Lokyvment noanMupACTEPCTBO HAYKMOM BhICIIero oOpasoBaHust Poccuiickoit deneparuu

NUHbo :
%ﬁ% € rOCYIapCTBEHHOE OIOKETHOE QOpa30BaTEIbHOE VUPEKIEHUE BBICIIIETO
®K1Oo: ékm%}%gﬁwona%%ﬂ p A p yapexn

non@0pazeBanus «PocToBCKUH rocy1apCTBEHHbIN PKOHOMUYECKUH yHUBepeuteT (PMHX)»

[arta nognucanus: 19.08.2024 14:54:29
YHUKanbHbI MPOrpaMMHbIA KIKOY:
c098bc0c1041cb2a4cf926cf171d6715d99abae00adc8e27b55cbele2dbd7c78

YTBEPX/IAIO
Jupektop MHCTUTYTa MarucTpatypsl
HNBanoBa E.A.

«03» urons 2024r.

Pabouasi nporpamMma Ay CHUNIHHBI
Cucrema pucKk-MeHeI)KMeHTa B 0aHKaxX

Hanpasnenue 38.04.01 DxoHomuka
Maructepckas nporpamma  38.04.01.16 "banku u 0aHKOBCKas 1€ATEIBHOCTD"

Jlist mabopa 2024 roga

KBanudukanus
MarucTp



KA®EJIPA banxkoBckoe aeso

Pacnpenenelme YacoB TUCHUILIMHBI IO KypcaM

Kypc 1

Bun 3ansaruii Vi PIl Hroro
Jlexuun
TIpakTuyeckue 8 8 8 8
HWroro ayn. 14 14 14 14
KonrakrHas paboTa 14 14 14 14
Cam. pabora 121 121 121 121
Yackl Ha KOHTPOJIb 9 9 9 9
HUtoro 144 144 144 144

OCHOBAHMUME

Y4eOHBIi TUTaH YTBEPXKIEH YIEHBIM COBETOM By3a oT 26.03.2024 mpoTokom Ne 13.

[TporpamMmy coctaBui(u): K.3.H., noueHT, [amupo W.E.
3aB. kaenpoii: 1.3.H., mpodeccop Cementora O.T".

MeTomu4eckiM COBETOM HaIlpaBJICHUS: 1.3.H., podeccop, Huopoxxkuna JI.H.



1. HEJIX OCBOEHUSA JUCIHUTIINHBI

1.1{Lenn muCUMIIMHBL: pa3BUTHE 3HAHUH U YMEHHH Y MarucTpaHTa B U3y4eHHH KIacCU(HUKALK PUCKOB, METOJJOB aHAJIM3a PUCKOB
HEONpEIEJICHHOCTH; BEIpa00TKa HABBIKOB YIPABJICHHUS pUCKaMU B chepe OAaHKOBCKOTO pUCK-MEHEPKMEHTA

2. TPEBOBAHUA K PE3YJIBTATAM OCBOEHUSA JTUCITUIIJINHBI

YK-3:Cnioco0eH opraHu30BbIBaTh U PYKOBOAUTH Pa00Toii KOMaH/Ibl, BIPA0aThIBasi KOMAHIHYIO CTPATETHIO IUIsSl IOCTHKEHUS
MOCTABJIEHHOH eI

MK-5:CnocofeH ucnoab30BaTh M AHAJTU3HPOBATH Pa3IUYHbIEe HCTOYHMKH HHGOPMALMH B LeJIAX YNPABJIeHHS PHCKAMHU U
J0XOAHOCTHIO NOPTQesisi KOPNOPATHBHBIX KPEAUTHBIX NPOAYKTOB 0aHKa

IIK-3:Cnoco6en pa3padaTpiBaTh BAPHAHTHI YIIPaBJIeHYECKUX PellleHU B AesiTeIbHOCTH Ka3HaveiicTBa 0aHKa JJ1s1 LeJiel
ynpasJjieHHs1 0aHKOBCKHMH PUCKAMH: JHKBUAHOCTH, BAJTIOTHBIM U NPOLEHTHBIM

MK-1:Cnoco6eH mpuMeHSITh HAYYHbIe KOHIETIINHA U METOIbI HCCIe0BAHNS TeHAeHINA Pa3BUTHS GAHKOBCKOT0 CEKTOpa 1
(puHAHCOBBIX PBIHKOB /I 000CHOBAHNS pellleHUI 0 YNPAaBJIeHHIO 1esITeJIbHOCTHIO 0aHKA M ero moapasesieHui

B pesyabTaTe 0cBOCHMS IMCIMILIMHBI 00YYaKOIIMIics JOJIKEeH:

3HaTb:

TEOPETUYECCKIE OCHOBBI HCCIIEIOBAHMsI KOMaH/IHOM cTpareriu (CooTHeceHo ¢ nuaukaropom YK- 3.1);

TEOPETUYECKIE OCHOBBI HCCIICIOBAHMUS PUCKA, A TAKXKE TEPMHUHOJIOTHIO AUCIIUILIHHEI JUIS IPAaKTHYECKOT0 UCTIOIB30BaHNUS B TaJlbHEHIIICH
podecCHOHaTBHOM AEATENBHOCTH (COOTHECEHO ¢ MHAnKaTopom I1K- 1.1);

THUIIOBBIC PHEMBI MOJICIIMPOBAHHMS U H3MEPEHHUS PUCKA B IIPOIIecce MPUHATHS PEIeHUH (COOTHeceHo ¢ nHanKartopoM I1K- 3.1);

HCTOYHHUKA HH()OPMALINH [T OLICHKH YPOBHSI OAHKOBCKHUX PHCKOB H JIOXOJHOCTH MOPT(hENs KOPIOPAaTHBHBIX KPESAUTHBIX MIPOIYKTOB OaHKa
(cootHeceHo ¢ nHauKaTopom I1K- 5.1)

YMeTb:

OpraHM30BaTh KOMAHIHBIM MPOIIECC MCCIIEMOBAHMS (COOTHECEHO ¢ HHANKaTopoM YK- 3.2);

KPUTHYECKHU OIICHHBATH CYIIECTBYIOIINE MMOIXO/IbI K YIIPABICHUIO OaHKOBCKUMHU PUCKaMH (COOTHECEHO ¢ uHauKaTopom ITK-1.2 );
aHAJIM3UPOBATh KPEAUTHBIE PUCKH KOMMeEPUECcKOoro 6aHka U 00pabaThIBaTh pe3ylIbTaThl aHAM3a U OLIEHKH PUCKA, HCIIOJIB30BATh UX B CBOCH
paboTe IpU NPHHITHH YIIPABICHIECKAX penieHnii (cooTHeceHo ¢ nHaukaTopom I1K- 3.2);

AHAJIM3UPOBATH KAKUE€ BO3MOKHOCTHU U YI'PO3bI TAUT HCONPCACICHHAA BHEIIHAA Cpeaa AJId JOXOAHOCTH HOpT(l)eJ'I?I KOPIIOpaTHUBHBIX
KPEIUTHBIX MPOAYKTOB OaHKa (CooTHeceHo ¢ nHaukaTopom ITK- 5.2)

Baaaertn:

BBIPAOOTKHM KOMAaHIHOM CTPATETHU HCCIIeIOBaHUs (COOTHECEHO ¢ MHAnKaTopoM YK- 3.3);

03HaKOMJICHHS C HOBBIMH ITOJIXOaMH B 00JTaCTH PUCK-MEHEPKMEHTa, a TAakKe MpaBIIIbHAS HICHTH(HUKAINSA PUCKOB (COOTHECEHO C
uraukaropom ITK- 1.3);

OLICHKH aHAIII3a TUIIOBBIX PHCKOB (BAJFOTHOTO, IPOIIEHTHOTO, OTIEPAIIIIOHHOTO PHCKa M PUCKA TMKBHIHOCTH KOMMEPIECKOro OaHKa)
(cootHeceHo ¢ nxaukaTopom I1K- 3.3);

MOJICITHPOBAHHS U IPOTHO3UPOBAHHUS PA3BUTHS PHCKOBBIX CUTYyaInil B 0aHKOBCKOM AEATEIBHOCTH, B LETAX YIPABICHHS PUCKAMH H
JIOXOJHOCTBIO MOPT(EIIsi KOPIIOPATUBHBIX KPEAUTHBIX MPOAYKTOB OaHKa (cooTHeceHO ¢ nHaukaropom I1K-5.3)

3. CTPYKTYPA U COJEPKAHUE JTUCITUIIJINHBI

Kon HaumenoBaHue pa3/iesioB U TeM /BUJA 3aHATUS/ Cemectp / | YacoB Komnerten- Jlutepatypa
| 3AHATHA Kvpe MM

Pazgen 1. «Teopernyeckue 0OCHOBBI YIIPABJIEHUS
0aHKOBCKHMU PHCKAMMI»

11 Tema 1.1 «Puck B AeTeIbHOCTH KOMMEPUYECKOTO OaHKa» 1 2 [K-1 IIK-5 JI1.1J11.2 J11.3J12.3
J12.4J12.5 J12.6 JI2.7
Konnenmuu pucka 1 HeonpeaeIeHHOCTH B COBPEMEHHO J12.8
HayKe.

[TpobGneMbl U3MepeHUs pUCKa B SKOHOMHUYECKOH HayKe.
[Tpunnune! knaccuUKaMy 1 BUIBI PUCKOB B KOMMEPYECKOM
OaHke.

Poutb pucka B fiestenbHOCTH OaHKa.

Pacuer nokasareneii pucka. /Jlex/




1.2 Tema 1.4 «MeTozp! ynpaBiieHHst 0aHKOBCKUMH PUCKAMID) MK-1 ITK-3 TIK- | JI1.1 JI1.2 J11.3J12.3
N36exaHne 1 TJMMATHPOBAHUE PUCKOB. 5 J12.4 J12.5 J12.6 J12.7
CrpaxoBaHUe U XEKUPOBAHUE PUCKOB. J12.8
®dopmMupoBaHKE 1ETIEBBIX PE3EPBHBIX (POHIOB OAHKOM.

Meron quBepcudukanuy onepanuii 6aHka.

Pacnipenenenust pucKoB Cpeay YIaCTHUKOB CIEIKH.
OrpaHudeHle 3KOHOMUYECKOH cBOOOIbI KOHTPAareHTOB OaHKa
/JTex/

13 Tema 1.1 «Puck B 1eST€NbHOCTH KOMMEPUYECKOTO OaHKa» IK-1 TIK-3 TIK- | JI1.1 J11.2 J11.3J12.1
CemuHap 5 VK-3 J12.2J12.3 J12.4 J12.5

Konnenmmu pricka 1 HeonpeAeIeHHOCTH B COBPEMEHHOM
HayKe.

ITpoOeMbl U3MepeHHs pUCKa B 3KOHOMHUYECKOW HayKe.
ITpuHIMITEl KJIacCH(BHUKAIIMN M BUABI PHCKOB B KOMMEPYECKOM
OaHke.

Poub pucka B JeSITETBHOCTH OaHKa.

CO6op Ha caiiTax 0AaHKOB JIaHHBIX, HEOOXOJUMBIX JIJISl pacyera
peHTa0eIbHOCTH aKTHBOB 32 6 JIeT.

Pacuer mokasareneii pucka st 3a1aHHBIX OaHKOB.

Tema 1.2 «OCHOBBI pUCK-MEHEIKMEHTa B OaHKax» CeMHHAp
OCOOCHHOCTH MPUHATHA YIIPABICHYECKUX PEIICHUN B
YCIIOBHSAX PHCKOB.

Kputepuu npuHsTHS pelieHHs B YCIOBHAX ONPEACICHHOCTH U
pHCKa.

Lenb, 3a1a4u ¥ poOJIb PUCK-MEHEPKMEHTa B KOMMEPYECKOM
OaHke.

OpraHu3zanys pUCK-MeHEPKMEHTa B KOMMEPYEeCKOM OaHKe.
Pas6op KelicoB U JICNOBBIX CUTYAIUH C UCTIOJIb30BAHUEM
METO0B TEOPHH UTD.

OOcyXIeHue yIpaBIeHYECKUX TUIEMM: «PUCK —
JIOXOZIOHOCTBY, «JIMKBUAHOCTB — JOXOJHOCTBY.

Tema 1.3 «Teopus olileHHBaHUS OAHKOBCKUX PUCKOBY
CemuHap

OBpUCTHYECKHE METOABI OLICHKN 0AaHKOBCKUX PUCKOB.
DKOHOMUKO-MaTeMaTHIECKHE METOIBI OIICHKH OaHKOBCKUX
PHCKOB:

LI MeToJ aHATI3a TOUKH O€3yOBITOYHOCTH,

[l HOpMaTUBHO-KO3(GHULUESHTHBINH METOS,

Ul cueHapHBbIi METOL,

[ MeToJ aHaNIM3a YCTOWYNBOCTH OCHOBHBIX ITOKa3aTeNeH,

U meron Monre-Kapio.

KomOuHIpOBaHHBIE METOABI OLICHKU 0aHKOBCKUX PUCKOB.
Puck u peUTHHTOBBIE OLICHKH.

COop uHpOpPMALIUK O COCTOSIHUH U TIEPCIIEKTUBAX Pa3BUTHS
3a]aHHOTO KOMMEPUYECKOT0 OaHKa.

JenoBas urpa «OmnpeneneHue clieHapueB pa3BUTHS OaHKa U
pacueT ypoBHS PUCKa»

Tema 1.4 «Meroas! ynpaBieHHs OaHKOBCKMMHU PHCKaMI
Cemunap

H36exaHne ¥ TUMUTHPOBAHUE PUCKOB.

CrpaxoBaHHe U XEKUPOBAHHE PUCKOB.

DopMHUPOBaHUE LEIEBLIX PE3EPBHBIX (DOHIOB OAHKOM.
Meron nquBepcudukanmy oneparuii 6aHka.

Pacnipenenenus puckoB cpeld Y4aCTHUKOB CHEIIKH.
OrpaHudeHne S5KOHOMUYECKOI CBOOOIBI KOHTPAreHTOB OaHKa.
Pa3bop npakTryeckux cUTyanui.

Mp/

JI12.6 J12.7 J12.8




1.4

Tema 1.1 «PUCK B IEATENFHOCTH KOMMEPYECKOTO OaHKa

[ | KoHCTIEKTHPOBaHIE OCHOBHBIX HICTOYHUKOB JIUTEPATYPHI 110
TEeMe 3aHATHS.

L] YcBoeHne Tekymero Matepuaia.

[J Pemenue 3a1a4 Ui CAMOCTOSITEIFHOTO U3YYEHHS TI0 TEMe.
| | PaboTa Hax IOKJIAZIOM Ha UTOTOBYIO KOH()EPEHIIHIO

/Cp/

14

IIK-1 TIK-3 IIK-
5 VK-3

JI1.1J11.2 J11.3J12.1
J12.2J12.3 J12.4 J12.5
J12.6 J12.7 J12.8

1.5

Tema 1.2 «OcHOBBI pUCK-MEHEPKMEHTA B OaHKax»»

| | KoHCIIEKTHpOBaHIE OCHOBHBIX HICTOYHUKOB JIUTEPATYPHI 11O
TeMe 3aHATHAL. .

| | PedepupoBanue ctaTeld U3 CIIUCKA JIOMOJHUTEILHON
JUTEPATYPHI K TEME.

|| Pemenue 3aad U1l CAMOCTOSITEIFHOTO U3Y9IEHHS 10 TEMe.
[ I[Toxbop npakTHYECKUX IPUMEPOB B UHTEPHETE JUIS
WILTIOCTPALMA OCHOBHBIX TE3HCOB TEMBI.

[ I[MoarotoBka K TUCKYCCHH

J YcBoenne matepuaia

/Cp/

14

TK-1 I1K-3 TIK-
5

JI1.1J11.2 J11.3J12.1
J12.2J12.3 J12.4 J12.5
J12.6 J12.7 J12.8

1.6

Tema 1.3 «Teopus oneHnBaHNsT OAHKOBCKUX PUCKOBY»

[ KoHCneKTHPOBaHHE OCHOBHBIX HCTOYHUKOB JINTEPATYPHI MO
TeMe 3aHATHS.

[ YcBOeHHE TEKYIIEro MaTepuaia.

LJ TTonroToBKa JIOKJIaia HA CEMUHAPCKOE 3aHATHE

[ Pemienue 3amay Juist CaMOCTOSITEIIBHOTO N3YUEHHS IO TEME.
LJ [ToaroToBKa K AEIIOBOM UTPE.

[ IMoaroroBka JI0KIIa/1a HA UTOTOBYIO KOH(EpEHIHIO.

/Cp/

14

IK-1 IIK-3 IIK-
5 VK-3

JI1.1J11.2 J11.3J12.1
J12.2J12.3 J12.4 J12.5
J12.6 J12.7 J12.8

1.7

Tema 1.4 «Metoap! ynpaBiieHUsI 0aHKOBCKUMH PUCKAMI

[ KoHCneKTHpOBaHHE OCHOBHBIX HCTOYHUKOB JINTEPATYPHI MO
TeMe 3aHATHS.

UJ YcBoeHHe TEKyIero Marepuaia.

[ ITonroToBka AOKJIaa Ha CEMUHAPCKOE 3aHATHE

U AHanu3 NpakTHYECKUX CUTYALMH JJIs1 CaMOCTOSATENILHOTO
U3yYCHHUSI.

U IToaroroBka K TEKyLEeMY TECTHPOBAHUIO.

/Cp/

14

TIK-1 ITK-3 TIK-
5

JI1.1J11.2 J11.3J12.1
JI2.2 J12.3 J12.4 JI2.5
J12.6 J12.7 J12.8

Pa3nen 2. «kHopMaTuBHO-MeTOAMYECKHE OCHOBBI
yInpaBJieHHs] OTAeIbHBIMHM BHIAMH 0AHKOBCKHX PHCKOB»

2.1

Tema 2.1 «YnpasieHue KpeAUTHBIM PUCKOM OaHKa»

KpeauTHblii puck: ero Bl 1 KOMIIOHEHTHI.

AHanu3s kpexuTocnocooHocTH 3aeMiyka. Kpeautasre
PEUTHUHTH.

KagecTBo 00Cmy>XHBaHUS JONTa 3aeMIIMKOM U €TO OLICHKA.
KpemuroBanue mox obecrieuenwe.

KommniexcHas orieHKa KauecTBa CCybl.

CBo/iHas OIICHKA KaueCTBa KPEIUTHOTO MOpTdes.

Pounb KpeauTHOW TONUTHKH B MUHMUMHU3AIMHA KPETUTHOTO
pucKa.

Pacuer noka3zareneii (PUHAHCOBOTO COCTOSIHUS
HpeANpUsATHI-3aeMIIUKa OaHKa.

DopMUpOBaHHE 3aKITIOYCHNS O  PE3YJIbTaTax OLEHKU
(hMHAHCOBOTO MONOKEHUS 3aeMIIUKAa U KauyecTBa
o0CITy’)KUBaHHUS J0JITa MO CCYE.

Tounck nHO# cymecTBeHHOH HHPOPMAIIUH O MIPEAIPUSITUH
-3aeMIIIHKE.

OnpeneseHue KaTeropuu KayecTsa 1o ceynue. /Jlex/

TIK-1 IIK-3 IIK-
5

JI1.1J11.2 J11.3J12.3
J12.4J12.5 J12.6 J12.7
J12.8




2.2

Tema 2.1 «YnpaBieHue KpeIuTHBIM pUCKOM Oanka» CeMuHap

KpenutHslii puck: ero BUabl U KOMIIOHEHTBHI.

AHanu3 KpeuTocriocoOHOCTH 3aeMInKa. KpeautHeie
pEUTHUHTH.

KauecTBO 00OCTY>KUBaHUS HOJITA 3aEMIIUKOM U €T0 OIeHKa.
KpenutoBanue nox obecrieueHue.

KoMmruiekcHast oleHKa KauecTBa CCYAbL.

CBo1Has OIICHKA Ka4eCTBa KPEIUTHOTO MOPTQhEs.

Ponb kKpeauTHOM NONMUTHKN B MUHUMH3AIMN KPETUTHOTO
pHCKa.

JenoBas urpa «Pa3paboTka KpeTUTHOW MOJIUTHKU OaHKa Ha
MPEACTOSILIIN TOI».

Pacuer noka3zareneii PUHAHCOBOTO COCTOSIHUS
NpeANpHUATUSA-3aeMIIUKa OaHKa.

®opmupoBaHUE 3aKITIOYEHHS O Pe3yIbTaTax OLEeHKH
(hMHAHCOBOTO IMOJIOKEHHUS 3aEMILMKA U KauecTBa
00CITy>KUBaHUS JONITa TI0 CCYyAe.

TTouck nHO¥ cymecTBeHHOH MH(OPMAILIUH O TIPEINPUSTHA
-3aEMILIKE.

OmnpejeneHne KaTeropuy KayecTsa Mo ccyJe.

Mp/

IIK-1 TIK-3 IIK-
5 VK-3

JI1.1J11.2 J11.3J12.2
J12.3J12.4 J12.5 J12.6
J12.7 J12.8

2.3

Tema 2.3 «YnpaBieHue MpoIeHTHBIM PUCKOM OaHKa»
CemuHap

IIpOLEHTHBIH PHUCK: €r0 BUABI H HCTOYHUKH.
Merto/uuecKre HOIX0/bI K OIEHKE pa3Mepa MPOIEHTHOTO
pHucKa.

Mojienu ynpaBieHus IPOLEHTHBIME PHCKAMU

Mp/

IK-1 IIK-3 IIK-
5 VK-3

JI1.1J11.2 J11.3]J12.2
J12.3J12.4 J12.5 J12.6
J12.7 J12.8

24

Tema 2.1. «YnpaBiieHHE KPSTUTHBIM PUCKOM OaHKay

[T KoHCnieKTHpOoBaHHE OCHOBHBIX HCTOYHHKOB JINTEPATYPHI IO
TeMe 3aHSITHSL.

[T YcBoeHHE TEKYILEro MaTepuaa.

U [ToaroroBka gokIaga Ha CEMHHAPCKOE 3aHATHE.

[l Pemenue 3aa4 y1s1 CaMOCTOSITEILHOTO U3yUYEHHUS TI0 TEME
[J O3nakomnenue ¢ [lonoxxenusmu banka Poccuu:

M ot 28.06.2017r. Ne590-I1 "O nopsiake popMUpoBaHUS
KpEAUTHBIMH OpTaHU3aIMsIMU PE3EPBOB HAa BO3MOKHBIE
MOTEPHU 10 CCyJIaM, IO CCYJHOU U MPUPABHEHHOM K HEH
3a10JDKEHHOCTH"  (C M3M. U JIOIL.);

UJ IMoxaroroBka k nenoBoit urpe. /Cp/

10

TIK-1 ITK-3 IIK-
5

JI1.1J11.2 J11.3J12.2
JI2.3 J12.4 J12.5 J12.6
J12.7 J12.8

2.5

Tema 2.2 «YnpaBieHue puckaMu JIUKBUIHOCTI

U KoHcniekTupoBaHie OCHOBHBIX HCTOYHUKOB JIMTEPATYpPHI 11O
TEME 3aHATHS.

U YcBoeHHe TEKyIEro MaTepuaia.

[l ITonroToBka A0KJIazla HA CEMMHAPCKOE 3aHSATHE.

U Pemrenue 3ana4 Ui CaMOCTOSITEIBHOTO H3Y4€HH IO TEME.
['l TloaroToBKa I0KNa/ia HA HTOTOBYIO0 KOH(EPEHIHIO 110
BbIOpaHHOH TEMaTHKe.

/Cp/

TIK-1 IIK-3 IIK-
5 VK-3

JI1.1J11.2 J11.3J12.2
J12.3J12.4 J12.5 JI2.6
JI2.7 J12.8

2.6

Tema 2.3 «YmpaBieHHe NPOLEHTHBIM PHCKOM OaHKa»

[ KoHcniekTHpoBaHHE OCHOBHBIX HCTOYHUKOB JINTEPATYPHI O
TEME 3aHATHUSA.

['1 YcBoeHHe TeKyIIero MaTepuaia.

O I[MoarotroBka mpe3eHTaluy HA UTOTOBYIO KOH()EPEHIINIO.

[l Pemenue 3ama4 Juisi CaMOCTOSITEIIBHOTO N3YUEHHS IO TEME.
[J ITonrotoBka K J€J10BOM UTpe

/Cp/

TIK-1 IIK-3 TIK-
5 YK-3

JI1.1J11.2 J11.3J12.2
J12.3J12.4 J12.5 JI2.6
JI2.7 J12.8




2.7

Tema 2.4 «IIpoune pucku GaHka» 1
[ | KoHCIIEKTHPOBaHIE OCHOBHBIX HCTOYHUKOB JIUTEPATYPHI MO
TeMe 3aHATHS.

L] YcBoeHne Tekymero Matepuaia.

[ [ToaroroBka mnpe3eHTaly Ha HTOTOBYIO KOH(EpeHIHIO.

|| Pemenue 3aad Ui CAMOCTOSITEIFHOTO U3YUIEHHS 10 TEMe.
[0 O3HaKOMJICHHE C HOPMAaTHUBHBIMH JOKyMeHTaMu banka
Poccun  /Cp/

IIK-1 IIK-3 IIK-
5

JI1.1J11.2 J11.3J12.2
J12.3J12.4 J12.5 J12.6
J12.7 J12.8

2.8

TeMbI 1 BOIIPOCHI, ONpeIeNsieMble MPEToIaBaTeIeM C Y4eTOM 1
HUHTEPECOB CTYJIEHTa

1. AyauT pUCKOB U COCTaBJICHUE KapThl PUCKOB OaHKa.

2. IlpuynHBl BHEApEHHUS (GUHAHCOBOTO PUCK-MEHEKMEHTA B
OaHKax.

3. Drarnbl CTAaHOBJICHHS U Pa3BUTHS UHPOPMAIIMOHHO-
AHATUTHIECKON CHCTEMBI IO CTPATETHYECKOMY PUCK-
MEHE/DKMEHTY B OaHKe.

4. Cucrema yrnpaBieHUsI HHTETPUPOBAHHBIM (PMHAHCOBBIM
PHUCKOM B OaHKe.

5. OcoOEHHOCTH pacyeTa U TEXHOJIOTHSI NCTIOIb30BaHHS
HKOHOMHYECKOH JOOABICHHON CTOUMOCTH U €€
Pa3HOBUIHOCTEN.

6. [TpumeHeHne cucTeMbl cOATaHCUPOBAHHBIX ITOKa3aTeNel B
cucreMe (PUHAHCOBOTO PUCK-MEHEIKMEHTa OaHKa.

7. [IpakTudeckoe MpuMeHeHHe OaHKaMH KOHIISTIITUN
puckoBoii croumoctr (VAR) 1 ee pa3HOBUIHOCTEIA.

10. TIporemypa OlEHKH KPEAUTHOTO PUCKA TIPU TOMOIIH
metona EDF.

11. CymHOCTh IPHYMHHO-CIICCTBSHHBIX MOJIENIEH OLIEHKH
OIIePAIIMOHHOTO PUCKA.

12. OcHOBHbIEC OKA3aTeNN YYBCTBUTEILHOCTH JUIS PhIHKA
MPOM3BOHBEIX (PUHAHCOBBIX HHCTPYMEHTOB.

13. Mcnonp30BaHNe KOMILIEKCHBIX HH)OPMAIIMOHHBIX CUCTEM
kiacca ERP mist ynpaBiiennst prHaHCOBBIMH PUCKaMH B
OaHke.

HOI[FOTOBKa JAOKJIa0B C UCIIOJIb30BAHUEM CPEJICTB
LibreOffice
/Cp/

10

IK-1 IK-3 IIK-
5 VK-3

JI1.1J11.2 J11.3J12.1
J12.2J12.3 J12.4 J12.5
J12.6 J12.7 J12.8

2.9

Kontponbnas padota [lepeuens 3aqannii uisi KOHTPOJIBHOU 1
paboTsl npencraeieH B [Ipunoxennu 1 k padodeit mporpamme
mucuumugel /Cp/

24

MK-1 TIK-3 T1K-
5

JI1.1J11.2 J11.3J12.1
J12.2J12.3 J12.4 J12.5
JI2.6 JI2.7 J12.8

2.10

/OKk3amen/ 1

IK-1 IIK-3 IIK-
5 VK-3

JI1.1J11.2 J11.3J12.1
JI2.2 J12.3 J12.4 JI2.5
J12.6 J12.7 J12.8

4. ®OHJ OHEHOYHbIX CPEACTB

CTpyKkTypa u coiepkanue QoHa OLEHOYHBIX CPEICTB AJIsl POBEJCHUS TEKYIIECH U MPOMEXYTOYHOH aTTECTALUH MTPEICTABICHBI B
[Ipunoxenun 1 k paboyei nporpaMme JUCHUILTAHBL.

5. YYEBHO-METOAUYECKOE I HTHOOPMAIIMOHHOE OBECHHEYEHUE JUCIUIIINHBI

5.1. OcHoBHas 1uTEpPaTYpa

ABTOPBI, COCTaBUTEIN | 3arnaBue

W3narenscTBO, TOI |

Komnunu-Bo




ABTOpLI, COCTaBUTCIIN

3arnaBue

W3narenscTBo, TOI

Komnunu-Bo

JI1.1  |XKyxkos, E. @., BankoBckuit MEHEIDKMEHT: ydeOHHK 11 cTyaeHToB  [Mocksa: FOHUTU-JAHA, | https://www.iprbookshop
Opuamsmwm, H. /1., BY30B, 00YYAIOIIUXCS 110 SKOHOMHIESCKAM 2017 .ru/71185.html
Ky3znenosna, E. 1., CHEUHATBLHOCTSIM HEOTpaHUYEHHBIN TOCTYII
Bacunses, I'. A, JUISL 3apETUCTPUPOBAHHBIX
[Tonsixos, B. A., XKykos, OJTh30BaTENICH
E. ®@., Dpuamsuiu, H.

1.

JI1.2 |dy6una, U. H., OCHOBBI YIpaBJICHHUS PUCKaMH: ydeOHOE mocoone CapatoB: By3oBckoe https://www.iprbookshop

Kummbekosa, I'. K. o6pazoBanue, 2018 .ru/76240.html
HEOTPaHWYEHHBIN TOCTYII
JUTS 3apETUCTPUPOBAHHBIX

10JIb30BaTeNei

JI1.3 |Temman JI. H., VYnpasieHne 6aHKOBCKUMHU pHCKaMH: yaeOHOe Mocksa: FOnutu-/lana, https://biblioclub.ru/inde
Opuamsumu H. J1. rmocobue 2017 x.php?

page=book&id=683358
HEOTpaHUYCHHBIN JOCTYII
JUTS 3aPETUCTPUPOBAHHBIX
0JIb30BaTenei
5.2. lonoiHUTEIbHASA JIUTEPATypa
ABTOpBI, COCTaBUTEIH 3arnaBue WzparenscTBo, ron Konnu-Bo

JI2.1 |Ilankun A. C., Ilankud|Teopust prcka U MOAEIMPOBAHUE PUCKOBBIX M.: Jlamkos u K, 2014 26

B. A. CHUTYyanuii: yae0. 11 CTYACHTOB BY30B, 00y4aIOMUXCsI
o Hamp. noAroT. "OkoHoMuka" U "MeHeKMeHT"
(xBaym¢ukays "0akanasp')

JI2.2 |TaBacues A. M., OpraHusanys AeATelIbHOCTH KoMMepUecKux 6aHkoB. |M.: FOpaiit, 2015 20
Jlapuna O.1., Teopus u npakTuKa: y4ed. Uil MaruCTPOB
MexpsikoB B. /1.

J12.3 |Cnenyxuna, 0. D. PucKk-MeHeDKMEHT Ha QMHAHCOBBIX phIHKAX: yuebHoe|Exarepunbypr: Ypansckuii | https://www.iprbookshop

rocobue (enepanbHEIA yHHBEPCHTET, .ru/68289.html
SBC ACB, 2015 HEOTPaHMYEHHBIN JOCTYII
UL 3apETUCTPUPOBAHHBIX

oJib30BaTeneit

JI2.4 |ITaceko, E. A. Prick-MeHeKMEHT B KopriopaTHBHOM 6usHece: kypc [CraBpomnosb: CeBepo- https://www.iprbookshop

JIEKLIMI Ha aHTJIMICKOM SI3BIKE KaBkasckuil (emepaibHbIii .ru/69431.html
yrusepeuter, 2016 HEOTPAHUYEHHBIN T0CTYI
UL 3apETUCTPUPOBAHHBIX

oJib30BaTenei

JI2.5 OUHAHCH U KPEINT: KypHAI MockBa: ®UHAHCH U https://biblioclub.ru/inde

kpeaur, 2019 x.php?
page=book&id=499490
HEOTPaHMYEHHBIN JOCTYII
JUTS 3apETUCTPUPOBAHHBIX
oJib30BaTenei

J12.6 DUHAHCOBBIE UCCIIEIOBAHMS , 2000 https://www.iprbookshop

.ru/62035.html
HEOTPaHMYEHHBIN JOCTYII
JUTS 3apETUCTPUPOBAHHBIX

oJib30BaTeneit

JI2.7 |PomuHa, 1O. B. VipasieHre 0aHKOBCKMMU U KPEIUTHEIMU puckaMu: |CHMQepOIons: https://www.iprbookshop

yqeGHoe nocobue VHI/IBCpCI/ITCT HYKOHOMUKH U .ru/124419.html
yIIpaBJICHUS, 2022 HeOFpaHH‘{CHHBIfI JAOCTYII
JUTS 3apETUCTPUPOBAHHBIX

NOJIb30BaTEIeH

J12.8 |Banmuu K. B., BopoObes|Ynpasnenue puckamu: yaebHoe mocodue Mockga: FOnuTH-/lana, https://biblioclub.ru/inde

C. H.

2017

x.php?
page=book&id=615795
HeOFpaHI/I‘{CHHHﬁ JAOCTYII
JUISL 3aPErUCTPUPOBAHHBIX
10JIb30BaTeNel

5.3 IlpodeccnonaibHble 6a3bl AAHHBIX U HHPOPMAILHOHHbIE CIIPABOYHbIC CHCTEMbI




NCC «Koncynprantllnocy

UCC «apant» http://www.internet.garant.ru/

baza ganasix CITAPK MHTEP®AKC http://www.spark-interfax.ru/system/#/dnb

bassr nannsix LenTpamsaoro 6anka P  https://www.cbr.ru/hd_base/

bassr nanusix OepepanbHOi City:KObI rocyrapcTBeHHOM craTuctrku https://www.gks.ru/databases

5.4. IlepeyeHs MpPOrpaMMHOro odecreveHust

LibreOffice

5.5. Y'leﬁﬂo-MeTounqecmle MaTepUuajabl IJI CTYACHTOB ¢ OTPAaHHYCHHBIMHA BO3MOYKHOCTAMMU 3/10POBbHA

[Tpu HEOOXOIUMOCTH IO 3asBJICHHIO O0YYalOUIETOCs C OTPaHHYEHHBIMH BO3MOXHOCTSIMH 3JI0POBbSI Y4€OHO-METOJHYECKUE MaTephallbl
MIPEIOCTABIIIOTCS B popMax, alanTHPOBAHHBIX K OTPaHIMYESHUSIM 310POBbS U BOCTIPUATHS HHGOpManuy. JJist UL ¢ HapyIIeHUsIMH 3pEHHS: B
¢dopme aynuodaiina; B neyatHoi Gpopme yBenuueHHbIM mpupToM. s UL ¢ HApYLISHUAMH CiiyXa: B (hopMe AIIEKTPOHHOTO JIOKYMEHTA; B
neyatHoH (opme. [ auI] ¢ HapYIIEHUSIMU OTIOPHO-IBUTaTENBFHOTO anmnapara: B GopMe 3JIeKTPOHHOTO JOKYMEHTa; B IEYaTHOH GopMe.

6. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHHME JUCITUITJIMHBI (MOY JIST)

IMomemneHus A7t BcexX BUAOB PadOT, MPEIyCMOTPEHHBIX YUeOHBIM [UIAHOM, YKOMIUIEKTOBAHBI HEOOXOANMOH CHeNHaI3upOBaHHON yIeOHOMH
MeOeJbI0 U TEXHUYECKUMH CPEJICTBAMU O0Y4CHUS:

- CTOJIBbI, CTYJIbA;

- IEPCOHANIBHBII KOMIIbIOTED / HOYTOYK (IIEpEeHOCHOIT);

- IPOCKTOP, dKpaH / HWHTCPAKTUBHAs JOCKaA.

7. METOAUYECKHUE YKA3ZAHUA JJIA OBYYAIOIIIAXCA 11O OCBOEHUIO JUCHUIIVIMHBI (MO JIS)

MCTOI[I/I'{CCKI/IC YKa3aHHusA 110 OCBOCHUIO NMCHUIUIMHBI IIPEACTABIICHBI B HpI/IJ'IO)KCHI/II/I 2K pa6oqel71 IporpaMme JUCHUITIINHBI.




P®OH/ ONEHOYHbLIX CPEJACTB

IHpuiaoxenue 1

1 OnucaHue NoKa3aTeJsiel U KpUTepueB OlleHUBaHUS KOMIIETEeHIMI HA pa3/IMYHbIX
3Tanax ux GopMHUPOBaAHMA, ONTUCAHUE HIKAJI OLleHUBAaHUS

1.1 Iloka3arenu u KpUTEPUU OLICHUBAHUS KOMIIETCHIIN:

3VH,
COCTaBJIAIOIIUC
KOMIICTCHIINIO

[lokazarenu OLCHUBAHU A

Kpurepuu oniennBanus

Cpencta
OLICHUBAHU
9

YK-3 ciocoGeH oprann30BBIBaTh U PYKOBOJIUTH pabOTO KOMaHIbI, BEIpaOaThIBAs
KOMAHJTHYIO CTPATETHIO JUISl JOCTUKEHUS TOCTABICHHON LIEIN

Suanus:
TEOPETUYECKHUE
OCHOBBI
HCCJICTOBAHUS
KOMaHIHOU
cTpaTeruu

HaIlTMCaHuEC JOKJIazaa B
KOMaH/C

BBIIIOJTHECHUEC KOHTpOJ'IBHOﬁ
paboThI

OTBETHI B X0O/I€
MIPOMEKYTOUYHOM aTTECTALIKU

[IpaBuibHOE UCIIOJIB30BAHUE
TEPMHUHOJIOTHH, YMEHUE
II0JIB30BATHCS TONOJHUTEIbHON
JIUTEepaTypoi,
HOPMAaTHBHO-TIPABOBO# 0a30ii
HMCTOYHMKaMH WH(popManuu (B
TOM YHCJI€ CTATUCTHYECKUX
JAHHBIX) TP MOATOTOBKE
JIOKJIa/1a, COOTBETCTBHE JIOKJIA1a
TpeOOBaHUSAM M METOJAMYECKUM
PEKOMEHIAIIUSIM.

MOJIHOTA U COJICPIKATEITHBHOCTh
OTBETa Ha 33JaHUsI KOHTPOJIHHOU
paboTsl

MIOJIHOTA U COJIEPIKATENbHOCTh
OTBETA COOTBETCTBUE
MPEJICTaBICHHON B OTBETAX
uHpopMaIMK MaTepHaIam
JIEKLIUU U y4eOHOH IuTepaTypsl,
CBEJICHUSM U3 UH(OPMAIIMOHHBIX
pecypcoB MHTEpHET

1 (1-30)

KP (1-2)

BD (1-22)

Ymenus:
OpraHU30BaTh
KOMaHIHBIN
npouecc
HCCIICTOBAaHUS

HaITMCaHUEC JOKIaJa B KOMaH/AC,
y1aCTHUC B JIEIIOBOM urpe

BBIIIOJTHECHHUE KOHTpOJ’IBHOfI
paloTHI

[[eJICHANIPAaBICHHOCTh TOMCKA
H(pOpMaIu

COOTBETCTBHE MpolemMe
MiCClIeIOBaHMS;

MOJTHOTA M COJICPIKATEIBHOCTD
ITOKJ1a/1a, COOTBETCTBHE JOKIIa1a
TpeOOBaHUSM M METOAHYECKIM
[PEKOMEHIALNAM

[TOJTHOTA M COJIEPIKATEITHHOCTD
OTBETa Ha 3aJaHUs KOHTPOJIBHOM
[PabOTHI

/1 (1-30)
Y11 (1,2)

KP (1-2)

BD (1-45)




OTBETHI B XOJI€
[MPOMEXKYTOUYHOM aTTECTALINKU

[OJIHOTA U COJIEPKATENbHOCTh

OTBETa COOTBETCTBUE

[Ipe/ICTaBJICHHON B OTBETAX

MH(OpMaIK MaTepuaIaM JIEKIIUN

1 yueOHOM JIUTepaTyphl,

CBEACHUSIM U3 HH(POPMAIIHOHHBIX
ecypcoB MHTepHET

Hasbiku:
BBIPAOOTKH
KOMaHIHOM
CTpaTeruu
HCCIICAOBAHUS

HalycaHue JO0KJIaJa B KOMaH/E,
ydqacTue B J1€JI0BOM UTpe

BBHITIOJTHCHHE KOHTPOJIBHOU
[paboTHI

OTBCTHI B XO€
HpOMG)KyTO‘-IHOfI aTTeCTalnun

[1eJIeHANPABICHHOCTh TIOMCKA
nHpopMauu

COOTBETCTBHE MPOOIIEME
MICCIIeIOBaHMS,

[TOJTHOTA M COJIEPKATETHHOCTD
TOKJ1a]a, COOTBETCTBHUE JOKIIa1a
TpeOOBaHUSAM U METOAMYECKUM
[PEKOMEHJalusAM

[IOJIHOTA U COJIEPIKATENBHOCTh
OTBETA Ha 3aJjaHUsI KOHTPOJIBHOU
[paboTHI

[IOJIHOTA U COJIEPIKATENbHOCTh

OTBETa COOTBETCTBUE

[PEICTaBICHHON B OTBETAX

nH(bOopMaluy MaTepuasIaM JeKIUU

1 yueOHOM JIUTEepaTypsl,

CBE/IEHUSM U3 UH(OPMAIIMOHHBIX
ecypcoB MHTepHET

J1 (1-30)
J1(1,2)

KP (1-2)

BD (1-45)

[TIK-1 cnocoOHOCTh 0000IIATh U KPUTUUECKU OLICHUBATH PE3YJIbTATHI, OJYy4YEHHbIE
OTEYECTBEHHBIMU U 3apyOEKHBIMH UCCIIEI0BATENSMHU, BbISBIISTH IEPCIEKTUBHBIC
HaIlpaBJIEHUs, COCTABIIATH MPOTPaMMy HCCIIEIOBaHUI

Suanus:
TEOPETUICCKHE
OCHOBBI
HCCIIEIOBAHUS
pHICKa, a TaK¥Ke
TEPMHHOJIOTHIO
JUCIUATIIAHEI 715
MPAKTUIECKOTO
HCIIOJB30BaHUS B
najpHenImen
npohecCuoHaNBHOM
JIEATENLHOCTH

HallMCaHUEC JOKJIaga

BBIIIOJIHEHHUE KOHTpOJ’IBHOfI
paboTHI

OTBETHI B X0/
MIPOMEXKYTOUYHOM aTTECTALNMKU

[IpaBuIIBHOE UCIIOJIB30BAHUE
TEPMUHOJIOTMH, YMEHHE
MI0JI30BAThCS TOMOJHUTEIBbHON
JUTEPATYPOH,
HOpPMAaTHUBHO-TIPaBOBOI 6a30ii u
HMCTOYHUKaMHU UH(poOpMaluu (B
TOM YHCJIE CTATUCTUYECKUX
JAHHBIX) TPH MOATOTOBKE
JIOKJIa/1a, COOTBETCTBUE JOKIaAa
TpeOOBaHUSAM M METOAMYECKUM
PEKOMEHIallHsIM.

MTOJIHOTA U COJICPIKATEITBHOCTh
OTBETa Ha 33JaHUsI KOHTPOJIHHOU
paboThl

A (1-30)

KP (1-3)




BD (1-22)
MOJIHOTA U COJIEPKATENbHOCTh
OTBETA COOTBETCTBUE
MIPE/ICTaBJICHHON B OTBETAX
uHpOpMaIMK MaTepraIam
JIEKLIUU U y4eOHOI TuTepaTypsl,
CBEJICHUSAM U3 UH(OPMAIIMOHHBIX
pecypcoB UHTEepHET

Ymenusa: HaIycaHue JTOKIaa LIeJICHANTPaBICHHOCTh MOUCKA
KPUTHYECKH nHpOopMaIuu

OLICHUBATh COOTBETCTBHE MPoOIEME
CYIIIECTBYIOIINE HCCIIEIOBAHNS;

IMOJIXOJIBI K [MOJTHOTA U COJAEPKATEIBHOCTD
yIPaBICHUIO TOKJIaJa, COOTBETCTBHUE JTOKIaaa
0aHKOBCKUMH TPEOOBAHUSIM U METOIMYECKUM
pUCKaMH [PEKOMEH TAITUSIM

/1 (1-30)

BBITIOJIHEHNE KOHTPOJIBHOM [10JTHOTA U COJIEPHKATEIBHOCTD
[paboTHI OTBETA Ha 33JaHUsI KOHTPOJIbHOU

[paboTHI KP (1-3)

[TOJTHOTA U COAEPKATENBHOCTD

OTBETHI B XOZI€ O0TBETA COOTBETCTBUE

[IPOMEKYTOYHOM aTTECTalMy  [[IPEACTABICHHON B OTBETAX

MH(pOpMalMK MaTepuagaM JEeKIHU

1 yueOHOM JIUTEepaTypsl,

CBE/ICHUSM U3 UH(OPMAIIMOHHBIX
ecypcoB MHTepHET

BD (1-22)

Haevixu: HaIlMcaHue JT0KJIaaa 1 (1-30)
IIOMCKA U [IeJIeH

03HAKOMJICHHS C arnpaBJIeHHOCTH TOMCKa HH(OpMa-
HOBBIMH ITOJX0JaMHU [IUY COOTBETCTBHE MpoOIeMe

B 00J1acTH CCIICIOBAHYS;
PHUCK-MEHEKMEHTA, [MOJTHOTA M COJIEPIKATEITHHOCTD

a TaKk)Ke MpaBHIbHAS TOKJIaJa, COOTBETCTBHE JIOKIIAAa
UICHTU(UKAITHS TpeOOBaHUSIM M METOAMYECKUM
PHCKOB [PEKOMEHIAINSIM KP (1-2)
BBIITOJIHEHUE KOHTPOJIBHOM [TOJTHOTA M COJIEPIKATEIBHOCTD
[pabOoTHI OTBETa Ha 3aJaHUsT KOHTPOJIbHOM
pPaboThHI

BD (1-22)

[OJIHOTA U COJIEPKATENbHOCTh
OTBETA COOTBETCTBUE
[IPEACTABICHHON B OTBETAX
MH(pOpMaIMK MaTepHuaIaM JEKIIHU
1 y4eOHOMU JIUTEpaTypBHl,
CBEACHUSIM U3 MH(POPMAILIMOHHBIX
OTBETHI B XO/I€ pecypcoB MHTepHET
MPOMEKYTOYHOM aTTECTALINKI

[1K-3 criocoOeH pa3pabaTbiBaTh BAPUAHTHI YIIPABIEHYECKUX PEIICHUN B E€ATEIbHOCTH




Ka3HauencTBa OaHKa JJIs 1efiel yrpaBieHus 0aHKOBCKUMHU PUCKAMHU: TUKBUIHOCTH,
BAJIFOTHBIM Y IPOLICHTHBIM

3nanus: y4acTHE B JICJIOBOM UTpe YMEHUE TI0JIb30BATHCS JN(1,2)
THIIOBBIE IPUEMBI JIOTIOJIHUTEIbHOU JINTEPATypOH,
MOJZIEJIMPOBAaHUS U HOpPMAaTHUBHO-TIPaBOBOi 6a30ii
U3MEPEHUS pUCKA B WCTOYHUKAMU MHPOpManuu (B
IIPOLIECCE IPUHATHUS TOM YHCJIE CTATUCTHYECKUX
pelIeHuUI; JAHHBIX) IPH MOATOTOBKE K
JICJIOBOM UI'PE . YMEHUE IIPUBO-
JUTh IPUMEPBI; YMEHUE
OTCTauBaTh CBOO MO3ULIHIO B
JIETIOBOM UTpE,
LIEJICHAIIPABJIIEHHOCTh MIOMCKA
uH(pOpMaIU
BBIIIOJIHEHUE KOHTPOJIBHOU II0JIHOTA U COACPIKATEIIBHOCTD KP (1-2)
paboThI OTBETa Ha 3aJaHHsI KOHTPOJIbHOU
paboThl
OTBETHI B XOZI€ IIOJIHOTA U COZIEPIKATENBHOCTh
IIPOMEKYTOUHOM aTTeCTallui | OTBETa COOTBETCTBUE BD (29-45)
IIPEICTAaBICHHON B OTBETAX
nHpOpMAIMY MaTepraIam
JEKIUH U y4eOHOU TUTepaTypshl,
CBEJICHUSM U3 UH(OPMAIIMOHHBIX
pecypcoB MHTEpHET
Ymenua: y4acTHE B I€JIOBOM UTpe YMEHUE TI0JIb30BaThCSA J11(1,2)
aHaJIM3UPOBATH NTOTIOJIHUTEIBHOM JINTEPATYpPOH,
KpENTHBIC PUCKH HOPMaTUBHO-TIPAaBOBOM 0a30il U
KOMMEpHCCKOro MCTOYHUKAMU MHPOpMaLUH (B TOM
banka n YHCIIE CTATUCTHYECKHX JAHHBIX )
00pabar1Bats [P [TOATOTOBKE K JIEJIOBOM MIPE
pe3yJbTaThl aHANU3a U .
OUGHKI pHCKa, . YMEHHE MTPUBOJIUTH IPUMEPBHL;
HCIIONE30BATE HX B YMEHHE OTCTaHBATH CBOKO MO3HLIUIO
cBoeii paGoTe npu B JICIOBOX UIPC,
NPUHATHH L[€JICHAIIPaBIEHHOCTh IIOMCKa
YIIPABJICHYECKUX H(pOpMaLUU
peLeHuii;
BBITIOJIHEHUE KOHTPOJIBHOU [I0JIHOTA U COAECPIKATEIBLHOCTD KP (1-2)
paboTHI OTBETA Ha 33JaHHsI KOHTPOJIbHOU
[paboTHI
OTBETHI B XO/I€ [OJIHOTA U COJIEPKATENbHOCTh
[MPOMEKYTOUYHOU aTTECTALUU  |OTBETA COOTBETCTBUE BD (29-45)
[pPE/ICTaBICHHON B OTBETAaX
MH(pOpMaIMK MaTepHraIaM JeKIHH
1 yueOHOM JIUTepaTyphl,
CBEJICHUSAM U3 UH(OPMAIIMOHHBIX
ecypcoB MHTepHET
Haevixu: y4acTHeE B JIEJIOBOW UIpe YMEHHE MO0JIb30BAThCS J11(1,2)

OLICHKH aHAJIN3a
THITOBBIX PHCKOB
(BasmoTHOTO,
HPOLICHTHOTO,
OTICPAIIOHHOTO

TOTTOJTHUTEILHOM JIUTEPATYPOH,
HOpPMaTUBHO-TIPABOBO 6a30ii u
MCTOYHUKAMH HH(POpMAIIUH (B TOM
YHCIIe CTATUCTUYECKUX JTAHHBIX )
[pH MOATOTOBKE K JIEJIOBOW UTPE]




pHCKa U pHCKa . YMEHHE [TPUBOIUTH IPUMEPBI;
JMKBUAHOCTH YMEHHUE OTCTauBaTh CBOIO MO3ULUIO
KOMMEPUYECKOT0 B 1€J10BOM urpe,

banka) LI€JICHAIIPaBJICHHOCTh MONUCKA
MH(pOpMaIU

BBIIIOJIHCHUE KOHTPOJIbHOU [IOJIHOTA U CONEPKATEINBHOCTD KP (1-2)
paboTHI OTBETa Ha 331aHUs1 KOHTPOJIbHOM
[PabOTHI

OTBETHI B X0/1€ [IOJTHOTA M COJIEPKATETHHOCTD

[MPOMEKYTOUYHON aTTECTAIllMd |0TBETAa COOTBETCTBHUE BD (29-45)

[PEICTaBICHHON B OTBETAX

MH(pOpMAIIMY MaTepHrajIaM JCKIIHH

1 y4eOHOU JIUTEPaTypHI,

CBEICHUSAM M3 UH(OPMAIIMOHHBIX
ecypcoB MHTepHET

[1K-5 criocoOeH ucmosib30BaTh U aHAIM3UPOBATH PA3JIMYHbIE HCTOYHUKHA UH(POPMAIIUU B
LEJISX YIPaBICHUS! PUCKAMU U JOXOIHOCTBIO MOPTQEs KOPIOPATUBHBIX KPETUTHBIX
MPOJTYKTOB OaHKa

3nanus: Pemenne tecToBbIX 3a0aHuil | BepHOCTH OTBETa HA TECTOBBIE T (1-61)
HCTOYHUKHN 3a7laHusl, COOTBETCTBYIOLLIEE
UHPOPMALIUH TS
OLICHKH YPOBHS
0aHKOBCKUX PUCKOB

HOPMaTUBHO-TIPABOBOM 0a3ze,
perynupyooen 1esiTeIbHOCTD

U JIOXOJTHOCTH Garkos.
noptdens
KOPIOPAaTHUBHBIX
KPEIUTHBIX
IPOJYKTOB OaHKa
BBINIOJIHEHHE KOHTPOJIBHOU KP (1-2)
paGoTH MOJHOTA U COZIEPHKATENLHOCTD
OTBETa Ha 33JaHUSI KOHTPOJIBHOM
paboThI
OTBETHI B X0J1€ BD (23-28)

HpOMG)KyTO‘-IHOfI aTTeCTalnnun

IIOJIHOTA U COJIEPIKATENBHOCTh
OTBETA COOTBETCTBUE
IIPEICTAaBICHHON B OTBETAX
uHpOpMaIMK MaTepraIam
JIEKLIUU U y4eOHOH TuTepaTypsl,

CBEJICHUSAM U3 WH(HOPMAITHOHHBIX 3(1-3)
pecypcoB UHTEpHET

Ymenus: pellIeHne 3aJaHuil [IpaBUIIBHBIN X0 PEIICHUS
aHaJIM3UpOBaTh 3amanust, , 000CHOBAHHOE
KaKHe BO3MOXHOCTH
U YIpO3bl TAUT
HEoIpeeIIeHHAs

BHEILHSAS cpea s
JOXOIHOCTH [TOKa3aTesel , UX UHTEpIIpeTaus

JIOTUYCCKH U ITPAaBUJIBHOC C
[pacuye€THOU TOYKH
3PCHUA,, IPABUJIBHOCTL PpacCyuCTa




noptdens o(opmMieHre KpaTKUM BBIBOJIOM B

KOpIOpaTUBHBIX 3aJaHuN
KPEAUTHBIX KP (1-2)
IPOJYKTOB OaHKA  [BBIMOJHEHHE KOHTPOJIBHOMN

[paboThI

[IOJIHOTA U COZIEPIKATENBHOCTD
OTBETA Ha 3aJaHUs KOHTPOJIbHOU

paboTsI B3 (23-28)
OTBETHI B XO/I€
IPOMEKYTOUHOM aTTecTalyu  [[IOJIHOTA ¥ COJEPIKATENBHOCTD
OTBETA COOTBETCTBUE
[Ipe/ICTaBJICHHON B OTBETAX
nH(bOopMauy MaTepuasiam JeKIUU
1 yueOHOM JIUTepaTyphbl,
CBEACHUSIM U3 MHPOPMAIIMOHHBIX
pecypcoB HTEpHET

Hasgviku: pelieHue 3a1aHni\ [IpaBUIIBHBIN X0/ PELICHUS
MOICIMPOBAHUA U BagaHus, , 000CHOBAHHOE 3(1-3)
TIPOTHOSHPOBAH M [IOruuecKy ¥ NpaBUIILHOE C

Pa3BUTHA PUCKOBBIX

o pacquHoy“I TOYKHU 3pCHUA,
CUTyallu B

[IPpaBUJIbHOCTb pacucTa

0aHKOBCKOM BBIIIOJIHEHUE KOHTPOJIBHOM

NEATETbHOCTH, B paGoTHI [I0KAa3aTesIel , UX UHTEPIIPETALHUS U]

LeJSIX YIIPABICHHSI o opMIIeHHE KPATKUM BBIBOJIOM B KP (1-3)
pUCKaMH U 3aaHuN

JIOXOJTHOCTBIO

noprdens [1OJIHOTA U COAEPKATENBHOCTD
KOPIIOPaTHBHBIX OTBETA Ha 3aJ]aHUsI KOHTPOJbHOU
KPEIUTHBIX PaGOThI

MPOJYKTOB OaHKa

IIOJTHOTA U COACPKATCIBbHOCTD

OTBETHI B XOJI€ OTBE€Ta COOTBCTCTBUC

MPOMEXKYTOUHOM arTrecTaruy  [[IPECACTABICHHON B OTBETaX
MH(pOpMalMK MaTepuagaM JEeKIHU

1 yaeGHOM JINTEPaTypHI,
CBEJEHHUSIM M3 HH()OPMAIIMOHHBIX
pecypcoB MHTepHET BD (23-28)

I — ooknao, T — mecm, /[U — Oenosasn (ponesas) uepa, 3 — 3aoanus, KP — koumponvuas paboma, BO —
80NPOCHL K IK3AMEHY

1.2 IlIkansl OlLICHUBAHUS:

Texymuii KOHTPOJIb YCIIEBAEMOCTH W MPOMEXKYTOYHAsI aTTECTAIMsl OCYIICCTBISETCS B
paMKax HaKOMUTEIbHOU OamuibHO-pedTHHTOBOM cucTeMbl B 100-0amibHOM mikane:

84-100 6anyoB (OIIEHKA «OTIUIHO)

67-83 6aitoB (OlIEHKA «XOPOIIIOY)

50-66 6aioB (OIeHKa «yI0BIETBOPUTEIILHOY )

0-49 GamioB (o1IeHKA «HEYOBICTBOPUTEITHLHOY)



2. Tunossie KOHTPOJIbHBbIC€ 3aJdHUA HWJIM UHbIE€ MaTEpUuaJibl, HCOﬁXO/II/IMbIe

AJI1 OLEeHKM 3HAaHUM, yMEeHMI, HaBbIKOB U (WJM) ONbITa [JeATe/JbHOCTH,
XapaKTepu3yluMX 3Tanbl GOopMHUpPOBaHHUS KOMIETEHLHMI B mHpoLecce OCBOEHHUs
0oOpa3oBaTeJIbHOU IPOrpaMMbI

RO ~NoO~WNE

MNP RPRRERRERRR R
NP OOWWONOUAWNERO

23.
24,
25.
26.
27,
28.
29.
30.

31.
32.
33.
34.
35.
36.
37.

38.
39.

Bonpocel k 3xk3amMeHy

10 AN CHUIIJINHC «Cucrema PUCK-MCHCI)KMCHTA B OaHKax»

OxapakTepu3yiTe KOHLENIUN PUCKA U HEOTIPEIEIIEHHOCTH B COBPEMEHHOM HayKe.
Packpoiite nmpoGieMbl U3MEPEHUS PUCKA B 3KOHOMUYECKON HayKe.

PackpoiiTe mpuHLIUIBI KITaCCU(PUKALMU U BHJIbI PUCKOB B KOMMEPUYECKOM OaHKe.
Oxapakrepu3yiTe pojib pUCKa B JAESITEIbHOCTU OaHKa.

PackpoiiTe 0cOOEHHOCTH NPUHATHS YIIPABICHUYECKUX PEILICHUH B YCIOBUSAX PUCKOB.
PackpoiiTe KpuTepuu MPUHATHUS PEIICHUS B YCIOBHSIX OMPEISIICHHOCTH U PUCKA.
Oxapakrepu3yiTe 1elb, 337]a4d U POJIb PUCK-MEHEIKMEHTA B KOMMEPUYECKOM OaHKe.
Kpartko oxapakrepusyiiTe OpraHu3anuio puck-MeHEeDKMEHTa B KOMMEPUYECKOM OaHKe.
PackpoiiTe 3BpUCTHYECKHE METO/IbI OLIEHKH OAHKOBCKUX PHCKOB.

. Jaiite oOL1yI0 XapaKTEepUCTUKY SKOHOMHKO-MATEMaTUYECKIX METOJI0B OLIEHKH OAaHKOBCKUX PUCKOB:

. Packpoiite conepxaHne MeTo/1a OLEHKH PUCKA: aHAJIU3 TOUYKH 0€3yOBITOUHOCTH.

. Packpoiite conepxanue MeTo1a OLEHKH PUCKA: HOPMAaTHBHO-K03(pPHUIIMEHTHBIH METO/.

. Packpoliite conepkanne METOa OLIEHKH PUCKA: CLICHAPHBIA METOI.

. Packpolite copepkaHne METO/1a OLIEHKU PUCKa: METOJT aHAJIN3a YCTOMYUBOCTH OCHOBHBIX ITOKA3aTEIIEH.

. Packpoiite conepkanne MeToJa OLeHKH pucka: metog Monte-Kapio.

. KpaTko packpoiite KoOMOMHMpPOBaHHbBIE METObI OLIEHKH 0AHKOBCKHMX PUCKOB. PUCK U PEHTHHTOBBIE OLIEHKH.
. Packpoiite conepxanue MeTo/1a CHXKEHHS prcKa: n30eXaHue U IUMUTHPOBAHUE PUCKOB.

. Packpolite copepxanne METO/1a CHUKEHHSI PUCKA: CTPAXOBAaHUE U XEKUPOBAHUE PUCKOB.

. Packpoiite conepxkaHne MeTo1a CHUKEHHS pUCKa: (POPMUPOBAHUE IIENIEBBIX PE3EPBHBIX (POHOB OAHKOM.
. Packpotiite copeprxanne MeTo/1a CHIKEHUSI pUCKa: METOJT JUBEpCU(UKAIIMY OTepaliuii OaHKa.

. Packpolite copepkaHue METOIa CHUJKEHMS PUCKA: PACIIPEAETICHUS PUCKOB CPEIH YYACTHUKOB CHCIIKU.

. Packpoiite copeprxanne MeTo/1a CHIKEHHSI pUCKa: OTPaHUYCHHE YKOHOMUYECKOW CBOOOIbI KOHTPAreHTOB

OaHKa.

Kpatko oxapakrepu3yiTe KpeIUTHBIA PUCK: €r0 BUIbI 1 KOMIIOHEHTHI.

Kpatko packpoiiTe copepkaHie aHalln3a KpeIuTocnocoOHOCTH 3aeMiuKka. KpeauTHble pedTHHTH.
Jlaiite onricaHue KayecTBy 0OCTYKUBAaHUS JA0JTa 3a€MIIUKOM U €ro OlICHKa.

PackpoiiTe He00X0AUMOCTh KPEIUTOBAHUS 1101 0O0ecTIeUeHHE.

Packpoiite coaeprkaHrne KOMIUIEKCHOTO MOJIX0/1a K OLEHKE Ka4eCTBa CCY/IbI.

PackpoiiTe conepaHue BBOJHOM OILIEHKU KadecTBA KPEJUTHOTO MOPTQEs.

Packpoiite posib KpeIUTHON NOJUTUKH B MUHUMHU3ALMN KPEAUTHOTO PUCKA.

Oxapakrepu3yiite CTPYKTypy HCTOUHUKOB (PMHAHCHUPOBaHUS OaHKa, TOKAKUTE B3AaUMOCBSI3b C pPUCKAMHU
OaHKa.

PackpoiiTe cOamaHCHPOBaHHOCTh AKTUBOB M ITACCHBOB 10 CPOKAM.

OxapakTepu3yiiTe METO/Ibl YIPaBIEHUS pUCKOM HecOaTaHCUPOBAaHHOMN JIMKBUIHOCTH.

Packpoiite nporeHTHBINA PUCK: €T0 BUIbl U HCTOYHHUKHU.

PackpoiiTe MeToinuecKkre Moaxoabl K OLIEHKE pa3Mepa MPOIEHTHOTO PUCKA.

OxapakTepu3yiTe MOJEIHN yIpaBIeHUs MPOLIEHTHBIMUA PUCKAMH.

PackpoiiTe posib TpOLIEHTHON MOJIMTUKY B MUHUMHU3AIMU MPOIEHTHOTO PUCKA.

Oxapakrepu3yiTe prIHOYHBIN PUCK: IKOHOMHUYECKOE COACP)KaHUE U CIIOCOOBI OLIEHKH.
Crtpecc-TecTupoBaHuUE.

PackpoiiTe HCTOYHUKM M KOMIIOHEHTHI BAJIFOTHOTO PUCKA.

Oxapakrepu3syiite coJiep>kaHue yIpaBieHUs BaJIOTHBIMU pUCKaMU OaHKa.



40. PackpoliTe oneparMoHHBIA PUCK: SKOHOMHUYECKOE CoJIepKaHue, pa3HOBUIHOCTH, OIICHKA.

41. OxapakTepusyiiTe coJepxKaHue yIpaBIeHUEe ONePallMOHHBIMUA PUCKaMU OaHKa.

42. PackpoliTe opraHu3aiiio CHCTEMbl BHYTPEHHETO KOHTPOJISI KPEUTHOW OpraHU3alliy.

43. PackpoiiTe OTBETCTBEHHOCTh OPTaHOB PETYIMPOBAHUSA/HAA30PA 32 CUCTEMY YIPABICHUS PUCKAMH B
KOMMEpUEeCKHUX OaHKax.

44. Packpoiite 3tansl nepexoga Ha MC®O u nmyTH NOBBIIIEHUS POJIU BHEIIHETO ayJJuTa B CUCTEME
PHUCK-MEHEIKMEHTA.

45. Packpolite coaepkanue 0a3ebCKUX COTIAIICHUH B 00JIACTH a[IEKBATHOCTHU KaNUTalla ¥ JIMKBUIHOCTH
OaHKOB.

Kpurtepuu onieHuBaHusi:

- 84-100 GammoB (OIlEHKA «OTJIIMYHOY») - HM3JIOKCHHBIM MaTepuall (PaKTUYECKH BEPEH, HAIMYHUE TITyOOKHUX
MCYEPIBIBAIOIINX 3HAHUN B 00beMe MPOUICHHON MPOrpaMMBbI JUCIUILINHBI B COOTBETCTBUU C MTOCTABICHHBIMH
nporpaMMoil Kypca HeNIsIMH M 3aJladyaMd OOYYCHHs; NpPaBUIbHBIC, YBEPCHHBIC NCHCTBUS 1O NMPUMEHEHHUIO
MOJTyYCHHBIX 3HAHWHA Ha TPAKTHKE, TPAMOTHOE W JIOTUYECKH CTPOMHOE HM3JIOKEHHE MaTepualia Ipu OTBETE,
YCBOCHHE OCHOBHOM M 3HAKOMCTBO C JIONIOJHUTEIBHOH JINTEPATypOii;

- 67-83 6atoB (OLIEHKA «XOPOIIOY) - HATMYKME TBEPBIX U JOCTATOYHO IOJIHBIX 3HAHUH B 00BEME PO ICHHOM
MPOTrPaMMBbI JUCIUTUIMHBI B COOTBETCTBUU C LEISIMH O0yUYCHHUS, IPABHIILHBIC ICHCTBUS 110 IPUMEHEHHUIO 3HAHUI
Ha TIpaKTHKE, YETKOE H3JI0KEHHWE MaTepHaia, IOMYCKAaIOTCS OTIENbHBIC JIOTUYECKHE W CTHIMCTUYECKUE
MOTPENIHOCTH, OOYYAIOUIMICS YCBOWJI OCHOBHYIO JIUTEpATypy, PEKOMEHJIOBAaHHYIO B paboucii mporpamme
JTUCIUILTAHBL,

- 50-66 GamnoB (OlEHKAa YAOBICTBOPUTENILHO) - HATUYME TBEPIBIX 3HAHHM B 00beMe MPONIEHHOIO Kypca B
COOTBETCTBHH C LEISIMU O0YUYCHUS, H3JI0KEHUE OTBETOB C OT/ACIHHBIMH OIINOKAMH, YBEPEHHO HCIIPABICHHBIMH
MOCJIe IOMOJIHUTEIBHBIX BOIIPOCOB; MPABHIILHBIC B II€JIOM JICHCTBHSI 110 IPUMEHEHHIO 3HAHUH HA IPAKTUKE;

- 0-49 6amnoB (orieHKa HEYIOBJIETBOPUTEIHHO) - OTBETHI HE CBSI3aHBI C BOIIPOCAMH, HAIMYHE TPYOBIX OMIMOOK B
OTBETE, HEMOHMMAHHWE CYIIHOCTH W3JIaraéMoro BOIPOCA, HEYMEHUE TPUMEHSITh 3HAHUS Ha MPaAKTHKE,
HEYBEPEHHOCTh U HETOYHOCTH OTBETOB Ha JIOTIOJHUTEIIHHBIE W HABOSIINE BOIIPOCHI.

TecTbl NUCHLMEHHBIE

o auciuiinae «CucremMa pucK-MEeHEIKMEHTa B OaHKax»
(HaI/IMeHOBaHT/Ie I[I/ICHI/II'IJ'H/IHI)I)
1. Tlonx creneHblO HEONPEAETEHHOCTH PE3yJIbTaTa MOHUMAIOT. ..
a) mnorepu
0) puck
B) BEPOSATHOCTb
r) JAHUCIIEPCHUIO
1) WHOE
2. Puck —r0...
a) Pa3sHOBHUIHOCTH CHUTYAIMH, OOBEKTHBHO COJIEPIKaIlasi BRICOKYIO BEPOSTHOCTh HEBO3ZMOKHOCTH
OCYILECTBICHUS LIENIN
0) Hammuue (HaKTOpPOB, PU KOTOPHIX PE3YIbTATHI ICHCTBHIA HE SBISIOTCS IETCPMHUHUPOBAHHBIMU, a
CTENEHb BO3MOXKHOTO BIUSHHS 3THX (PaKTOPOB Ha Pe3yIbTaThl HEM3BECTHA
B) CJEICTBHE JEHCTBUS MO0 OE3/IEHCTBHSI, B pe3ylIbTaTe KOTOPOTO CYIIECTBYET peatbHas BOZMOXHOCTb
MOJTyYeHHUS HEOIIPECNICHHBIX PE3YyIbTaTOB PA3IMYHOIO XapaKTepa; MpHU 3TOM JIaHHAst BO3MOKHOCTh
UMeeT KOJIMYECTBEHHYIO MIIH KaYeCTBEHHYIO OIICHKY
3. KakoBa ki1roueBast 0COOEHHOCTD COBpPCMCHHOI'O ITOAX0Aa K YIIPaBJICHUIO pI/ICKaMI/I?
a) Hanuune HapaOOTOK, MO3BOJISAIOMIUX ONPEICTUTh BO3ZMOXKHBIE PUCKH JIJISI KXKION M3 OTpacien
0) Hcnonp3oBaHnE CaMbIX COBPEMEHHBIX M TOYHBIX MAaTEMaTHUECKUX METOJIOB
B) PaccMmoTpeHme Kak MO3UTHBHBIX, TAK U HETATUBHBIX PHCKOB
r) Bce oTBeTH BepHBI
4, Kakoii Tun PHUCKOB HEBO3MOXKHO paCCUUTATh CTATUCTUICCKUMU MeTO}IaMI/I?
a) CTpaTerHYeCKU
0) omepanrOHHBIH




10.

11.

12.

B) PHCK IMPOYUX OMMACHOCTEH

r) (uHaHCOBBIHA

HazoBute ocHOBHOE IMPEUMYIIECTBO IKCIICPTHBIX METOAOB OLICHKH PHUCKOB 110 CPaBHEHUIO CO CTaTUCTUYECCKUMU?

a) OOBEKTUBHOCTh

0) HU3Kas CTOMMOCTD

B) NPOCTOTa NPUMEHEHUs

I') BO3MOXKHOCTH OIEHKH JIFOOOTO pHCKa

UTto Takoe OIeHKa PHCKOB?

a) ompejeTeHNE MPUEMIIEMOCTH PUCKA JUIsl OpTraHU3aLUuU

0) mpoliecc CpaBHEHMsI PACCUUTAHHOTO PUCKA C MPEACTaBICHHBIMU KPUTEPUSIMU PUCKA JJIsl OTIpEACTICHUS
€ro CyIIECTBEHHOCTH

B) KayeCTBEHHAs OIICHKA BEPOSTHOCTU €ro HACTYIUICHHSI U BO3MOXKHOTO yiiep0a

I) TMpoIllecC MPUCBOCHUS 3HAYEHUI BEPOSITHOCTU U ylepoa

OrMmeThTe IMOTEPH, KOTOPBIE MOKHO OTHECTU K TPYAOBBIM

a) moTepu paboyero BpeMeHu

0) yMEHbIIIEHHE BBIPYUKH BCJICCTBUE CHIDKEHUS IIEH HA Peau3yeMYI0 MPOIYKIUIO

B) yIUIaTa JOIOJHUTEIHHBIX HAIOTOB

I') HEBBINOJHEHUE CPOKOB CAAYU O0BEKTA

1) TIOTE€pPH MaTepHaloB

€) yuepo 310pOBbIO

) TIOTEPH ChIpbs

3) yuiep6 penyranuu

1) BeIIIATa mtpada

K) TOTEpH LIEHHBIX Oymar

OTMeThTe OTEPH, KOTOPBIE MOXKHO OTHECTH K (DMHAHCOBBIM

a) TMOTEpH LIEHHBIX Oymar

0) moTepH ChIPbs

B) HEBBINOJIHEHHUE CPOKOB CAAYU O0OBEKTA

r) BbIUIAaTa mrpada

1) yIulaTa JOTOJTHUTEIHHBIX HAJIOTOB

e) ymepb penyraruu

K) yuiep0 310pOBBIO

3) TOTEpH OT YCYIIKH U YTPYCKH MaTEpUAIOB

M) ToTepHu pabouero BpeMeHH

K) YMEHBIICHHE BBIPYUYKH BCIIEACTBUE CHUIKCHHUS IIEH Ha pPealln3yeMyI0 TPOIyKIIHIO

AHanu3 pucka — 3710...

a) CUCTCMATHU3allUsA MHOXKECTBA PUCKOB HAa OCHOBaHHUU KaKux-1100 IMIPHU3HAKOB U KPUTCPHUECB, ITO3BOJIATOIIUX

00bETUHUTH TOJJMHOKECTBA PUCKOB B OoJiee 00II1e MOHATUS
0) cucreMaTH4ecKoe HayYyHOE HUCCIIEIOBaHUE CTENIEHU pUCKa, KOTOPOMY MOJBEPKEHBI KOHKPETHBIE
OOBEKTHI, BUJIbI A€ATEIBHOCTH U TPOEKTHI
B) IIOWCK MHCTPYMEHTOB U METOJIOB CIIOCOOHBIX HEHTPaIN30BaTh HEONPEAEICHHOCTh pe3ysibTaTa
Wnentudukanus pucka — 3T0. ..

a) CUCTEMATHU3allUA MHOXKECTBA PUCKOB HAa OCHOBaHHNHU KaKuXx-1100 IIPHU3HAKOB U KPUTCPHUECB, ITO3BOJIAIOIINUX

00BbETUHUTH TOJJMHOKECTBA PUCKOB B OoJiee 00II1e MOHATUS

0) HavaJbHBIN dTal CUCTEMbI MEPOIIPUSATHH 110 YIIPABICHUIO PUCKAMH, COCTOSIIIUI B CHCTEMAaTHIECKOM
BBISIBIICHUH PUCKOB, XapaKTEPHBIX JJISl OMPECIIEHHOTO BU/IA IEATEIIbHOCTH, U ONIPENIEIIEHUN UX
XapaKTEPUCTHK

B) CHUCTEMaTHYeCKOE HayyHOE HCCIeI0BaHUE CTENIEHN PUCKa, KOTOPOMY HOJBEPKEHBI KOHKPETHbIE
0OBEKTHI, BUJIBI ACATEIBHOCTH U MTPOSKTHI

PI/ICKI/I, KOTOPBIC MOT'YT HCCTH B cebe Kak NOTCpH, TaK U JOIMMOJTHUTCIIBHYIO HpI/IGBIJ'IB, Ha3bIBAKOTCA

a) YUCTBIMH

0) KpPUTUYECKUMU

B) CHEKYJISTUBHBIMH

[TocnencTBust prcka MOTYT OBITH

a) CKOpee MOJOXKHUTEIbHBIMU

0) Kak MOJIOXKUTEIbHBIMU, TaK U OTPULIATEIILHBIMU

B) TOJBKO OTPHUIATEIHLHBIMU



13.

14.

15.

16.

17.

18.

19.

20.

21.

22,

Pucku, KoTOpBIE TPaKTUYECKU BCETIa HECYT B ceOe MOTepH, HAa3hIBAFOTCS

a) KPUTUYECKUMU

0) CHeKyIsITUBHBIMU

B) YHUCTBIMHU

PI/ICKI/I, O6YCHOBJ'ICHHI>IG JACATCIIBHOCTBIO CaMOI'0 0aHKa U €ro KOHTpar€HTaMu, Ha3bIBArOTCs

a) BHCIIHUMH

0) BHYTpEHHHMHU

B) YHUCTBIMH

PI/ICKI/I, B pE3YyJIbTATC peain3alliui KOTOPBIX 6aHKy T'pO3UT MMOTEPA HpI/I6I>IJ'H/I, Ha3bIBAKOTCs

a) KaracTpoPUYECKUMH

0) KpUTHYECKUMH

B) JIOIMYyCTUMBIMH

PI/ICKI/I, B pE3YJIbTATC p€ain3allui KOTOPBIX NPECANIPHUATHIO I'PO3UT NOTCPSA BHIPYUYKU (T.C. IMOTEpH MPEBBIIIAIOT
OKUIaeMyI0 TIPUOBLTH), Ha3BIBAIOTCS

a) KaTracTpOPHUECKUMHU

0) KPUTHYECKUMH

B) JIOIyCTUMBIMH

Uem u3MepsieTcst BEIMUYUHA WIN CTETIEHb pUcKa?

a) OXHUJAEMbIM 3HAUEHHUEM ITOKa3aTes

0) xoa(hduImeHTOM BapHaly oKa3aTess

B) CpEIHEKBAaIPATUYECKUM OTKJIIOHEHHEM I10Ka3aTess

I') BEPOSATHOCTHIO OTKJIOHEHHUS MOKA3aTessl Ha 3a/JaHHYIO0 BEIMYUHY

CI/ICTCMaTI/I?;aHI/Iﬂ MHOXCCTBA PUCKOB HAa OCHOBAaHUHA KaKI/IX'HI/I6O MPU3HAKOB Y KPUTCPUCB, ITO3BOJIATOIIUX O6’bCILI/IHI/ITI>
MOJIMHOYKECTBA PHCKOB B 00Jiee 00IIMe MOHATHUS HA3bIBACTCSI

a) wuaeHTU(UKAIIUEH PUCKOB

0) aHaJIM30M PUCKOB

B) KiaccuduKamue puckoB

Kaxoii u3 MEPCUNCIICHHBIX MECTOJOB OLICHKN PUCKAa OCHOBAH Ha pacdy€Tax U aHaJIM3€ CTATUCTHYCCKUX MoKasareneu?
a) MetoJ Monre-Kapio

0) mocTpoeHue JiepeBa peleHun

B) METO/] ClieHapueB

I) aHaJu3 YyBCTBUTEIbHOCTU

1) y4eT PUCKOB IIPH pacyeTe YUCTOU NPUBEICHHON CTOMMOCTH

€) HMMMTALHUOHHOE MOJIETMPOBAHHE

Kaxoit u3 MNEPCUYNCICHHBIX MCTOJ0B OIICHKU pUCKaA AACT MPEACTABJICHUEC O Hauboiee KPHUTUYCCKUX q)aKTOan
WHBECTHIIMOHHOTO TIpoeKTa’?

a) TMOCTPOEHHE JiepeBa pelIeHUH

0) MeToJ cleHapueB

B) YYeT PUCKOB IPU pacyeTe YUCTON MPUBEACHHON CTOMMOCTHU

I) BEpPOATHOCTHBINA METOJ

J1) aHaju3 YyBCTBUTEIHLHOCTH

€) HMHUTAMOHHOE MOJIEIMPOBAHUE

Kaxkoil u3 nepeyncieHHbIX METOA0B OLEHKH PUCKA PEaTU3yeTCsl IIyTEM BBEAECHUS IIONPABKU HA PUCK WM ITyTEM y4eTa
BCPOATHOCTHU BOBHUKHOBCHHA JICHCIKHBIX ITOTOKOB?

a) TOCTpOEHHE JIepeBa pelIeHun

0) MeTox clieHapHeB

B) YYeT PUCKOB IpU pacyeTe YUCTON MPUBEAECHHON CTOMMOCTH

I') aHaJlMu3 YyBCTBUTEILHOCTH

71) BEPOSITHOCTHBIM METOJ]

€) HMHUTAMOHHOE MOJIEIMPOBAHUE

Kaxkoii n3 MEPEUYNCIICHHBIX METOA0B OLICHKHU PHUCKA UCIIOJB3YCTCA B CUTyalluAX, KOr'Jia IPUHUMACMBIC PCUICHUA CUJIIBHO
3aBUCAT OT HPUHATLIX PaHCC U OMPEACIAIOT CLICHAPpHUUN HaHBHeﬁmeFO Pa3sBUTUA COOBITHIA?

a) HMMUTAlMOHHOE MOJIEJIMPOBAHUE

0) BEpOSITHOCTHBI METO]I

B) YYET PUCKOB IIPU PACUETE YNCTON IIPUBEAECHHON CTOMMOCTHU

I) TOCTPOEHHUE JepeBa peuIeHui

1) aHaJIu3 YyBCTBUTEIHLHOCTH
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30.
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32.

€) METO] ClICHapHEB

Kaxoit u3 NCPCUUCICHHBIX METOAOB OLCHKU PUCKA MPEACTABIIACT coboi CCPUIO YHCJICHHBIX S3KCIICPUMCHTOB,

MIPU3BAHHBIX IMOJTYYUTH OMIIUPUYCCKUEC OLICHKN CTCIICHU BJIMAHUA Pa3JIMYHBIX (I)aKTOpOB Ha HCKOTOPBIC 3aBUCAIINE OT

HUX PE3yIbTATHI?

a) yYeT PUCKOB IIPHU pacyeTe YUCTON MPUBEIECHHON CTOUMOCTH

0) aHanIM3 YyBCTBUTEIHHOCTH

B) IIOCTPOEHUE JIEPEBA PELICHUM

I') BEPOSTHOCTHBII METOA

1) METOJ CLICHApUEB

€) HMMHTALHUOHHOE MOJICIUPOBAHHE

Kakxum O6p330M IIpu pacucTe YUCTOM HpHBeI{eHHOﬁ CTOUMOCTHU MOXXHO YUUTHIBATH pI/ICK?

a) B 3HameHarene ¢popmyisl NPV nocpencTBoM KOPpeKTHPOBKU CTaBKU JUCKOHTA

0) myTeM KOppEeKTUPOBKH (haKTOpa BpEMEHU

B) B uucautene popmynsl NPV nocpeacTBomM KOPpeKTHPOBKU YUCTHIX JEHEKHBIX TOTOKOB

Yro aBiseTcst 00bEKTOM yIpaBJICHUSA B pI/ICK-MCHe)I)KMeHTC?

a) PUCK, PUCKOBBIE BIOXKEHHS KallUTajla U SKOHOMUYECKHE OTHOLIEHUS MEKIY XO3SIMCTBYIOLIMMU
cyObeKTamu

0) BCe BapuaHTHI BEPHBI

B) cCHelMalbHas rpyIIa Joaei, KoTopas MOCPeICTBOM Pa3IMuHbIX IPUEMOB U CIIOCOOOB YIIPaBIEHYECKOTO
BO3JICHCTBUS OCYILIECTBIISIET YIPABIECHUE PUCKAMHU

VYTBepKIeHUE O TOM, UYTO «AEATEILHOCTH JIF0OOH OpraHn3aly BCETIa COTPOBOXKAAETCS PUCKAMHU, TPUCYTCTBYIOIIUMH

B €€ BHEIIIHEH WM BHYTPEHHEHN Cpele» OTPaKaeT CMBICI. ..

a) 3aKOHA HEM30EKHOCTH PUCKA

0) 3aKoHa cOYETaHMs MOTCHIHAIBHBIX MOTEPh U BHITOJ

B) 3aKOHa MPAMOM 3aBUCMMOCTU MEXK/Y CTETIEHbIO PUCKA U YPOBHEM IIJIAHUPYEMBIX I0XOJIOB

yTBep)KI[CHI/Ie O TOM, YTO «HIPAKTUYCCKU B J'IIO6I)IX CUTyalluAX pUCKa MMOTCHIHAIIbHASA BO3SMOKHOCTE IOTEPH UIIN

Y6LITKOB COYCTACTCA C HOTCHHHaHLHOﬁ BO3MOXXHOCTBIO IMOJTYUYECHU JONOJIHUTEIIbHBIX JOXOA0B» OTPAXKACT CMBICII. ..

a) 3aKOHa MPSMOIl 3aBUCUMOCTH MEX]y CTEMIEHBIO PUCKA M YPOBHEM IIAHUPYEMBIX TOXO/I0B

0) 3aKoHA HEM30EKHOCTU pHUCKa

B) 3aKOHA COYETAHMS MOTEHIIMAIBHBIX TOTEPh U BHITO]

yTBep)KJIeHI/Ie 0 TOM, YTO «YE€M BBIIIC CTCIICHL PUCKA IIPHU OCYHICCTBICHUU XO3SHCTBEHHOM orepanuun, TEM BBILIC

YPOBCHDb IIJIAHUPYEMBIX OT STOM Oornepanuu 10X040B» OTpaXac€T CMBICII. ..

a) 3aKOHa MPSMOI 3aBUCUMOCTHU MEX]ly CTEIIEHBIO PUCKA U YPOBHEM IUIAHUPYEMBIX JOXOJ/I0B

0) 3axkoHa HEM30€XKHOCTU PUCKA

B) 3aKOHA COYETAHMS MMOTEHIIMAJIBHBIX MOTEPh U BBITO]

K kakoin rpymmne MeToA0B yIIpaBJICHHUA PUCKAMU OTHOCUTCH CO3JaHUC CUCTCMbI pe3epBOB?

a) METO/bl YKIIOHEHHSI OT PUCKOB

0) MeTozbl AMBEpCU(UKALIUU PUCKOB

B) METObl KOMIIEHCAIIMH PUCKOB

I) METOJbI JOKAIU3alUuU PUCKOB

K kaxoii rpymie MeTo0B yrpaBiIeHU PHCKaMH OTHOCHUTCS paclpeiesieHne BIOKESHUH OAaHKOM CPEIH IPEATIPHSITHN

pasHbIX OTpacieil u cdep nesITenbHOCTH?

a) METOMbl YKIIOHEHHSI OT PUCKOB

0) METOJbI JJOKAIU3AIIUH PUCKOB

B) METObI AUBEPCUDUKAIINH PUCKOB

I') METOJbl KOMIEHCAIIMH PUCKOB

3akIIroueHue CPOYHBIX KOHTPAKTOB, UCIIOJIB3YyEMOC JI1 YMCHBIUICHUA PUCKA, CBA3AHHOTO C BO3MOXXHBIM POCTOM LICHBI

aKTHuBa, Ha3bIBACTCA

a) XePKUPOBAHHEM IMOKYIATEeNs

0) dopBapaHOH CACTKOMN

B) (brouepcHoil caenKoit

I) XeIKHPOBAHHEM IPOJABIA

3aKIIroueHue CPOYHBIX KOHTPAKTOB, UCIIOJIBb3yEMOC i1 YMCHBIUICHUA PUCKA, CBA3AHHOT'O C BO3MOXXHbBIM CHUKCHUCM

IOCHBbI aKTHBA, HA3bIBACTCsA

a) GdopBapaHON CACIKOMN

0) ¢BIOYEPCHOI CclIeNKOi

B) XEIKHUPOBAHUEM MOKYyMaTeNs
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I) XeIKUPOBaHMEM IPOJaBLa

KOHTpaKT, }_'[aIOI]_[I/Iﬁ IIpaBO KYIIUTH OMPEACIICHHOC KOJIMYCCTBO 0a30BOro aKTUBA IO OFOBOpGHHOﬁ IICHE U B
OTIPE/ICIICHHBIN CPOK, Ha3bIBAETCS

a) OMIIMOHOM ITyT

0) (BIOYEPCHBIM KOHTPAKTOM

B) ONIMOHOM KOJUI

r) QopBapAHBIM KOHTPAKTOM

CranmapTHBIH CPOYHBIA OMPIKEBON KOHTPAKT KYIUTH-TIPOAAKH 0230BOT0 aKTHBA, PH 3aKITFOYEHUH KOTOPOTO CTOPOHEI
AOTOBapUBarOTCA 00 YPOBHC LICHBI U CPOKE 11O MTOCTABKH aKTHUBA, U HECYT 00s3aTeNILCTBA nepen 6I/Ip)K€I71 BIIJIOTH A0 €ro
HUCIIOJITHCHUA, HA3BIBACTCA

a) ¢dopBapaIHBIM KOHTPAKTOM

0) ONIIMOHOM KOJIJI

B) (hbIOYEPCHBIM KOHTPAKTOM

I) OINLKOHOM IIyT

KonTpakT, naromuii mpaBo MpoaaTh ONMPEACICHHOE KOIMIECTBO 6a30BOr0 aKTHBA IT0 OTOBOPEHHOM LICHE U B
OHpCHCHGHHBIﬁ CPOK, Ha3bIBACTCA

a) (BIYEPCHBIM KOHTPAKTOM

0) ONIMOHOM IYT

B) OMNIMOHOM KOJUI

r) QopBapAHBIM KOHTPAKTOM

Puck, KOTOpBIii HE 3aBUCHUT OT COCTOSIHHS PHIHKA U SIBIIIETCS CIIeNN(UKON KOHKPETHON OpTraHM3allii, Ha3bIBAETCs
a) YHCTBIM

0) CHeKyISITUBHBIM

B) HECHCTEMaTUYECKUM

I) CHUCTEeMAaTUYECKUM

PI/ICK, CBSI3aHHBIN C N3MCHCHUSIMHU, BBI3BAHHBIMHA O6H_[CpI>IHO‘IHI)IMI/I KOHC63HI/IHMI/I, n HE 33BI/IC51HIHI>1 OT KOHKPETHOTI'O
NpeaAnpuATHd, Ha3bIBACTCA

a) YHCTBIM

0) cucCTEeMaTUYECKUM

B) HECHUCTEMaTHYECKUM

I) CHEKYJISATUBHBIM

OneHuTe NPaBMIILHOCTD CIEYIOIEro yTBepxkaeHus: «PUCK B 5KOHOMUKE MPOSBIsieTCs: B popMe NOTeph
(YOBITKOB)»

a) BEpHO

0) HEBepHO

B) BEpHO, HO JIMIIb YACTUYHO

Kakas xoHuenuus GuHaHCOBOTO pUCKa SBISETCS OOIIETPUHATON?

a) Konuenuus 00eKTUBHOTO pUCKa

6) Konuenuus cyObeKTUBHOTO pHUCKa

B) /JlaHHbIe KOHIENIIUU UMEIOT PABHYIO MOMYJISIPHOCTh CPEIU CIIELUAINCTOB

Kakomy cTatucTueckoMy MmoKa3aTelto pucka B PMHAHCOBOW HAYKe OTAAeTCsl MpernoyTeHne?

a) CpEeIHEKBAJAPaTHYECKOMY OTKJIOHEHHUIO

0) xoxhduImeHTy Bapuanuu

B) BEPOSATHOCTU

r) koagdunuenty Mounte-Kapio

Hepaencto YeObimeBa Moka3biBaeT B3aUMOCBS3b MEXKY ...

a) uHpOpMaIMel U PUCKOM

0) cpeaHEeKBaJApaTUYECKHUM OTKJIOHEHHUEM M BEPOSTHOCTHIO

B) auBepcuUKalMen U 0)KugaeMoi HOpMO MPUObLIN

dopmyna, IpUBEACHHAS HUXKE, IPUMEHSIETCS IS pacyera:
a) BEPOSITHOCTH

0) CpeaHEKBaAPATUYECKOTO OTKIOHEHUS

B) CTaHJIAPTHOTO OTKJIOHEHUS

I) OXHJIAeMOTO 3HAYCHUS
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Hawubonee pacripocTpaHeHHBIM HEMTPEPBIBHBIM PACIIPEICIICHIEM B SKOHOMHKE SIBIISICTCAL. ..
a) HOpPMAaJIbHOE pacHpeseNcHHe

0) JIOTUCTHUYECKOE pacrpeecHre

B) pacmpenenenue Oumiepa

r) pacnpenenenue Koamoroposa

2
P(x-%>8)<Z;
Uro o6o3HaueHO cumBoJioM P B crienyromieii hpopmye? 5
a) BEPOSITHOCTH
0) nucnepcus
B) CpEIHEKBaIPaTUYECKOE OTKIOHEHUE
r) ciy4yaiiHas BeJIMYMHA
1) CTaHJIaPTHOE OTKJIOHEHHE
€) 3aJaHHbIN JI0IYCK
A0G6peBuatypoit VaR o6o3Hagaercs...
a) Value Added Reseller
0) Variable
B) Variance
r) Value At Risk
Value at Risk - 370...
a) CTOMMOCTHAasl Mepa pHuckKa
0) Mepa CTaHIApPTHOTO OTKJIOHEHHsI (PMHAHCOBOU BETUYMHBI
B) JMIMPUICCKUI METOJI pacueTa BEPOSTHOCTH
WuTepnperanust Kakoro mokasatess pucka ¢ 5KOHOMUYECKOM TOUKHU 3peHUs mpoie?
a) CTaHJApPTHOTO OTKJIOHEHUS
0) BEpOSITHOCTH
B) Ko3((uIMeHTa BapHaIun
I) CpeIHEKBaIPaTUYECKOTO OTKIOHEHUS
[upuna monocsl bommmHpKepa BOKPYT CKOJB3SIICH CpeHEH TPOTOPIHOHATIBHA. ..
a) CpEeAHEKBAAPATUYECKOMY OTKIOHEHUIO
0) BEpOSITHOCTH
B) JAMCIIEPCHH
Brixon 1iens! 3a nipeensl IMHUN boimuHpkepa o3HavaeT He0OXOAUMOCTb. ..
a) TPUHATHUS PEUICHUS
0) TOKYNKHU IIEHHOW Oymaru
B) TNPOAAXKHU IIEHHOW Oymaru
I') COXpaHEHHUs IIEHHOW Oymaru B mopTderne
Haubonee cioKHBIM SKOHOMHKO-MaTeMaTHIECKIM METO/IOM OLIEHKH PUCKA U3 TIEPEUUCIICHHBIX SBISETCH...
a) METOJI TOUYKH 0e3yOBITOUHOCTH
0) MeToJ aHanIM3a yCTOMUYUBOCTH
B) CIIEHAPHBIN MOIXO/T
r) Meroa Moure-Kapno
Kak eme Ha3pIBaroT MeTOJI ""UTO - eciin’...
a) MeTOJ TOUKH 0e3yOBITOYHOCTH
0) MeToJ aHaM3a YCTOMYMBOCTH
B) METOJ CLICHAPHBIN TOIXO]
r) wmeron Monte-Kapio
Kakoii rpynme MeTo10B 6aHKU OTAAOT MPUOPHUTET MPH OIEHKE PHCKA B HACTOSIIEE BpeMs?
a) YKOHOMHKO-MATEMaTHYECKUM
0) SBpPUCTUYECKUM
Jlist pacdeTta TOUKH 0€3yOBITOYHOCTH 3aTPaThl HAJ0 Pa3IelIuTh H3ICPKKH Ha CIETYIOIINE COCTABIISIFOIINE
a) TepeMEHHBINA U3JIEPKKH
0) MOCTOSIHHBIE U3ACPKKU
B) PpAacxo[Ibl CBSI3aHHBIC C OILJIATOM Tpyna
I') Ppacxojbl Ha CHIPhE U MaTEPHAIIBI
1) aMOPTH3AI[MOHHBIE PACXOIbI
Haubonee TouHo crneayroiiee onpeaeaeHue KpeIUTHOTO PUCKA...
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a) PHCK HEHCITOJTHEHHS 3aeMIIMKOM CBOMX 0053aTEIhCTB

0) puck OaHKPOTCTBA 3aEMIIHKA

B) pucK nedonTa KpeauTopa

I') PHUCK HEIOMOJy4YeHHsS OaHKOM MPUOBUIH NPU KPETUTOBAHUH

B cootBercTBuu ¢ TpeboBanuamu banka Poccuu cyaHas 3a105keHHOCTD KilacCU(UIUPYETCH. ..

a) B 5 Kareropuii kauecrna

0) B4 KaTeropuu KadecTna

B) B3 KaTeropuu Kauecrsa

OCHOBHBIMU 2-M$1 KJIaCCU(PUKAMOHHBIMU KPUTEPUSIMU MPHU ONPEACTCHUHN KAaTETOPUN KayecTBa SABIISIOTCS. .
a) (uHaHCOBOE MOJIOKEHHE 3aEMIINKA

0) KkauecTBO OOCTY>KMBAHUS J0JTA

B) KOJHUYECTBO MPOJIOHTAIUH

r) obecreueHue

1) HaJIWYUE PECTPYKTypU3aALUN

Onenute BepHOCTh yTBepxkAeHUS: "Hannuue obecrieueHus BIUSIET Ha KATETOPHUIO Ka4eCcTBA CCY/IbI,
MpUCBaMBaeMyl0 OaHKOM Ha OCHOBaHUU TpeboBaHmii banka Poccun".

a) BEpHO

0) HEBEpHO

B) BEpPHO, PU yCIOBHH COOTBETCTBUA oOecrieueHus | uium 2 KaTeropuu

Kakwne u3 cieqyronx HOpMaTHBHBIX akTOB baHka Poccuu perymmpyroT mopsiiok OIeHKH KPETUTHOTO PHCKa
KOMMepuecKoro 6anka?

a) Ilonoxenue banka Poccuu Ne 590-11

6) Ilonoxenue banka Poccuu Ne 611-11

B) Uncrpyknus banka Poccuu Ne 199-U

r) Ilonoxxenue banka Poccun Ne 579-I1

Kaxko# u3 cnenyromux HOpMaTUBHBIX akTOB banka Poccnu peryiaupyer nopsiiok OEHKH  PHCKa
JUKBHUIHOCTH KOMMEPUECKOro 6anka?

a) Ilonoxenue banka Poccuu Ne 590-11

0) Ilomoxenue banka Poccuun Ne 611-11

B) Unctpyknus banka Poccun Ne 199-U

r) Ilonmoxxenue banka Poccun Ne 579-I1

CotpynHuk OaHKa HEBEPHO PAaCCUUTAIl M COOTBETCTBEHHO yJepKall CYMMY IPOIICHTOB IO KPEAUTY
3aeminuka. Kakoil Buj pucka peanuzoBaiicsi B 0aHKE B 3TOM cirydae?

a) TPOILEHTHBIN PUCK

0) omepalnMOHHBIN PUCK

B) KpEIWUTHBIN PUCK

T) PUCK JTUKBHIHOCTH

KoaddunmeHT TMKBHIHOCTH 3aeMIITHKa B HECKOJIBKO pa3 HIKe HOpMBI. Ha kakue BUIbl 0aHKOBCKHX PHCKOB
CHOCOOEH MOBIUATH JaHHBIN (aKT?

a) Ha KpEeIUTHBINA PUCK

0) Ha pUCK JIMKBUIHOCTH

B) Ha MPOLIEHTHBIN PUCK

r) Ha oneparvoHHBIN PUCK

Kpurepun ouennBanus:
Maxcumym 30 6amnoB. Bapuant cogepxut 30 3ananuil.

25-30 0auToB BBICTABIISAETCS, €CITH O0YJAIOIIHIICS OTBETHII TpaBWIIbHO Ha 84-100% 3amanuii Tecra;
20-24 GamnoB, ecnu 00y4YarOMIMKCS OTBETHII MPABMIIBHO Ha 67-83 % 3amaHui;

15-19 6annos, eciu 00y4aromUics OTBETUI NpaBHIIbHO Ha 50-66% 3ananui;

0-14 Gamnnos, ecnu 0O0y4aromuiicss OTBeTU MpaBUiIbHO Ha 0-49% 3ananuit

TeMBI JOKJIA0B



10 AUCIOUIIJIIMHE «Cucrema PUCK-MCHCIKMCHTA B OaHkax»
(HaMMEeHOBaHKE AUCIUTUTAHBI )

=

AyIUT PUCKOB U COCTaBIIEHHE KaPTHl PUCKOB OaHKa.

[TpuuuHbl BHEIpeHUs] (UHAHCOBOTO PUCK-MEHEI)KMEHTa B OaHKaXx.

3. Dranbl CTaHOBIICHUS U PA3BUTHS HHPOPMALMOHHO-aHATUTHYECKOW CUCTEMBI IO CTPATETUIECKOMY
PUCK-MEHEKMEHTY B OaHKe.

no

4. Cucrema ynpaBjieHUs] HHTETPUPOBAHHBIM (PMHAHCOBBIM PHCKOM B OaHKE.

5. OcobeHHOCTH pacueTa U TEXHOJIOTUS UCIOJIb30BaHUs YKOHOMUYECKOM T0OABICHHONW CTOUMOCTH U €€
Pa3HOBHUIHOCTEM.

6. IlpumeHneHue cucteMbl cOalaHCUPOBAHHBIX MTOKa3aTeNel B cUCTeMe (PMHAHCOBOTO PUCK-MEHEKMEHTA
OaHka.

7. TexHomnorus pa3pabOTKu cTpaTeruy OaHKa 10 yIpaBJIeHUIO (UHAHCOBBIMH PHUCKAMHU.

8. IIponenypa pa3paboTKu KOMMEPUYECKUM OAHKOM MOJIMTHKH YIIPABICHUS (PUHAHCOBBIMU PUCKAMH.

9. IlpakTrnyeckoe mpuMeHEeHNE OaHKaMH KOHIICTIIIMN pUCKOBOM cTouMocTH (VAR) 1 ee pa3HOBUIHOCTEH.

10. Ipoueaypa OLIEHKH KpPEAUTHOTO prcKa Ipu nomouu Mmerona EDF.

11. CymHoCTh NPUYUHHO-CIICACTBEHHBIX MO/IEIEH OLIEHKU ONEPALMOHHOTO PHUCKA.

12. NadopmManmoHHO-aHAINTHYECKUE CUCTEMBI (PMHAHCOBOTO PUCK-MEHEIKMEHTA J1sl OaHKa.

13. OcHOBHBIE MOKA3aTeNN YyBCTBUTEIBHOCTH U1 PIHKA aKLIUH M OOIUral|id.

14. OcHOBHBIE TIOKA3aTENN YYBCTBUTEIBHOCTH JUIS PHIHKA MPOU3BOAHBIX (PMHAHCOBBIX HHCTPYMEHTOB.

15. CymHocTh Aropaluy 1 IMMYHU3ALUU TOpThes.

16. KakuM 00pa3oM OI[eHHBAIOTCS IOTEpH OaHKa B CIIy4ae HACTYIUICHUS 1eonTa.

17. OcunoBHas uaest Meroga Monre-Kapio u npakTika ero UCroyib30BaHUs OaHKaMH.

18. OTnuuns MeTo1a UCTOPUIECKOTO MOACTHMPOBAHUS OT METO/1a CTPECCOBOTO TECTUPOBAHUSI.

19. Meronnyeckue n0X0/1bl, UCIOIb3yeMble JIJIsl OLIEHKH KPEAUTHOTO PUCKA.

20. MeToap! OIIEHKH KPEAUTHOTO PHCKA, UCTIONb3YeMbIe KPEIUTHBIMA PEUTHHTOBBIMHU areHTCTBAMH.

21. Vicnonp30BaHus KOMILJIEKCHBIX HH(POPMALMOHHBIX cucTeM kiacca ERP nis ynpasienus GuHaHCOBBIMU
puckamu B OaHKe.

22. Tpe6oBanus baszens Il no ynpasieHnto (pMHaAHCOBBIMU pUCKaMH OaHKOB.

23. MeToap! ynpaBieHUs KPETUTHBIME pUCKaMHu 1o MeTogonorun bazens I11.

24. Tpe6oBanus basens 11l no pezepBupoBanuio KanuTaia noJi GMHAHCOBBIE PUCKHU. OaHKa.

25. [Tpobnembl 0OpalieHust Ha PHIHKE KPEAUTHBIX I€PUBATHBOB.

26. MexyHapO/IHBIH OMBIT YIIpaBJIEHUS pUCK-MEHEDKMEHTa B OaHKax

27. YpaBieHHE PHUCKOM ITOTEPh JCIOBOM pemyTaruu 0aHka

28. Vcnonp3oBaHue (PMHAHCOBBIX MHCTPYMEHTOB B YIPaBJICHUN OAHKOBCKUMH PHCKaMU

29. CymHOCTBb, 3Tambl ¥ OpraHu3anus padoThI IO CTPECC-TECTUPOBAHUIO B KOMMEPUYECKIX OaHKax

30. Kputepuu cTeneHu pucka 1 METObl €ro pacyera

Kpurtepun onenuBanus:
Maxkcumym 20 GanioB

-20 GaoB BBICTABISIETCS O0YUAIOUIEMYCsl, €CJIM U3JI0KEHHBIM MaTrepuall (aKTUYECKU BEPEH, BBISIBICHO
HAJINYME TIyOOKUX MCUEPIBIBAIOLINX 3HAHUN B 00beMe U3yYEHHOM TeMbl, TPAMOTHOE U JIOTUYECKH CTPOHHOE
H3JI0KCHUEC MaTCpHralia, JaHbI HO}IpO6HI)Ie OTBCTHI Ha BOITPOCHI JOKJIAYHUKY. Pabora nmeet SaKOquHHBIﬁ,
caMOCTOSITeNbHBIN Xapakrep. OdopmileHHEe COOTBETCTBYET TPEOOBAHUSIM.

- 16 6anoB BBICTABIsETCS 00YUAIOIIEMYCs, €CITU M3JI0KEHHBIH MaTepuai (pakTHYecKH BEpeH, BBISIBICHO
HAJINYUEC TBEPABLIX U JOCTATOYHO ITOJTHBIX 3HaHUH B 00BEME I/ISYLICHHOP'I TEMBI, ITPAaMOTHOC U JIOTHYCCKU
CTpOMHOE M3JI0KEHNUE MaTepHaa, JaHbl OTBETHI HA BONIPOCH JIOKIaquuKy PaboTa mmMeeT 3aKOHUEHHBIH,
caMoCTOSITeNbHBIN xapakTep. OpopmiieHrne COOTBETCTBYET TPEOOBAHUSIM.

- 10 6any1oB BBICTABISIETCS OOYUAIOIIEMYCsI, €CIIM MaTepHuaj U3JI0)KEH BEPHO, HO HEJOCTATOYHO TOJHO,
HMMEIOTCS HEIOCTATKH B JIOTHKE U ITOCIEA0BATEIBHOCTH U3J10)KEHHs MaTepralia,JaHbl OTBETHI HE Ha BCE BOIIPOCHI
JOKJIQTYMKY, UIMEIOTCS HEI0YETHl B 0(OPMIICHUH



- 0 GayIIOB  BBICTABIISICTCS 00YUaIOMIEMYCs, €CITH MaTepuall ciado CBsA3aH C TEMOW, MPH HATHYHH IPYOBIX
OH_II/I6OK , HCTOHMMAHUS CYIIIHOCTH HU3JIaracMoro BOommpoca, HCYBCPpCHHOCTU U HCTOUYHOCTHU OTBCTOB. Pa60Ta
UMeeT He3aKOHUSHHBIH, HECAMOCTOSITEIILHBIN XapaKkTep, IPUCYTCTBYET IUIaruaT

JenoBasi (poJsieBasi) urpa

o qucuuiuinie «CucreMa pucK-MeHeKMEHTa B OaHKax»
(HaMeHOBaHHE IUCIUILINHBI)

1. Tema (nmpo0bJiema, curyanusi)
«OrmpeieneHue ClieHapueB pa3BUTHs 0aHKA U PacYeT YPOBHS PHCKa
B koMMepueckoM 6aHke co3iano 2-3 pabouux TpyIIibl, KOTOPBIE JOJKHBI ONPEACTUTh KIt04YeBble (haKTOPbI
pa3BuTHs OaHKa B YCIOBHSIX KPU3UCA U OIEHUTHh YPOBEHb PHCKA MPHU PEaTH3aI[UU IIECCUMUACTUIECKOTO,
ONTHMHUCTUYECKOTO U Hanbosiee BepoATHOTO cuieHapus. [locie BEIMOTHEHHS 3TOTO 3aJaHus BCE TPYIIIbI BMECTE
JOJDKHBI Ha ocHOBe MeTona Jlenb(hu pa3padorars oOIIHe ClieHAPUH Pa3BUTHs OAHKA.
[IpenonaBaTesb ONUCHIBAET XapaKTEP KPUUCHBIX MTPOLIECCOB, MPOUCXOAIIMX B paCCMaTPUBAEMbIN IEPUOL,
JTACT BBIICPKKU U3 JICUCTBYIONIEH B OaHKE CTpAaTEeTUH Pa3BUTHS.
Kaxxnas rpymmna qojikHa BBITOJIHUTD CIIEAYIOIINE 3a0a4Hu:
1. Onpenenuth OCHOBHBIE MPOOIEMBI KPU3UCHOTO MIEPHO/Ia BPEMEHH.
2. TloctaBuTh 1eNU U 337a4d TOTUTHKU OaHKa Ha IEPUO KpU3HCa.
3. Ompenenuts KIr04YeBbIe (PAaKTOPHI pa3BUTHS OaHKA HA MEPUOJ KPU3KCA U KX BO3MOXKHBIC 3HAUCHUSI.
4. TlocTpouTs ClieHapuu pa3BUTHs OaHKa U HA UX OCHOBE MPOU3BECTHU OLIEHKY PUCKA.

2 Tema (mpo0Jiema, cuTyanus)

«Pa3paboTka KpeAUTHOM MOJUTHUKUA OaHKa HA MPEACTOSIIUA T/

MaructpaHThl pa30UBalOTCS Ha 3 TPYIIIBL, KaXAast U3 KOTOPHIX JOJKHA MPEITI0KUTh CBOM BapUaHT KPEeTUTHON

MIOJIMTHKY 33JIaHHOTO OaHKa Ha MPEACTOSIIUN TO/I.

[IpenogaBarens AaeT rpymmnam 3ajanue copMUpOBaTH Ha CIEAYIOUIUN IO/l KPEAUTHYIO TOTUTUKY IS

3aJJaHHOTO OaHKa.

Kaxknas rpymnmna noyikHa BBIIOJIHUTG CIEAYIOIINE 3a0a4H:

1. TIpoananu3upoBaTh TEKYIEE COCTOSHUE KPEAUTHOTO MOPTQESI KOMMEPUECKOTO OAHKA U BBISIBUTH
HUMEIOIIUECS MPOOIEMBI.

2. OmpenenuTs NOTEHITUAIBHBIE KPSTUTHBIC PUCKU 0aHKA B CIICIYIOIIEM T'OTy HCXOJIS U3 TTPOTHO3a
COLIMAJIBHO-?KOHOMUYECKOTO Pa3BUTHSI CTPAHBI.

3. TIpemtoxxuTh KPEAUTHYIO OJUTUKY JUTsl 0aHKa, OCHOBAaHHYIO HA aHAIM3E NMEIOIIUXCSI PUCKOB U
MMOTCHIMAILHBIX BO3MOKHOCTEH.

[Tocne pemenust TUX 3a7a4 KOJUIEKTUBHO 00CYKIAIOTCSI CUITbHBIE M CITA0BI CTOPOHBI MIPEITIOKEHHBIX

KPEJIUTHBIX MOJIUTHK.

Kpurtepuu oueHuBaHus.
Maxkcumym 20 6aioB

17-20 6ans0B - BBICTABIIAETCS O0YyUYaIOIIEMYCS, €CIIU CTYACHT B MOJHON Mepe BIIaIeeT MaTEepUaoM, IPHHSIT
aKTHBHOE yJacTue B padoTe, 1eNb JIeJI0BOM UIPbl OJHOCTHIO JOCTUTHYTA

13-16 GannoB - BEICTABIIAETCS 00YyUaAIOLIEMYCs, €CJIM CTYAEHT B 11€JI0M OCBOMJI MaTepUall, IPUHSII aKTUBHOE
ydacTue B padoTe, T0IMyCTUII HECYILIECTBEHHbIE OMIMOKM,LENb JIEJI0BOM UTPHI B I1€JIOM JIOCTUTHYTA

10-12 GannoB - BBICTaBIIIETCS 0OYYaAIOLIEMYCS, €CJIM CTYACHT B 11€JI0M OCBOMJI MaTe€pUall, IPUHSI y4acTHE B
paboTe, UMETUCH HEJIOUEThI, UCIIPABIIEHHBIE MTOCIIE UX YKA3aHUS,LENb JIEJI0BOI UTPbl YACTUYHO JOCTUTHYTA
0-9 6amnoB — BeIcTaBIsIETCS 00YYAIONIEMYCsl, HE IPUHUMABILIEMY y4acTusi B paboTe

KommnuekT 3apanmii/3agau
10 JUCIIUITIINHEC ((CI/ICTGMa pI/ICK-MCHCII)KMCHTa B 6aHKaX))
Ha ocHOBe nMeronuxcsi JaHHBIX B TaOJIHIIE TPEOYyeTCs BBIYUCIUTE 3HaUeHus 1o coctosiauio Ha 01.04.2022r.:



3amanue 1 - 6a30Boro, 100aBOYHOIO U JOITOJHHUTEILHOIO KalnTaia OaHKa;
3amanue 2 - pUCK-B3BEIICHHBIX aKTUBOB OaHKa;

3amanue 3 - HOPMATUBOB JIOCTATOYHOCTH 6a30Boro karmurtana (H1.1), ocnoBHoro kanurana (H1.2) u
cobcTBeHHBIX cpencTB (kanuTana) (H1.0) 6anka.

IToka3arenanb Cymma, ThIC. PYO.

YcTaBHBIN KalUTaI 1 SMUCCUOHHBINA TOXO0.I 33823 581
Hepacnpenenennas npuObuib (YOBITOK) 375 575 736
PesepBHblil GoHA 503 918
ITokazaTenu, ymMeHbIIaomue 0a30BbIi KamuTall 31137 693
CyOopArHUPOBAaHHBIE TOJITOBBIE HHCTPYMEHTHI, 94 855 000
MpUBJICUCHHBIC OAHKOM

[Ipoune UCTOUHUKH TOTIOIHUTEIBHOTO KanuTaaa 8432 143

(BLIHYH_IGHHBIG MMPUBUJICTUPOBAHHBLIC aKIIUHU,
KanuTajau3anus NCPCOUCHKN OCHOBHBIX CpeI[CTB)

IToka3zaTenu, yMEHbIIAIOIINE JOTOJHUTEIbHBIN KaluTal 13 151 785
Puck-B3BelIeHHbIE AKTUBBI [0 KPEIUTHOMY PUCKY (110 2 497 095 237
KOPPEKTUPOBOK)

Puck-B3BelIeHHbIE AKTUBBI [0 PHIHOYHOMY PUCKY (110 34 860 707

KOPPEKTUPOBOK) (BKJIIOYAIOT B C€0s1 MPOLICHTHBIN U
TOBApPHBII PUCKH)

Kpurepuu onenuBanus:
Maxkcumym 30 Ganos.

. 25-30 6ayuIoB BBICTABIISICTCS O0YUYAIOIIEMYCSI, €CITH BCE 3aJIaHUS PEIICHBI BEPHO, BEIBOIBI 00OCHOBAHHI a;
. 20-24 6atoB, BBICTABISAETCS 00YJArOMIEMYCsl, €CJIM  €CTh HECYIIIECTBEHHBIE OIMOKH, HO B IIEJIOM
3aJJaHMs PELIeHbl BEPHO, BBIBOJI B IOCTATOYHON CTENEHN 0OOCHOBAaH

. 15-19 6annos, BeIcTaBiIsIeTCs O0yUarOIEMYCsl, €CITM  3a/IaHUsl PEIIeHbI C OINOKaMH, UCTIPABIEHHBIMU
1ocJje JOMOJHUTEIbHBIX BOIIPOCOB, BHIBOJ] HEJJOCTATOYHO TOJIOH;

. 0-14 GanyoB, BeICTABISETCS 00YYAIOLMIEMYCS, €CIIH 3aJJaHUs HE peIlleHbI

KommnuiekT 3agaHuii 1J1s1 KOHTPOJIbHOI padoThI
no qucuuiuinHe «CucreMa puck-MeHePKMEHTa B OaHKaxX»

3adanue 1:

3anaya 1. 3aTtorienue opuca 0aHKa B pe3ysbTaTe HaBOAHEHUs (IIpo0Os B TpyOax) sIBISIETCA IS HETO PUCKOM,
T.K. COOBITHE BEPOSTHOCTHOE. DTOT PUCK BaxkeH Ui Oanka. Heobxoaumo:

- OITMCaTh BHIIBIICHHBIN PHUCK;

- IEPEUYUCIIUTD Ha Kakue cepbl AesITeTbHOCTH MOKET 0Ka3aTh BIUSHUE,

- IEPCUUCIIUTD MOCICACTBUA pC€ajin3alilii JaHHOT'O PUCKA, pa3aCiInB Ha q)HHaHCOBBIe u He(l)I/IHaHCOBBIe.

3amaua 2. Yto genarp, Korjaa HEOOXOAUMO OIIEHUTh, KAKOBBI MOTYT OBITh MOCIIEICTBHS I OaHKA OT
peanu3alnuy pucKoB, ¢ KOTOPBIMU OH HUKOT]Ia PaHHEE HE CTAJIKUBAJICS M3-3a HU3KOW BEPOSITHOCTH, IPUTOM, YTO
MOTEPH OT HUX MOTYT OBITH OTpoMHBIMH? HeoOxommMo onucarh, Kakoi HHCTPYMEHT HEOOXOAMMO TPUMEHUTD B
JTAaHHOM Cclly4dae, MOPsIOK MPOBEACHUSI aHAIIN3, 4 TAK)KE YKa3aTh Ha pUCYHKE HIKE 00JIaCTh, KOTOPAs MOJICKUT
aHaIN3y.
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3adanue 2:

3anaua 1. baHk BblAaeT ccyy KOMIIAHUM 110 (PUKTUBHBIM JOKYMEHTaM, HE IPOBE/Is HA/IJIEKAILEro aHaIu3a
KkpeaurocnocooHoctu. Heobxonnumo:

- OIIUCATH BBISBICHHBINH PUCK;

- yKa3aTh K YeMy MPUBEIET BBISABICHHBIN PUCK IS KOMIIAHUU U [T OaHKa;

- IEPEYNCIUTh IPUYMHBI BOSHUKHOBEHUS TAHHOTO PUCKA, C YUETOM 7-MH KaTerOpUil PUCKOBBIX COOBITHH,

BBIJICJIEHHBIE ba3ebCKUM KOMHTETOM.

3anaua 2. B pe3ynprare ommO04YHOr0 NMEepeYrciIeHns Ha cYeT KiaueHTa Obut 3auncier 1 muH. pyo. [To dakry
BBISIBJICHHSI OIIMOKH, B XOJI€ MPEANPUHATHIX OMEPATUBHBIX Mep yaanochk BepHyTh 700 Thic. py0d. B oTHOmIEHNH
300 ThIC., KOTOPBIMH KIIMEHT YCIIEJI BOCIIOIB30BaThCS, BeeTcs pabora. Heobxomumo:

- ONUCATh BBISIBICHHBIN PUCK;

- paccuuTaTh ymepo OT MHIUIAEHTA U YOBITOK;

- yKa3aTh MIPUYUHBI, KOTOPBIE MPUBEIN K PEANHU3alUU JAHHOTO PUCKA;

- yKa3aTh MOCJIEeICTBIE BO3ICHCTBUS Ha OaHK.

Kpurepuu onenuBanus:
Maxkcumym 100 Gansos.

. 100% ot MakcuManbHOIO OaJijia BBICTABIISETCSI MATUCTPAHTY, €CJIM BCE 3a/JaHUS BBIMOJIHEHBI BEPHO:
M3JI0KEHHBI MaTeprall (JaKTHUECKH BEpEH, BBISIBIICHO HAIMYHE TTOJTHBIX 3HAHUI B 00bEME paccMaTpUBaEMbIX
BOIPOCOB, IPaMOTHOE U3JI0XKeHHe MaTepuaia. OnucaHue pacueToB U BBIBOJIOB MMEET 3aKOHUYEHHBIH XapakTep;
. 70% OT MakCHUMaJIbHOTO OaJijia BHICTABISIETCS MAaruCTPaHTY, €CJIH BHIMOIHEHBI BepHO 80%-3a1aHHii:
M3JI0KEHHBIM MaTeprall (GaKkTHUECKH BEpEeH, BHISIBICHO HAIMYME MOJIHBIX 3HAaHUH B 00beMe paccMaTpuBaeMbIX
BOIPOCOB, IPaMOTHOE U3JI0kKeHHe MaTepHuaia. OnrcaHne pacueToB U BHIBOJIOB MMEET 3aKOHUYEHHBIN XapakTep;
. 50% oT MakcHMaNBHOTO OaJljTa BEICTABIISIETCS MaruCTPaHTY, €CITH BBIITOJIHEHO IPABUIIBHO XOTS OBl
50%-3amanmii: N3710)KEHHBIA MaTeprall PaKTHIECKU BEPEH, BBISIBICHO HATMYME HEJOCTATOYHO ITOTHBIX 3HAHUH B
o0beMe paccMaTpHUBAaEMbIX BOIIPOCOB, MaTE€PHAIT U3JI0KEH KPaTKo, 6€3 MogpoOHOTr0 OMMCAHHS TPOLIECCOB.
Omnmcanue pacyeToB ¥ BHIBOJIOB NMEET HE3aKOHUCHHBIN XapaKTep;

. 0 GayoB BBICTABIISIETCSI MATUCTPAHTY, €CJIA U3JIOKEHHBIM MaTepual (akTHIeCKH HEBEPEH, BBISBIICHO
OTCYTCTBHE JJOCTATOYHO MOJHBIX 3HAHHHA B 00bEMe paccCMaTPUBAEMbBIX BOIIPOCOB, HETPAMOTHOE U3II0KEHUE
Matepuaia. Pabora numeeT He3aKOHUEHHBIHN XapakTep.

3. MeToauYecKHe MaTepUuaJibl, ONpeAe/ALMe NPoLeAYPbl OlleHUBAHMS
pe3yJ/ibTaTOB 0CBOEHUs 06pa30BaTe/JIbHOM NPOrpaMMbl.



[Tpoueaypsl OLIeHUBAHUS BKJIIOYAIOT B ¢€0s TEKYLIUI KOHTPOJIb U POMEKYTOUHYIO aTTECTALIUIO.

Tekymmii KOHTPOJIb YCINEBAEMOCTH MPOBOJUTCA C HUCIOJB30BAHUEM OIICHOYHBIX CPEJICTB,
MPEACTABICHHBIX B II. 2 JAHHOTO INPUJIOKEHHUs. Pe3ynapTaThl TEKyHIEro KOHTPOJS JOBOJATCSA JO CBEACHUS
CTYZEHTOB JI0 IPOMEXYTOYHOM aTTECTaLlMU.

IIpomexyTouHas aTrecTanms MPoOBOAUTCS B GOpMe IK3aMEHa U CIayll KOHTPOJIbHOM pabOTHI.
KonrtponbHas pabora gomkHa OBITH IOATOTOBIICHA U C/IaHA CTYACHTOM Ha IPOBEPKY, MOKET OBITH BO3BpALICHA
Ha JI0pa0OoTKy MpernogaBaTesieM.

DK3aMeH NPOBOJUTCS IO PACIIMCAHUIO IPOMEKYTOUHON aTTecTallud. OK3aM€H IIPOBOAMUTCS B
MUCBMEHHOM BHJle. B 3K3amMeHalMOHHOM 3aJlaHMM —ABa BOIIpOCaA. Bpems, oTBomMMoOe Ha MOATOTOBKY
nucbMeHHoro oreera : 40 muHyT. IIpoBepka OTBETOB M OOBSIBICHHE PE3YyJIbTaTOB IMPOU3BOAMUTCS B JICHb
9K3aMeHa. Pe3ynpTarhl aTTecTaluy 3aHOCATCS B 3K3aMEHALIMOHHYIO BEJOMOCTh U 3a4€THYIO KHUKKY CTY/ICHTA.
CTyneHTbl, HE MPOMICAIINE MPOMEKYTOUHYIO aTTEeCTAllMI0 MO TpapuKy CECCHH, JOJDKHBI JIMKBUIUPOBATDH
3a/10J>KEHHOCTh B YCTAaHOBJIEHHOM MOPSIKE. .



IIpunoxenue 2
METOJINYECKHUE YKA3AHMUSA 110 OCBOEHHNIO JUCHUIIJINHBI
«CucremMa pucK-MeHeIKMEHTA B 0aHKaX»

Y4eOHBIM TIJIAaHOM MPEAYCMOTPEHBI CIASAYIOIINE BUIBI 3aHITHIA:

- JIGKIIUU

- IPAKTUYECKUE 3aHATHUS.

B Xxone NEeKIMOHHBIX 3aHATUH pPAacCMATPUBAIOTCS OCHOBHBIE BOMPOCHI YIPABICHHUS
0aHKOBCKMUMH PUCKaMU, JAIOTCS PEKOMEHJIALUU JIJISi CAMOCTOSITEIbHON paObOThI M TOJATOTOBKHU
K MIPAKTUYECKUM 3aHSATHSIM.

B xome mpakTHYecKuX 3aHATHH YIUIYOJISIIOTCS M 3aKPEIUISIOTCS 3HAHHUS CTYIACHTOB TIO
pAIy PAacCMOTPEHHBIX Ha JIGKUMSIX BOIIPOCOB, PAa3BUBAIOTCS HABBIKU aHAJUTHYECKOU
pabOThI, MPUHSATHUS YIIPABICHYECKUX PEIICHUN.

[Ipu MOATOTOBKE K MPAKTUYECKUM 3aHSATUSM KaXK]IbIi CTYJEHT JTOKEH:

— U3YYHUTHh PEKOMEH/IOBAHHYIO YU€OHYIO JTUTEPATYPY;

— U3YYUTHh KOHCIIEKTHI JICKITUH;

— MOATOTOBUTH OTBETHI HA BCE BOIIPOCHI 110 N3y4aeMOU TEME.

B npouecce MNOATOTOBKM K  MPAKTUYECKUM  3aHSTHSIM  CTYACHTHI MOTYT
BOCIIOJIb30BaThCS  KOHCYJIbTALUSIMU MIPENOaaBaTelIs.

Bompockl, He paccMOTpeHHblE Ha JIGKIMUSIX U MPAKTUYECKUX 3aHSITHUSX, JOJDKHBI
ObITh  W3Y4YeHBI  CTYyJIEHTaMHM B  XOJ€  CaMOCTOsTeNbHOW  paboTel. KoHTpoib
CaMOCTOSITETIbHOM paboTHhI CTYJICHTOB HaJ yueOHOM nporpaMMon  Kypca
OCYIIECTBISIETCS. B XOJ€  3aHATHM METOAOM TECTUPOBaHUSA. B Xole CcaMOCTOSTEIbHOU
paboThl  KaXIbli CTyIEHT 00s3aH TPOYUTaTh OCHOBHYD M 1O  BO3MOXXHOCTHU
JOTIOJIHUTENIBHYIO  JINTEPATypy IO U3y4yaeMOW TeMe, JOTMOJHUTh KOHCIEKThI JIEKIUN
HEJIOCTAIOIIMM MAaTEepUaJIOM, BBIMHCKAMU U3 PEKOMEH]IOBAHHBIX MEPBOMCTOYHUKOB.

CTyneHT JODKEH TOTOBUTHCA K  MPEACTOSIIEMY MPAKTUYECKOMY 3aHATUIO  TI0
BCeM, O00O3HAYEHHBIM B paboueil mporpamMme JUCHUILIMHBI BOIIPOCAM.

Jns MOArOTOBKM K 3aHSATHSM, TEKYIIEMY KOHTPOJIO U MPOMEXKYTOUHOW aTTecTaluu
CTYJIGHTBI ~ MOTYT  BOCIIOJIb30BaThCSA AJICKTPOHHO-OMOIMOTECYHBIMUA CHUCTEMaMH. Takke
oOydJarorecss MOTYT B3STh Ha JOM HEOOXOJUMYIO  JUTEpaTypy Ha aOOHEMEHTe
YHUBEPCUTETCKOU OMOIMOTEKH WIIM BOCTIONB30BATHCSI YUTATHHBIMU 3aJIAMH.

Memoouueckue pekomeHoayuu no n0020moeKe K 0e10601 uzpe.

1. Tema (mpobJsiemMa, CUTyaIHA)

«OmnpeneneHue clieHapueB pa3BUTUSL OaHKa U pacueT YPOBHS PUCKA»

1.2 Konuenuusi urpbl

B xommepueckom Oanke co3naHo 2-3 pabodux IrpyHIibl, KOTOPHIE JOJKHBI ONIPEICTUTh
KJIIOUEBbIC (DAKTOPHI pa3BUTHS OaHKA B YCJIOBHIX KpU3KUCA U OIIEHUTh YPOBEHb PUCKA MPHU
peanu3anuy NeCCUMUCTUYECKOT0, ONTHMUCTHIECKOTO ¥ HanboJIee BEPOSATHOTO CIIEHAPHSI.
[Tocne BBITTOTHEHMS 3TOTO 3aJaHMS BCE TPYIIBI BMECTE JIOJDKHBI HAa OCHOBE MeToaa [lenphu
pa3paboTarh 00IIHE CIICHAPUU Pa3BUTHS OaHKa.

1. 3 Poau:

- YYaCTHUK NIEepBOM pabouel IpyIibl;



- YYaCTHUK BTOPOU paboyeil rpymiibl;

- YYaCTHUK TpeThel paboueil rpymibl.

1.4 Oxunaembiii(e) pe3yabTat (bI)

3 ciieHapusi pa3BuTHA 0aHKa HAa KPU3UCHBIN MEpUOJ BPEMEHHU, PACUET YPOBHS PUCKA TS

KaXJ0TO U3 HUX.

1.5 IlporpamMma npoBeaeHUs: U/ UM METOAUYECKUE PEKOMEHIAIUN 110 MOATOTOBKE 1

NMPOBEACHUIO

[IpenonaBarenb ONUCHIBAET XapaKTEP KPU3UCHBIX MPOLIECCOB, MMPOUCXOIAIINX B

paccMaTpuBaeMbIi IEPUOJ, TACT BBIICPKKHU U3 JCUCTBYIOIIEH B OaHKE CTpaTEruu pa3BUTHSL.

Kaxnas rpynia n1oKkHa BBITIOJHUTH CIEAYOIINE 3a/1a4uu:

5. OmnpenenuTs OCHOBHBIE MPOOJIEMbI KPU3UCHOTO MEPHO/Ia BPEMEHHU.

6. [locTaBuUTh LIeTW U 3a]]a4M MOJUTHUKK OaHKA Ha MEPUOJT KpU3HCa.

7. Onpenenuth KIr04YeBbie PaKTOPhl pa3BUTHU OaHKa HA MEPUOJ KPU3UCA U UX BO3MOYKHBIE
3HAYCHUS.

8. IlocTpouts cuieHapuu pa3BUTHs OaHKA M Ha UX OCHOBE MPOU3BECTHU OIICHKY PUCKA.

2 Tema (nmpo0JieMa, cuTyauus)

«Pa3paboTka KpeAUTHON MOJIUTUKHU OaHKA Ha MPEICTOSIINI ro1»

2.2 KoHuenuusi Mrpsbl

MarucTtpaHnTsl pa30ouBarOTCA Ha 3 TPYyNIbl, KaKIasl U3 KOTOPBIX JOJDKHA MPEJIOAKUTH CBOM
BAPUAHT KPEAUTHOMN MOJUTUKU 3aJaHHOTO OaHKa Ha MPEACTOSIINN TO/I.

2.3 Poan:

- YYaCTHHK NIEPBOM paboueit rpymisl;

- YYaCTHHK BTOPOMU pabodeil rpymibl;

- YYaCTHHK TPEThEH paboueil TpymiibI.

2.4 Oxunaembliii(e) pe3yabTat (bl)

dopMupoOBaHUE IPyNIlaMi PUCK-OPUEHTUPOBAHHON KPEAUTHON MOJIUTUKU KOMMEPYECKOTO

OaHKa.

2.5 IIporpamma npoBeeHusI U/ UM MEeTOAUYECKHE PEKOMEHIALNH 110 MOJAr0TOBKE U

NMPOBEACHUIO

[IpenonaBarens naet rpynmnam 3ajganue chOpMUPOBaATh HA CIEIYIOMIUM To KPEAUTHYIO

MOJIUTHUKY JJISl 3aITAHHOTO OaHKa.

Kaxnas rpynma nomxHa BBITOJTHUT CICAYIOIINE 3a1a4H:

4. Tlpoananm3upoBaTh TEKYIIEE COCTOSTHUE KPEAUTHOTO MOPTQEsI KOMMEPUECKOro OaHKa u
BBISIBUTH UMEIOITUECS TTPOOIIEMBI.

5. OmpenenuTh MOTEHIIMATLHBIC KPEIUTHBIE PUCKU OaHKA B CIAEAYIOIIEM TO/Ty UCXOS U3
MIPOTHO3a COLMAIIBHO-3KOHOMHUYECKOTO Pa3BUTHS CTPAHBL.

6. [IpemmoxuTh KPEAUTHYIO MMOJUTUKY I OaHKa, OCHOBAaHHYIO Ha aHAJIM3E UMEIOIIUXCS
PUCKOB M IOTEHLMATIBHBIX BO3MOXKHOCTEM.

[Tocne permenus 3TUX 3a/1a4 KOJUIEKTUBHO 0OCYKIAIOTCS CUIIbHBIE U CJIA0BI CTOPOHBI

MPEITIOKEHHBIX KPEAUTHBIX MOJTUTHUK.

MeToanuyecKue peKOMEeH/IalUN 110 HANIMCAHUIO, TPeOOBaHNS K 0()OPMIICHHIO T0KJIAT0B

N3ydeHne kypca npeamnoiaraeT BHIINOJHEHUE JOKJIANA , B KOTOPOM CTYAEHT JOJKEH HA
OCHOBE BCEro M3y4ye€HHOI'0 Marepuaia MoJpoOHO MPOAHATU3UPOBATH OAHY U3 MPEIIOKEHHBIX
npoOseM. Jlokmaa BBITIONHSETCS IO OMHOM M3 TeMm, mnpeaycMoTpeHHbix PIIJ[, mo BeIGOpY
CTYZIEHTa, OH MOKET €€ KOHKPETU3UPOBATh WM MPEMAJIOKUTH TEMY CAMOCTOSITENBHO, HCXOS U3

Kpyra CBOMX HayYHBIX HHTEPECOB.



Jloknaz siBisieTcs BaXXKHOU (hOpMOiT caMOCTOATEIbHOM paboThI CTYIEHTOB. B miporiecce ero
MNOJTOTOBKM CTYJIEHTHI JOJKHbI HAa OCHOBE IMOJYYEHHBIX 3HAHUM TIyOOKO HW3YYUTh,
MPOaHAIM3UPOBATh KAaKyIO-IMOO aKTyaJbHYIO MpoOJieMy ICHEKHOTO OOpalleHus, KpeauTa,
O0aHKOBCKOU JEATEIHLHOCTH, HAYIUTHCS CAMOCTOSATEIHLHO HAXOAWTh, U3y4aTh U aHAIM3UPOBATH
JUTEpATypHbIE WCTOYHUKH, JejaTh NPaBWIbHBIC, HAYYHO OOOCHOBAHHBIC BBIBOIBI,
UCIIOJIB30BaTh W AHAIM3UPOBATh CTATUCTUYCCKWE JIaHHBIE, OMNPENEATh TCHJCHIINU,
MEPCIIEKTUBBI PA3BUTHS TE€X WM WHBIX IMPOIECCOB, JaBaTh TECOPETUUYECKUE M TPAKTUICCKUE
PEKOMEHIaIUH.

[TonroroBka JOKJIaga CKIAIBIBACTCS U3 CIACAYIOUINX ITAMOB:

1. Bri6op TemMbI, 10a00p M M3yUYEHUE JTUTEPATYPHI.

2. CocragieHue 1miaHa padoThl.

3. Hamucanue tekcra u ohopmieHue padoThl.

CTyAeHT camMOCTOATEIbHO MOIOUpPAET JUTEpaTypy, MPU ATOM HEOOXOJUMO HCIOJIb30BaTh
yueOHYyI0, MOHOTpapUUECKyIO JTUTEPATypPy, MaTepUalIbl IEPUOAUIECKON neyaT. [IpuBoanMbIi
B paboTe CTATUCTUYECKUN MaTepHall JOJKEH ObITh YBSI3aH C TEKCTOM, & HA €r0 OCHOBE C/ICIaHbl
TEOPETHUECKHE U MPAKTHYCCKHUE BBIBOIBI.

[IpuBOoAMMBIN B pabOTe CTATUCTUYECKHUI MaTepHuall JOJDKEH ObITh YBS3aH C TEKCTOM, a Ha
€ro OCHOBE CJENaHbl TEOPETUYECKHUE U TPAKTUYECKHE BBIBOABI. [0 BO3MOXXHOCTH BeCh
CTaTUCTHUYECKUH MaTeprag HeOOXOAMMO CBECTH B TaONHIBI, TPapUKH, TUArPAMMBI, CXEMBI,
KOTOPBIE JOJDKHBI OBITH MPOHYMEPOBAHBI M UMETh CCHIIKY HAa HCTOYHHK C YKa3aHHUEM CTPaHHUII,
OTKyJa B3STHl JIaHHBIC; JOJDKHBI MMETh CIWHHIIBI W3MEPCHUS TPUBOIAMMBIX TIOKa3aTeleH;
MEepUOJI BPEMEHH K KOTOPOMY OHH OTHOCSTCS (TaKOW Marepuail MOKET ObITh BBIHECEH B
MIPUIOKEHHUE).

Bo BBeneHnn 000CHOBBIBAETCS BBHIOOP M aKTYaJIbHOCTh TEMBI, pa3pabOTaHHOCTh €€ Ha
JAHHOM DJTare; MPUBOJIUTCA KpaTKUil 0030p JUTEpaTypbl M aBTOPOB (OTEUECTBEHHBIX U
3apyOeKHBIX), 3aHUMAIONIUXCS JaHHOW TpoOsiemoii; gopMupyercs 1elb W 3aJadd 1Mo ee
JOCTUKEHHUIO.

OcHOBHasi  4acTh  JOJKHA  COJEpKaTh  M3JIOKEHHE  CYIIHOCTH  BOIIPOCOB,
MPETYCMOTPEHHBIX IIJIAHOM, PAaCKPBIBAaTh OCHOBHBIC TTPOOJIEMBI U Pa3IMUHbBIC TOYKH 3PCHUS HA
HUX, UMETh 000CHOBAaHHOE COOCTBEHHOE€ MHEHUE aBTOpa PabOTHI.

B 3akimodeHMM aBTOp MOJDKEH B C)KAaTOM BHJEC TIPUBECTH OCHOBHBIC BBIBOJBI H
npenioxkeHus, chopMynHpOBaHHBIE B pe3ylbTaTe wHccienaoBanus. Pabota wusnmaraercs
CaMOCTOSITENIbHO Ha OCHOBE aHAJIM3a MPOYNTAHHOTO MaTepHana.

Bce ncrounuku (kpome 3akoHoaarenbHbIX akToB denepanbHoro codpanust Poccuiickoii
O®enepanuu u Ilocranosnenus IlpaButenbctBa P®) momkHbI yKa3wpiBaThCsi B a(aBUTHOM
nopsinke. Ecnu aBTOpa HET, TO MaeTcs Ha3BaHUE UCTOYHHUKA.

OO0s3aTenbHBIM TpeOoBaHUEM K pabOTe SIBISETCS HMCIOJIB30BAaHUE COOTBETCTBYIOIIETO
COBPEMEHHOTO (paKTUYECKOTO U CTATUCTUIECKOTO MaTepHaia.

Jlokmaz BBIIOJHSETCS ¢ ucmoib3oBanueMm cpencts LibreOffice. J{okmam momkeH OBITH
HareyaTaH, ckperuieH. O0si3aTenbHa HyMepalusi CTPaHHUIT, Ha UCTIOJIb3yeMbIe B TEKCTE ITUTATHI
0(OPMIISIFOTCSI CHOCKH. O06bem paboTel — 12-15 crpanur (moJyis: BEepXHEe U HUXKHEE, — 2,
aeBoe—3, mpasoe — lem., mpudt 14 Times New Roman

MeToauveckue yKa3aHus 1Jisl BHINIOJHEHUSI KOHTPOJILHOM PadoThI

JInst BBIMOJHEHUS 3aJaHU  KOHTPOJIBHOW paboThl  oOydvarouieMycsi HeoOX0auMO
BOCITOJI30BAThCS MaTepuaiaMu TpPENCTaBIeHHBIMU Ha oduimanpbHoM caiite banka Poccun
(www.cbr.ru), MaTeprazamMu MexyHapOoaHONW KOHBEPTEHIIMH N3MEPEHUS KauTalla ¥ CTaHIapTOB


http://www.cbr.ru/

KalyTajga: YTOYHEHHbIE paMouHble moaxoasl (Www.cbr.ru/today/ms/bn/Basel.pdf), a taxxke
MaTepUAIAMU JIEKIIUA, OCHOBHOW U TONIOJIHUTEIBHOU JINTEPATYPHI.

KontposibHast pabota 0KHA ObITh MOATOTOBJICHA U CIaHA CTYJICHTOM Ha IPOBEPKY,
MOXET OBITh BO3BpallleHa Ha JOPaA0OTKY.



