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1. Ilepeuyenn

IJIAHMPYEeMBbIX

pe3yJbTaToB

Oﬁy'lel-[l/lﬂ mo AUCHHUIIJINHE, COOTHECCHHBIX C

INIAHMPYEMBIMH pe3yJbTaTaAMH OCBOCHHsI 00Pa30BaTe/JILHON NPOrpaMMBbI
[Ipouecc u3yueHus: JUCHUILIMHBI HampaBieH Ha GopMupoBaHue cieayromux komnerenuuii OII BO
U OBJIJICHUE CIIEYIOIUMH pe3yJbTaTaMu 00yUYEeHUs 110 AUCLUILIIHE:

Kox n HaumeHoBaHue Kon n [lepeueHp IIAaHUPYEMBIX PE3YIbTATOB OOyUEHUS 110
KOMIIETCHIIUU HaUMEHOBaHHUE JUCLIMILINHE
MHAMKATOpa
JOCTHKEHHUSA
[IK-1 Crnoco6en|IIK-1.2 3HaeT
pa3pabarbIBaTh u|IIpumenser -COBPEMEHHBIE TIOJIXO/IBIB K ONPEEICHUIO COIEPKAHUS
peanu3oBbIBaTh  MPOLIECC| METOJBI U PHUCK-MEHEI)KMEHTa, 0COOEHHOCTE N MPAKTUYECKOM
HPUHSTHS pELICHUI, | MHCTPYMEHTBI | peau3aliy yIpaBIE€HYECKUX PEIICHUN B YCIOBUAX PUCKA IS
CBSI3aHHBIX C| puck- (hopmMHpO-BaHUS CTaHAAPTAa CTPATETMUECKOTO PEryJIupOBaHUs
HEOIIPEACIICHHOCTBIO B|MEHEDKMEHTa |IpOLEC-Ca YIPABIEHUS PUCKAMU B IE€ATEIbHOCTH KOPIIOpALUU
KOpIIOpanusx B yMeeT
ACATCABHOCTH | -BELIABIIATEH, PETUCTPUPOBATH, AHAIU3UPOBATD,
KOpIopalvu B | xiaccu(uu-poBaTh PUCKH U OPraHU30BBIBATH MIPOLIECC
yCJIOBHAX YIPABJIEHUS PUC-KAMH B KOPIIOPALMH C YYETOM OTPACIEBBIX
HCOTIPEICNICHH | cTaHapTOB
0CTH - 00pabarteiBaTh HH(YOPMALIUIO IO PUCKAM B OTPACIH U B
op-ranmzanuu (08.018 E/01.8 V.3)
- OPraHH30BBIBATH MPOLECC YIPABIEHUS PUCKAMU B
OpraHu-3aliy ¢ yueToM oTpaciieBbix cTannaptos (08.018
E/01.8 V.4)
BJIaJleeT HABbIKAMH
- HaBBIKAMH COCTaBJICHUSI IEPEYHS PEKOMEH AU 110
YIPABICHUIO PUC-KAMH B J€ATEIbHOCTH KOPIOpaUU
[IK-2 Crnocoben| I1K-2.1 3HaeT
CUCTEMATU3UPOBATh IIpoBoauT - MEXaHU3MBbI IOCTPOECHUS CUCTEMBI YIIPABJICHUS PUCKAMH, a
OU3HEC-TPOLECCHI, OIICHKY Talke (OPMHUPOBAHUS CTPATETUU U MOJUTUKUA B 00J1aCTH
pa3pabarbIBaTh TEKyILEro 1 yIPpaBIEHUS PUCKAMU
(DMHAHCOBYIO  CTpAaTETHIO | ONpEaeseT - npuHIUNb! ynpasieHus puckamu (08.018 E/02.8 3H.6)
KOPIOpaLH rapameTpsl - 9Tanbl pa3paboTku cucTeMsbl ynpasineHus puckamu (08.018
OyIymiero E/02.8 31.7)
COCTOSIHUS
KOopIropauyuun ymeer
A -IPUMCHSTH MOJCIN YIIPABICHUS, IO3BOJISIOLIYEC ITOTYUYHTh
000CHOBaHMS HAJIC)KHYI0 OLIEHKY IIOTEHIMAIBHBIX IOTEPh B
KOPIIOPATHBHO | [1eJ11X ONTUMHU3ALMHU KOPIIOPATUBHOTO PUCK-MEHEKMEHTA
it puHaHCOBOM |- aHAJIM3UPOBATh BHYTPEHHUHN U BHEIIHUNA KOHTEKCT
MIOJIUTUKA

(yHKIM-OHUPOBAHUS OPTaHU3AINY U YCTAaHABIMBATH CBSI3U C
nporec-com ynpanieHus puckamu (08.018 E/02.8 V.2)

- OLICHUBATH PECYPCHI, HEOOXOAUMBIC IJIs1 BHEAPCHUS
npoliecca ynpasieHus puckamu B opranuzanuu (08.018 E/02.8
v.4)

BJIajieeT HABBIKAMH

- HaBbIKaMU 000011eHust uHPopMmanuu, GopMuUpoBaHUS
BBIBOJIOB M 000C-HOBaHUSI YIIPaBICHUYECKUX PEIICHUH C
y4eTOM ONTUMHU3AIIH KOPIOPATHBHOTO PUCK-MEHEKMEHTA




2. Hepeqeﬂb OICHOYHBIX CPEACTB MO ITUCHUIIJIHHE

O1ueHOYHOE CPEeaCTBO
g Kon unnukatopos ! pen
2 MIPOBEPKH PE3YIHTATOB
Ne HammenoBanue pasnena/TeMbl S JOCTIKEHUS
5 N JOCTHXECHUS HHANKATOPOB
© KOMICTCHITHHA KOMIIETEHIIN I
1. |1 paznmen. CoaepkaHue AUCHUTUIMHBI
11 OCHOBHBIE XapaKTEPHUCTHKH (MHAHCOBOTO pPHCKA: IIOHATHE U 3 IK-1.2 CobecemoBanme
""" | Bugsl puHAHCOBOTO pHIcKa
1.2. |TlonuTuka ynpaBaeHns GHHAHCOBBIMH PUCKAMHE 3 | HK-1.2,1IK-2.1 Hownan
13 HNudopmarionHoe  oOeClieUeHHE  CUCTEMBI  YIPaBJICHHS 3 [K-1.2, TIK-2.1 Tect
" | puHaHCOBBIM pHUCKOM
[IpakTuko-opueHTHPOBAHHEIE
1.4 AHaHI/I?) WHBECTHUIIMOHHBIX BO3MOXXHOCTEH B YCIOBHUAX 3 TIK-2.1 3aJ1a4d 1 CI/ITyaHI/IOHHLIe
"' | HeompeeIeHHOCTH 3a1aun
1.5. | KonTpombHas Touxa Ne 1 3 Teer
[IpakTuko-opHeHTHPOBAHHEIE
1.6. | Bamorhsiii prck 3 IIK-1.2, TIK-2.1 3a[a4d ¥ CUTYaIllOHHBIC
3a7a4n
[IpakTnko-opHeHTHPOBAaHHEIE
1.7. | KpenuTHblit puck, pucK MMKBUAHOCTH M OMEPAIMOHHbIH PUCK 3 3afadu 1 CHTYallMOHHBIC
3a71a4n
IIpakTuKO-OpUEHTUPOBaHHbBIE
18 Puck  mpoueHTHOW  cTaBKM:  ONEHKA ¥ HMHCTPYMEHTHI 3 [IK-1.2, TIK-2.1 3a/[a4H U CHTYaLHOHHBIC
"7 | ynpaBieHus 3amaun
[IpakTHKO-OpUEHTHPOBAHHBIE
1.9. | Puck u crpykrypa Karmrana 3 IIK-1.2, T[IK-2.1 3aa9d ¥ CUTyaIllOHHBIE
3a7a4n
[IpakTuko-opueHTHPOBAHHEIE
1.10 duHaHCOBBIN JIEBEPHUK, CYHIHOCTb U COCTAaBJIAIONINE 3(1)(1)6Kra 3 HK-lz, TIK-2.1 3a71a44 U CUTYalllOHHBIE
7" | buHAHCOBOTO JICBEPHIKA 3a1aun
IIpakTuKO-OpUEHTUPOBaHHbBIE
1.11. | YupasneHue pUCKaMu U OPTaHU3AINUS PUCK-MEHEKMEHTA 3 [IK-2.1 3afadu 1 CHTYallMOHHbIC
3a71a4u
IIpakTuKO-OpUEHTUPOBAHHbBIE
112 CrpaTerust pUCK-MEHEPKMEHTA, CIOCOOBI CHIDKEHHS CTEHCHU 3 [K-1.2, TIK-2.1 3a/1a4M ¥ CHTYALHOHHbIE
" | pucka 3a1a4u
1.13. | KonTposbHas Touxa Ne 2 3 T1K-2.1 Tecr
1.14. | TlogroTsxka K sk3aMemy 3 IK-1.2, TIK-2.1 KonTponbsHas paboTa
IT 6]
POMEKYTOUYHAs aTTECTALUsL
3. OueHouHble cpeacTBa (OLEHOYHbIE MATEPHUAJIbI)
[IpumepHBbIl NEpeYeHb OLEHOYHBIX CPEACTB Uil TEKYLIEr0 KOHTPOJS yCIEBAa€MOCTH U

HpOMe)I(YTOqHOﬁ aTTeCcTalluu




/1

HaunmenoBanne
OLIEHOYHOTO CPEICTBA

Kpatkast xapakrepucTuka
OLICHOYHOT'O CPEJICTBA

[TpencraBneHue OLIEHOYHOTO CPEJICTBA B
¢onze (OLeHoYHbIE MaTEPHAIIbI)

TeKymmil KOHTPOJI

b

JI1st onteHKY 3HaHUH

CobecenoBanue

CpencTBo KOHTpPOJIS,
OpraHW30BaHHOE KaK
crienuanbHas Oecena
IpernoaaBaTes ¢
00ydJaromumMcs Ha TEMBI,
CBSI3aHHBIC C U3y4acMOH
JUCIUIUIMHOM,
paccuuTaHHOE Ha
BbISICHEHHE 00beMa 3HaHUMI
00ydJaromerocs 1o
OTpeieICHHOMY pa3zey,
TeMe, npoliIeMe U T.11.

BOHpOCLI oo TCMaM/pa3,HeJIaM JUCHHUITIINHBI

Tect

Cucrema
CTaHIapTU3UPOBAHHBIX
3aJaHUH, TTO3BOJISIONIAS
aBTOMAaTH3UPOBATH
poLEeaypPy U3MEPEHHUS
YPOBHSI 3HAHUH U YMEHUI
oOyuarorerocs.

®doH TeCTOBBIX 3aJaHU

s oueHKn yMeHui

KonTtponsHas pabora

CpenctBo MpoBepKU
YMEHUI MPUMEHSATh
IMMOJIYUCHHBIC 3HAHUSA JIA
perieHus 3aaa4
OTIpEJICIIEHHOTO THIIA TI0
TEeMe WUJIU pa3lieny

KoMIIEKT KOHTPOJIBHBIX 3a1aHHM 110
BapHaHTaM

IIpakruko-
OPHUEHTHPOBaHHBIC
3a/1a4U U CUTYyalUOHHBIE
3a1a4u

3ajaun HaNpaBJIEHHbIE HA
HCIO0JIb30BaHUE
nproOpPETEeHHBIX 3HAHUH U
YMEHUU B IPAKTUYECKOU
JIeATCILHOCTU U
IIOBCETHEBHOM KU3HU

KoMIUIEKT IpaKTUKO-OPUEHTUPOBAHHBIX U
CUTYallMOHHBIX 3a/1a4

Jloxkmaz, cooOmieHne

[IpoaykT caMOCTOSTENbHOM
paboThI CTyICHTA,
MPEACTaBISIONUNA COO0M
myOJIMYHOE BHICTYIUICHHE
0 MPeJICTaBICHUIO
MOJIYYCHHBIX PE3YIbTATOB
pelieHus onpeaeIeHHON
y4eOHO-IIPAKTHUECKOM,
y4eOHO-HCCIIEI0BATEIbCKOM
WM HAYYHOU TEMBI

TeMbl 1OoKIa710B, COOOIIEHMI

J1J1s1 O1IeHKH HaBBIKOB

IIpomesxyToUyHas aTTecTalus




6 OK3aMeH CpencTBo KOHTPOJIS KoMmIiekT sx3aMeHallHOHHBIX OMIIETOB
YCBOEHUS y4EOHOTO
MaTepuana u
bopmupoBaHUs
KOMIIETEHITUH,
OPraHU30BaHHOE B BUJIE
Oece bl 110 OMIIETAM C
IEJIBbIO TIPOBEPKU CTETICHU U
KauecTBa YCBOCHUS
M3y4aeMoro MaTepuana,
OTIpeIeTUTh
HEOOXOAUMOCTb BBEICHUSA
U3MEHEHH B COJepKaHuE U
METOAbl OOy4EHHUS.

4. llpumepHblii GOHI OLEHOYHBIX CPeICTB AJSl NMPOBeJeHHs TEeKYyLIero KOHTPOJIS M IMPOMeKyTOYHOMH
aTTecTaluy 00y4aroIUXCs 10 JUCHUIIHHE (Moay/I10) " YipaBieHue GUHAHCOBBIMH prcKkamu''

IIpumepnvie oyenounvie mamepuanvt 011 MeKyule20 KORMpPOJia ycneeaemocmu

@oHJ TECTOBBIX 3aJaHUI (TUIIOBBIE TECTOBHIE 3aaHUS)

1. PuCK-MEHEIKMEHT KaK MCKyCcCTBO, Hayka U cHeumu@uueckas IUCLUIUIMHA 00 YCHEIIHOM
(YHKIIMOHUPOBAHUY MPEANPHUATHS B YCIOBUAX PUCKOBOM CUTYallUHU — 3TO:

a) yIpaBlIeHUE PUCKAMU KaK CUCTEMHBIN IOIXOI;
0) YIPaBJIEHUE PUCKAMH KaK MPOLECCHBIA MOIXO0T;
B) YIpaBJIEHUE PUCKAMU B IIUPOKOM CMBICITIE;

r) YIPaBJIEHUE PUCKAMH B Y3KOM CMBICIIE;

1) yIpaBlIeHUE PUCKAMU KaK TEOPHUS;

e) yIPaBJICHUE PUCKAMU KaK IPaKTHKA.

2. Puck-MeHEePKMEHT KaK MPaKTUYeCKUe MEXaHU3Mbl U JIEUCTBUS MO Pa3pabOTKEe U peau3aluud Mep
[0 YMEHBIIECHHUIO WM UCKITFOUEHHIO CITyYalHbIX MOTEPh B YCIOBUSAX PUCKOBOM CUTYyallUU — 3TO:

a) yIpaBlieHHE pUCKAaMU KaK CUCTEMHBIN MOIXOI;
0) YIPaBJIEHUE PUCKAMH KaK MPOLECCHBIA MOIXO0T;
B) YIpaBJIeHWE PUCKAMU B IIUPOKOM CMBICTIE;

r) YIPAaBJIEHUE PUCKAMH B Y3KOM CMBICIIE;

1) yIpaBlIeHHE PUCKAMU KaK TEOpPUS;

e) YIPaBJIEHUE PUCKAMH KaK IPaKTHKA.

3. Puck-MeHe)KMEHT KaK CJIOKHas CHUCTEMa, BKIIOYAloOUas YNpaBIsEMyl0 U YIPaBISIOUIYIO
MOJICUCTEMBI — 3TO:

a) YIpaBJICHHE PUCKAMU KaK CHCTEMHBIN ITOIXOT;
0) yTpaBJIeHUE PUCKaMU KaK MPOLIECCHBIN MOAXOI;
B) yIpaBJICHUE PUCKAMHU B ITUPOKOM CMBICIIE;

r) yIpaBJIeHUE PUCKAMU B Y3KOM CMBICIIE;

1) yIpaBJICHUE PUCKAMH KaK TCOPHS;

e) yIpaBJIeHHE PUCKAMU KaK MpaKTUKA.

4. PUCK-MEHEIKMEHT KaK TMHAMUWYHBIN MPOLECC — ATO:
a) yIpaBJIeHUE PUCKAMU KaK CUCTEMHBIN MOAXOI;
0) YIpaBJIEHUE PUCKAMU KaK IIPOLIECCHBIN MOAX0;
B) yIpaBJIeHUE PUCKAMU B IIMPOKOM CMBICIIE;

r) YIpaBJICHUE PUCKAMU B Y3KOM CMBICIIE;

1) yIpaBJIeHUE PUCKAMU KaK T€OPHS;

e) YIpaBJICHUE PUCKAMH KaK TPAKTHKA.

5.MO>HO BBIIEIUTH cleAyIonre GopMbl pUCK-MEHEHKMEHTA!
a) MTACCUBHBIN MOJXO0/;

0) aKTUBHBIN MOJXO;

B) KOHCEPBATHBHBIN MTOIXOT;

r) TPaJULIMOHHBIN MOAXO0;

1) aJIaTITUBHBIN TTOIXO;

e) KOPHOPATUBHBINA MOJIXOI.



6. COBOKyTIHOCTB OOHOPOOHBIX IT0 BPEMCHU UJIKM OCHOBC METOJI0B BO3ﬂCﬁCTBHH Ha PUCK — 3TO:

a) METO/] yIPaBJIEHUS PUCKAMU;

0) Croco0 ynpaBJICHUSI PUCKAMU;

B) MEXaHU3M YIIPaBIICHUS] PUCKAMHU;
r) WHCTPYMEHT YIPaBJICHHSI PHCKAMH,
1) METO/IMKa YIPABJICHHUS PUCKAMH;
e) MIPAKTHKA yIPaBJICHUS PUCKAMHU.

7. Co3HaTeNnbHOE pELICHUE IMOJBEPIHYTHCS BO3ACHCTBUIO ONPEEICHHOTO BHAA IMPEAIPUHUMATENb-
CKOT'O pHCKa — 3TO:

a) YKIOHEHHUE OT PUCKA;

0) n30ekaHue pUCKa;

B) CoTJIacHe Ha PUCK;

r) CHIDKEHHE CTEIICHU PUCKA,

) MEPEHOC PUCKA;

e) MIPUHSITHE PUCKA.

8. K coneprkanuio MeTo1a IPUHATHS PUCKa MOXHO OTHECTH CIIEAYIOIINE BbICKA3bIBAHUS:

a) OH IpeANoJaraeT OCTaBJICHUE BCETO UM YAaCTH PUCKA 32 MPEIPUHUMATEIIEM;

0) IpU JTaHHOM METOJI€ OTBETCTBEHHOCTH 32 INMPHUHATHE PHUCKA M €r0 MOCIEACTBUHN JIEKHUT Ha
npearnpu-HUMaTese;

B) MPEANPUHUMATENI0 HEOOX0AMMO co3AaBaTh (DOHABI JICHEKHBIX CPEACTB I MOKPBITHS
BO3MOYKHBIX MIOTEPH;

r) (GOHIBI ISl TOKPBITHS BO3MOKHBIX TIOTEPh MPU MPUHATHH PUCKA CO3AFOTCSI TOJIBKO 3a CUET
C00-CTBEHHBIX CPEJICTB;

1) (GOHIBI ISl TOKPBITUS BO3MOKHBIX TOTEPh MPU MPUHATHH PUCKA CO3AFOTCSI TOJIBKO 32 CUET
MIPHU-BIICYEHHBIX CPEJICTB;

e) JAHHBIM METOJl TpEeACTaBIseT co0o0i Hambosee CIOXKHBIH WHCTPYMEHT SKOHOMHUYECKOM

0€301MacCHO-CTH XO3IMCTBEHHOMN JEATECIILHOCTH MPETPUSATHS.
9. AnbTepHaTUBHBIMU HAa3BAaHUSAMH METOJA IPUHSATHUSL PUCKA SIBIISIIOTCS:

a) METO]I COXpaHEHHUSI PUCKA,;

0) METOJ p€3epBUPOBAHUS PUCKA;

B) METO]I CHI)KCHUS PHUCKA,;

r) METOJ YKIOHEHUS OT PUCKA;

1) METO/]I 3aMEHBI PUCKA;

e) METOJ KOMIIEHCAIIUM pUCKA.

10. OcHOBHBIMU (pOpMaMH yTIpaBICHUS pUCKAMH METOJa IPUHATHS PUCKA SBIISIOTCS:

a) (dbopMupoBaHue pe3epBHBIX CYMM (DMHAHCOBBIX PECYPCOB B CHCTEME OIOJKETOB, JTOBOJAMMBIX
pa3-JIMYHBIM LIEHTPaM OTBETCTBEHHOCTH;

0) (dbopMHpOBaHUE CHUCTEMBI CTPAaXOBBIX 3alacoOB IO OTICIBHBIM 3JIEMEHTaM OOOPOTHBIX
aKTHBOB;

B) WCKITIOUYCHHE U3 KPyTa MapTHEPOB TEX U3 HUX, KOTOPHIE SIBISIFOTCS COMHUTEIILHBIMH,

r) CHIDKEHHE JI0JIM 3a€MHOT0 KalluTana B CTPYKType KaluTana;

) dbopmupoBanue pe3epBHOro GpoHaa CyOBEKTOM IKOHOMHUKHU, CO3/1aBa€MOTO B COOTBETCTBHE C
TpeOO-BaHUSMHU 3aKOHO/IATEIBCTBA U YCTaBa CyObEeKTa SKOHOMMKY;

e) CO3J]aHME IEJICBBIX PE3ePBHBIX (POHIOB B COOTBETCTBHU C YCTaBOM CYOBEKTa SKOHOMHUKH M

JIpYTU-MU BHYTPEHHUMU JTOKyMEHTaMH.

[IpakTuKO-OpUEHTUPOBAHHBIE 3aaUn

Sagaua 1.

Onpenenute OyIyllyl0 CTOMMOCTh BKJIajga C y4eToM (akTopa pHCKa, €ClIM: NepBOHAYajJbHAs cymMMma
Binana coctasusget 2000 ycn. neH. en., 0e3puckoBasi HopMa 1oxogHocTH — 4,5 %, YpOBEHb MIPEMHH 32 PHUCK
- 7,5 %, o6mmii mepuo 1 pa3MeIeHus BKIaaa COCTABIISIET 2 T0/1a MPY HAYUCICHUHU TIPOIIEHTa OJIMH pa3 B TOJI.

OmnpenenuTte HACTOSIIYI0 CTOMMOCTH JCHEKHBIX CPEICTB C y4eTOM (aKkTopa pHCKa MPHU CIIeIyIOIINX
YCIIOBUSX: OKHJaeMasi OyIyIiasi CTOMMOCTh JeHexkHoro Bkiaga 500 ycn. neH. en., Oe3puckoBas HOpMa Jo-
xoaHocTH — 6 %, ypoBeHb NMpeMHH 3a puUck — 6,5 %, nepuoj TMCKOHTUPOBAHUSA COCTaBIAET 4 roja, a €ro
WHTEpBAI — 1 TOI.

3agaua 2.



Komnanusi miaHupyeT HKCMAHCHUIO Ha MEXAyHapOJIHBIE PHIHKM U OyJeT Mojay4yaThb BBIPDYUYKY B
MHOCTpaHHOUW Bamore. HeoOX0AMMO OLEHUTh PUCKH, CBSI3aHHBIE C KOJICOAHWSMHU BAIOTHBIX KypCOB, H
IPEAIOKUTh MHCTPYMEHTHI i1 UX XekupoBaHHs. [IpoBecTH aHaan3 HMCTOPUM WM3MEHEHHUS KypCcOB BaIOT,
COCTaBUTH MPOTHO3 Ha ONMKaWIIMA ToJx M pa3paboTaTh CTPATETHIO MCIOJIB30BAaHMS BaJTIOTHBIX (DBIOYEPCOB
VI OTIITUOHOB ISl MUHMMM3AINH PUCKA.

3anaya 3.

@OUHAHCOBBI HMHCTUTYT OILICHUBACT PHUCK HEUCIOJHEHHS O0O0S3aTeNbCTB MO KpeauTaM HeOOJbIION
rpymie KOPHMOpPaTHBHBIX KIMEHTOB. Paccumtars BeposTHOCTH aedonta (PD) mms kaxmoro w3 KIMEHTOB,
UCIIOJIb3Ysl JAOCTYNHbIE JaHHbIE (PUHAHCOBOW OTYETHOCTU U KPEIUTHBIX PeHTHHroB. [IpeasiokuTh BapHaHTHI
XeDKUPOBAHMS, TaKue Kak KpeauTHble nedontasie cBonsl (CDS).

3amayva 4.

WNuBecTuninoHHBIA (HOHJ XOYET OICHHTH CTEMEHb PUCKa B CBOEM TopTdele, COCTOSIIEeM U3 aKIHi,
obnmurauuii 1 AepuBaTuBOB. Mcrosp3ys UCTOpUYECKHE ITaHHBIE O JOXOJIHOCTSX COCTABIAIOMIUX MOpTdens,
MOCUMTATh TMOKa3aTtenu pucka, takue kak Value at Risk (VaR) u Conditional Value at Risk (CVaR), u
IPEATI0KUTh CIOCOOBI ONITUMHU3ALIUN TTOPThEs.

3anauva 5.

Komnanus xoueT MUHUMHU3HPOBATh ONEPAIIMOHHBIE PUCKU, CBA3aHHBbIE ¢ ()MHAHCOBBIMHU IMPOIIECCAMH,
TaKUMU Kak o0paboTka IUIaTexeil M ymnpaBleHHE ICHEXKHBIMH MOTOKaMu. CMOJENMpoOBaTh CICHAPHHA, B
KOTOpPOM Tpou3omen cOoii B cucteMe 00paboTku 1iaTexel. Paspabortath 1iaH JaeWCTBUH s
MUHUMU3ALMU TOTEPb, BKIIOYAs BHEIPEHUE PE3EPBHBIX CUCTEM U YJIyUILIEHHUE TEKYIIUX IIPOIIECCOB.

3amayva 6.

[Ipennpusatue AOHKHO NPOAHATU3UPOBATH CBOKO  CHOCOOHOCTH CBOEBPEMEHHO  BBINOJIHATH
KpaTKOCpOYHbIE ~ 00si3aTenbcTBA 0€3 NPUBICYEHHUS JOMOJHUTEIBHOTO BHEIIHEro (UHAHCHPOBAHUS.
IIpoBecTn aHamM3 TEKyIIeH JHMKBUIHOCTH, PAcCUMTaB TakKhe IIOKa3aTeNnH, Kak Koo UIMEHT TeKymei
JUKBUTHOCTH HW  KOd(pGUIMEHT OBICTpON  JUKBUAHOCTH. Pa3paboraTth  cTpaTeruto  yrpaBieHUS
KpPaTKOCPOYHBIMU aKTUBaMH U 0053aTeIbCTBAMU /7S YIIyUIIEHUS JIMKBUIHOCTH.

Ilpumepnuvie oyenounvie mamepuansl
0J151 NPOBEOCHUA NPOMENHCYMOUHOU ammecmauuu (3auem, IK3amen)
nO UMOo2am 0Ce0eHUs OUCHYUNIUHBL (MOOYIs)

BOHpOCBI U 3aJIaHUA K 9K3aMCHY

TeopeTuueckue BOPOCH (MPOBEPKa 3HAHU)

1. [Tonsatue cpeasl GrUHAHCOBOTO MPEANMPUHUMATEIHCTBA. XaPAKTEPUCTHKA MUKPOCPEIBI.

2. MeTo 1! OLIEHKH KPEeAUTOCTIOCOOHOCTH Ha OCHOBE OYXTaITePCKUX JIaHHBIX.

3. Puck xak s3xoHOMHUYeckas kateropus. CylmHOCTh IPEIPUHUMATEIBCKOTO PUCKA.

4. IIpouecc ynpaBieHUs: KpEAUTHBIMU PUCKAMHU.

5. XapakTepucTrKa 30H MPEeAIPUHUMATEIBCKOTO PUCKa B ACATEIBHOCTH NPEATPHUATHIM.

6. [onsiTue cpeap! pUHAHCOBOTO NMPEANPUHUMATENBCTBA. XapaKTEePUCTUKA MAKPOCPEIBL.

7. Puck xax BepositTHocTHas kKaTeropus. OCHOBBI TEOPHUH MPEANPUHUMATEIHCKOTO PUCKA.

8. OcCHOBHBIE CHIOCOOBI yNpaBJICHUSI KPEAUTHBIM pPHCKOM. [lepeolieHKa akTUBOB MO PHIHOYHOU
ctou-MocTi. ObecneueHne 00s13aTeNbCTB.

9. MeTtoapl OLCHKM IPEANPUHUMATEIBCKOTO PUCKa. Buabl moreps B IPEeANPUHUMATEIBCKON
NesATeIb-HOCTH.

10. OcHOBHBIE CTOCOOBI  yHpaBiICHHS KPEAUTHBIM pPUCKOM. Pe3epBHpOBaHUE CPEJACTB;
JUMHUTHPOBAHUE.

1. [Toaxopl K OIIPEICIIEHUIO KATETOPUU PUCKA.

12. OcHOBHBIE CIIOCOOBI YINpaBICHHUs] KPEIUTHBIM pucKoM. JluBepcudukamus mopTders.
B3anmo3zadeT BcTpeuHbIX TpeOOBaHUI (HETTHHT).

13. OyYHKIUHA PUCKA.

14. OcHOBHBIE CIIOCOOBI YNpaBJICHUS KPEIUTHBIM PHCKOM. BbIpaboTka yCIOBHI 1OCPOYHOTO
B3BICKA-HUSI CYMMBI 3a/I0J5KEHHOCTH M IPEKpallleHus JeHCTBUS 0043aTENIbCTB.

15. OCHOBHBIE IPU3HAKH KIACCH(PHUKAIINH TIPEANPHHUMATEIbCKIX PUCKOB.

16. OcHOBHBIE CMOCOOBI YNpaBIeHUS KPEAUTHBIM pPHUCKOM. CeKbIOpUTH3AIUS JOJITOBBIX

00s13aTenbCTB. XeKUPOBAHUE C TOMOUIBIO KPEJAUTHBIX TPOU3BOIHBIX HHCTPYMEHTOB.
17. Byl puCKOB B peIIPUHUMATENIBCKON AEATEIBHOCTH.



18. OO6m1as xapakTepuCTHKAa PUCKOB B 0AHKOBCKOW JESATEILHOCTH.

19. XapakTepucTrKa OCHOBHBIX TEOPH MPEANPUHUMATEIBCKOTO pucka. Kinaccuueckass Teopus.

20. OcHOBHBIE MEXaHU3MBI PETYJIUPOBAHUSI OAHKOBCKUX PUCKOB.

21. XapakrepucTuka OCHOBHBIX TEOpHUH NPEeANPUHUMATENLCKOTO pucka. Heowmaccnueckas
TEOopHsl.

22. Bunbr 6aHKOBCKMX pHCKOB. BHelIHNE OaHKOBCKUE PUCKH.

23. PacuetHO-aHanmuTHYECKUI METOJ U3MEPEHHUS U OLICHKU PUCKA. XapaKTEPUCTUKA MOKa3aTEIEeH.

24. XapakTepucTHKa CTPAHOBOIO pUcKa. METOINKU €ro U3MEPEHHU.

25. XapakTepucTHKa 30H PUCKa B MPEIIPUHUMATEIBCKON JeTEIbHOCTH.

26. Bamrorabie OaHKOBCKHE pHcku. X CTpyKTypa U XapaKTepHCTHKA.

27. Buasl noTeps B npeanpuHUMATEIbLCTBE.

28. MeTo/1b1 yIipaBlieHUs BATFOTHBIMA OAHKOBCKUMHU PHUCKAMHU.

29. OcHOBHBIE METO/IbI YIPABICHUS PUCKAMU B MPEIPUHUMATEIHCTBE.

30. Buytpennue pucku B OaHKOBCKO# aestenbHOCTH. [[uddepennnanus 6aHKOBCKAX PHCKOB B
3aBU-CHUMOCTH OT CIeUU(UKU AeSTEIHHOCTH OaHKa.

31. [TonsiTHE U CYIHOCTH PUHAHCOBBIX PUCKOB. VICTOYHUKN UX BO3ZHUKHOBEHHUSI.

32. Pucku, cBs3aHHBIC C XapaKTepoM OAHKOBCKUX OIepalnii. PUCKM MacCUBHBIX OIEpaIiHid.

33. XapakTepucTHKa BaJIOTHOTO pUcKa. BUbl BAIIOTHBIX PUCKOB.

34, Pucku axktuBHBIX onepauuil. [I[polieHTHBIN PUCK, €r0 XapaKTePUCTHKA, YIIPABICHUE UM.

35. [TousiTne PUHAHCOBBIX ACPUBATHBOB B (DMHAHCOBOM PUCK-MEHEKMEHTE.

36. [TopTdenbHblii puck. BapuaHThl pa3BUTHS CHUTyalldd W PEKOMEHJAIMHM IO CHIKESHHIO
OAHKOBCKOTO PHCKA.

37. Bunel puHancoBbIX HHCTPYMEHTOB. ba3oBbie AepUBATUBBI U UX XapaKTepUCTHUKA.

38. Puck nanenust o0mepsIHOYHBIX IIeH. B3anMOCBS3b TMHAMHUKN PUCKA U TPUOBLIH.

39. [TpousBogHBIC GUHAHCOBBIE HHCTPYMEHTHI M MX XapaKTePHUCTHKA.

TunoBele NPAKTUKO-OPUEHTUPOBAHHBIE 3aJaHUS K SK3aMEHY
Ha MPOBEPKY YMEHUI 1 HABBIKOB

3amaua 1.

Omnpenenute OyIyllyl0 CTOMMOCTh BKIajga ¢ y4eToM ¢akTopa pHCKa, €ClIM: MepBOHAYajJbHas cymMma
Binaga coctasisetr 2000 ycn. neH. en., 6e3puckoBasi HopMma noxogHocT — 4,5 %, ypOBEHb IPEMHH 32 PHCK
- 7,5 %, oOmmii mepuo 1 pa3MeIneHus BKIaaa COCTABIISICT 2 T0/1a MPYU HAYMCIICHUHU TIPOIIEHTa OJIMH pa3 B TOJI.

Omnpenenure HACTOSIIYI0 CTOMMOCTH JACHEKHBIX CPEICTB C Yy4eTOM (aKkTopa PHICKAa MPHU CIIETYIOIINX
YCIIOBUAX: OXKUAaemas OyIyiasi CTOUMOCTh AeHexHoro Bkiaga 500 yciu. aeH. ef., 6e3puckoBas HOpMa J0-
XOHOCTH — 6 %, ypoBEHb IIpEMHH 3a PUCK — 6,5 %, Nepuoa NUCKOHTHPOBAHUS COCTaBIsAET 4 roja, a €ro
UHTEpBAI — | ro.

3amaya 2.

Kommanusi maHUpyeT OHKCIAHCHIO Ha MEXAYHApOJHbIE PBIHKM W OyAeT Mojy4aTbh BBIPYYKY B
WHOCTpaHHOW BamoTe. HeoOXOoaMMO OIIEHUTh PUCKH, CBS3aHHBIE C KOJEOAHUSIMH BaJTIOTHBIX KYpCOB, H
HpeI[HO)KI/ITL I/IHCTPYMCHTLI I UX XG,[[)I(HpOBaHI/IH. HpOBeCTI/I aHaJIn3 I/ICTOpI/II/I N3MCHCHUS KprOB BaJIIOT,
COCTaBUTH MPOTHO3 Ha OMMKAWIIMKA TOJ W pa3paboTaTh CTPATETHIO MCIOJIH30BaHHS BATIOTHBIX (BIOUEPCOB
HWJIX OIIIIUOHOB AJISI MUHUMHU3AIlIUN pI/ICKa.

3agaua 3.

@OUHAHCOBBIH MHCTUTYT OIICHWBACT PHCK HEHCIIOJHCHHS OO0S3aTEJIbCTB IO KpPEIUTaM HEOOJBIION
rpynmne KOpPIOPAaTUBHBIX KIMEHTOB. Paccumrtath BeposTHOCTH Aedonra (PD) anms kaxaoro w3 KIMEHTOB,
WCIIOJIB3YS JOCTYIHBIC JIaHHbIC (PMHAHCOBOW OTYCTHOCTH M KPEIUTHBIX PEHTHHrOB. [IpeiioKUTh BapHaHTHI
XeKUPOBaHUS, TAKUE KaK KpeAuTHbIe aedonTHbie cBombl (CDS).

3agaua 4.

WNuBecTHIMOHHBIA (DOHJ XOYET OICHHUTH CTEIEHb PUCKa B CBOEM mopTdelie, COCTOSIIEeM M3 aKIHi,
obnmuranuii U AepuBaTUBOB. MCMONIB3ys UCTOpUYECKHE ITaHHBIE O JOXOJHOCTSIX COCTABISIOMIUX MOpThens,
MOCYUTaTh ToKa3zarenu pucka, Takue kak Value at Risk (VaR) u Conditional Value at Risk (CVaR), u
MIPEATIOKHUTH CITOCOOBI ONTUMHU3AINY TTOPThEIs.



3anauya 5.

Komnanusi xoueT MUHUMHU3UPOBATh ONEPAIIMOHHBIE PUCKH, CBS3aHHBbIE ¢ ()MHAHCOBBIMHU MPOIIECCAMH,
TaKUMU Kak oOpaboTka IIaTekedl W ymnpaBieHUE JIEHEKHBIMH ToTokamMu. CMOJenuMpoBaTh ClIEHApWid, B
KOTOpPOM TIpou3ommesn cOoii B cucteMe o00paboTku TaTexel. Paspabortath mmimaH JaeWCTBUH s
MUHHUMM3AIUU TTOTEPh, BKIIOYAsi BHEIPEHNUE PE3EPBHBIX CUCTEM U YIYUIIIEHUE TEKYIIUX POIIECCOB.

3anaya 6.

[lpeanpustue MOKHO TNPOAHATU3UPOBATH CBOIO  CHOCOOHOCTH  CBOCBPEMEHHO  BBIMOJHSATH
KPAaTKOCPOYHBIE  00s3aTenbcTBA 0€3 TPHUBICUEHHUS JOTIOJHUTEIHHOTO BHEIIHEr0 (UHAHCHPOBAHUSI.
[MpoBecTn aHanmM3 TEKyIIeW JMKBHIHOCTH, DPAacCUUTaB TaKUE IIOKAa3aTeld, KaKk KOA(D(OHUIMEHT TeKyIien
JUKBUIHOCTH M Kod(pduuueHT ObICTpOH  JTUKBHIHOCTH. Pa3paboTaTe  CTpaTeruio  ymnpaBJICHHUS
KpaTKOCPOYHBIMH aKTUBAMH M 0053aTEIbCTBAMU JUTS Yy UIICHUS JINKBUIHOCTH.

Temwbt nucomennvix padvom (3cce, pepepamut, Kypcogvie padomot u op.)

Bomnpocs! qyist cobecenoBanus

1. [Toaxomap! K OMpeeeHUIO KATETOPUH PUCKA.

2. OObeKTUBHBII U CyOBEKTUBHBIM METOJbI OIpPEACNICHUS BEPOATHOCTH HEXKeIaTelbHbIX
COOBITHIA.

3. JlepeBo pUCKOB (CTpyKTypa pa3OUeHUsI pUCKOB) MPOEKTA.

4. Puck xak Mepa HeompeaeIeHHOCTH 0KH1aeMOT0 JI0X0/1a.

Tewmsbl noKIa10B

1. Ponb 1 MecTo MOMUTHUKY yIpaBlieHHUs (PMHAHCOBBIMU PHCKaMU B OOLIEH CTpaTeruu KOMIaHUU

2. OCHOBHbIE IPUHIUIBI U 31€MEHTHI 3PPEKTUBHOIN MOTUTUKH YIIpaBIeHHs (PUHAHCOBBIMHU PUCKAMH
3. Ponb banka Poccuu B ynpaBneHnn 0aHKOBCKUMH PUCKaMH

4. Pucku B MEeXyHapOJHON OAaHKOBCKON JIE€ATEIBHOCTH

5. CpaBHEHUE pa3INYHBIX MOJX0I0B K pa3paboTKe MOJUTUKU yIPaBICHUS (UHAHCOBBIMU pUCKAMHU
6. IlonuTuka ynpaBieHus: pUHAHCOBBIMU PHUCKaMH B YCIOBHSIX SKOHOMUYECKOI HECTaOUILHOCTH
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