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1. Ilepeyenb nIaHUpPyeMbIX pe3yJbTATOB OO0y4YeHHUS] MO JMCHHUIIHHE, COOTHECEHHBIX C

IVIAHUPYEMBIMH Pe3yJIbTaTaMHU OCBOEHHS MPOrPpaMMbl

1.1. Jucuummuaabl.B.J1B.03.02«KpenuTHbiii ananu3 OaHKOB U HE()UHAHCOBBIX KOMITAHUI

obecreyuBaeT OBJIAZICHUEC CICAYIOIIUMH KOMIICTCHIIUAMM

HaunmenoBanue
KOMIIETEHIIN U

Kon
KOMIIETEHIINU

Kon
KOMIIOHEHTA
KOMIICTCHIINU

HanmenoBanue KOMIIOHEHTA
KOMIETEHIINHU

[IKc OC I - | Criocoben aHanu3upoBars,

2 MHTEPIIPETHPOBATH U OIICHUBATH
(rHAHCOBOE COCTOSTHHE
KOHOMHYECKOTO areHTa

ITKc OC I -
2.4

CrniocoOeH aHaIM3upoOBaTh U
WUHTEPIPETHPOBATH
BHEIIHUE U BHYTPEHHUE
(bakTOpBI ACATEIBHOCTH
OopraHu3anuvu, OLCHUBATb
CHCTEMBbI BHYTPCHHETO
KOHTPOJISl U yIIPABICHUS
OM3HEC-PUCKAMHU B IIEJIAX
BBISIBIICHHSI U OLICHKU
PHUCKOB CyIIECTBEHHOTO
UCKa)KEHUST (PMHAHCOBOM
OTYCTHOCTHU

[TIKc OC I -
2.5

CriocobGeH aHanmM3upoBars,
MHTEPIIPETHPOBATH U
OLIEHUBATh (pUHAHCOBOE
COCTOSIHHE SKOHOMHYECKOTO
areHTa

1.2. B pe3ynbraTe OCBOCHUS TUCIHILINHEI Y CTYIEHTOB JOJDKHBI OBITH C(HOPMHUPOBAHBI:

OTD/TO Kon Pe3ynbrarel 00yueHus
(npu HaNMMYUH KOMITOHEHTA
npodcrangapra) KOMITETEHIIUHI
T [IKc OC I - | 3HaHus:
A. KoHcynbTHpOBaHHE 24 MHCTPYMEHTHI OLIEHKH OM3HEca U KPeIUTHOTO
KiaueHToB 1o ucnonb3oBanuio | [IKc OC Il — | anamm3a;
(hMHAHCOBBIX MPOJAYKTOB U 2.5 YMeHus:

ycuyr

T®

— A/01.6. MOHUTOPUHT
KOHBIOHKTYPHI PBIHKA
0aHKOBCKHUX YCIYT, PbIHKA
[IEHHBIX Oymar, HHOCTPaHHOM
BaJIIOTHI, TOBAPHO-CHIPHEBBIX
PBIHKOB; (11.)

ONPEAENUTh TEKYIEE MOJI0KEHNE
XO3SHUCTBYIOLIETO CYyOBEKTa U OLIEHUTD €ro
MOJIO’KEHUE B OYyAYyIIEM ITOCPEICTBOM
IIPUMEHEHHS NHCTPYMEHTOB KPEJUTHOTO
aHayM3a, OLIEHKU OM3HEca, MPOBEACHUS
ayJIMTOPCKUX MPOBEPOK

HaBbIku:
HaBBIKaMH MPOBEAECHUS pacueTa SIKOHOMUYECKUX
MOKa3aTeliel, XapaKTEPU3YIOLIHX EITENbHOCTD
XO3UCTBYIOIMNX CyOBEKTOB, HABBIKAMU COOpa,
00paboTKH U aHaTu3a YKOHOMUYECKUX U
COITHAJILHBIX JaHHBIX,




2. O0beM U MecTO TUCHUILVIHHBI B cTpyKType OIl BO

O0LeM TUCHUIITTHHEI
Jucrumuaa b1.B.JIB.04.02«KpenuTHbpii aHanu3 0aHKOB W HE(hDMHAHCOBBIX KOMITAHUI)»

cocTaBiseT 4 3aueTHbIe eAUHUIIEI, T.€. 144 akageMUUecKUX Jaca.

Ha xoHTakTHYIO0 paboTy ¢ mpernoaaBareiieM BbiIeeHo 64 gacoB, n3 HUX 324Yaca JICKIHA
u 32 dYaca MpaKTUYECKUX 3aHATHH, 2 dYaca KOHCYJbTalliid, HAa CAMOCTOSITEIBLHYIO padoTy
oOyyaromuxcst BbIIeeHO 78 yaca 1yt 04Hoi /0.

[To ouHo-3209HOM (hopme 0OYUCHHS KOJIUYECTBO aKaIEMUICCKUX YaCOB, BBIJICIICHHBIX HA
KOHTaKTHYIO paboTy oOydaromuxcs ¢ npenoaasaresieM — 42 4., B Tom uucie 20 4. gexnuid u 20
Y. CEMUHAPCKHUX 3aHATUH,2 Yaca KOHCYIbTAIU, HA CAMOCTOSITENIbHYIO paboTy 00yJarommxcs —
102 u.

JucuumiuHa peajau3yerca ¢ [OPUMEHEHHEeM JUCTaHIIMOHHBIX  00pa3oBaTeNbHBIX
texnousoruit (nanee — 10T).

TpynoemkocTsb
B pabotsi OYHast / 0YHO-3a049Hasi POPMBI
oOyueHus
OO0miast TpyA0€MKOCTh 144
AymuTopHas pabota 66/42
Jlexuuu 32/20
[IpakTrueckue 3aHATHS 32/20
CamocrosiTesbHas pabora 78/102
KoHTponb camocTosTennbHON paboThI
Koncynpranus 2
Bun utoroBoro KOHTpoIIst 3a0

MecTto aucunmimnsl B ctpykrype OII BO

Huctmmumnaa b1.B.JIB.04.02«KpeanutHbiii ananu3 0aHKOB W HE(UHAHCOBBIX KOMITAHUII»
u3ydaercs Ha 4 Kypce, B / ceMecTpe AJisl CTY/IeHTOB O4HOM (QopMbl 00yueHHs U Ha 5 Kypce, B 9
ceMecTpe AJIsl CTYJEHTOB OYHO-3a04HOM (OopMBbI 00yUEHHS.

OcBoenne mucummuaHel b1.B.JIB.04.01«KpeauTHelii aHanmm3 OaHKOB W HE()HMHAHCOBBIX
KOMITaHMI» ONMUpaeTcs Ha MHHHMAIBHO HEOOXOMUMBbIH 00bEM TEOPETMYECKUX 3HaHMH,
NpHOOPETEHHBIH paHee B X0JIe M3yUeHHs TakuX AUcUUIUNH, Kak b1.0.10«®PuHaHcoBas MaTeMaTHKay.

W3ydeHne UCUMIUTMHBI 3aKaHUYMBAETCS 3a4E€TOM C OLIEHKOIL.

JlocTyT K cucTeMe TUCTaHIIMOHHBIX 00Pa30BaTENIbHbIX TEXHOJIOTHIA OCYILECTBIIAETCS KaKIbIM
00YUaroIMMCsT CAMOCTOSITEIIBHO € JIFOOOTr0 YCTpoicTBa Ha mopTaie: https:/Ims.ranepa.rw/. TTaposs u
JIOTUH K JIMYHOMY KaOUHETY / po(UITIo MPEOCTaBIISAETCS CTYIEHTY B JIeKaHaTe.

Bce ¢opmbl TekyIero KOHTpOJIs, MPOBOAMMEIE B CHCTEME JUCTAHIIMOHHOTO OOYYEHUS,
OILICHUBAIOTCSI B CHCTEME JUCTAHIIMOHHOTO 00y4eHwus. JOCTyn K BHIEO W MaTepHuajaM JIEKIUi
IPEJOCTABIISIETCSI B TEUEHUE Bcero cemectpa. JlocTym kK KakaoMmy BHIY pabOT M KOJHMYECTBO
IOMBITOK Ha BBHIMOJHEHUE 3aJlaHusl MPEJOCTaBIAETCS Ha OrPAaHUYEHHOE BpEMs COIJIACHO
periaMeHTy JUCHMIUIMHBL, onyonukoBanHomy B CJIO. IlpemomaBarens — OlEHHBAeT



BBITIOJITHEHHBIC O0ydaromumMmcs: padoTel He mo3aHee 10 paGoumx JHEH Mociie OKOHYAHUS CpOKa

BBITIOJTHCHHU .

3. Conep:kaHue U CTPYKTYPA AUCUHUILTUHBI

Ounasa ¢hopma odyuenusn

O0beM THCHHUILIHHLBI, Yac.

KonrakTHas padora Popma
TeKyllero
o0yuarouuxcs ¢
HaumeHoBaHue TeM KOHTPOJIfA
Ne ni/n npemnogaBareJgeM ok
(pa3ueJioB) Bcero CP | ycneBaemocTH
M0 BU/IAM y4eOHBIX .
N NMPOMEKYTOYHO
SCULIL arrecrauu®**
J | JIP | II3 | KCP
KpenutHsblil puck u
Tema 1 0COOEHHOCTH €T0 OIICHKU 26 6 6 14 0
JUTSL pa3JTUYHBIX 00BEKTOB
aHayiMsa
Tema2 | CTPYKTYPaKPEMATHOTO | 5g | g 6 16 0
aHayM3a
Tema 3 KpenutHelil ananus 32 8 8 16 11, CP
0aHKOB
KpenutHelil ananus
Tema 4 He(hrMHAHCOBBIX 28 6 6 16 I, CP
KOMITaHHI
Kpenutnoe
Tema 5 MOJICITUPOBAHHE U 28 6 6 16 O
XEIKUPOBaHUE
[IpoMexyTouHas aTTecTalusl 3a0
Bcero: 144 | 32 32 2 78

** — paspabomuuk ykazvieaem HeobXoOoumvle Gopmvl meKyujeeo KOHmpous ycnesaemocmu: onpoc (0O),
ouckyccus (), camocmosmenvras paboma (CP).
- paspabomyux ykazvieaem Heobxooumbvle Gopmuvl RpomMex’cymounol ammecmayuu. 3avem (3a).

*k*

Ouno-3aounas gpopma odyuenusn

O0beM TUCHHUILIMHLBI, Yac.

®opma
KonraktHasi pabora P
TeKyLIero
o0yuaromuxcs ¢
HanmeHnoBaHue TeM KOHTPOJIfA
Ne ni/m npemnoaaBarejieM .
(pa3nenoB) Bcero CP | ycneBaemocTH ,
10 BHAAM y4eOHBIX o
N NMPOMEKYTOYHOM
SAHATHH aTrecTaluu™**
J | JIP | 113 | KCP
KpenutHslil puck u
Tema 1 O0COOEHHOCTH €T0 OIICHKU 28 4 4 20 0
JUTSL pa3IMYHBIX 0OHEKTOB
aHaimsa
Tema 2 CTpyKTypa KpeAUTHOTO o8 4 4 20 o
aHaimsa
Kpe i aHaIu3
Tema 3 PEAMTHEI aHan 30 | 4 4 22 11, CP
0aHKOB
Kpe i aHaIu3
Tema 4 DEAMTHDIH afati 28 | 4 4 20 1, CP
He(hMHAHCOBBIX




KOMITaHUN

KpenutHoe
Tema 5 MOJIEJIUPOBAHUE U 28 4 4 20 O
XE/DKUPOBAHUE

[IpoMexyTouHas aTTecTalus 3a0

Bceero: 144 | 20 20 2 1102

Conep:xaHue TUCUUILTHHBI

Tema 1. KpeauTHblii puCK U 0CO0€HHOCTH €ro OIEeHKH ISl Pa3JIMYHbIX 00beKTOB aHAJIHN3A

. CYILIHOCTh KPEAUTHOI'O PUCKA U 1€ KPEAUTHOIO aHAIN3a,

. KPEIUTHBI PUCK B PETyIATOPHBIX TpeOoBaHusx (bazenbckue craHmapThl, HOPMATUBBI
b P® u np.);

. pazHooOpa3ue onpeaeneHuit n1edora u «KKpeIUuTHOTO COOBITHSY;

. PD, LGD, EL;

. pacyeTsl ¥ MHTEPIPETallid HEKOTOPBIX IMOKa3aTene ypoBHs kpenuTHoro pucka (VaR,
Expected Shortfall);

° pasHulia MCKAY KPEAUTHBIM PUCKOM KOHTPArcHTa u €ro OTACJIbHBIX 06}138.T6J'ILCTB;

. KPEIUTHBIE PEUTHHIY, CKOPUHIH U IPYrUe BUIbl KPEIUTHBIX OLICHOK;

Tema 2. CTpyKTypa KpeANTHOI0 aHAJIN3A

. WUCTOYHUKU WH(GOPMALIUU AJISl KPEAUTHOTO aHATN3a;

. BKHOCTh TEKYIIErO MOHUTOPHHTA U JIEUCTBEHHOW CUCTEMbl KOHTPOJII U BEpUPUKAILIII
pEIICHUI;

. OCHOBHBIE aHATUTHYECKHUE MMOJIXOAbl U HHCTPYMEHTHI;

. aHaJIu3 OTPACIEBOrO PUCKA U YUET OTPACIEBBIX OCOOCHHOCTEI;

. MIPUMEHEHNE MaKPOAIKOHOMHUYECKHX MMOKA3aTENIe B KPEIUTHOM aHAIU3E;

. OLICHKA OMEPALMOHHOTO MPO(MUIIS M €TO0 COCTABIAIOIINX;

. OIICHKa (PMHAHCOBBIX TIOKA3aTEIICH;

. JUHAMHYECKU OallaHC KaYeCTBEHHBIX U KOJIMYECTBEHHBIX MOKa3aTelei;

. YYET BHEIIHEN MOAAEPKKH;

Tema 3. KpenuTHbiii anaan3 0aHKoB

. 0COOCHHOCTH KPEIUTHOTO aHann3a 0aHKOB;

. paccMOTpeHHe TMpUMEpoB Je(hONTOB OAaHKOB U3 POCCUMCKOM W MEXIyHapOIHOM
NIPAaKTUKU;

° AHAJIN3 TUIIUYHBIX AHAJIUTHYCCKHUX W OINCPAUOHHBIX [0)1187(0]0)% nopu COCTaBJICHUU

KpCAUTHBIX 38.KJ'IIO"ICHI/II71;

Tema 4. KpeauTHblii aHa113 He(PMHAHCOBBIX KOMIIAHUH

. 0COOEHHOCTH KPEIUTHOTO aHaIN3a HEPUHAHCOBBIX KOMIIAHU;
. paccMOTpeHHe TNpPUMEPOB J1e(OATOB KOMIAHMM M3 POCCHHCKOM M MEXAyHapoIHOU
NPaKTUKU;

Tema 5. KpeanTHoe moaeiupoBanue H Xe)KUPOBaHUe

. BUJIBI U HEKOTOPBIEC TPUMEPHI KPEAUTHBIX MOJIETIEH;

. BiussHre MC®PO9 Ha ynpaBieHUE KpEAUTHBIMU PUCKaMU;
. OCHOBBI KpeTUTHBIX edonTHbIX cBomnoB (CDS);

. OCHOBBI CTPECC TECTUPOBAHUS U OIK-TECTUHTA;

. KpeJUTHOE CTPaXOBaHUE U €r0 UCIONb30BaHue B Poccun.




4. MaTtepuaJjibl TeKylIero KOHTPOJIAA yCIIeBAeMOCTH 00yYAKO M XCS

4.1. B xoae peaan3anuu JMCUMILIMNHBI HCIOJIB3YIOTCS CAEAYIONINE MeTOAbI TEKYIIero
KOHTPOJISI yCIIeBAeMOCTH 00y4aK0LIUXCS:

Tema (pa3aeJ) MeTtoabl TEKyIero KOHTPOJIS
ycrneBaeMoCTH

Tema 1. KpeautHsliii puck 1 0COOEHHOCTHU €ro OlleHKH | Bompocs! /7151 ycTHOTO onpoca

JUIsL pa3JIM4HbIX 00BEKTOB aHAIN3a

Tema 2. CTpyKTypa KpEAUTHOTO aHAJIN3a Bonpocs! y1s yeTHOrO onpoca

Tewma 3. KpenutHplii aHainn3 6aHKOB Bonpochl mjisi 1UCKycCHUM Ha OCHOBE
3aaHui JUISL CaMOCTOATEIIbHOMN
paboThl

Tema 4. KpeautHeii aHanmu3 HeuHAHCOBBIX | Bompockl st TUCKycCHMM Ha OCHOBE

KOMIIaHHUI 3aaHu TS CaMOCTOSITEJIbHOMN
paboThl

Tema 3. Kpeautnoe MOJIETTUPOBAHUE u | Borpock! miis yctHOro onpoca

XEIKUPOBAHUE

4.2. TUnoBbIe MATEPHAJIBI TEKYIIET0 KOHTPOJISA YCIIEBAEMOCTH 00yYAKOIINXCS
IIpumepsI BOPOCOB AJIs1 YCTHOIO Onpoca mno remam 1 u 2:

1. CyIHOCTb KPEIUTHOTO PUCKA U 1I€JIU KPEIUTHOTO aHAIN3a;

2. Onpenenenus nedoiita U «KKPEAUTHOTO COOBITHS,

3. Pd, lgd, el;

4. Pacyetsl u uMHTepmpeTalii HEKOTOPBIX TOKa3aTelield YpOBHS KPEIUTHOrO pucka (var,

expected shortfall);

S. Hcrounnku nHGOpMany 751 KPEIUTHOTO aHAIIN3A;

6. OCHOBHBIE AaHATMTUYECKHE MTOAXObI U NHCTPYMEHTBIUIS KPEIUTHOTO aHAIN3a;

7. AHanu3 oTpacieBoro pucka u yu4eT OTpacieBbIX 0COOEHHOCTEIH;

8. [IpumeHeHre MaKpOIKOHOMHUYECKUX TT0Ka3aTesel B KpEAUTHOM aHAJIU3e.

9. Jaiite onpeneneHus KpeAUTHOTO aHAJIM3a KaK HAyKH U KaK BHJIa TPAKTHYECKON
NesTeabHOCTH. UTO ABIsIETCS 0OBEKTOM U LENIBbIO0 KPETUTHOTO aHaIu3a?

10.  JlaiiTe onpeneneHuss KpeIUTHOIO PUCKA 3a€MIIHKA U €r0 COCTABIISIOIINX.

11.  IlepeuncianTeOCHOBHBIEPUHIUIIBIKPEIUTOBAHUSAHONPEAECTUTEPOILKPEIUTHOIOAHAIN3aB

uxobecneyeHnu. UToTakoekpeIuTHEIMPUCKOaHKauOTKaKUX PaKTOPOBOH3aBUCHUT?
12. Oxapakrepu3yiHTeOCHOBHBIEBUIBIKPEIUTOBIIOYPOBHIOKPEAUTHOTOPHUCKA.
13.  IlepeunciuTemMeToNblyIpaBICHUSAKPEAUTHBIMUPUCKAMHU.

KakoemecTo3zaHnMaeTKpe AMTHBINAHATN3BCUCTEMEITUXMETOI0B?

14. BuemzakimouaeTcsiconepxaHueKpeIUTHOrOaHaIu3a?

15.  Ilepeuncnute METOIbI KPETUTHOTO aHATH3A.

16.  UYro npencrasiser co0oil cucTeMa mokaszaTenei, 1 KakuM TpeOOBaHHSIM OHA JIOJDKHA
YIOBIIETBOPSITH?




17. Kakue BUIbl 5KOHOMHYECKUX MTOKA3aTENIeH UCIIOIBb3YIOTCS B KPEAUTHOM aHaln3e?
18.  IlepeuunciuTe 1OCTOMHCTBA OyXTadTepPCKONW OTYETHOCTU KaK MCTOYHHMKA HHPOPMALUU

AJId KPpEAUTHOI'O aHAJIM3a.

19. [Tepeunciure METOABI YTEHUS OYXTAITEPCKOW OTYETHOCTH.

20. JlaiiTe XapaKTepUCTUKY TOPU30HTAIILHOTO, BEPTUKAJILHOTO U TPEHIOBOI'O aHAJIN3A.

21. B yem Ha3HaueHWE aHATMTUYECKUX TAOJUI, U KAKOBBI MX PA3HOBUIHOCTH?

22.  HazoBwuTe HEeKOTOpHIE NpaBuiIa 0pOpPMIICHUS aHATTUTHYECKUX TaOIHII.

23. Onumute mMeton Jlenbhu 1 METO MO3TOBOTO MITYpMa.

24, OnuimTe OCHOBHBIC BUJIbI OTHOCUTEIBHBIX BETUYHMH 110 (hOpME U TI0 COACPIKAHUIO.

25. B uem cymnocTh cpaBHeHMI? ONUIINTE UX HA3HAUYECHUE U BUJIBI.

26.  Jlns gero B KpEAUTHOM aHAIU3E UCIIOIB3YIOTCS METOIBI pacueTa KOMILIEKCHOMN OlleHKH?

Onuimure X Ha3HAYEHHUE U JanTe 06I_Hy10 XapaKTCPUCTHUKY.

27. Onummure MeTo CyMM.

28. OnuiuTe MeTo1 CyMMBbI 0aJlIoB.

29. Onummre METO]] CYMMBI MECT. B 4eM ero cxoicTBa U pa3jiudus C METOJ0OM CyMMBI
6asaoB?

30. Onwummre MOIUGHUIIMPOBAHHBIA METOJI CYMMBI 0aJUTOB. B 4em ero nmpeumyIiecTsa nepen

MPOCTBIM METOJIOM CYMMBI 0aJUIOB?

31.  OnumuTe METOJ PaCCTOSTHHIA.

32. OnumuTeMeTo10IeHKNyPOBHSI.

33.  BuemHa3HaueHHMeCPETHUXBEIMYMH, UBKAKUXCIYYasX UCHOIb3YIOTCAPa3HbIEUX (GOPMBI?
34.  Kakuenoka3aTeTuuCIoNb3YIOTCIUISI00paOOTKUPSIOB JTUHAMUKN? Onummrenx,

npuBeanTedopmMyIbpacyeTa.

35.  InA4eroncnoib3yloTCABKPEANTHOMAHAIN3ENHAECKCHI?

36.  Jlns4eroncnosb3yeTcsBKpeITHOMAaHAIN3EMETOANOCTPOCHU s AepeBapeIIeH i,
MBKaKyIOTPYyNITyMETOJOBOHBXOANUT?

37.  Ilepeuncnute OCHOBHBIE IOKA3aTEN KPETUTHOTO KaueCTBa.

I[Ipumepbl BONPOCOB, BLIHOCHMBIX HATMCKYCCHH 10 TeMaM 3-5:
Oco0eHHOCTH KPETUTHOTO aHan3a 0aHKOB;
Oco0EeHHOCTH KPEIMTHOTO aHaIN3a He(DMHAHCOBBIX KOMITAHU;
OcHOBHBIE 0COOCHHOCTH KPETUTHOTO MOJACITUPOBAHUS;

1

2

3

4. MC®O9: conepxaHue U 3HAUEHUE 711 YIPABJICHUS KPEAUTHBIMU PUCKAMU;

5 OcHOBHBIE XapaKTEPUCTUKH U TPUMEHEHNE KPEAUTHBIX AePOITHBIX CBOMOB (cds);
6

Oco0eHHOCTH UCTIOIb30BAaHUS CTPECC-TECTUPOBAHUS U O3K-TECTUHT A,



7. KpeauTtHoe cTpaxoBaHue U €ro UCIoiab30BaHue B Poccuu.

8. IlepeuncinTeMeTOqUKUKPEIUTHOT OAHAIIA3A.
[TokakoMyTIpU3HAKYOHHUKJIACCU(DUIIUPOBAHBI?

9. OxapakTepu3yiTenepeunciIuTeMeToIMKaHaIn3a KPEAUTOCIIOCOOHOCTU3AEMIIIHKA.

B‘IeMI/IXOTJ'II/ILII/IGOTKOMHHGKCHBIXMCTOI[I/IK aHaJII/ISaer,Z[I/ITHOFOpI/ICKa?

10. OnuiuTe METOAMKY KPEIUTHOrO CKOpUHra. B dem ee CXOACTBO C PEHTUHTOBBIMHU
METOINKaMH ?

11. HazoBuTepa3zHoBUIHOCTHKPEAUTHOrOaHAIN3a. Buemuxpazimnune?

12. OxapakTepu3yiTe NPAKTUKY OICHKH WHAMBUAYAJIbHON KPEIUTOCIIOCOOHOCTH Yepe3

npaBwio «mectn Cuy». KakoBsl e€ crom-¢pakropel? IlpoBenute cpaBHEHHE C JAPYTHMHU
MO/JIENISIMU, OCHOBAaHHBIMH Ha KOMILJICKCHOM aHaJIM3e.

13.  Oxapakrepusyiite Mojenb OLEHKH «mpaBuio natu Cu». Yem paHHas MeToAuKa
oTanyaercs ot «ipasuia mectu Cn»? Kakyro MeTonuKy Bbl HaxoauTe 6osee 3pPeKTUBHOMN?

14. Onummre metoguky CAMPARI.

15.  Kaxkwue cBOMCTBa KIIMEHTOB paccMaTpuBatoTcsi B metonuke PARTS?

16.  KakuenokyMeHTBICOJEPKAaTUCXOJHbIETaHHBICUPE3YJIbTaTh KpeIuTHOroaHaim3a?
JlaliTenXKpaTKytoXapakTepUCTHKY.

17.  IlepeunciuTEeHKPaTKOOXapaKTEPU3YHTEKOMILIEKCHBIEMETOAMKIKPEIUTHOTOAHAIH3A.

BuemuxoTiandneoTMeToANKaHaINu3a KPEAUTOCIIOCOOHOCTH?

18.  IIpoananuzupyiite poib HE(PUHAHCOBBHIX KOBEHAHT B OLIGHKE KPEIUTHOTO KadyecTBa
3aeMIIIMKA.
19.  Ilepeuncnure crangapTHbie (PUHAHCOBBIC KOBeHAaHTHI. Kakue Buabl oHM uMeroT? Kakum

o0pa3om TecTupyeTcs ux BbinoiaHeHne? KakoBa ux poJib B KpEAUTHOM J10roBOpe?

20.  TpebGoBaHMs K cUCTEME BHYTPEHHUX KPEAUTHBIX peUTHHTOB cornacHo bazens Il.

IIpumepbl caMOCTOATENbHBIX 32JaHUH 0 TeMaM 3-4:

1. [IpoBeneHne KpeaUTHOTO aHaau3a OaHKa C BBISIBJICHHEM OCHOBHBIX (PAKTOPOB pPHCKA U
OCHOBHBIX MUTUTHUPYIOIIUX (PaKTOPOB HA OCHOBE MPEACTABICHHBIX TaHHBIX;

2. [IpoBeneHue KpeAUTHOTO aHanMM3a HE(UHAHCOBOM KOMITAHUHU C BBISBICHHEM OCHOBHBIX

(bakTOpOB pHUCKa U OCHOBHBIX MUTUTHUPYIOIIUX (AaKTOPOB Ha OCHOBE MPE/ICTABICHHBIX TAHHBIX.
Kpurepun oneHuBaHHus TEKYIIEro KOHTPOJISI
1.1. Tekymuil KOHTPOJIb 3HAaHUHM CTYIEHTOB OOECHEUMBACT ONEPATUBHOE YIIpaBICHUE

y4eOHOM JeSTENHHOCTHIO CTY/ICHTA U TIPOBOUTCS C TENTBIO:
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- COOTBETCTBUSI YPOBHA M KauecTBa IIOATOTOBKH CIELUANINCTa [0CynapCcTBEHHOMY
oOpazoBatensHOMY cTanaapty POCoB yacTu rocyJapCTBEHHBIX TPeOOBaHUI;

- IIPOBEPKU KAUECTBA TEOPETUUYECKUX 3HAHUM 110 TUCIUIUINHE;

- IIPOBEPKM HAJIW4YUs YMCHMM IPUMEHATh IIOJYyYCHHBIE TEOPETHUYECKHE 3HAHWs IIpU
pELICHUH IPAKTUYECKUX 3a/1a4 U BBIIIOJHEHUH JIAOOPATOPHBIX padoT;

- MIPOBEPKH HAUYHS YMEHUN CAaMOCTOSITEILHON paboThI ¢ yueOHOM TUTEepaTypo.

1.2. Tekymuil KOHTPOJIb 3HAHUI CTYAEHTOB INPEIyCMAaTPUBAET CHCTEMATHUYECKYIO IMPOBEPKY
KauecTBa IOJYYEHHBIX CTYACHTAMU 3HAHWM, YMEHMM M HAaBBIKOB II0O BCEM JUCLUIUIMHAM,
M3Y4aEeMbIM B Ka)XKIOM CEMECTPE.

1.3. Tekymmii KOHTPOJIb 3HAHUN CTYJACHTOB MOKET MPOBOJIUTHCSA B (JOpME: YCTHOTO OMPOcCa,
IPOTPaMMHUPOBAHHOTO KOHTPOJIS, MUCHBMEHHOW paboThI, TECTOBOIO KOHTPOJIS, KOHTPOJIHHOMN
paboThl, IPUMEHEHUS PEUTUHIOBOM CUCTEMBbI KOHTPOJISI 3HAHUH U T.1I.

1.4.  Ilpu ycTHOM ompoce BBICTABISETCS OLIEHKA:

o 5 (oTMYHO)- 32 MOJHBIA OTBET Ha MOCTABJICHHBIA BOIMPOC C BKIIOYCHHEM B COJCPKAHUEC
oTBeTa paccka3a (JIEKLMM) HpenojaBaTeis, MaTepualloB y4eOHUKOB, [OIMOJIHUTEIbHON
JUTEpaTyphl O€3 HABOASAIINX BOIIPOCOB;

o 4 (xopollo)- 3a TMOJHBIM OTBET HAa IOCTABJICHHBIA BONPOC B O0BEME pacckasa
(exuu)mpernoaBaTenss ¢ BKIIOYEHHEM B COJIEpKAHHE OTBETa MAaTEPHAIOB YYEOHUKOB C
YETKUMHU MOJIOKHUTEIbHBIMA OTBETAMH Ha HABOJSALLME BOIIPOCHI IPEIIOIAaBATENS;

o 3 (yIOBJIETBOPUTENBHO) - 32 OTBET, B KOTOPOM O3BYYEHO OOJiee MOJOBHHBI TPEOYEMOro
MarepHaa, ¢ MoJ0KUTEIbHBIM OTBETOM Ha OOJIBIIYIO YaCTh HAaBOJSALIMX BOIIPOCOB;

o 2 (HEyImOBJETBOPUTEIBHO) - 3a OTBET, B KOTOPOM O3BYYEHO MEHEE IOJOBHHBI
TpeGyeMoro mMarepuaia Wi HEe 03BYYEHO IVIABHOE B COJIEPKAHUU BOIIPOCA C OTPHULIATEIIbHBIMU
OTBETaMM Ha HaBOJAIIME BOIPOCHI MM CTYAEHT OTKa3ajucs OT OTBeTa 0e3 MpeaBapUTEIbHOIo
00BSCHEHUS YBAKUTEIBHBIX IPUUKH.

1.5. IIporpammupoBaHHBIN KOHTPOJIb 3HaHUH (TECT) MPOBOAMUTCS IO 3apaHee pa3padOTaHHBIM
Y YTBEPKJIEHHBIM LIUKJIOBOM METOINYECKOM KOMUCCUEN 3aaHUSIM U KPUTEPUSM OLICHKH.

1.6. IlucemenHass pa®oTa MOMKET TNPOBOAMUTHCS s TNPOBEPKU 3HAHUM IO OTAENbHBIM
pazgenaM uiau TemaM. [IpoJomKUTENhbHOCTh MUCBMEHHOW pabOThl HE JOJDKHA IPEBBIIATH
MOJIOBHHBI akaieMrueckoro vaca. [lucbMenHast paboTa OlleHHBAETCS IO 5S-0aJUTbHON CUCTEME.
1.7.  KourtponbHas paboTa MPOBOIUTCS 3a CUET BPEMEHH, MPEIYCMOTPEHHOTO Y4eOHBIM
IUIAHOM Ha COOTBETCTBYIOUIYIO JUCIUILINHY.

1.8. Komu4ecTBO ceMecTpOBBIX KOHTPOJBHBIX pabOT, yCTAHOBJICHHOE YYCOHBIMHU TUIAHAMH U
yu4eOHBIMH TpOorpaMMaMH, MOKET OBbITh JOIMOJIHEHO paboTamMH, HE HUMEIOUIMMH CcTaTyca

00s13aTebHbBIX.
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Kpurepun oueHnBaHus JMCKYCCHU

Onenka «OTIMYHOY» BBICTABIISETCS CTYIEHTY, €CIM OH Jal HaydyHO OOOCHOBAHHBIM OTBET Ha
IIOCTaBJICHHBIN BOIIPOC B IIPOLIECCE JUCKYCCUU.
Onenka «XoOpomIO» BBICTABISIETCS CTYIEHTY, €CIM OH Jall yOeAWTENbHBbI OTBET Ha
MIOCTaBJIEHHBIN BOIIPOC B IPOLIECCE JUCKYCCUU.
Ouenka «YIOBJIETBOPUTENIBHO» BBICTABISIETCS CTYAEHTY, €CIM OH Jajl HEJ0CTaTOYHO
000CHOBAHHBII OTBET Ha I1OCTABJIEHHBIN BOIIPOC B IIPOLIECCE TUCKYCCHUH.
Ouenka «HeynoBiIeTBOPUTENBHO» BBICTABIIAETCS CTYJIEHTY, €CJIM OH HE J1aJl HUKAKOT0 OTBETA Ha
JMCKYCCHUOHHBIN BOIPOC.

Kpurepun oueHnBaHus yCTHOI'O OIIPoOca
KaxxnoMy CTyAeHTY BbIIAaeTCs CBOM COOCTBEHHBIH, y3KO COPMYTUPOBaHHBIN Bompoc. OTBET
JOJIKEH OBITh YETKUM U KPaTKHUM, COJIEpKAIIUM BCE OCHOBHBIE XapaKTEPUCTUKH OIMKCHIBAEMOTO
MOHATHUS, UHCTUTYTA, KATETOPHUHU.
[ITxana oueHNBaHHUS:
«OTIM4YHO» - BOIIPOC PACKPBHIT IOJHOCTHbIO, TOYHO OOO3HAYEHBI OCHOBHBIE TIOHATUSA U
XapaKTEPUCTUKHU I10 TEME.
«XOpOoIIO» - BOIPOC PACKPHIT, OJTHAKO HET MOJIHOTO OMUCAHUS BCEX HEOOXOIUMBIX IJIEMEHTOB.
«Y 10BJIETBOPUTEIILHOY» - BOIIPOC PACKPBIT HE IMOJHO, MPUCYTCTBYIOT I'pyOble OLIMOKHU, OJITHAKO
€CThb HEKOTOPOE IIOHUMAaHUE PACKPBIBAEMBIX ITOHATHU.

((HeyI[OBJ'IeTBOpI/ITCJ'IbHO» - OTBCT HA BOIIPOC OTCYTCTBYCT UJIK B LICJIOM HE BECPCH.

5. OueHo4YHbIe MaTEePUAJIbI MPOMEKYTOYHON ATTECTALMM 110 JUCHMUILIIUHE
5.1. ®opma mpoMeKyTOUHOHN aTTECTAllMU B COOTBETCTBUU C YYEOHBIM IJIAHOM - 3aueT C
OLIEHKOI.

[Ipu peanuzauum npomexyrouHoi arrectauuu B OO0/JJOT wmoryr OBITH HCIIOJIB30BAHbI
cnenyromue GOpMBI:

1.¥cto B JIOT - B popme ycTHOro oTBETa Ha TEOPETUUYECKHE BOIMPOCHI M PEIICHUS 3a1ayu
(xeiica).

2. Ilucemenno B CJ/IO ¢ mpokTopuHTOM - B (pOpME MUCHMEHHOTO OTBETa HA TEOPETHYECKUE
BOIIPOCHI U pelIeHus 3a1a4n (Keiica).

3. TectupoBanue B C/1O ¢ NpOKTOPUHTOM.

5.2. OneHoOYHbIEe MaTepPUAJIbI IPOMEKYTOUYHOMH aTTeCTALMN

KomnoneHr ITpomesxyTOUHBIH/KITF0OUeBON

Kpurepmuii onieHuBaHus
KOMIIETEHIINH WHJMKATOp OLIEHWBAHUS

[IKc OC II — 2.4 |CrocobeH TpuUMEHSTh pa3iudHble | BeimomHseT COCTaBJICHUE
Crniocoben MHCTPYMEHTBI KPEAUTHOTO AaHAJIN3a | KPEAUTHBIX PEHUTHHIOB, CKOPHHIOB
aHAJIU3UpyeT u|uisi  O6aHKOB M HEOAHKOBCKHMX | M JOPYI'MX  BHJOB  KPEIUTHBIX
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Komnonent ITpomexyTOUHBIH/KITI0OUEBON .
Kputepuit onenuBanust

KOMIIETCHIIMH VWHJMKATOp OLICHUBAHUS
UHTEPIPETUPYET (UHAHCOBBIX OpraHu3alMi, | OUEHOK, MPUMEHSET HHCTPYMEHTHI
BHEUIHHE U | MOZIETIMPOBATh HKOHOMMYECKHUE | UHAHCOBOIO MOJICIMPOBAaHUS B
BHYTPEHHUE IIPOLIECChl KOMIIAHWHM,  MPUMEHSATH | YIPaBICHUU KOMIIaHUEH;
(baxTopsl OCHOBHBIE HPUHIMIIBI | HCTIONIB3YET B MPO(ECCHOHAIBHON
JIeATEIIbHOCTH KOPIOPaTUBHOI'O  YIPABJICHUS U | JESATEIBHOCTH IIPUHLIMIIBI
OpraHu3anui, @DenepalbHbIE M MEXAYHApOAHBIE | yCTOMYHUBOIO pa3BUTHS "
OLICHUBAET CUCTEMBI | CTAHAPThI ayJIUTOPCKOM | KOPIIOPATUBHOU COLIMAJIBHON
BHYTPEHHETO JESATEIIBHOCTH B IIPOLIECCE | OTBETCTBEHHOCTH; UCIIOJIb3YET
KOHTPOJISL ¥ | GyHKIMOHUPOBAHUS KOMITAHUH ayIUTOPCKUE  CTaHAAapThl  IpU
yIpaBICHUS OpraHu3aluu ayJIMTOPCKON
Ou3HEC-pUCKaMU B IIPOBEPKHU

IENSX BBISIBICHUS U
OIICHKH PHUCKOB
CYIIIECTBEHHOTO
UCKKCHUS
(¢brHaHCOBOM
OTUYETHOCTHU
[IKe OC II — 2.5
Crniocoben
aHAJIM3UPOBATh,
UHTEPIPETHPOBATH
u OLICHUBATh
¢uHaHCOBOE
COCTOSIHUE
YKOHOMHUYECKOTO
areHTa

5.3. TunoBblie OLICHOYHBIC MaTEePHAJIbI l'[pOMe)KyTO‘IHOﬁ aTTeCTallun

Cnucox BOIIPOCOB 1JIA MOATOTOBKH K 3a4€Ty € OLIEHKOM

1. CymHocTh KpEAUTHOTO PUCKA U LENH KPEIUTHOIO aHAIN3a;
2. KpenuTHblil pUCK B peryisTOpHBIX TpeOoBaHUX (Oa3enbckue cTaHnapThl, HOpMaTuBbl 1B

P® u np.);

~ow

Pd, lgd, el;

o

expected shortfall);

©ooNe

peLIeHuN;

11.
12.
13.
14.
15.
16.

Pa3znoo6pa3zue onpeneneHuii aedonra u «KpeJUTHOTO COOBITUSY;
PacueTsl W uWHTepHpeTalMM HEKOTOPHIX IOKa3aTeled YpOBHS KpeIuTHOro pHcka (var,

Pa3Huna Mex1y KpeIMTHBIM PUCKOM KOHTpPAreHTa M €ro OTAEIbHBIX 0053aTeNIbCTB;
KpenuTHble peUTHHIY, CKOPUHTH U IPYTHe BUbI KPDEIUTHBIX OLEHOK;

HcTounnku nHGOpMAaLUH JUIsl KPEAUTHOTO aHaN3a;
BaxxHOCTh TEKyllero MOHUTOPHHIAa M JE€HCTBEHHOW CHCTEMbI KOHTPOJISI M BepU(UKAILMU

. OCHOBHBIE aHATTUTUYECKHUE MOIXO0Abl U HHCTPYMEHTHI KPEIUTHOTO aHAJIU3a;
AHann3 oTpaciieBOro pucka U yueT OTpaciieBbIX 0COOCHHOCTEN;
[IprumeHeHrne MaKpOAIKOHOMHYECKUX MOKA3aTeNIel B KPETUTHOM aHaJIU3E;
OreHka onepamoHHOT0 MPOGUIIS U €r0 COCTABISIONINX;

Onenka MHAHCOBBIX MOKa3aTeNCH;
JlnHamuyeckuii OajaHC KaueCTBEHHBIX U KOJIMUYECTBECHHBIX ITOKa3aTeek;
Yuer BHELIHEN TOAIEPKKH;
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17. OcoGeHHOCTH KPEAUTHOTO aHalIn3a OAHKOB;

18. OcobeHHOCTH KPEIUTHOTO aHAIN3a HE(PUHAHCOBBIX KOMITAHUH;
19. Buasl KpeIUTHBIX MOJIEIICH;

20. Bnustnne MCDQO9 na ynipaBiieHUe KpeAUTHBIMU PUCKAMU;

21. OcHOBBI KpeTUTHBIX 1ePOATHBIX CBOMOB (cds);

22. OCHOBBI CTPECC TECTUPOBAHUS U OIK-TECTUHTA;

23. KpenuTHoe cTpaxoBaHKe U €r0 UCIONIb30BaHue B Poccuu.

IIpouenypa npoBeaeHusi 3a4eTa ¢ OLEHKOMI

ATTecTaliOHHbIE MCHBITAHUS HPOBOAATCS IIPENOJaBaTeiIeM, BEIyLIIMM JICKIIMOHHBIC
3aHATUS 110 TaHHON JUCIHILIIHHE.

Bo Bpems aTTecTallMOHHBIX HCHBITAaHUN OOy4arommuecss MOTyT TIOJb30BATHCS
porpaMMoil yueOHOW AMCHUIUIMHBL, a TAaKXKe C pa3pelIeHus] MPeroiaBares KalbKyJIITOPaMu.
Bpems moaroToBku OTBeTa MpH Clave 3aueTa ¢ OLEHKOH B yCTHOH (hopMe JOIKHO COCTaBIIATH
He MeHee 20 MUHYT (TI0 KeJTaHUIO O0yYaroIIerocsi OTBET MOXET OBITh TOCPOYHBIM). Bpems
oTBeTa — He Oonee 15 MunyT. [Ipn MOATOTOBKE K YCTHOMY 3a4€TyIK3aMEHYEMBbIH, KaK MPaBHIIO,
BEJIET 3allliCH B JIUCTE YCTHOTO OTBETa, KOTOPBIM 3aTeM (IO OKOHYAHWM 3a4eTa) CHAeTCS
9K3aMEHATOPY.

[Ipy mpoBeAeHHMHM  YCTHOTO  3a4yeTa’K3aMEHAIIMOHHBIN  Owier  BBIOMpaeT cam
9K3aMEHYEMBIIl B CIIydyailHOM MOpsake. DK3aMeHAaTopy IIpPEelOCTaBIseTCs IIPaBO 3a/aBaThb
00YyYaroUIMMCS JTOTIOJTHUTENBHBIE BOIPOCH B paMKax MPOrpaMMbl JUCHUIUIMHBI TEKYIIETO
CeMecTpa, a TaKKe, IOMUMO TEOPETUYECKUX BOIIPOCOB, AaBaTh 33Jau, KOTOPBIC M3Y4AIUCh Ha
NpakTU4eckux 3aHATusAX. OIlleHKa pe3yabTaToB YCTHOTO —aTTECTAI[MOHHOTO HCIIBITaHUS
00BsBIIICTCS OOydJaromIMMcs B JEHb €ro IMpoBeAeHWs. [Ipu MpoBEIeHWH YCTHOTO 3a4eTaB
ayJUTOpUU MOTYT OJHOBPEMEHHO HAaxXOIMTbCi HE Oosee mecTH Hsk3amMeHyromuxcs. [lo
OKOHYaHHM OTBETa Ha BONPOCHl OWJEeTa 5K3aMEHATOp MOXKET 3aJaTh HSK3aMEHYEMOMY
JIOTIOJTHUTEIIFHBIE U YTOYHSIOIINE BOMPOCH! B Mpe/esiaX yueOHOro MaTepualia, BHIHECEHHOTO Ha
3a4er.

Kpurtepuu u mkajna oueHuBaHust

Kpurepun oneHuBanus Onenka

JleMoHCTpHUpyeT Ha BBICOKOM YpOBHE 3HaHHe W (popmupoBaHuE | 5 (OTIMYHO)
HaBBIKOB KPUTUYECKOTO aHANIN3a, a TaKke (POPMHUPOBAHUE HABBIKOB
CUCTEMHOTO moaxonaa VTS 000CHOBaHUA CcOOCTBEHHON
IPaXXAAHCKOW U MUPOBO33PEHUYECKON TO3UIIMH.

JleMoHCTpHpYyeT Ha XOpoIIeM YpOBHE 3HaHHMe U (opMmupoBaHuE | 4 (XOpPOIIO)
HABBIKOB KPUTHUYECKOT'O aHAJIN3a, a Takke (JOpMHUPOBaHHE HABBHIKOB
CUCTEMHOI0  Mojaxoja  Jaias  OOOCHOBaHMS  COOCTBEHHOM
IPAXKIAHCKOW U MHUPOBO33PEHUYECKON MTO3HIINH.

JleMOHCTpHUpYeT Ha HHU3KOM YypOBHE 3HaHME M (opmupoBaHue | 3 (YIOBIETBOPUTEIHHO)
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HaBBIKOB KPUTUYECKOTO aHAJIN3a, a TAaKXKe (POPMHUPOBAHUE HABBIKOB
CUCTEMHOTO moaxonaa VTS 000CHOBaHUA COOCTBEHHON
I'PAKIAHCKOW U MUPOBO33PEHUYECKON MTO3HULIMH.

He pemoHcTpupyer (opMupoBaHHE HAaBBIKOB KPUTHYECKOIO | 2 (HEYJOBJIETBOPUTEIHHO)
aHanmu3a, a Takke (HOPMUPOBAHHE HABBIKOB CHCTEMHOIO TOIXO0Ja
JUIs 000CHOBaHUS COOCTBEHHOM IpaX1aHCKOU "
MHUPOBO33PEHYECKON IO3ULIUU.

IxaJyia oneHuBaHNA.

OneHka pe3yinbTaToB IPOU3BOIUTCS Ha OCHOBE OailiibHO-peiiTuHroBoi cuctemsl (bPC).

Ucnonb3zoBanue bPC ocyiiecTBigeTcss B COOTBETCTBUU € MPUKaA3oM OT 28 aBrycra 2014
r. Nel168 «O npumeHeHnH 0auIbHO-PEUTUHIOBOM CUCTEMBI OLIEHKH 3HaHUH cTyaeHToB». bPC no
JTUCIUIUIMHE OTpa)KeHa B CXEME PacueTOB PEUTHHIOBBIX OalIOB (Jlaiee — CXeMa pacyueToB).
Cxema pacyeToB chopMupoBaHA B COOTBETCTBMM C Yy4YeOHBIM IUTAHOM HaIpaBIICHUS,
corjacoBaHa ¢ pyKOBOJUTEIEM Hay4yHO-0Opa30BaTEIbHOIO HANpaBJICHHUs, YTBEP)KIEHA JIEKAHOM
dakynpTerTa.

Cxema pacyeToB JOBOJIUTCS JO CBEJECHUS CTYIEHTOB Ha MEPBOM 3aHATHUU IO JAHHOMN
JUCLIUIUIMHE U SBJISIETCS COCTABHOM 4YacThi0 paboueil mporpaMmbl JTUCHUIUIMHBI U COJEPIKUT
MH(GOPMALIMIO 110 U3YYEHHUIO TUCHUIUIMHBI, YKa3aHHylo B [lonoxkenun o 6amibHO-pEHTHHTIOBOM
cCUCTEeMe OLIeHKH 3HaHu# oOyyatouuxcsa B PAHXul'C.

[Ipy HaKONMUTENbHON CHUCTEME OLICHHBAHUS PE3YIbTATOB OCBOEHUS TUCIUIUIUHBI C
ucnosp3oBaHueM BPC B0O3MOXXHO MONy4deHHME 3adeTa MO pe3yjbTaTaM TEKYIIEro KOHTPOJIS
(«aBTOMAaTUYECKN») O€3 TPOXOKACHUS TPOMEKYTOUHOM aTTecTaIiy.

ATTecTanus MOXKET IPOBOAUTHCS KaK B BUJIE 3CCE, TAK U B BUJIE TECTUPOBAHUS B CUCTEME
LMSMoodle.

Ha ocnoBanuu mn. 14 Ilonoxenuss o OayIbHO-PEUTHHIOBOM CHCTEME OLIEHKM 3HAHWUM
oOyuaromuxcsit B PAHXul'C B uHcTUTYTE mpuHATa CleAyromias HIKkajga MepeBoAa OLEHKU W3
MHOTOOANIbHOW CUCTEMBI B IS TUOAIIBHYIO:

Tabmuma
KoanuectBo 6an10B Ouenka
NMPONKCHIO OykBoii
96-100 OTIMYHO A
86-95 OTJINYHO B
71-85 XOPOIIIO C
61-70 XOPOIIO D
51-60 YIOBJIETBOPHUTEIHEHO E
0-50 HEYJOBJICTBOPUTEIHEHO EX

6. MeToauyeckue MaTepuajbl M0 OCBOCHUI THCHUILINHBI

JAuckyccnu (00CyKaeHus)

Jluckyccust mpeactaBisieT co0oil oOcyxkaeHue 3agaHHONW TeMbl. TpelyeTcsl MposBUTH
JOTUKY W3JIOKEHUS MaTepuana, IMpeICTaBUTh AapryMEHTAllMI0, OTBETUTb HA BOIPOCHI
YY4aCTHUKOB JUCKYCCHHU.
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VYyactBys B JAMCKYCCHU CTYIEHTaM, CIEIYeT BBICKAa3bIBaTbCI CBOOOJHO U OTKpPHITO, HE
OTJISIIBIBASICh HA aBTOPUTETHI U YCTOSIBUIMECS MHEHUS, KpUTHYHO OLIEHUBATh pacCMaTpUBAaEMbIi
MaTepuain, yKa3blBaTh Ha HEYETKO WM HEMOHSATHO CGOpPMYIHMPOBAHHBIE MO3UIUH,
MPOTUBOPEUMS, 3aMEUCHHBIC MPU O3HAKOMJICHUU C T€M WJIM MHBIM HCTOYHUKOM HMH(OpMAIUU.
[Ipu sTOM KpuUTHKa JOJKHA OBITh apPryMEHTHPOBAHHOW W KOHCTPYKTHBHOH. CTyaeHTy
HE00XO0/IMMO BBICKA3aTh UMEHHO COOCTBEHHYIO TOUKY 3PEHUS, CBOE COTJIacue UM HECOrIacue ¢
UMEIOUIUMUCS TO3ULUSAMU M BBICKAa3bIBAHUAMU IO JaHHOMY Bompocy. Jluckyccuss He
MpeAnojaraeT MPOCTOTO HU3JIOKEHUS TOJYYCHHBIX CBEJICHUNU. Y4acTue B JIUCKYCCUM OBITh
JOJI’KHO OBITH OCHOBAHO Ha MPEIBAPUTEIHLHOM U3YYEHHH 00CYK/1aeMOro BOIIPOCa.

[Tpu MoAroTOBKE K ITUCKYCCUU HEOOXOIMMO BHUMATEIHHO MPOYHUTATH BOMPOC M MOATOTOBHUTH
apryMEHTUPOBAHHbBIE CYXKICHHUS.

Onpocbl

YcrHbBIE OIIPOCHI TMPOBOIAATCA BO BpPCMA MPAKTUUCCKHUX 3aHSTUN W BO3MOXKHEI npu
NPOBEJCHUN 3a4eTa B KayecTBE JIONOJHUTEIBHOTO HCHBITAaHUS MPU HEIOCTATOYHOCTH
PE3YyJIbTAaTOB TCCTUPOBAHUA W PCHICHUA 3aJaydu. BOHpOCLI omnpoca HC JOJUKHBI BBIXOIUTH 3a
paMKu OOBABIICEHHOW JAJISi JAHHOTO 3aHSATHUS TEMBbl. Y CTHBIE OMPOCHI HEOOXOAMMO CTPOUTH TaK,
YTOOBl BOBJIEYb B TEMY OOCYXJEHHUS MAaKCUMaJbHOE KOJIMYECTBO OOYy4aroUMxcs B TPYIIIIE,
MPOBOAUTH MapalljieNid C YK€ MPOWICHHBIM y4eOHBIM MaTepHaJoM JaHHON NHUCUUIUIMHBI U
CMCXKHBIMU KypCaMH, HAXOAWTb YAAUYHBIC IPHUMEPHLI U3 COBpeMeHHOf/’I ﬂeﬁCTBHTeHLHOCTH, qTo
yBeMYuBaeT 3PPEKTUBHOCTh YCBOCHUS MaTepHalia Ha aCCOMAILIUSX.

OcHOBHBIE BOIIPOCBHI AJid4 YCTHOI'O OIpocCa AJO0BOAATCA 40 CBCACHHA CTYACHTOB Ha
MpebIAYIIEeM MPAKTHYECKOM 3aHATHH.

IIncrmennrie OIMIPOCHI MO3BOJIAKOT HNPOBCPUTHL YPOBCHL IMOATOTOBKH K IIPAKTUYCCKOMY
3aHATHIO BCEX 00YYAIOIIUXCS B TPYIIIE, IPH 3TOM OCTaBIIss JOCTATOYHO Y4eOHOTO BPEMEHHU IS
WHBIX (OPM IEIAarormuecKoi NesATEIHPHOCTH B paMKaxX JAaHHOTO 3aHATHsS. [IMchbMeHHBIN OJwll-
OTPOC MPOBOAUTCS 0€3 MPeAYNPEKICHHS, YTO CTUMYIHPYET 00yUJaroUXcs K CHCTEMaTHYECKOU
MOJTOTOBKE K 3aHATHSIM. BOIIPOCH! 715 orpoca roToBSATCS 3apaHee, (GOpMYITHPYIOTCS Y3KO, Ta0bI
oOydaromuiicss UMen OOBEKTUBHYIO BO3MOXXHOCTH MOJHOIEHHO €ro OCBETUTH 32 OTBEACHHOE
BpeMs

[TuceMeHHBIE OMPOCH 11eJeco00pa3HO MPUMEHSATh B LENSX MPOBEPKH YCBOSEMOCTH
3HAYUTENILHOTO 00beMa y4eOHOro mMaTepualia, HallpuMep, BO BpeMs MIPOBEACHUS 3aueTa, KOoraa
HEO0OXOUMO MTPOBEPUTH 3HAHUS CTYIEHTOB IO BCEMY KYpCY.

[Ipu omeHke OMpPOCOB aHaIM3y IMOJUICKUT TOYHOCTh (OPMYITHPOBOK, CBSI3HOCTH
U3TI0KEHUSI MaTepuana, 000CHOBAHHOCTbh CYKJICHUH.

CamocTrosiTeIbHBIC MPAKTHYECKHE (PACYCTHO-AHAJIUTHYCCKHE) 3aJaHHUSA

Pemienne pacueTHO-aHANUTUYECKHUX 33JaHUH OCYLIECTBISETCA OOYYArOIUMCS C LIETIbI0
OPOBEPKM  YPOBHS  HABBIKOB  (BJaJEHUI) 1O  KPEOJUTHOMY aHalIM3y  KOHKPETHOH
(¢uHaHCOBOI/HE()MHAHCOBOW OpraHU3aIUH.

D¢ (HeKTUBHBIM MHTEPAKTHBHBIM CIIOCOOOM pEIIeHUs 33/1ad SIBJISETCS COMOCTABICHHS
pe3yabTaTOB aHAIM3a OJHOIO 3aJaHMsI JByMs U 00Jie€ MaJIbIMK IPYNIIaMu 00y4aromuXcs.

IIpn oueHke pemieHHs 3a4ad AHAIM3UPYETCSd IMOHMMAHUE CTYAEHTOM KOHKPETHOMU
CUTyalluu, MPaBUIBHOCTh NPUMEHEHUS HOPMATHUBOB, CIIOCOOHOCTH OOOCHOBAaHHS BbIOpaHHOM
TOYKH 3pEHus1, IITyOrnHa MpopaboTKH MPaBONPUMEHUTEIBHOTO MaTeprana.

CaMOHOIlFOTOBKa K IPAKTUYCCKHUM 3aHATUAM

HpI/I IMOATOTOBKE K MPAKTHYCCKOMY 3aHATUIO HGO6X0)II/IMO IIOMHHUTH, YTO Ta WJINW HHasA
JUCLIUIUINHA TECHO CBSI3aHA C PAaHEE M3y4aeMbIMM JUCLUILIMHAMU. bojee Toro, NMEHHO CHHTE3
IMMOJIYYCHHBIX paHEC 3HAHUHA W TEKYHIETO MaT€puaia A€JIacT IMOATOTOBKY pe3YHBTaTHBHOﬁ n
BCECTOPOHHEH.
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Ha ceMuHapckux 3aHATHSAX CIAyLIaTeNb JTOJDKEH YMETh MOCIE0BATEIbHO U3JIaraTh CBOU MBICIH
Y apryMEHTUPOBAHHO MX OTCTaUBAaTh.

Jlist nocTrKeHUs 3TOH e HEOOXOAUMO:

1) 03HaAKOMUTBCSI C COOTBETCTBYIOIIEH TEMOU MPOTrpaMMbl TUCHUILIUHBL;

2) OCMBICIIUTD KPYT U3y4aeMbIX BOIPOCOB U JOTHUKY UX PACCMOTPEHUS;

3) U3y4YuTh PEKOMEHOBAaHHYIO JINTEPATYPY MO IAHHOU TEME;

4) TIaTeNbHO U3YYUTD JICKIIMOHHBIN MaTepual;

5) 03HaKOMUTHCS C BOIPOCAMH OYEPEAHOI0 CEMUHAPCKOI0 3aHSTHS;

6) IOArOTOBUTH KPAaTKOE BHICTYIUICHHE MO KaKJOMY M3 BBIHECEHHBIX HAa CEMHHAPCKOE 3aHSTHE
BOIIPOCY.

W3ydyeHre BOMPOCOB OYEepeAHON TeMbl TpeOyeT TIIyOOKOTro YCBOCHHSI TEOPETUYECKUX
OCHOB  JUCHUIUIMHBI, PACKPBITUS CYHUIHOCTH OCHOBHBIX SKOHOMHUYECKHX KaTEropui,
npoOJIEeMHBIX acCHEeKTOB TeMbl M aHanu3a QakTuyeckoro Marepuana. [lpu mnpeseHtanuun
Marepuaia Ha CEMHHAPCKOM 3aHATHUM MOXHO BOCIOJIb30BAThCS CIIEAYIOUIUM aJrOPUTMOM
U3JI0’KEHUSI TEMBI: OIPE/ICTICHUE U XapaKTepUCTUKA OCHOBHBIX KaTeTOPUH, SBOJIIOIHS MIpeIMeTa
UCCIICIOBAaHMs, OLIGHKa €ro COBPEMEHHOI'O COCTOSIHUS, CYIIECTBYIOUIME IPOOJIEMBI,
MEPCIIEKTUBBI PA3BUTHSL.

7. Y4ueOHasi JuTepaTtypa M pecypchbl HHGOPMAIMOHHO-TEJEKOMMYHMKANMOHHON ceTH

"UnrepHer"

7.1. OcHOBHasLTUTEPATYpA.
1. J. Hull, 2018: Risk Management and Financial Institutions. Wiley.

2. A.M. Malz, 2011: Financial Risk Management: Models, History, and Institutions. Wiley.
3. [TomazanoB, M. B. YnpaBneHue KpeauTHBIM PUCKOM B OaHKe: MOAXOJ BHYTPEHHHUX
peiituHroB (TMBp) : TpakTU4eckoe mocodbue ans By3oB / M. B. IlomazaHoB ; mox HaydHOM
penakmueit I'. . [lenukaca. — 2-e u3., nepepad. u gon. — Mocksa : UznarensctBo FOpaiit,
2020. — 292 c¢. — (Boicmiee ob6paszoBanme). — ISBN 978-5-534-12361-6. — Tekcr
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7.3. HopmaTuBHBbIE IPABOBbIE JOKYMEHTHI M HHAS IPaBOBasi HHGOPMALHS.

1. Koncrurynus Poccuiickoit denepanuu.

2. Yxa3anus u nonoxenus LlearpansHoro banka Poccuiickoit ®enepanm 3883-y, 3752-y,
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IIporpaMMHble, TEXHHYECKHE U YJIEKTPOHHBIE CPEACTBA 00yUYeHHs] H KOHTPOJIS 3HAHMIA.

NoakownE

AYI[I/ITOpI/II/I OCHAIICHbI KOMIIBKIOTEPOM C BBIXOAOM B MUHTCPHCT.
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