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1. Ilepeyens nNIaHUpPyeMbIX pe3yJIbTATOB OOy4YeHUS] MO JMCUUIJIHHE, COOTHECEHHBIX C

INIAHUPYEMBIMH PE3yJbTaTaMMU OCBOCHUS IPOrpaMMBbI

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

obecreyuBaeT OBJIAZICHUEC CICAYIOIIUMH KOMIICTCHIIUSIMM

Haunmenosanue
KOMIIETEHIINHU

Kon
KOMIIETEHIIU

Kon
KOMIIOHEHTA
KOMIICTCHIINU

HanmenoBanue KOMIIOHEHTA
KOMIIETEHIINU

[IKc OC I - | Criocoben aHanu3upoBars,

2 MHTEPIIPETHPOBATh U OIICHUBATh
(MHAHCOBOE COCTOSIHUE
HSKOHOMHYECKOTO areHTa

ITKc OC I -
2.4

CrniocoOeH aHaIM3upoOBaTh U
UHTEPIPETHPOBATH
BHEIIIHUE U BHYTPEHHUE
(bakTOpBI ACATEIBHOCTH
OopraHu3anuru, OLCHUBATb
CHCTEMBbI BHYTPCHHETO
KOHTPOJISI U yIIPABIICHUS
OM3HEC-PUCKAMHU B IIEJIAX
BBISIBIICHHS U OLICHKU
PHUCKOB CyIIIECTBEHHOTO
UCKa)KEHUS] (PUHAHCOBOM
OTYCTHOCTHU

[TIKc OC I -
2.5

CriocobGeH aHanmu3upoBars,
UHTEPIPETUPOBATH U
OIICHUBATh (PHAHCOBOE
COCTOSIHUE SKOHOMUYECKOT 0
areHTa

1.2. B pe3ynbrare 0cBOE€HUS AUCIMILINHBI y CTYI€HTOB JIOJKHBI OBITH C(HOPMUPOBAHBI:

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

yCIyT

TD

— A/01.6. MOHUTOPUHT
KOHBIOHKTYPBI PbIHKA
0aHKOBCKHX YCIIYT, pbIHKa
IICHHBIX OyMmar, HHOCTPaHHOU
BAJIIOTHI, TOBAPHO-CHIPHEBBIX
PBIHKOB; (11.)

OTPEAENIUTh TEKYIEE MOJI0KEHUE
XO3AHCTBYIOLIETO CYyOBEKTa U OLIEHUTD €ro
MOJIO’KEHUE B OyAYIIeM IOCPEICTBOM
IIPUMEHEHUS HHCTPYMEHTOB KPEUTHOTO
aHaM3a, OLIEHKU OM3Heca, MPOBEICHUS
ayJIMTOPCKUX MPOBEPOK

Haspiku:
HaBBIKaMU TIPOBECHHS pacueTa IKOHOMUISCKUX
MOKA3aTeNel, XapaKTepU3yIOMIUX IeATETbHOCTh
XO3UCTBYIOINX CyOBEKTOB, HABBIKAMHU cOOpa,
00paboTKH U aHaTN3a YKOHOMUYECKUX U
COLIMAJIbHBIX JIAHHBIX;




2. O0beM U MecTO TUCHUILUIHHBI B cTpyKType OIl BO

O0LeM TUCHUIIHHEI
Jucrunuaa b1.B.JIB.04.02«KpenuTHbpiii aHann3 0aHKOB W HE(h)MHAHCOBBIX KOMITAHUI»

cocTaBiseT 4 3aueTHbIe eAUHUIIE], T.€. 144 akageMUUecKUX Jaca.

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

[To ouHo-3204HOM (hopMe 0OYUCHHSI KOJIMYECTBO aKaIEMUICCKUX YaCOB, BBIJICICHHBIX Ha
KOHTaKTHYIO paboTy oOydaromuxcs ¢ npenoaasaresieM — 42 4., B Tom uucie 20 9. gexnuid u 20
Y. CEMUHAPCKHUX 3aHATUH,2 Yaca KOHCYIbTALU, HA CAMOCTOSITENIbHYIO paboTy 00yJaromuxcs —
102 u.

JucuuninuHa peanu3yercs ¢ [PUMEHEHHEM JHUCTAaHIMOHHBIX 00pa30BaTENbHbBIX
texuosoruit (nanee — 10T).

Mecro nucuuminuebl B ctpykrype OII BO

Hucummumna b1.B.JIB.04.02«KpeanutHpiii ananu3 0aHKOB ¥ HE(UHAHCOBBIX KOMITAHUII»
u3yuaercs Ha 4 Kypce, B / ceMecTpe Ul CTyAeHTOB ouHoH(opMbl o0ydeHus U Ha 5 Kypcee, B 9
ceMecTpe AJIs CTYIGHTOB O4YHO-3a04HOM (hopMbl 0OyueHUs.

Ocpoenne auciwvabl  b1.B.JIB.04.01«KpenutHblii aHamm3 OaHKOB M HE(PHMHAHCOBBIX
KOMITaHUI» ONUpaeTcs Ha MHMHUMAJIbHO HEOOXOAUMBbIH 00bEM TEOPETMYECKUX 3HAHMH,
NPUOOPETEHHBIN PaHee B X0/1€ N3yUEHUsI TAKUX TUCUUILIMH, Kak b1.0.10«®uHancoBas MaTeMaTuKa.

N3ydyenne nuCIUIIMHBI 3aKaHYMBAETCS 3a4ETOM C OLIEHKOM.

JlocTyn K cucremMe AUCTaHIMOHHBIX 00pa30BaTeIbHBIX TEXHOIOTHI OCYIIECTBISIETCS KaXKIbIM
00yJarIUMCS CAMOCTOSITENBHO € JTF000T0 yeTpoiicTBa Ha opTae: https:/sziu-de.ranepa.ru/. Ilaposb
U JIOTUH K JITYHOMY KaOWHETY / IPO(IUITIO ITPEIOCTaBIISIETCS CTY/ICHTY B JIeKaHaTe.

Bce ¢opmbl Tekyliero KOHTpoJs,, MPOBOAMMBIE B CHCTEME JUCTAaHIIMOHHOTO O0Yy4eHus,
OLIEHUBAIOTCSI B CHUCTEME JAMCTAaHIIMOHHOTO 00ydeHus. JIOCTyn K BHJEO M MaTepHuajaM JIeKIui
IPEJOCTaBIIsETCS. B TEUEHUE Bcero cemectpa. JlocTynm K KaxJIoMy BHIY paOOT M KOJIMYECTBO
NOMBITOK Ha BBINOJHEHUE 3aJaHUs TPEAOCTABISIETCS HAa OrPaHUYEHHOE BPEMSI COIVIACHO
peryiaMeHTy  JUCHUIUIMHBI, omnyOnumkoBanHomy B CJIO. IlpenonmaBarenb  OIlEHWBAET
BBITNIOJTHEHHBIE 00y4aromuMcss padoTel He no3aHee 10 paboumx THEH mocie OKOHYaHUs CpoKa

BBITIOJIHCHHUSI.
3. Conep:xkaHue ¥ CTPYKTYpa ITMCHUITHHBI
Ounasn hopma odyuenusn
O0beM TMCHMILINHBI, Yac.
dopma
KonTakTHas padora
TeKylIero
o0yuaromuxcs ¢
HaumenoBanue TeM KOHTPOJIS

Ne ni/m npenoaaBaresjiemM o
(pa3nesoB) Bcero CP | ycneBaemocTH |,
10 BUAAM y4eOHBIX .
N MPOMeKyTOYHOI
L L aTrecTalum™**

J | JP | I3 | KCP

KpeauTHslit puck u
0COOEHHOCTH €r0 OLIEHKH
Tema 1 g 26 | 6 6 14 0
JUTSL pa3JIMYHbBIX 00BEKTOB
aHajan3a




CrpyKTypa KpeauTHOTO
aHaium3a

Tema 2 28 6 6 16 O

KpenutHslil ananus

Tema 3
OaHKOB

32 | 8 8 16 11, CP

KpenutHelil ananus
Tema 4 He(prHAHCOBBIX 28 6 6 16 I, CP
KOMITaHHUI

Kpenutnoe
Tema 5 MOJICITUPOBAHHE U 28 6 6 16 O
XEDKUPOBAHUE

IIpoMexyTouHas aTTecTalus 3a0

Bcero: 144 | 32 32 2 78

** — paspabomuuk ykazvieaem HeobXoOumvle Gopmuvl meKyuje2co KoHmpoas ycnesaemocmu: onpoc (0O),

ouckyccus (), camocmosmenvuas paboma (CP).
**% - paspabomuuk yraswieaem HeobXooumble Gopmbl npomedscymouHol ammecmayuu: 3avem (3a).

Ouno-3aounas gpopma odyuenusn

O0beM TMCUMILIMHBI, Yac.
dopma
KonraktHas pa6ora
TeKyIero
00y4Jaronuxcs ¢
HanmeHnoBaHue TeM KOHTPOJIfA
Ne i/m npemnojaaBarejieM .
(pa3neJioB) Bcero CP | ycneBaemocTH ',
1o BHJIaM y4eOHbIX o
N NMPOMEKYTOYHO
CLLLLL arrecranuu®**
J | JIP | 113 | KCP
KpenutHsblil puck u
Tema 1 O0COOEHHOCTH €T0 OI[CHKU 28 4 4 20 0
JUTSL pa3JIMYHBIX 0OBEKTOB
aHaJIM3a
Tema2 | CTPYKTYPa KPEMATHOTO | 5g | 4 4 20 0
aHaIM3a
Tema 3 KpenutHeril ananus 30 4 4 22 11, CP
0aHKOB
KpenutHeril ananus
Tema 4 He(UHAHCOBBIX 28 4 4 20 a, CP
KOMITaHUH
Kpenutnoe
Tema 5 MOJIEJTUPOBAaHUE U 28 4 4 20 O
XeJKUPOBAHNE
IIpoMexyTouHas aTTecTalus 3a0
Bcero: 144 | 20 20 2 |102

Conepxanue IMCUMILTHHBI

Tema 1. KpeauTHblii prcK 1 0COOEHHOCTH €0 OLEHKH I PA3JIMYHbIX 00bEKTOB aHAIH3A

. CYUTHOCTh KPEAUTHOTO PUCKA U IEH KPEIUTHOTO aHAIIN3a,
. KPEAUTHBI PUCK B PEryiasiTOpHbIX TpeOoBaHusx (basenbckue craHmapTbl, HOPMaTHBBI
b P® u np.);

. pazHooOpa3ue onpeaeneHuit 1edonara u «KKpeaTuTHOTO COOBITHSY;

. PD, LGD, EL;

. pacyeTsl U MHTEPIpPETallid HEKOTOPBIX TMOKa3aTele ypoBHs kpemnutHoro pucka (VaR,
Expected Shortfall);

. pa3HUIa MEXKY KPETUTHBIM PUCKOM KOHTPAareHTa U €ro OTAEIbHBIX 0053aTeNbCTB;



. KpEAUTHbIE PEUTUHTU, CKOPUHTH U JPyTrye BUIbl KPEAUTHBIX OIICHOK;

Tema 2. CTpyKTypa KpeaIUMTHOI0 aHAJIN3A

* HCTOYHHUKHU HH(l)OpMaI_[I/II/I IJId KPpEAUTHOI'O aHAJIN3a,

. BaXHOCTb TEKYILEr0 MOHUTOPHUHIA U JAECHCTBEHHOH CHCTEMbI KOHTPOJI U Bepu(UKALUU
peLIeHu;

. OCHOBHBIEC aHAJIMTUYECKUE MOAXObI U HHCTPYMEHTHI,

. aHaJIM3 OTPACIEBOI0 PUCKA U YUET OTPACIEBBIX OCOOCHHOCTEH;

. IIPUMEHEHHE MAaKPOIKOHOMMUYECKUX TI0KA3aTeNIeH B KPEIUTHOM aHAJIM3E;

. OLICHKA OIIEPAIIOHHOTO MPO(UIISL U €T0 COCTABIISIONINX;

. OLIeHKa (PMHAHCOBBIX IIOKA3aTeseH;

* [[I/IHaMI/I‘IeCKI/Iﬁ 0aJaHC KaueCTBEHHBIX U KOJINYECTBEHHBIX HOKaBaTeHeﬁ;

. y4eT BHEUIHEH MTOAJIEPIKKY;

Tema 3. KpeautHblii aHaIu3 0aHKOB

. 0COOEHHOCTH KPEAUTHOTO aHaTN3a OaHKOB;

. paccMoTpeHre NpuMepoB AeoiaTOB OAaHKOB M3 POCCUMCKOW U MEXKIyHapOIHOM
MIPAKTUKH;

. aHaJIM3 TUMHAYHBIX AHATUTUYECKHX U OINEPAIMOHHBIX OIIMOOK TpU COCTABICHUU

KpCAUTHBIX 38,KJHO‘ICHI/H>'I;

Tema 4. KpeautHblii aHa113 He(pMHAHCOBBIX KOMIIAHUH

. 0COOCHHOCTH KPEIMTHOTO aHaIn3a HePMHAHCOBBIX KOMIIAHUIA;
. paccMOTpeHHE TPUMEPOB Je(POITOB KOMITAHWA W3 POCCUUCKON W MEXKIyHAPOIHOM
MIPaKTUKU;

Tema 5. KpeautHoe Mmoae/iMpoBaHue U XeKHPOBaHHE

. BUJIbl U HEKOTOPBIE TPUMEPHI KPEAUTHBIX MOJIETEH;

. BiusiHue MCPO9 Ha ynpaBiieHuEe KPEIUTHBIMU PUCKAMU;
. OCHOBBI KpeIUTHBIX J1e(honTHBIX cBomoB (CDS);

. OCHOBBI CTPECC TECTUPOBAHUS U O3K-TECTHUHT A,

. KpEeIUTHOE CTpaxOBaHUE U €ro ucnosib3oBaHue B Poccun.

4. MaTtepuaJjbl TEKyLIero KOHTPOJIS yCIIeBAeMOCTH 00y4arouXxcs

4.1. B xoae peaau3anuy JMCUMILNINHBI HCIIOJIB3YIOTCS CAEAYIONIME METOAbI TEKYIIero
KOHTPOJISl YCIIeBAeMOCTH 00y4aKOLIUXCH:

Tema (pa3aen) MeTtoabl TeKyIero KOHTpoJIst
YCIIEBAEMOCTH

Tema 1. KpenutHslil puck 1 0COOCHHOCTH €ro OLIeHKH | Bompocs! 151 ycTHOTO ompoca

JUISL Pa3IMYHBIX 00bEKTOB aHAIN3A

Tema 2. CTpyKTypa KpeAUTHOIO aHAJIN3a Bornpocs! 1u1s1 yeTHOTrO onpoca

Tema 3. KpenutHslil aHaiu3 6aHKOB Bomnpocel miig QUCKYCCHM Ha OCHOBE
3aJaHuN TUIA CaMOCTOSITEIILHOU
paboThI

Tema 4. KpenutHelii aHanu3 HepUHAHCOBBIX | Bompockl 11si QUCKyccHMM Ha OCHOBE

KOMIIaHHUI 3aaHuI IS CaMOCTOSITEIIbHOMN
paboThl

Tema 5. Kpenutnoe MOJEIUPOBAHUE u | Borpocsl nis yctHOro ornpoca

XEPKUPOBAHHE




4.2. TunoBble MaTepHaJibl TEKYLIEro KOHTPOJISA YCIEeBAEMOCTH 00y4AI0IMXCS
IIpumepsI BONIPOCOB /1JIs1 YCTHOTO ONpOca 1o TeMam 1 u 2:

1. CylHOCTh KPEJUTHOTO PUCKa U LIENIU KPEJUTHOTO aHAIIN3A;

2. Omnpenenenus aedonra U «KPEAUTHOTO COOBITUSY;

3. Pd, lgd, el,

4. PacueTsl M mHTEepHpeTanMu HEKOTOPHIX IOKa3aTelell ypOBHS KpPEAUTHOro pHcka (var,
expected shortfall);

5. Hctounuku nHbopManuu ajsi KpEJUTHOTO aHAIIN3A;

6. OCHOBHBIE aHATTUTUYECKUE MTOAXO0/IbI U HHCTPYMEHTBIUISI KPEIUTHOTO aHAIN3a;

7. AHanu3 oTpacieBOro pucka u y4eT OTpacieBbIX 0COOEHHOCTEHH;

8. [IpuMeHeHre MaKpOIKOHOMUYECKHX TIOKa3aTenel B KpeJUTHOM aHaJIN3e.

9. Jaiite onpeneneHus KpeAUTHOTIO aHAJIM3a KaK HAyKU M KaK BHJla IPAKTHYECKOMN
JesTeNIbHOCTH. UTo siBisieTcss 00bEKTOM U LIEIbI0 KPEAUTHOTO aHanu3a’?

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

11.  IlepeuncinTEOCHOBHBIETIPUHIUIIBIKPEAUTOBAHUANONPEICTUTEPOIBKPEAUTHOTOAHAIN3AB
uxobecneueHnn. YTOTaKOCKPEAUTHBIMPHCKOAHKaNOTKAKUX (PaKTOPOBOH3ABUCHT?

12. Oxapaktepu3yiHTeOCHOBHBIEBUIBIKPEIUTOBIIOYPOBHIOKPEAUTHOTOPHCKA.

13.  IlepeunciuTemMeToblylIpaBIeHUSIKPEAUTHBIMUPUCKAMHU.
KakoeMecTo3aHMMaeTKpEeIUTHBIHAHAITU3BCUCTEMEITUXMETOOB?

14. BuemzakitouaercsacoaepkaHueKpe M THOTOaHAIM3a?

15. [Tepeuncnure METOABI KPEAUTHOTO AHAIIU3A.

16.  Yro npeacrasisier coOoi cucTeMa rmoka3aTesneil, 1 KakuM TpeOOBaHHUSIM OHa JI0JKHA
YIIOBJIETBOPSATH?

17.  Kaxue Buabl 5KOHOMUYECKHUX [TOKA3aTeIei UCIONb3YIOTCA B KPEAUTHOM aHauze?

18.  IlepeumnciuTe TOCTOMHCTBA OyXTaITEPCKOW OTYETHOCTH KaK UCTOYHMKA HHPOPMAITUT
JUIS KPEIMTHOTO aHaJIH3a.

19.  Ilepeuucnurte METOIbI UYTEHUS OYXTadTEPCKONW OTYETHOCTH.

20.  JlaiiTe XapaKTEpPUCTHUKY TOPH30HTAILHOTO, BEPTUKAILHOTO U TPEHIOBOTO aHAITN3A.
21. B 4eM Ha3HaueHHE aHATMTHYECKUX TAOJIHII, ¥ KAKOBBI UX PA3HOBHIHOCTH?

22.  HasoBure HeKOTOpHIE MpaBuiia 0popMIICHUS aHATTUTHYECKUX TaOJIHII.

23.  Onwumure mMetox Jenbhu 1 METO MO3rOBOrO ITypMa.

24.  OnumuTe OCHOBHBIE BHJIBI OTHOCHTEIBHBIX BEIMYHUH TI0 (POPME U TI0 COIECPIKAHUIO.
25. B uem cymnOCTh cpaBHEeHMIT? ONUIINTE UX HA3HAYEHHUE U BHUJIBI.

26.  Jlng yero B KpeAMTHOM aHAIIM3€ MCIIONIB3YIOTCSI METOIbI PacyeTa KOMIJICKCHON OLEHKHU?

Onummre X Ha3HAYEHUE U JaiTe OOIIYI0 XapaKTePUCTHUKY.

27.

OnuiuTe MEeTo1 CyMM.



28. OnumuTe METoT CyMMBI 0aJlIoB.

29. Onuimure METOJ CyMMBI MECT. B ueM ero cxozicTBa u pa3inuuus ¢ METOAOM CyMMbI
OaoB?
30. Onuimre Mo (GUIIMPOBAHHBIN METOI CyMMBI 0aJII0B. B 4em ero mpeumyIecTsa nepes

MPOCTHIM METOJIOM CYMMBI OaiioB?

31.  OnumuTe METOJ paCCTOSTHHA.

32.  OnumUTEeMETOIOLEHKUYPOBHS.

33.  BuemHa3zHaueHHeCPEAHUXBEIMYHMH, HBKAKUXCIYYasX UCIIOJIB3YIOTCAPA3HBICHX (OPMBI?
34.  Kakuenokaszareluucroiab3yTcauI100padoTKUPSIIOB JTUHAMHUKH? OnummTrenx,

npuBeanTeopMyIbpacyeTa.

35.  Ans4eroucnoib3yl0TCABKPEANTHOMAHAIN3EUHICKCHI?

36.  Jlns4eroucnosb3yeTcsBKpeIMTHOMaHAIN3EMETOANIOCTPOCHUS AepEBapEILICHUH,
UBKaKYIOIPYIITyMETOIOBOHBXOUT?

37.  Ilepeuncnure OCHOBHBIE OKA3aTENIN KPEIUTHOTO KaueCTBA.

IIpuMepbI BOMPOCOB, BLIHOCHMBIX HATUCKYCCHH MO TeMaM 3-5:

Oco0eHHOCTH KPEAMTHOI'O aHaIn3a OaHKOB;

Oco00EHHOCTH KPEIMTHOTO aHaIN3a He(DMHAHCOBBIX KOMITAHUN;

OcHOBHbBIE 0COOEHHOCTH KPEIUTHOTO MOJIETUPOBAHUS;

MC®O9: coneprxaHue 1 3HAUCHUE JIJIS1 YIIPABICHUS KPEAUTHBIMH PUCKAMU;
OcHOBHBIE XapaKTEPUCTUKH U TPUMEHEHNE KPEAUTHBIX AePOITHBIX CBOMOB (cds);
Oco0eHHOCTH UCTIONTBL30BAHUS CTPECC-TECTUPOBAHUS U O3K-TECTHUHTA,

KpenuTtHoe cTpaxoBaHue u €ro ucnosib3oBanue B Poccun.

O N o g b~ wDd P

IlepeuncnuTeMeToIMKUKPEIUTHOTOAHATIN3A.
[ToxakoMyTIpHU3HAKyOHHUKJIACCU(PUIIUPOBAHBI?
9. OxapakTepu3yHTennepeunciIuTeMeToIMKaHaIn3a KPEIUTOCIOCOOHOCTU3AaEMILNKA.

B‘-IeMI/IXOTJ'II/IIII/IeOTKOMHJ'IeKCHBIXMGTOJII/IK aHaJ'II/ISaer)II/ITHOFOpI/ICKa?

10.  Onummre METOAMKY KpPEAMTHOTO CKOpUHTa. B ueMm ee CXOJCTBO C pPEUTHHTOBBIMHU
METOUKaMu?

11.  Ha3oBurepa3zHOBUAHOCTHKpEIUTHOrOaHanu3a. Buemuxpasznuuue?

12. OxapakTepu3yiiTe MNpakTUKy OLEHKU WHIUBUAYAJIbHONM KPEAUTOCIIOCOOHOCTH uepe3

npaBmwiio «mectd Cuy». KakoBbl e€ crom-dakropeli? I[lpoBeaute cpaBHEHHWE C APYTUMHU
MOJEISIMH, OCHOBAHHBIMH Ha KOMIUIEKCHOM aHaJIN3€.
13. OxapakTepuszyiTe MOJEIb OIEHKU «mpaBwio nsatd Cu». Yem paHHas MeETOIMKa

oTiiMuaeTcs oT «mpasuia mectu Cu»? Kakyro MeToauky Bbl HaxoauTe 0omee 3¢ GheKTUBHON?



14, Onumute metonuky CAMPARI.

15.  Kaxkwue cBOMCTBa KIMEHTOB paccMaTpuBatoTcsi B Meronuke PARTS?

16.  KakuemoKyMeHTBICOJIEPKATUCXOJHbIETaHHBICUPE3YIIbTaThI KpeIuTHOroaHam3a?
JlalTenxKpaTKyroXapakTepUCTHKY.

17.  IlepeunciauTenKpaTKOOXapakTEepU3yHTEKOMILUIEKCHBIEMETOIUKUKPETUTHOMOAHATH3A.

BuemuxoTianuneoTMeToANKaHaIu3a KPeAUTOCIIOCOOHOCTH?

18.  Ilpoananmu3upyiiTe poJib HE(PUHAHCOBBHIX KOBEHAHT B OICHKE KpPEIUTHOTO KauyecTBa
3aeMIIUKA.
19.  Ilepeuucnute crangapTHbeie puHaHCOBBIE KOBeHaHTHI. Kakue Buabl onn umeror? Kakum

o0pa3om TecTupyercs ux BbinoiaHeHne? KakoBa ux poJib B KpEAUTHOM J10r0BOpe?

20. TpeboBanust kK cucreMe BHYTPEHHUX KPEAUTHBIX peUTUHIOB cornacHo basens 1.

IIpumMepbl caMOCTOATEIbHBIX 3aJaHUH M0 TeMaM 3-4:

1. [TpoBeneHne KpeaUTHOrO aHalM3a OaHKAa C BBISBJICHUEM OCHOBHBIX (DAKTOPOB pHICKA U
OCHOBHBIX MUTUTHPYIOIIUX (baKTOpOB Ha OCHOBC INPCACTABJICHHBIX JAHHBIX,

2. [IpoBenenue KpeAUTHOrO aHanu3a HE()UHAHCOBONW KOMIIAHUU C BBISIBICHHEM OCHOBHBIX

q)aKTOpOB pUCKa 1 OCHOBHBIX MUTUTUPYIOIIHUX (baKTOpOB Ha OCHOBC IMPCACTABJICHHBIX JAHHBIX.

Kpurtepuu oneHnBaHus TeKylIero KOHTPOJIA

1.1. Tekymuil KOHTPOJb 3HAHUH CTYJIEHTOB OOECHEYMBACT ONEPAaTUBHOE YIpaBJICHUE
y4eOHO e TeTbHOCTBIO CTY/IEHTA U MPOBOAMTCS C LIENbIO:

- COOTBCTCTBUA YPOBHA W Kade€CTBA IMOJATOTOBKH CICHUAIUCTA FOCYI[apCTBeHHOMy
obpazoBarenbHOoMy cTanAapTy @OCOB yacTu rocy1apCTBEHHBIX TPeOOBaHMUIA,

- MIPOBEPKH KayecTBa TEOPETUUECKUX 3HAHUH 110 TUCIUIIIIMHE;

- MPOBEPKU HAJM4YWs YMEHHH TNPUMEHSATh MOTyYEHHBbIE TEOPETHYECKHE 3HaHHS TpU
pelIeHnr IPAKTUYECKUX 3a/1a4 U BBIIIOJIHEHUH JIA0OPaTOPHBIX padoT;

- MIPOBEPKU HAIMYUSI YMEHUN CaMOCTOSITENIbHOM pabOThI ¢ yueOHOM TUTEpaTypoil.

1.2. Tekymuil KOHTPOJIb 3HAHUM CTYIEHTOB MPEIyCMAaTPUBAET CUCTEMATHUYECKYIO MPOBEPKY
KauecTBa TOJYYEHHBIX CTYACHTAMU 3HAHWM, YMEHHH M HAaBBHIKOB IO BCEM TUCIUIUIMHAM,
U3y4aeMbIM B K&KIOM CEMECTpe.

1.3.  Tekymmii KOHTPOJIb 3HAHUN CTYJACHTOB MOKET IMPOBOJUTHCSA B (JOpMe: YCTHOTO OTpoca,
IPOTPaMMHUPOBAHHOTO KOHTPOJIS, MUCHBMEHHOW paboThl, TECTOBOTO KOHTPOJIS, KOHTPOJIbHOU
paboThl, IPUMEHEHHS PEUTUHIOBOM CHCTEMBI KOHTPOJISI 3HAHUH U T.1I.

1.4. Tlpu ycTHOM ompoce BBICTABISETCS OI[CHKA:
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o 5 (oTMYHO)- 32 MOJHBIA OTBET HA MOCTABJICHHBIA BOMPOC C BKIOYECHHEM B COJEPKAHUC
OTBETa paccka3a (JIeKIMM) TpernojaBareis, MaTepHaloB Yy4YEeOHHMKOB, JOMOJHUTEIHLHON
JIUTEpaTyphl O€3 HABOJASALINX BOIIPOCOB;
o 4 (xopoio)- 3a TOJHBIM OTBET HA IIOCTABJICHHBIM BOMPOC B 00BEME pacckasa
(exuu)mpernofaBaTenss ¢ BKIOYEHHEM B COJEpKAHHME OTBETa MAaTEpHAIOB YYEOHUKOB C
YETKUMHU [1OJO0XKHUTEIbHBIMA OTBETAMH Ha HABOJSILME BOIIPOCHI IIPEIIOAABATES;
o 3 (YIOBIETBOPUTEIHHO) - 32 OTBET, B KOTOPOM O3BYHYEHO 00Jice MOJOBUHBI TPeOYeMOTo
MartepHaa, ¢ IMOJ0KUTEIbHBIM OTBETOM Ha OOJIBIIYIO YaCTh HABOJASAIINX BOIIPOCOB;
o 2 (HeyIOBJIETBOPHUTEILHO) - 3a OTBET, B KOTOPOM O3BYYE€HO MEHEE IMOJOBUHBI
TpeOyeMoro MaTepuasna Wid He 03BYyYEHO IJIABHOE B COAEPMKAHHUH BOIIPOCA C OTPULIATEIHHBIMU
OTBETaMU Ha HaBOJSIIKE BOMPOCHI UM CTYIEHT OTKa3alicsi OT OTBeTa 0e3 MpeIBapUTEIbHOTO
00BSICHEHUS YBAKUTEIIbHBIX IPUUKH.
1.5. IIporpammupoBaHHBIN KOHTPOJIb 3HAHUH (TECT) IPOBOAUTCS 110 3apaHee pa3padOTaHHBIM
U YTBEPKJIEHHBIM LIUKJIOBOM METOINYECKOM KOMUCCUEH 3aJaHUSIM U KPUTEPUSM OLICHKH.
1.6. IlucemenHas paboTa MOXET NPOBOAUTHCA [UIsI MPOBEPKH 3HAHUK MO OTAEIBHBIM
pa3nenaM win TeMaM. lIpoAomKUTenbHOCTh MUCHBMEHHOW padOThl HE JOJDKHA TMPEBBIIIATH
MIOJIOBUHBI aKaJieMUIecKkoro Jaca. [TuceMeHHas paboTa OlleHUBAETCS 10 S-0aJUTBHOM CHCTEME.
1.7. KourponbHas paboTa NHpPOBOAWUTCA 3a CUYET BPEMEHH, IPEIYCMOTPEHHOIO Y4e€OHBIM
IUIAHOM Ha COOTBETCTBYIOUIYIO JUCLIUILINHY.
1.8.  KonuuecTBO ceMecTpOBbIX KOHTPOJIBHBIX padOT, YCTAHOBJIEHHOE YUEOHBIMH IJIAHAMU U
y4eOHBIMH TNpOrpaMMaMH, MOKET OBbITb JOINOJIHEHO padoTamMM, HE HUMEIOUIMMH CTaTyca
00s13aTeIbHBIX.
Kpurepun oneHuBaHus IMCKyCCHHU

Onenka «OTIMYHO» BBICTABIIAETCS CTYIEHTY, €CIM OH Jlal HayyHO OOOCHOBAaHHBIM OTBET Ha
MOCTaBJIEHHBIN BOIPOC B MPOIIECCE AUCKYCCHU.
Onenka «XoOpoIIo» BBICTABIAETCS CTYIASHTY, €CIM OH Jal yOeauTelnbHBIM OTBET Ha
IIOCTaBJIEHHBIN BOIIPOC B MPOLIECCE AUCKYCCHU.
Onenka «YIOBIETBOPUTEIBHO» BBICTABISIETCA CTYACHTY, €CIM OH Jajl HEI0CTaTOYHO
000CHOBAHHBII OTBET Ha MMOCTABJIEHHBIN BOIIPOC B MPOLECCE TUCKYCCHH.
Onenka «HeynoBneTBOpUTEIbHO» BBICTABISIETCS CTYACHTY, €CJIM OH HE Jlal HUKaKOro OTBETa Ha
JUCKYCCHOHHBIA BOIIPOC.

Kpurepun oneHuBaHus yCTHOro onpoca
Kaxxmomy cTyneHTy BbITaeTCsl CBOM COOCTBEHHBIN, Y3KO C(OPMYIHpPOBaHHBIA Bormpoc. OTBeT
JOJI’KEH OBITh YETKUM U KPaTKHUM, COJEPIKAIlUM BCE OCHOBHBIE XapaKTEPUCTUKU OMKCHIBAEMOIO

MOHATHUS, UHCTUTYTA, KATCTOPHH.
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[Ixana oneHUBaHUA:

«OTInyao» -

BOIIPOC PACKPBIT IOJHOCTEIO,

XapaKTEPUCTHKU 110 TEME.

TOYHO 0003HAYEHBI

OCHOBHBIC IIOHATHUA U

((XOpOI_HO)) - BOIIPOC pACKPLIT, OAHAKO HET IMOJHOI'O0 OIMMCAHUs BCCX H606XOI[I/IMI)IX 9JICMCHTOB.

«Y 1OBJIETBOPUTEIILHOY» - BOIPOC PACKPHIT HE MOJHO, MPUCYTCTBYIOT IpyOble OLIMOKHU, OJTHAKO

€CTb HEKOTOPOE IIOHUMAHUE PACKPhIBAEMBIX MTOHSITHH.

((Hey[[OBJIeTBOpI/ITeJIbHO» - OTBCT HaA BOIPOC OTCYTCTBYCT WJIM B LICJIOM HE BCPCH.

5. OIIeHO‘lHLIe MaTepHaJibl HpOMe)l(yTO‘lHOﬁ arrecranum 1nmo JMCumIlJIMHE

5.1. CDopMa HpOMe)KYTOHHOﬁ aTTeCTalli B COOTBCTCTBHUHU C y‘Ie6HI>IM IIJTaHOM - 3a4€T C

OILIEHKO.

[Ipu peanmuzanum npomexyrouHoi arrecraud B DO/JJOT wmoryr OBITH HCIIOJB30BAHBI
cnenyromue GopMsI:
1.¥ctHo B JIOT - B popme ycTHOro OTBETa Ha TEOPETUUYECKUE BOMPOCHI M PELICHMS 337a4u

(ketica).

2. Ilucemenno B C/IO ¢ mpokTtopuHTOM - B (pOpME MUCHMEHHOTO OTBETa HA TEOPETHYECKUE
BOIIPOCHI U pelIeHus 3a1a4n (Keiica).
3. TectupoBanue B C/1O ¢ NpOKTOPUHIOM.

5.2. OueHoYHble MATEePUAJILI IPOMEKYTOUYHOM aTTeCTAUHN

KomnoneHr ITpomesxyTOUHBIH/KITF0OUeBON .
Kpurepuii onieHnBaHuA

KOMIIETEHIINH WHJMKATOp OLIEHUBAHUS

[IKc OC II — 2.4 |CnocobeH mnpuUMEHATh pa3iuyHble | BeimonHser COCTaBJICHUE
Crniocoben MHCTPYMEHTBl KPEIWTHOTO aHajiu3a | KPEOUTHBIX PEHTHHIOB, CKOPUHI'OB

aQHAJIN3UPYET u| a1 O0aHKOB M HEOAHKOBCKHMX | M JIPYTMX  BHMJIOB  KPEAUTHBIX
UHTEPIPETUPYET (UHaHCOBBIX OpraHu3alMi, | OUEHOK, MPUMEHSIET HHCTPYMEHTHI
BHEIIHHE U | MOJIETTMPOBATh HKOHOMHMYECKHUE | QMHAHCOBOTO MOJICIUPOBAHUS B
BHYTpEHHUE MIPOLIECChl KOMITAHWHM,  MPUMEHSATH | yIPaBICHUU KOMITIaHUEH;
(baxTopsl OCHOBHBIE HPUHIMIBI | UCTIONB3YET B MPO(GECCHOHAIBHON
JeSITEIIbBHOCTH KOPIHOPaTUBHOIO  yIPaBJICHUS U | JeSTeIbHOCTH TIPUHIIMIIBI
OpraHu3alu, @enepalbHble M MEXAYHApOAHBIE | yCTONYHUBOIO pa3BUTHS u
OLICHUBAET CUCTEMBI | CTAHIAPThI ayJINTOPCKOM | KOPITOPATUBHOU COLIMAIBHON
BHYTPEHHETO JEeSTEIBHOCTH B IIPOLIECCE | OTBETCTBEHHOCTH; HCIIOJIb3YET
KOHTPOJIS U | pyHKIMOHUPOBAHUS KOMIIAHUH ayTUTOPCKUE  CTaHAApThl  IpH
yIpaBIeHUSA OpraHu3aLu ayJIMTOPCKOMN
Ou3HecC-puCKaMU B MIPOBEPKHU

LENSAX BBISBICHUS U
OIICHKHU PHCKOB
CYIIIECTBEHHOT O
MCKaKEHUS
¢duHaHCOBOM
OTYETHOCTH
[IKec OC II — 25
Crnocoben
aHaAJIM3UPOBATh,
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Komnonenr ITpomexyTOUHBIH/KITI0OUeBON

Kputepuit onenuBanust
KOMIIETEHIINH WHJMKATOp OLICHUBAHUS

UHTEPIPETUPOBATH
u OLICHUBATh
¢uHaHCcOBOE
COCTOSIHHE
HKOHOMHYECKOTO
areHra

5.3. TunoBbIe OlleHOYHBbIE MATEPUAJIBI IPOMEKYTOYHOM aTTEeCTAIIUN
Cnucok BONPOCOB /ISl MOATOTOBKHU K 324€Ty C OLIEHKOMH

1. CymHocCTh KpEAUTHOIO PUCKA U LENH KPEJUTHOIO aHAJIN3a;
2. KpenuTHblil pUCK B peryyisTopHbIX TpeOoBaHUsX (0Oa3enbckue cTaHAapThl, HOpMaTuBbl L1b

P® u np.);

3. PaznooOpasue onpenencHuii 1edoyita U «KKPEIUTHOTO COOBITUSY;

4. Pd, lgd, el;

5. Pacyersl M MHTEpIpeTaliyl HEKOTOPBIX IIOKa3aTelied ypPOBHS KpPEAMTHOTO pHUCcKa (var,
expected shortfall);

6. PasHuia Mex1y KpeAUTHBIM PUCKOM KOHTPAreHTa M €ro OTACIbHBIX 0053aTeIIbCTB;

7. KpemuTHble peUTHHTH, CKOPHHTH M IPYTHE BHJIBI KPSTUTHBIX OICHOK;

8. Hcrounuku nHpOpMAIINK IS KPSIUTHOTO aHAIIN3A;

9. BaxXHOCTh TEKYIIEr0 MOHUTOPUHTA W JICHCTBEHHOW CHUCTEMBI KOHTPOJISI M BepU(UKAIMH

pElICHUI;
10. OcHOBHBIC aHATTUTHYECKHE MTOIXOABI I MHCTPYMEHTHI KPEIMTHOTO aHAJIN3a;
11. Ananu3 oTpaciaeBOro pucka 1 yueT OTpaciieBbIX 0COOEHHOCTEH;
12. TlpuMeHeHne MaKpOIKOHOMUYECKHX TTOKa3aTeNIel B KPEAUTHOM aHAIIN3E;
13. Onenka onepanroHHOTO NMPO(UIS U €ro COCTABIISIOIINX;
14. Ouenka prHaHCOBBIX NOKa3aTENEH;
15. Jlunamuueckuii 0anaHc KaueCTBEHHBIX M KOJIMUYECTBEHHBIX MTOKa3aTeleH;
16. Yder BHENIHEH MOICPKKH;
17. OcobeHHOCTH KPEeTUTHOTO aHAIN3a OAHKOB;
18. OcobeHHOCTH KPETUTHOTO aHAIN3a HE(PUHAHCOBBIX KOMITAHUH;
19. Bunbl KpeTuTHBIX MOJIENEH;
20. Bmustane MCOQO9 Ha yripaBiieHUe KPEAUTHBIMU PUCKAMU;
21. OCHOBBI KpeAUTHBIX J1e(OIATHBIX CBOIOB (cds);
22. OCHOBBHI CTPECC TECTUPOBAHHS U OIK-TECTHUHTA;
23. KpenuTHoe cTpaxoBaHue U €ro Ucrosib3oBanue B Poccun.

IIpoueaypa npoBeaeHust 3a4eTa ¢ OLEHKOM

ATTecTallMOHHbIE HCHBITAHUS MPOBOJAATCS MPENoaaBaTelieM, BEAYIIUM JIEKIIMOHHBIE
3aHATHUSA 110 JAHHOW JUCIUIIIMHE.

Bo BpeMss arTecTallMOHHBIX WCHBITAHUA OOyYalomuecs MOTYT  IOJIb30BaThCs
porpamMMoi yueOHOHM AUCITUIUTHHBI, a TAK)KE C Pa3pelIeHHs MPETo1aBaTelis KalbKyJIsITOpaMHU.
BpeMst moaroToBku OTBETa MPH clade 3a4eTa ¢ OLEHKOW B YCTHOHM (pOopMe OKHO COCTABIATH
He MeHee 20 MHUHYT (TIO0 >KeTaHWIO OOYYaroIIerocs OTBET MOXET OBbITh JOCPOYHBIM). Bpems

oTBeTa — He Oosee 15 MunyT. [Ipy MOATOTOBKE K YCTHOMY 3a4€TydK3aMEHYEMbIi, KaK MPpaBuIo,
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BEJIET 3alliCHU B JIUCTE YCTHOTO OTBETA, KOTOPBIK 3aTeM ([0 OKOHYAHWHU 3a4eTa) CHAeTCs
9K3aMEHaTopYy.

[Ipu mpoBeAeHHMHM  YCTHOTO  3ayeTa’K3aMEHAIIMOHHBIN  Owier  BBIOMpaeT cam
5K3aMEHYEMbIII B CIy4allHOM MOpsAAKE. OK3aMEHATOpy NpPEeNOCTaBIsACTCS IMPaBO 337aBaTh
00y4JaromuMcsl JTOTIOJTHUTEIbHBIE BOIMPOCHI B paMKax MPOrpaMMbl JAUCHMILIUHBI TEKYIIETO
CEMECTpa, a TaK¥Ke, IOMUMO TEOPETUYECKHX BOIPOCOB, JaBaTh 3a/aud, KOTOPbIE U3y4aIUCh Ha
IPAKTUYECKUX 3aHATUAX. OLeHka pe3yiabTaToB YCTHOTO AaTTECTAlMOHHOIO MCIBITAaHUS
o0BsiBNsieTCS OOyyarouuMmcsl B JIeHb ero mnpoBefeHus. [Ipu mpoBeaeHHHM YCTHOTO 3aydeTaB
ayIUTOPUU MOTYT OJHOBPEMEHHO HAaxXOJUThCS He Ooyee MmiecTH 3k3ameHyromuxcs. Ilo
OKOHYAHMU OTBETAa HAa BONPOCHl OMJIeTa 5K3aMEHATOp MOXET 3a/laTh JK3AMEHYEMOMY
JIOTIOJTHUTEIIbHBIE M YTOUHSIOLINE BOIIPOCHI B IIpeenax y4eOHOro Marepualia, BBIHECEHHOIO Ha
3a4er.

Kpurepun u mkaJjia oneHuBaHus

Kpurepun oneHuBanus Ounenka

JleMOHCTpHpYyeT Ha BBICOKOM YpOBHE 3HaHUE U (hopMupoBaHHE | 5 (OTIMYHO)
HaBBIKOB KPUTUYECKOTO aHAJIN3a, a TAaKXKe ()OPMHUPOBAHUE HABBIKOB
CUCTEMHOro  Mojaxoja  Jaiasi  OOOCHOBaHMSA  COOCTBEHHOM
I'PAKJIAHCKOW U MUPOBO33PEHUYECKON ITO3ULIHH.

JleMoHCTpHpyeT Ha XOpolLleM YpOBHE 3HaHHMe U (opMupoBaHue | 4 (XOPOILO)
HaBBIKOB KPUTHUYECKOT'O aHAJIN3a, a TakKe (JOPMUPOBaHHE HABBIKOB
CUCTEMHOI0  Mojaxoja  Jaias  OOOCHOBaHMS  COOCTBEHHOH
IPAXKIAHCKOW U MUPOBO33PEHUYECKON MTO3HIINH.

JleMOHCTpHUpyeT Ha HHU3KOM YpOBHE 3HaHME M (opmupoBaHue | 3 (YIOBIETBOPUTEIHHO)
HaBBIKOB KPUTUYECKOTO aHANIN3a, a TaKke (POPMHUPOBAHUE HABBIKOB
CUCTEMHOTO moaxonaa VTS 000CHOBaHUA COOCTBEHHOH
IPaXAAHCKOW U MUPOBO33PEHYECKON O3ULIMH.

He nemoncTtpupyer QopMupoBaHne HABBIKOB KPUTHUYECKOTO | 2 (HEYIOBIECTBOPHUTEIIHHO)
aHanM3a, a Takke (GOPMUPOBAHHE HABBIKOB CHCTEMHOTO MOJXOa
TUTSt 000CHOBaHUSA cOOCTBEHHOM TPaKIaHCKOM "
MHUPOBO33PEHYECKON MO3UIUH.

IIxana oneHuBaHud.

OneHka pe3ynbTaToB IPOU3BOIUTCS Ha OCHOBE OaiibHO-peiiTuHroBoit cuctemsl (BPC).

Hcnons3oBanne bPC ocymiecTBisercss B COOTBETCTBUM € IIpUKa3oM OT 28 asrycra 2014
r. Ne168 «O npuMeHeHNH OAJITEHO-PEUTHHTOBOM CHCTEMBI OIICHKH 3HAaHUH cTyaeHToBY». BPC 1o
JUCLUIUIMHE OTpakeHa B CXEME pacyeToB PEUTHMHIOBBIX OAJUIOB (J1alee — CXeMa pacyeToB).
Cxema pacuetoB chopMupoBaHa B COOTBETCTBHM C YYE€OHBIM IJTAHOM HaIpaBJICHUS,
COIJIAaCOBaHA C PYKOBOJAUTENIEM HAayYHO-00Pa30BaTEIbHOTO HAINPABIICHUS, YTBEPXKIECHA JeKaHOM
dakynpTeTa.

Cxema pacyeToB JOBOJIUTCS 1O CBEJIEHUS CTYJEHTOB Ha IEPBOM 3aHATHUU 110 JAAHHOMN
JUCLUIUIMHE U SIBJISIETCS COCTaBHOM 4YacTbhlO paboyel NmporpaMmbl AMCHUIUIMHBL U COIACPHKUT
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nH(pOpMAIKIO MO0 U3YyYEHUIO AUCIUIUIMHBI, YKa3aHHyo B [lonoxxeHnn o GaibHO-PEHTHHTOBOM
cucTeMe OIeHKH 3HaHui oOyuaromuxcs B PAHXul C.

[Ipy HaKONUTENbHOI CHUCTEME OLICHHBAHUS PE3YJIbTATOB OCBOEHUS TUCIUIUIUHBI C
ucnosp3oBaHueM BPC BO3MOXXHO MONy4deHHME 3adeTa IO pe3yjbTaTaM TEKYIIEro KOHTPOJIS
(«aBTOMAaTUYECKN») O€3 MPOXOKACHUS TPOMEKYTOUHOM aTTecTaIly.

ATTecTanus MOXET IPOBOJUTHCS KaK B BUJIE 3CCE, TaK U B BUJI€ TECTUPOBAHUS B CUCTEME
LMSMoodle.

Ha ocHoBanuu n. 14 IlonoxeHuss o OauIbHO-PEUTHHIOBOM CHCTEME OLIEHKM 3HAHWUN
obyuaronuxcss B PAHXul'C B mHCTHTYTE NpHHATA CIEAyroIIas IIKaja MepeBoja OICHKU W3
MHOT'00AJUTBHOM CUCTEMBI B MIATHOAITBHYIO:

Tabnuia
IIIkaJjia oneHHBAHUA 110 AUCHHUILIMHE (324€T ¢ 0YeHKO)
bajniabl Onenka
0-50 HE3a4YTEHO
51-100 3a4TE€HO
Tabnuua
KoJsnuyecTBo 6a,510B Ouenka
NPONKCHIO OykBoii
96-100 OTJINYHO A
86-95 OTJIMYHO B
71-85 XOPOIIIO C
61-70 XOPOIIO D
51-60 YIOBJIETBOPHUTEIHEHO E
0-50 HEYJOBJICTBOPUTEIHLHO EX

6. MeToauueckue MaTepHaJIbl 10 OCBOCHUIO JUCHUITJIMHBI

Juckyccum (00Cy:KIeHuUs1)

Jluckyccust mpeactaBisieT co0oil oOcyxaeHue 3agaHHONW TeMbl. TpeOyercsl MmposBUTH
JOTUKY HW3JIOKEHUS Marepuana, IpeICTaBUTh AapryMEHTallMI0, OTBETUTb Ha BOIPOCHI
YYaCTHUKOB JUCKYCCHH.

VYyacTBys B JUCKYCCHHM CTYAEHTaM CJIEAYeT BBICKAa3bIBaThCSl CBOOOJHO M OTKPBITO, HE
OorjIAAbIBasCh HAa aBTOPUTCTHI U YCTOABIIUCCA MHCHUS, KDUTUYHO OLICHUBATDH paCCMaT”pI/IBaeMBIﬁ
MaTepual, yKa3blBaTh HA HEYETKO WJIM HEMOHATHO CQOPMYIHPOBAHHBIE IO3UIMH,
IMPOTHUBOPECUNA, 3aMCUYCHHBIC ITPHU O3HAKOMJICHHH C TEM HJIM HWHBIM HMCTOYHHUKOM I/IH(i)OpMaHI/II/I.
[Ipy »TOM KpuUTHKA JOJHKHAa OBITH apryMEHTHMPOBAHHOW UM KOHCTPYKTHBHOH. CTyneHTy
HE00XO0IMMO BBICKA3aTh UMEHHO COOCTBEHHYIO TOUKY 3PEHUs, CBOE COIJIACHE UM HECOIIacue ¢
UMEIOUIMMHCS TO3ULUSAMU M BBICKAa3bIBAHMAMU 110 JaHHOMY Bompocy. Jluckyccus He
MpEANnoaraeT MPOCTOTO H3JIOKEHUS TOJYYCHHBIX CBEJCHHM. YdYacThe B JUCKYCCHH OBITh
JIOJKHO OBITH OCHOBAHO Ha MPEIBAPUTEIBHOM M3YUYE€HUHU 00CYXKIaeMOro BOIIpoca.

HpI/I MMOATOTOBKE K ITUCKYCCHUU H@O6XO}II/IMO BHUMATCJIBHO NIPOYHTATh BOIIPOC MIIOATOTOBUTH
apryMEHTHPOBAHHbIE CYXKICHHUS.

Omnpocsbl
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VYCcTHBIE ONpPOCHI MPOBOAATCS BO BpeMs NPAKTHYECKUX 3aHATHH M BO3MOXKHBI IPHU
MpOBCACHUHN 3a4€Ta B KaA4YCCTBC [JOMOJJHUTCIBLHOIO HUCHBITAHUA TIIPU HCAOCTATOYHOCTHU
pE3yJIbTAaTOB TECTHPOBAHHS M pEIIeHUs 3aaadd. Bompocsl ompoca He IOIKHBI BBIXOAUTH 3a
paMKu 00BABIECHHON JJIA JAHHOI'O 3aHATHUA TCMBI. YcrHbIe OITPOCHI HCO6XOIII/IMO CTPOUTH TaK,
9TOOBI BOBJICYh B TEMY OOCYXKICHHS MaKCHMAJIbHOE KOJMYECTBO OOYYArOIIUXCS B TpYIIIIE,
MPOBOANTH MApPAIIICIA C YK€ MPOUICHHBIM Y4eOHBIM MATEPHAJIOM JaHHOW NUCIUIUITMHBI U
CMEXHBIMU KypcaMH, HaXOJHUTh YJAuyHbIe NMPUMEPHI U3 COBPEMEHHOW JEHCTBUTEIBHOCTH, YTO
yBenuurBaeT 3 (HEeKTHBHOCTH YCBOCHHUS MaTepHajia Ha acCOIMAIUX.

OcHOBHBIE BOMPOCHl AJISi YCTHOTO OMNpOCA JOBOISTCS OO CBEACHUS CTYACHTOB Ha
[PEABIAYILIEM IIPAKTUYECKOM 3aHATHH.

[TiceMeHHBIE ONPOCH TO3BOJISIIOT MPOBEPUTH YPOBEHH MOJTOTOBKH K ITPAKTHYECKOMY
3aHATHIO BCEX 06yqaloumxcs{ B I'pyHIic, npu 3TOM OCTaBJIsAA JOCTATOYHO y‘le6HOF0 BPCMCHU IJIA
UHBIX (OpM Iearoruveckor NEesTeNbHOCTH B paMKax JaHHOTO 3aHATuA. [luceMeHHbIN Onuil-
OTIPOC MPOBOIUTCS 0€3 MPenyNPeKICHHS, YTO CTUMYJIUPYET 00YJarOIUXCs K CHCTEMATHYeCKOM
HOATOTOBKE K 3aHATHUAM. Bompocs! st onpoca rotoBsrcs 3apanee, GopMyIHpYIOTCs y3KO, 1a0bI
00yJaroIMHCs UMeNn OOBEKTHBHYIO BO3MOXHOCTH IOJHOIIEHHO €r0 OCBETUTHh 3@ OTBEIEHHOE
BpeMsi

IIncemennbIe OITPOCHI uenecoo6pa3H0 INPpUMCHATL B HCIAX IPOBCPKU YCBOACMOCTHU
3HAYUTEIBHOTO0 00beMa yuyeOHOro Marepuasna, HalpuMep, BO BpeMs MPOBEACHUS 3adyera, Korjaa
HEO0OXOMMO MPOBEPUTH 3HAHUS CTYACHTOB IO BCEMY KYpPCY.

[Ipu oueHKE OMpPOCOB aHAMU3y IMOUICKUT TOYHOCTH (OPMYIHPOBOK, CBS3HOCTH
U3JI0’KEHHS MaTepuaa, 000CHOBAaHHOCTh CY)KICHUI.

CamocTrosiTe/IbHBIE IPAKTHYECKHE (PAaCUYeTHO-AHAJMTHYECKHE) 3aJaHUSA

Pemienue pacueTHO-aHANUTUYECKUX 3aJaHUN OCYLIECTBISETCA OO0YYaroIUMCs € LIEJIbI0
IPOBEPKH  ypPOBHS  HAaBBIKOB  (BIQJACHMHM) 1O  KPEOIUTHOMY  aHaNU3y  KOHKPETHOM
(duHaHCOBON/HE(PUHAHCOBOMOPTaHU3AINH.

O} PexTUBHBIM MHTEPAKTUBHBIM CIIOCOOOM pEIIeHMs 3aJay SIBISETCSl COMOCTABIICHUS
pe3ysbTaTOB aHAJIN3a OJTHOTO 3aJjaHUs ABYMS U 00Jiee MaJIbIMU IPYIIaMH 00ydaroLIuXcs.

[Ipun oueHke pemieHHs 3a4ad aHAIUZHPYETCS TMOHUMAHUE CTYIAEHTOM KOHKpPETHOM
CUTYalluH, NMPaBUWIBHOCTh NPUMEHEHUS HOPMAaTHBOB, CIIOCOOHOCTH OOOCHOBaHMs BbIOpaHHON
TOYKH 3pEHUs, TITyOuHa MPOpadOTKH MPaBONPUMEHUTENBHOTO MaTepHaia.

CaMOHOIIFOTOBKa K NPAKTUHIE€CKUM 3aHATHUAM

[Tpy moAroToBKe K MPAaKTUYECKOMY 3aHATHIO HEOOXOAMMO MOMHMTBH, YTO Ta WM HHas
JUCLHUIIIIMHA TECHO CBSI3aHA C paHEE M3y4aeMbIMU JUCHMILIMHAMU. boisiee TOro, IMEHHO CHUHTE3
MIOJIYYCHHBIX paHee 3HAHMKW M TEKYLIEro Marepuana JIelaeT IMOATOTOBKY pe3yJIbTaTUBHOU U
BCECTOPOHHEH.

Ha ceMuHapckux 3aHATHAX CIyIIATENb JOJDKEH YMETh IIOCIEN0BATEIBHO U3J1araTb CBOU MBICIU
Y apTyMEHTHUPOBAHHO MX OTCTAUBATh.

JInst TOCTHIKEHUST ATOM 1eJI He0OX0IUMO:

1) 03HAaKOMHTBCS C COOTBETCTBYIOIIEH TEMOW MPOrPaMMbl TUCIUIUINHBI;

2) OCMBICIIUTH KPYT U3y4aeMbIX BOIIPOCOB U JIOTUKY UX PAaCCMOTPEHUS;

3) U3y4nTh PEKOMEHJOBAHHYIO JIUTEPATYPY IO JaHHOU TEME;

4) TIaTenpHO U3YYUTh JIEKIMOHHBIN MaTepual;

5) 03HAKOMHTHCS C BOITPOCAMH OUEPETHOTO CEMHUHAPCKOTO 3aHSTHS,

6) IOArOTOBUTH KPAaTKOE BBICTYIUIEHHE IO Ka)KJOMY M3 BBIHECEHHBIX HA CEMHHAPCKOE 3aHITHE
BOIIPOCY.

W3yueHre BOMPOCOB OYepenHOW TeMbl TpeOyeT TIIyOOKOTO YCBOEHHUS TEOPETHUYECKUX
OCHOB  IUCLUIUIMHBI, PACKPBITUS CYIIHOCTHM OCHOBHBIX JKOHOMHYECKHX KaTETOpPHH,
NpoOJEeMHBIX AacleKTOB TeMbl M aHauu3a (QakTuueckoro wmarepuana. Ilpum mnpeseHTanuun
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MaT€puajla Ha CEMHHAPCKOM 3aHATHH MOXHO BOCIIOJB30BAaTHCA CICAYIOIIUM aJIr'OPpUTMOM
H3JI0KCHUA TCMBI: OIMMPCACIICHUC U XAPAKTCPUCTUKA OCHOBHBIX KATCT OpHﬁ, 9BOJIIOIHA MIPEAMCTA
Hcciaeca0BaHusd, OL€HKa €ro COBPECMEHHOTI'O COCTOsAHMHA, CYLICCTBYIOIIUEC HpO6JI€MBI,
MEPCICKTUBLI Pa3BUTHA.

7. YdeOHasi JuTepaTtypa M pecypchbl HH(POPMAIMOHHO-TEJEKOMMYHHMKANMOHHON CceTH

"UnrepHer"

7.1. OcHOBHasIUTEpaTypa.
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 KpeAWTHBIM PUCKOM B OaHKe: MOIXOJA BHYTPEHHHX
pelTHHroB (MBp) : mpakTudyeckoe mocobue s By3oB / M. B. IlomaszaHoB ; mon Hay4dHOU
penakuueit I'. U. Ilennkaca. — 2-e u3x., nepepad. u qon. — Mocksa : U3aarensctBo IOpaiir,
2020. — 292 c. — (Beicmee obOpaszoBanme). — ISBN 978-5-534-12361-6. — Texkct :
anextponHbiit / DBC Fpaiit [caiit]. — URL.: https://biblio-online.ru/bcode/447401

4, bennepckas, O. b. Kpeautnsiii ananu3 : yuebnuk / O. b. bennepckas. — benropog :
benropoackuii rocyjapcTBeHHbIN TexHoJIorndeckuil yausepcurer um. B.I'. lllyxosa, ObC ACB,
2015. — 180 c. — ISBN 978-5-361-00328-0. — TekcT : 3JMEKTPOHHBIA // DJIEKTPOHHO-
oubnmunoreunas cucrema IPR BOOKS : [caiit]. — URL: http://www.iprbookshop.ru/66659.html

7.2. lonoiHUTEIbHAS JIUTEPaATypa.

1. T.S. Coleman, 2011: A Practical Guide to Risk Management. Research Foundation of
CFA Institute.

2. B. Baesens, T. van Gestel, 2009: Credit Risk Management: Basic Concepts. Oxford
University Press.

3. XacsiHoBa, C. F0. KpenuTHslii ananu3 B kommepueckoM Oanke : yue6Hoe mocobue / C.1O.
XacsnoBa. — MockBa : HMHOPA-M, 2020. — 196 c¢. — (Beicuiee obpa3zoBaHue:
Maructpatypa). - ISBN 978-5-16-103457-6. - Tekct : onektponsbif. - URL:
https://new.znanium.com/catalog/product/1063777

4. benos, I1. I'. YnpaBnenue puckamu, CACTEMHBIN aHAIU3 U MoJenupoBanue B 3 4. Yacts 1
: y4eOHUK M TNpaKTUKyM Juid OakanmaBpuata u maructparypel / II. I'. bemoB. — Mocksa :
WznarensctBo Opaiit, 2019. — 211 ¢. — (bakanaBp u maructp. AkaJeMHU4ecKuil Kypc). —
ISBN 978-5-534-02606-1. — Tekcr : snextponssiii // DBC IOpaiit [caiit]. — URL:
https://biblio-online.ru/bcode/434330

5. benos, I1. I'. YpaBnenue puckaMu, CUICTEMHBIN aHAIU3 U MOJIeNMpoBaHue B 3 4. YacTs 2
: yUeOHMK M TNpakTUKyM nis OakanmaBpuara u maructparypsl / II. T'. benoB. — Mocksa :
W3narensctBo FOpaiit, 2019. — 250 c. — (bakanaBp u Maructp. AKaaeMHUYECKUN KypcC). —
ISBN 978-5-534-02608-5. — Texcr : omexktponubii // DBC HOpaiir [caldT]. —
URL.: https://biblio-online.ru/bcode/434331

6. benos, I1. I'. YnpaBnenue puckaMu, CHCTEMHBIN aHAJIU3 U MOJieaupoBanue B 3 4. Yacts 3
: Y4eOHMK W TpaKTHKyM s OakanmaBpuatra u maructparypsl / I1. I'. bemoB. — Mocksa :
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M3narensctBo FOpaiit, 2019. — 272 c. — (bakanaBp u Maructp. AKageMHUYECKUH KypC). —
ISBN 978-5-534-02609-2. — Tekcr : omekrtponnbii // DBbC HOpaiir [caliT]. —
URL: https://biblio-online.ru/bcode/434332

7.3. HopMaTHBHbIE IPaBOBbIE TOKYMEHTHI U HHASI MPaBoBasi HHGopManus.

1. Konctutynus Poccuiickoii @eneparu.

2. Ykazanus u nojoxxenus LlentpansHoro banka Poccutickoii @enepanuu 3883-y, 3752-y,
3624-y, 254-11 u 483-11.

7.4. UnTepHET-pecypcehl.

1) https://www.acra-ratings.ru/

2) http://www.ra-national.ru/

3) https://www.moodys.com/pages/default_ee.aspx

4) https://www.standardandpoors.com/ru_RU/web/guest/home

5) https://www.fitchratings.com/site/russia
6) https://fincult.info/
7) https://www.cbr.ru/

7.5. NHBIEUCTOYHUKH

1) Credit risk management, Hong Kong Institute of Bankers (HKIB).

2) Credit risk management, Ken Brown, Peter Moles.

3) Credit risk modelling and management, Terry Benzschawel.

4) Credit risk management, Tonny Van Gestel, Bart Baesens.

5) The Bank Credit Analysis Handbook, Jonathan Golinand Philippe Delhaise.

6) Developing, Validating and Using Internal Ratings: Methodologies and Case Studies,
Giacomo De Laurentis, Renato Maino and Luca Molteni.

7) The xXVVA Challenge: Counterparty Credit Risk, Funding, Collateral, and Capital, Jon Gregory.
8) Structured Credit Products: Credit Derivatives & Synthetic Securitisation, Moorad Choudhry.

9) Stress Testing: Approaches, Methods, and Applications, Edited by Akhtar Siddique and
Iftekhar Hasan.

10) Credit Scoring Toolkit: Theory and Practice for Retail Credit Risk Management and
Decision Automation, Anderson Raymond.

11) TheBaselframework.

8. MarepuajibHO-TeXHHYECKass 0a3a, WHQOPMAIMOHHbIE TEXHOJIOIHMH, MPOrPAMMHOE
obecneueHue 1 HHPOPMANHOHHBIE CIPABOYHBIE CHCTEMBI

Ba3bl 1aHHBIX, HHPOPMAIHMOHHO-CIIPABOYHbIE H MONCKOBbIE CHCTEMbI

1. www.biblio-online.ru —3nekrponHo-oubnroTeunas cucrema [IbC]| FOpaiiT;

2. http://www.iprbookshop.ru — Dnextponno-6ubaroreunas cucrema [DBC] «Iprbooksy»

3. https://e.lanbook.com - DnexrponHO-0MbOMHMOTeUHas cuctema [DBC] «JlaHby.

18


https://biblio-online.ru/bcode/434332
https://www.acra-ratings.ru/
http://www.ra-national.ru/
https://www.moodys.com/pages/default_ee.aspx
https://www.standardandpoors.com/ru_RU/web/guest/home
https://www.fitchratings.com/site/russia
https://fincult.info/
https://www.cbr.ru/
http://www.biblio-onlin.ru/
http://www.iprbookshop.ru/
https://e.lanbook.com/

4. http://elibrary.ru/ - Hayunas snekrponnas oubnuorekaElibrary.ru.

5. https://new.znanium.com DnekTpoHHO-0ubOIMOTEeYHAs cuctema [DBC] «Znanium.com.

6. https://dlib.eastview.com — Uupopmarmonusii cepuc «East View».

7. https://www.jstor.org - Jstor. [TonHble TEKCThl HAYYHBIX KYPHAJIOB M KHHT 3apyOeHBIX
U3/1aTeNbCTB.

8. https://elibrary.worldbank.org - Dnekrponnas 6ubnmorexa Bcemuproro banka.

9. https://link.springer.com - IIOMHOTEKCTOBBIE TMOJATEMATHUYECKHE 0a3bl aKaJIEMUUYECKUX
JKYPHAJIOB M KHUT U3/1aTelIbCTBA Springer.

10.  https://ebookcentral.proquest.com - EbookCentral. TlonHbie TeKCThI KHHT 3apyOeKHBIX
HAYYHBIX M31aTEIbCTB.

11.  https://www.oxfordhandbooks.com - JlocTyn K IOJHBIM TEKCTaM CIPaBOYHHKOB
Handbooks uznatensctBa Oxford mo mpeameTHbIM 00acTsIM: SKOHOMHKA M (PMHAHCHI, TIPABO,
OU3HEC U yIpaBIlCHHUE.

12.  https://journals.sagepub.com -  TlojgHOoTekcTOBass  0a3a  HAy4YHBIX  JKYPHAJIOB
aKaJIeMHYECKOT0 M3/1aTe/IbCTBa Sage.

13. CmpaBouHo-mnpaBoBas cucreMa «KoHCYIbTaHTY.

14,  DeKTpOHHBIH NEPUOIUUCSCKHIA CIIPAaBOYHUK «I apaHTy.

IIporpaMMHbIe, TEXHHYECKHE U 3JIEKTPOHHBIE CPEACTBA 00yUeHUsI H KOHTPOJISI 3HAHUIA.

Ay,I[I/ITOpI/II/I OCHAIICHbI KOMIIBIOTECPOM C BBIXOAOM B MHTCPHCT.
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