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1 ]_Ie.]'lb H 3a1a494 OCBOCHUA JUCIHUIIIINHBI

Heabio ocBoeHUS TUCHUIUIMHBI «YTIpaBieHUEe (PMHAHCOBO-DPKOHOMHYECKUMU
pucCKaMm» sIBIIIeTC (POpMHpOBaHKE Yy OOy4aroNuXcs 3HAHWNA, YMEHUW W HABBIKOB
OLICHKH pa3IMYHBIX PUCKOB MPEANPUHUMATEIHCKON JEATCIBHOCTH B  HOBBIX
MUPOXO3SIICTBEHHBIX YCIIOBHUSX.

3amaun:

OCHOBHBIMH 3a/layaMyd  HM3yYCHHS Yy4eOHOW AUCIUIUIMHBI «YTpaBlIeHUE
(MHAHCOBO-2KOHOMUYECKIUMH PUCKAMU) SIBJISTIOTCS

— U3YYHTh CYIIHOCTD, TPUYHUHBI U (OPMBI (PUHAHCOBO-IKOHOMUYECKHUX PUCKOB,;

— PaccMOTpETh TJIO0ATbHBIE MPOOJEMbl COBPEMEHHOCTH M MOKa3aTh MyTH
MOKMCKA UX PEIICHUS Ha JJOKATBHOM, PETHOHAIBHOM M TI100aThHOM YPOBHSIX;

— BBIIBUTH POJb MEXKIYHAPOIHBIX OpPTaHU3ANMA B  YPETYIHMPOBAHUH
(MHAHCOBO-?KOHOMUYECKUX PUCKOB;

— MOKa3aTh MECTO M poJjib Poccum, ee peruoHOB, MPEANPUATANA Pa3TMUHBIX
BUJIOB DKOHOMMYECKOW JIESITEIIBHOCTH B CHCTEME MHUPOXO3SMCTBEHHBIX CBSI3EH B
YCIIOBUSIX MUPOBOUM SKOHOMUKH.

PACKpBIThH 3aKOHOMEPHOCTH u TEHJICHIIUU yIpaBJICHUS
(MHAHCOBO-?KOHOMUYECKHUMHU pUCKAMHU, HEU30€KHOCTH (POPMUPOBAHUS EAUHOU
MHUPOBOM CUCTEMBI yueTa PUCKOB.

2 TpeGoBaHnus K pe3yJbTaTaM 00y4eHUsl 0 JUCHUIIHHE

HMucuumummaa  b1.B.JIB.05.01 «VYmnpaBrnenne (puHaHCOBO-3KOHOMHUYECKUMU
pPUCKaMM» OTHOCHUTCSI K BapuaTUBHOM yacTu Osoka | Jucummimuel (Moxynu), HYacTs,
dbopmupyemasi yaacTHUKaMU 00pa30BaTeIbHBIX OTHOIIICHUM.

[IpeapekBU3UTHI JUCITUTUIHHBIL:

1. b1.B.19 /lenbru, kpenur, 0aHKU

2. b1.B.12 ®unance npeanpusTus

3. b1.B.09 NuBectunuu. MHBECTUIIMOHHBIN aHATH3
[ToCTpeKBU3UTHI TUCITUTIIINHBI:

1. b1.B.03 CoBpemeHHbIC TPAKTUKH YIIpaBIeHUsT PrUHAHCAMU

[Iponiecc m3yueHus: TUCHUIUIMHBI HampaBjieH Ha (GOPMUPOBAHUE CIETYIOITUX
pe3yJIbTaTOB OOYUYCHUS:

Kon Conepxanue WNunukatop [Inanupyemble pe3yabTaThl 00yUeHUS O
KOMIIETEHIIUM | KOMIETEHIIMH | KOMIIETEHLUHU JUCLUILINHE, XapaKTEPU3YIOLIUE dTaIbI
(dbopMUPOBaHUS KOMITETEHIIUH




VK-1

Crocoben VK-1.1 3HaTb: MeTompl cOOpa, aHaauM3a MW CHUHTE3a
OCYLIECTBIATh | BpImoiHseT uHoOpMalMK, TOJYYEHHOHM W3  pa3iIMYHBIX
TIOHCK, cGop, amamus | HCTOTHHKOB.
KPUTHYECKUI " CHHTE3 YMeTb: BBIIONHATH COOp, aHAIM3 M CHUHTE3
aHaIIU3 U uHbOpMallMy, TONYYEHHOW U3  PA3IUYHBIX
CUHTE3 HH(bOpMaHHHV HMCTOYHUKOB.
undopmamuu, |- HOIYICHHOM | Bhyagerp: HaBbikamu cOOpa, aHaliM3a M CHHTE3a
MIPUMCHSITh u3 uHOpMalIMK, TOJYYEHHOHM W3  pa3IMYHBIX
CUCTEMHBII pa3IUYHBIX UCTOYHHUKOB.
1IOAXON A1t HMCTOYHHKOB.
peleHus VYK-1.2 3HaTb: METOAMKHA CHCTEMHOrO aHajgu3za MpHu
TOCTABICHHBIX | T4 ivensier pelICHUH TTOCTABJICHHBIX 3a/1a4.
sajad METOJIUKH YMeTb: NPUMEHSATh  METOJUKH  CHUCTEMHOIO
CHUCTEMHOTO | aHaJIM3a MPHU PEIICHUU IMOCTABICHHBIX 3a/1au.
aHanu3a npu | Baajerb: HaBbIKAMU  NPUMEHEHHUS  METOJAUK
perieHuu CHUCTEMHOTO aHaJiu3a MPU PEUICHUHU MTOCTaBICHHBIX
MOCTABIICHHBI | 3a/ad.
X 3aj1a4.

3 CTpyKTypa M cofep:KaHHe TUCHUTILTHHBI

3.1 CTpyKTypa M CHUILTHHBI

OOmias TPyAO0EMKOCTh AMCIMILIMHBI cOocTaBiisieT 4 3aueTHBIX exuHuiel (144

aKaJICMUYCCKHUX YacoB).



TpynoemMKocTsb,
Bun pabotsr aKaJeMHYECKHUX 9aCcOB
D cemectp E cemectp BCETO
OO0uiasi TPy10€MKOCTh 12 12 144
KonrakTHas padora: 8 4 12
Jlexmmm (J1) 6 6
ITpaxtrueckue 3ansatus (I13) 2 4 6
IIpome:kyTouHasi aTTecTanusi 9 9
CamocrosiTeibHas padoTa: 64 59 123
- camono02omoska (npopabomka u
no8mopeHue 1eKyuoHH020 Mamepuaia u
mamepuana yueOHUK08 u y4eOHbIX
nocobuti), 44 30 74
- N0020MOBKA K NPAKMUYECKUM 3AHAMUSIM 20 29 49
Buj1 H”TOroBOro KOHTpOJIS IK3aMeH IK3aMeH

PEBI[GJIBI JAUCHUIIIIMHBI, N3Y4dCMBIC B D-E CCMCCTpax

KonmuecTBo yacos
No ayJIuTOpHast
pasjiena HanmenoBanue paznenos BCEro paboTa BHEay/I.
T 3 paboTta
1 CymHocTh, (GakTopsl U Kilaccu(pUKaLus PUCKA. 35 2 33
MeTtozp1 uaeHTHGUKaIMu
(MHAHCOBO-?PKOHOMHYECKHX PUCKOB
2 PBIHOYHBIN U KPEUTHBIA PUCKHU 32 2 2 28
3 OnepanvioHHbli  puUCK. bBaHKOBCKWI  pHCK. 32 2 30
bazenbckue cornanieHus
4 VHBECTUITMOHHBIN PUCK. YTIpaBICHUE aKTUBAMHU 36 4 32
W MaccuBaMH. PHCK-MEHEIKMEHT
KonTpons 9 9
Utoro: 144 6 6 123
[IpakTrueckue 3aHaTHs (CEMUHAPHI)
Ne 3ansaTus Ne Tema Kon-Bo yacos
paszzena
1 2 PBIHOYHBIN U KPEIUTHBIA PUCKU 2
2-3 4 VHBECTULIMOHHBIN pUCK. YIpaBJIEHWE aKTUBaMU U 4
naccuBaMu. PUCK-MeHeKMEHT
Hroro: 6

4.2 Conep:xaHue pa3aeoB JUCHUIINHbBI

Pazgen 1. CymHoctb, ¢akTopbl M Kiaaccupukanuss pucka. MeTojbl
uaeHTUGUKAINT GUHAHCOBO-2KOHOMHYECKUX PUCKOB

CymHocth pucka. @Daktopsl pucka. Krnaccuduxamus u BUIBI  pHCKA.
DUHAHCOBO-dYKOHOMUYECKUE PHUCKH: TOHsTHE, Kiaccubukanus. [lonstue, nenmu u
3a/1a4M PUCK-MEHEKMEHTA.



Knaccudpukanus mMeronoB uaeHTHPHUKAIMK  (HUHAHCOBO-IKOHOMUYECKUX
puckoB. dopmanu3oBaHHbIE METOAbl WACHTU(UKALNU (PUHAHCOBO-SKOHOMUYECKHUX
pPUCKOB. IHTyUTHBHBIE METOIbI MACHTH(PHUKAIIMNA PHUHAHCOBO-PKOHOMHYECKUX PUCKOB

Pa3znen 2. PoIHOYHBIH U KPeAUTHBIA PUCKH

[Tonsitue peiHOYHOrO pHcka. Metomonorust Value-at-Risk. Koaddunnents
oeTa u anbda.

[Tonsitue kpeautHOro pricka. CTpaHOBOM pUCK. AHAIN3 KPEIUTOCTIOCOOHOCTU
3aemiuuka. CkopuHr. KpenutHelii pedTWHr. PelTHHroBblE areHTCTBa. Murpanus
PEUTUHTOB

Paspen 3. OmnepauuoHHblii puck. bankoBckuit puck. baseiabckue
COrJIALLICHUS

ITonarue onepanmoHHoro pucka. Ilogxonmpl K aHamu3y U yIPaBJICHUIO
OIlEpallMOHHBIM pUCKOM. CHUCTEMA BHYTPEHHETO KOHTPOJISL.

[TonsTue 6aHKOBCKOTO pucka. bazenbckuil KOMUTET 110 OaHKOBCKOMY HAJ130DYy.
[lepoe baszensckoe cormamenue (bazens-I). Bropoe basenbckoe cornamieHue
(Bazens-11). Tperse Bazenbckoe cornamenwue (basenn-111)

Pa3nes 4. UHBeCTULIIMOHHBIN PUCK. YIIPaBJIeHUEe AKTUBAMM M NIACCHBAMM.
Puck-meHeKMeHT

[TonsiTHE MHBECTULIMOHHOTO pUCKa. HeonpeneneHHOCTh HHBECTUILIMI U METO/IbI
ee yJera.

[TonsiTie, nenu W 3aja4yv yIpaBJICHUS aKTUBAMU M TAaccuBaMu. MeTojbl
YIOPABJICHUS] aKTUBAaMU U naccuBaMu OaHka. [IpouieHTHBINA pUCK (PUCK MPOLEHTHOM
CTaBKH).

Crparerun ynpasieHus: (MHaHCOBO-IPKOHOMHYECKUMHU PUCKAMU

5 Y4yeoHo-MeToaAnYECKOE 00eceuyeHne TUCHUILIUHBI
5.1 OcHoBHas JuTEpaTypa

1. Boponyosckuii, A. B. YnpaBieHue pUCKaMH : y4€OHUK U MPAKTUKYM IS
By30B/ A. B. Boponmnosckuii. — 2-¢ wu3a. — MockBa : WznarensctBo IOpaiir,
2025. — 485 c. — (Bwoiciiee oopazoBanue). — ISBN 978-5-534-12206-0. — Teker :
anexkTpoHHbt  //  OOpa3zoBarenpHas  miaatgopma  FOpaitt  [cadit]. —
URL.: https://www.urait.ru/bcode/560651

2. Boponyosckuii, A. B. OrnieHka pPHUCKOB : Y4€OHUK W TPAKTHKYM IS
By30B / A. B. Boponrosckuii. — Mocksa : M3natensctBo FOpaiit, 2025. — 179 ¢c. —
(Beiciee o6pazoBanue). — ISBN 978-5-534-02411-1. — Texcr : 37A€KTpOHHBIN //
OOpazoBaTenbpHas matdopma Opaiit [caiiT]. —
URL.: https://www.urait.ru/bcode/562370



https://www.urait.ru/bcode/560651
https://www.urait.ru/bcode/562370

5.2 lonoiHMTEILHASA JTUTEPATypa

1. IIpooanosa, H. A. Ananu3s u olleHKa (PMHAHCOBBIX PUCKOB : YUEOHUK JIJIst
By30B/ H. A.IlpomanoBa, O.H. TapacoBa. — MockBa: WM3parensctBo HOpaiiT,
2025. — 115 ¢. — (Bsricmiee oopazoBanue). — ISBN 978-5-534-17996-5. — Tekcr :
anekTpoHHblt  //  OOpasoBarenbHas  1uargopma  Opaitr  [caift]. ——
URL: https://www.urait.ru/bcode/580349

2. Kacvsanenxo, T. [. AHanu3 u OIlEHKa PUCKOB B OM3HECE : YUCOHUK IS
By30B / T.I'. KackssHenko. — 3-e¢ u3n., rmepepad. u mon. — Mocksa : M3gaTenscTBo
FOpaiit, 2025. — 456 ¢. — (Bricmee o6pazoBanue). — ISBN 978-5-534-18872-1. —
Texcr : oanextponnbl // OOpazoBatenbHas Iuiargopma HOpait [caliT]. —
URL: https://www.urait.ru/bcode/560259

5.3 [lepuoauyeckue U3AaAHUSI

Kypnan «IIpobaembl coBpemenHoi a3xoHoMuKH» (http://www.m-economy.ru/).
ExxenueBuas nenosas razera PBK (https://www.rbc.ru/newspaper/).

['azera KommepcanTs. https://www.kommersant.ru/

Poccwmiickas rasera. https://rg.ru/

W=

5.4 UnTepHeT-pecypcbl

1. kommersant.ru. 3ari. ¢ 3kpaHa ; http://www.expert.ru. 3ari. ¢ 3kpaHa ;
http://www.forex.pf.ru. 3aru. ¢ skpana.

2. bank MeXIyHapOJHBIX PacCUYETOB [DIEKTPOH. pecypc]: obHUIIMATLHBIA CaWT.
Pesxum noctyna: http://www.bis.org/bcbs/index.htm. 3ar. ¢ sxpana.

3. Bcemupnsiii 6aHk [DneKTpoH. pecypc]: opuimaibHblii calT rpymnmbl. Pexum
nocryna: http://www.worldbank.org.ru. 3aru. ¢ 3xpana

4. Nndopmanmonnas cucrema «['TAPAHT» [DnekTpoH. pecypc]: oduimaibHbIi
caiit. Pexxum nocryna: http://www.garant.ru. 3ari. ¢ skpana

5. Undopmannonnas cucrema «Koucynprant Ilmroc» [DnekTpoH. pecypc]:
ounmaneHeiii cailT. Pexxum nocryna: http://www.consultant.ru. 3ar. ¢ sxpana.

6. MexnyHapOaHbII TMCKYCCHOHHBIN KiTyO «Banmaii»
http://ru.valdaiclub.com/about/valdai/

7. MunucrepctBo (unancoB PD [DnexkTtpoH. pecypc]: obUIMAIBHBIN CallT.
Pexwum nocryna: http://www.minfin.ru. 3ari. ¢ skpana.

8. Muposas sxoHomuKa http://www.ereport.ru/

9. MupoBas 3koHOMHKa, prHAHCH 1 nHBecTHIMK http://www.globfin.ru/news.php

10.Poccwuiickuii 3KCIOPTHBIH eHTp https://www.exportcenter.ru/

11.Toproso-npomsinuieHHas magara PO https://tpprf.ru/ru/

12.®enepanbHas ciayx0a rocy1apcTBeHHOM cTaTHCTHKH hitp://www.gks.ru/

13.®unancoBas uHpoOpMalMs M aHAIUTHKA [DJIEKTPOH. pecypc]: calT. Pexum
nocrtyma: http://www.rbc.ru. 3ar. ¢ akpana ; http://www.



https://www.urait.ru/bcode/580349
https://www.urait.ru/bcode/560259
http://www.m-economy.ru/
https://www.rbc.ru/newspaper/
https://www.kommersant.ru/
https://rg.ru/
http://www.bis.org/bcbs/index.htm
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14 .1lentpanbubiii 6ank PO [Dnektpon. pecypc]: oduumanbHbi cailT. Pexum
noctyma: http://www.cbr.ru. 3ari. ¢ skpaHa.

15.9kxonomuka u ¢uHaHch! http://www.finansy.ru/

16.9nexrponHo-oubmmoreyHas cuctema ZNANIUM.COM http://znanium.com/

5.5 MeToanuecKkue yKa3aHusl K NPaKTHYECKUM 3aHATUSIM

[IpakTrueckue 3aHATHS MPEACTABISAIOT COOOM JeTalIM3alUI0 JIEKIUOHHOTO
TEOPETUYECKOTO MaTepuasa, IPOBOAATCS B LENAX 3aKPEIJIEHU Kypca U OXBaThIBAIOT
BCE OCHOBHBIE Pa3/EIbl.

OcHoBHOM (QopMOI TPOBEACHUS MPAKTUUECKUX 3aHATHI SBISAETCS 00CYXKIACHHUE
Hanbosee MPOOJIEMHBIX M CIOXKHBIX BOMPOCOB MO OTIEIBHBIM TeMaM, a TaKxke
pelieHre 3aja4 v pa3dop MPUMEpPOB W CUTyallUd B ayJIMTOPHBIX YCIOBUSX. B
OOs3aHHOCTH TpEnoJaBaTesi BXOJAT: OKa3aHWE METOJMYECKOW TIOMOIIU U
KOHCYJIbTUPOBAHUE CTYJIEHTOB I10 COOTBETCTBYIOLIMM TEMaM Kypca.

AKTHUBHOCTb Ha IPAaKTHYECKUX 3aHATUAX OLEHUBACTCA 110 CIEAYIOIIHUM
KPUTEPUSM:

a) OTBETHI Ha BOIIPOCHI, IPEAJIaraeMble MPEINoIaBaTelIeM;

0) ydacTue B IUCKYCCHSX;

B) HAJIMYME U KAYECTBO NIEKTPOHHBIX MMPE3CHTALNNA U NHBIX 3a/1aHM;
') aCCUCTHPOBAHUE MTPEMNOJIaBATEIO B IPOBEICHUN 3aAHITHIA.

Jlokimagel ¥ ONNOHUPOBAHWE JOKIAAOB MPOBEPSAIOT CTENEHb BJIAJACHUSA
TEOPETUYECKUM MATEPUAJIOM, a TAKKE€ KOPPEKTHOCTh U CTPOTOCTh PACCYKICHUM.

4.6 IIporpammHoe oOecnmedenune, mpogeccHoHaIbLHbIe 0a3bl JAHHBIX H
UH(OPMALMOHHBIE CINPABOYHbIE CHUCTEMbI COBPEMEHHBIX HH(OPMANMOHHBIX
TEXHOJIOTUH

Ayn. 206

450008, r. Yda, 3aku Banuau, 40

Aynuropust (72 mocaJo4HBIX MeCTa) IJis JEKIMOHHBIX M MPAKTUYECKUX 3aHSITHH,
TEKYIIEr0 KOHTPOJIA U TPOMEKYTOUYHOM aTTECTALINU, TPYIIOBBIX U WHANBUIYAJIbHBIX
KOHCYJIbTallu i

OcHaAIlEHHOCTH crnenuaJbHbIX noMeIeHuu ) | noMeIeHu i IS
CaAMOCTOAITEJIbHOI PadOThI

Hoyt6yk Asus X58C — 1 miT.

[TpoexTop BenQ MX503 (1024x768, 13000:1, 2700 Lumen)

OkpaH — 1 wr.

Jlocka kmaccHast — 1.

Tpubyna — 1 mir.

Ayn. 304
450008, r. Yda, 3aku Banuau, 40
Kommnerorepnsiii knacc Nel


http://www.finansy.ru/
http://znanium.com/

Kabunet na)OpMaImOHHBIX TEXHOJIOTHUH B FOPUIUICCKON NESITEITLHOCTH

KabuneTr caMocTosiTeTbHON paboThl 00YUYarOIIUXCS

Ayautopusi (29 mocaoyHbIX MECT) ISl JICKIIMOHHBIX W MPaKTUYECKUX 3aHSATHH,
CaMOCTOATENbHON pabOThl, TEKYIIEro KOHTPOJS U TPOMEKYTOYHOHM arTecTaluu,
IPYNIOBBIX U UHAUBUIYATbHBIX KOHCYIbTAIIUM.

OcHaleHHOCTH crenuAJIbHbIX noMeleHui " noMeleHu s
caMOCTOSAITeIbHOH PadoThl [lepcoHanbHbIl KOMIBIOTEp — 13 MT. C  BBHIXOJOM B
WNHuTtepHer

[TpunTep HP Color LJ Pro 200 M25 frw (CF147A) A4 niBeTHOi#1 J1a3epHbIi - 1 mT.
[Tpoextop Beng MW526 DLP 3200Lm WXGA — .1

Okpan Ha mtatuse 180x180cm Dinon Tripod - 1 miT.

Jlocka MapkepHO - MarHuTHas -1 mir.

Jlocka knaccHas -1 .

Ayn. 420 KabuHeT conanbHO-3KOHOMUYECKHUX THCIUILINH

450008, r. Yda, 3aku Bamuau, 40

VYuebnas aynuropusi JJis MPOBEACHUS 3aHSITHM JIGKIIMOHHOTO THUIIA, CEMUHAPCKOIO
Tuna  (MpaKkTUYECKUX  3aHATHHM,  J1abOpaTOpHBIX  pabOT), TPYIIOBBIX U
WHJUBUYAIbHBIX ~ KOHCYJbTAllMiA, TEKYIIErO0 KOHTPOJA U  IMPOMEKYTOUHOU
aTTeCTaIlH:

- nocka kiaccHas (1 mt.);

- mapthl (34 wrT.);

- TpuOyHa HacToNbHas — 1 WT.;

- 3KpaH HacTeHHbld MW — | mT.;

- CTOJIbI, CTYJIbA (68 MOCATOYHBIX MECT);

- wKad a7 JOKyMeHTOB 3akpbIThiid 800%420*2100

Harnsinaeie matepuaisl o npoguito kadbunera — 30 1miT.

Aya. 412 KabuHeT 5KOHOMUYECKON TeOpUHr

450008, r. Yda, 3aku Bamuau, 40

VYyeOHasi aynuTopusi Ui MPOBENEHUS 3aHATUN JEKIUOHHOTO THIA, CEMHHAPCKOTO
Tuna  (MpaKTUYECKUX  3aHATHHM, J1a0OpaTOpHBIX  pabOT), TPYIIOBBIX H
WHIUBUIYAbHBIX ~ KOHCYJbTAIlMHA, TEKYIIErO0 KOHTPOJSA U  MPOMEKYTOUHOU
aTTecTaluu:

- nocka kiaccHas (1 wr.);

- I0CKa MapKepHO-MarHuTHas — 1 mrT.;

- npoextop EPSON EB 530 (1024x768) (1 wrT.);

- 9KpaH i npoekropa (1 mir.);

- maptsl (12 wr.);

- CTOJIbI, CTYJbA (24 MOCAaI0YHBIX MECT);

- TpuOyHa HacToJIbHAsA — | WIT.;

- mKad a1 JOKyMeHTOB 3akpbIThiii 800%420%*2100.

Harnsinapie matepuaisl o npoduiro kabunera — 30 miT.
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5 MaTtepuaibHO-TeXHHMYECKOe oOecreyeHne JUCIHUILTUHbI

Akanemusi Ha 3aKOHHOM OCHOBAHHUU pacroJjiaraeT MaTepUaIbHO-TEXHUUYECKUM
obecricueHuEM 00pa30BATEIILHOM JNESATEILHOCTH (ITOMENIEHUSIMH U 000pYIOBAHHUEM )
JUTSL peau3aliy TMCUUTLTAHBI.

[TomenieHus: mpeaCTaBISIOT CcOO0OM ydeOHbIE ayAUTOPUU ISl MPOBEACHUS
y4eOHBbIX 3aHATHM (BKIJIIOYas MPOBEICHUE TEKYIIETO KOHTPOJIS YCIEBAEMOCTH) U
IPOMEXYTOUHOM aTTecTalliu, MPEeIyCMOTPEHHBIX MO JUCIUIUIMHE, OCHAIEHHBIC
000pyIOBaHUEM M TEXHUYECKUMU CPECTBAMU O0yUCHUSI.

[lomemienust A  CaMOCTOSITENBHOM PabOTHl  OOYYAIOUIMXCA OCHAIEHBI
KOMITBIOTEPHON TEXHUKOW C BO3MOXKHOCTBIO MOAKIIOYEHUs: K ceth "HHTepHer" u
oOecrieueHueM JTOCTyIa B 3JEKTPOHHYIO MH(POPMAIMOHHO-00Pa30BaTEIBHYIO CPEAY
Axkanemun.

Jlommyckaetcst 3aMeHa 000py/I0BaHUS €r0 BUPTYyaIbHBIMU aHAJIOTAMU.
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["'ocynapcTBeHHOE OI0/PKETHOE 00Pa30BaTEIIbHOE YUPEKACHNE
BBICIIETr0 00Opa30BaHUs
«balmKupckas akageMusi roCy1apCTBEHHOM ¢JIyKObI M yIIpaBJICHUS
npu I'nase Pecny0sinku bamkoprocran»

Kadenpa sxoHoMuku U ynpaBieHUs

®onpg
OLICHOYHBIX CPEACTB
110 JIMCIMIIINHE
«YupasieHue pruHAHCOBO-DKOHOMHUYECKUMHU PUCKAMU

LAKAJIABPUAT

Hanpasnenue noarotoBku
38.03.01 DxoHOMMKA

dopma 00yueHust
OYHO-3a0YHasI

Vpa 2025
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@DOHJT OIIEHOYHBIX CPEACTB MpEeAHA3HAYEH JUIsl KOHTPOJIS 3HAHUN 00y4JarOIIuXCs
no HanpasiaeHuo noAaroroBku 38.03.01 DxoHOoMHMKA MO AUCHUIUIMHE «YTpaBiIcHUE
(MHAHCOBO-2KOHOMHYECKHUMH PUCKaAMU).

®oHJ OIICHOYHBIX CPENCTB OOCYXKIEH Ha 3acelaHuu Kadeapbl SKOHOMUKU H
yIIpaBICHUS
3aBenyromuii kageapoit

SKOHOMUKH U YIPABJICHHUS 3.9. CabupoBa

q)OHII OOCHOYHLBIX CpPCACTB MABJIACTCA IIPHUIIOKCHHUCM K pa60q€ﬁ IIporpamMme 110
JUCITHUITIIMHC «YI'IpaBJIeHI/IG @HH&HCOBO-BKOHOMH‘IGCKI/IMI/I PUCKaAMN)».
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Pa3nen 1 — [lactiopt poHIa OIIEHOYHBIX CPENICTB
0 JTUCUUILIMHE «YTpaBiieHne (PUHAHCOBO-DKOHOMUYECKUMU PUCKAMI))

1. OcHOBHBIE CBeJIeHHS 0 JUCIUILINHE

OOmiast TpyA0E€MKOCTh AMCIMILIMHBI COCTaBiIsseT 4 3aueTHBIX enuHuipl (144
aKaJeMUIYCCKHUX JacOB).
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TpynoemMKocTsb,
Bun pabotst aKaJeMHYECKHUX YaCcOB
D cemectp E cemectp BCETO
OO0uiasi TPy10€MKOCTh 12 12 144
KonrakTHas padora: 8 4 12
Jlexmmm (J1) 6 6
[Tpaktrueckue 3ansatus (I113) 2 4 6
IIpome:kyTouHasi aTTecTanusi 9 9
CamocrosiTeibHas padoTa: 64 59 123
- camono02omoska (npopabomka u
no8mopeHue 1eKyuoHH020 Mamepuaia u
mamepuana yueOHUKo8 u y4eOHbIX
nocobuti), 44 30 74
- N0020MOBKA K NPAKMUYECKUM 3AHAMUSIM 20 29 49
Buj1 H”TOroBOro KOHTPOJIs IK3aMeH IK3aMeH

2. TpeGoBanus K pe3yJbTaTamM 00y4eHHUs 0 JMCHUILIMHE, (OPMBI HX
KOHTPOJISI U BUAbI OLEHOYHBIX CPEACTB

[Ipouecc M3yyeHUs AUCUUIUIMHBI HAIpaBieH Ha (OPMUPOBAHUE CIETYIOIIUX

pPE3yIbTATOB O0YUCHHUS:

Kon n [Inanupyemble pe3yabTaThl 00y4eHUS 10 Turbel KOHTPOIIA
coJiepyKaHue JUCLUILINHE, XapaKTEPU3YIOIUE ITallb
KOMIIETCHIINH (opMUPOBaHKS KOMIIETEHIIUH
YK-1 3HaTb: Merogpl cOopa, aHauM3a W CUHTE3a | YCTHOE MHIMBHyaJIbHOE
Cnocoben uH(pOpMAIHH, IOJIy4YE€HHOU u3 pasnyHbIX | co0ecel0BaHKUE — OIIPOC,
OCYIIECTBIIAT | UICTOYHMKOB. METOJMKHM CHUCTEMHOIO aHajlnu3a IIPU | TECTUPOBAHME
b IIOMCK, | pEUICHUH IIOCTABJICHHBIX 3aa4
KPUTUYECKHH | YMeTb: BBIIOJIHATH cOOp, aHaIU3 CUHTE3
aHaJIn3 u | uHpopMaluu, MIOJTYYEHHOMN u3 Ppa3IMYHBIX
CUHTE3 HUCTOYHUKOB. IMPUMEHATH METOJUKH CHUCTEMHOIO
uH(poOpMalny, | aHaJM3a P PELIeHUH TOCTAaBJIEHHBIX 3a7a4
IIPUMEHSATH Buanerb: HaBblkamMu cOopa, aHajaM3a W CHHTE3a
CHUCTEMHBIN nH(popmManuy, MIOJTYYEHHOMN u3 pa3INYHBIX
MOAXOJ  JUIsA | ACTOYHMKOB. HABBIKAMM I[IPUMEHEHHMS  METOJIUK
peneHus CUCTEMHOI'O aHAJIM3a IPU PELICHUH ITOCTaBICHHBIX
IIOCTaBJICHHBI | 3aJad.
X 3a7a4

3 Opranuszanus ¥ y4eOHO-MeTOAUYeCKOe ol0ecneyeHre caMOCTOSITeILHOI

padoThI 00y4AKOIIMXCS

CamocrositenbHas padota oOyuaroniuxcs (CPO) HanpaBieHa Ha 3aKperieHue U
yriayOJieHre OCBOCHHOTO Y4eOHOTO MaTepuaa, pa3BUTUE MPAKTUIECKUX YMEHHUH U

HAaBBIKOB.

Buner CPO:
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- camonodzomoeka (npopabomka U NOBMOpeHue JeKYUOHHO20 Mamepuala u
mamepuana y4eOHUKo8 u yueOHviX nocoouti),
- N0020MOBKA K NPAKMUYECKUM 3AHAMUIM

Tembl 1JI51 CAMOCTOSITEILHOIO H3Yy4YCHUHA:

O 1N DNk~ W~

9.

10
11
12
13

. CyIIHOCTB U ONpeJeNIeHNnE pUCKa.

. O0beKTHBHAS U CyOBEKTHUBHAS PUPOJIA PUCKA.

. @aKTOpHI pUCKA.

. Kimaccuduxkarnus pucka.

. Bune! pucka.

. Llens u 3agaun puCK-MEHEIKMEHTA.

. MeTozp! uaeHTUGUKaAINHT pUCKA.

. @opMaIi30BaHHbIE METO/IbI UIEHTU(UKALIUN PUCKA.

VIHTYyUTUBHBIE METOIBI MACHTU(DUKALIUN PHCKA.

. I[ToHsiTHe ¥ BUABI PHIHOYHOTO PHCKA.

. OcuoBbl MeTonosorun Value-at-Risk.

. Mertozs! Berunciienus Value-at-Risk.

. OmeHka pBIHOYHOTO pHCKAa C  HKCIOJB30OBaHHEM  Oera- |

anb(a-K03¢pHUIUEHTOB.

14.
15.
16.
17.
18.
19.
20.
21.
22.
23.
24.
25.
26.

PHUCKOM.

27.
28.

[loHATHE KPEAUTHOTO PUCKA.

Jedoint kak nNposBIEHUE KPEIUTHOTO PHUCKA.

BHyTpeHHMI 1 BHEIIHUM KPEAUTHBIN PUCK.

[loHsiTHE M BUBI CTPAHOBOTO PUCKA.

MeTtoauku OLIEHKHA CTPaHOBOTO PHUCKA.

Kiaccuueckuit aHanu3 KpeIuToCmoCOOHOCTH 3aeMIIUKA.

CkopuHroBast MOJIE€Nb OLICHKU KPEJUTHOIO PUCKa.

KpenautHblii pedtuHr. Murpanus KpeIMTHbIX PEUTUHTOB.

Mopuensb CreditMetrics.

[ToHsiTHE M BUIBI ONIEPALIMOHHOTO PUCKA.

ITonxoapl K aHaIU3y U YIPABIECHUIO ONIEPALMOHHBIM PUCKOM.

Cucrema BHYTPEHHETO KOHTPOJIS HaJl ONIEPAlMOHHBIM PUCKOM.
BHyTpeHHHE M BHEIIHHE MPOLEAYPbl KOHTPOJS HaJ ONEPALMOHHBIM

[TonsaTre 6aHKOBCKOTO pHUCKa.
bazenbckuii KOMHTET MO OaHKOBCKOMY HaJ30py: OCHOBHBIE 3aJayM,

Y4aCTHHUKH, COIJIAIlICHHA.

29

. OcHoBHbIe nonoxeHust [lepBoro 6a3enbCKOro COrameHusl.

30. OcHoBHBIE NOJ0XKEeHUST BTOpOro 6azenbckoro coriameHusl.

31
32
33

PUCK.

. OcHoBHBIE MONOKeHUs TpeThero 6a3enbCKOro COrIaIeHHUs.
. [Togxomap! k onpeneneHnto TpeOOBaHMI K KaUTATy 1MOJ KPEAUTHBINA PHUCK.
. IRB-moaxox k ompeneneHuto TpeOOBaHUN K KaMUTANy MOJA KPEIUTHBIM

34. Tloxxonpl K OompeneneHnuto TPEOOBaHUI K KalHMTaNy IOJ OTePaIlMOHHBIN

PUCK.
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35. OCHOBHBIE MPUHIIUIIBI HAJI30PHOTO TIpoIiecca Mo 0a3eTbLCKUM COTIIAIIICHUSIM.

36. [ToHaTHE IPABOBOTO U PEMYTAMOHHOIO PUCKA KPEAUTHON OpraHU3alnH.

37. IloHaTHE ¥ BUbI THBECTUIIMOHHOTO PUCKA.

38. [loHATHE HEONPEIETIECHHOCTH NHBECTULIMOHHOTO IIPOEKTA.

39. OcHOBHBIE XapaKTEPUCTUKU METOJOB y4e€Ta HEOINPEEICHHOCTU
WHBECTULIHOHHOTO MPOEKTA.

40. NPV kak noka3zaresib 5JKOHOMUYECKON 2D PEKTUBHOCTH MPOCKTA.

41. AHanu3 4yBCTBUTEIbHOCTH HHBECTUIMOHHOIO MTPOEKTA.

42. Meton npeAesbHbIX 3HAYEHUI apaMeTPOB HHBECTULIMOHHOT'O IIPOEKTA.

43. OCHOBHBIE CTA/IUU MPOLIECCA YIIPABICHUS PUCKAMHU.

44. Ctparerun u30€xKaHus pUcKa.

45. Crpareruu yaep:kaHus pucka.

46. Crpareruu nepegavyu pucka.

47. NHTerpanyst Kak METOJ| JUCCHUIIALIMK pPUCKA.

48. JluBepcudukanys Kak METOJ TUCCUIALIMK PUCKA.

49. TloHsITHE TMMUTHUPOBAHUS PUCKA.

50. MeToibl JIOKaIM3allid PUCKA.

51. PezepBrupoBaHue CPENCTB KAK OCHOBA CAMOCTPAaXOBAHMUS.

52. Poiib cTpaxoBaHHs B CHPKEHHUH CTEIIEHH PUCKA.

53. OtnnuuTenbHbIe 0COOCHHOCTH CTPaxXOBaHUS U XEIKUPOBAHUS PUCKA.

54. [lonsATHE yrIpaBJICHNUs aKTUBAMHU U ITACCUBAMM IPEATIPUATHS.

55. 3apaum yripaBiIeHHs] aKTUBAMHU U ITACCUBAMM IIPEATPUSITHU.

56. [loHsATHE MPOLIEHTHOTO pUCKa OaHKa.

57. ba3oBbIN MTPOLIEHTHBIN PUCK U PUCK BPEMEHHOTO Pa3phIBa.

58. GAP-aHanu3 cTereHn MPOIICHTHOTO PUCKA.

59. Mropaniusi akTUBOB M TAaCCUBOB OaHKA.

60. Anaimu3z GAP-mroparuu (GAPD).

61. OcHOBHBIE METO/IbI YIIPABJICHUSI AKTUBAMHU U [TaCCUBaMH OAHKa.

Bonpocs! AJ1s1 AMCKYCCHH HA IPAKTUYECKUX 3aHATUSX

1. Puck B mpeApUHUMATEIBCKON NS TETbHOCTH.

2. O0ObeKkTHBHAs U CyOBEKTUBHAS IPUPOIA PUCKA.

3. PoJib puCK-MEHEIKMEHTA B CUCTEME YIIPABIICHUS] OpPTraHU3aIUEH.

4. MaTteMaTtuueckasl aHaJIOTHsl KaKk METOJl UACHTU(PUKAIINN PUCKA.

5. Ilpumenenune crpecc-TeCTUPOBAHMS TIPU aHAIU3€E PUCKA.

6. [IpenmyiecTBa U HeTOCTaTKU MeToAo Ioruu Value-at-Risk.

7. OcoOEHHOCTH M OTPAaHMYCHUS MPUMEHEHUS AeIbTa-HOPMAJIbHOTO METO/Aa
BbluncieHus VAR.

8. IloHsITHE HOPMAJIBLHOTO TayCCOBCKOTO paclpe/eiieHus] BEPOSITHOCTEH U €ro
MPUMEHEHHUE B OLIEHKE PHIHOYHOTO PUCKA.

9. MeTo1 UCTOPUYECKUX CUMYJIALIMI B OLIEHKE PHIHOYHOTO PUCKA.

10. IIpeumyiectBa u HegocTaTku Beiuncienus VAR merogom Monte-Kapio.

11. TlpumeHenre MOAETU TEOMETPUUECKOTO OpPOYHOBCKOTO [BIKCHUS TIPH
MOJETUPOBAHUN JUHAMUKY LIEH AKTUBOB U MPOLIEHTHBIX CTABOK.
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12. IIpumenenue anbda- U O6eTa-Kod(HOUIMEHTOB TPU OLEHKE PHIHOYHOTO
pHUCKa.

13. JledonT kak nposiBICHUE KPETUTHOTO PUCKA.

14. CTtpaHOBOI1 pUCK KaK COCTaBHAsl YaCTh BHEIIHETO KPEIUTHOTO PUCKA.

15. Uunexc BERI kak MeTO/1 OLIEHKH YPOBHSI CTPAHOBOTO PHCKA.

16. enu 1 3a1aun aHaIM3a KPEIUTOCIIOCOOHOCTH 3a€MIIMKA.

17. MeToibl aHaIM3a KPEAUTOCIIOCOOHOCTH 3a€MILIMKA.

18. CkopuHroBast MOJIeNib OLIECHKN KPEJUTHOIO pUCKa.

19. Ocobennoctu mozaenu CreditMetrics.

20. IlpuMeHEeHME TEOpPUHM DKCTPEMAIbHBIX 3HAYEHUM IPHU OLIEHKE YPOBHS
ONEPALITMOHHOTO PUCKA.

21. baHKOBCKHIA PUCK: IOHATHE, KIacCCU(DHUKAITNSA, aKTYaTbHOCTb.

22. Pomp 0a3enbCKUX COTJIAIICHWA B  PEryJIMpOBaHUM  OaHKOBCKOMU
NesATenbHOCTH B Poccuu.

23. Ocob6ennoctu IRB-mogxoma k pacdeTy TpeOOBaHMM K KamuTalmy s
MOKPBITUS KPEAUTHBIX PUCKOB.

24. bazenn-11I xak peakius Ha r00ambHbBIN (UHAHCOBBIN KPU3UC.

25. IlpaBoBo# U peryTalMOHHBINA PUCK B PYHKIIMOHUPOBAHUHM KOMMEPUYECKOTO
OaHKa.

26. HmyiiecTBeHHbIE WHTEPEChl MHBECTOpAa KaK OOBEKT HHBECTUIIMOHHOTO
pucKa.

27. llpuMeHeHHWE MeETOAAa MPEACIbHBIX 3HAYEHUW MAPAMETPOB I ydeTa
MOJIHOM HEONPEEICHHOCTH NHBECTUIIMOHHOTO ITPOEKTA.

28. OTKa3 OT JeATEIBHOCTH KaK CTPATETHS YIIPABICHUS PUCKOM.

29. CxoncTBa ¥ pa3iaudusl CTPAXOBaHUA U XEIKUPOBAHUS PUCKA.

30. [TopTdenvHas Teopust MapkoBuIia.

31. CtpaxoBaHue KaK OTKa3 OT YaCTH JI0X0/1a JIJIsl CHUKEHHS YPOBHSI PHUCKaA.

32. IlponieHTHBIN PUCK KaK OJ[HA U3 OCHOBHBIX 00JIaCcTEH yIIpaBIeHUS! aKTUBAMHU
Y TTACCUBAMM KOMMEPUYECKOTro OaHKa.

33. Meroasl ycTpaHeHus aucOajaHca aKTUBOB W IACCUBOB TMPH HAJIWYWU
GAP-pa3zpsiBa.

34. JTropanus Makonu.

35. CekblopuTH3anys Kak METO/I YIIPABJICHUS AKTUBAMU U NTaCCUBAMH.

36. IloHsITHE 5KOHOMUYECKOTO KaluTalla U €ro OTJIMYMe OT 0aJaHCOBOTO.

37. llpumenenme mnokazarens RAROC pgns onpeneneHuss ONTUMaJbHOU
CTPYKTYpHI KamuTania.

38. Merononorus RiskMetrics

B Bompocsl s caMonpoBepkH 00y4awINMXCS TPH MOATOTOBKE K
IK3AMEHY

1. CymHoCTh U onpeIeNIeHUe pUcKa.

2. O0ObeKkTHBHAS U CyOBEKTUBHAS IPUPOIA PUCKA.

3. ®akTopbI pUCKa.

4. Knaccudukamms pucka.

5. Bunsl pucka.
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6. Llenp 1 3aa4 pUCK-MEHEIKMEHTA.

7. MeTobl uaeHTU(PUKAIINT PHUCKA.

8. ®opMaIn30BaHHbBIC METOJIBI MICHTH(PUKAIINHA PUCKA.

9. UHTYUTUBHBIC METOJIbI MICHTU(DUKAIINN PUCKA.

10. IToHsATHE ¥ BUABI PHIHOYHOTO PUCKA.

11. OcHoBbl MeTonosorun Value-at-Risk.

12. Metons! Berunciienus Value-at-Risk.

13.  OueHka  pbIHOYHOTO pHUCKAa €  HCHOOJb30BaHHEM  Oera-

anbda-kor¢pHULINEHTOB.

PUCK.

PHCK.

14. IloHsiTHE KPEAUTHOTO PUCKA.

15. ledont kak nposiBieHHEe KPEAUTHOTO PUCKA.

16. BHyTpeHHMI1 1 BHEIIHUI KPEIUTHBIN PUCK.

17. IlorATHE M BUIBI CTPAHOBOTO PUCKA.

18. MeToIMKHN OLIEHKH CTPAaHOBOI'O PUCKA.

19. Knaccuueckuii aHanu3 KpeAUTOCIOCOOHOCTH 3aeMILUKA.

20. CxopuHroBasi MOJIEJIb OLIEHKH KPEIUTHOTO PHUCKA.

21. KpeauTHslil peUTHHT. MuUrpanusi KpeaAUTHBIX PEUTHHTOB.

22. Mogensb CreditMetrics.

23. IlonsATHE M BUIBI ONIEPALIMOHHOIO PUCKA.

24. Ilogxoxapl K aHAIM3Y U YIIPABICHUIO ONIEPAllUOHHBIM PUCKOM.
25. Cucrema BHYTPEHHETO KOHTPOJIS HAl ONIEPALMOHHBIM PUCKOM.

n

26. BHyTpeHHHME W BHEIIHHE MNPOLEAYPbl KOHTPOJIS HAJ ONEPALUOHHBIM
PUCKOM.

27. IlonsiTne 6aHKOBCKOT'O PUCKa.

28. bazenbckuii KOMUTET MO OaHKOBCKOMY HAaJ30py: OCHOBHBIE 3a/1ayH,
YYaCTHUKH, COTTIAIIEHUS.

29. OcHoBHbIe nonoxenust [lepBoro 6a3enbCKOro CoryaieHusl.
30. OcHoBHBIE MOJI0KeHUsS BTOpOro 6a3e1pCKOro coraieHus.
31. OcHoBHBIE MOJ0KEHUS TpeThero 6a3eabLCKOro COTIaleHuUs.

32. Iloaxomap! K onpeeseHUI0 TPEOOBAHMI K KallUTaly MO KPEIUTHBIN PUCK.

33. IRB-nmoaxon k ompeneneHuio TpeOOBaHHMM K KalUTAIy MOJ KPEIUTHBIN

34. Tloxxoapl K OMpeneNeHru0 TPEOOBaHUN K KalMTaNy IOJ OTEepPallMOHHBIHN

35. OCHOBHBIE MPUHIIUITBI HAJI30PHOTI0 Ipoliecca Mo 0a3eILCKUM COTJIAIICHUSIM.

36. [loHATHE MPABOBOTO M PENYTAMOHHOTO PUCKA KPEAUTHON OpPTraHU3alliH.

37. IloHsiTie u BUIbl MTHBECTUIIMOHHOT'O PUCKA.
38. IloHsiTe HEONPEAECTEHHOCTH MHBECTUIIMOHHOTO TTPOEKTA.

39. OCHOBHBIE XapaKTEPUCTUKH METONOB y4e€Ta HEOINPEIEICHHOCTH
WHBECTULIMOHHOTO IIPOEKTA.

40. NPV kak nokazatesb S5KOHOMUYECKON 3 (HEKTUBHOCTH TIPOEKTA.
41. AHanu3 4yBCTBUTEIbHOCTH MHBECTUIIMOHHOTO MTPOEKTA.

42. MeTo npeaenbHbIX 3HAYEHUN MMApaMETPOB HHBECTUIIMOHHOTO MTPOEKTA.

43. OCHOBHBIE CTaJUU MPOIIECCA YIPABICHUS PUCKAMHU.
44, Ctparerun u30eXaHus puUcKa.
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45.
46.
47.
48.
49.
50.
51.
52.
53.
o4.
55.
56.
57.
58.
59.
60.

CrpaTeruu yaepaHus pucka.

Crpareruu nepeiayu pucka.

WHuTerpanus kak METo AUCCUTIALIUU PUCKA.
JuBepcudukanus Kak METOJ AUCCUTIALIUYU PUCKA.

[ToHsITHE AMMUTUPOBAHUSI PUCKA.

MeTo/bl JOKaIu3aluu pucKa.

Pe3epBupoBaHue cpecTB Kak OCHOBA CAMOCTPaXOBaHUSI.
Ponb cTpaxoBaHUs B CHUKEHUU CTEIIEHU pUCKa.
OTnuynTensHble 0COOEHHOCTH CTPAXOBAaHUS U XEHKUPOBAHUS PUCKA.
[ToHsiTHE yrIpaBieHNs aKTUBAMU U TACCUBAMH MPEATIPUSITHSL.
3ajaun ynpaBlieHUs aKTUBAMU U TACCUBAMM MPEIIPHUITHS.
[ToHsiTHE TPOLIEHTHOTO PUCKa OaHKa.

ba30BbIl TPOLIEHTHBIN PUCK U PUCK BPEMEHHOTO Pa3phIBa.
GAP-ananu3 cTeneHu NpoLeHTHOTO PUCKA.

Jtoparust akTuBOB U naccuBoB O0anka. Ananuz GAP-miopamuu (GAPD).

OcHOBHBIC MCTOAbI YIIPABJICHUA aAKTUBAMHU U ITACCHUBAMH OaHKa.
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5 YueOHO-MeTOANYECKOE O0ecTeYeHne TUCIATIIHHBI
5.1 OcHoBHas auTEpaTypa

3. Boponyosckuii, A. B. YnpaBieHue pUCKaMH : y4eOHUK U MPAKTUKYM JJIsI
By30B/ A. B. Boponmosckuii. — 2-¢ m3a.— Mocka : M3marensctBo IOpaiir,
2025. — 485 c¢. — (Bricmiee obpaszoBanue). — ISBN 978-5-534-12206-0. — Tekcr :
anekTpoHHbi  //  OOpasoBarenbHas — 1wuiargopma  FOpaitt  [caitt]. @ —
URL: https://www.urait.ru/bcode/560651

4, Boponyosckuii, A. B. OneHka pPHUCKOB: Y4eOHMK W TMPAKTHKYM IS
By30B / A. B. Boponiosckuii. — Mocksa : M3natensctBo FOpaiit, 2025. — 179 ¢c. —
(Briciiee o6pazoBanue). — ISBN 978-5-534-02411-1. — TekcT : 21eKTpOHHBIN //
OO6pazoBaTenbHas miatgopma Opaiit [caiT]. —
URL.: https://www.urait.ru/bcode/562370

5.2 Jlono,tHUTEJIbHAA JIUTEPATYpa

3. [Ipooanosa, H. A. AHanu3 u olleHKa (PMHAHCOBBIX PUCKOB : YUEOHHUK JIsI
By30B/ H. A.IlpomganoBa, O. H. TapacoBa. — MockBa : M3matennctBo IOpaiit,
2025. — 115 ¢. — (Bwicmiee oopazoBanue). — ISBN 978-5-534-17996-5. — Teker :
aMekTpoHHblt  //  OOpasoBarenbHas  1uargopma  FOpaitr  [caitt]. ——
URL.: https://www.urait.ru/bcode/580349

4, Kacvanenko, T. I. Ananu3 v OlleHKAa PUCKOB B OM3HECE : YUYCOHHK JUIs
By30B / T. I'. Kacksinenko. — 3-e uzn., nepepad. u non. — Mocksa : M3naTenscTBoO
FOpaiit, 2025. — 456 ¢. — (Bricmee oopazoBanue). — ISBN 978-5-534-18872-1. —
Tekct : oanextpoHHbI // OOpa3zoBatenbHas Miargopma IOpait [caiit]. —
URL.: https://www.urait.ru/bcode/560259

5.3 llepunoauyeckue U3TaAHNUSs

Kypnan «IIpobiembl coBpemenHoi s3xonomMukm» (http://www.m-economy.ru/).
ExxenneBnas nenosas razera PBK (https://www.rbc.ru/newspaper/).

I'azera KommepcanTs. https://www.kommersant.ru/

Poccuiickas raszera. https://rg.ru/

e

5.4 UuTepHeT-pecypcehl

1. kommersant.ru. 3ari. ¢ 3kpana ; http://www.expert.ru. 3ari. ¢ skpaHa ;
http://www.forex.pf.ru. 3aru. ¢ skpana.

2. baHK MEXIyHapOJHBIX pacueToB [DJIEKTPOH. pecypc]: opUIMaTbHBIN CaUT.
Pesxxum noctyna: http://www.bis.org/bcbs/index.htm. 3ar. ¢ sxpana.

3. Bcemupnsiii 6aHk [DeKTpoH. pecypc]: opuianbHbli cailT rpynisl. Pexxum
nocryna: http://www.worldbank.org.ru. 3ariu. ¢ 3xpaHa
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http://www.m-economy.ru/
https://www.rbc.ru/newspaper/
https://www.kommersant.ru/
https://rg.ru/
http://www.bis.org/bcbs/index.htm

4. Nadopmammonnas  cucrema  «['APAHT»  [OnexktpoH.  pecypcl]:
odunuanbHb caT. Pexxum goctymna: http://www.garant.ru. 3arj. ¢ 3kpaHa

5. Undopmanuonnas cucrema «Koncynprant Ilnroc» [DnexktpoH. pecypcl]:
opunmaneHbli caiT. Pexkxum moctyma: http://www.consultant.ru. 3ari. ¢
IKpaHa.

6. MexayHapoaHBIN AUCKYCCHOHHBIN KITyO «Bammgai»
http://ru.valdaiclub.com/about/valdai/

7. MunuctepctBo (puHancoB PD [DnexTpoH. pecypc]: opummanbHBINA CaT.
Pexxum noctyna: http://www.minfin.ru. 3ari. ¢ skpana.

8. Muposas sxoHomuKa http://www.ereport.ru/

9. Mupogast 5KoHOMUKA, (PUHAHCH 1 HHBECTHUITUN
http://www.globfin.ru/news.php

10.Poccwuiickwmii skcniopTHBIN neHTp https://www.exportcenter.ru/

11.Toproso-npoMsinuieHHas majgara PO https://tpprf.ru/ru/

12.®DenepanibHas ciy0a rocyapCcTBEHHOM cTaTucTuku http://www.gks.ru/

13.®unaHcoBast HH(pOpPMAIIUS U aHAIMTUKA [DJIEKTPOH. pecypc]: calT. Pexxum
noctyma: http://www.rbc.ru. 3ari. ¢ akpana ; http://www.

14 1enTpanbubiii 6ank PO [DnekTpoH. pecypc]: opunmanbHbiii caiit. Pexxum
nocTyma: http://www.cbr.ru. 3ari. ¢ 3KpaHa.

15.Okxonomuka u (uHaHCh http://www.finansy.ru/

16.2nextporHo-6mOmoTeyHas cuctema ZNANIUM.COM
http://znanium.com/

6 OuneHouHble cpeacTBa JIs1 TMPOBEPKH OCBOCHHSI HM3yYE€HHBIX
KOMIIeTeHIMI

@®oH/ TECTOBBIX 32JaHUH MO JUCHUILJINHE:
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Bapuanr 1

1 Yrto Takoe puck?
a) Pa3HOBUJHOCTH CHUTyallMd, OOBEKTUBHO COJIEpKalllas BBICOKYIO BEpOSITHOCTh
HEBO3MOKHOCTH OCYIIECTBJICHHUS 1IeJIN
O)Hanuune (HaKTOpOB, TMPU KOTOPBIX PE3YNbTAThl JIEUCTBUM HE SBISIIOTCS
JNETEPMUHUPOBAHHBIMU, a CTENEHb BO3MOXHOTO BJIMSHUS JTUX (PAKTOPOB Ha
pe3yabTaThl HEU3BECTHA
B) CIIEJCTBUE ACUCTBUA MO0 O€37eCTBUsI, B pe3yibTare KOTOPOTO CYIIECTBYET
peanbHas BO3MOXKHOCTb TOJIYYEHHUSI HEOIMPENECNCHHBIX PE3YyJIbTATOB Pa3JIMYHOTO
Xapakrepa

2 Kakve kOMITaHUM Ha3bIBAIOT KINITUBHBIMU ?
a) YHUBEpCAJIbHBIE CTPAXOBbIE;
0) crienMaaIu3upOBaHHBIE CTPAXOBbIE;
B) BEJIOMCTBEHHBIE CTPAXOBBIC

3 ®dakTophl, KOTOpbIE BIUAIOT Ha YpPOBEHb (DMHAHCOBBIX PHUCKOB
NOJIPA3JIEIISI0TCS Ha:
a) 0OBEKTHBIE U CYObEKTHBIC;
0) MO3UTUBHBIC U HETATUBHBIE;
B) IPOCTHIE U CIIOKHbBIE

4 Kakwuie moTepy MOYKHO OTHECTH K ITOTEPSIM BPEMEHHU
a) HEBBITTOJTHEHUE CPOKOB C/Ia4l O0BEKTA
0) moTepu LEHHbIX Oymar
B) BhIIJIaTa mTpada
I') YMEHBIIICHUE BBIPYUYKHU BCIEACTBUE CHUKEHUS 1IEH Ha PeaT3yeMYI0 MPOTYKIIHIO
1) yIjiaTa JIOMOJIHUTEIbHBIX HAaJOTOB

5 Kak Ha3bIBaeTCs Mpolece UCIoIb30BaHUsI MEXaHU3MOB YMEHbBIIIEHUS pUCKOB?
a) nuBepcuduKanus;
0) TMMUTUPOBAHHE;
B) XEIP)KUPOBaHUE

6 Uro Takoe ananu3 pucka’?
a) cucTeMaTh3alus MHOXECTBA PUCKOB Ha OCHOBAHMM KaKHUX-THMOO MPHU3HAKOB U
KPUTEPHUEB, MO3BOJISIIOUIMX OOBEIMHUTH IMOAMHOMKECTBA PUCKOB B Oosiee 0OIIMe
MTOHSTHUS
0) cucTeMaTUyeCcKoe Hay4YHOE UCCIIEI0BAaHUE CTETIEHN PUCKa, KOTOPOMY IOIBEPKEHbI
KOHKPETHbBIE O0BEKTHI, BUABI ACSITEILHOCTU U TPOECKTHI
B) HAYaJIbHBIN 3Tal CUCTEMbI MEPONIPUATUN IO YIPABICHUIO PUCKAMH, COCTOSIIINNI B
CUCTEMATUYECKOM BBISBICHUM PHUCKOB, XapaKTEPHBIX Ui OIPEIEICHHOIO BHJA
NEATEIbHOCTH, U ONIPEEICHUN UX XapAKTEPUCTHK

24



7 Uto sBNIsI€TCS MPUHITUIIOM JICUCTBUS MEXaHU3Ma JUBEPCUBUKAITIHN?
a) n30eKaHUe PUCKOB;
0) pa3/ielIecHUE PUCKOB;
B) CHIDKEHHUE PUCKOB

8 Uto Takoe uaeHTUUKaIms pucka?
a) cucTeMaTh3alys MHOXECTBA PHCKOB Ha OCHOBAHMM KaKUX-THOO NPU3HAKOB U
KPUTEPHUEB, TO3BOJIIONIMX OOBCIMHHUTH IOAMHOKECTBA PHUCKOB B Oosiee 0OIIme
MOHSTHUS
0) HaYaJIbHBIN 3TANl CUCTEMbI MEPONPUATUN IO YIPABICHUIO PUCKAMU, COCTOSIIIIHI B
CUCTEMAaTHYECKOM BBISIBICHUA PHUCKOB, XapaKTEPHBIX I OINPEICICHHOTO BHUIA
JESTENbHOCTH, U ONPEACIEHUN UX XAPAKTEPUCTUK
B) CUCTEMAaTUYECKOE HAYYHOE UCCIICIOBAHUE CTEIIEHU PUCKA, KOTOPOMY MOABEPKEHBI
KOHKPETHBIE OOBEKTHI, BUBI JEATETbHOCTH U MPOCKTHI

9 Tlom wmakcMMadbHBIM OOBEMOM CTPaxOBOW 3aIlMTHl MPEANPHUATHS TI0
KOHKPETHBIM BHAM CTPaxXyeMbIX (PMHAHCOBBIX PHCKOB MTOHUMACTCS:
a) cTpaxoBoy Tapud;
0) cTpaxoBasi CyMMa;
B) CTpaxoBas MIPEMHSI

10 Ha kaxue BUABI MOAPA3IEISIOTCS PUCKH MO0 YPOBHIO (PHHAHCOBBIX MOTEPH?
a) IOMYCTUMBINA, KPUTUYECKUMN U KaTacTpO(DUUECKUH;
0) HEIOMYCTUMBIN, TOMYCTUMBIN U KPUTUUECKUH;
B) KPUTUYECKU, KATACTPOPUUECKUNA U HEJOITYCTUMBII

Bapuanr 2
1 Kak Ha3bIBaIOTCS PUCKH, KOTOPbIE MOTYT HECTH B ce0e Kak MOTepH, TaK U
JOTIOTHUTENBHYIO MPUOBLTH?
a) YUCTHIMU
0) KpUTUYECKUMHU
B) CIIEKYJISITUBHBIMU

2 Yto Takoe moCIeCTBUS pUcKa?
a) CKOpee MOJIOKUTEIbHBIMU
0) KaK MOJIOKUTEIIBHBIMA, TaK U OTPUIIATCTLHBIMU
B) TOJILKO OTPHIIATEIILHBIMHU

3 Kak Ha3pIBatOTCS pUCKH, KOTOPBIE MPAKTUYECKH BCET/Ia HECYT B ceOe moTepu?
a) KpUTUYECKUMU
0) CIIeKyISITUBHBIMU
B) YUCTHIMU

4 B ocCHOBE Kakol W3 HIXKE TNPEIJIOKEHHBIX OIMepaluud JIeKUT OOMEH
(UHAHCOBBIMU aKTUBAMU WM 0053aTENIbCTBAMU I YIYUIICHUS UX CTPYKTYpPHI U
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CHWKEHUST BO3BMOYKHBIX TIOTEPb:
a) CBOTI;

0) XeKUPOBAHUE;

B) perno

5 Kak Ha3bIBalOTCS PUCKU, B pPE3yJIbTaTe PeaTu3alli KOTOPHIX MPEATIPHUATHIO
I'PO3UT NOTEPs MPUOBLITN?
a) KaTacTpo(hHICCKUMH
0) KpUTUYECKUMU
B) TOMyCTUMBIMU

6 Bribepure METOI OIEHKH PHCKA, KOTOPBIA PEATU3yeTCsl IMyTEeM BBEICHUS
MOTIPaBKA Ha PHUCK WM IyTEM Yy4YeTa BEPOATHOCTH BO3HHKHOBEHUS JICHEKHBIX
MIOTOKOB?

a) IOCTPOCHUE JIepeBa PEIICHUN

0) MeTo/1 ClieHapueB

B) yU€T PUCKOB IIPHU pacyeTe YUCTON MPUBEACHHOW CTOMMOCTH
T') aHAJIU3 YyBCTBUTEIHLHOCTH

1) BEPOATHOCTHBIN METO/T

€) UMHUTAIIMOHHOE MOJICTTUPOBAHHE

7/ BriObepute METO/T OIIEHKHU PUCKA, KOTOPBIM HUCIOJIB3YETCSl B CUTYaIIUIX, KOT1a
MPUHUMAEMBbIE PEIICHUS CUJIBHO 3aBUCAT OT MPHUHATBIX paHee U ONPEACsIoT
CIICHApHUH JaJbHEHIIEro pa3BUTHS COOBITHI?

a) IMUTALIMOHHOE MOJIETMPOBAHUE

0) BEpPOSITHOCTHBIN METO/T

B) YUET PUCKOB IIPU PaCUYETE YUCTOU MPUBEAECHHON CTOUMOCTH
T') IOCTPOEHHUE JepeBa perieHuin

1) aHAJIU3 YyBCTBUTEILHOCTH

€) METOJ] CIICHapHEB

8 CyOBeKT ynpaBieHHs B PUCK-MEHEHKMEHTE:
a) cHOelnualibHasl TpyMma IO/, KOTOpas MOCPEACTBOM Pa3IMYHBIX MPUEMOB U
CI0CO00B YNPaBICHUECKOTO BO3JCHCTBHS OCYIIECTBISIET YIPABICHUE PUCKAMU
0) BCe BapUaHTHI BEPHBI
B) DHICK, PHCKOBBIC BIIOKCHHUS KamWTalla W DKOHOMHYECKHE OTHOIICHUS MEXIY
X03SHUCTBYIOIUMH CYOBEKTaMHU

9 Pacnipenenenue pucka mo sTanam padoThl OTHOCUTCS K:
a) METO/IbI JIOKAJIU3al[uu PUCKOB
0) MeTOIbI KOMITICHCAIIUHA PUCKOB
B) METO/Ibl YKJIOHEHUSI OT PUCKOB
') METOBI JUBEPCU(DUKAIINN PUCKOB
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10 Coznanue crienuaibHBIX MHHOBAIMOHHBIX TIOIPA3/ICJICHUI OTHOCUTCS K:
a) METOJIbI JIOKATHU3AIH PUCKOB
0) MeTOIbI AUBEPCUPUKAIIMN PUCKOB
B) METObI KOMIICHCAIINHA PHCKOB
T') METO/IbI YKJIOHEHUS OT PHCKOB

CoorBeTrcTBHE pa3/ie/ioB (TeM) TUCHUIJINHBI U
KOHTPOJIbHO-U3MEPUTEIbHbIX MATEPHAJIOB, H HX KOJIMYECTBA

KOHTpOIBHO-U3MEPUTEIbHBIE MATEPHATIBI, KOJINYECTBO
3aJIaHUM MIIM BApUAHTOB

Ne KonTponmpyemeie .
Tunosvle Kypcosou
/1 KOMIIETEHIIUH Tecmoesvie PI'P
sadauulzadanus npoexkm,
3a0aHUsL (PI3)
leonpocwl Kypcogas paboma
1 VK-1 Crocoben

OCYIIECTBIISITh  TOMUCK,
KPUTHYECKUM aHaIU3 U
CUHTE3 uHdopmauu, 20 5 - -
NPUMEHSTh CHCTEMHBIN
MOAXON JUIsl  pelIeHUs
MOCTABJICHHBIX 3a/1a4
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