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Mporpamma ancumnnvHbl "denosble U prHaHcosble pucku komnaHun'; 080200.68 MeHenXMeHT; npodoeccop, A.H. (aoueHT) KnpwuH N.A.

Mporpammy aucumnnuHbl paspabotan(a)(n) npodpeccop, a.H. (BoueHT) KnpwuH N.A. kadenpa
OMHaHCOBOro MEHEAXXMEHTa OTAENEHNE MEHEAXMEHTA N MapkeTuHra , lgor.Kirchine@kpfu.ru

1. LUenn ocBOEHNS AUCLUMINHBI

Llenb N3y4yeHnsa oncunnimHbl COCTOUT B OBlaeHU CTyOeHTaMn OCHOBHbIX MPUHUWMNOB BbISABTIEHUA,
OUEHKW 1 ynpasneHns nenosbiMu qoUHAHCOBbIMU pUCKaMU.

N3yyeHne ancuunnmubl "enosble oUHAHCOBbIE PUCKM KOMNAHUN" HanpaBieHo Ha peanusauunio
MONOXEHWIA, yCTaHOBNEHHbIX B [[0CynapCTBEHHbIX 0Opa3oBaTeNbHbIX CTaHAapTax K NoAroToBke
cneunanucTos no HanpasneHnto 080200 "MeHeoXMeHT" (MarucTp).

B xone N3y4eHUsa oncunninHbl CTaBATCA cnegyrowmne 3agadun:

1. ViccnepoBaHmne CyWHOCTU 1 0COBEHHOCTEN [eNoBbIX (PMHAHCOBBLIX PUCKOB, BbISIBNEHWE MepapXum
B 0bLe cnctemMe OMHAHCOBbLIX PUCKOB.

2. OnpepeneHve OCHOBHbIX METOA0B OLIEHKM (OPMHAHCOBbIX PUCKOB.
3. MI3yyeHune mexaHn3ma ynpasneHnst (OUHaAHCOBBLIMU pyUcKaMu Npeanpusatus (6aHka).
4, O3HaKOMNEHNE C METOAAMM FOCYLAPCTBEHHOIO PErynnMpoBaHns oMHaHCOBbIX PUCKOB.

5. YctaHoBneHwue LEHTPOB OTBETCTBEHHOCTWM 34 yrnpaBJieHneEM OTOeNbHbIMU BUOAMN CpVIHaHCOBbIX
PNCKOB 1N MEXaHN3Ma UX B3aMMOLENCTBUA.

2. MecTO AMCUMNNNHBI B CTPYKType OCHOBHOM 06pa3oBaTtefibHOM NPOrpammbl BbICLLETO
npocpeccuoHanbHoro o6pasoBaHus

3. KomneteHuuu obyyatowierocs, hopMmpyemble B pe3ynbTtate 0CBOEHUS OUCLUM/INHDI
/mopynsi

B pesynbTate 0CBOEHUS AMCLMNANHBI (DOPMUPYIOTCS CNeayoWwme KOMNeTEHUNN:

B pesynbtate 0CBOEHUS ONCUMMAUHBI CTYAEHT:

1. OONXEH 3HATb:

3HarTb:

- OCHOBHbIE BUIbl N XapakTepUCTUKN AeN0BblX PUHAHCOBbLIX PUCKOB;
- METO bl OLLEHKWN OEN0BbIX (PUHAHCOBbIX PUCKOB;

- 3NIeMeHTbl NpoLecca yrnpasneHns OUHaHCOBbIMU PUCKaMu;

- OCHOBHbl€ HOPMATMBHO-3aKOHO4ATe/IbHbIE aKTbl MO OLlEHKE W YNpaBneHnto O0enoBbIMA
(prHaHCOBbLIMU pUCKaMU;

- NPUHLMMbI OLEHKM W yNpaBneHns AenoBbiMM (OUHAHCOBLIMU PUCKaMU;
- OCHOBHblE 33341 1 PYHKLIMM CNY>XObl BHYTPEHHEr0 KOHTPO/S OpraHn3auum.

2. IONXeH yMeTb:

MNPUMEHATb MaTeMaTUKO-CTaTUCTUYECKNE MeToapbl 415 OLEHKM YPOBHS OeN0BbIX (PUHAHCOBbIX
PUCKOB;

- dHaIn3npoBaTb B3anNMOCBA3N MeX Oy OTAeNIbHbIMM BoaMn OENOBbIX C*)I/IHaHCOBbIX pP1CKOB,

- Bbl6|/|paTb ajekBaTHble MeTo4bl ynpaBneHnsa nenosbiMyu oMHaHCOBbIMU PUCKAMW B KOHKPETHbIX
pPUCKOBbIX CUTYyaUNAX;

- OLleHMBaTb 3EKTUBHOCTb METOA0B YNPABNEHNS EN0BbIMU (PUHAHCOBBIMUA PUCKAMMU.

4. CTpyKkTypa 1 cogepxaHvue OUCLUNMUHBI MOAyns
Obwas TpyA0EMKOCTb AUCLMIMIIMHBI COCTaBNSET 3a4eTHbIX(ble) eanHuUL(bl) 72 yaca(oB).
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dopma NPOMEXYTOYHOrO KOHTPONS AMCLMMINHBI 3a4eT B 3 CEMECTpE.

CyMMapHo No aMcumnanHe MoxHo nony4ntb 100 6anno., U3 HMX Tekylwas paboTta oueHmBaeTcsl B 50
6annoe, ntorosas popma KoHTpons - B 50 6annos. MuHMManbHoe KONMYeCcTBO ANsl AoMnycka K 3a4eTy
28 6annos.

86 6annos 1 bonee - "oTANYHO" (OTN.);

71-85 6annos - "xopowo" (xop.);

55-70 6annos - "ynoBneTBopuTeNnbHO" (YOO0B.);

54 6anna n MeHee - "HeyLOBNETBOPUTENbHO" (Heyn.).

4.2 CopepxaHvue oUCLUMNUHbI

5. 06pasoBaTeanb|e TEXHONOrMu, BKNoYasi UHTepakKTUBHbIe OOpPMbI 06yqe|-|m|

B npouecce npenonasaHns OUCUMNIMHBI MpeaycMaTpuBatoTcs pasHoobpasHble (OOPMbl 1 METOAbI
0by4eHuns, a UMEHHO: NEKUMW, NPaKTUYeCKMe 3aHSATUNS, pa3bop KOHKPETHbIX MPaKTUYECKUX CUTYaLWIA.

Llenbto npakTnyeckmx 3aHATUI SBNSETCS 3aKpenieHne TeopeTnyeckux 3HaHum, nonyYeHHbIX
CTyOEeHTaMuM Ha NeKUMsX N B pe3ynbTaTe caMoCTOATENbHOW paboTbl HAA PEKOMEHLYEMON
nutepatypon. OCHOBHOW (POPMOi NMPOBEOEHNS NPAKTUYECKMX 3aHATUI ABNSETCS peleHne
OTAENbHbIX 3a4a4.

OpraHunsaums caMocTosiTeNnbHOM paboTbl CTYAEHTOB Npeanonaraet Nouck n paboty ¢ y4ebHow
nuTepaTypol B paMKax TeMaTuyeckux 3aHsATUiA, OCBOEHNE TeopeTnYeckoro Matepumana OuCUMInHbI,
NOAroTOBKY pedpepaToB U Mateprasnos Ons NOKNagoB Ha CEMUHAPCKUX 3aHSATUSIX.

B npouecce 0by4eHuns npy NpoBeAeHNN ayANTOPHbIX NEKLNOHHBIX 3aHATUIA MOXET NCMONb30BaTLCS
KOMMbIOTEP U MPOEKLMOHHOE 060pyLoBaHME NS AEMOHCTPALNM CXEM, FPaddUKOB 1 Tabnu,
NNNIOCTPUPYIOLNX MaTepuarn.

6. OueHOUYHble CpeacTBa OJ1sl TEKYLLLEro KOHTPOS yCrneBaeMoCT!, NPOMEXYTOYHOMN
aTTecTauum no UToram OCBOEHUS OUCLIMIMIIMHBI U y4e6HO-MmeToanyeckoe obecneyeHme
CaMOCTOSITeNIbHOW paboTbl CTYAEHTOB

MpuMepHbIe BONPOCHI K 3a4eTy:

TecT cocTonT U3 ABaaUaTV NATY 3a4aHuiA, KOTopble HeobxoamMmo pewntb 3a 40 MuHYT. Mepen
Hayanom paboTbl Ha4 TECTOM MnpenoaaeaTtenb 3acekaeT Bpems. 1o ero ncte4eHmmn oH octaHaBnMeaeT
ncnblTaHne ¢ Npocbboit OTNOXUTb B CTOPOHY BnaHk onst 0TBeTOB. 3aaHuUsl B TeCTe NpUBeAeHbl B TOW
nocnenoBaTenbHOCTM, B KaKO OHM M3N0XEHbI B paboyeit nporpamme. Mpun peweHnn 3agaHunii n3
NSTU NPeaNoXeHHbIX BAPUAHTOB OTBETOB, KOTOPble 0603Ha4YeHbl BykBEHHO, HE06X0ANMMO BbIOPATb
TONbKO OOVH NPaBUNbHbIA U OTMETUTb ero B GnaHke OTBETOB, OTMETMB COOTBETCTBYHOLLYIO OYKBY.

Mpu paboTe C TECTOM HYXXHO PELWNTb Kaxaoe 3aaaHue, Ho, eCnv, TO UK MHOE 3aaHne SBNSeTCS
CNWLIKOM CNOXHbIM, CTOUT NEPERTU K Cneaytowemy; NopSL0oK pacrnonoxXeHns 3anay He
COOTBETCTBYET CTENEHM NX CNOXHOCTU. ECcnn 0TBETA HAa 3aaHMe HET - He cnefyeT nucatb OTBET
Hayran. Ecnv BapmaHT oTBeTa BblbpaH, HO YBEPEHHOCTM B €ro NPaBuIbHOCTW HET, TO CneayeT, Bce
Xe, ero BHECTV B COOTBETCTBYIOLYIO SiHENiKY - OTCYTCTBME OTBETA B NIOOOM Cryyae 3acymMTbiBaeTCS 3a
ownbky. B koHLe TecTa uenecoobpas3Ho NPOBEPUTL CBOU PELIEHMNS; NYTb PEWEHNS MOXET ObiTb
NpaBUNbHbIM, HO ObIBAOT OWKNOKK NPV HOPMYINPOBAHMMN NN 3aNNCK OTBETA.

Kaxoblii npaBunbHbIl OTBET OLeHnBaeTcs B 1 6ann.
8. CIMMNCOK BOINPOCOB K 3K3AMEHY

1. [locTaTto4HOCTb KanuTana opraHu3aunm 1 ee perynmpoBaHue.
2. lNokasaTenn namMepeHns pmcka
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. MeTon KOPPEKTUPOBKN HOPMbI AMCKOHTA C YY4ETOM pucka

. AHanns n oueHka KpeaMTHOro pucka.

. AHann3 1 oueHka BanTHOro pucka.

. AHanus n oueHka NHPNAUNOHHOrO pucka.

. AHanu3 n oueHka CTpaHoBOro pucka.

. Mooxonbl K aHanNM3y KPeamMToCcnocoOHOCTM 3aEMLLMKOB.

9. MeToabl ynpaBneHnst KpeanTHbIMN PUCKaMM.

10. KpeanTtHble oepuBaTtumBbl Kak MHCTPYMEHTbI yNpaBieHNs KpeauTHbIMU pPUCKaMu.

11. MNMonntrka pesepsBrpoBaHMSA KPeaUTHbIX NOTePb (CPaBHUTENbHBIN aHann3 pasnnyHbIX CTPaH).
10. MeToobl N3MEpPEeHNs NPOLEHTHOro puUckKa.

11. Mogenu ynpaBneHms NpoueHTHbIMM puckamm baHka.

12. Vicnonb3oBaHne CBOMNOB A5 yNpasBneHWUs NPOLEHTHbIM PUCKOM.

13. Nicnonb3oBaHue metoamku Value at Risk (VAR) ons oueHku 1 ynpaeneHns pbIHOYHbIMU PUCKaMMU.

0o N Ok~ W

14. YnpasneHvne BanOTHbIM PUCKOM.

15. Pucku no onepaunsm ¢ LeHHbIMK Bymaramum.

18. BnusaHmne cTpaHoBbIX PUCKOB HA AEeATENIbHOCTb KOMMEPYECKMX opraHmn3auunin
19. OnepaunoHHbIEe PUCKU 1 yNpaBsfieHne NMu.

20. OpraHusaumsa BHyTPEHHEro KOHTPONS PUCKOB HA NPeanpusaTUn.

21. Puckn Mex6aHKOBCKOro KpeamTOBaHuS.
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8. MarepuanbHo-TexHMYeckoe obecrneyeHne AUCLMUMIIMHBLI/MOAYNSA COMNAacHO YTBEPXAEHHOMY
yuye6HOMY nnaHy

Mporpamma coctaeneHa B cootBeTcTBum ¢ TpeboBaHnsmmn ®rOC BIO n yyebHbIM nnaHoM no
HanpasneHnio 080200.68 "MeHeoXMeHT" n MarncTepckon nporpamme GrUHAHCOBbLIA MEHEOXMEHT .
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ABTOpP(bI):

Knpwun N.A.

S 201 __r.
PeueH3eHT(bl):

S 201 __r.
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