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1. Ilepedyenn NuIaHNpyeMbIX pPe3yJIbTATOB 00y4eHHs M0 TUCHUIINHE,
COOTHECEHHBIX C IUIAHUPYEeMbIMH Pe3yJIbTATAMH OCBOEHHUS MPOrPaMMbI

1.1. Hucuumnnuna «Puck-menempxkMeHT. [IpoaBUHYTHI ypOBEHB» OOecCleYHBaeT OBIIAJCHUE
CJIEYIOIIMMU KOMIIETCHIIUSMH C y4E€TOM dTana:

Kon xomnerennnu | Haumenosanue Kon stamna | HamumenoBanue

KOMIIETEHIINHU OCBOCHMS JTana  OCBOEHUSA
KOMIIETCHIIUU KOMIIETCHITUHU

OIIK-3 CnocoOHOCTBIO OIlK-3.1 CnocoGHOCTh
MIPOBOJIUTH MPOBOJIUTH
CaMOCTOSITEIIbHBIE CaMOCTOSTEJIbHbBIE
HCCIICIOBAHUS, HCCIIEIOBAHUSA U
000CHOBBIBaTh 000CHOBBIBATh
aKTyaJIbHOCTh u AKTyaJIbHOCTh
MIPAKTUYECKYIO U30paHHON  TEMBbI
3HAYMMOCTh Hay4HOT' O
n30paHHOM TEMBbI UCCJIEI0BAHMUSL.
HAay4YHOTO
HCCIIEIOBAHMS

[1K-3 CriocoO6HOCTB [1K-3.2 CriocobHOCTD
UCII0JIb30BaTh NPUMEHSATH
COBpPEMEHHBIE COBpPEMEHHbBIE
METO/bl YIpPaBIEHUSA METO/1bI
KOPIOPAaTUBHBIMU YIpaBJICHUS
dbuHaHCcamMu JUTSL KOPIOPAaTUBHBIMU
pelieHus ¢buHancamu
CTpaTernyecKux
3aja4

1.2. B pesysibTare OCBOCHHS JMCLHUIUIMHBI Y CTYACHTOB JOJDKHBI OBITh
c(OPMHPOBAHEIL:

OT®.T® (npu wHammuuu | Kox dTamma  ocBoeHHs | Pe3ynprarel 00y4eHus
npodcranaapra . | KoMmeTeHIN

npodeccoHaIbHbIC

JEHCTBHUSA)

OTD — Ha ypoBHe 3HaHwmil:
F?a%e;;elzqeﬂne 3(1)(1)eé<;z1:;1§§ OIlK-3.1 KJIaccu(puKaIus
VIIPABIIEHHS PHCKAMH pa3IMYHBIX dakTopoB

puUcka W CHOCOOOB HUX
aHaIN3a; TE€XHOJIOTUU

Td — PazpaboTka OIICHKH (DAKTOPOB PUCKA;
CHUCTEMBI YIIPaBIICHUS
pHCKaMu Ha ypoBHe ymeHuii:

(B/04.7) BBISIBIISATH pa3IMYHbIE

(hakTOpBI pUCKa;
OIICHUBATh pa3In4HbIC
(hakTOpHI PUCKA,

Ha ypoBHE HaBBIKOB:




BBISIBIICHUE dakTopoB
pHCKa; OIICHKA
Pa3IMYHbIX ¢daxTopoB
pHCKa; PUCK-MECHEIKMEHT
Ha YpOBHE KOMIIAaHUH B

1EeTI0M; aHaIM3a
Pa3INYHbIX ¢daxTopoB
pHCKa M  pPUCKOB Ha
YpPOBHE KOMITaHUH,

ynpaBieHue (akTopamu
pHUCKa C UCTIOIh30BAHUEM
COBPEMEHHOTO
WHCTPYMEHTApHs

I1K-3.2 Ha ypoBHe 3HaHUli: METO/Ib]
yIIPaBICHUS PHUCKAMU Ha
yYpOBHE KOMIAHUHU. 3HAHUE
ERM-cucrem

Ha ypoBHe ymenwmii:

aHaJIU3UPOBATh i
OLICHUBATh
KOpPIIOPAaTUBHBIE PUCKU HA
YpPOBHE  KOMIIAaHMU B
1 EJIOM

Ha ypoBHe HaBBIKOB:

BBISBIISITH (DAKTOPBI PHCKA]

OLICHUBATh pa3IMyHbIE
(hakTopsl pucka q
UCIIOJIb30BaHUEM
COBPEMEHHOI0
MHCTPpYMEHTapus

2. O0beM u MecTO AUCHUIIMHBI B cTpyKType OII BO

O0BLeM TUCHUITNHEI

Ob6mias TpynoemMkocTh aucuumintel 72 (2 3ET).

KonuyecTBO akageMU4eCKUX, BBIIETISIEMbIX HA KOHTAKTHYIO paboTy ¢ MpernoaaBaTesieM
cocrapmusieT 20 yaca, U3 HUX 8 — Ha JIEKIIMOHHBIE 3aHATHS, 12— Ha MpakTUYecKue 3ausATus. Ha
CaMOCTOSITEIILHYIO pa0OTy 00yJaronuXcst OTBOJUTCS 52 4acoB.

®opMoit MPOMEKyTOYHOH aTTECTallM! B COOTBETCTBUH C YYECOHBIM IITAHOM SIBIISIETCS IK3aMEH.

Mecto aucunmimnsl B ctpykrype OII BO
Jucnumimza usyyaercs Ha 2 Kypce, B 3 cemMecTpe.

ConepxaHne Kypca SBJISIETCS JIOTUYECKMM TPOJOKEHWEM U Pa3BUTUEM  JUCHUILIMH
«IHBECTMLIMOHHBIN aHAIU3», «PUCK-MEHEIKMEHT. ba3oBbIll YPOBEHbY.

3. CoaepxaHue H CTPYKTYpPa TUCHHIJIHHBI



Tao0mwua 2.

O0beM TUCHUIJIMHBI , Yac.
KonTakTHast padora @opma
o0yuyalonuxcs ¢ TeKymero
Ne HaumenoBanue npenoxaBareiemM KouTpoas
n/n Tem (pasneios), Bceero 10 BUIAM YUeOHbIX 3aHATHI cp ﬁ;‘;ﬁf&i;: Oc::: o
J/90, Jal(l;/ 113/ 20, KCP aTTecTalluu
JOT* | jo7s JIOT*
Ounasn ¢hopma odyuenusn
Mopaenu
Tema | nuHamMUYEeCKOH 7 1 1 5 0
1 MIEPEOLICHKH
PBIHOYHOTO pHCKa
Hcnonb3oBaHue
Tema | MEP  pucka
5 yIpaBicHHS 7 1 1 5 @)
IIEHHOCTBIO
KOMITAaHUH
bropxeTpoBanue
Tema | puckos 7 1 1 5 O
3
Tema Puck
4 JIMKBUAHOCTH | 7 1 1 5 O
€ro OIlCHKA
Kpenutueie
pEUTUHIH, KakK
Tema | crioco® 7 1 1 5 o
5 M3MEepEeHUs
KPEAUTHOTO
pHUCKa
NuauBuayanbHbIil
Tema 3aeMm. Kpeauthsiit
6 pHUCK 7 1 1 5 O
WHUBUTyAIbHOTO
noprdens
Mogaenn
Tema | yonnentparun 7 1 1 5 0
7 3aliMOB
CyBepeHHBIH
pHUCK
Tewa 7 1 1 5 0
8
Tema [Iponaxa 3aiiMoB
9 " 9 2 7 O, KonP
CEKBIOPUTH3AITUS
VYnpasieHue
Tema
10 ONepPalOHHBIM 9 2 7 O,P
PHUCKOM
IIpomexyTounas 3auer
arTecTanus
Bcero: | 72 8 12 52

Ipumeuanue:




* — npu npUMeHeHUlU SNIeKMPOHHO20 0OYUeHUs, OUCTIAHYUOHHBIX 0OPA308AMENbHBIX MEXHOO2ULL 8 COOMBEMCMEUU
C YUeOHbIM NIAHOM,

** — dhopmbl mexyweco koumpons ycnesaemocmu: onpoc (0), mecmupoeanue (T), koumponvnas paboma (KP),
xonnoksuym (K), acce (3), pecpepam (P), oucnym (/]) u op.

Conep:xaHue TMCUUILTHHBI

Tema 1. Mogenn RiskMetrics 1 GARCH nuHamMuueckoii IEpPEOICHKH BOJATHIBHOCTH,
KOBapuanuii U Ko3((HUIIMEHTOB KOPPENIAUni aKTUBOB. MeTO ] MaKCUMAJILHOTO TPaBIONIO100uUs
OTpeIeTICHUS TTapaMeTPOB MOJIEIICH.

Tema 2. VaR noprdens. Mapxkunanbaas VaR, npupoct VaR u komnonenta VaR. Ynpasnenue
noptdenem, ¢ ucnoiapzoBanueM VaR u mapxuHansHOW VaR. J[eHeXHBI MOTOK MOJ| pUCKOM
(CFaR). Ilpenensubie usaepxku or VaR(Marginal cost of VaR), Marginal cost of CFaR.
Kpurepuit NPV ¢ yaerom Marginal cost of CFaR. Pacnpenenenue Cost of CFaR u Cost of VaR
KOMITAaHMHM Ha ee Mojpa3jeineHus. Bo3moxxHOCTh yMeHbiieHus usnepkek or VaR m CFaR u
COOTBETCTBYIOIIINE OTPAHUYCHUSI.

Tema 3 MuBectunnonnsiii npouecc. Pesynbrarsl xemk-ponaoB. OLieHKa U yIIPaBIEHUE PUCKOM
B HHBECTMLIMOHHOM Tpouecce. Puck ¢onaupoBanus. MonuTopuHr ¢ nomomipio VaR.
[Tpumenenne VaR B BhiOOpe HampaBieHMs MHBECTUPOBAHUSA UM B MHBECTULIMOHHOM IPOIIECCE.
BroxerupoBanue puckoB. brojkeTupoBanue puckoB cpeid aKTUBHBIX YIPABISIOINX.

Tema 4 Puck ¢poHIupoBaHMs U PUCK PIHOYHON JIMKBUIHOCTH. VI3MeHeHHe prcKa JTMKBUAHOCTH.
JInkBuganoHHas CTOUMOCTb. Kpurepun aHanusa PBIHOYHOU JIMKBUJTHOCTH.
CkoppektupoBanHast Ha TukBHIHOCTE VaR (LVaR).

Tema 5 [Iponecc BHewHero onpeneneHus peirunra areHrctBoM. Kpenurasie peidtunru S&P u
Moodys. Pa3nuuus B onieHkax. BHyTpeHHHE peHTHHTH pucKka. MeTO0JIOrUs OLICHKH PeHTUHTa
pucka. M3mepeHue BepoATHOCTH JedoiTa U CTaBOK HOKpHITUA. PeHTHHr monra M Murpauus
peUTHHTA.

Tema 6 Kommencaropusiii 6ananc. KadecTBeHHbIE METOABI OIEHKH BEPOSITHOCTH AedoiTa.
KonuvectBennsie credit-scoring monenu. Mozaenu ITUCKPUMHHAHTHOTO aHAlK3a. BeposTHOCTH
nedonra u kpusas goxoanocreit. [lonxonq RAROC mpu orieHke KpeAuTHOTO PHUCKA.

Mogens Meptona. OrieHka IEHHOCTH PUCKOBOTO Jjoira. BepostHocts nedonta.

Tema 7 OnrumanbHass KOHLEHTpaLMs 3aliMOB 10 MHAMBHIYAJIbHBIM 3aiiMaM M OTPaciIsiM.
Koad¢unment noreps mo 3aiimam.

Tema 8 MeTob! O11eHKH CyBepeHHOro prcka. CriocoObl yIpaBlIeHUs CYBEPEHHBIM PUCKOM.
Tema 9 [Iponaxa 3aiiMoB ¢ perpeccom u 0e3 perpecca. Jlonsi yyacTus W mepeycTymKa Ipas.
ToproBnss  TtpagunuonHbiMu U HLT—3aiimamu.  Ilpaktudeckas  3amaga.  Beimyck
CEKbIOPUTU3UPOBAHHOTO TTPOJIYKTA.

Tema 10 Knaccudukaius omnepaniMOHHBIX PHUCKOB. OmneparMoHHBIA JICHEKHBIH MOTOK IO

puckoM. Mepa pucka OpVaR.

4. MarepuaJibl TeKyIIero KOHTPOJISI yCleBaeMOCTH o0y4yaromuxcs 1 GoH.
OLIEHOYHBIX CPeICTB MPOMeKYTOYHOM aTTecTally 10 AUCHMILINHE



4.1. ®opMbl M MeTOAbl TEKYLIEr0 KOHTPOJIA YCHEBAEMOCTH M TMPOMEKYTOUYHOM
aTTecTalMu.

4.1.1. B kayecTBe MPOMEKYTOYHOM ATTECTAIMM MO JAUCHMILINHE «PuCK-MeHeTKMeHT
(IpOABUHYTHIN YPOBEHbD)» UCIOJIb3YIOTCS:

— TIpH MIPOBEJICHUH 3aHATHH JIEKIIMOHHOTO U ceMUHapckoro tuna: ompoc (O);
— IpY IPOBEICHUH 3aHATHI MPAKTUYECKOTO THIIA: KOHTpoJbHas padora (KP).

4.1.2. lIpome:xyTOYHAsI aTTeCTALMSA MPOBOAUTCS B hopme: 3a4eT.
4.2. MarepuaJibl TEKyIIero KOHTPOJISA YCIIeBAeMOCTH.
TumnoBblie OLleHOYHbIE MATEPUAJIBI 110 TEMAaM.
Bonpocsl 1J1s1 ycTHOrO0 onpoca:

Temal.

1. Monens RiskMetrics muHamMuuecKoil IepeOleHKH BOIATUIABHOCTH.

2. Mogens GARCH nuHamuueckoii nepeoneHK: BOJIATHIBHOCTH.

3. Mogemu RiskMetrics 1 GARCH aguHamMuyeckoil IIEpEOLEHKH KOBapHallii u
K09()(DUIIMEHTOB KOPPEISIMIA aKTHBOB.

4. Metonq MakKCHMJIBHOTO MPAaBIOINOAOOMS ONpPENCICHUs IapaMeTpOB  MOJEICH
RiskMetrics u GARCH.

Tema 2.
1. VaR noprdens u mapkunanbHas VaR.
2. IIpupoct VaR u xommonenra VaR.
3. VYmpasaenue noprdenem, ¢ ucnosp3zoBanueM VaR u mapxunanbHol VaR.
4. JlenexHblii motok mox puckom (CFaR).
5. Tlpenensusie w3nepxku ot VaR(Marginal cost of VaR), Marginal cost of CFaR.
6. Kpurepuiit NPV ¢ yuerom Marginal cost of CFaR.
7. Pacnpenenenne Cost of CFaR u Cost of VaR komnanum Ha ee moapasaeneHusl.
8. BosmoxxHocte ymeHbmenus wu3aepkek or VaR um CFaR u coorBercTByrommue
OTpaHUYEHUS.
Tema 3.
1. WHBecTUIIMOHHBIHN MpoIiecC.
2. Pesymbprarhl XemK-(pOHIOB.
3. OueHKa U yrpaBJIeHUE PUCKOM B MHBECTUI[MIOHHOM TpOIIECcCe.
4. Puck ¢poHIUpOBaHHUS.
5. Mouuropur ¢ nomomiso VaR.
6. Ilpumenenne VaR B BEIOOpE HaNpaBiICHNs HMHBECTUPOBAHUS U B MHBECTUIIHIOHHOM
porecce.
7. BromxeTupoBaHUE PUCKOB.
8. bromxeTnpoBaHue PUCKOB CPEH aKTUBHBIX YIPABJISAIOIINX.
Tema 4.
1. Puck ¢poHAMPOBAHUS M PHCK PHIHOYHON JINKBUTHOCTH.
2. V3MeHeHMe pUCKA JIUKBHIHOCTH.
3. JIMKBUAAIMOHHAS CTOMMOCTb.
4. Kputepun aHanusa ppIHOYHOMN JTUKBUIHOCTH.



5. CkoppektupoBaHHas Ha TukBUAHOCT VaR (LVaR).

Tema 5.

[Ipouiecc BHEMIHETO ONPEAETICHUS] PEUTHHIa ar€HTCTBOM.
Kpenutasie peiituaru S&P u Moodys. Paznuyus B orieHKax.
BuyTtpenHue pedTUHIU pUCKa.

MeTo10710THs OLIEHKU PEUTUHTA PUCKA.

H3mepenne BeposITHOCTH A€(OiTa U CTAaBOK MOKPBITHSL.
PeliTuHr nosra u Murpanys pedTUHra.

ok wdE

Tema 6.

KommnencaropHsiii 6anaHc.

KauecTBeHHBIE METO/IBI OIICHKH BEPOSATHOCTHU AcdoTa.

Konuuectsennsie credit-scoring moaenu.

Mojgenu TMCKPUMUHAHTHOTO aHAJIN3A.

BeposiTHOCTB 1edoiTa U KprBasi T0XOHOCTEH.

[Tonxon RAROC nipu o1ieHKe KPeIUTHOTO PUCKA.

Moaenbs Meptona. OnieHKa IIEHHOCTH pUCKOBOTO jtonra. BepostHocTh nedodra.

NoakowhE

Tema 7.
1. OnTuMaibHas KOHIIEHTPAIUS 3aiiMOB TI0 WHIUBUIYAIBHBIM 3aiiMaM M OTPACTISM.
2. Koaddumnuent notepsp 1o 3aiimam.

Tema 8.

=

MeTo1bl OLIEHKU CYBEPEHHOT'O PHUCKA.
CniocoObl yrnpaBieHUs! CyBEpEHHBIM PHUCKOM.

no

Tema 9.

[Tponmaxa 3aliMOB ¢ perpeccoM u 6e3 perpecca.
Jons yyacTust ¥ mepeycTyIika Ipas.

Toprosns TpaguuronHeiMu U1 HLT —3aiimamu.
BhInyck ceKbIOPUTU3UPOBAHHOTO MTPOIYKTA.

NS

Tema 10.
1. Kunaccudukanus onepanmoHHbIX PUCKOB.
2. OmnepaioHHBIN I€HEXHBIH NOTOK 1Mo puckoM. Mepa pucka OpVaR.

IIpakTH4Yeckoe KOHTPOJIBLHOE 3aJaHHe:
Bapuanr 1.

1. lnst xakoit u3 cneayronx kommanuii cash flow at risk (CFaR) Gonee ymorpebumast mMepa
pucka, uem Value at risk (VaR)?
|. I'moGanbHBI MHBECTUIIMOHHBINA OaHK C I0UepHEl CTpaxoBOi KOMITaHUEH.
1. Kommanusi, mpon3Boasias HamuTKU U reaepupyromas 30% npuosieit ot SKcropra.
I1l. MenaogoOkIBaroast KOMIIAHUS.
IV. JomocTpouTenbHas KOMIIAHUS B CUTYaI[UH POCTA MPOLIEHTHBIXCTaBOK.
A. Tombxo .
B. Tonsxko Il.
C. Hulll
D. ILITu V.



2. KoMmmanus ¢ BOJATHUIILHOCTBIO JEHEKHOTO moToka 20 MiaH. py0. paccMaTpuBaeT HOBBIA 1-
JICTHUA WHBECTHIIMOHHBIA MPOEKT C BOJATHIHLHOCTHIO JCHEKHOTO MOTOKa B 10 MuH. py0. u

KoBapuarnueii geHesxxnoro nortoka 120 (aman.py6.)?. bes yuera CFaR npoexra ero NPV pasen 1.2
neTHUu# Topu3oHT, kKakoBo NPV mpoekra ¢ yuerom uzaepxek ot CFaR?

3. Poccuiickas koMIaHus, MPOU3BOISINAS COKM UMEET CIICAYIONIUE TOKa3aTeNH 3a roja (B ThIC.
pyo.):

Pabounii karmuran — 89612

Hepacnpenenennas npuObiis — 74631

[TpuOBLIL 10 BHIIIIATHI MPOIICHTOB M HastoroB — 103748

Prinounast 1ieHHOCTE COOCTBEHHOr0 Kanuraia — 186162

Bripyuka ot peaymzarnuu — 514619

Bceero aktuBos — 266618

banancoBast cCTOUMOCTB JOJATOCPOUYHBIX  00s3aTeNbCTB — 26895

Onpenenuth ¢ MOMOMIBIO MOJENH AJbTMaHa Kiacc AedonTa, K KOTOPOMY MOKHO OTHECTH
JaHHy!0 KoMmIaHuto (MblI mpeanosnaraeM IO YCIOBHIO NMPUMEHHUMOCTh MOJIEIH AJIbTMaHa K
JTAHHOW POCCUMCKOI KOMITaHUN).

4. unep xorupyet bid u ask mst akuuu kommanuu ABB mo 100,00 py6. u 100,25 py6.
COOTBETCTBEHHO. PaccunTaTh Crip3 i KOTUPOBKH, 3(H(HEKTUBHBIN CIIP3T KOTUPOBKH U CIIP3/I B
OTHOCHTEJIbHBIX BEIMYMHAX MO0 OTHOIIECHHIO K CPEIHEH Touke MeKAy KoTupoBkamu bid u ask
st caenku o rere 100,10 pyo®.

Bapwuanr 2.

1. Kakue U3 ClieAyIomux croco00B MOXKET MPUMEHUTh KOMITaHUS, YTOOBI YMEHBIIUTh U3IACPIKKH
oT 3a1anHbIX ypoBHei VaR u CFaR?

|. YMmenpmmuTh Benmuuny ko3 durmenta Jonr/CoOCTBEHHBIN KamuTaal KOMITAHUH.

I1. OTOupaTh NPOEKTHI C MEHBIIUMHU OETa.

I11. XenxxupoBaTh 0IBEP>KEHHOCTH PUCKY C TOMOLIBIO TPOU3BOIHBIX.

IV. YMmenbmnTh ypoBHHU 3HaunMocTu npu pacuete VaR u CFaR.

A. Tonwko .
B. lulll
C. LIulll
D. llulV.

2. Kanuran Ttpeligepa coctaBisieT 8% OT KamuTajla KOMIAHMM M OeTa €ro JI0XOJHOCTH I10
OTHOWIEHMIO K AoxoaHocTu Bcel kommnanuu 0.9. Ecnu exxenneBHas VaR kxommnanuu paBHa 120
MJIH. py0., To KakoBa OyzeT oneHka 1onu VaR noxapasaenenus tpeiaepa?

3. Ilpeamnonoxum, 4To MO 00s3aTENbCTBY (0OIMranum) ¢ HOMMHAIBLHOU eHHOCThI0 B 1000000
py6. BeposTHOCTH nedonta 40%, a craBka MOKpbITHs (Bo3Bpara) 50%. OOs3arenbcTBO OBLIO
npoaaHo. Puck — HelTpanbpHas cpeHss CTaBKa MOTeph OKa3aiach paBHOU 25%.

KakoBa cpennsisi craBka norepb? [lo kakoi 1eHe JoJKeH ObUT MpOoJaBaThCsl JOJT, €I Obl He
YUUTBHIBAJIMCh PUCKOBBIE NMPEMUU 3a BbIcokue pucku aedonta? Ilo kakoil neHe ObLIO MPOAAHO
00s13aTENBCTBO?

4.PaccunTaTh IIEHHOCTH J0JTa KOMITAHWW 4Yepe3 IMATh JIET, €CIM KOMITaHUS BBITYCTHIIA
NSATHJIETHUN JTOAT B BUJIE OecKynmoHHON oOnuramuu Ha 3mipa.S00MiH. pyo., B MPEANONOKEHHH,
YTO IIEHHOCTh KOMITAHUH Yepe3 TATh JIET COCTABUT 3 MIIP/. PYO.

Tembl pedepatoB:



1.

o

~

10.
11.
12.
13.

14.
15.

16.
17.
18.

19.
20.
21.
22.

23.
24,
25.
26.
217.
28.
29.
30.
31.
32.
33.
34.
35.
36.
37.
38.

Mopenu nuHAMHUYECKON TIEPEOIICHKH BOJIATUIILHOCTH, KOBapHalyii 1 Kod(ppuiimeHon
KOppPEJIALUI aKTUBOB.

VYnpasnenue noprdenem, ¢ ucronpzoBanreM VaR u mapxkunanbHOl VaR.
[Mpenensubie uznepxkku or VaR(Marginal cost of VaR), Marginal cost of CFaR u ux
MIPUMEHCHHSI.

Kpurepuit NPV ¢ yaetom Marginal cost of CFaR u cpaBHeH#e ¢ 00bIYHON OLIEHKON
NPV.

Pacnpenenenne Cost of CFaR u Cost of VaR komnanuu Ha ee 1mojpas/ielicHus.
Bo3moxknocte ymenbmienus wu3nepkek or VaR m CFaR u cootBeTcTBYyrOIme
OTpaHUYCHUSI.

Pesynbrarhl XemK-QoHI0B.

OrueHka u ynpaBjieHUE PUCKOM B MHBECTULIMOHHOM MpOILecce.
Puck ponaupoBanus.
MownuTopunr ¢ nomoinsio VaR.

[Tpumenenne VaR B BBIOOpE HAPABJICHUSI HHBECTUPOBAHMS U B HHBECTUIIHOHHOM
nporiecce.

EI-OI[)KGTI/IpOBaHI/Ie PUCKOB.
BIO[[)KGTI/IPOBB,HI/Ie PUCKOB CpCAU aKTUBHBIX YITPABJIAIOIINX.

Puck ponanpoBaHus 1 pUCK PIHOYHOM JTUKBUTHOCTH.
Kpurepun ananmusa peIHOYHON JIMKBUIHOCTH.
CkoppekrupoBanHas Ha mukBuaHocTh VaR (LVaR) u ee npuMenenue.

Kpenutasie peiituaru S&P 1 Moodys. Pasnuuns B olieHKax.
MeTto1010THsl OLIEHKH PEUTHHTA PUCKA.

N3mepenue BeposTHOCTH A€(OATA U CTABOK MOKPBITUS.
Peiitunr nonra u murpanus peitunra. [Ipumenenus.

KauecTBeHHBIE METO/IBI OIICHKH BEPOSTHOCTHU Ae(OTa.

Konmuectsennsie credit-scoring moenu.

Monenu TUCKPUMHUHAHTHOTO aHaln3a.

BepositHOCTh fedonTa U KpuBasi JOXOIHOCTEH.

[Toaxon RAROC npu onieHKe KpeIuTHOTO pUCKa.

Mogens Meprona. O1rieHKa IEHHOCTH PUCKOBOTO j0ira. BepostHoCcTh Aedonta.
OnTumanbHas KOHIIEHTpaIMs 3aiMOB TI0 WHANBUAYAIBHBIM 3aiiMaM U OTPaCisIM.
Koad¢uiment noreps mo 3aiimam.

MeTobl OLIEHKM CYBEPEHHOTO PHUCKA.

CrniocoObl ynpaBiieHUs! CyBEpEHHBIM PHUCKOM.

[Tponaska 3aiiMOB ¢ perpeccom u 6e3 perpecca.

Jons yyacTus ¥ epeycTyIika 1pas.

Toprosns TpagunronHsiMu U1 HLT —3aiimamu.

BbInyck cekbIOpUTU3MPOBAHHOTO MPOIYKTA.

Knaccudukanus onepanioHHbIX PHCKOB.

OnepannOHHBIN JCHESKHBINA MTOTOK 10T prckoM. Mepa pucka OpVaR.

4.3. OneHo4HbIe CPeACTBA VI NPOMEKYTOYHON aTTeCTALIUH

4.3.1. MepeyeHp KOMIETEHHHUI C YKAa3aHHEM 3TANOB X (OPMHPOBAHHS B MpoIEcce OCBOEHHS
oGpa3oBaTejbHOIl mporpaMMmbl. IlokasaTeii U KPUTEPUH OUEHHMBAHUS KOMIIETEHUHI C y4eTOM
rana ux GopMUpOBaHUS



Kon xomnereniun | Haumenosanue Kon srana | HaumenoBanue
KOMIIETEHIIUU OCBOCHUS JTama  OCBOCHHS
KOMIIETEHIIMH KOMIIETEHIIMH
OIIK-3 CnocoOHOCTBIO OIlK-3.1 CrnocoGHOCTh
IIPOBOAUTH IIPOBOJUTD
CaMOCTOSITENIbHbIE CaMOCTOSITENIbHbIE
UCCJIEJOBAHMSI, HCCIIEIOBaHUS U
000CHOBBIBaTh 000CHOBBIBATh
aKTyaJIbHOCTb U aKTyaJIbHOCTb
MPAKTUYECKYIO u30paHHON  TEMBbI
3HaYUMOCTh Hay4HOTO
n30paHHOMN TEMBI UCCJICJIOBAHMUS.
HAy4yHOTO
MCCJICTOBAHMUSI
[1K-3 CriocoO6HOCTD [1K-3.2 CriocobHOCTD
HCIIOJIb30BATh IPUMEHSITD
COBPEMEHHBIE COBPEMEHHBIE
METOJIbI yIPABICHHS METO/IBI
KOPIOpaTUBHBIMU yIpaBICHUS
dbuHaHCaMH TUISE KOPIIOPATUBHBIMU
pelieHus ¢buHancamu
CTpaTEeruuecKux
3aja4
Jran ocBoeHus! IMoka3aTesib OLlEHUBAHUS Kpurepuii ouennBanusi
KOMIIETCHIIUH
OIlK-3.1 — JleMoHCTpHUpYyeT 3HAHUE — IIpoaemoncTpupoBaHo
CnocoOHOCTh  [aKTyaJIbHBIX IIPOOJIEM B 00JacTH| 3HAHWE AKTyaJbHBIX IHpoOjieM B
MPOBOJIUTH TeMbl HAYYHOT'O UCCIIEJOBAaHUs; | 00sacTH TEMBI HAy4HOTO
CaMOCTOSITCIIbHbIC — JEMOHCTpUpPYET 3HaHHe| UCCICNOBAHNUA,;
HCCJIEIOBAHUS U OCHOB aprymMcHTanun — HIOPOAEMOHCTPUPOBAHO
060CHOBEIBATH YTBEPKICHUH. 3HAaHHE OCHOB aprymMeHTanuu
aKTyaJILHOCTD — YMeEEeT apryMeHTHPOBAHO| YTBEPKIACHUU.
M36PAHHO TEMBI TOKa3bIBaTh CBOIO TOUKY 3PEHUS — IPOJEMOHCTPUPOBAHO
HAYYHOTO — yMeeT MOJIKPEIUISTH| YMCHHE apryMeHTHPOBaHO
HMCCIIENOBAHHA CBOIO TOUKY 3peHus| I0Ka3bIBaTh CBOKO TOYKY 3PEHUS
COOTBETCTBYIOIIMMHU  CCBUIKAMH — IHPOJEMOHCTPUPOBAHO
Ha MHEHUS POCCHUHCKHMX W] yMEHHME NOJKPEIUISTh CBOK TOYKY
3apyOEKHBIX YUEHBIX 3peHus COOTBETCTBYIOIIMMU
CCBIJIKAMU Ha MHEHMSI POCCUHCKHUX U
3apyOEKHBIX YUEHBIX
I1K-3.2 — JlemoHcTpHUpyeT 3HaHHE — IIponemoncTpupoBaHO
CrocoOHOCTh  lakTyanbHBIX POOTEM B 0ONACTH| 3HAHME AKTyalbHBEIX MpOOIEM B
IPUMCHATD TeMbl HAYYHOT'O UCCIIEZIOBAHUS; | 00JIaCTH TEMBI Hay4HOI'0
COBPEMEHHBIE METObI —  JIEMOHCTPUpYET 3HaHHUE HCCICOBAHUS;
YIIpaBJICHHA OCHOB apryMeHTalnHy| —  TIPOJEMOHCTPUPOBAHO
KOPIIOPaTHBHBIMU [YTBEPKICHUM. 3HaHUE OCHOB apryMeHTaluu
¢unancamu — yMeeT apryMeHTHPOBAHO| YTBEPKICHHUH.
NOKa3bIBaTh CBOIO TOUKY 3PEHUS — IPOJEMOHCTPUPOBAHO
— yMeeTr MOJIKPEIUISITH YMECHHE apryMEeHTHPOBAHO




CBOIO TOYKY 3peHUs]| JTOKa3bIBATh CBOKO TOUKY 3PCHUS
COOTBETCTBYIOIIMMHU  CChUTKAMH — MPOAEMOHCTPHPOBAHO

HA MHEHUS  POCCHMCKUX M| YMCHHE MOJKPEIUIATH CBOK TOYKY
3apyOCIKHBIX YUCHBIX 3peHHUSI COOTBETCTBYIOLIUMH
CCBUTIKaMH Ha MHCHHUSI POCCHICKUX U
3apyOeKHBIX YUCHBIX

4.3.2 TunoBbie OLleHOYHbIE CPEICTBA

IIpumMepbl IK3aMeHANMOHHBIX 3a1aHUIA:
3amganue Nel.

1. Yem nuHaAMHYECKHE MOJIETH OLIEHKH BOJATUILHOCTH AKTUBOB OTIUYAIOTCS OT OOBIYHBIX
CTaTUYECKUX (CTAIMOHAPHBIX)?

2. Vupasmsrommii pormom cooburi, ogHomecsyHas VaR moptdens ¢oHma ¢ ypoBHEM
nosepust 95% cocraBuna 7%. Bel umeere unBectunuio B houa pazmepom 1000000 py6. Kak Bbl
UHTEPIIPETUPYETE COOOILEHNE YITPABIISIIOIIETO?

3. UTo 03HayaeT MOJIy4eHHOE B pe3yJibTaTe pacyeTa 3HaueHue exxeqHeBHoi LVaR nmozunuu ¢
ypoBHeM noBepust 99% , pasaoe 100 mutH. py0. ? [IpokommeHTHpYHTE.

4. bapwepHas craBka Oanka Jiurana paBHa 10%. Mcxomst u3 nmpeacTaBiaeHHBIX HIKE TAHHBIX,
HeoOxomumbIx 1t orleHKd RAROC, oneante RAROC st ka)a0ro U3 KpeIuToB U 0003HAYBTE
JEHCTBUS MEHEIKepa OT/Iea KPeIUTOBAHHUS.

Kpeoummnwiii Benuuuna Cmaexa Homunan Pasmep

npoexkm cnpaoa KOMUCCUOHHBIX Kpeouma KpeIuTa
1100 puckom

Anbda 0,003 0,002 1000000 30000

bera 0,001 0,001 10000000 100000

["amma 0,01 0,005 5000000 50000

3amganue Ne2 .

1. OOBSICHUTH CMBICII W TPUMCHCHHE MATPHIA MHTPANMA KPEIUTHBIX PEUTHHTOB U €€
MPUMEHEHUE.

2. Vapanstoniuii (JOHIOM COOOIIMII, OJTHOMECSYHBIN oxugaemblid nedunut ES nmoprderns
donna c ypoHeM moBepus 95% coctaBuna 7%. Bel umeere mHBECTUIMIO B (OHI pa3MepoOM
1000000 py6. Kak BbI HHTEpIIpETHPYETE COOOIIEHNE YITPABIISIONIETO?

3. BaMm mpenocTaBIiieHbI MOJTYYeHHBIE HA OCHOBE PETPECCHOHHOTO aHallM3a BPEMEHHBIX PSIOB
CJICIYIOIINE B YPaBHEHUS PETPECCHU:

Xg=0,08+0,5X;,
X, =0,08+14X,,
rae
Xg — CTaBKa NOTEpb MO 3aliMaM HEJBMXKUMOCTH,
Xc — CTaBKa IOTEPh 110 NOTPEOUTENILCKUM 3aiiMaM,
Xp — CTaBKa ITOTEPH IO BalleMy MOJTHOMY MOPTQEIo 3aliMOB.

Ecnu oxumaeTcss pocT CTaBKU MOTEPh MO MOJHOMY MOPT(HENTo 3aiiMOB, TO B KaKOM CEKTOpe
CJemyeT B TIEPBYIO O4YepeIb YMEHBIITUTH 00BEM 3aiiMOB?



4 Kommanusi, He BBIIUIAUMBaIONas AUBUACHIOB, (puHaHcupyemas Ha 100% coOCTBEHHBIM
KaIllUTaJIOM BBITYCTHJIa OCCKYMOHHYIO OOJIMTallii0 ¢ HOMHHAJIbHON cymmoit $50 MiH. Ha Tpu
rona. KakoBpl IIEHHOCTH pa3IMYHBIX KOMIIOHEHTOB CTPYKTYpPBl KanmuTajga KOMIIAaHWHM Ha JaTy
IoralieHus OOJIMranuu, €CJIM LIEHHOCTh KOMIIAaHUH B 3TOT MoMeHT $40 muH.?

IIIxana oueHuBaHUSA

OJIMYECTBO MPAaBHIBHBIX OTBETOB COCTABIsIET 85%- 0. TIUIHO
K 85%-100% O

— IlponeMoOHCTpUPOBAaHO 3HAHME AKTYaJIbHBIX MPOOJIEM B
00J1aCTH TeMbl HAYYHOT'O UCCIIEJOBAHUS;
— IPOJEMOHCTPUPOBAHO  3HAHUE OCHOB APryMEHTALMH
YTBEPKICHUM.
— IPOJEMOHCTPUPOBAHO YMEHHE apryMEeHTHUPOBAaHO
JOKa3bIBaTh CBOIO TOUKY 3PCHUS
- IPOJEMOHCTPUPOBAHO YMEHHUE IMOAKPEILIATh CBOIO TOUKY
3peHusl COOTBETCTBYIOIIMMHU CCBUIKAMHM HA MHEHHS POCCHMCKHX
1 3apyOEIKHBIX YUYEHBIX
— IlponemMoHCTpUpOBaHO 3HAaHUE aKTyaJbHBIX MPOOJIEM B
00J1aCTH TeMbl HAYYHOT'O UCCIIEIOBAHUS;
— IPOJEMOHCTPUPOBAHO  3HAHUE OCHOB AapPryMEHTALUH
YTBEPXKICHUMH.
— IPOJEMOHCTPUPOBAHO yMEHHE apryMeHTHUPOBaHO
JIOKa3bIBaTh CBOIO TOUKY 3PEHUS
— IPOJAEMOHCTPUPOBAHO YMEHHUE MOAKPEILIATH CBOIO TOUKY
3peHusl COOTBETCTBYIOUIMMM CCBIIKAMU HAa MHEHHS
POCCUNCKHX U 3apyOEKHBIX YUEHBIX

KonndecTBo mpaBUiIbHBIX OTBETOB cocTaBisieT 65%-85%. Xopomio

— IlponeMOHCTpUPOBAHO 3HAHME AKTYaJbHBIX MPOOJIEM B
00JIaCTH TeMbl HAYYHOT'O UCCIIEJOBAHUS;
— MPOJEMOHCTPUPOBAHO  3HAaHUE OCHOB AaPryMEHTALMH
YTBEPKICHUM.
— NPOAEMOHCTPUPOBAHO yMeHue apryMEHTHPOBAHO
JTIOKa3bIBATh CBOKO TOUKY 3PEHUS
- NPOAECMOHCTPUPOBAHO YMEHHUE IMOAKPEIUIATh CBOIO TOUKY
3pEHHsI COOTBETCTBYIOIIMMH CChUIKAMU HAa MHEHHMS POCCHMCKUX
1 3apyO0eXHBIX YUEHBIX
— IlponeMoHCTpHUPOBAaHO 3HAHME AKTYaJbHBIX MPOOJIEM B
00J1IaCTH TeMbl HAYYHOT'O UCCIIEIOBAHUS;
— TMPOAEMOHCTPUPOBAHO  3HAHUE OCHOB AapryMEHTAlUU
YTBEPXKICHUM.
— IPOJEMOHCTPUPOBAHO yMEHUE apryMEHTHPOBAaHO
JIOKa3bIBaTh CBOKO TOUYKY 3pEHUs
— MPOAEMOHCTPHUPOBAHO YMEHHUE MOJKPEIUIATh CBOKO TOUKY
3pEHHs] COOTBETCTBYIOLIMMHU CCBUIKAMM HAa MHEHMS

POCCHICKMX ¥  3apyOCXHBIX  YUCHBIXHCCIIEIOBAHUS,
BBIOOPKH MCCIICIOBAHHS.

KosnruecTBo npaBuIbHBIX 0TBETOB cocTariisieT 50%-65%. Y noBneTBOpUTEN
BHO




— He Bcerma mponeMOHCTPUPOBAHO 3HAHUE AKTYAIbHBIX
po0GsieM B 00J1aCTH TeMbI HAYYHOTO HCCIIEAOBAHNUS,

— He Bcerma MpoOJEMOHCTPUPOBAHO 3HaHME OCHOB
apryMeHTaluu YTBEPKICHUH.
— He BCerjaa POJEMOHCTPUPOBAHO yMEHHE

apryMEHTHPOBAHO JIOKa3bIBaTh CBOIO TOUKY 3PEHUS
- He Bcerma IpoAEMOHCTPUPOBAHO YMEHHE MOJKPEIUISThH
CBOIO TOYKY 3pEHHUS COOTBETCTBYIOIIMMH CChUIKAMH Ha MHEHUS
POCCHUHCKHX U 3apyOEKHBIX YUEHBIX
— He Bcerna IIponeMOHCTpUPOBAHO 3HAHUE AKTYaJIbHBIX
npo6JeM B 001aCTH TEMbI HAYYHOTO MCCIIEIOBAHUS;

— He Bcerma MpOJEMOHCTPUPOBAHO 3HaHHE OCHOB
apryMeHTalluu YTBEPKICHUH.
— He BCerjaa POJEMOHCTPUPOBAHO yMEHHE

APTYMCHTHUPOBAHO JOKA3BIBATH CBOXO TOYKY 3PCHUSA

— He Bcerma MNpOACMOHCTPUPOBAHO YMCHUC IIOAKPCILIATH
CBOIO TOYKY 3pCHHA COOTBCTCTBYIOIIMMU CCBUIKAMH Ha
MHCHUA pOCCHﬁCKHX n 3aPY6e)KHBIX YUYCHBIX

KomnmuecTBo npaBmiIbHBIX OTBETOB cocTapisieT Menee 50%. HeynosnersopurensHo

— He 3Haer axryanpHBIE TIpOOJNEM B OOJACTH TEMBI
HAy4YHOTO MCCIIEI0OBAHUS;
— He 3HaeT OCHOB apryMeHTallUU YTBEPKACHUM.
— He 3Haer apryMeHTHpOBAaHO J[10Ka3blBaTh CBOK TOYKY
3peHust
- He ymeer mNOAKpEIIATH CBOK TOYKY  3PEHHUS
COOTBETCTBYIOIIMMHU CCHUIKAMH Ha MHEHHUS POCCHUHCKHUX U
3apyOEIKHBIX YUEHBIX
— He 3Haer axTyanbHBIX mpoOieM B 00JacCTH TEMBI
HAy4YHOTO UCCIIEI0BAHUS;
— He3HaeT OCHOB apryMeHTallM YTBEPKICHUM.
— He ymeer aprymeHTHpOBaHO [10Ka3bIBaTh CBOIO TOYKY
3peHus
— He Bcerma yMmeeT MNOAKPEIUIATH CBOIO TOYKY 3PEHHUS
COOTBETCTBYIOIIMMHU CChUIKAMM Ha MHEHHUS POCCUHCKHUX U
3apyOeKHBIX YUEHBIX

4.4. Meronnueckue MaTepuasibl

CryaeHT momyckaeTcsl K sk3amMeHy no auciuruinae «OreHka Ou3Heca Mpu CIUSHUSX U
MOTJIONMICHUSIX)» B CIIy4ae BBITIOJHEHUS UM Y4eOHOTO TIjIaHa MO JUCIUIIIMHE: BBITIOJHEHUS BCEX
3aJIaHUM, TPEYCMOTPEHHBIX MPOrpaMMON TUCIIUIUTUHBI.

CryaeHTbl OTHOBPEMEHHO BBITIOJIHSIOT MUCbMEHHBIE 3a/aHus. Kaxaplid CTyIEHT MOMy4aeT CBOM
MEPCOHANILHBIN BapHaHT 3K3aMEHALIMOHHOTO 3aJJaHusl, COCTOALIETO U3 ABYX 3aj1ad. Ha opranuzanuoHHyio
moaroToBky otBoautcs oT 20 go 30 mMuHYT, Ha HamucaHue OTBeToB — 90 MwmHYT. BO Bpems
OpPraHU3alMOHHON MOATOTOBKHU CTYIEHTAaM Pa3bsSCHSIOTCS MpaBUiia MPOBEACHUS HK3aMEHA U BBIJAIOTCS
OJIaHKM OTBETOB JIs 3aroyiHeHUs. KakIp1ii CTyIeHT BhITacKUBaeT Owier ¢ 3aganueM. [locne mpoBeneHus
9K3aMEHa MTPOBOJIUTCS IPOBEpPKA PadoT.



5.MeToauyecKkue yKazaHus sl 00y4al0IUXCH 110 OCBOCHUIO JUCHMIIIHHbI

1. Iloozomoeka Kk nekyuam

['maBHOe B mepuoa MOATOTOBKM K JIEKUIMOHHBIM 3aHATUAM — HAyuduTbCAd MeETOJaM
CaMOCTOSITEJIbHOTO YMCTBEHHOI'O TPY/1a, CO3HATENbHO Pa3BUBATh CBOM TBOPUYECKHE CLIOCOOHOCTH
U OBJI3/IeBaTh HABBIKAMU TBOPYECKOH paboThl. JlIs1 3TOro HEOOXOJMMO CTPOro COOIIOAATH
JUCLUIUIMHY y4eObl U noBefeHus. UeTkoe MIaHnpOBaHUE CBOErO pabo4yero BpeMEHU U OT/bIXa
SBIISICTCA HEOOXOAMMBIM YCJIOBHEM JJIsl YCHEIIHOW CaMOCTOSATENbHOW paboThl. B ocHOBY ero
HYXXHO TIIOJIOKUTh pabouue MporpamMMbl H3y4aeMbIX B CEMECTpe IUCLUMIUIMH. ExenHeBHOM
yueOHOI paboTe CTYIEHTY cleayeT yaensath 9—10 yacoB cBoero BpeMeHH, T.€. MPHU MIECTH Jacax
ayIUTOPHBIX 3aHATHA CaAMOCTOATENILHON paboTre HeoOxoaumo OTBOAUTH 3—4 daca. Kaxmomy
CTYACHTY CJIEIyEeT COCTaBIIATh €KEHEICIbHBIA U CEMECTPOBBIN MJIaHbI paOOTHI, @ TAKXKE TUIaH Ha
Kbl paboumii ners. C Beuepa Bceraa HaAo0 paclpeaciisaTh padoTy Ha 3aBTpallHui JeHb. B
KOHIIE KaKJOTo JHS LeNecO00pa3sHO MOJABOAUTH UTOI PadOTHI: TLIATEIBHO IIPOBEPUTH, BCE JIU
BBINOJIHEHO [0 HAMEUEHHOMY IUIaHy, He ObLIO JM KakuX-1100 OTCTYIJIEHMH, a ecly ObUIM, IO
KaKOM IpPUYHMHE 3TO Ipou30uuI0. HyXHO OCYyHIECTBIATH CAMOKOHTPOJIb, KOTOPBIM SBISAETCS
HEOOXO/JUMBIM YCIIOBHEM YycHemHoW y4eObl. Eciam 4Yro-To 0cCTanoch HEBBITOJHEHHBIM,
HEO0OXOUMO HU3bICKAaTh BpEeMs Ul 3aBEpLICHHUS 3TOM yacTu paboThl, HE yMeHbIlas oObema
HEJIEeNbHOTO IJIaHa.

2. Camocmosamenvnasa padboma Ha 1eKyuu.

Crnymianue ¥ 3anMch JEKIMHA — CIOXKHBIN BUJI By30BCKOM ayAMTOpHOW paboTel. BHuMaTenbHOe
CIIyIIaHME€ M KOHCHEKTUPOBAHME JIEKIMH TMPEANojaraeéT MHTEHCUBHYI0 YMCTBEHHYIO
JeSITeNbHOCTh CcTyaeHTa. KpaTkue 3amucu JeKIHi, UX KOHCIIEKTHPOBAaHHE ITOMOIaeT YCBOMTH
yueOHbIi Marepuan. KOHCHEKT SBIsSeTCS MOJE3HBIM TOIZA, KOIZa 3allCaHo caMoe
CYLIECTBEHHOE, OCHOBHOE U CEJIaHO 3TO CaMHUM CTyAeHTOM. He Hamo cTpeMuThCs 3ammcaTh
JIOCJIOBHO BCIO JIEKIMIO. Takoe «KOHCIEKTUPOBAHHE» MPUHOCHUT OOJIbIIE BpEAd, YEM IOJIb3BI.
3anuch JIEKUUH PEKOMEHIYETCS BECTH IO BO3MOXHOCTH COOCTBEHHBIMH (DOPMYIMPOBKAMH.
KenarenpHo 3amMch OCYIIECTBIATh Ha OAHOW CTPaHUIE, a CIEAYIOIIYI0 OCTaBIATh IS
npopaboTKu y4eOHOro MaTepualla CaMOCTOSITENIbHO B JOMAIIHUX YCIOBHsIX. KOHCIEKT Jiekuuu
Jy4Ile TMOoApa3AesiTh Ha MyHKTHI, aparpadsl, coOI0aas KPaCHyl0 CTPOKY. DTOMY B OOJIBIIONM
cTerneHu OyayT crnocoOCTBOBaTh IMYHKTHI IUIaHA JIEKLIUH, HPEJIOKEHHBIE IPEroiaBaTelisiM.
[IpuHuunuanbHble MecTa, ONpeleNeHus, QOpMyabl M Jpyroe CJieayeT CONpPOBOXKIATh
3aMEUYAHUSAMH «BAXHO», «0CO00 BaXKHO», «XOPOILO 3allOMHHUTH» U T.N. MOXHO J1e1aTh 3TO U C
MOMOIUIbIO Pa3HOLIBETHBIX MapKepoB WK pyuek. Jlydiie ecan oHu OyyT COOCTBEHHBIMHU, YTOOBI
HE NPUXOIWIOCH MPOCHUTh MX Y OJHOKYPCHUKOB M TEM CaMbIM HE OTBJIEKaTh MX BO BpEMs
nekuuu. llenecooOpa3sHo pa3paboTaTh COOCTBEHHYIO «MapkKorpa@uio» (3Ha4Ku, CUMBOJIBI),
cokpamieHusi cinoB. He nummHuM Oyner W u3ydyeHHe OCHOB creHorpaduu. Pabortas Han
KOHCIIEKTOM JIEKLIUH, BCerja HEOOXOJAMMO HCIOJIb30BaTh HE TOJBKO Y4YEOHMK, HO H Ty
JUTEpPaTypy, KOTOPYIO MAOIOJHUTENBHO PEKOMEHAOBaN JEeKTOp. VIMEHHO Takas cepbe3Hasd,
KpOIOT/IMBasi paboTa C JEKIHOHHBIM MaTepUaIOM MO3BOJIUT IIIyOOKO OBJa/I€Th 3HAHUSMHU.

3. Iloozomoeka kK ceMunapCcKum 3aHAMUAM.

[TonroToBKy K KaXXJIOMYy CEMHHApCKOMY 3aHATHUIO KaXIbli CTYAEHT JODKEH HaudaTb C
O3HAKOMJICHHA C IUIAaHOM CEMMHApPCKOTO 3aHATUS, KOTOPBIM OTpa)kaeT CoOJEpKaHue
peyIoKeHHON TeMbl. TiiaTenbHOoe IpOoAYMBIBaHHE U U3y4€HHE BOIIPOCOB IJIAHA OCHOBBIBAETCS
Ha NpopaboTKe TEeKyIlero Marepuaia JeKIHHM, a 3aTeM M3Yy4YeHUs o0s3aTeIbHONH U
JIOTIOJIHUTEIIbHOM ~ JINTEpaTypbl, PEKOMEHJIOBAaHHYHdO K JaHHOM Teme. Ha  ocHoBe
UH/IMBUYAIbHBIX MPEANOYTEHUI CTYAEHTY HEOOXOJMMO CaMOCTOSATENIBHO BBIOpaTh TeEMY
JIOKJIaja 1o npo0jaemMe ceMHHapa M 10 BO3MOXKHOCTH MOJITOTOBUTH 1O HEMY npe3eHTanuio. Ecin
IPOrpaMMOM JUCLMIUIMHBI TPEIYCMOTPEHO BBINOJHEHUE IPAKTUYECKOIO 3aJaHMs, TO €ro
HEOOXOJUMO BBIMIOJHUTH C YYETOM MPEUIOKEHHON MHCTPYKIUHU (YCTHO Wi 10 MUCBMEHHO).
Bce HOBble MOHATHA TO HM3y4aeMoOW TeMe HEOOXOJMMO BBIYYMTh HAaW3yCThb M BHECTH B
rioccapuil, KOTOPBIH 11e1eco00pa3HO BECTH C CaMOro Havajla u3y4eHus Kypca. Pesynbrar Takoit



paboThl TOJKEH MPOSBUTHCS B CIIOCOOHOCTH CTYAEHTAa CBOOOJHO OTBETUTh HA TEOPETUUYECKUE
BOINPOCHI CEMHHApa, €ro BBICTYIJICHUM U YYaCTHH B KOJUIGKTUBHOM OOCYXKIIEHHUH BOIPOCOB
M3y4aeMoil TeMbl, MPABHJIBHOM BBIMOJIHEHUH NMPAKTUYECKUX 3aJaHUNA U KOHTPOJIBHBIX PadoT.
Crpykrypa ceMuHapa B 3aBucumMocTu OT coJiepiKaHusl U KOJIMYECTBA OTBEJACHHOIO BPEMEHHU Ha
U3YYEHUE KaXKIO0W TEMbl CEMHUHAPCKOE 3aHSATUE MOXKET COCTOATH U3 YETHIPEX-TISATH YacTeil:

1. O6cyxneHrne TEOPETUUECKUX BOIIPOCOB, ONPEAEICHHBIX POrpaMMON AUCIUITIINHBI.

2. lokJsiag v/ UM BBICTYIICHUE C MPE3EHTAUSIMU 110 TpobiieMe CeMHHapa.

3. OOcyx1eHHE BBICTYIUICHHH 110 TeME — IUCKYCCHSI.

4. BeinongHeHUE MPAKTHYECKOTo 3aJaHusl C MOCIEIYIOIUM pa300poM MOIYYEHHBIX Pe3yIbTaToB
WA OOCYXJIEHUE TMPAKTHYECKOTO 3aJaHMs, BBINOJHEHHOTO JOMa, €CIU 3TO IPEeILyCMOTPEHO
MPOTPaMMOii.

5. IloxBeneHue UTOrOB 3aHATHS.

[lepBast yacth — 00CYX/IE€HHE TEOPETUUYECKHX BOIIPOCOB - MPOBOJAUTCS B BUJE (PPOHTATIHHOU
Oecepl CO BCEW IPyMIIOi M BKIIOYAET BEIOOPOYHYIO MPOBEPKY MPETIOAABATEIEM TEOPETUYECKHIX
3HAHUW CTYJAEHTOB. [IpuMmepHas npoaOIKUTENBHOCT — 10 15 MuHyT. BTOpas uwacte —
BBICTYIUIEHHE CTYAECHTOB C JOKJIaJjaMH, KOTOPBIE JOJKHBI CONPOBOXKIATHCS MPE3CHTALMSIMU C
LENbI0 YCUJICHUS HATJIATHOCTU BOCIPHUATHS, IO OAHOMY M3 BOIIPOCOB CEMUHAPCKOTO 3aHATHA.
OOs3aTenbHBI AJIEMEHT JOKJIaJa — MPEJCTABICHWE W aHalIU3 CTAaTUCTUYECKUX JAHHBIX,
000CHOBaHHE COIHUANBHBIX MOCIEACTBUMA JIOO0r0 SKOHOMHYECKOro (hakTa, SIBICHUS WU
nporecca. [Ipumepnas npoxomkurenpbHocTh — 20-25 Munyt. Ilocie mokmamoB ciemayeT Hux
oOcyxaeHue — auckyccus. B xome 3Toro srama CEMHHApPCKOTO 3aHSATHS MOTYT OBITh 3a/1aHbI
YTOYHSIIOLINE BOMPOCHI K NOKIagunkaM. [IpuMepHas mpoaomKUTeNbHOCTE — 10 15-20 MUHYT.
Ecnu mporpaMMoii mpeycMOTpEHO BBITIOJIHEHUE MPAKTUYECKOTO 33aJaHus B paMKaX KOHKPETHON
TEMbl, TO TMPENOJABATEISIMU OIPENEIsIeTCs €ro CoAEpKaHME U JaeTcs BpeMs Ha €ro
BBHITMIOJIHEHHE, a 3aMeT UAET oOCyXkJaeHue pe3ynbTaToB. Eciu mpakThyeckoe 3ajaHue JOHKHO
ObLIIO OBITH BBIIIOJIHEHO JOMa, TO Ha CEMHHAPCKOM 3aHATHM IpernojaBaTellb IPOBEPSET €ro
BBIMIOJHEHHE (YCTHO WIJIM NHCbMEHHO). [lpumepnas npopomkurenbHocTh — 15-20 MuHyT.
[TonBeneHneM HWTOroB 3aKaHYMBAECTCSl ceMUHApckoe 3aHsATHe. CTyneHTaM JIOJKHBI ObITh
oOBsIBIEHBI OIIEHKM 3a paboTy W JaHbl UX 4YeTkue oOocHoBaHus. IlpumepHas
IPOJOKUTEILHOCT — O MUHYT.

4. Paboma c rnumepamypHviMu UCMOYHUKAMU

B npouiecce moAroToBKM K CEMUHAPCKUM 3aHATHM, CTyJI€HTaM HEOOXOAMMO oOpaTuTh ocoboe
BHUMAaHHE Ha CaMOCTOSTENIbHOE M3YYE€HHE PEKOMEHJIOBAHHOM yueOHO-METOIMUYECKON (a TaKxke
HAay4YHOW M TMOMyJsApHOMN) mutTeparypbl. CamocTrosiTenpHas paboTa ¢ ydueOHHUKaMH, y4eOHBIMU
ocoOUsMH, HAYYHOU, CIIPABOYHOM M MOMYJISIPHON JIMTepaTypoil, MaTepruaiaMu MepuoANYeCKUX
u3nannii u VHTepHeTa, CTAaTHCTUYECKHMH JaHHBIMH sBIsieTcs HaunOonee 3(h(GEeKTHUBHBIM
METO/IOM TIOJIyY€HHs] 3HAaHUHM, MO3BOJSET 3HAYUTENBbHO AaKTHBHU3MPOBATH MPOLECC OBJIAJCHHS
uHpopmarmei, crmocodcTByeT 0oliee rI1y00KOMY YCBOCHHUIO U3y4aeMOro Matepuaia, GopMupyer
y CTYACHTOB CBO€ OTHOLIEHHE K KOHKpeTHOW mpobieme. bonee riyOOKoMy pacKpbITHIO
BOIIPOCOB CMOCOOCTBYET 3HAKOMCTBO C JOIMOJHHUTEIBHOW JIUTEPaTypoil, pPEKOMEHIOBAHHOMN
IpernojiaBaTeseM Mo KakJoi TeMe CEMHUHAPCKOIo MM MPAKTHYECKOTo 3aHATHUS, YTO MO3BOJISIET
CTYZICHTaM TPOSIBUTH CBOIO WHIMBHyaTbHOCTh B PaMKax BBICTYIUICHWS Ha JAHHBIX 3aHATHUSX,
BBISIBUTDH IIMPOKUIA CIIEKTP MHEHUH 110 U3y4yaeMoii mpobieme.

6.Y4eOHas muTepaTypa u pecypcbl HHGOPMALMOHHO-TEJIEKOMMYHUKAIIMOHHOM CeTH

"HHTepHeT", BKIIOYaAsA NlepedYeHb Y4eOHO-MEeTOANYEeCKOro odecneyeHus 1Jis
CaMOCTOSITEIbHOM PadoThI 00y4arouXxcs M0 JMCIUIIIMHE

6.1 OcHoBHas uTEpaTypa:

1. benos, I1I. I'. CucTteMHbIil aHAIN3 U POTPAMMHO-IIETIEBO MEHEKMEHT PUCKOB :
y4eOHUK U TPAaKTUKYM Jis 6akanaBpuaTa u maructpatypsl / I1. I'. benos. — M. :



M3narensctBo KOpaiit, 2016. — 289 ¢. — (Cepus : bakanasp u maructp.
Axanemuueckuii kype). — ISBN 978-5-534-04690-8. https://www.biblio-
online.ru/book/6E97575C-311D-474A-B821-B90D374F296A

2. Kapanuna, E.B. Ynpasnenue GpuHaHCOBBIMU PUCKAMU: CTPATETUIECKHAE MOJICITH
npodecCHOHANIbHBIC CTAaHAAPTHI, ydeOHOE ImocoOue. [ DNeKTpOHHBIN pecypce] : yueo.
nocobune — DnekrpoH. gan. — CII6. : U1 Untepmenus, 2016. — 152 ¢. — Pexum
nocryna: http://e.lanbook.com/book/90262

3. [Hankun, A.C. DxoHOMHYECKHE U PUHAHCOBBIC pucKku: OleHKa, YIIpaBJICHNUE,
noptdesb MHBECTUIUH. [ DNeKTpoHHBIN pecypc] : yued. nmocodue / A.C. lankun, B.A.
[Mankun. — DnekTpoH. gan. — M. : lamkoB u K, 2016. — 544 ¢. — Pexxum nocrymna:
http://e.lanbook.com/book/93337

6.2 lomotHuTeEILHAS IUTEPATYypA:

1. 3oHoBa, O.B. Ouenka u ynpasieHne puckaMmi KOMMEPUYECKON JESITEIbHOCTH.
[DnexkTpoHHBIH pecypc] : yueb. mocodue — InexkTpoH. naH. — Kemeposo : Kyzs['TY
umenu T.®. 'opbauesa, 2013. — 77 c. — Pexum pocryna:
http://e.lanbook.com/book/69433

2. Margeesa JI. I'., HukutaeBa A. 10., Uepnoa O. A., lllunanos E. ®. Ynpasneaue
WHBECTUIIMOHHBIMH MPOEKTAMHU B YCIOBUSX PUCKA U HEONPEAEICHHOCTH : ydeOHOoe
nocobue juist OakanaBpuara u Maructparypsl / M. : U3parensctBo FOpaiit, 2016. — 298
c. — (Cepus : YuuBepcuretsl Poccun). — ISBN 978-5-534-04586-4.
https://www.biblio-online.ru/book/9D230457-295D-459F-A3A9-9F1291E24A0C

3. Hukonos, B. Ynpasnenue puckamu: Kak 60:biiie 3apadaTeiBaTh U MEHBIIIE
TEPSITh. [ DIEKTPOHHBIN pecypc] : yued. nocodre — DIeKTpoH. JaH. — M. : AnbliuHa
[Ma6murrep, 2016. — 285 ¢. — Pesxum poctyna: http://e.lanbook.com/book/95208

6.3 YueOHO-MeTOAMYeCKOE 00ecniedeHHe CAMOCTOATEIbHOI PadoThl CTY/1eHTOB:
1. Meronudyeckue Marepuanbl IO IMOATOTOBKE K MEXAYHapOAHOMY DJK3aMEHY IIO
ceprupuxkaruun  CIHA  Paspmen  «llpuknannas Teopus mnoprdens» M.: T'unpaus
WHBECTUIIMOHHBIX U (PMHAHCOBBIX aHATUTUKOB PD, 2005

2. bypenun A.H. ®opBapasl, ¢brouepchl, ONLUUOHBI, 3K30THYECKHE U IOTOJHbIE
npousBoaHbIe, M.: «HayuHo-TexHHueckoe obmecTBo uM. akagemuka C.U. BaBunosay, 2005.

3. DHIMKI0oNe s PUHAHCOBOTO PUCK-MEHEKMeHTa, «AnbrnHa buznec bykcy, 2005.

4. [Hankun A.C., [llankun B.A. Teopus pucka u MOAEINPOBAHUE PUCKOBBIX CUTYalUH,

W3narenscko — Toprosas kopnopauus «/lamxos u KO, 2005.

6.4 UnTepHeT-pecypchbl, CIPABOYHbIE MATEPHAJIBI:
- www.derex.ru
- www.riskmetrics.com

7.MarepuajbHO-TeXHUYeCKass 0a3a, HHGpOPMAIMOHHbIE TEXHOJOTUH, TMPOrPaMMHOe
o0ecneyeHue U HH(POPMALMOHHBIE CIIPABOYHbIEC CHCTEMbI

3aHATHS TPOBOAATCS B y4YEOHBIX ayJUTOPHUSAX, OCHAIIEHHBIX pabOYMM MECTOM
npenojaBatens (CToi, cryi, kadenpa), pabouuMu MecCTaMH CTYIEHTOB (CTOJBI, CTYJNbs) IO
KOJIMYECTBY CTYJIEHTOB, JOCKOH MenoBOW wiu Oejod [ HamucaHus MapKepaMu WU
¢numuapTom ans Oymaru Oosbinoro Qopmara, MapkepaMu (KpacHbIM, YepHbIH, 3elIeHBIH,
CHUHUI), TYOKOU NJIsi JOCOK, 000PYIOBAaHUEM JIJIsl TIOKAa3a MPE3CHTAIMA U CIaiioB (KOMITBIOTED,
IPOEKTOP, IKPaH).


https://www.biblio-online.ru/book/6E97575C-311D-474A-B821-B90D374F296A
https://www.biblio-online.ru/book/6E97575C-311D-474A-B821-B90D374F296A
http://e.lanbook.com/book/93337
https://www.biblio-online.ru/book/9D230457-295D-459F-A3A9-9F1291E24A0C
http://www.derex.ru/
http://www.riskmetrics.com/

Hcnons3yeTcs cnenyroiiee mporpaMMHOE 00ecrieueHue:
Microsoft Windows 10 LTSB 1607

Komuuectro 2607

[IpaBoobGmagarens Microsoft Corporation

Jata nokynku / mpoaienusn06.12.2016
Kontpakt59/07-16/0373100037616000052-0008121-03
[Iponasenr OO0 «JIAHUT-NuTerpanusi»

[Toxynarens PAHXul'C

Hara okonuanus 31.12.2017

Cpok nmoganucku 1 rox/ 3 rona

Microsoft Office Professional 2016

Komuuectso 2607

[TpaBooGnagarens Microsoft Corporation

JaTta nokynku / npoanenus 06.12.2016
Kontpakt59/07-16/0373100037616000052-0008121-03
[Iponaserr OO0 «JIAHUT-NHuTErpanusi»

[Toxynarens PAHXul'C

Hara okonuanus 31.12.2017

Cpok noamnucku 1 rog/ 3 roma

Acrobat Professional AcademicEdition License Russian
Multiple Platforms (Adobe, 65258631AE01AQ00)
KomunuectBo 50

[IpaBooGnanarens Adobe

Hara nokynkwu / mpoanerus 03.04.2017

Kontpakr #15/08-17

[Tponaser SoftLine

[Toxynarens PAHXul'C

Jara okonuanus 03.04.2018



