MHNHOBPHAYKH POCCHH

’d e 2
% PPy £
Yo, 4 o

®enepalibHOE TOCYAAPCTBEHHOE 0I0/PKETHOE 00pa30BaTEIbHOE YUPEKICHHIE
BBICIIET0 00pa30BaHUs
«Poccuiickuii rocy1apcTBeHHbII T'YMAHUTAPHbII YHUBEPCUTET»
(®PI'bOY BO «PITY»)

NHCTUTYT DKOHOMUKU, YIIPABJIEHUS U TTPABA
SKOHOMMWYECKU ®AKYJIBTET
Kadenpa punancel u kpeaut

OUHAHCOBBIE PUCKHA

PABOYAS ITPOTPAMMA JJUCLTATTJIMHBI

38.03.01- DxoHOMMKA

Koo u naumenosanue HanpaejieHus nodeomoeku/cneuuaﬂbﬂocmu

DKOHOMUKA OM3HECa

Haumenosanue nanpasnennocmu (npoguns)/ cneyuanusayuu

YpoBeHb BhICIIEr0 00pa30BaHUs: bakanaspuam

®opma o0yueHus: OUHAs, OYHO-3A0YHAA

PII/I agantupoBaHa s Ll
C OTPAaHUYEHHBIMU BO3MOXKHOCTSAMH
3710pOBbSl U UHBAJIUOB

Mocksa 2022



DUHAHCOBbIE PUCKHU
PaGouast mporpaMma JuCIUTITAHBI

CocraBurelnsb:
K.3.H., noueHT kadenps! puHancs 1 kpeaut ['ykoBckas A.A.

YTBEPXIEHO
[TpoTokou 3acenanus kadeapsl TEOPETHUECKON

U NPUKJIaJHON 3KOHOMUKHU
Ne 6 ot 28.02.2022



OrnasneHue

O 103035 07 oty 0 55 228 GhcT: 1504 (o) < WA
1.1. DI 30 7 G D vz 07 00117 (030101 01 005 0 QO

1.2. [lepeueHs MIaHUPYEMBIX PE3YyJIbTATOB 00YUYEHHUS 110 AUCLUHUIIIMHE, COOTHECEHHBIX C

WHIUKATOPAMU JOCTHUKEHUS KOMITETCHIIMI .....veuviiiiaiiiesiieesieeestee e st et site e ssse e snneessnneesnneesnne e
1.3. MecTO TUCIUTIIUHBI B CTPYKTYPE 00PA30BATEIBLHOMN TPOTPAMMDBI ...vveivvviessireesireessieeessinessseeens
2. CTPYKTYPA THCIIUTIITHHBL. ......vveiuveetesssteestesasseesseeasseaasesassesssesssseeasssasssssssssnsessssssnsesssesssesssseanseses
3. COJEPIKAHUE THUCLIATIIIIIHBI .....veiuveesseeasseessneesseessseaseessseasesssseesseessseeaseeanneesseessneennessnneesneesnneessnens
4.  OOpa3OBATEIBHBIC TEXHOIOTHH .....veeuviseesteessesseesseasseasessseessesssesseassessseaseessesssesbeesseasneaseesnessnenseas
5.  OleHKA MITaHUPYEMBIX PE3YIBTATOB OOYUCHHS ....vveeveeureessreesseessreassessseesseessseessesssesssessssesssneas
51 (037 (o3 (S C: 0 )8 (<) 305 0: 7215106 SRR
5.2 KpuTepuu BBICTaBIEHUS OLIEHKH IO JUCIIHATIIIIIHE ....veeuvveseeesreessreesseessseesseesseessesasesssnesnnes

5.3 OneHouHble CpeaCTBa (MaTepHalibl) Ul TEKYIIETr0 KOHTPOJIS YCIIEBAaEMOCTH,

IPOMEKYTOUHOM ATTECTAIIMHA O0YYAFOIIUXCS IO TACTIATIIIHE ... .vvevveesvesseeseeeseesseeseeesessnesseessesneeseens
6. YdeOHO-MeTOMMYECKOE U MH(DOPMANMOHHOE 00CCTICUCHNUE JUCTIHILTIHBL .....c.vvvevveaeveeseeeeneennes
6.1 CIUCOK UCTOYHHUKOB U JTUTCPATYPB .....vverviervesseesteestesseesseesseassesseessesssessesssesssesseessesssessesssens
6.2 [Tepeuens pecypcoB HHGOPMAITMOHHO-TEIIEKOMMYHHUKAITMOHHON cetn «IHTepHETY. ......
7. MarepuanbHO-TEXHUYECKOE 00CCIICUCHUE TUCTIHILITHHBL .....vveuvesreseetieseesseesseessesseessesnesseessenns

8. Obecnieuenue 00pa3oBaTEIHLHOTO MPOIIECCa JIJIS JIUI C OTPAHUYCHHBIMU BO3MOXKHOCTSIMU

631 (001003 71 0: 21 17 1 (1) ST PP PRSP ORTPPP
9. METOIUUCCKIEC MATCPHIAITBL ... ....veerteessteeteessseesseeasseessesansesssesssseessesassesssessnsesssessnsesssesssseessessnseses
9.1 [1maHBI CEMMHAPCKUX BAHATHM.....ccvviiiieiiiiiiis ittt
9.2 MeTtoanyeckrie peKOMEHIAIUH IO TOATOTOBKE MUCBMEHHBIX PAOOT ...vcvvervirereieeienieeiies

[Tpunoxenue 1. AHHOTaLUs pabovel TPOrPAMMBI JUCIUIUIMHBL. . . ..euveneeneneneeneenenn. 20

..... 15

15



1. HOACHUTEJBHAA 3AIIUCKA

1.1 Heab 1 32124 JAUCHMILIIMHBI

CopneprxaHue JUCHUILIMHBI OXBAaTHIBAET BONPOCHI COBPEMEHHOW (PMHAHCOBOM TeOpuu U
INPAKTUKK B OOJACTH KOPIOPATUBHOTO (MHAHCHUPOBAHUS U JACSITEIbHOCTH KOMIIAHUN Ha
(UHAHCOBBIX PHIHKAX.

Heab AMCHUIUIMHBI COCTOMT B ()OPMUPOBAHMM 3HAHMHA W HABBIKOB B CIEIHMAIbHBIX
BOIIPOCAX TEOPHH U MPAKTUKHU OLEHKH U yNpaBlieHUs] (UHAHCOBBIMU PUCKAMHU.

3agaum AU CHUMILIHHBI:

e chopmupoBaTh 3HaHUS B 00JaCTM OIEHKA U YNPaABICHHUS OCHOBHBIMU
(bMHAHCOBBIMU PUCKAMH;

® U3YYUTb OCHOBHBIE TEOPETUYECKHUE MOJEIH, COCTABJISAIOLIME YaCTU OLEHKU U
MOJIeTTMPOBaHUs (PMHAHCOBBIX PUCKOB;

® [I03HAaKOMUTh C CYIIECTBYIOUIMMH B MHPOBOW IPAKTUKE TEHIACHIUSIMH B
M3y4aeMol MpeMEeTHON 001acTu;

¢ cdopMHpPOBATH HABBIKKA PAOOTHI C AHATUTUICCKUMHU MaTepHAIaMU;

e chopmupoBaTh yMEHHE OPUEHTHUPOBATHCS U MPUHUMATh PEIICHUS B TUIOBBIX U

HECTAHAAPTHBIX ousHec - CUTyalusIX.
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1.2 . llepeyeHb NJIaHUPYeMbIX Pe3y/JbTATOB 00y4eHHs M0 JUCHHUILINHE, COOTHECEHHbIX
¢ HHIAMKATOPAMH JOCTHKEHHUSI KOMIIEeTeHIIM

Komnerenuus HNuaukaropsbl Pe3yabTarsl 00yyeHus
KOMIIeTEeHIM i

OIIK-4 - OIlIK-4.1 - 3HaTh:
Cnocoben dopMynupyer *  METOJbI OIICHKHU OCHOBHBIX
npejaraTh MPEJIOKEHUS 10 | pPIHOYHBIX PUCKOB M CHOCOOBI yIpaBICHUS
SKOHOMUYECKH U | MIOBBIIICHUIO UMHU (XEIDKUPOBaHUS) ISl HEPUHAHCOBBIX
(huHAHCOBO a3 exTuBHOCTH KOMITAaHUI
000CHOBaHHBIE MPUHUMAEMBIX YMeTs:
OpPraHMU3allOHHO- | YOPaBIEHYECKUX pPEeLIeHUI * IlpoBoauTh OLEHKY PBIHOYHBIX
yIIpaBJICHYECKUE B npo¢eCCHOHATILHOM | PUCKOB 110 METOI0JIOTHH VaR;
pelieHus B | IESATEILHOCTH Ha OCHOBE * OrneHuBaTh puUCK MOPTGhes.
npoeCCHOHATBPHON | aHaIM3a SKOHOMHYECKUX U Bnaners:
JeSITeIbHOCTH (buHAHCOBBIX MMOKa3aTesei * HaBbIKAMH T[IOMCKAa aKTyaJbHbIX

PBIHOYHBIX JAHHBIX, HX O6pa6OTKI/I JUIA
IMPOBCACHUA pACUCTOB,

OIIK-4.2 - Wcnonb3yer
METO/IbI dbopmupoBaHus
(HHAHCOBO-?KOHOMHYECKOM
OTYETHOCTHU
XO3SIMCTBYIOIUX CYOBEKTOB

3HATh:

*  METOJpl OLICHKH OCHOBHBIX
PBIHOYHBIX PUCKOB M CIIOCOOBI yIIpaBJICHUS
UMHU (X€DKUpOBaHUS) JUIsl HE(PUHAHCOBBIX
KOMITAaHU I

U BBIABICHUS  PE3EPBOB YMers:
MOBBIIICHUS * paccuMTHIBATh BOJIATWIBHOCTH IIEH
s dexTuBHOCTH UX | Ha (UHaHCOBBIE AKTUBBI 51
JEATEIIBHOCTH JUIsl | ’HTEPIIPETUPOBATh IIOJTyYEHHBIE
MPUHSTHS. OPraHU3aLMOHHO- | pe3yJbTaThl;
YIPaBIEHUYECKUX pELICHUN Bnaners:

* HaBBIKAMH MIPOBEIEHUS

pacyeToB/OLIEHOK (PUHAHCOBBIX PHUCKOB U
MIPEICTaBIICHUS TOJYYCHHBIX PE3yJIbTaTOB
B excel.

1.3 MecTo AMCHMIIIMHBI B CTPYKTYpe 00pa30BaTe/IbHOM MPOrpaMMbl

HMucuunnuna «®OUHAHCOBBIE PUCKW» OTHOCHTCA K 00s3aTenbHOM vacTH OJioKka

JTUCIUIUIMH y4eOHOro IUIaHa.

Jlist

C(I)OpMI/IpOBaHHLIC B XOAC MH3YYUYCHHUSA CICAYIOINHUX MOUCHUIUIMH W IIPOXOKACHHUA IIPAKTUK!

OCBOGHHUSI  JTUCHHUIUIMHBI HEOOXOAMMBI 3HAaHWS, YyMEHHs H  BIaJleHUs,
«DuHaHCHY, «DKOHOMETpUKa», «JleHbru, Kpemaurt, OaHKH», «IKOHOMHKO-MATEeMaTHYCCKHE
Mozaenn», « CTaTUCTUKA», « TeopHsi CTaTUCTUKWY,

B pesynbraTe OCBOCHHS AUCHHMILTUHBI (OPMUPYIOTCS 3HAHUWS, YMEHUS WM BIAJICHUSA,
HEOOXOUMBIC IS HW3yYeHUs CIEAYIomUX IucHuIuinH: «OIeHKa CTOMMOCTH OHW3Heca» u

MIPOXOXKICHHSI PEIIUTIIIOMHON TTPAKTHUKH.



2. CTPYKTYPA JUCHUIIJIUHBI

OO61mas Tpya0EMKOCTh JUCIUTUINHBI cocTaBiseT 3 3.e., 108 akamemuyeckux yaca.

CTpyKTypa JUCHUNIMHBI 1JIs1 04HOH ()OPpMBbI 00yUeHUsI
O0beM IUCHUTIIMHBI B (hOpME KOHTAKTHOW pabOThl OOYYAIOMIMXCS C IMeJarorndecKUMH

paboTHUKaMu U (WJIM) JUIIAMHU, TPUBJICKAEMbIMH K peann3anuu 00pa3oBaTeIbHOM MPOrpaMMbl
Ha UHBIX YCJIOBUSX, IIPU IPOBEJCHUN YUEOHBIX 3aHATHM:

Cemectp | Tun yuyeOHBIX 3aHATHIA KonnuectBo
4acoB
1 Jlexkuun 16
1 CeMuHapsl 26
Bcero: 42

O0beM TUCIUIUIMHBL (MOJTyJIsT) B (hOpPME CAaMOCTOSITEIbHON paboThl 00YJAFOIIHUXCS

cocTaBisieT 48 AKaJCMHMYCCKHX Yaca.

CTpyKTypa AUCHUIIMHBI 111 04HO-3204HOI (pOpMBI 00yUeHUs
O0beM TUCIUIUIMHEI B ()OpME KOHTAKTHOW pPabOThI OOYYAIONIMXCS C MEAarorndecKuMHU

paboTHUKaMU U (WIH) JTUIAMH, TPUBIEKaeMbIMH K peaii3alii 00pa30BaTeIbHONW MPOrpamMMbl
Ha WHBIX YCJIOBUSX, TIPU MPOBEICHUH yUEOHBIX 3aHATHHA:

Cemectp | Tum yueOHBIX 3aHATHI] KomnnuectBo
4acoB
1 Jlexuun 12
1 CeMuHapsl 12
Bcero: 24

O0bemM AUCHUTUTHHBI (MOYJIs) B GOpPME CaMOCTOSITEIbHON pab0Thl 00YUYAIOITUXCS

cocTaBlisieT 66 aKaJICMHUYCCKHUX Yaca.

3. COAEPXKAHUE JUCIHUIIJNUHBI

Ne | HammenoBanue pa3aesia Copepxanue
AUCHUTLINHBI
1 Konuenmus pucka, BUJbsl pUCKOB, [TonsiTust pucka u HeorpeeneHHOCTH. OCHOBHBIE

kinaccudukanuu. ctounkn
(hMHAHCOBBIX PUCKOB.

ATAITBI YBOJIOIUH PUCK-MeHeKMeHTa. CYITHOCTh U
CoJIepKaHNe PUCKA KaK IKOHOMHYECKON KaTeTOpHUH.
VIcTOYHVKH PUCKOB — BHEIIHSIS M BHYTPEHHSISI Cperia.
dakropsl pucka. Knaccugpukanum puckoB mo
MCTOYHWKAM BO3HHUKHOBEHHUS, CTETICHU YIIPABIISIEMOCTH,
ypoBHio. Knaccudukanus puckos no GARP.

2 BamtotHblil puck. MeTobl OLICHKH
U YIIPaBJICHUS

HcTouHnky BaFOTHOTO PUCKA, BUIBI. METO010THs
VaR B oneHke BaIOTHOTO prcka. OCHOBHBIE METO/IBI
YIIPaBJICHUS] BAIFOTHBIMUA PUCKAMU — METUHHT,
YIIPABJICHUE BAIIFOTHOM NO3UIMEN, HEUTpAIIA3AL K.
XemKUpOoBaHUE BAIFOTHOTO PUCKA C MOMOIIBIO
(MHAHCOBBIX JepUBaTHBOB ((POpBapAOB, PHIOUEPCOB,
oniuoHoB). BamoTHsIi cBom. CtpaTeruu
XEIHKUPOBAHUSL.




I_ICHOBBIG PBIHOYHBIC PHUCKHU.

MeTo/1p1 OIICHKH M YIIpaBIICHUS

PoiHOUHBIN 1IeHOBOM equity puck. OrieHka ¢
ucnonb3zoBanueMm mojaenu CAPM u ee MmoauduKamii.
O1eHKAa ¢ HCIIOJIb30BaHueM MeTomoaorun VaR, orneHka
nopT¢eTbHOr0 IIEHOBOTO pUCKa. PRIHOYHBIN 1IEHOBOM
(ToBapHbIit) puck. O1ieHKa ¢ UCTIOJIH30BAHUEM
napamerpuueckoro VaR. YnpaieHue 1eHOBBIMU
PUCKAMH C HUCTIOJIb30BAHUEM XEJKUPOBAHUSI.

[IpouenTHBIN pucK. MeTo b1
OILICHKU Y yIPABJICHUS

[IponieHTHBIII PUCK — HMCTOYHUKHA W BUJBL
Onenka mnporneHTHoro pucka: GAP -  anamms,
JFOPALs/MOTUPUIIMPOBAHHAS JFOpaIs
WHCTPYMEHTOB. OneHka  TPOICHTHOTO  pHUCKa
obOnuranuii ¢ TIOMOIIBI IOKa3aTelied  IIOpaluu.
CpenHeB3BelieHHas:  JOXOMHOCTh K  TOTAIICHUIO.
VYhpaBieHue TPOICHTHBIM PUCKOM — CTpaTerus
UMMYHH3AIUN. XEHKHUPOBAHUE MPOIICHTHOTO PHCKA —
NpOLCHTHBIN cBoml U FRA.

Puckn mukBugHoctu. Metoasl
OLICHKU U yIIPaBJICHHUS

PbiHOYHAs ~ JIMKBUIHOCT. Buemnsas u
BHYTPEHHSISI JIUKBUIHOCTb. OueHnka pHcKa
JMKBUAHOCTH ¢ momoripko bid-ask cipena. Ypasienue
PHMCKOM JIMKBHIHOCTH.

KpenutHsblil puck. MeTo1bl OLIEHKU
U yIIPaBIICHUS

BI/II[I)I KpPpCAUTHBIX PUCKOB, HNX HWCTOYHUKHU,
knaccuukanusa. Tpu COCTaBISIONIME KPEIUTHOTO
pucka (BEpOSITHOCTH JedonTa, YpoBeHb IMOTEPh MPH
nedonre, MoABEPKEHHOCTh). (OCHOBHBIE  METO/IBI
OLCHKH KpPCAUTHBIX PUCKOB — OKCIICPTHEBIC,
pPEUTHHTOBBIC, KPEAUTHBIM CKOPHUHT, BEPOSTHOCTHEHIE.
O0630p CyHIECTBYIOIIMX METOJUK OIEHKH KPEIUTHOTO
pucka. CrocoObl ympaBieHHs] KPEAUTHBIM PHUCKOM.
PesepBupoBanne, msbexanue, mnepenada. KpeauTHbie
JI€PUBATHBBI.

OnepanmonHsbIid puck. MeToabl
OLIEHKH U yNPaBICHUS

BI/I)]I)I OIICpalMOHHBIX PUCKOB, UX HCTOYHHKH.
OcHOBHEBIC METOAbI OICHKHU. Cucrema BHYTPCHHCTO
KOHTPOJIA 3a OIICpallMOHHBIMH PUCKaAMHU.
Hcnons3oBaHue I/IH(I)OpMaI_II/IOHHBIX CUCTEM.

Pucku kopnopaiuu u ee CTOMMOCTb

BnusHMEe pHCKOB Ha CTOMMOCTh KOMIIAHUH.
KoHuenmus 5KOHOMUYecKoil 100aBI€HHOW CTOMMOCTH
EVA. Tlonxoapl K ympaBlIeHHIO KOMIIaHUEW Ha OCHOBE
EVA. CkoppekTHpoBaHHasi Ha PUCK pPEHTAOEIbHOCTb
karntaia. Pacaer RAROC. Tlogxonsl kK pa3MemieHuto
KaruTana.

Konunemmmu IRM u SERM.

KommnekcHbIil NoaAXo K yIpaBiICHUIO pPUCKAMHU
KOMIIaHUH, OCHOBHBIE COCTaBJIAIOILINE pHUCK-
MeHeKMeHTa. KoHIenmuss MHTerpupoOBaHHOTO PHUCK-
MeHekMeHTa (UPM - IRM). Tlone puckoB KOMIaHWH,
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KapTa pHUCKOB. PamXHWpoBaHHE PHUCKOB B IMPAKTUKE
kommanui. Cocrasisronie IRM B omenke wu
ynpasiieHuu puckamu. Opranu3anuoHsblil acrekt IRM.

SERM (Sustainable Enterprise Risk-
Management) - OCHOBHEIE 9JIEMEHTEI,
JIOTIOJIHUTENbHBIE paiiBepbl. ColuanbHbIe, STUYECKUE,
JIeTaJbHbIE  PUCKH. CTelKXOnAepCKuil  MOJXO/I.
Tpancdopmanus CTOUMOCTH.

10

bankosckue PUCKHU

OCHOBHBIE moAXoJbl K OLHCHKE W YIIPABJICHUIO

O0ankoBckumu puckamu. bazens |l-1Il u ocHoBHBIE
MOJICJIN OLIEHKM OaHKOBCKMX (DMHAHCOBBIX PUCKOB.
OcHOBHBIE ~ METOABl  YNpaBi€HUS  OAHKOBCKUMU

puckamu. OCOOEHHOCTH PeryJMpOBaHUS U KOHTPOJIS
OaHKOBCKMX TO3UIMHA 10 OCHOBHBIM (DMHAHCOBBIM
pUCKaMm.

4. OBPA3OBATEJIBHBIE TEXHOJIOI'UH

HpI/I peaiu3anuu AUCHUIIINHBI «®DuHaHCOBBIE PUCKHW» HCIOJB3YIOTCA PaA3JIMYHBIC

06pa3OBaT€JII)HI)Ie TCXHOJIOTHH, 4 UMCHHO!

Ne Buasl yueonoi
HaumenoBanue pa3agena Oo0pa3oBaTeJibHbIE TEXHOJOTHH
n/n padoThI
1 |BBenenue Jlexmus 1 Jlexuus-pusyanu3saius. O0CyKACHUES
Tema 1. Konnermmst pucka, |Jlexmus 1 Jlexnus-susyanu3zamus, OOCyKaeHne
BU[IBI PHCKOB,
2 |kImaccuQUKaImm. [IpakTuueckoe Juckyccus, aHaTu3 TPaKTHYECKOTO
Hcrounukn 3ansTre/CemuHap 1 Keiica
KOPIOPAaTHBHBIX PUCKOB.
Tema 2. BamoTHBIif pHCK. Jlexuus 2 Jlexumsa-susyanuzanusi. O6cyxaeHne
Mertoapl OLICHKU U
3 e [IpakTuueckoe Huckyccus .Pemenue npakTHuecKux
yIpaBieHUs
3anstue/CeMuHap 2 3a/1a4 ¢ UCToIb30BaHueM makera Excel
Jlexrus 3 Jlexnmsa-suzyanuzarus. OGCyKaeHne
Tewma 3. ILleHOBBIC
4 |peinounsie pucku. Metonsl |[IpakTnueckoe Huckyccus. Penienue npakTHYECKUX
OLICHKH U YTIPaBJICHUS 3ansaTue/Cemunap 3 3ajJjau c UCIOJIb30BaHUEM nakera Excel.
Pewenne npaktuueckoro kerica. Tect
Jlexuusa 4 Jlexnus-susyanu3zamus . O0CyxaeHne
Tewma 4. IIpouieHTHBIN pHUCK.
5 |Mero/b1 OIEHKH U [IpakTnueckoe Pemenne n aHanu3 npakTHYeCKUX 3a7ad
yIpaBieHUs 3anstre/CemuHap 4 ¢ Hcronbp30BanueM nakera Excel.
Huckyccus.
Tema 5. Prcki Jlextmst 5 Jlexnms-pu3yanmzarusa. O0cyxaeHue
6 |muxBUAHOCTH. MeTOoaBI
A A IIpakTuueckoe Juckyccusd. PelieHne mpakTHYeCKuX

OILIEHKH U yTIPaBJICHUS

3anstue/CeMuHap 5

3a7a4 C UCIIOJIb30BAHHUECM ITAKCTa Excel




Tema 6. KpeauTHbIii pHCK. Jlextms 6 Jlexnms-pu3yanmzarusa. O0cyxaeHue
7 |MeTozpl OLIEHKH U I
paKTHYECKOE Huckyccus. Penenue npakTHYeCKUX
YHpaBICHUA 3ansaTue/CemuHap 6 3a/1a4 ¢ UCIOIb30BaHueM ImakeTa Excel.
Tema 7. OneparmonHbIii Jlexumsa 7 Jlexuus-suzyanuzanus. O0cyxaeHne
8 |puck. MeTop! OLleHKH U I
paKTHYecKoe Huckyccus. Pemenne npakTuaeckux
YHPAaBICHHA 3anstue/CemMuHap 7 3aJ1a4 ¢ UCToNb3oBaHueM nakera Excel
Jlexmus 8 Jlexnus-suzyanuzarusi. OGCyKaeHne
Tema 8. Pucku xopmoparuu
9 H €€ CTOUMOCTbD IIpakTuueckoe AHamM3 MpakTHIECKOTo Keica.
3aaaTre/CeMuHap 8 Huckyccus.
Jlexmus 9 Jlexums-suzyanuzanus. O6cyxaeHne
Tema 9. Konuenmuu IRM u
10 SERM IIpakTuyeckoe Amnanus keiica. JJuckyccus.
3anaTue/CemMuHap 9
Jlexmus 10 Jlexums-suzyanuzanus. O6cyxaeHne
Tema 10. bankoBckue
10 pUCcKH IIpakTnueckoe AHanu3 NpakTHYECKOro Keica.
3anstre/Cemunap 10 | uckyccus
IIpaktuueckoe Peuienue u ananus uToroBoi
11 3amuTa UTOroBOro 3ansaTre/Cemunap 11 |mpakTudeckoit paboThI C
MPaKTUIECKOTO 3aaHus UCTIONIb30BaHKuEM makera Excel.
Ob6cyxaeHue pe3yabTaToB. JJuckyccus.

B nepuoa BpeMeHHOro HMpPHUOCTAHOBIEHUS MOCEUIEHHsS] OOyYaOUUMUCS IMOMEIIEHUN U
tepputopun PITY nana opranuzanuum ydeOHOro Impoliecca ¢ HPUMEHEHHEM AJIEKTPOHHOIO
o0yueHMs] W JAUCTAaHIMOHHBIX OOpPa30BaTENbHBIX TEXHOJOTHH MOTYT OBITh MCIIOJIb30BaHBI
cienyroue 00pa3oBaTeIbHbIE TEXHOIOTHH:

— BHJICO-JIEKIUH;

— OHJIAWH-JIEKIIMY B PEKUME PEATBHOTO BPEMEHH;

— DIIEKTPOHHBIE YYEOHUKH, yueOHbIe TOCOOUS, HayUHbIE M3/1aHUS B SJIEKTPOHHOM BHJIE U
JIOCTYTI K MHBIM 3JIEKTPOHHBIM 00pa30BaTEeIbHBIM pecypcam;

— CHUCTEMBI JIJIs1 AJIEKTPOHHOT'O TECTUPOBAHNS;

— KOHCYJIbTallUH C UCITIOJIb30BAHHUEM TCICKOMMYHUKAIMOHHBIX CPCIACTB.

5. OHEHKA INJAHUPYEMbBIX PE3YJIBTATOB OBYUEHUA

5.1 CucremMa olleHUBaHUSA

Maxcumanvnoe Koauuecmeo 60406
Dopma konmponsn
3a 1 éuo pabomut Bcezo
Pemenue npakTuueckux 3aaad 2 12
PelreHne mpakTUuecKoro Keica 1 4
Amnanus kerica 2 8
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Tecr 10 10
YyacTue B AUCKYCCUU 1 6

HTorosas mpaktuieckas padora 20 20
[IpomexxyTouHas arTecTamus (3K3aMeH) 1 40
HToro 3a cemecTp/ TUCUUILTHHY 100

[TorydeHHBIN COBOKYITHBINA pe3yIbTaT KOHBEPTUPYETCS B TPAAUIIMOHHYIO IIKATY OLEHOK

U B IIKaJTy olleHOK EBporeiickoi cructeMbl mepeHoca U HakoruieHus kpeautos (European Credit

Transfer System; nanee — ECTS) B cooTBeTcTBUM ¢ TaOnHIIEH:

100 OampHas mIKaia TpanunrioHHas mKaia Hlxana ECTS
95 - 100 OTJIMYHO A
83-94 B
68 - 82 XOpo1Io 3a4TEHO C
56 - 67 yJIOBJICTBOPUTEIIEHO D
50 - 55 E
20-49 HEYJIOBJICTBOPUTEIBHO | HE 3aYTEHO FX
0-19 F

52 Kpurepuu BbiCTABJICHUS OLEHKHU 0 AU CHUIJINHE
Banawy/ Ounenka no | Kputepuu oueHkH pe3yabTaToB 00y4eHUs MO JHCHHUIIAHE
Mkana ECTS | aucuunanxe
100-83/ «oTiyHO»/ | BeIcTaBnsieTcst oOyd4aromeMycs, eclii OH TIyOOKO W TPOYHO YCBOWII
AB «3aYTEHO TEOPETUUECKUI u MPaKTUYECKUN marepua, MOJKET
(oTIM4HO)»/ | IPOAEMOHCTPUPOBATh ATO Ha 3aHATHSAX U B XOJIe NPOMEKYTOUHOM
«3aYTEHO» aTTecTaluH.
OOyuaromuiicst NCUEPIBIBAIOLIE U JIOTHYECKH CTPOWHO U3/araer
y4eOHBIN MaTepHuall, yMEeT yBA3bIBaTh TEOPHUIO C MPAKTUKOIM,
CTIpaBIISIETCS C pellieHNeM 3aJiad podeccHoHaTFHON HalpaBIeHHOCTH
BBICOKOTO YPOBHSI CJIOXHOCTH, IPaBUIIBHO OOOCHOBBIBAET MPUHSITHIE
pelIeHHS.
CB0OOOHO OpUEHTHPYETCA B yI€OHOM U PO eCCHOHATTEHOM
JUTeparype.
OreHka 10 AUCIMIUIMHE BBICTABIISIFOTCS 00yYaroueMycs ¢ y4€ToM
PEe3yAbTAaTOB TEKYILIEH U MPOMEKYTOUHON aTTECTALIUU.
Komnerenunu, 3akpennénnsie 3a IMCHUIUTMHON, chOPMUPOBAHBI HA
YPOBHE — «BBICOKHI».
82-68/ «XOpOIIOY/ BericTarnsercss 00y4aroeMycsi, €I OH 3HaeT TEOPETHUCCKHIA 1
C «3a4TEHO MPAaKTUYECKUI MaTepuall, FpaMOTHO | IO CYIIECTBY U3JIaraeT ero Ha
(xoporio)»/ | 3aHATHSX U B X0/I€ TPOMEXKYTOUHON aTTECTalluH, HE JOMyCKas
«3aYTEHO» CYLIECTBEHHBIX HETOUHOCTEH.

OO0yJaromuics MPaBUILHO MPUMEHSIET TEOPETUICCKUE TIOJIOKESHHUSI TIPH
PENICHNN MPAaKTUIECKUX 337a4 MPOPECCHOHALHON HAPaBIEHHOCTH
Pa3HOTO YPOBHS CIIO)KHOCTH, BJIAJICET HEOOXOAMMBIMHU JJISI STOTO
HaBBIKAMHU M IPUEMAMHU.

JlocTaToYHO XOPOIII0 OPUEHTHPYETCS B y4eOHOU U TTpodeccrnoHaIbHOM
JTUTepaType.

OreHKa M0 AUCIUILUIMHE BBICTABJISIIOTCS 00yYarIeMycs ¢ Y4ETOM
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Bbanany/
IIkana ECTS

Onenka mno
JUCHMIIIMHE

KpuTepun oneHkn pe3ybTaTOB 00y4eHHS 110 AUCIUIIAHE

PEe3yABTATOB TEKYLIEH U NPOMEXYTOUHON aTTECTALUU.
Komnerenuunu, 3akpernnénnsie 3a IUCIUIUTMHON, chOpMUPOBaHBI HA
YPOBHE — «XOPOLIUII».

67-50/
D,E

«YIOBIETBOP
UTEITLHOY/
«324TEHO
(ynosnetBop
UTENBHO )»/
«329TEHO»

BricTaBisiercst oOyuaromemycs, el OH 3HaeT Ha 6a30BOM YpOBHE
TEOPETHUUECKUH U MIPaKTUUECKUN MaTepHual, TOIyCKaeT OTAEIbHbIE
OIIMOKY IPH €r0 M3JI0KCHUN HA 3aHATHUAX U B XOJI€ IPOMEKYTOUHON
aTTecTaluy.

OOyuaromuiicst ICTIBITHIBAET OIPeeNIEHHbIC 3aTPyIHEHUS B
MIPUMEHEHUH TEOPETUUECKHX MOJI0KECHUN NIPH PEMICHUH IPAKTHYECKUX
3a7a4 npoecCHOHAIBHOMN HAPaBIEHHOCTH CTAHAAPTHOIO YPOBHS
CIIO’)KHOCTH, BlajiceT HeOOXOAUMBIMH IS 3TOT0 0a30BHIMU HABBIKAMH U
NpuEMaMHu.

JleMOHCTpUpYeT NOCTaTOYHBI YPOBEHb 3HAHUS YUeOHOW JHTEpaTyphl
0 JUCLIUILINHE.

OrieHKa 10 AMCIUIUIMHE BBICTABJISIOTCS 00yYarImeMycs ¢ y4ETOM
PE3yABTATOB TEKYLIEH U MPOMEKYTOUHON aTTECTALNU.

Komnerenunu, 3akpeniéHnble 3a IUCHUIUTMHON, chOPMUPOBAHBI HA
YPOBHE — «JIOCTATOYHBINY.

49-0/
FFX

«HEYJIOBJIETB
OpHUTEIEHOY/
HE 3a4TEHO

BricTaBnsercs o0yuaroeMycs, ey OH He 3HaeT Ha 0a30BOM YPOBHE
TEOPETHUYECKUHN U MPAKTUIECKAN MaTepHuall, TOMyCKaeT rpyOble OIOKH
IIPH €r0 U3JI0KEHUH Ha 3aHATHUIX U B X0JI€ IPOMEKYTOUHOM
aTTecTaluy.

OOy4JaroImuics UCTIBITHIBAET CePhEIHBIE 3aTPYAHECHHUS B IPUMEHEHUN
TEOPETHUYECKUX MOJIOKEHUH TIPU PEIIeHUH IPAKTHIECKHUX 3aa4
npodecCHOHANBHON HANPAaBICHHOCTH CTAaHIAPTHOTO YPOBHSI
CJIOXKHOCTH, HE BIIajieeT HEOOXOAMMBIMHE IS TOTO HABBIKAMH U
NprEMaMHu.

HdemoncTpupyeT (hparMeHTapHbIe 3HaHUS YUeOHOH JIUTepaTyphl Mo
JTUCIUTIIINHE.

OneHka MO JUCIMIUIMHE BBICTABISAIOTCS OOy4YarOmMEMycs C YYETOM
pe3yJIbTAaTOB TEKYIIEN U MPOMEKYTOUHON aTTECTALIUH.

Komnerennny Ha ypoBHE «IOCTaTOYHBINY, 3aKpETUIEHHBIE 32
JUICIMILTNHON, He ChOPMHUPOBAHBI.

5.3

OuneHouHbIe cpeacTBa (MaTepuasbl) AJIsl TEKYIIEro KOHTPOJISl yCIIeBaeMOCTH,

HpOMe)KyTO‘IHOﬁ aTrecTalumn oﬁyqaloumxcn mo JIMCHUIIJINHE

e A

BO3HHUKHOBCHUS).

KoHnTpoJbHbIE BOIPOCHI:
OIlK-4.1

mo teme 1:

KakoBbI OCHOBHBIE HICTOYHUKHN KOPIIOPATUBHBIX PUCKOB?

[Touemy fu1st KOMIIAaHUI BayKHO YNPaBIATh puckamu? Ha dro 310 Biimser?

UYrto oTHOCHTCS K (PMHAHCOBBIM pHCKaM?

[Tpennoxkute Kinaccu(UKALUIO KOPHOPATUBHBIX PHCKOB IO KPUTEPUIO «UCTOYHHUK

mo reme 2:
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Buipl BaTIOTHBIX PUCKOB M CIIOCOOBI UX OILICHKH.

Kak ompenenuth cooTHOMIEHNE MEXKTY (POpBapIHBIM U CIIOT Kypcom?

Kak BiusroT TeMIibl HHQISAIUY Ha COOTHOIICHNE MEXTy Kypcamu?

Kak geiicTByeT 3aKOH €IUHOM 1IeHbl Ha BAJIIOTHOM PhIHKE?

Kakue cymecTByIOT ONIIMOHHBIE CTPATETUU XEIPKUPOBAHUS BAJIIOTHOTO pUCKa?

. UTo Takoe BaJIOTHBINA CBOI U KaK paccuuTaTth €ro CTOMMOCTE?

no reme 3:
B yem ocoGeHHOCTH MCTIONB30BaHUs MeTO10JI0THU VAR B OlleHKe PhIHOYHBIX PUCKOB?
KakoBbl OCHOBHBIE HCTOYHUKHU [IEHOBOT'O PHIHOYHOTO prcKa?
MO’KHO UCTIOIBb30BaTh MOKA3aTelb [3 aKTUBOB IS OLIEHKH PHIHOYHOTO LIEHOBOTO pUCKa?
Kak orenuts puck noprdens?
Kakue cymiecTByoT MeTOAbl XEIKUPOBAHUE PHIHOYHBIX PHCKOB C IOMOILBIO
(dopBapaHBIX U PHIOYEPCHBIX ONEpaLnii?
Kakwue cymiecTByIOT METOIbI XeKUPOBAHUS PHIHOYHBIX PUCKOB C TIOMOIIbIO OMIIUOHOB?
Kak MOXHO MCIONIb30BaTh CBOMBI ISl XEKUPOBAHUE PHIHOYHBIX PUCKOB?

no reme 4:
C kakuMu BUIaMHU MIPOLIEHTHOTO PUCKA CTAIKUBAIOTCS KOMITAHUU B CBOEH MpakTuke?
Uro sBASETCSI ICTOYHUKOM IIPOLEHTHOI'O pUCKa?
Kak nelicTByeTr 3aK0H nmapuTeTa MpOLEHTHBIX CTaBOK?
Kak omnpenenuTh COOTHOLIEHUS MEXIY OKUIAEMBIMU JOXOJHOCTSIMM Ha Pa3JIMYHBIX
pbIHKax?
Kak BnusroT TeMibl UHQISIUN Ha COOTHOIICHUS MEXKTY TOXOJTHOCTSIMU?
Kak M0>XHO 3axe)KupoBaTh NPOLEHTHBIN pUCK ¢ moMousio FRA?
UT0 Takoe MMMYHHU3AIUsl TPOLIEHTHOT'O pUCKa?

no reme S:
Kakue cymecTByrOT BUIbI pUCKA TUKBUIHOCTH?
Uro sBAsSETCS ICTOUHUKOM pHUCKa JTUKBUIHOCTU?
Kak MO>XHO OIIEHUTh BHEITHIOKO JIMKBUIHOCTH PHIHKOB?
Kakwue cymiecTByIoT criocoOb! yrpaBieHUs pUCKOM JTUKBUIHOCTH?

no reme 6:

OIIK-4.2

KaxoBbI Tpu cocTaBisionne KpeauTHOTO prucka?
Kakwue cymecTBy0T METO/IbI OLIEHKH KPEIUTHOTO PUCKa?
Kak o1ieHuTh BEposSTHOCTH AeoaTa KOHTpAreHTa 1Mo BHEIIHEMY KPEIUTHOMY PEUTHHTY?
Kak y4ecTpb pa3inuHble ypOBHU KPEAUTHOTO pUCKa MO aKTUBaM B noptdene?
Kakwue cymiecTByoT METO/IbI yIPaBIEHUS KPEIUTHBIM PUCKOM?
Yro Takoe kpeauTHbIi nedontHblil cBon? Kak oH paboraet?

1no reme 7:
KakoBbI OCHOBHBIE UICTOUYHUKH ONEPALMOHHBIX PUCKOB ISl KOMIAHUU?
Kak MoXeT KOMITaHus OIIEHUTH/Y4eCTh CBOH ONEPAIMOHHBIC PUCKH?
Kakwue erre pucku MO>KHO KiIaccU(PUIIMPOBATH KaK OTMEPAI[UOHHEIE?

no teme 8:
Brusier nmu oOmuii ypoBeHb pUCKOB KOPIIOpAIMK Ha €€ cTouMOocTh? Kakum oOpazom?
OO0BsicHUTE MEXaHU3M B3aUMOJICHCTBUS MEKTy PUCKOM B CTOUMOCTBIO?
Kaxkue ¢ ekt paboTaroT mpu MOJASITMPOBAHUHA COBOKYITHOTO PUCKA KOMITAHUH?
Kak cBsi3aHBI pUCKM KOMIIAHUW U CTOMMOCTH ¢ KanuTana? OObsCHUTE.
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42. [IpuMeHUM JTM CTEUKXOJACPCKUI MOIX0T K OIICHKE COBOKYITHOTO pPHUCKa KOMITAaHUHU U €€
CTOUMOCTH?
no reme 9
43. B uem ocHOBHas ujes konmenuuu UPM?
44. Yto Takoe moJie pUCKOB KOMIaHuu? Marpuiia puckoB?
45. Yto Takoe MOJEIbHBIN PUCK?
46. Kak Biusietr BHenpenue IPM Ha ctoumocth komnanuu? [Touemy?
47. B ueMm cyth koH1enun SERM?
48. KakoBbI OCHOBHBIE TCOPETUUYECKUE MTOJIOKEHHUS, JIekamue B ocHoBe SERM?
49. B yeM BO3MOKHOCTH, IIPEUMYIIECTBA U HegocTaTku SERM?

no teme 10
50. KakoBbI OCHOBHBIE METOBI YIIPABICHHS ONEPAIlIOHHBIMH M BHYTPEHHHUMH OH3HEC —
puckamu?
51. Jlyis yero Hy>KeH aHaJIU3 CIIEHAPUEB?
52. KakoBbl OCHOBHbIE IPUUMHBI BOSHUKHOBEHUS MOJIEIBHOIO pUCKa?
53. Pacuer kamuTanma OaHKa C Yy4YeTOM KPEOUTHOTO, ONEPAI[MIOHHOTO W PHIHOYHOTO PHUCKOB
(bazens II).
54. PexomeH1yeMble METO/Ibl OLIEHKHU U YIIPABJIEHUS KPEAUTHBIM pruckoM B bazens I1.
55. PekomeHtyeMble METOIbl OLIEHKHU U yIpaBJIEHUs ONepallMOHHBIM puckoM B bazens I1.

IIpakTHyeckue 3axa4u
no reme 2
OIlK-4.1
1. B Tabnuie HUKe MpeCTaBIeHb! JaHHbIE O MPOLEHTHBIX CTaBKaX U OOMEHHBIX Kypcax
[0 aMepHKaHCKOMY Jojutapy M ¢uiunnuHckomy neco. Kype «cmor» - 53.6 meco 3a
Josiap. 3aoJIHUTE IPOITYCKHU B TaOIHUIIE.

1 mecay 3 mecaua 1 200

OJUTapoBasi  TMPOILICHTHas  CTaBka  (C
Jlourap pon ( 3.60 3,70 ?
rOJIOBBIM CJIOKHBIM HAYUCIIEHUEM )
[porieHTHasE CTaBka B MeCO (C TOJOBBIM

po (c rox 9,55 ? 11,90
CIIO’KHBIM HAYHCIICHUEM)
MdopBapHBIA Kype TECO K J0JUIapy ? ? 57,844
®opBapaHas npemus mis neco (B % 3a " 57 5
rox) ' ’ '

2. Ecnmu 1eHa eBpo B aMepUKaHCKHUX Joiutapax coctaBisier 1.3749 nomn., a 1eHa
mBennapckoro (ppanka B gomutapax — 1.1108 moit., kakoBa 1eHa eBpo BO GpaHKax?

3. IlpexacraBpTe, 94TO B MPEABLAYIIEM BOTIPOCE HA KEHEBCKOM PBIHKE I[EHa €BPO COCTABIISET
1.4713 ¢pankoB. OOBsCHUTE, KaKasi CYIIECTBYET BOZMOXKHOCTH JIJIsl apOUTpaka M KakoBa OyeT
npuObLIb TpH BiOXKeHuu 10 MiTH 10511, ?

4. KomraHus JOJDKHA 3aIUIaTUTh MOCTaBIIMKY 3 MitH. eBpo depe3 90 aneit. OHa xoTena Obl
3apuKcUpOBaTh CyMMy IUIaTeXa B JOJUIapax, UCHOJb3Yys CYLIECTBYIOIIME OOMEHHBIE KYpCHI.
Kypc «cmot» cocraBnsier 1.3749 nmomn., xypc «dopBapma» ¢ mocraBkod uepes 90 mgHei
coctasmsier 1.3806, mpouenTHsie craBku B Hpro-Mopke un ®pankdypre paBHbl 5.25% u 3.75%
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cooTBeTcTBeHHO. KakoBa OyneT HamMeHbIIas JOJUIapoBas Li€Ha MOKPHITHUS IulaTexa uyepe3 90
nueit? Kakue pAelCTBUS JODKHA TPEANPHUHATH KOMIIAHHS, YTOOBI 3aHUKCHpPOBATH 3Ty
CTOUMOCTB?

7. Kommnanust kynuia Ha cnot peiake $357143 u ocyiecTBiiIa KOPOTKYIO MPOJaKy €BpO Ha
cymmy 294118. Kypc mommapa cocraBisier 28 py6/$, kype eBpo 34 py6/eBpo. M3BecTHO, 4TO
JTHEBHAs BOJATWJIBHOCTh TO BamoraM paBHa o($)=0.6%, o(eBp0)=0.65%, p($,eBpo)=0.85.
Omnpenenure qHeBHOM VaR moprdens komnanuu ¢ 10BepUTENbHBIM UHTEpBAIOM 95%.

no reme 3
1.IToptdhens cocTouT U3 ABYX aKTUBOB A M B, ¢ oxxumaemMoii 10X0qHOCThIO 7,=15% u 1, =
10%. Croumocts aktuBa A paBHa 300 TbIC.py0, crommocth aktuBa B — 700 ThIC. pYO.
OnpenenuTs 0XKUIAEMYIO I0XOIHOCTH OPThers.

2.13BecTHO, 4TO 6E€3pHUCKOBast TOXOAHOCTh COCTaBIsAET 5%, CpelHephIHOUHAS JOXOIHOCTh —
11%. Onpenenuts 0KUIaEMYIO TOXOJIHOCTh PUCKOBOTO aKTHBA, €CJIM U3BECTHO, 4TO ero =1,5.
3.0npenenuTh MakCHMaJlbHO BO3MOJXKHBIC MOTEPH B TEUCHHE OJHOTO PadOYero JHS TPHU
MMEIOIICHCST BaJIOTHOM MO3UIMH B | MIH. JOI., C JOBEPHUTEIBHOW BEPOSATHOCTHIO 95%
(xBanTHIIb 0=1,65), €ciii U3BECTHO, UTO BOJIATWIILHOCTh Kypca Josuiapa cocrasiser 6=0,15.
4.TlpeamnonoxuMm, 4To MPOIEHTHAs CTaBKa IO Ka3HauehckuM 1/0 paBHa 4%, oxumaeMas
pBIHOYHASA JOXOIHOCTh — 10%. Ha OCHOBaHWU JAHHBIX TAOIUIIbI, BEIYUCIUTE:

a. OoKMIaeMyro J1oxoaHocTh akiuii Mc Donald’s;

b. ompenenute HambOosiee BBICOKYIO IOJIOKUTEIBHYIO OXHIAEMYIO JIOXOJHOCTh, KOTOPYIO
00ECIeYrBaAOT B TEPCUUCICHHBIX YCIOBHSIX aKIUM OIHON W3 (HUpPM, NMPUBEIACHHBIX B
TabmuIIe;

o

OTIpeieNIuTe CaMyt0 HU3KYIO JJOXOAHOCTb B 3TOM NEepeyHe aKLuH;

d. Oonee Hu3KyrO miu 0OoJee BBICOKYIO JOXOAHOCTh mpuHocwiu Obl akumu Dell Computer,
eciu Obl IPOLIEHTHas cTaBKa cocTaBisuia 6%, a He 4%? Ilycte oxupaemasl pbIHOYHAs
JIOXOIHOCTh ocTaeTcsi Ha ypoBHe 10%;

€. TIOBBICWJIACh WJIM CHU3WIIACh ObI OJKMJIaeMasi TOXOAHOCTh akuuii Exxon Mobile mpu craBke
6%7?

aKIuU B
Amazon.com 3,25
Boeing 0,56
Coca-Cola 0,74
Dell Computer 2,21
Exxon Mobile 0,40
General Electric 1,18
General Motors 0,91
McDonald’s 0,68
Pfizer 0,71
Reebok 0,69

5.IIpenmonoxum, 9TO MPOLIEHTHAs CTaBKa MO KasHauehckuMm 1/0 paBHa 4%, okumaemas
pBIHOYHAS JOXOIHOCTh — 12%. ucnons3ys CAPM BBIIOTHUTE CIECIYIONINE 3aJaHHS:

a) moctporte rpadpuk CML, moKa3bpIBalONIMii KaKk M3MEHSACTCS OXKUZaeMast
JIOXOJTHOCTh B 3aBUCUMOCTH OT PHCKA;
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b) ompenenwTe pHIHOYHYIO MPEMHIO 3a PHCK;

C) ompeaenuTe TpeOyeMyto J0XOAHOCTh HHBECTUIIMH, OeTa KOTOPhIX paBHa 1,5;

d) ecnu wnBectuimu ¢ O6eroi 0,8 maT OXKUIAEMYIO JOXOAHOCTh 9,8% UMEIOT Jin
OHH TIOJIOXKHUTEIbHYIO YUCTYIO IPUBEJICHHYIO CTOMMOCTD?

e) ecnu oT akiuii X PHIHOK OKUAAET 10X0aHOCTh 11,2%, kakoBa ux 6era?

no reme 4
1.O6nuramust cpokom oOparieHust 6 JieT, ¢ KyIOHHOH JOXOJHOCThIO 7% TOpryercs o

HomuHany $1000. Onpeaenure ee qrOpaLMo.

2. Nmetotest aBe obmuranmu (4 u B), HOMHHANBbHO#M cTouMocThio 1o $1000 u cpoxom
obpamienuss 3 roma. OOmuramuss 4 sBIIETCS OCCKYNOHHOM M €€ TeKyllas pPhIHOYHAs
croumocth coctaBisieT $816,3. [lo obOnuranuy B BHIILIAYMBAIOTCS €KETOJHBIC KYITOHBI 110
craBke 7% W €€ TeKylas pPhIHOYHAs CTOMMOCTh coctaBiser $949,37. Omnpenenute
IOXOIHOCTh K MOTAIIeHHIo 111 ooauranuu A u B.

3. Ompenenurte peIHOYHYIO IieHy oOmuramuu HoMmuHaioMm $1000, cpokom oOpareHus 4
rojla, ©KEroJHbIMUA KYIOHHBIMH BbllUTaTamMu B pa3zmepe $100, ecnu W3BECTHO, 4TO €€
JOXOJHOCTD K HOTAIIeHUIO Ha JaHHBI MOMEHT COCTaBIAET 8%.

no reme S
6. Cnekynsat npoman 200 Teic. Oappeneid HepTH HO MapTOBCKOMY (PBIOYEPCHOMY
KOHTpakTy 1o 14,5 momr./6ap. [lemo3ut coctaBnsieT 2 ThIC. IOJUI. 33 KOHTPAKT, €AMHUIIA
koHTpakTa — 1000 momi. KakoBa Oyner cymma ero cuera, €CJii OH 3aKpPOET CIIEIKY IIPH IIeHE
14,35 nonn.?

no reme 6
OIIK-4.2

1. Paccuutarh pHCK - HEHTpaJbHYI BEpOSTHOCTH Jedonra s komnanun ABC, ecnu
W3BECTHO, UTO:
e V koMmnaHuM cyuiectByeT aoiar - B = 100 MiH. JOJUL. ¢ HYJEBBIM KYIOHOM U
CpokoM noramenus 1 rof;
e LGD=100%,T1.c.RR=0
e bespuckoBas cTaBka Ha pbIHKe 't = 8%.

2. s xoMmnaHuu ¢ B — pelTHHroM, uMeromiei Aoir ¢ HyJeBbIM KymoHoM B 100 mosmi.,
CPOKOM Ha 2 TOAa, OLEHUTh BO3MOKHOCTBb «II€PEXONa» AOJITa M3 OJHOTO KadecTBa
(peiiTuHra) B Apyroe 3a mnepuoj AECHUCTBHS J0JTOBOro ob0s3arenbcTBa. [lOMOTHUTEIHHO
W3BECTHO, YTO:

e LGD=100% (umu RR =0).

® PDuiioo =5%

o PD2.i00 =5,4%

e BeposTHocTh nepexona u3 B B A paBHa 1% B 11000i1 meproa BpeMeHH.

mo reme 7/

3. lns Oanka ABC omnepanvoHHBIH PHUCK BO3MOXKEH JMOO B pesynbTaTe c0o0s
UHPOPMALMOHHBIX cucTeM (¢ BeposTHOCThIO 40%), b0 B pe3yibTare OIIMOKH
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nepcoHana (¢ BeposTHOCTHI0 60%). Bo3mMoxHbI 3 BUAa MOCIENCTBUN — HEMPaBUIbHBIN
pacyer, HEUCIIOJIHEHUE OIepaluy, MOIIeHHHYecTBO. [Ipomsomnmia ommubka, KoTopas
npuBelia K HENPaBWIbHOMY HCIHOJHEHHIO omnepanuu. Kak H3MEHHTCS BEpOSTHOCTH
KaKI0ro u3 TpEeX BUAOB ONICPALIMOHHBIX pI/ICKOB?

Hns 6anka ABC HakormieHa CTaTUCTUKA BEPOSTHOCTH OINEPAIMOHHBIX PUCKOB U pa3Mep
ONEpAIlMOHHBIX MOTEph (cM. Tabmuiy HIKe). Ha ocHOBe HMEOIIMXCS JaHHBIX
MPOU3BECTH aHAIM3 OOIIEro paclpeaeNieHus] YOBITKOB U BEPOSTHOCTH UX HACTYTUICHUS.

Co00ii nHGOPMALMOHHBIX CHCTEM MacmrTab yuepoa
BEPOSITHOCTh KoJinuecTBo ciiyuaen BEPOSITHOCTH Cymma, 10J11.
0,5 0 0,6 1000
0,3 1 0,3 10000
0,2 2 0,1 10000




Anamntudeckuii keic no reme 1 «Mcrounnku kopnoparuBHbIX puckoB — HIIMK»

IIpakTHYeckue Kelcbl

[ LleHoBOW pUcK ] [ BantoTHbIM pmcu] [

PUCK

MpoueHTHbIN

J

|

|

|

CTeneHb BAMAHMA / 3HaAYMMOCTH

Pd

Pt

Ni

Cu

EBIT Total
(Mam $)

Kypc $

EBIT Total (maH S)

Pd

1

Pt

1

1

Kype S

1

Ni

0,415

0,415

1

EBIT Total (man $)

0,0517

Cu

0,3062

0,3062

0,4193

1

EBIT Total
(man $)

0,1651

0,1651

0,1619

-0,106

Koppenauua nuameHeHW BbIPYYKM OT peanmnsaLmm
MeTaNNoB ¢ AMHAMMKOW LieH Ha meTannbl ¢ 01.02.2012
no 01.02.2013.

Koppenauua MuameHeHUi BbIPYYKM OT
peanusauumn MeTanios ¢ AMHAMMKOW Kypca
gantoTbl ¢ 01,02.2012 no 01.02.2013.
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Ha ocHoBanum unmeromuxcsi naHHbIX (0 Koppenauuu Mexnay Belpyukodt HJIMK u nenamu Ha
[[BETHBIE METAJIJIbI), IPYTUX OTKPBITHIX JAAHHBIX OOCYAMTH WCTOYHUKHU OCHOBHBIX PHUCKOB JJIS
KoMItanui. [IpuBecTr nMogaepKUBArOIIME APTYMEHTBHI.
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Onpenenure 3pPeKTUBHOCTh XEIKUPOBAHMS LIEHOBBIX PHCKOB Ha MpUMEpe AeWCTBUN
MIPOU3BOIUTEISI MEJIH.

WcxonHble JaHHBIE: 11€7IeBast [IeHa MPOU3BOIUTENS MU, IPU KOTOPOM OH MOKPHIBAET CBOU
W3JIEPKKH MPOU3BOJICTBA M MOJydYaeT CPeAHIO NpHuObUIh, cocTaBiser 2600 momi. 3a 1 ToHHY,
TeKyIasi OupxkeBasi KOTUPOBKA, TI0 KOTOPOH MOKHO MPOJIATh OUPIKEBON KOHTPAKT U 3aKITIOYHUTh
OMITMOHHYIO clienky, — 2700 most., a mpemus (mieHa onmuona) — 100 gos.

[Tpenmonoxum, 4yTo MPEANPUATUE HAXOAUTCS HA PEKOHCTPYKUUHU JHOO0 IUIAHUPYET BBECTU
HOBBIE MOIIHOCTH, B CBSI3U C 4Y€M MPOJIYKIMS MOCTYMUT Ha PHIHOK TOJBKO YEpe3 HECKOJIbKO
MmecsneB. K 3ToMy BpeMeHU [IeHbl MOTYT MMOHU3UTHCS, U MPEANPUATUHE BMECTO IPUOBLITN TOHECET

YOBITKH.

YTo0ObI H30€KATh He6JIaFOHpI/I$ITHLIX HOCHCHCTBHﬁ, IMPOU3BOJUTCIIb MCIH MOXKCT:

1) nponaath GpBIOYEPCHBIH KOHTPAKT;

2) mpoaaTh OIMIMOH Ha MOKYIIKY;
3) KymnuTh OMIMOH Ha MPOIAKY.

PesynbTaThl BCeX omepanuii cBeIMTE B TAOJHINY, MMOSCHUTE IMOJYYCHHBIC PE3yJIbTAThI U
BbIOepUTE Hanboee Y(PPEKTUBHBIN, ¢ Balllel TOYKU 3pEHUs, BAPHUAHT.

Ilena Ha Mmenp B
MOMEHT TPOIaXH
TOBapa, TUKBUIAINH
@K u ncreuenus
CpOKa IeUCTBUS
OIIIMOHA

[Iponaxa meau
0e3
XCKUPOBaHUSA

Kiaccnaeckoe
XeIDKUPOBaHUE C
IIOMOIIILIO
(drrouepca

XemKupoBaHUe
MyTEM MIPOAAKH
OTIIMOHA Ha
MMOKYIIKY

XenKupoBaHue
MyTEM MOKYIIKU
OTIIMOHA Ha
IpoAaXy

2400

2500

2600

2700

2800

2900

3000
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AHaauTHYecKuil Keic mo teme 8 «PucKku Kopnopanum 1 ee CTOMMOCTh - Meuen»

= - . (@)
16 Bbipyuka < 160 — 800 &
3 140 1 © F700%
S 81 8 120 - L 600 &
O CebecronmocTtb =S
g, g 100 1 - 500 &
A =
g 2 g 80 VAL L 400 3,
3 °
§ 27 3 g 60 - 300 2
g © 401 L 2003
g0 —— N & un i
— 1 I 0
2. CbbiToBRIE g E
T T T T >
-2 - pacxofbl. O 5
2007 2008 2009 2010 2011 2012 2013 3- AAMUHUCTPATHBHbIE 2009 2010 2011 2012 2013
pacxofbl.
4. HenpodwunbHble
. GbITKN.
3an0/mKeHHOCTb nepen baHkamu, é MpoLeHTbI OCHOBHble CPEACTBA U UHBECTULIMK
mMnpa aonnapos CLUA i : mnpa gonnapos CLUA
10 - +28% 9 14 HenpodunbHble aKTUBbI .
- - B
8 - +22% -3,8% - il
+12%

. 10 1
6 1 +55% [ 8 I
J eH:
4 I 6 . I I I
4 =
21 2 - OcHOBHbIE cpeAcTBa
0 -

T T T T T T T 1 0 T T T T T T 1

2007 2008 2009 2010 2011 2012 2013 2007 2008 2009 2010 2011 2012 2013

OcHOBHBIE (PMHAHCOBO - PKOHOMMYECKHE TOKa3arenu Meden (puc) OTpa)aroT pe3yJsibTaTbl
ee CTpaTeruu, KoTopas ObUla HampaBieHa Ha pacHIMpeHHe M AuBepcuduKanuio OuszHeca
(ocBOEHHE ODIJIBIMHCKOI'O MECTOPOXKACHUS U NPUOOPETEHHE MHOXKECTBA HENpOQUIbHBIX
aKTUBOB). YXyJILIEHHE LIEHOBOH KOHBIOHKTYPbl MHPOM3BOJMMON MNPOAYKLUMHU (Haiaute
JTaHHBIE U COTIOCTaBbTE) B COUETAHUU C HECTIOCOOHOCTHIO KOMIIAHUU COKPATUTH MMOCTOSIHHBIE
U3JIEP’KKHU MOJI0OpBAJIM YCTOMYMBOCTh OCHOBHOTO On3Heca kommaHuu. CoueTaHue BBICOKHX
yOBITKOB MO HENPOPUIBHBIM AaKTHBAaM M BBICOKMX TPOLEHTHBIX IJIATEXKEH JeNaroT
KOMIIAHUIO YOBITOYHOM, U HETaTUBHO CKa3bIBAETCS HA €€ CTOMMOCTH.

OCHOBHBIMHA q)aKTOpaMI/I pUCKa KOMIIaHUH «Medem» ¢ TOUKH 3pC€HHA BHCIIHETO MHBECTOPA
SIBIIAKOTCA:

Pucku pay to take

LIEHOBBIE PUCKH, CBSI3AHHBIE C YTJIEM U CTAJIBIO
PUCKH YIOPOKAHUS TPAHCIIOPTHBIX YCITYyT
PHUCKH BBICOKMX aJIMUHUCTPATUBHBIX PACXOJ0B
PUCKHU HEMPODUIHHBIX AKTHBOB.

Pucku pay to manage:

® MPOICHTHBIC PUCKU Y PUCKH JTUKBUHOCTH;
® BAIIIOTHHIE PUCKH;
® [ICHOBBIC PUCKH (IICHHbIE OyMaru)
Pucku pay to avoid

e KkaracTpo(bl Ha IPEATPUATUAX
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OOCcynuTh TPUBEICHHBIC [aHHBIC, HAWIMW JONOJHHUTENbHBIC (MpU HEOOXOIMMOCTH).
OTpamXupoBaTh OCHOBHBIE PUCKM KOMIaHMU. Kak OCHOBHBIE PUCKH (10 TpyIam/paHram)

BJIMSIIOT HA CTOMMOCTh KoMnanuu? [IpuBecTy apryMeHThl.

AnasmTudeckuii keiic mo reme 9 «Konnenuusi IRM B poccuiickoil KOpnopaTuBHOM

NPAKTHKE»
Cranus
KOpIOpaTHBHOTO Crparerudeckoe Texymas OreHKa Pe3yIBTaToB
YHpaBJICHHA TTAHUPOBAHHE JIeSITENbHOCTD JIESITEIbHOCTH
Yuer puckoB
KonnuecTeennas KoauvecTBeHHas! KonuuecTBenHas

OIl€EHKAa PUCKOB

OIl€EHKAa PUCKOB

OII€EHKa PHCKOB

CHUCTCMBI

MeTon010r s Crpecc- Crpece- Crpecc-
TeCTHPOBAHUE TeCTHPOBAHHWE TeCTUPOBAHHE
EVA, SVA, RAROC | EVA, SVA, RAROC | EVA, SVA, RAROC
Oprammsamaonmoe Buyrpennne Buyrpennue Buyrpennue
pPeriiamMeHThl, periamMeHThl, periamMeHThl,
COIIPOBOXACHHC
HHCTPYKIHHA HHCTPYKIMH MHCTPYKIHMH
WudopManoHHo-
aHAIATHYECKHE H/ H/n H/A

Matpuna puckoB st HIMK. O6cyauts, yTo U3 cAeIaHHOTO/MPEICTaBICHHOIO KOpHopaluen
cootBercTBYyeT noaxoay |IRM (MurerpupoBaHHOro puck-MeHemxkMeHTa), a uro Hetr? [louemy?
Kakue moryr ObITh crnenyromue mard no ummiaemeHtauuu IRM? ucnonb3oBath akTyalbHYIO
UH(POPMALINIO (MCTOYHMK KOPIIOPATUBHBIN
http://ara2012.nlmk.com/ru/RiskManagement.html)

cauT KOMIIaHUH



http://ara2012.nlmk.com/ru/RiskManagement.html
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AnasmTudeckuii keiic mo reme 10 «baHKOBCKHE PUCKH U PeryJiMpoBaHue)

Crpykrypa 6aHkoBckuX puckoB 1o bazens |l (puc) nmpakTuyecku HE OTIIMYAETCS OT CTPYKTYPHI
KOPIOPaTUBHBIX puUCcKOB. Ho ecTh ocoOeHHOCTH — Kakue? HaiiTu u o0cyauTh.

BaHKOBCKHME PUCKKU

KonuyecTBEHHO U3MEpPAEMBIE ®uKcupyemble Ha

AAHHOM YpOBHE
JNuKBKMAHOCTH

KpeauTHbiii HOpuanyeckuis

OnepauuoHHbINA PenyTaumoHHbIi

. KomnnaeHc-puck

PbIHD'-IHbIHIU CrpaTernyeckui
*MpoueHTHbIA

*®oHA0BbLIN (LeHoBOWK)
*BantoTHbIM
*HM3meHeHnAa CTOMMOCTH TOBapOB
*M3MeHeHWA CTOMMOCTW OMNLYOHOB
*PbIHOYHOW NUKBUAHOCTH

B omnuume oT BCeX MPOYMX PBIHOYHBIX areHTOB, OAHKU SIBIISIOTCS OOBEKTOM OTIEIHHOTO
PETYIHPOBAHUS U PACUYCT/OIIEHKA OCHOBHBIX PHCKOB BIUSET HA pa3Mep OAHKOBCKOTO KaluTala.
OO6cynuth ocHoBHBIe KoMIOHEeHTHI bazens |l (perynupyer pasmep xanutana, puc.). O6CyauTh
OCHOBHOI TpHHIMI, 3aJ0XKEHHBIH B 0a3enbckue CcTaHAapThl. Poccuiickas MpakTHKa
UMIUIEMEHTAIUU 0a3ebCKUX COTJIAIEHUI — 00CYIUTh.

Cran ol CUcTeMaTUUeCKUA pUCK
Kanurtan aHAapTL M cBA3M
/IMKBMAHOCTH (interconnectedness)
KauecTBo, CTpyKTYypa KpaTkocpouHan OrpaHu4eHUs KanuTana
W NPO3pPayHOCTb JINKBUAHOCTb ana CCP/OTC
KanuTana (Liquidity Coverage
Ratio, LCR) ysenudeHve Kanurana
YYeT 1 OLEHKa PUCKOB AR CUCT. AepUBaTUBOB
JonrocpoyHas
KoHTponb SRR YBeauyeHune KanuTtana
nesepuaka Stable Funding Ratio) ANA BHYTPVOUHAHCOS.
no3uumm
Bydepbl Kanutana
Contingent Capital

CCP — Counter—cyclical Capital Proposal; Kanuta/ibHble
HabaodamensHeili nepuod 0aa LCR, NSFR HavancA ¢ orpaHuyeHua ana
01.01.2012, muHumasbHele cmaHoapmel 6ydym cucTeMHbIx 6aHKOB (SIFI)

sgedeHbl 01.01.2015

VICTOYHHK  IOMOJIHUTENbHOW HH(GOpMAIMK JUIS  CaMOCTOSATEIBHOTO  IOWCKA/paboThl -
aHajguTHdeckue goknansl Lb PD http://www.cbr.ru/



http://www.cbr.ru/
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TecTnI
OIIK-4.1
no teme 3
1. OnpeﬂenHTe, KakKOMY OIIIMHUOHY COOTBETCTBYCT KaKAO0C U3 CICAYIOINX OHpCI[eJ'ICHHfI:

1. IlpaBo, HO HE 0053aTENBCTBO KYIIUTh B A) €BPONEHCKHUNA ONIINOH
Oynyiem 0a30BbIi aKTHUB
2. IlpaBo, HO He 00s3aTeNbCTBO IPOJaTh  b) OMIIMOH «KOJLD)
B OynymieM 0a30BBIN aKTHUB
3. TlpaBo, HO HEe 00sI3aTENBCTBO KYITHTh B) amepukanckuit onmmmoH
WK TIpoJaTh 0a30BbIH aKTHB B
OTIpeieNICHHYO JaTy WU JI0 €€
HACTYTUICHUS
4. TlpaBo, HO HE 0053aTETBCTBO KYITUTh I') onunon «mmyT»
WM TTPOJATh 0a30BbIN aKTHB IIPU
HACTYIUICHHUH OTIPENIECIICHHON Oy myteit
JIaTHI
2. OnmuoH «koum» ¢ 1ieHo ucnonaenus 100 gomiapoB uMeeT mpeMuto 12 10uiapoB, Koria leHa
0a3oBoro aktuBa coctasiseT 110 gonmapos. KakoBa BHyTpeHHssI cTOMMOCTB onmroHa? Kakoa
BpEMEHHAasi CTONMOCTD OIINOHA?
3. CTOMMOCTb OMIIMOHA «KOJUD» MAAAET C POCTOM:
A) 1ieHbl 6230BOT0 aKTHBA
b) mensr ucnomHeHUS
B) BonaTunpHOCTH
I') BpeMeHH 10 HCTeUeHHS CPpOKa OMIINOHA
4. Kakoii u3 cnenyromux (hakTopoB CHIIbHEE BCETo BIUSET HA pa3Mep OIMIIUOHHON MTpeMun?
A) BONaTUIILHOCTH
b) nponienTHeIe cTaBKK
B) nens! akmmii
I') Bug omnriona — 6upkeBol, BHEOUPIKEBOM
5. Kaxoii OIMOHHOM CTpaTeruu COOTBETCTBYET 3Ta AHarpamMma MpuObLIeH/yObITKOB?
A) naHHbIH call

b) xopotkwuii call
B) nnunHEI put
I') xopoTkuii put
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HpaKTH‘leCKaﬂ HTOoroBasi pa60Ta

OIIeHKa PBIHOYHBIX PUCKOB

B pabGore mpoBoAMTCS OlLIEHKA IICHOBBIX PHIHOYHBIX PHUCKOB HAa OCHOBAHHH
SMIUPUYECKUX JaHHBIX O PBIHOYHBIX KOTHPOBKAaX Ha akKIMM KOMIIAaHUM, TOPIyeMbIX Ha
POCCHUIICKOM PBIHKE.

[Ipu npoBeneHNH OLEHKHU UCTOJIB3YIOTCS CIIEAYIOIIUE METOJIBI: ONPEIEIECHUE TUCIIEPCHHI
(cpemHeKBaApaTUYECKOr0  OTKJIOHEHHWsI),  ONpPEACNICHHE  MpEleiIbHBIX M CPEIHUX
xapakrepuctuk (VaR), omeHka pucka noprgeis.

JI1s1 5TOTO Ha rOAOBOM BPEMEHHOM MHTEPBAJIC TAHHBIX MPOBECTU OIEHKY:

e JlHeBHOM apu(PMETHIECKOMN TOXOTHOCTH aKIINM;

e BonarwibHOCTH JTHEBHOU JIOXOTHOCTHU aKIUi (apudmeTndeckoii,
T€OMETPUUYECKON U JorapuhMUUECKON );

e VaR, qHeBHOI MO BceM BHUAAM OLICHCHHOM BOJATUIILHOCTH;

® OIlEHKa prcKa mopTdens A IByX aKTUBOB.

2 !aHHBIeZ

KaxxnoMy wu3 oOywarommxcsi BBIJAETCSl WHIMBUIYAJIbHOE 3aJlaHUE, KOTOPOE COJAEPIKUT
Ha3BaHHUE aHAIN3UPYEMOI0 aKTHBA, IEPUOJI OLIEHKHU, CTPYKTYpY NOpTQes.

Jnis  oKcmopra 3HAUYEHWH PBIHOYHBIX KOTHPOBOK aHanmu3upyembix akuuii B Excel,
BOCII0JIb30BaThCsl (PMHAHCOBBIM MopTaioM www.finam.ru uinu caltom MOCKOBCKOM Oupku
WWW.MOEX.COM. AHaIU3UpyEMbIi nepuos - roa: Harpumep, 14 HostOps 2018 1. — 14 HOAOps
2019 1. (251 3HaueHwue).

Pacuertsr:
Bce pacuersl mpoBoasarca B Excel, ¢ mponucanHsiMu (opmynamu, TOJKHBI OBITH
CBEJIeHBI B OJIMH (paiii1 ¢ yka3aHHEM HCTOUYHUKOB UCIIOJIb30BAHHBIX JIaHHBIX.

HNToroBblii TeCT (3K3aMeH)

HtoroBsiii TecT conepkuT 50 BOIPOCOB IO OCHOBHBIM T€MaM Kypca, BpeMsl TPOXOKACHUS —
lyac.

TectupoBaHre — KOMIBIOTEpPHOE, TECT HAXOJUTCA Ha 00pa3oBaTeNIbHOM IOpTale
elearn.rggu.ru. O6y4aroruecs MOJIy4ar0T JOCTYI K TECTy Ha OCHOBAHWUHM WHAWBHUIYaJIBHOTO
JIOTWHA U IapoJis.

Pesynbrart Tecra opMupyeTcss aBBTOMAaTHUYECKH.


http://www.moex.com/
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6. YHEBHO-METOANYECKOE U TH®POPMAIIUNOHHOE
OBECIHIEYEHUE JUCIHUIIJIHNHDbI

6.1 CHHCOK HCTOYHUKOB U JTUTEPATYPhI

HcTounuku
OcHOBHBIE

1. Coxonos /l. B. ba3zucHas cucrema puck-MEHEHKMEHT OpraHU3alMil peajbHOT0 CEKTopa
HKOHOMHKH [DneKTpoHHBIN pecypc|: Monorpadus. — M.: OO0 "MUH®PA-M", 2013. -
126 c. ObC ZNANIUM Pexxum noctyna: https://new.znanium.com/read?id=288146

2. O®unHaHcoBasg Maremaruka: YuebHoe mocobue / A.C. Uyiiko, B.I'. Illepumnes. - M.:
“UHDPA-M”, 2013. - 160 c. - (Bsiciiee oo6pazoBanue: bakanaspuar) - 9bC ZNANIUM

Pesxxum nmocryna: https://new.znanium.com/read?pid=356853

JlomoJiHUTENBHBIE

3. HaBectunuu: YueOnuk / Illapnm V.®., Anekcannep I'.Jl., bovimu [I.B. - M.:HUI]
NHOPA-M, 2016. - 1040 c.: 70x100 1/16. - (YuuBepcurerckuii yueOnuk. bakanaspuar)
3BbC ZNANIUM - Pexum mocryna: https://new.znanium.com/read?id=121393

6.2 Ilepeyenr  pecypcoB  HMH(GOPMALMOHHO-TEJIEKOMMYHHMKALMOHHON  CeTH

«HuTepHer»

1. Bbank Poccuu [DnexktpoHHBIN pecypce]| : uHbOPM.-aHAIUT. MaTepuaisl. — M., cop. 2007—
2020. — DnexTpoH. AaH. — Pexxum poctymna: http://www.cbr.ru/analytics/

2. Caiit bazenbckoro koMuTeTa o 6aHKOBCKOMY HaJ30py (IyOnuKanuu) [ DNeKTpOHHBIN
pecypc] // Pexxum noctyna https://cbr.ru/counteraction_m_ter/international/basel/

3. MyLab Finance [OnektponHblii pecypc]: oOpa3oBarenbHblii pecypc. —cop. 2020, —
DJIEKTPOH. JaH. — Pexum JIOCTyTa:

http://www.pearsonmylabandmastering.com/global/myfinancelab

4. Caiit GARP [Dnextponnsrii pecypc] // cop. 2020. — DnekTpoH. AaH. — Pexxum noctymna

www.garp.com

5. FERMA (Federation of European Risk Management Association) [DnekTpoHHbI

pecypc] // cop. 2020. — DaexTpoH. aaH. — Pexxum poctyma http://www.ferma.eu/

6. PeittunroBoe arentrctBo Standard & Poors [DnekTpoHHBIH pecypc]: uHPOpPM.-aHATHT.
matepuainsl., cop. 2020. —  DOnekrpoH. gaH. —  Pexum  gocryna:

http://www.standardandpoors.com



https://new.znanium.com/read?id=288146
https://new.znanium.com/read?pid=356853
https://new.znanium.com/read?id=121393
http://www.cbr.ru/analytics/
https://cbr.ru/counteraction_m_ter/international/basel/
http://www.pearsonmylabandmastering.com/global/myfinancelab
http://www.garp.com/
http://www.ferma.eu/
http://www.standardandpoors.com/
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7. PetitunroBoe arentctBo Fitch Ratings [Onextponnslii pecypc]: uHGOOPM.-aHAINT.
Marepuaisl., cop. 2020. — DnektpoH. aaH. — Pexxum nocryna http://www.fitchratings.com

8. PeiitmHroBoe arenrctBo Moody’s Investor Service [DneKTpOHHBIN pecypc]: HHPOPM.-
aHanmuT. Marepuanel., cop. 2020. — DOmgekTpoH. gaH. — Pexum gocrtyna

http://www.moodys.com

9. Hudopmanmonno-anamuruueckuii pecypc CBonds [DnektponHnslii pecypc|: uHOpM.-
aHaIUT. Matepuansl., cop. 2020. — OnextpoH. paH. — Pexum gocryna

http://www.cbonds.ru/

10. Caiit Hpro-Mopkckoii (oHIOBOH Gupku [DIEKTPOHHBIA pecypc]: MH(pOPM.-aHAIMT.

Marepuasl., cop. 2020. — DnektpoH. aaH. — // Pexxwum mpocrymna https://www.nyse.com/

11. Caiit MockoBckoi Oupku [DIEKTpOHHBIN pecypc]|: HHPOPM.-aHAJIUT. MaTEPUAIIBL., COP.

2020. — DnexTpoH. naH. — // Pexum qoctynma WWW.Mmoex.com

12. Caiit DUHAM [DnekrponHsiii pecypc] // Pexxum noctyma www.finam.ru

6.211lepeyenn pecypcoB HHGOPMAIMOHHO-TEJIEKOMMYHMKALMOHHOM ceTH

«AHTepHET?.

ELibrary.ru Hayunast anextponnas 6ubimoreka https://www.elibrary.ru/

OnekTponHas 6ubnuoreka Grebennikon.ru https://grebennikon.ru/

Cambridge University Press http://www.cambridge.org/core

ProQuest Dissertation & Theses Global https://about.proquest.com/en/products-
services/pgdtglobal/

SAGE Journals https://journals.sagepub.com/

Taylor and Francis https://taylorandfrancis.com/

JSTOR https://www.jstor.org/

7. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYHEHHE
AUCHOUIIJINHBI

HGKHI/IOHHHﬁ mMarepuajl 11 CTYACHTOB COJACPKHUT CTAaTUCTHYCCKHUEC JJAaHHBIC, a4 TaKXE
CpPaBHHUTCJIBHBIC XaPAKTCPUCTUKU U3MCHCHHUA TUHAMUKHA S5KOHOMUYCCKUX MoKa3aTeeil.

21.]'[5{ IMPOBCACHUA ayIUTOPHBIX 3aHATHH II0 JUCITHUITIIINHC H€06XO)II/IMa ayauTopus,
OCHalllCHHas IIK u MYJIbBTHUMCANA-TIPOCKTOPOM.

COCTaB HpOFpaMMHOFO O6CC1’IC‘-ICHI/I$I:
1. Windows
2. Microsoft Office


http://www.moodys.com/
http://www.cbonds.ru/
https://www.nyse.com/
http://www.moex.com/
http://www.finam.ru/
https://www.elibrary.ru/
https://grebennikon.ru/
http://www.cambridge.org/core
https://about.proquest.com/en/products-services/pqdtglobal/
https://about.proquest.com/en/products-services/pqdtglobal/
https://journals.sagepub.com/
https://taylorandfrancis.com/
https://www.jstor.org/
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8. OBECHHEYEHHME OBPA3OBATEJBHOI'O NPOOECCA JAJA
JUII C OTPAHUYEHHBIMHU BO3MOXHOCTAMHU 31OPOBbA U
NHBAJNAOB

B xonme peanmuzanuu JUCHUIUIMHBL HCHOJB3YIOTCS CIEAYIOIINUE JOMOJHUTEIbHbBIE
METOJbl O0y4YeHHs, TEKYIIEro KOHTPOJS YCIEeBAEMOCTH U MPOMEXKYTOUHOH aTTecTaluu
00y4JaroIUXCsl B 3aBUCUMOCTH OT WX HHIUBUIYaTbHBIX OCOOCHHOCTEIH:

® JJIs1 CIICTIBIX U CJIa6OBI/II[SIH_[I/IXI

- JIeKuuu oQOpMIIIOTCS B BHJIE DJIEKTPOHHOTO JIOKYMEHTa, AOCTYIHOTO C MOMOIIBIO
KOMIIBIOTEpA CO CIEeLHUaTIN3UPOBAHHBIM IPOTPAMMHBIM 00ECTICUeHUEM;

- NHUCBMCHHBLIC 3aJJlaHus BBIIOJHAKOTCA Ha KOMIIBIOTEPEC CO CICHHUATIU3UPOBAHHBIM
IMporpaMMHbBIM O6€CHC‘I€HI/ICM, HJIK MOTYT OBITH 3aMEHEHBI YCTHBIM OTBE€TOM;,

- obecrieynBaeTCs MHIMBUyalbHOE paBHOMEpHOE ocBelleHue He menee 300 mrokc;

- 711 BBIMOJHEHUS 33/IaHUS MPU HEOOXOAMMOCTH MPEIOCTaBISETCS YBETUUYHMBAIOIIEE
YCTPOMCTBO; BO3MOKHO TaKKe UCII0JIb30BAHUE COOCTBEHHBIX YBEJIUUYMBAIOIINX YCTPOUCTB;

- MUCHbMEHHBIE 33J]aHus O(POPMIISIOTCS YBEIMYEHHBIM IIPHUPTOM;

- DK3aMeH U 3au€T MPOBOJASTCS B YCTHOH (opMe WM BBINOJHSIOTCS B MUCHMEHHOU
dbopMe Ha KOMITbIOTEDE.

. JUTSL TITYXUX U CIa0O0CITBITIAIIHNX

- JeKIuH OQOPMIISIOTCS B BHJE JJIEKTPOHHOTO IOKYMEHTa, JTMOO IMperoCTaBIseTCs
3BYKOYCHJIMBAIOIIAS afaparypa WHANBUAYATHHOTO TIOJIB30BaAHUS;

- MUCbMEHHBIE 3a/1aHUs BHIMIOIHIIOTCS Ha KOMITBIOTEPE B MUCHbMEHHOU (opMe;

- 9K3aMeH U 3a4€T MPOBOJATCS B NMHUCbMEHHON (opMe Ha KOMIBIOTEPE; BO3MOXKHO
poBeJicHUE B OopMe TeCTUPOBAHUS.

. JUTSL TUT] C HAPYIIEHUSIMU OMTOPHO-/IBUTATENILHOTO ariapara:

- IeKuuu oQOpMIIIOTCS B BHJIE DJIEKTPOHHOTO JTOKYMEHTA, HOCTYIHOTO C MOMOIIBIO
KOMITBIOTEPA CO CIIeIIHATN3UPOBAHHBIM IPOTPAMMHBIM 00ECTICUCHUEM;

- NHUCBMCHHBIC 3aJlaHUs BBIIIOJHAKOTCA Ha KOMIIBIOTEPE CO CICHUATU3UPOBAHHBIM
MPOrPaMMHBIM 00€CTIeYeHUEM;

- DK3aMeH U 3aué€T MPOBOJAATCS B YCTHOHM (opMe WM BBINOJHSIOTCS B MHUCHMEHHOU
dbopme Ha KOMIIBIOTEpE.

[Ipn HeoOXoIMMOCTH NpPEeayCMAaTPUBACTCS YBEIMUYEHUE BPEMEHHU ISl TMOATOTOBKHU

OTBCTA.
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[Iponenypa mnpoBeneHUss  IPOMEKYTOUYHOM  arrectanuu A oOydarolmxcs
YCTAHABIMBACTCS C Y4YETOM HMX HMHIMBUAYAIBHBIX TCHUXO(U3MYECKHX OCOOEHHOCTEH.
[TpomexyTouHas aTTeCTalus MOXKET IPOBOJUTHCS B HECKOJIBKO ATAIIOB.

IIpu npoBeneHnn mpore ypsl OLEHUBAHUS PE3YIbTaTOB 00YUYEHUs IIpeycCMaTpUBaeTCs
UCIOJIb30BAaHUE TEXHUYECKUX CPEICTB, HEOOXOAMMBIX B CBS3M C HWHAWBUIYaIbHBIMU
0COOEHHOCTSIMH O0yYaroIuxcsa. DTH CPEICTBA MOTYT OBITh HPEIOCTAaBICHBI YHHBEPCHTETOM,
WA MOTYT HCIIOJIb30BaThC COOCTBEHHBIE TEXHUYECKUE CPE/ICTRA.

IIpoBenenue mpoueaypbl OLEHMBAHUS PE3yJbTAaTOB OOY4YeHMsI [JOIIyCKAeTcss C
UCIIOJIb30BAHUEM JUCTAHIIMOHHBIX 00pa30BaTEIbHbBIX TEXHOIOIHH.

Ob6ecneunBaeTcs JOCTYI K HHPOPMAITMOHHBIM U OMOIHOTpauIecKuM pecypcaM B CETH
WuTepHer st Kaxkaoro oOydaromierocs B ¢GopMmax, aJalTHPOBAHHBIX K OrPaHUYEHUSIM HX
3JI0POBbsI U BOCHIPUATHUS MH(DOpMALUH:

. JUISL CJICTIBIX U CIIA0OBUISAIIUX:

- B IeYaTHON (opMe yBEIMIECHHBIM IPHUPTOM;

- B (hopMe IIEKTPOHHOTO JJOKYMEHTA;

- B popme ayanodaiina.

. JUIS TIYXMX U C1a00CHbIIAIINX:

- B IeyatHou (opme;

- B (popMe 31eKTPOHHOTO TOKYMEHTA.

. JUIs 00y4aroIuXcs ¢ HApYUIEHUsIMHU OIOPHO-/ABUraTeIbHOIO arnmapara:

- B meyaTHoH (opme;

- B (popme 37EKTPOHHOTO TIOKYMEHTA;

- B popme ayanoaiina.

VY4yeOHble ayAUTOPUH AJIsI BCEX BUAOB KOHTAKTHOM M CaMOCTOSITENbHON paboThl,
Hay4yHas OuOIMOTEeKa W HHbIE TMOMENeHUs i OOydueHHsl OCHAIEHbl CIeHaTbHBIM
000pytoBaHNEM U YYEOHBIMU MECTAMHU C TEXHUYECKUMHU CPEACTBAMU OOYUICHUS:

. JUISL CTIETIBIX U Ca00BUISIINX:

- YCTPOMCTBOM U1l CKaHUPOBaHUs U uTeHus ¢ kamepoil SARA CE;
- nucreeM bpaiins PAC Mate 20;
- npuHTepoM bpaiins EmBraille ViewPlus;
. JUISL TIYXUX U CJIa00CIIBITIAIINX
- aBTOMAaTU3UPOBAHHBIM pabOYMM MECTOM Ul JIIOAEH C HapyIIeHUEM cllyXa H
C1a00CIIBIIIALINX
- AKyCTUYECKUH YCUIIUTENb U KOJIOHKH;

. JUTsL 00YYaroIIMXCS C HAPYIIEHUSIMU OTIOPHO-/IBUTaTeNIbHOTO afrapara:
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- IepeIBKHBIMH, PETYJINPYEMbIMH 3proHoMuueckumu napramu CU-1;
- KOMIIBIOTEPHON TEXHUKOH CO CTIEUAILHBIM IPOTPAMMHBIM 00ECTIEYeHUEM
[Ipu HeoOxoaumocTu paboyasi mMporpaMma JAUCHUIUIMHBI MOXKET OBITh ajanTupoBaHa
uist obecriedeHusi 00pa30BaTEILHOTO MpoIlecca JIMIAaM C OTPAaHUYEHHBIMH BO3MOXHOCTSMU
3JI0pPOBbS, B TOM YHCIE JJI TUCTAHIMOHHOrO oOyueHus. [ 3TOro ot cTyaeHTa Tpedyercs
MPEACTaBUTh 3aKIIOUYEHHUE MCUXO0J0ro-mMenuko-nenarornyeckoi komuccuu (IIMIIK) u nuunoe
3asiBJICHUE (3asBJICHUE 3aKOHHOTO IIPEICTABUTEIS).
B 3akmouennn [IMIIK nomxHO OBITH TPOIKCAHO:
e pekoMmeHayemas ydeOHas Harpy3ka Ha oOyudaromierocsi (KOJWYecTBO JHEH B
HEZIeII0, YacOB B JICHb);
e 000pyI0OBaHNE TEXHHYECKUX YCIOBUH (IIPH HEOOXOIUMOCTH);
® CONpPOBOXJEHUE U (WJIM) MPUCYTCTBUE POAUTENCH (3aKOHHBIX MPEJCTaBUTENEH )
BO BpeMs y4eOHOro npoiiecca (pu He0OXOAUMOCTH);
e OpraHu3alus ICHXOJIOTO-TIeIarOrMYeCKOro COMPOBOXACHUE O0YYarolIerocs C
yKa3aHWEM CIEHHATUCTOB U JIOMYCTUMOM HArpy3ku (KOJIMYECTBa YacoB B

HEJIEIIO).

9. METOANYECKHUE MATEPHUAJIBI

9.1 IL1anbl NPAKTHYECKUX 3aHATHIT (CEMHUHAPOB)

[IpoBeneHne MPAaKTHUECKUX 3aHATHI / ceMUHApOB MO Kypcy «DHHAHCOBBIC PHCKI
CTaBUT 1I€JIbIO 3aKPEIJICHUEe TEOPETHUECKUX 3HAHUN M (POPMUPOBAHHE MPAKTUYECKUX HABBIKOB,
HEOOXOUMBIX B MPOPECCUOHATBHON AESITETbHOCTH.

[TpakTHueckue 3aHATUS BKJIIOYAIOT B ce0s1 00Cy:k/ieHHe MPOOIEMHBIX BOIPOCOB TOM MM
MHOM TEeMBI Kypca, a TAaKXKe aHaJIN3 MPAKTHUYECKUX CUTyalluil U pelIeHre 3ajay.

Jlng mpoBeneHus 3aHATHA MCIONB3YIOTCS M3JAHMSI, KOTOPHIE MPEJCTABIECHBI B CIHMCKE
00513aTeNIbHON JTUTEPATYPHhl, a TAKXKE OTKPHIThIE CTATUCTHYECKUE U aHATUTHUYECKHE MaTepHallbl,

KOMIUIEKCHI TTPAKTUUECKUX Pa3paboToOK Kadeaphl.
I[IpakTuueckoe 3ausitue / cemunap mno Teme 1. Konmemuuss pucka. HWcrounuku
KOPIIOPATUBHBIX PUCKOB

He.m, 3AHATHUA. OBJIaJICTb OCHOBHBIMHU TCOPETUYECCKUMU IIPEAINIOCBUIKAMU MOIACIUPOBAHUA

KOPIIOPATUBHBIX PUCKOB U U3YUYUTh UX IBOJIOLUIO.

dopma npoBeAeHUs . TUCKYCCUS.
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Bomnpoce! 1151 00cy:KkaeHus:

e Amnanus keiica no teme 1, paznen 5.4
e KOHTpPOJIbHBIE BOIPOCHI 110 TeMe 1, pazzmen 5.4

IIpakTH4yeckoe 3aHsATHE / cCeMHUHAP MO TeMe 2. BaTloTHBIN PUCK

Heanb 3aHATHS: OBJIAJIETh NMPAKTHUYCCKUMHU HABBIKAMH OIICHKH M MOJICITMPOBAHMS BaJIOTHOTO
pucka o meroaosioruu VaR.

®opmMa NpoBeeHUsI: PEIICHUE MPAKTHYECKUX 3a1a4, JUCKYCCHSI.

Bomnpocsl a1 00cyKaeHus:

® TpaKTHYECKHE 3a/1a4U 110 TeMe 2, pa3zaen 5.4
e KOHTpPOJIbHBIE BOIIPOCHI 10 TeMe 2, paszzaen 5.4

IIpakTuyeckoe 3ansaTHe / ceMuHap no teme 3. LleHOBOI pHIHOYHBIN PUCK

He.]'lb 3aHATUSA: OBJIAACTL IMPAKTUYCCKUMH HABBIKAMH OLCHKHW W MOJCIHMPOBAHUSA HCHOBOI'O

PBIHOYHOTO pUcKa 1o meroaoioruu VaR.
®opmMa NpoBeeHUs1: PEIICHNE MPAKTUYECKUX 3a]a4, JUCKYCCHSL.
Bonpocel 1151 00Cy:KIeHuUs:

IIPAKTUYECKHE 3a]1a4M 110 TeMe 3, paszaen 5.4
IIPAKTUYECKHUN Kelc 1o TeMe 3, paszaen 5.4
Tect

KOHTPOJIbHBIE BOIIPOCHI 1O TeMe 3, paznen 5.4

IIpakTuyeckoe 3ansaTHe / ceMuHap no Teme 4. [IporieHTHBIN pucK

HCJII) 3aHATHA: OBJIAACTD NPAKTUUYCCKMMU HAaBbIKaMHW OLCHKH W MOACITUPOBAHUA IIPOLUCHTHOI'O

pHCKa.

®dopma NpoBeeHNA: PEILICHUE IPAKTUYECKUX 3a/1a4, JUCKYCCHS.
Bomnpocs! pi1s1 00CcyKaeHus:

e [IpaKTUYECKHE 3a7auu 1o teme 4, pazznen 5.4
e KOHTpPOJIbHBIE BOIPOCHI 110 TeMe 4, pa3zaen 5.4

IIpakTHyeckoe 3aHATHE / cCeMUHAP MO TeMe 5. PUCKHU JIMKBUTHOCTH
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Heﬂb 3aHATUSA: OBJAJACTh IPAKTUUYCCKMMHU HABBIKAMH OLICHKUW W MOJCIHNPOBAHUA PpHCKa

JIMKBUJHOCTH.

dopmMa npoBeeHUs1: PEIICHUE MPAKTUUYECKUX 3a1a4, JUCKYCCHSL.
Bomnpoce! 1151 00cy:KkaeHus:

® [IpaKTUYECKHE 3a7auu 1o Teme 5, paznen 5.4
e KOHTpPOJIbHBIE BOIIPOCHI 110 TeMe 5, pazzaen 5.4

IIpakTu4yeckoe 3ansaTHE / ceMuHap Mo TeMe 6. KpequTHbIi prck

I_[e.m, 3aHATHUSA. OBJIAACTh IMPAKTUYCCKMMH HABBIKAMH OLCHKH M MOICIMPOBAHUS KPEAHUTHOTO

pHCKa.

®opma npoBeAeHHs: PEIICHNE MPAKTUUECKUX 3a/1a4, TUCKYCCHSI.
Bomnpoce! a1 00cy:KaeHus:

® TIpaKTHYECKHE 3a/1a4U 110 TeMe 6, pa3zaen 5.4
e KOHTpPOJIbHBIE BOIIPOCHI 110 TeMe 6, pazzaen 5.4

IIpakTHyeckoe 3aHsiTHE / ceMUHApP N0 TeMe 7. OnepalvoOHHbIN pUCK

He.]'ll) 3aHATHUA: OBJIAZACTG  ITPAKTUYCCKMMU  HAaBbIKAMMU  OLCHKUM W MOACIIUPOBAHUA

ONCpallMOHHOI'O pUCKaA.

®opmMa NpoBeeHUs1: PEIICHUE MPAKTUYECKUX 3aa4, JUCKYCCHSL.
Bonpocel 1151 00Cy:KIeHus:

® [IpaKTUYECKUE 3aJa4u 1o Teme 7, paznen 5.4
e KOHTpPOJILHBIE BOIIPOCHI 10 TeMe 7, pa3zaen 5.4

IIpakTyeckoe 3aHsATHE / ceMUHAP MO TeMe 8. PHCKH KOPIIOpaIiy U €e CTONMOCTh

Heﬂb 3aHATUA: OBJIAACTL TCOPCTUYCCKUMH 3HAHUAMH W TMPAKTHUYCCKUMHU  HaBbIKAMU
KOMIUIEKCHOM OLIEHKH PUCKOB KOPIIOPALIHH.

dopma npoBeleHUsI: aHATU3 MPAKTHYECKOTO Kelca, JUCKYCCHsI.

Bomnpoce! 1151 00cy:kaeHus:

e AHalM3 NMPaKTUYECKOro Keiica o Teme 8, pazaen 5.4
® KOHTPOJIbHBIE BOMPOCHI TT0 TeMe 8, pazaen 5.4
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IIpakTuyeckoe 3ansaTue / cemunap no teme 9. Konnernmuu IRM u SERM u ux cocrasmnstommue
Iean 3aHATHS TO3HAKOMUTHCS C OCHOBHBIMH 3jieMeHTamMu KoHnenuuii IRM u SERM.

dopMa NpoBeeHUsI: aHATIU3 MPAKTHYECKUX KEHCOB, TUCKYCCHSL.
Bomnpoce! 1151 00cy:KkaeHus:

® [IpaKTUYECKHUH Keilc o Teme 9, pazaen 5.4
® KOHTPOJIbHBIE BOMPOCHI 0 TeMe 9, pazaen 5.4

IIpakTuyeckoe 3ansaTue / cemuuap no teme 10. bankoBckue pucku

I_[e.m, 3aHATHA. TO3HAKOMHUTLECS C OCHOBHBIMHU OaHKOBCKHMU pUCKaMU, OCOOEHHOCTSAMHU HX

OLICHKU U PCTYJIMPOBAHU.

®opma npoBeAeHHs: aHAIN3 MPAKTUYECKUX KEHCOB, TUCKYCCHSL.
Bomnpoce! a1 00cy:KaeHus:

e TpakTHyecKui keiic mo teme 10, paznen 5.4
e KOHTpOJIbHBIE Bonpockl o Teme 10, paznen 5.4
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IIpunoxenune 1. AHHOTAITHIS
paboueii mporpaMMbl JTUCIUITTHHBI

AHHOTAIIUSI PABOYEH ITPOT'PAMMBI JIUCHUATLIAHBI
JucunnnrHa «DUHAHCOBBIE PUCKM» OTHOCUTCS K 00s3aTesIbHOM dacTu Osioka
JUCLHUIUIMH y4eOHOrO IUIaHa.

Heabp DUCHUIUIMHBI COCTOMT B (DOPMHPOBAHUM 3HAHWKW M HABBIKOB B CIEIUATBHBIX
BOIIPOCAX TEOPUHU U MPAKTUKHU OIICHKH U YIPABIICHUSI KOPIIOPATHBHBIMHU PUCKAMHU.
3aga4u IUCIUIUIAHEI:

. copMHpOBAThH 3HAHUS B OOJIACTH OLIEHKU W YIPABJICHUS OCHOBHBIMU (DMHAHCOBBIMHU
pUCKaMu;

. W3YYUTh OCHOBHBIC TEOPETHUYECKHE MOJICNIH, COCTABJISIONINE YacTH OICHKH U
MOJICIIMPOBAaHUS (PMHAHCOBBIX PUCKOB;

. MO3HAKOMHUTH C CYHIECTBYIOIIMMHU B MUPOBOM MPAKTHUKE TCHICHIUSAMHU B M3y4aeMOM
MpeAMETHOM 001acTH;

. c(OpMHPOBATH HABBIKK PAOOTHI C AHAIUTUICCKUMHU MaTEpUATIAMHU;

° C(bOpMI/IpOBaTB YMCHHUC OPHUCHTHPOBATHCA H IMPUHHUMATL PCHICHUSA B THUIIOBBIX H

HECTaHIAPTHBIX OM3HEC - CUTYaLUSX.
JucuuiuimHa «QPUHAHCOBBIE PHCKM» HampaBiieHa Ha (OPMHUPOBAHUE CIIEAYIOMINX
KOMIETEeHIMIi:
OIIK-4 CnocobeHn mpemnaraTb HSKOHOMHYECKM ¥ (pUHAHCOBO 0OOCHOBaHHEIC
OpraHU3alMOHHO-YIIPaBIEHYECKHE PEIIeHUs B IPO(ECCUOHANBHOM NesATEIbHOCTH.

3HaTh:

. METO/BI OLIEHKA OCHOBHBIX DPBIHOYHBIX PHCKOB M CIIOCOOBI YIIPaBIICHHUS HMH
(XemxupoBaHus) JUIsl HeUHAHCOBBIX KOMIAHUN

Ymers:

. paccUMTHIBaTh BOJATUIHLHOCTH II6H Ha (PMHAHCOBBIE aKTHBHI M HHTEPIPETHPOBATH
HOJIyYEeHHBIE PE3YIbTaThI;

o [TpoBOIUTH OLIEHKY PHIHOYHBIX PUCKOB 110 METO10JI0THH VaR;

. OneHuBath pucK nopTdens.

Baapners:

. HaBBIKAMU TIOMCKA aKTyallbHBIX PBIHOYHBIX JIaHHBIX, HX OOpabOTKH JUIs
IPOBE/ICHUS PAaCUETOB;

o HaBBIKAMU NIPOBEJICHUS PAacueTOB/OIIEHOK (PMHAHCOBBIX PUCKOB U MPEICTABICHUS
HOJTy4eHHBIX pe3yabTaToB B EXcel.

OIIK-4.1 - @opMmynupyeT MNpEeAsoXKEeHHUs MO  MOBBIIIEHUIO  3(P(PEKTUBHOCTH

MPUHUMAEMBIX YIPABIEHYECKUX PEIICHHH B TPOPECCHOHAIBHONW JeATEeILHOCTH Ha
OCHOBE aHallM3a YKOHOMHUYECKUX 1 (PMHAHCOBBIX MOKa3aTesen

3HaTh:

. METOJIbI OLIEHKH OCHOBHBIX PBIHOYHBIX PHUCKOB M CHOCOOBI YIpPaBIEHUS HUMU
(xemxupoBaHus) 1Jis1 HePUHAHCOBBIX KOMITAHUN

Ymers:

. [TpoBOIUTH OIEHKY PHIHOYHBIX PUCKOB MO METO0JIOTHH VaR;

. OrneHuBaTh puck nmoprders.

Baanern:

. HABBIKAMHU TIOMCKAa aKTyallbHbIX PBIHOYHBIX JaHHBIX, HUX 00paboOTKu Ais
MIPOBEACHUS PACUETOB;

OIlIK-4.2 - MHcnoaszyer wmeroabl (GopmupoBaHus (HUHAHCOBO-DKOHOMHUYECKOM
OTYETHOCTHU XO3HﬁCTByK)H.[HX CYGTJGKTOB U BBIABJICHUA  PC3CPBOB  IOBLIIMICHUA
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3PGEKTUBHOCTH HX JACATEIHHOCTH ISl TPUHSATHS OpPraHU3allMOHHO-YIPaBICHYECKIX
peLeHui

3HaTh:

*  METOJBI OIICHKH OCHOBHBIX PBIHOYHBIX PHCKOB U CIIOCOOBI YIIPABJICHUS HMH
(xemxupoBaHus) 1Jis1 HeOUHAHCOBBIX KOMITAHUM

Ymersn:

*  PacCYMTHIBATH BOJIATHIILHOCTH II€H Ha ()MHAHCOBBIC aKTHUBBI U HHTEPIIPETUPOBATH
MOJTy9CHHBIC PE3YJIbTATHI,

Baanern:

*  HaBBIKaMU MPOBEACHUS PACYETOB/OIEHOK (DMHAHCOBBIX PUCKOB M MPEICTABICHHUS
MOJTYYCHHBIX Pe3yJIbTaToB B excel.
[To mucruIUIMHE TPEyCMOTPEHA TPOMEXKYTOYHAS aTTecTalus B popme dK3aMeHa.
OOmiasi TPyZA0EMKOCTh OCBOCHHS IMCIUIUIMHBI COCTABJISACT 3 3a4eTHHIX enuHuIbl, 108
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