[loKyMeHT noanucaH NpocToi 31eKTPOHHOM NOANUCHIO
NHbopmaums o Bnagenbue:
OVO: Pabutmn Anexceit BanepsesnA BTOHOMHASI HEKOMMEPYECKASI OPTAHU3ALIUS
ﬁgfj;‘g“:;cmﬁpn . BBICHIET'O OBPA3OBAHUS

e CHCTHTY T SKOHOMMKY Y YIIPABJIEHHSI B IPOMBIILLIEHHOCTH>

YHWKanbHbIA nporpam N
£5b92585d87b316237a7e4fb462e752b9baf0402 IKoHomuueckuil paxyromem

Kagpeopa Ixkonomuku

YTBEPXIAIO
Pextop AHO BO «MHCcTUTYT
OKOHOMUKH U yIIPaBICHUSI B

p3A S w, PsOunun A.B.

W20 » _mdna_ 2025 1.

-

PABOYAA ITPOT'PAMMA JTUCIUITJINHBI

«@Dunancoewvlil pucK-meHeoHcMeHn)

38.04.01 «Dxonomukay (npocpamma macucmpamypuvl — IKOHOMUKA U YNPAGIeHUue UHAHCAMU)

KBanudukarys BEITYCKHUKA: MarucTp

d)opMa OGY‘-IGHI/ISII OYHAA, OYHO-3A0YHAs, 3A04YHAA

T'ox mayama nonrorosku: 2025

Mocksa, 2025 T.



[Iporpammy moaroToBU (¥):
_Kk.23.H. [TonkoB A.A.

Paboyas mporpamma AMCHUTUTMHEI
«DUHAHCOBDLI PUCK-MEHEOHCMEHM)
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1.

@DenepanbHBI TOCYJAPCTBEHHBIH CTaHZAPT BBICIIETO OOpa30BaHWA — MAarucTparypa MO HAIPaBICHUIO
monrotoBku 38.04.01 Dxonomuka ([Ipuka3z MuHHCTEpCTBa HAyKH U BBICIIETo obpa3osanus ot 11 aBrycra 2020
r. Ne 939, 3aperucrpupoBan MunncTepcTBoM foctunnud P® 26 asrycra 2020 r. Ne 59459), cocraBnena Ha
OCHOBaHMHW y4eOHOro IiaHa: HampaBieHue 38.04.01 DxoHOMEKa mporpamMma MarucTparypel « 9KOHOMHKA H
ynpaBieHue (GUHAHCAMIY,

[podeccronansubiii ctanaapt 08.006 «Crnennamict mo BHYTPEHHEMY KOHTPONIO (BHYTPEHHHH KOHTPOJIEP)»
(nmpuka3z Ne73 11 MunucTepcTBa Tpyaa U couanbHou 3amuThl Poccuiickoit denepanuu ot 22.11.2022 r.);
IMpodeccuonansherii crangapt 08.008 «Crneuuanuct nmo GUHAHCOBOMY KOHCYJIBTHPOBaHMIO» (Tprka3 Nel67H
MunucTepcTBa Tpya U COLMAIbHOM 3amuTsl Poccuiickoit denepanuu ot 19 mapra 2015 1.);
IMpodeccuonanshslii cranmapt 08.018 «Crnenuanuct 1o ynpasieHuto puckamm» (puka3 Ne5911 MununcrepcTa
TpyZAa U colMaiIbHO 3ammThel Poccuiickoit @enepanuu ot 30 aBrycra 2018 r.);

podeccuonansuerii crangapt 08.036 «Cnenmanuct mo paboTe ¢ WHBECTUIIMOHHBIMH TPOEKTaMU» (MPUKa3
Ne2391 MunmcTepeTBa Tpyaa u connansHou 3amuTs Poccuniickoit @eneparmum ot 16 ampens 2018 1.);
Ipodeccnonanpusrii ctanmapt 08.043 «OxoHOMHUCT mpenanpusTus» (npukaz Nel6ln MuHuCTEpCcTBa Tpyna U
conmansHOU 3amuTH Poccuiickoit @enepammu ot 30 mapra 2021 1.).

PaGouast mporpamMmma ogo0OpeHa Ha 3aceanuu Kadeapbl DKOHOMHUKU
[Iporokoin ot 21 nromns 2025 r. Ne 11.



1. Ileab u 32124 0CBOEHUST JUCHUIIJINHBI

enpto ocBOGHUS MUCHUIUTMHBI «DUHAHCOBBIA PHCK-MEHEIKMEHT» - MOJTYYCHHE 3HAHUH 00
HMCTOYHUKAX PUCKOB M X MOCJIEICTBUSAX.

s peanuzaiy OCTaBICHHOW LIEIU B IIPOLiecce MPEnoAaBaHus Kypca pelatoTcs ClIeIyoue
3aJIa9m:

- TMOJy4YEHUE CHUCTEMbl 3HAaHUW O METOJax pacyeTa CTaBOK JAUCKOHTUPOBAHUS HCXOIs W3
MMEIOIINXCSA B PACIOPSHKEHUHM JTAHHBIX U HAYaJbHBIX M TPAHUYHBIX YCIIOBHUSIX. YMEET MPUMEHATH
MOAXO/Abl K PacueTy CTaBOK AUCKOHTHUPOBAHUS C MOMOIIBIO Pa3HbIX METOAOB, KaK aJIbTEPHATUBBI K
MOJIETTM OIICHKH KalHUTaTbHBIX aKTUBOB. 3HACT MOIXObl K KOPPEKTHPOBKE OeTa-kod(dduimenra ¢
Y4E€TOM OTNEPAIIMOHHOTO U (PMHAHCOBOTO phIYara;

- nmpuoOpeTeHrne HaBBIKOB aHAIN3a PUCKOB MPOCKTA;

- TIpUOOPETeHHE YMEHUS WCIOJb30BaHUS KOHICIIIMM aHalli3a PHUCKOB C TIO3HMIMH WX
YTUJIUTAPHOCTH JIJISl IPOEKTA;

- IpUOOPETEHNE HABBIKOB OIICHKH M YIPABJICHHUS PUCKAMU IMPOCKTA C IMOMOIIBIO PEaTbHBIX
ONIIMOHOB U JIEpEBa PEIICHUN;

- IpUOOpETEHNE YMEHUH OIIEHKH KPEAUTHOTO PUCKA C MCIOIb30BAHUEM COOTBETCTBYIOIINX
MOJeJeH.

2. MecTo THCUMILIIMHBI B CTPYKTYpPe 00pa30BaTeIbHONH MPOrpaMMbl
Hucuumumaa b1.B.02 otHocuTcst k 4acTH, opMupyemMoil ydacTHUKaMH 00pazoBaTeIbHBIX
OTHOLLICHHUH.
OcBoeHre TaHHOW JUCIUIUIMHBI TpeOyeT 3HaHUs OCHOB DWHAHCOB, YTIPaBIICHUs] PUCKAMH,
DOHUHAHCOBOI'O MEHEKMEHTA.
JucuunnuHa uzydaercst Ha 2 Kypce.

3. IlepeyeHp IUIAHMPYEMBIX Pe3yJbTAaTOB O0Oy4YeHHsl MO AUCHHUILINHE, COOTHECEHHBIX €
INIAHHUPYEMBIMH Pe3Y/JIbTATAMH OCBOCHHs 00pa30BaTEJIbHOM IPOrPaMMbl

B pesynpTare OCBOGHHMSA JUCHUIUIMHBI OOy4YalOMIMKCSA JOJDKEH MPOAESMOHCTPHPOBATH
CIIEYIOIINE PE3YIbTATHI:

Ilepeyennb mIaHUPyeMbIX

HNuauxkaropsl
Komnerenuuu pe3yJbTaToB 00y4eHHs 10
JUCIHHUILTINHE
HYK 1.1.  Ananusupyem
npooremiyo cumyayuio, B pesynbraTe 0CBOEHUS IUCLMUIUIMHBI
gvloenss ee bazoevie 00y4JaOIHIiCs TOMKEH:
cocmasisiowue, 3HaTh: CHCTEMHBIH MOIXO0/I,
ocyujecmeiiiem CTpaTEruIo ACHUCTBUI, MPOBEACHUE
OEKOMNO3UYUI0 NPOOIEMHOU | KPUTHYECKOTO aHAIN3a HPOOIEMHBIX
VK-1. Criocoben cumyayuu, CHUTYaIHUH.
OCYILIECTBIATD HYK 1.2.  Haxooum u | YMeTh: IPUMEHSATDH 3HAHUS
KPUTHYCCKMHN aHAIU3 KpUmuyecKu aHaiusupyem KPUTHYECKOTO  aHaim3a  IPOOJIEMHBIX
NPOOIEMHBIX CHTYaIH Ha ungopmayuro, CUTyalMii Ha  OCHOBE  CHCTEMHOIO

OCHOBE CUCTEMHOI'0
MOJIX0/1a, BEIPa0aThIBaTh
CTpaTervio NeUCTBUI

He05x001,m4y;0 o8 peuiterus nmoaxonaa, BI:Ipa6aTBIBaTB CTpaTeruro

npobnemuoln cumyayuu Ha | ACUCTBUH.
OCHOBe cucmemnozo | BI1aIeTb: HaBbIKAMU UCIIOJIb30BAHUS

no()xoaa . KPUTUYCCKOT'O aHaJInu3a Hp06HCMHBIX

HYK ]3 Bblpa5ambl@aem CUTyaluu Ha OCHOBC CUCTEMHOT'O
g y MOJX0Ma,  BBIPA0ATBIBATE  CTPATETHIO
cmpameauto  Oelicmeuti 0.

. | mercTBHid.
peuteHus npooIeMHOU
cumyayuu.




T1K-10. HUIIK-10.1. Cocmaensem u

Crioco0OeH OCyIIECTBISITh | CO2NACo8bl8aem niam

CTPYKTYpPHOE Oelicmsull 8 4pe3blualiHbIX U

peryaupoBaHue, KPUBUCHBIX — CUMYaAyusix U

KOHTPOJb U ayJIUT nepuoouyecku  aoanmupyem

nporiecca ynpapiIeHHs €20 K UBMEHEeHUSM,

prCKaMu UTIK-10.2. Opeanuszyem B pe3ynbTare OCBOCHUS IUCIUILIHHBI

BHeOpeHUe NiaHa Oeucmeutl 8 00y4arOLIHIACsS JOIKCH:
Upe3BLIYAIHGIX U KPUSUCHBIX | SHATD: TIOIXOMIBI U METO/IBI
cumyayusx 6 pabomy u | OCYWECTBICHHS CTPYKTYPHOTO

Konmpoaupyem e20 | PETYIMPOBaHMS IEATEIBLHOCTH.
LCHOAHeHIe: YMeTh: IPUMEHSATh 3HAHUS
s
UTIK-10.3 Vimeepacdaem | B TIPOUECCE PETYIMPOBAHUS, KOHTPOIA 1
ayJuTa 1mponecca ynpapJICHUSA pUCKaMU B
pesyivmamol cmpecc- | 2" po yip P
OopraHu3aiuu.
mecmupo8anus, PDUCK-
. | BrazneTs: HaBbIKaMU HCIIOIb30BaHUS
ayoumos, npeocmpaxosotl
B IPOIIECCE PETYIUPOBAHUS, KOHTPOJS U
oyenku U onosewaem 0 | aynprg mpouecca yIpaBIeHHsT PUCKAMH B
pesyivmamax U1EHO8 | onrapmsarL.
KOJLIeUANbHO2O opeana
VApaseieHus opeanuzayuen U
KOJLIe2UANIbHO2O opeana
VApasieHus. puckamu,

gvlpabamvieaem coemecmHbvle
peuteHus 0 HeoOX0OUMbIX
oelicmasusx.

4. OO0beM IMCUMILIMHBI B 324€THBIX eIHHUIAX ¢ YKA3aHHEM KOJIMYECTBA aKaJeMUYeCKUX
4YacoB, Bbl/IeJIEHHBIX HA KOHTAKTHYI0 padoTy o0ydamoliuxcsl ¢ mpemnojasarteseM (M0 BHIaM
Y4eOHBIX 3aHAAITHI) U HA CAMOCTOAITEJIbHYIO PadoTy 00y4arommxcs

O6mass TpymoeMKOCTh (00bEeM) NUCHHMIUIMHBI COCTaBISET 3 3a4eTHBIX eAuHUIL], 108
aKaJeMUYECKIX YacoB.

Ha ydeOHbIe 3aHSTHS JEKIIMOHHOTO THUIA OTBOJIUTCA MO OYHOU (popme oOydeHus 8 4acos, 1O
OYHO-320YHOM, 3204HOH Popme — 4 yaca,

Ha 3aHATHS MPAKTUYECKOTO (CEMHUHAPCKOT0) TUIIA TI0 OYHOM, OYHO-3a04HON (hopme OOydeHHs
OTBOJHUTCS 2 Yaca, 10 3a0YHOM - 6 9acoB.

CamocTtosTenpHas paboTa COCTaBISIET IO OYHOW W 3a04HOi popme oOyuenus 89 uacos. [lo
O4YHO-32049HOU — 93 yaca.

Ha noaroroBky k 3K3aMeHy OTBOAUTCS 9 4acoB.

5. Copepxanue IMCUMILVIMHBI, CTPYKTYPHPOBAaHHOE MO TeMaM (pa3jesaM) ¢ yKa3aHHeM
OTBEJCHHOI0 HA HUX KOJHYeCTBA aKA/leMHYeCKUX YacOB U BUAOB y4eOHbIX 3aHATHIA

5.1. TemaTu4yeckue pasae/ibl AUCHUILIMHBI H KOMIIETEHIINH, KOTOPbIe GOpMHPYIOTCSI IPH
UX M3YYeHUH

Ne HaumenoBanme pa3jaena Conep:xanue pasaena Kon
n/n JAMCIUTIJINHBI ¢popmupyemo
i
KOMIIETEHIIHH
1 OlLleHKA U yIIPaBJICHHE MeTtoauku pacyeTa CTaBOK VK-1
PBIHOYHBIMU PUCKAMHU JUCKOHTHpOBaHUsA. Mozeib OLleHKH I1IK-10
JOJITOCPOYHBIX aKTHBOB, MOJICITb
apOUTPaXHOTO IIEHOOOPA30BAHMSI, METOT
JI0JICBOW MTPEMUHU, METOJI KyMYJISITHBHOTO
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MOCTPOCHHMSI, MOJIEJb AUBUJICHTHOTO POCTA.
bera-koadpdunuent. bera aktuBa. Biusaue
KpPEIUTHOTO TuIe4a Ha 0eTa-KodpPHUIHEeHT

AHanu3 UHIUBUAYaJIbHBIX
PHUCKOB. YIIpaBlIcHUE
VHJMBHUYaJIbHBIMA PUCKAMHU

AHanu3 ClieHapueB, aHAIN3
YYBCTBUTCIBbHOCTHU, UMUTAIITUOHHOC
MOJICIIMPOBaHUE. YTIpaBICHUE PUCKAMU C
IMOMOLIBIO PEAIBHBIX OMIIMOHOB. JlepeBbs
pelIeHMI

VK-1
I1IK-10

KpenutHsliil puck: aHanus u
yIpaBJIcHUE

Kpenutnubie peiitunru. Mopaenu
JMArHOCTUKU OAHKPOTCTBA, CHHTETHYECKHE
peuTUHTH. JIOXOTHOCTh JIOJATOBBIX 1IEHHBIX
Ooymar. OrieHka BEpOsSTHOCTH AedoiiTa ¢
IMMOMOIIIBI0 MOJIEJIEN OIIEHKU
COCTOATENHHOCTH (0aHKPOTCTBA). AKTyapHas
olleHKa BeposTHOCTH Aedonra. OrneHka
BEpPOSITHOCTH J1e()oJITa HA OCHOBE PHIHOYHBIX
[eH akiuii 1 ooymranuii. OneHka
BEpPOSITHOCTH OAHKPOTCTBA Ha OCHOBE
OyXralaTepCKux MmokazaTenei

YK-1
I1IK-10

OnepanoOHHBIN PUCK

CyIIHOCTh B OCOOEHHOCTH OIEPAIMOHHOTO
pucka. Kimaccudukarus ornepannoHHbIX
puckoB. OCOOEHHOCTH OLICHKH
OnCpavOHHLIX PHUCKOB. MGTOI[BI
VIPaBJICHUS ONEePAIIMOHHBIMH PUCKAMU

VK-1
I1IK-10

O1ieHKa PUCKOB € TIOMOIITBIO
moka3arens Value at Risk

JlenbTa-HOpMaIbHBIN (JTUHEHHBIH),
HWCTOPUYECKUI MOaX0abl. MoaenupoBaHue
MetooM Monte-Kapio. ITokazarenu,
aHanornyssle VaR

YK-1
I1IK-10

Puck NTMKBUIHOCTH: OIIEHKA U
yIpaBJICHHE

ITonsarue JJUKBUJHOCTH U pHUCKaA
mukBUIHOCTH. OlleHKa pUcKa JTUKBUIHOCTH.
VYuer PHUCKa JTUKBHUJHOCTHU IIPHU OLCHKC
peIHOUHOTO pricka. VaR moptdens ¢ yuetom
PUCKA JTUKBUIHOCTHU

YK-1
I1IK-10

XeIKUpOBaHUE PUCKOB

XeKUPOBAHKE MPOIICHTHBIX U PHIHOYHBIX
puckoB. OCOOEHHOCTH XEIKUPOBAHUS C TI0-
MOIIBIO (DHIOYEPCOB U OMITUOHOB

VYK-1
I1IK-10

Cucrema HHTETPUPOBAHHOTO
PHUCK-MEHEIKMEHTa

3KOHOMI/I‘IGCKa}I I[O6aB.H€HHa}I CTOUMOCTB.
OKOHOMUYECKHH KanuTay. PeHTabeabHOCTh
KamnuTalia, CKOppeKTHpPOBaHHAs Ha PHUCK.
[Toaxoas! K pa3MeEIIeHUIO KamuTaa, o
HaHpaB.HeHI/I}IM NCATCIIBHOCTHU

YK-1
I1IK-10

5.2. Pa3mesibl QMCHUIUIMHBI, BUAbI YYeOHBIX 3aHATHI M (GOpPMBbI TeKYyIIero KOHTPOJIS
ycneBaeMoCTH

1o 04YHOM (hopme

Ne

HaumenoBanue pa3jaena
AMCUMILINHBI

TpyaoeMKocTh B yacax DopMbl

Bcero Ha Ha CPC
(Bki. | koHTakTHylO | CPC
CPC) paboty 1o

BHUAM

DopMbI
TeKYLIero
KOHTPOJIA C
yYKa3aHHeM
0aJ1J10B (IpH




y4eOHBIX HCII0JIb30BAHH
3aHATUI U 0aIbHOM
J |13 |13 CHCTEeMbI
OIleHUBAHUA)
1 O1neHKa ¥ yIIpaBIICHHE 13,5 1 0,5 12 PedepupoB | KonrponbpHas
PBIHOYHBIMU PUCKAMHU aHue TECT
JTUTEPaATyPHI
2 | AHanu3 MHIUBUIYATbHBIX 12 1 11 Pedepupor | Kontponbhas
PHUCKOB. YIIpaBlIeHUE aHue TECT
WHIUBUAYAIbHBIMU PUCKAMHU JUTEpaTyphl
3 | KpenutHsblil puck: aHaIu3 U 12 1 11 | Pedepupon Ormpoc
yIpaBieHUE aHue KouTponbHas
JTUTEPaATyPHI TECT
4 | OnepaliOHHBIN PUCK 12,5 I 10,5 11 Pedepupon Omnpoc
aHue KoHnTpoabHas
JUTEpaTyphl TECT
5 | OueHka pyUCKOB € TOMOIIBIO 12 1 11 | Pedepupon Ormpoc
nokazatens Value at Risk aHue Kontponbras
JTUTEPaATyPHI TECT
6 | Puck TMKBUIHOCTH: OLICHKA U 12 1 11 | Pedepupon Ormpoc
yIpaBieHUE aHue KounTponbHas
JTUTEPaATyPHI TECT
7 | XemKupoBaHUE PUCKOB 12,5 I 10,5 11 Pedepupon Onpoc
aHue KoHnTpoabHas
JUTEpaTyphbl TECT
8 | Cucrema HHTETPUPOBAHHOTO 12,5 1 105 11 | Pedepupon Ormpoc
PHUCK-MEHEIKMEHTa aHue KonTponbHas
JTUTEPaATyPHI TECT
DK3aMeH 9
UTOI'O: | 108 8 2 89
10 0YHO-3204YHOH (popme
Ne HaumenoBanme pa3jaena TpynoeMKocTh B yacax DopMbI DopmMbI
AMCUMUILINHBI Bcero Ha Ha CPC TeKyLIero
(BKIIL. koHTakTHyI0 | CPC KOHTPOJIA C
CPC) paboty 1o YKa3aHueM
BHUAM 0asioB (Mpu
y4eOHBIX HCNO0Jb30BAHU
3aHATHI U 0aIbHOM
J | 113 | U3 CHCTEMBI
OIleHUBAHUA)
1 OlLleHKA U yIIPaBJICHHE 12 0,51]0,5 11 Pedepupor | Konrtposnbnas
PBIHOYHBIMU PUCKAMHU aHue TECT
JUTEpaTyphl
2 | AHanu3 MHAMBUYaIbHBIX 12,5 10,5 12 | PedepupoB | KourtponpHas
PHUCKOB. YTIpaBlieHUE aHue TECT
WHVBUAYAITbHBIMU PUCKAMH JTUTEPaATyPHI
3 | KpenuTHslii pucK: aHAIIU3 U 13 0,510,5 12 | Pedepupor Omnpoc
YIIpaBJICHHE aHue Kontposnbnas
JUTEpaTyphl TECT




4 | OnepanlMOHHBINA PUCK 12 0,5 10,5 11 | Pedepupon Omnpoc
aHue KonTponbnas
JTUTEPaATyPHI TEeCT
5 | OueHka pucKoB ¢ TOMOIIBIO 12,5 10,5 12 | Pedepupor Omnpoc
nokasarens Value at Risk aHue KoHnTpoabHas
JUTEpaTyphbl TECT
6 | Puck TMKBUIHOCTH: OLICHKA U 12,5 0,5 12 | Pedepupon Ormpoc
yIpaBieHUE aHue KounTponbHas
JTUTEPaATyPHI TECT
7 | XemKupoBaHUE PUCKOB 12 0,505 11 Pedepupon Omnpoc
aHue KoHnTponbHas
JUTEpaTyphl TECT
8 | Cucrema HHTETPUPOBAHHOTO 12,5 0,5 12 | Pedepupon Ormpoc
PHUCK-MEHEIKMEHTa aHue KonTponbHas
JTUTEPaATyPHI TEeCT
DK3aMeH 9
UTOI'O: | 108 4 2 93
1o 3204H0i opme
Ne HaunmenoBanue pasaena TpyaoeMKocTh B yacax Dopmbl DopMbI
JMCIMIIJINHBI Bcero Ha Ha CPC TEeKyIIero
(BKIIL. koHTakTHYI0 | CPC KOHTPOJIA C
CPC) paboty 1o yKa3aHueM
BHUJAM 0ay10B (IpU
y4eOHBIX HCIO0JIb30BAHN
3aHATHI U 0aJIbHOM
J | 113 | U3 CHCTEMBI
OLICHUBAHMWS)
1 OueHKa U yIIpaBiIeHUE 13,5 | 0,5 1 12 Pedepupor | Konrtposnbhas
PBIHOYHBIMHU PUCKAMHU aHue TECT
JUTEpaTyphl
2 | AHanu3 MHAMBUYabHBIX 125 105 | 1 11 PedepupoB | KonrpomnbHas
PHUCKOB. YTIpaBiieHUE aHue TECT
WHVBUAYAITbHBIMU PUCKAMH JTUTEPaATyPHI
3 | KpenuTHslii puCK: aHAIIU3 U 125 105 1 11 Pedepupon Onpoc
YIIpaBJICHUE aHue Kontponbnas
JUTEpaTyphl TECT
4 | OnepanlMOHHBINA PUCK 12 0,5 10,5 11 Pedepupon Omnpoc
aHue KonTponbnas
JTUTEPaATyPHI TEeCT
5 | OueHka pyCKOB € TOMOIIBIO 12 0,51 0,5 11 Pedepupon Ormpoc
nokazatens Value at Risk aHue Kontponbras
JUTEpaTyphl TECT
6 | PUCK TMKBUIHOCTH: OLIEHKA U 12 0,510,5 11 Pedepupon Omnpoc
YIIpaBJICHHE aHue Kontposnbnas
JUTEpaTyphl TECT
7 | XemxupoBaHUE PUCKOB 12,5 10,5 | 1 11 Pedepupon Ormpoc
aHue KonTponbnas
JTUTEPaATyPHI TECT




8 | Cucrema HHTETPUPOBAHHOTO 12 0,51 0,5 11 Pedepupon Ormpoc
PHUCK-MEHEIKMEHTa aHue KonTponbHas
JIUTEPATYPBI TECT
DK3aMeH 9
NTOI'O: | 108 4 6 89

6. YueOHo-MeTOAMYECKOe oOOecredeHHEe CAMOCTOSITEIbHOH padoThl 00y4arIMXCS IO

AUCHUTLIIUHE
Ne HaumeHoBaHue pa3jaesa Conep:xxkanue CPC KonTpoan
AUCHMILINHBI
1 O1eHKa U yIpaBieHHE paboTa ¢ PO ICHHBIM YcrHBIN onpoc, TpoBepKa

PBIHOYHBIMHU PUCKaMH

MaTepraIoM MO KOHCIIEKTaM
JIEKIMA ¥ YICOHHUKY

TECTOB, ITPOBEPKA
KOHCIIEKTOB

2 AHanu3 UHAUBUYaTbHBIX
PHUCKOB. YIIpaBJICHUE
VHIUBUYAIbHBIMU PUCKaAMU

paboTa ¢ IpONICHHBIM
MaTepraIoM MO KOHCIIEKTaM
JIEKIMA ¥ YICOHHUKY

YcTHBIN onpoc, TpoBepKa
TECTOB, IPOBEpPKaA
KOHCIIEKTOB

3 | KpeauTHsblil puck: aHanus u
yIpaBJIeHUE

paboTa ¢ mpoiiIeHHBIM
MaTepHaioM MO KOHCIIEKTaM
JeKIMHA U Y4eOHUKY

YeTHBII onpoc, IpOBEpKa
TECTOB, ITPOBEPKA
KOHCIIEKTOB

4 | OnepanOHHbBINA PUCK

paboTa ¢ IpONICHHBIM
MaTepraIoM MO KOHCIIEKTaM
JIEKIMA ¥ YICOHHUKY

VYcTHBIN onpoc, TpoBepKa
TECTOB, IPOBEpPKaA
KOHCIIEKTOB

5 O11eHKa PUCKOB € MTOMOIIBI0
rmokasareis Value at Risk

paboTa ¢ mpoiiIeHHBIM
MaTepHaioM MO0 KOHCIIEKTaM
JeKIMHA U Y4eOHUKY

YeTHBII 0onpoc, IpOBEpKa
TECTOB, ITPOBEPKA
KOHCIIEKTOB

6 Puck MTUKBUIHOCTH: OLICHKA
U yIIpaBIECHUE

paboTa ¢ IpONICHHBIM
MaTepraIoM MO KOHCIIEKTaM
JIEKIMA B YICOHHUKY

YcrTHBIN onpoc, TpoBepKa
TECTOB, IPOBEpPKaA
KOHCIIEKTOB

7 | XemKupOoBaHUE PUCKOB

paboTa ¢ mpoiiIeHHBIM
MaTepHaioM MO0 KOHCIIEKTaM
JCKIHMHA U Y4eOHUKY

YeTHBII 0onpoc, IpOBEpKa
TECTOB, ITPOBEPKA
KOHCIIEKTOB

8 | CucreMa HHTETPUPOBAHHOTO
PUCK-MEHEIKMEHTA

paboTa ¢ IpONICHHBIM
MaTepraIoM MO KOHCIIEKTaM
JIEKINHN ¥ YICOHHUKY

YcrHBIN onpoc, TpoBepKa
TECTOB, IPOBEpPKaA
KOHCIIEKTOB

7. IIpoBeneHMe NPOMEKYTOUHOI aTTECTANMH 00y4aIOIIMXCH MO JMCUHUILIHHE

a. Oo0mme ycaoBust

[IpomesxyTouHas arTecTanus NpoBOIUTCS B 4 cemecTpe B (hopMe 3K3aMeHa.

b. KpnTepnn N HIKAJbI OHCHUBAHHA Pe3yJabTaToB Oﬁy‘leﬂlflﬂ nmo AHMCHMIIIMHE 110

npodeccHoHAIbLHOH KOMIIETEH UM

Kon ITokazarenu Kputepun u mkaJia oneHuBaHust Ilepeuennb
KOMIIETeHIl | JOCTHKeHUsl OLIEHOYH
UM pe3yJabTaToB bIX
o0y4eHust CpeICTB
OtianvHO Xopouio YaoBa Heynos.1.
VK-1. nokazatenieM | OtBetei Ha | OTBeThl Ha | Jlomyckator | Marepuan TecTsr
Crocoben | ee IIOCTaBJICHH | ITOCTaBJICHH | CA uznaraerca | Pedepatsr
OCYIICCTBILT | hopMUpPOBAHU | bI€ BOMPOCHI | bI€ BOMIPOCHI | HAPYIICHUS | HEMOCJIEIOB
b _ | o cmyxur B Ounere U3JIaralTcs | B aTeJbHO,
KPUTHYCCKHU
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aHaIus3 3HAHUE U3NIATAIOTCS | CHCTEMAaTu3 | MOCJIe0BAaT | COMBYMBO,
NPOOIEMHBIX | OCYWIECTBIISTh | JIOTUYHO, HPOBAHO U €JILHOCTH HE
CUTYalHil HA | KPUTHYECKHI MOCIIEOBAT | MOCENOBAT | U3JIOKEHUS. | TIPEICTaBIISIC
OCHOBC aHaIu3 €IBHO M HE | €JIBHO. JleMOHCTpH | T
CHCTEMHOTO | pobIeMHEIX TpebyIoT Marepuan | pyrorcs OIpeIENeHH
noaxona, CUTyalM{ Ha o
BBIPA0ATHIRA | ocHOBE JIOTOJHUTE | M3NAraeTCs | HOBEPXHOCT | OH CHCTEMbI
. CHCTEMHOTO BHBIX _ | yBepento. HbI€ 3HAHUS | 3HAHWI 1O
cTpaTermio | moxoa, nosicieHuid. | JleMoHcTpu | Bompoca. TUCIUIINHE
neficTBuil | BhpaGaTHIBATh Henarorcs pyercs HNwmerorcs . Umerorcs
CTpaTeruio 00OCHOBaHH | yMEHHUE 3aTpyIJHEHH | 3aMETHbIE
NeNCTBUA BIC BBIBOJIBI. | QHATTU3UPOB | 5 C HapYIICHUS
JlemoHcTpH | aTh BBIBOJIaMHU. | HOPM
pytoTcs Marepua, Jlomyckaior | quTeparypH
rIyooKue OJTHAKO HE cs oM peun.
3HAHUSA BCE BBIBOJIBI | HApPYILICHUS
0a30BbIX HOCSIT HOPM
HOPMATUBHO | apTYMEHTHUD | JTUTEpaTypH
-IIPABOBBIX | OBAHHBIM U | OW peyH.
aKTOB. nokaszatenbH | OTMeuaeTcs
Cobmoaror | It cmaboe
CSl HOPMBI Xapakrep. BJIQJICHUE
mutepatypH | CoOmogaloT | TepMUHOJIOT
oil peuu. Cs1 HOPMBI HEH.
TUTEpaTypH
0i1 peun.
[TK-10. noka3arenem | OrBerel Ha | OTBeThl Ha | Jlomyckator | Marepuan TecTbl
Criocoben | ee MOCTaBJICHH | MOCTaBJICHH | Cs usnaraercs | Pedeparsl
ocymiecTsis | POPMUPOBaHH | bI€ BONPOCHI | bIE BONPOCH | HAPYLICHHUS | HEMOCIEI0B
Th S CITYXKUT B Omiere W3JIaraloTcs | B aTeNbHO,
cTpyKkTypHO | 3HAHHE U3JIAraloTCsl | CUCTEMaTu3 | MOCJeoBaT | COMBYMBO,
e OCYULIECTBISITh | JIOTUYHO, HUPOBAHO U €IbHOCTH HE
peryiEposa CTPYKTYpHOE | MOCJIEZIOBAT | MOCTEAOBAT | M3JIOXKEHHS. | MpeAcTaBisie
pEeryJaupoBaHu | €1bHO U HE | €JIBHO. Hdemonctpu | T
HHE, €, KOHTPOJIb U | TpeOyIoT Martepuan pyroTcs orpeeNeHH
KOHTPOIE M | oyt JOTIONTHUTEN | U3JIaraeTcsi | MOBEPXHOCT | Oif cCUCTEMBI
ayant npoiecca BHBIX YBEPEHHO. | HBIE 3HAHUS | 3HAHMH 110
Iponecca YIPaBJICHUS nosicieHuid. | JleMoHCcTpu | Bompoca. JTUCLUIIIINHE
YHPABJIICHUS | pucKaMu Henarorcs pyercs Nwmerorcs . Umerorcs
puCKaMu 00OCHOBaHH | yMEHHUE 3aTpyIJHEHH | 3aMETHbIE
BIC BBIBOJIBI. | QHATTU3UPOB | 5 C HapYIICHUS
JlemoHcTpH | aTh BBIBOJIaMU. | HOPM
pytoTcs Marepua, Jlomyckaior | quTeparypH
rIyooKue OJTHAKO HE cs oM peun.
3HAHUSA BCE BBIBOJIBI | HApPYIIICHUS
0a30BbIX HOCSIT HOPM
HOPMATUBHO | apTYMEHTHUD | JTUTEpaTypH
-IPaBOBBIX | OBAaHHBIM U | OM peUH.
aKTOB. nokazaresibH | OTMeuaeTcs
CoOroaroT | bl ciraboe
CSl HOPMBI Xapakxrep. BIIaJICHUE
autepatypH | CobOmogaloT | TepMUHOJIOT
01 peun. Cs1L HOPMBI UEH.
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JIATEPATypH
0i1 peun.

c. OueHo4HbIE CPeACTBA JIJIs MPOMEKYTOYHOI aTTeCTAIIMH

Bomnpocsl 1J11 mpoBeeHUs POMEKYTOUYHOM ATTECTAIMH MO HTOraM OCBOCHHSI TUCIUILJIMHBI
(3K3aMeH)

1. Meroauku pacueTra CTaBOK JUCKOHTUPOBAHUS

2. Mopenb OIeHKH JI0JITOCPOYHBIX aKTHBOB, MOJIENIb apOUTPaKHOTO IIEHOOOpa30BaHuUs, METO]T
JI0JIEBOU MPEMUU, METO/I KyMYJISITUBHOTO IMMOCTPOCHHUSI, MOJIEb IUBUACHIHOIO POCTA

3. bera-xoaddunment. bera aktuBa
BimstHue xpeauTHOro mieya Ha 6eTa-ko3phuiueHT
AHanu3 ClieHapHueB, AHAJIN3 YYBCTBUTEIBHOCTH, UMUTAlHOHHOE MOJIEIUPOBAHNE
VYIpaBieHrue pUCKaMHU € IOMOILBIO PEAIBHBIX ONIIMOHOB. JlepeBbs pEeLICHUN
KpenutHbie peTUHTH
Mopnenu TMarHoCTUKHA OAaHKPOTCTBA, CHHTETUYECKHIE PEUTHHTH
9. J1oXOaHOCTH TONTOBBIX IIEHHBIX Oymar

NNk

10. Onenka BeposiTHOCTH JnedoyiTa ¢ TOMOMIIBIO MOJENEH OIEHKH COCTOSITENTbHOCTU
(6bankpoTCTBA)

1. AKTyapHas OIleHKa BEpOATHOCTH AedoiTa

12. OreHka BepoATHOCTH J1e0JITa HA OCHOBE PHIHOYHBIX I[€H aKIIUH 1 00U aIIHiA

13. OreHKa BEpOSITHOCTA OAaHKPOTCTBA HA OCHOBE OYyXTaJITEPCKUX MOKa3aTenen

14. CyIIHOCTB 1 0COOEHHOCTH OTIEPAIMOHHOTO PUCKA

15. Knaccudukanus oneparmoHHBIX PUCKOB

16.  OcoOeHHOCTH OLIEHKH ONEPAMOHHBIX PUCKOB

17. Mertob! ynipaBieHus ONEPAIIMOHHBIMU PUCKaAMU

18. Jlenbra-HOpMAIBHBIN (JTUHEHHBIN ), HCTOPUYECKUHN TTOX OB

19. MopaenupoBanue metogom Monte-Kapio

20. Iloxa3arenu, ananmornaasic VaR

21. [ToHsITHE TMKBUIHOCTH U PUCKA JTUKBUIHOCTH

22. O1ieHKa pUcKa JUKBUTHOCTH

23. Vet pucka JMKBUIHOCTH MPU OLIEHKE PHIHOYHOTO PUCKA

24.  VaR noprdens ¢ yaeToMm pucka TMKBUTHOCTH

25. XemKUpOBaHUE MPOLECHTHBIX U PHIHOYHBIX PUCKOB

26.  OcoOEHHOCTH XeJKMPOBAHUS C MIOMOIIBIO (PHIOUEPCOB U OMIIMOHOB

27. DKOHOMHYECKAS 100aBIeHHAs] CTOUMOCTD

28. DKOHOMHYECKUHN KamuTal

29. PenTabenpHOCTh KanuTaaa, CKOppEeKTHPOBAHHASI HA PUCK

30.  Ilomxoasl K pa3MELIEHUIO KanuTaia, o HalpaBiIeHUsIM JesTEIbHOCTH

YPpoBHM U KpUTEPHU UTOTOBOI OLIEHKH Pe3yJIbTATOB OCBOEHHUS JUCHHUILINHBI

Kpurepun onieHnBanus Wrorosas ouenka
He3nanue 3Ha4UTEIBLHON YaCTU IPOrPAMMHOTO Heynosnersopuren
Vposenp] Marepuana, HEyMEHHE J1aXe C IIOMOLIBIO pHO/He3auTeno
' .. | npenogasarens copMyIMpPOBATH IPaBUIIbHBIE
HenocratouHsrii peron (bopmymip p
OTBETHI Ha 33/1aBa€MBbIC BOIIPOCHI, HEBBITIOJHEHUE
MPAKTUYECKUX 3aJaHHUI
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3HaHUE TOJIHLKO OCHOBHOI'O Marepuraia, 10myCTUMBbL Y,Z[OBJIGTBOPI/ITGJ'IBHO
HCTOYHOCTU B OTBCTC HA BOIIPOCHI, HAPYIICHUC 3a4TCHO

VYposens 2. N
o JJOTUYCCKOU ITOCICA0BATCIIbHOCTU B N3JI0KCHNU
bazoBblit
HpOrpaMMHOI0 MaTepuaia, 3aTpyaIHEeHUs IpU
pELICHUH MPaKTUYECKUX 3a]a4
TBepable 3HaHUSI TPOrPAMMHOTO MaTepuala, X0opoI110/3a4TeHO
Yposens 3. JIONTYCTUMBbIE HECYIIIECTBEHHBIE HETOUHOCTH TP

[ToBblIEHHBIA | OTBETE HA BOMPOCHI, HAPYIICHUE JTOTHYECKOM
MIOCJIETIOBATEIBbHOCTH B U3J105KEHUH IPOIPAMMHOTO
MaTepuaia, 3aTpyJHEHUS IIpU PELLICHUN
IIPAKTUYECKUX 3a7a4

I'my6Gokoe ocBoeHHE IPOrpaMMHOT0 MaTepHarna, OTaMYHO/3a4TEHO
JIOTUYECKH CTPOWHOE €T0 U3JI0KEHNUE, YMEHUE
VYpogens 4. p > IM
., | cBA3aTh TEOPHIO C BO3MOXKHOCTBIO €€ IPUMEHEHUS
[TpoaBuHyTHII

Ha MPaKTHKE, CBOOOHOE PeIIeHUE 3a71a49 U
000CHOBAaHHE MTPHHSITOTO PEIICHUS

8. IlepeuyeHb 00pa3oBaTeJbLHBIX TEXHOJIOT U

B mpomecce mnpenomaBaHus AWCITUIUTMHBI HCHOJIB3YIOTCS CIIEMYIONIME OOpa30BaTeIbHbBIE
TEXHOJIOTHH:

1. JIexuud - nuanor

2. Jleknusi-guckyccust

3. PemieHue cUTyalMOHHBIX 3a/IaHUI

9. IlepeyeHb OCHOBHOI M JIONOJHHUTEJIbLHOUW y4eOHOU JIUTEepaTypbl, HEOOXOAUMOM 1JIA

OCBOEHHS THCIUIJIHHBI

a) OcHOBHas JUTEpaTYpa

1. T'ony6esa, C. C. CoBepIICHCTBOBAHHE CHUCTEMbI PUCK-MEHEIKMEHTa IMPOMBIIIIICHHOTO
npennpustus : monorpadus / C. C. ['omybeBa. — Mocksa : At [Iu Ap Meaua, 2024. — 100 c. —
ISBN 978-5-4497-2640-7. — Texct : anexkrponHslii // Ludposoii oOpasoBarenbHblii pecypc IPR
SMART : [caiiT]. — URL: https://www.iprbookshop.ru/135255.html

2. Hukonaesa, H. I'. MeHeI>)KMEHT PUCKOB: MPUHILIMIIBI, TEOPUS U MpaKTUKa Ha MpPUMEpE
Pa3IMYHBIX CEKTOPOB 3KOHOMHKH : MoHOTpadus / H. I'. Hukomaera, E. B. [Ipuitmak, B. ®. Conun. —
Kazannr : MzpmarensctBo KHUTY, 2020. — 144 ¢. — ISBN 978-5-7882-2875-4. — Texkct
snexktpoHHed // IludpoBoii obOpazoBatenbHblli pecypc IPR SMART : [caiit]. — URL:
https://www.iprbookshop.ru/120996.html

3. Tackaera, H. H. AHTHKpHU3HCHOE yIIPaBICHUE U PUCK-MEHEIDKMEHT : y4eOHO-METOUIECKOE
noco6ue / H. H. Tackaena, FO. C. IIpoxopoBa. — Mocksa : MUCU-MI'CY, O5C ACB, 2020. — 47
c. — ISBN 978-5-7264-2175-9. — Texcrt : anexrponHsIii // [{ludposoit o6pazoBaTenbHbIin pecypc IPR
SMART : [catit]. — URL: https://www.iprbookshop.ru/101862.html

0) JononHuTenpHas IUTEpaTypa

1. Jlammanoga, 1O. FO. Onenka puckoB : npaktukyM / FO. FO. JlammmanoBa. — OpeHOypr :
OpenOyprckuii rocynapcTBeHHbiii yauBepeuter, ObC ACB, 2024. — 162 ¢. — ISBN 978-5-7410-
3193-3. — Texkct : snexrponHsIii // L{ludposoit odpazoBarensHblil pecypc IPR SMART : [caitt]. —
URL: https://www.iprbookshop.ru/153070.html

2. Pacckazona, E. E. ®unancoBsiii MmeHemxkMeHT. Y.1 : yuebroe mocobue / E. E. Pacckazosa.
— MockBa : Poccuiickuii yHuBepcurer Ttpancnopra (MUUT), 2021. — 158 c. — Teker :
anexktpoHHed // IludpoBoir obOpazoBatenbHblli pecypc IPR SMART : [caiit]. — URL:
https://www.iprbookshop.ru/122151.html

11


https://www.iprbookshop.ru/135255.html
https://www.iprbookshop.ru/120996.html
https://www.iprbookshop.ru/101862.html
https://www.iprbookshop.ru/153070.html
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3. Pacckasosa, E. E. ®unancoBbrit MmenemkmenT. Y.2 : yaebHoe mocodbue / E. E. Pacckazona.
— MockBa : Poccuiickuii yHuBepcurer Ttpancnopra (MUUT), 2021. — 158 c. — Tekcr
anexktpoHHed // IludpoBoir obOpazoBatenbHblli pecypc IPR SMART : [caiit]. — URL:
https://www.iprbookshop.ru/122152.html

4. IudpoBas PKOHOMHUKA ¥ MEHEIPKMEHT: HOBBIC PEIICHUS, BO3MOXKHOCTH U TIEPCTICKTUBHI :
monorpacdus / K. A. bapmyra, U. O. borganosa, C. A. I'aBpunenko [u ap.] ; mox pegakiueii K. A.
bapmyTtel. — PocToB-Ha-J{oHy : [IoHCKOM rocy1apCTBEHHBIN TEXHUYECKUI yHUBEpCUTeT, 2022, — 221
c. — ISBN 978-5-7890-2000-5. — Texkcr : anexkrponnslii // Lludposoii o6pazoBatensHblit pecype IPR
SMART : [caiiT]. — URL: https://www.iprbookshop.ru/122366.html

10. IIepeyenb pecypcoB HHGPOPMALMOHHO-TEJIEKOMMYHUKAUMOHHOU ceTn «MHTepHeTY,
npogeccHOHAIBHBIX 023 TAHHBIX U HHGOPMALMOHHBIX CIIPABOYHBIX CHCTEM, HEOOXOAUMBIX /LIS
OCBOEHHUSI TMCIHIINHBI

1._ https://elibrary.ru - Hayunas osnextponnas Oubmmnoreka eLIBRARY.RU (pecypcs
OTKPBITOTO JTOCTYTIA)

2. https://www.rsl.ru - Poccuiickas ['ocynapctBenHass bubnmoreka (pecypchl OTKPBITOTO
JIOCTYTIA)

3. https://link.springer.com - MexayHapoHas pedeparuBHas 6a3a JaHHBIX HAyYHBIX W3JaHUN
Springerlink (pecypchl OTKPBITOTO TOCTYTIA)

4. https://zbmath.org - MexnyHapoaHas pedepaTuBHas 0aza JaHHBIX HAYYHBIX H3JIaHUH
zbMATH (pecypchl OTKPBITOTO JJOCTYIIA)

5. https://openedu.ru - HanuonanabHas niaargopmMa OTKPbITOro 00pa3oBaHuA

11. MeToauveckne yKazaHus AJsl 00y4YAKOIIHUXCS M0 OCBOCHHI0 TUCHMUILINHBI

N3yuenne yueOHON MUCIMIUIMHBI TIPEANoaraeT OBJIaJICHHEe MaTepruagaMu JICKIU, yaeOHuKa,
OporpaMMbl, pabOTy CTYICHTOB B XOJ€ MPOBEACHUS MPAKTUUYECKUX 3aHATHH, a Takxke
CHCTEMAaTUYECKOEe BBHITIOJHEHUE MUCHMEHHBIX padoT B (opMe MPAKTHUECKUX 3alaHUM, TECTOBBIX H
WHBIX 33J[aHAH JJTSI CAMOCTOSITEIbHON PabOTHI CTYICHTOB.

B xome nekmuii pacKphIBalOTCS OCHOBHBIE BOIMPOCHI B paMKaxX paccMaTpUBaeMOro pasjeda,
JENIaloTCsS aKIeHThl Ha Hanboyiee CIOXKHBIE W WHTEPECHBIC IMOJOXKEHUS H3y4aeMOro Marepuaa,
KOTOPBIE JOJKHBI OBITh MPUHSTHI CTYJICHTAMU BO BHUMaHHE. MaTepuabl JEKIHHA SBISIIOTCS OCHOBOM
IJIA ITIOATOTOBKHAU CTy,Z[GHTa K HpaKTI/I‘IeCKI/IM 3aHATUAM U BBIIIOJIHCHUA 3a,Z[aHHI>'I CaMOCTOHTeHBHOﬁ
paboTHI.

OCHOBHOH LIE€NBI0 TNPAKTUYECKUX 3aHATUI SBISETCS KOHTPOJIb 3a CTEIEHBIO YCBOEHHUS
MPOMICHHOTO MaTepHalia, XOJOM BBIMIOJHEHUS CTYJEHTAaMHU CaMOCTOATEIbHOW paboThl W
paccMoTpeHre HanboJee CI0KHBIX U CIOPHBIX BOIIPOCOB.

12. TlepeyeHr MH(POPMANMOHHBIX TEXHOJIOTHi, HMCMOJIb3yeMbIX NPH OCYLIECTBJIEHHH
00pa3oBaTeILHOIO MPOLEcca MO TUCHUIIIINHE, BKIIOYAsi epedeHb MPOrpaMMHOro odecnedeHust
¥ MH(OPMAIMOHHBIX CIPABOYHBIX CHCTEM
JUi1st poBe/ieH s 3aHATHI JICKIIMOHHOTO ¥ CEMUHAPCKOTO TUIIA TIPEIararoTCsl:

- KOMITBIOTEpHAs TEXHHUKA;
- oneparnoHHas cucrema — Linux Mint umn Windows;
- makeT opucHbIX nmporpamm — LibreOffice nnu Microsoft Office.

13. Onucanue MaTepHAIbHO-TEXHHYECKON 0a3bl, HEOOXOAUMOW AJsl OCYHIeCTBJICHHS
00pa30BaTeJbLHOI0 NMPOLECcCca MO AUCHUIIHHE

Jlis m3ydeHus AWCHUIUIMHBI HEOOXOAMMO Haludue Yy4eOHOW ayauTOpHH, OCHAIIEHHOU
o0opymoBaHWEM ISl TIPOBEIACHUS JICKIIMOHHBIX M CEMHHAPCKUX 3aHSATHH: KOMIUIEKTHl YYEOHOM
MeOenu, JTeMOHCTPAIMOHHOE O0OpyIOBaHUE (MPOEKTOP, KOMIIBIOTEP, IKpaH), MapKepHO-MEIOoBas
nocka, kademapa.
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DOoHO oyeHoUHbIX cpedcms OJisi MeKYUe20 KOHMpOoisa YCneeaemocmu paspaboman Ha OCHO8e
paboueti  npozpammbl  OUCYUNIUHBI, 6X005AWell 6 Ccocmag o0bpaz0eamenvHoll  NpocpPammbl
38.04.01«Dxonomuray, npocpamma masucmpamypa « IKOHOMUKa u ynpasieHue QUHAHCAMUy.

1. TemaTnka pedepaToB /151 BHIIOJIHEHHS 00y4AIOIIMMHUCS:

Lenu u 3anaun pUHAHCOBOTO PUCK-MEHEIKMEHTA.
Onucanue pucka. Kapra pucka.
[TocnencTBus U BEPOATHOCTH PHCKA.
Perynaropsl pucka. bazens-1. baszens-2.
Knaccudukanus u Buapl GUHAHCOBBIX PUCKOB.
OcHOBHBIE METOIBI U3MEPEHUST pUCKa B (MHAHCOBOH cdepe.
Pa3HOBUIHOCTH PBIHOYHOI'O PUCKA.
KoBapuanuonHslii Merosa pacyera VaR.
MeTto1 HCTOPUYECKUX CUMYIISIITUMA.

. Meroxg Monte-Kapio npu pacuere VaR.

. KpeautHbie peiTUHTOBBIE CUCTEMBI.

. Murpauus peuTHHIOB.

. Merononorus CreditMetrics.

. Ctpykrypable Mmogenu nedonra. Moaens Meprona.

. Koppensauus akTuBoB.

. CMemannble Moaenu. Moenu coKpameHHOH (pOpMBI.

. Merononorus CreditRisk+.

. Kimaccudukarius onepanmoHHBIX PHCKOB.

. MeTronpl OIIEHUBaHUSI ONIEPALMOHHOIO PUCKa.

. CtpaHOBOIi pHCK.

. MeToibl OIIEHKU CTPAHOBBIX PEUTHUHTOB.

. HeueTkast morvka npu oLieHKE pHUCKa.

. HeitpoHHsbie ceTu B 3aa4ax pUCK-MEHEIKMEHTA.

XN R

[\ T NS T NS I S I e e e e e e ®)
W= OOV INWNIAWN—O-

Kpurepun ouenku pedepara:
«OTnu4HO» — OIIGHMBAIOTCS pedepaThl, COAepKaHWE KOTOPbIX OCHOBAaHO Ha TIyOOKOM H
BCECTOPOHHEM 3HAaHHM TEMBI, H3Y4eHHOH JINTEpaTyphl, U3JI0KEHO JOTUYHO, apTyMEHTUPOBAHO H B
nojaHOM oObeme. OCHOBHBIE TOHSATHS, BBIBOABI M 0000IIeHUS CHOPMYITHUPOBAHBI yOSIAUTEIBHO U
JI0Ka3aTeIIbHO.
«Xopomo» — OIEHMBAIOTCSA pedepaThl, OCHOBAHHBIE HAa TBEPAOM 3HAHUU HCCICTYEMOW TEMBI.
B03MOXXHBI HEOCTATKN B CHCTEMATH3AIlMK WM B 0000IIEHNN MaTepuaia, HETOYHOCTH B BBIBOJAX.
CryneHT TBEp/10 3HaeT OCHOBHBIE KaTETOPUH, YMENO IPUMEHSET UX JUIS U3JI0KECHUS MaTepHraa.
«Y IOBIIETBOPUTEIHLHO» — OLICHUBAIOTCS pedepaThl, KOTOphIe 0a3UPYIOTCS Ha 3HAHNH OCHOB IIPE/IMETA,
HO MMEIOTCSl 3HAYUTEIIbHBIC NMPOOEbl B M3JI0KEHUU MaTepHuala, 3aTPyIHEHHUs B €0 M3JI0KEHUH U
CHCTeMaTH3alliy, BBIBOJBI CIa00 apryMEHTHPOBAHbBI, B COJCPKAHUH JOMYIICHBI TEOPETUYECKHUE
OLITMOKH.
«HeynoBneTBOpHUTENIEHO)» — OLIEHUBAIOTCS pedeparsl, B KOTOPHIX OOHAPYKEHO HEBEPHOE M3JIOKCHHUE
OCHOBHBIX BOIPOCOB TEeMBbI, 0000LICHMI M BBIBOJOB HET. TekcTt pedepara LETMKOM HIM B
3HAYUTEIHHON YaCTH JOCIOBHO MEPENHCaH U3 IMEPBOMCTOYHMKA O€3 CCHUIOK Ha HETO.

2. TectroBble 3agaHus AJ1s1 00Y4AIOLIIMXCS:

1. lIpennpusiTus KAaKUX 0TPAc/ieil CTATKUBAIOTCH ¢ KOMMEPYECKMMHU PUCKAMU:
1. IIpombllIEeHHOCTH

2. Toprosmu
14



3. CTtpouTtenbcTBa

4. Bcex orpacneil.

2. Kak cooTHOCATCSI MOHATHS KOMMEPYeCKOro U (MHAHCOBOI0 pUCKa:
(uHAHCOBBIC PUCKU BKJIIOYAIOT B CE0s1 KOMMEpUYECKHE

KOMMEPYECKHE PUCKH BKIIIOUAIOT B ce0st PUHAHCOBBIC

9TH MOHATHUS HE COOTHOCHMBI, T. K. OTHOCSITCS K Pa3HBIM KIIaCCHPHUKAIUSIM
. 3TO CUHOHUMBI

3. UTo 3HAYUT yNPaBJIATH PUCKOM?

1. cmenuTh 3a TEHACHIIMEN €0 pa3BUTHUSA

2. WCIONb30BaTh PA3IMYHBIE MEPHI, MO3BOJIAIONINE MPOTHO3UPOBATH HACTYILJICHUE PUCKOBOTO
coOBITHS

3. mpUHUMATh MEPBI K CHUKEHUIO PUCKA

4. ynpaBisATh PUCKOM HEBO3MOXKHO, T. K. JAHHOE MOHSATUE U3YyYaeTCsl TEOPUEH BEPOSITHOCTH
4. Kakue ocHOBHbIE I'PYNIIIbI PUCKOB BBIICISIIOT NP UX KJIaccupuxkanuun?
1. Bxopmsamniue

2. Yucrole

3. Tekymue

4. CnexkynsTUBHBIE

5. CnekyJAITHBHbIE PUCKH BKJIKYAIOT:

1. mymecTBeHHBIN pUCK

2. Toprosslil puck

3. BamroTHslil puck

4. VHGASITMOHHBIA PUCK

6. Uem 00yc1aBJIMBaeTCH HeOMNpeaeJJeHHOCTh X03AlCTBeHHOM cuTyanumn?
1. BeposiTHOCTBIO

2. Ciy4ailHOCTbIO

3. IlpotuBoneiicTBUEM

4. 3aKOHOMEPHOCTBIO

7. Kakne MeTObI MCIIOJIB3YIOT VISl ONPeae/IeHUs] BEPOATHOCTH HACTYIJIEHUS COOBITHS?
1. CyObeKkTuBHBIN

2. Meton ABC

3. OOBeKTUBHBII

4. Bce BbllIENIEPEYUCICHHBIE

8.YMeHbllIeHHE CTeNEeHH BEPOATHOTO PUCKA IOCTUTAETCS CAeAYIOINMMHA MEeTOIAMM:
XeIKUPOBaHUE

nepeaayda pucka

CTpaxoBaHHE

OTKa3 OT CAEJIKU

n30exaHne BO3MOXKHBIX PUCKOB

METOJI KPACHOM JIMHUU

(dbpaHvaii3uHT

9. Puck, BbIpaKalOUIUIic B BEPOATHOCTH NMOJYYUTh KAK MOJIOKUTEJIbHbIH, TAK U
OTpHIATE/IbHBIH pe3yabTar:

1. ¢unaHCOBBI;

2. DKOJOTHYECKUH;

3. CHEKyISATUBHBIN;

4. YHCTBII.

10. Kakue prcku BXOISIT B COCTAB HHBECTULIMOHHBIX PUCKOB:

1. ynmymieHHOM BBITOJbI;

2. BalFOTHBIN;

3. KpEeAUTHBII;

4. CHWXEHMS TOXOAHOCTH;

B

NNk Wb =
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5. npsAMbIX (UHAHCOBBIX MOTEPD;

6. CEJICKTHUBHBIM.

11. ®akTopbl, 00yCJIaBIMBAIOIIME HEONIPEAETEHHOCTh X03AHCTBEHHON CUTYalluM:
1. IUKIUYHOCTD;

2. OTCYTCTBHE MOJHON MHGPOPMAIIHH;

3. TpPOTHUBOJEUCTBHUE;

4. TMHAMHYHOCTE;

5. CIy4allHOCTb.

12. MeToab! onpeae/ieHUs] BEPOATHOCTH HACTYIJIEHUS COOBITHS:
l. nenyKTHBHBIH;

2. 0OOBEKTHUBHBIN;

3. CENeKTUBHBIM;

4. cyOBbEKTHUBHBIN.

13. Kommepueckne pucku 00pa3yioT cielylouye YucTbie pUCKHU:
9KOJIOTHYECKHUE;

(uHaHCOBBIC;

MMYILIECTBEHHBIE;

TOPTOBBIE;

OMpIKEBbIC;

. TIPOU3BOJICTBEHHBIE.

14. Buabl pucKoB, Bbl/IeJIsiEMbIX HA TOCY1aPCTBEHHOM YPOBHE:
1. yucTHIE;

2. Ha MaKpO’IKOHOMHUYECKOM YPOBHE;

3. Ha MUKPO’KOHOMHUYECKOM YPOBHE;

4. CneKkyJIATHBHBIE.

15. ®yHKknmu npeanpuHAMATEIbCKOI0 PUCKA:

3alUTHA;

CTOMMOCTHas;

peryJmpyromas;

colMabHas;

. TIONTUTHYECKasL.

16. BeposiTHOCTH HE(IATONMPUATHOTO MCXO0/AA - ITO

1. moreps

2. puck

3. yrpata

17. Kakue prcKH OTHOCSTCH K CHEKYJISITHBHBIM

1. cBsSI3aHHBIE C MMOKYIATEILHON CITOCOOHOCTBIO JICHET

2. BKOHOMUYECKHE

3. UHBECTUIMOHHBIE

4. MpPOU3BOJICTBEHHbIE

18. K kakoMy BHY PUCKOB OTHOCUTCSI OMPKEeBOIl PUCK:

1. unAIHOHHBIE

2. puCKHU (PUHAHCOBBIX MOTEPh

3. PUCKHU CHUXEHUS JOXOAHOCTU

19. Ck0/1bK0 MOKHO BbIJEJNUTH OCHOBHBIX 00J1acTeil pUCKA B 1eATEJIbHOCTH JII000H (pMPMBbI:
1. 3

2. 4

3.5

4. 6

21. Kakue MeToAbI HCIOIB3YIOTCH NPH KOJIMYECCTBEHHOM aHA/IN3e PHCKOB:
1. MUHUMM3ALMHU TTOTEPH

2. nepeBo peuieHui

S e
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3. aHaJoroB
4. OIICHKH BEPOSTHOCTU OKUIaeMOro yiiepoa
5. BKCHEPTHBIX OIIEHOK

22. Kak Ha3bIBaeTCs METOl yMEHbIIIEHHUsI CTENIEHH PUCKOB, TPH KOTOPOM OTKA3bIBAKTCH OT
JII000r0 MepoNpPUSTHS, CBA3AHHOT0 C PUCKOM, WJIM Pa3padaTbIBAIOT MEPONPHUSATHS, KOTOPbIe

MOJTHOCTHIO MX HCKJIIOYAIOT:

1. TMMUTUPOBAHME KOHIEHTPALIUU PUCKA

2. XemKHpPOBAHUE

3. u3bexxaHre BO3MOKHBIX PHCKOB

23. IlyTeMm 3aK/1I04EeHUS KAKMX KOHTPAKTOB OCYIECTBJISIETCS Nepeaya pucKa:
1. moroBop cTpaxoBaHUS

2. IOTOBOP apeH/IbI

3. noroBopbl aKTOpUHTA

4. KOHTpaKTHI HA XpaHEHUE U NIEPEBO3KY IPY30B

24.Kakue nmorepu MOKHO CYUTATH (PUHAHCOBHIMMU ?

1) moTepu eHHBIX Oymar

2) IOTEPH CHIPhS

3) HEBBINOJIHEHUE CPOKOB CIaul 00BEKTa

4) Beiriata mrpada

5) ymnara qOTOTHUTEIBHBIX HAIOTOB

6) yMEHbIIIEHUE BHIPYUYKHU BCJIEICTBUE CHIDKEHHUS [IEH Ha peallu3yeMyro MPOayKLIHI0+
25.@akTOopHbl, KOTOPbIE BJHSIOT HA YPOBeHb (PMHAHCOBBIX PHCKOB MOAPa3IeJsI0TCH Ha:
1) 0ObEeKTHBIC U CYOBEKTHEIE;

2) MO3UTUBHBIE U HETATUBHBIE;

3) IpOCTHIE U CIIOXKHBIE.

KpnTepnn OLICHKH BBITIOJTHCHUA 3aJaHUA

Onenka Kpurepun oniennBanus

Heynosnersopurensio | ot 0% 10 30% npaBuiIbHBIX OTBETOB U3 OOIIErO YK CIIa TECTOBBIX
3aJaHuH

Y 10BIETBOPUTETLHO ot 31% no 50% npaBUIBHBIX OTBETOB M3 OOIIET0 YMCIIa TECTOBBIX
3aJaHuH

Xopouio oT 51% 1o 80% npaBUIIbHBIX OTBETOB U3 OOILEr0 YHCIIa TECTOBBIX
3aJaHuH

OTangHO ot 81% 1o 100% mpaBUIBHBIX OTBETOB M3 OOIIETO YHCIIA
TECTOBBIX 3aJaHUM

3. Bonpochl K IK3aMeHYy:

MGTOI[I/IKI/I pacucTa CTaBOK TUCKOHTUPOBAHUA

0JIEBO NPEMUH, METO/ KyMYJIITUBHOI'O IIOCTPOEHUS, MOJIENb TUBUJEHIHOTO pOCTa
bera-koaddunuent. bera aktuna

Brnusinue kpenutHOTro miieda Ha 6eTa-KodQUIueHT

AHanu3 clieHapueB, aHAJIN3 YyBCTBUTEIbHOCTH, UMUTALlMOHHOE MOJEIMPOBAHNE
VYipasineHue pUCKaMHU € ITOMOIIBIO PEAIBHBIX ONIMOHOB. JlepeBbs peleHUN
KpeautHbie peiiTunru

Mopenu 1MarHoCTUKH OaHKPOTCTBA, CHHTETUYECKUE PEUTHHTU
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9. JI0OXOAHOCTD TOJITOBBIX IIEHHBIX Oymar

10. OrneHka BEpOSTHOCTH JedoIiTa ¢ MOMOIIBI0 MOJIETIEH OIEHKH COCTOSTEIbHOCTH
(6aHKpOTCTBA)

11.  AxTyapHas OoLIeHKa BEpPOSTHOCTH JedoiTa

12. OreHka BEpOATHOCTH Jied0JITa Ha OCHOBE PHIHOYHBIX II€H aKIIUKA U 0OJIUTAIIui
13. OreHka BepOsATHOCTH OAaHKPOTCTBA HAa OCHOBE OyXTralTepCKUX MOKa3aTeme
14. CymiHOCTh 1 OCOOCHHOCTH OTIEPAIIMOHHOTO PUCKA

15.  Knaccudukanus onepanuoHHBIX PUCKOB

16. Oc00OEHHOCTH OIEHKH OTIePAIMOHHBIX PUCKOB

17. Meroas! yrpaBileHHs OlEpalluOHHBIMU PUCKaMU

18. JlenbTa-HOpMaTbHBINA (JTUHEHHBIH ), UCTOPUYECKHUH TTOIX0 bl

19.  Mogenuposanue metogom Monte-Kapiio

20. ITokasaTenu, ananoruuasie VaR

21. [ToHsITHE TMKBUIHOCTH U PUCKA JTUKBUIHOCTH

22. OueHka pyucka JUKBUIHOCTH

23.  VYwuer pucka JUKBHIHOCTHU IIPU OLIEHKE PHIHOYHOI'O PUCKA

24. VaR noprdens ¢ yuerom pucka TUKBUIHOCTH

25. XeIKUPOBaHUE IIPOLICHTHBIX U PHIHOYHBIX PUCKOB

26. Oco0eHHOCTH XeHKUPOBAHUS C TIOMOIIBIO (DHIOYEPCOB U OTIIHOHOB

217. DKkoHOMHYECKast T0OaBIECHHAs] CTOMMOCTh

28. ODKOHOMMYECKHUH KaIlluTaj

29.  PentabenbHOCTDH KamuTajia, CKOPPEKTHPOBAHHAS HA PHCK

30. [Toaxoapl K pa3MEIIEeHUIO KallUTAJIa, 10 HAMPABICHUAM JAESATEILHOCTH

YPpoBHM U KpUTEPHU UTOTOBOI OLIEHKH Pe3yJ1bTATOB OCBOEHHUS JUCHHUILINHBI

Kpurepun onieHnBanus

HNrorosag ornenka

VYposennbl.
Henocratounsrii

He3nanue 3HaUMTEIBHOM YaCTU IPOrPAMMHOTO
Marepuana, HEyMEHHE JJaXe C IIOMOLIBIO
npernojaBaTens copMyIHpOBaTh MPaBUIIbHBIE
OTBETHI Ha 33/1aBA€MBIC BOIIPOCHI, HEBBITIOJHEHUE
MPAKTUYECKUX 3aJaHUI1

Heynosnersopuren
pHO/He3auTeno

YpoBeHns 2.
bazoBerit

3HaHuE TOJILKO OCHOBHOTO MaTepuaa, JOMyCTUMbI
HETOYHOCTHU B OTBETE HA BOIPOCHI, HAPYIICHUE
JIOTUYECKOM MOCJIEeI0BATEIbHOCTH B U3JI0KCHUH
IPOrpaMMHOT0 MaTepHalia, 3aTpyAHEHUS IPU
pELIeHUH MPaKTUUYECKHUX 3a]a4

Y I0BIIETBOPUTEBHO
3a4TeHO

Yposens 3.
TloBbIIIEHHBIN

TBepable 3HaHUS TPOrPaMMHOI0 MaTepHaa,
JIOITyCTUMBIE HECYILIECTBEHHbBIE HETOYHOCTH MPH
OTBETE Ha BOMPOCHI, HAPYIICHHUE JIOTHYECKOU
IIOCJIEA0BATENBHOCTH B U3JI0KEHUH IPOTPaMMHOIO
MaTepuaa, 3aTpyAHEHUS TPU peLICHUU
MPaKTUYECKUX 3a/1a4

XopoI11o/3a4TeHo

Yposens 4.
[TpoaBuHyTHII

I'myGokoe ocBOoeHUE MPOrPaMMHOTO MaTepHaa,
JIOTUYECKU CTPOWHOE €ro U3JI0KEHUE, YMECHHE
CBSI3aTh TCOPHIO C BO3MOXKHOCTBIO €€ IIPHMCHEHHUS
Ha TIPaKTUKe, CBOOOHOE PEIICHUE 3a1a4 1
000CHOBaHNE TMPUHATOTO PEIICHUS

OTIM4HO/3a4TEHO
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4. TunoBble NPpaKTHYECKHE 3aJaHUS 1JIs1 IPOBEPKH YMEHHI U BJIAleHUH

3amanue 1. IlpoBect 0030p (HUHAHCOBOTO pBHIHKA HAa COBPEMEHHOM JTare, H3y4YuTh
HOpMaTUBHBIE akThI 1B, BeIeieHne BUAOB PUCKOB (PMHAHCOBBIX MOCPETHUKOB.
3amanue 2. IlpoaHanu3upoBaTh Ha OCHOBAaHMM OYXTaJITEpPCKON OTYETHOCTH ESTEIbHOCTD
XO3SUCTBYIOIIUX CYOBEKTOB C TOUKU 3pEHUS MOBEPKEHHOCTH PUCKAM.
3amanue 3. IlpoaHanu3upoBaTh CTPYKTYPY aKTHBOB M IAaCCHBOB B cHcTeMe (DMHAHCOBOM
oT4eTHOCTU. OnpenenuTh NPUYUHBI U3MEHEHUS MOKa3aTesied OTYETHOCTH U BBISIBUTH JAJIbHEHIINE
TEHCHIINH.
IlepeyeHb AHUCKYCCHOHHBIX TeM /AJsl NPOBeACHHS KPYIJIOrT0 CTOJA, JAUCKYCCHH,
NOJIEMHKH, THCITYTAa, 1e0aTOB
1. Opranuzanust ynpapjieHuUs: pUCKOM Ha MPEANPUATUN: CIIYKObI, X 3a7a4d U QYHKIIHH.
2. BeiOOp a/ieKBaTHBIX METO/IOB YIIPABJICHUS! PUCKAMH.
3. UmymecTBeHHOE CTpaxoBaHWe (PMHAHCOBBIX PHCKOB.
4. Heitpanu3zaius pucka 0aHKpPOTCTBA.

Kpurepun onieHKH NpaKTHYeCKUX 3aJaHUI

OueHnka «omauyno» - COAEPKAHHME BBINOIHCHHOIO 3aJaHMs IOJHOCTBIO PACKpBIBAECT TEMYy H
COOTBETCTBYET TOCTABJICHHBIM IIEJISIM M 3aJlauaM, M3JIO)KEHHE MaTepuayia paboThl JIOTUYHO, MPH
3amuTe paboThl aBTOP BJIJEET MAaTEPUAIOM U JIOCTaTOYHO MOJIHO OTBEYAE€T HA BCE ITOCTABJIICHHBIE
BOIIPOCBI.

OueHnka «xopowio» - CONEP)KAHHUE BBINOJIHCHHOIO 3aJaHUsS IIOJHOCTBIO DPACKPBIBACT TEMY H
COOTBETCTBYET MOCTABJICHHBIM IIEJISIM, CTPYKTypa paOOThl HE COBCEM JIOTHYHA, NIPH 3alUTE PAOOTHI
aBTOP B HEIIOJIHOM 00bEME OTBEUYAET Ha MOCTABJIEHHBIE BOIIPOCHI.

OueHka «yoogiemeopumenvHo» - CTPYKTypa BBIIOJHEHHOIO 3aJaHMsl HEJIOIMYHA, BOIIPOCHI TEMbI
PacKpBITHI HE B TIOJTHOM 00bEME, HOCST ONUCATENbHBIN XapaKTep, aBTOP CKYJJHO U HEMOJIHO OTBEYAET
Ha TIOCTaBJICHHBIE BOMNPOCHI, JOMYCKAET CYLIECTBEHHbIE NpoOEnsl B 3HAHUAX [0 TEMe
WHIVBUAYAJIBHOTO 3aJaHUsl.
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