ubIMoTeunas cucrema FOPAMT. URL: http://www.biblio-online.rul/.

7.1. Cnucok yueOHO0-1200paTOPHOr0 000PY/10BAHUA:
- IEPCOHAJIBHBIN KOMIIBIOTEP C BBIXOJO0M B MIHTEpHET;
- MYJIbTUMEIUNHBIN IPOEKTOP.

7.2. HporpaMMHLIe, TCXHHYCCKUC M OJICKTPOHHLIC CpPCACTBA O6y‘IeHI/I$I U KOHTPOJIA

3HAHUU CITylIaTeNnen:
Microsoft Exel.
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