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1. IlepedyeHb NUIAaHUPYEMBIX Pe3y/JbTATOB O00Y4YeHHMs IO AUCHHUILVIMHE, COOTHECEHHBIX ¢

IJIAHUPYEMBIMHU peE3yJibTaTaMU OCBOCHUS IMIPOrpaMmMbl

1.1. Juctunnuua b1.B.JIB.03.02 «KpenutHsiii aHann3 6aHKOB U HE()UHAHCOBBIX KOMITAHUI

oOecrnieynBaeT OBJIAJICHUC CIICAYIOIHNMU KOMIICTCHIIUAMM:

Kon HaunmenoBanue Kon HaunmenoBanue 3rana
KOMIIeTeHIIH KOMIIeTeHUM U Trana OCBOEHHUS
" OCBOCHHA KOMIIeTeHIH U
KOMIIEeTeHIIUH

[IKc OC II — | CriocobHOCTh aHanmu3upoBars, | [IKc OC II - 2.4 | CnocobHoCTh

2 MHTEPIIPETUPOBATh U OILIEHUBATh OCYIIECTBIISTh
¢uHaHcoBOE COCTOSIHHE KOPIIOPaTUBHOE
SKOHOMHMYECKOTO areHTa yIpaBlieHHUEe Ha OCHOBE

pe3yJIbTaTOB OLIEHOYHOMN
JIeSITENLHOCTH U
KpPEJIUTHOTO aHaJIn3a
KPEIUTHBIX U
HEKPEIUTHBIX
(buHAHCOBBIX
opraHu3zanui

1.2. B pe3ynbraTe OCBOGHUS TUCIMIUIMHBI Y CTYIEHTOB JOJDKHBI ObITH C(HOPMUPOBAHBI:

OTO/TD Kox srana Pe3ynbrarel 00yueHus
(mpu HaJU4YUHU | OCBOCHUSA
npodcranaapra) KOMIIETEHIIUU
OoT® I[IKc OC II — | Ha ypoBHe 3HaHHWii: HMHCTPYMEHTBHl OILICHKHU
A. KoncynsTupoBanue | 2.4 OM3Heca U KPEAUTHOTO aHAIN3a;
KJIMEHTOB I10 UCIIOJIb30BaHUIO Ha ypoBHe yMmeHmii: oONpenenuTh TEKYIEe
(MHAHCOBBIX TPOIYKTOB | MOJIOKEHUE  XO3SUCTBYIOIIETO CyOBEKTa W
yCiIyr OLIGHUTh  €ro  TOJOXEeHHe B  OyaymieMm
TO MOCPENCTBOM  TNPHUMEHEHUS  WHCTPYMEHTOB
— A/01.6. MoHUTOpUHT KPEAUTHOTO aHaJIn3a, OLICHKM  Om3Heca,
KOHBIOHKTYPHI PhIHKA IPOBEJICHUS AYUTOPCKUX ITPOBEPOK
0aHKOBCKHUX YCIIYT, PhIHKA Ha ypoBHe HaBBIKOB: HaBbIKAMHU MPOBEJICHUS
LICHHBIX OyMar, THOCTpaHHOU pacdeTa 3KOHOMHYECKUX rnokasarejei,
BaJIFOTHI, TOBAPHO-CHIPHEBBIX XapaKTePHU3YIOIINUX JIeATEIbHOCTh
PBIHKOB; (11.) XO3SUCTBYIOIINX CYOBEKTOB, HaBBIKaMH cOOpa,
0o0pabOTKM ¥ aHaiNM3a JKOHOMHUYECKHX U
COLIMAJIbHBIX JAHHBIX;

2. O6bemM H MecTO IUCHUILINHBI B cTpykType OIT BO

O0BbeM TUCIUIIINHBI
Huctummuaa b1.B.JIB.03.02 «KpenuTHblii aHann3 0aHKOB U HE()MHAHCOBBIX KOMITAHHIDY

COCTAaBIISICT 2 3aUE€THBIC €ANHUIIBI, T.€. 72 aKkaJeMHYeCKHX Jaca.



Ha xoHTakTHYI0 paboTy c mpernoaaBareneM BbiieaeHo 64 4acoB, U3 HUX 32 yaca JeKIUi
n 32 4yaca NpaKTHYECKUX 3aHATHH, 2 4Yaca KOHCYJbTallMid, Ha CaMOCTOSTEIbHYIO padoTy
oOydJaronuxcsi BeIIesIieHo 74 daca 1j1st ouHo# ¢/o.

Ha konTakTHy10 paboTy ¢ npemnojaBaTesieM BbleneHO 18 yacoB, U3 HUX 8 YaCOB JICKIIHA
1 § YacoB MPaKTUYECKHX 3aHITHHA, 2 Yaca HA KOHCYJBTAIMIO, HA CAMOCTOSTEIBHYIO padoTy

oOyuJatronuxcs BoiesieHo 122 qacoB st 3209HOM /0.

JlucuyIuinHa ~ peaym3yercss ¢ NPUMEHEHHEM  JMCTAHIIMOHHBIX  00pa30oBaTeIbHBIX
texnosoruii (nanee — 10T).

Mecto aucuunimasl B ctpykrype OII BO
Hucuumnimaa 51.B./1B.03.02 «KpenutHblii ananu3 6aHKOB U HE(UHAHCOBBIX KOMIIAHHUI

u3ydaercs Ha 4 Kypce, B 7 ceMecTpe Ui CTyJIeHTOB OYHOM (hopMbl 00ydeHus; Ha 4 u 5 Kypce B 8
1 9 cemecTpe CcTyAeHTaMH 3a09HOH (/0.

OcBoenue nuctuminasl b1.B.J1B.03.01 «KpeautHelii aHanu3 0aHKOB U HE(UHAHCOBBIX
KOMITAaHUI» ONMHMpaeTcs Ha MHHUMAJIBbHO HEOOXOIMMBI O0bEM TEOPETHUECKUX 3HAHUH,
NpUOOpeTEeHHBIH paHee B XOA€ H3Y4YeHMs] Takux aucuuiuinH, kak bl.b.12 «®unancoBas
marematuka», b1.B.04.05 «Opranuzanuss U peryJdpoBaHUE JEATCIbHOCTH (PUHAHCOBBIX
UHCTUTYTOB», b1.B.05.04 « PMHAHCOBO-2KOHOMUYECKUNA aHAJIU3Y.

N3yuyenne quCHUILIMHBI 3aKaHYUBAETCS 3aUETOM.

JlocTyn K cHCTeMe IMCTaHIMOHHBIX O00pa30BaTENbHBIX TEXHOJOTHHA OCYIIECTBIISCTCS
KOKIBIM OOYyYaroIUMCS CaMOCTOATEIBHO € JTHO0Oro ycTpoicTBa Ha mopTtane: https://sziu-
de.ranepa.ru/. Ilaponp ¥ JOTUH K JIMYHOMY KaOMHETY / MPOQUIIIO MPEIOCTABIAETCS CTYJIEHTY B
JieKaHaTe.

Bce ¢opmbl Tekymiero KOHTpOJISl, TIPOBOJAMMEIE B CHCTEME IHCTAHIIMOHHOTO OOYy4YECHHS,
OLIEHMBAIOTCA B CHCTEME JMCTAaHLUMOHHOro 00ydeHus. JlocTynm K BHIEO M MaTepHuajgaM JIEKUUi
MPEJIOCTABIISIETCSl B T€UYEHHE Bcero cemectpa. Jloctym k kKaxkaomy BHIy pabOT M KOJHMYECTBO
MIONBITOK HA BBIMOJIHEHUE 3aJaHMs MPEJOCTAaBIIAETCS HAa OrPAaHMYEHHOE BpEMs COIJIaCHO
periiaMeHty AUCHUIUIMHBI, omyOnukoBanHomy B CIO. IlpemonaBarens  OICHHBAET
BBINOJIHEHHBIE O0yuaromuMmcs: paboTel He no3aHee 10 pabouux AHEH Mmocje OKOHYAHUS CpOKa
BBITIOJTHEHHSL.

3. Conep:xaHue M CTPYKTYpPa IMCHUIIIHHBI
Ounasa ¢hopma ooyuenusn

Ne ni/m HaumeHoBaHue TeM O0beM TMCUMILIMHBI, Yac. dopma
(pa3nesoB) Bcero KonrakTHas pa6ora CP TEeKyHIero
o0yyarommxcst ¢ KOHTPOJIA
npenojaaBaresaeM ycneBaeMoCTH
10 BHIAM y4eOHbIX ”,
3aHATHI NPOMEXKYTOYH
JI JIP | I3 | KC oii
P arrecranmu™*




KpeauTHslit puck u
Tema | OCOOCHHOCTH €T0 OI[CHKU 26 5 6 14 0
JUTSL pa3iIM4HbIX 00BEKTOB
aHajamn3a
Tena 2 CTpyKTypa KpeaIuTHOTO 26 6 6 14 0
aHajamn3a
Tema 3 Kpenurheli ananms 30 8 8 14 11, CP
0aHKOB
KpenutHsriit ananmus
Tema 4 He(UHAHCOBBIX 28 6 6 16 1, CP
KOMITaHHUI
KpenutHoe
Tema 5 MOJIETTUPOBAHUE U 28 6 6 16 O
XEDKUPOBAHNE
[IpomexxyTOoUHas aTTeCTALMs 4 3a
Bcero: 144 32 32 2 | 74
3aounan popma odyuenusn
O0beM 1MCHHMILIMHBI, YaC. dopma
KonTakTHas padorta TeKyliero
o0yyarommxcst ¢ KOHTPOJIA
HanMeHOBAHME TeM npenoaaBartejieM ycnesaemoct
Ne n/mm 10 BUIAM Y4eOHbIX u,
(pa3nesoB) Bcero N CP
3aHATHH NMPOMEKYTOU
HOW
JI JP | 13 KC arrecTauuu®
P %%
KpenutHslii puck u
Tena 1 OCOOCHHOCTH €T0 OIICHKU 73 ) ) 24 0
JUTSL pa3JIMYHBIX 0OBEKTOB
aHaJIM3a
Tema 2 CTpyKTypa KpeaAuTHOTO 26 ) i 4 0
aHajamn3a
Tema 3 KpenutHsiit ananus 78 i 4 24 I, CP
0aHKOB
KpenutHsiit ananus
Tema 4 HEe(QHHAHCOBBIX 28 2 2 24 1, CP
KOMIIaHHUI
Kpenutnoe
Tema 5 MOJIETIMPOBAaHUE U 28 2 - 26 O
XEKUPOBAHUE
[IpomexxyToyHas arrecrauus 4 3a
Bcero: 144 8 8 2 | 122

** — paspabomuuk ykaszvlgaem neobOxooumvle opmvl mexywe2o Koumpoas ycnegaemocmu: onpoc (0),
ouckyccus (), camocmosmensnas paboma (CP).

A pazpabomuux ykasvieaem Heobxooumvle opmvl RPOMENHCYMOYHOU ammecmayuu: savem (3a).




Conep:xanue IMCUMILINHBI

Tema 1. KpeauTHbIii pUCK 1 0COOEHHOCTH €r0 OLIEHKH /IJIsl PA3JIMYHBIX 00beKTOB AHAJIU3A

. CYIIHOCTh KPEJIUTHOTO PUCKA U M KPEJAUTHOTO aHATN3a,;
. KPEAUTHBIM PUCK B PETYyISTOPHBIX TpeOoBaHMsX (basenbckue craHmapThl, HOPMATHUBEI
b P® u np.);

. pazHooOpa3ue onpenencHuid 1edoiTa i «KPEIUTHOTO COOBITUS,

. PD, LGD, EL;

. pacdeTsl U MHTEPIPETAIIUM HEKOTOPBIX MMOKa3aTenell ypoBHs KpenuTHoro pucka (VaR,
Expected Shortfall);

. pa3HUIA MEXKTy KPSTUTHBIM PHCKOM KOHTPAreHTa U €ro OTJCIBHBIX 00S3aTeIBCTB;

. KPEIUTHBIC PEUTUHTH, CKOPHHTH U APYTUE BHJIBI KPSITUTHBIX OIICHOK;

Tema 2. CTpyKTypa KPeAUTHOI0 aHAJIM3A

® HCTOYHUKHU I/IH(bOpMaIII/II/I JId KPEAUTHOI'O aHAJIM3a,

. BaXHOCTb TEKYIIETr0 MOHUTOPUHIA U JIEHCTBEHHOM CHUCTEMbI KOHTPOJIS U BepUUKALMH
peuieHui;

. OCHOBHBIE€ aHAJIMTUYECKUE TIOAXObI U HHCTPYMEHTHI;

. aHaJIM3 OTPACIIEBOTO PUCKA U YUET OTPACIIEBBIX OCOOCHHOCTEH;

. IIPUMEHEHNE MaKPOIKOHOMHUYECKUX MOKA3aTeIe B KPEIUTHOM aHAJIM3E;

. OLIEHKA ONEPalMOHHOTO NPOQUIISL U €0 COCTABIIAIOLINX;

. OlLIeHKa (PMHAHCOBBIX MOKAa3aTeNeH;

® I{I/IHaMI/ILIGCKI/Iﬁ OaJlaHC Ka4eCTBEHHBIX M KOJTHYECTBEHHBIX HOKa3aTeHefI;

. y4eT BHEUIHEH MOAIEPIKKH;

Tema 3. KpenuTHblii anaan3 0aHKOB

. 0COOEHHOCTH KPEAUTHOIO aHalin3a OaHKOB;

. paccMOTpeHHE TPHUMEPOB JeOITOB OaHKOB W3 POCCHHCKOW M  MEXIyHApPOIHOMH
[IPaKTUKH;

. aHalM3 THUIWYHBIX aHAJTUTHYECKHMX U ONCPAIMOHHBIX OIMMOOK TIPU COCTABIICHUH

KpCAUTHBIX SaKHIOquHﬁ;

Tema 4. KpeauTHblii aHaIM3 He()MHAHCOBBIX KOMIIAHUI

. O0COOCHHOCTH KPEIMTHOTO aHaIn3a HeUHAHCOBBIX KOMIIaHHIA;
. paccMOTpeHHe TPUMEPOB Je(POITOB KOMITAHWNA W3 POCCUHUCKONH W MEXTyHApPOHOM
MPaKTUKH;

Tema 5. KpennTHoe Moe IMpOBaHNE U XeKUPOBaHHe

. BU/Ibl U HEKOTOPBIE IIPUMEPHI KPEAUTHBIX MOJIENIEH;

. BiusgHue MC®O9 Ha ynpaBieHHe KpeIUTHBIMU PUCKAMU;
. OCHOBBI KpeIUTHBIX J1e(honTHbIX cBonoB (CDS);

. OCHOBBI CTPECC TECTUPOBAHUS U OIK-TECTUHTA;

. KpEIUTHOE CTPAXOBAHUE U €0 HCIIOb30BaHue B Poccun.

4. MaTtepunajabl TeKyliero KOHTPOJISA YCIeBaeMOCTH 00y4yaromuxcss H (oHI OLEeHOYHBIX

Cpeacre HpOMe)I(yTO‘lHOﬁ aTTeCTAlluM 10 JUCHHUIIJINHE

4.1. Tekymuii KOHTPOJIb yCIIEBA€MOCTH

4.1.1. ®opMbI TEKYLIET0 KOHTPOJISI YCIIEBAEMOCTH

Tema (pa3nen) MeTtoabl TeKylero KOHTpoJist
ycreBaeMoCTH




Tema 1. KpenuTHslii pUCK U 0COOEHHOCTH €T0 OIEHKU
JUISL pa3IMYHBIX 00BEKTOB aHAIN3a

Bomnpocs! 11 ycTHOrO omnpoca

Tema 2. CTpyKTypa KpeAUTHOTO aHAJIN3a

Bormpock! 15 ycTHOTO ornpoca

Tewma 3. KpenutHerit aHanm3 6aHKOB

BOHpOCBI 1 TUCKYCCHMH Ha OCHOBC

3aJaHui JUISE CaMOCTOSTEILHOM
paboOThI
Tema 4. KpenuTHelii aHanu3 HePUHAHCOBBIX | Bompochl [uisi QUCKyccuM Ha OCHOBE
KOMITaHUH 3aJTaHUNA I CaMOCTOSITEIbHON
paboThl
Tema 5. Kpenuthoe MOJEIUPOBAHUE u | Borpoce! aiist yetHoro onpoca
XEJHKUPOBAHUE

4.1.2. MaTepuaJbl TEKylIero KOHTPOJIs yCIIeBaeMOCTH

IIpumepsI BONIPOCOB 1JIst YCTHOTO ONPOca 1o TeMam 1 u 2:

1. CymHOCTh KPEAUTHOIO PUCKA U LIETIU KPEAUTHOTO aHAJIN3a;

2. Onpenenenus aedonra U «KPeIUTHOTO COOBITUSY;

3. Pd, Igd, el;

4. Pacuetsl 1 uMHTEprnpeTani HEKOTOPHIX IOKa3aTesield ypOBHS KPEIUTHOrO pucka (var,
expected shortfall);

5 HcTounnkn uHGOpMALUK JUIsI KPEAUTHOTO aHAIN3a;

6 OcCHOBHBIE aHATUTUYECKHE NTOAXO0IbI U NHCTPYMEHTBI JUIsl KPEUTHOIO aHAIIN3A;

7. AHalm3 0TpaciIeBOro pUcka M y4eT OTPacIeBbIX 0COOEHHOCTEIH;

8 [IpumeHeHne MakpOIKOHOMUYECKHX NOKA3aTeNel B KPEIUTHOM aHaJIU3e.

9 JlaiiTe onpeneseHnss KpEAUTHOTO aHAIM3a KaK HAYKH U KaK BUJ1a IPAKTUYECKON

JIeSITeIbHOCTU. UTO SABISETCS 00BEKTOM U HCJIBKO KPECAUTHOT' O aHanmmu3a?

10.

JlaiiTe onpeeNeHUs] KPEJUTHOTO PUCKa 3aCMIIMKA M €r0 COCTAaBIISIONINX.

11.  Ilepeuucnure OCHOBHBIE IPUHIMIIBI KPEIUTOBAHUS U ONPEIEIUTE POIb KPEAUTHOTO

aHaM3a B X obecneueHnu. Uto Takoe er,I[I/ITHHﬁ PHUCK 0aHKa M OT KaKHUX (I)aKTopOB OH

3aBUCHUT?
12.
13.
KPEJIMTHBIN aHAJIU3 B CUCTEME dTUX METOOB?

14.

15. [Iepeuncnure METOABI KPEAUTHOTO AHAIN3A.
16.

YAOBIETBOPATH?

17.

OxapakTepu3yiTe OCHOBHBIE BH/IbI KPEIUTOB 110 YPOBHIO KPEIUTHOTO PUCKA.

[Iepeuniciire METOABI yIPABJICHHS KPEAUTHBIMUA puckamu. Kakoe mecTo 3aHMMaeT

B uem 3akmrouaeTcs COACPIKAHUC KPCAUTHOT'O aHanmm3a’?

Yro npezacTaBiseT co0oil cucTema rnokasaresueil, 1 KakuMm TpeOOBaHUSAM OHA JTOJIKHA

Kakue BHUJIBI 2)KOHOMHYECKHX ITOKa3aTelei HCIIOJIB3YIOTCA B KPECAUTHOM aHanmmu3e?




18.  Ilepeuncnure JOCTOMHCTBA OyXTaJITEPCKOM OTUETHOCTH KaK UCTOYHHMKA WH(POpMAIUU

AJId KPEAUTHOT'O aHAJIM3a.

19. [lepeuncnure METOBI YTEHUS OyXTalTEPCKONH OTYETHOCTH.

20.  JlaiiTe XapaKTEPUCTUKY TOPU3OHTAIBHOIO, BEPTUKAJIBHOTO ¥ TPEHIOBOTO aHAIN3A.

21. B yem Ha3zHaueHHE aHAIUTHYECKUX TAOJMII, ¥ KAKOBBI UX PA3HOBHIHOCTHU?

22.  HazoBuTte HEKOTOpHIE MTpaBUiIa OPOPMIICHHS aHATUTHYECKUX TaOIIHII.

23. Onummre meton Jlenbhu 1 METoA MO3rOBOIO HITYpMA.

24.  OnuuuTe OCHOBHBIE BU/IbI OTHOCUTENIBHBIX BEJIMYMH MO (POPME U MO COJCPKAHUIO.

25. B d4em cymHOCTb cpaBHEeHUI? ONUIINTE UX HA3HAYEHHUE U BUIBIL.

26. J71s1 4ero B KpeAMTHOM aHAIM3€ UCTIOIB3YIOTCS METO/IbI pacueTa KOMILJIEKCHON OIICHKU?

OnummTe MX Ha3HAYCHHUE U TAlTe OOIIYI0 XapaKTEPUCTHKY.

27. OnummuTe METOJ] CyMM.

28.  OnuimuTe METOoJ] CyMMBI OaioB.

29.  Onwumure METOJ CyMMBI MECT. B ueM ero cxoicTBa U pa3iuyusi C METOAOM CYMMbI
0am1oB?

30.  Onwmmute MOIUGUIMPOBAHHBIA METO/ CyMMBbI OaJlIoB. B uem ero mpenmyiiecTsa nepes

MPOCTBIM METOJIOM CYMMBI OauI0B?

31.  OnummuTe METOA PacCTOSHUM.

32. OnumuTe MEeTo1 OLIEHKH YPOBHSI.

33. B d4eM Ha3zHaueHHWE CpPEIHUX BEIMYUH, U B KAaKUX CIy4asX HCIIOJIb3YIOTCS pa3Hble UX
bopmbI1?

34.  Kakue mokaszaTeinu HCIOJB3YIOTCA s 00pabOTKM psAaoB AMHAMUKH? ONUIINTE HX,

npuBeante GopMyJibl pacyera.

35.  Jlus 4ero MCIoJb3yrTCs B KPEIUTHOM aHaIM3€ UHACKCHI?

36.  Jlms 4ero MCHOJB3yETCsl B KPEAUTHOM aHAIM3€ METOJ IIOCTPOEHUS JIepeBa PELEHU, U B
KaKyl0 rpyIIy METO/I0B OH BXOJUT?

37.  Ilepeuncnute OCHOBHBIE MIOKA3aTEIN KPEJUTHOTO Ka4yeCTBa.

IIpumepsl BONPOCOB, BLIHOCHMBIX HA JUCKYCCHH IO Temam 3-5:

1. Oco0eHHOCTH KPEIMTHOTO aHaIu3a 0aHKOB;

2. Oco0eHHOCTH KPEeIMTHOTO aHaIN3a He(DMHAHCOBBIX KOMITAHU;

3. OcHOBHBIE 0COOEHHOCTH KPEAUTHOTO MOJICIIMPOBAHMUS;

4. MC®O9: conepxaHue U 3HAUEHUE JIJIS YIIPABJICHUS KPEAUTHBIMHU PUCKAMU;

5. OcCHOBHBIE XapaKTEPUCTUKU U MPUMEHEHHE KPEAUTHBIX JePOITHBIX CBOIOB (cds);
6. Oco0eHHOCTH UCTIOIB30BaHUS CTPECC-TECTUPOBAHUS U OIK-TECTUHTA;



7. er,[[I/ITHOe CTPaxOBaHUC U €ro UCIIOJIB30BAHUC B Poccuu.

8. [lepeuncnure METOAMKM KpeIWTHOro a”aimsza. [lo kakoMy TIpu3HaKy OHM
KJ1accupuIMpoBaHbI?
9. OxapakTepu3yiTe U MEPEUUCIIUTE METOJAMKH aHAIM3a KPEIUTOCIIOCOOHOCTH 3aeMIIHKA.

B ueMm ux oTiuune OT KOMILICKCHBIX METOAMNK aHaJINu3a KpCAUTHOTO pI/ICKa?

10. Onumure METOOUKYy KpEIUTHOIO CKOpHHra. B uem ee cXOACTBO € pPEUTHHIOBBHIMHU
MeTOanKaMM?

11.  Ha3zoBuTe pa3HOBUAHOCTH KPEIUTHOIO aHanu3a. B ueM ux pasnuuue?

12.  OxapaxTepu3yiTe NpPaKTHUKy OIICHKM WHAMBUIYAIbHOM KpPEAUTOCIIOCOOHOCTH depe3

npaBwio «mectn Cun». KakoBbl e€ crom-gaktopsi? IlpoBeaute cpaBHEHHE C JIpyTUMHU
MOJIETISIMU, OCHOBAHHBIMHU Ha KOMITJIEKCHOM aHaJIM3€.

13. OxapakTepuszyiTe MOJEeIb OIEHKH «mpaBuiao nsata Cu». Yem paHHas MeETOJIMKA
oTMyaercs ot «pasuia mectu Cu»? Kakyro MeToIuKy Bbl HaxoauTe 6osee 3pPpekTuBHOM?

14.  Omnwumute meroauky CAMPARI.

15. Kakue cBoiicTBa KJIMEHTOB paccMarpuBaroTcs B Meroauke PARTS?

16.  Kakume DOKYMEHTBHI COAEpXaT MCXOIHBIE JAaHHBIE W PE3yJIbTaThl KPEIUTHOIO aHanu3a?’
JlaiiTe nX KpaTKyl0 XapaKTEpUCTHUKY.

17. [Iepeuncnure u KpaTKO OXapaKTepU3yHTe KOMIUIEKCHBIE METOJUKH KPEAUTHOTO aHAJIA3A.

B ueM ux oTnmyme oT METOAMK aHaIN3a KPEIUTOCTIOCOOHOCTH?

18.  Ilpoananusupyiite poiib He()UHAHCOBBIX KOBEHAHT B OIIEHKE KPEAUTHOTO KadecTBa
3aeMIlLUKa.
19.  Tlepeuncnute cTaHgapTHHIC PUHAHCOBBIC KOBeHAHTHI. Kakue Buabl oHM uMeroT? Kakum

o0Opa3oM TecTUpyeTcs X BhlnoHeHrne? KakoBa ux poiib B KpeAUTHOM JI0TOBOpe?

20.  TpeboBaHHA K cUCTEME BHYTPEHHUX KPEAUTHBIX PeUTHHTOB coriacHo bazens II.

IIpumepsl camocTOATENBHBIX 3a1aHUI 10 TeMaM 3-4:

1. [IpoBeneHne KpeAUTHOTO aHanu3a OaHKa C BBISIBIEHHEM OCHOBHBIX (DaKTOpOB pHUCKA U
OCHOBHBIX MUTUTHPYIOIIUX ()aKTOPOB HA OCHOBE MPE/CTABICHHBIX IaHHBIX;

2. [IpoBeneHne KpeIuTHOTO aHaiu3a HE(UHAHCOBON KOMITAHUU C BBISIBICHHEM OCHOBHBIX

(akTOpPOB PHCKa U OCHOBHBIX MHUTUTHPYIOLINX (PaKTOPOB HA OCHOBE MPE/ICTABICHHBIX TAHHBIX.
Kpurtepuu oneHnBaHus TeKyliero KOHTPOJIs
1.1.  Texkyumii KOHTPOJIb 3HAaHUH CTYAEHTOB OOECIEUYMBAET ONEPATUBHOE YIPABJICHUE

yueOHOH e TeTbHOCTBIO CTYICHTa U IIPOBOAUTCS C LIEJIBIO:
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- COOTBETCTBMSI YPOBHS M KauecTBa IIOATOTOBKM cremnuanucra ['ocynapcTBeHHOMY
obpazoBaTensHOMY cTannapty POCoB yacTu ToCyJapCTBEHHBIX TPEOOBAHMIA;

- IIPOBEPKHU KayecTBa TEOPETUUECKUX 3HAHUN MO TUCIUIUINHE;

- MPOBEPKM HAIMYUS YMEHHUH MPUMEHSTHh TMOJIY4YCHHbIE TEOPETHUECKUE 3HAHUS TPU
pelIeHUH MPAaKTUYECKUX 3a/1a4 U BBIITOJHEHUH J1ab0paTOpHBIX paboT;

- MIPOBEPKU HAIUYMS YMEHUH CAaMOCTOSITEIILHON paboThl ¢ Y4eOHOI TUTepaTypoil.

1.2, Texymuii KOHTPOJIb 3HAHUI CTYJEHTOB IPEIyCMaTPUBAET CUCTEMATHYECKYIO NPOBEPKY
KayecTBa TOJYYEHHBIX CTYyJACHTaMU 3HAHWW, YMEHUH W HaBBIKOB MO BCEM AMCHIUILIMHAM,
U3Yy4aeMbIM B KaXkJI0M CEMECTpE.

1.3.  Texyumii KOHTPOJb 3HAHHIA CTYJICHTOB MOXXET MPOBOJUTHCS B (JOpME: YCTHOTO OTPOcCa,
MIPOrPaMMHUPOBAHHOTO KOHTPOJISl, TUCHbMEHHONM pabOThl, TECTOBOTO KOHTPOJIL, KOHTPOJBHOM
paboThl, IPUMEHEHUS! PEUTUHTOBOM CHCTEMbI KOHTPOJISl 3HAHUH U T.I1.

1.4. Ilpu ycTHOM OIIpoce BBICTABIISETCS OLIEHKA:

o 5 (oTNINYHO) - 3a MOJIHBIM OTBET Ha MOCTABJIEHHBIM BOIIPOC C BKJIIOYEHHUEM B COJEpKAHHUE
OTBETa paccka3a (JEKUMH) TMpenojaBaTess, MaTepuajgoB Y4eOHUKOB, JIONOJHUTEIbHOU
JTUTEepaTyphl 0€3 HaBOASAIIUX BOIIPOCOB;

o 4 (xopoulo) - 3a MOJIHBII OTBET HA MOCTaBJIEHHBIH BONPOC B 00beMe pacckaza (JIEKIIUN)
MpernojaBaTeNiss C BKJIIOUYEHHEM B COJAEpKaHHE OTBETa MaTepuajoB yUYEOHHMKOB C YETKHUMH
MI0JIO’KUTEIBbHBIMU OTBETaMHU Ha HABOJSIIME BOIIPOCHI MTPENOAaBaTeNs;

o 3 (YIOBIETBOPUTEIBHO) - 32 OTBET, B KOTOPOM 03BYYEHO OoJjiee MOJIOBHHBI TPeOyeMoro
MaTepuaia, ¢ HOJOKUTEIbHBIM OTBETOM Ha OOJIBIIYIO YacTh HaBOASILINX BOIIPOCOB;

o 2 (HeyZ#OBIETBOPUTEIBHO) - 3a OTBET, B KOTOPOM O3BYYEHO MEHEE I0JOBHHBI
TpeOyemMoro MaTepuasia Uid He 03BY4YEHO TJIaBHOE B COJEP)KaHHUU BOMpPOCA ¢ OTPULATEIbHBIMU
OTBETaMH Ha HABOJSIIME BOIPOCHI WM CTYJIEHT OTKa3aJlcsi OT OTBeTa 0e3 MpeaBapUTEIbHOTO
OOBSICHEHHSI YBOKUTEIBHBIX MIPUYUH.

1.5. IlporpamMMupoBaHHBIM KOHTPOJb 3HAHUHN (TECT) MPOBOJUTCS IO 3apaHee pa3pabOTaHHBIM
1 YTBEPKJIEHHBIM LIUKJIOBOM METOINYECKOM KOMUCCHEH 3aJaHUSIM U KPUTEPUSM OLICHKH.

1.6. Ilucpbmennas paboTa MOKET MPOBOAMTHCA [UIsI TPOBEPKU 3HAHUM MO OTAETHHBIM
pasnenaM wid TeMmaM. [IpoJOHKHUTENBHOCTh MHCbMEHHOM paboThl HE JOJDKHA IPEBBIINIATH
MOJIOBUHBI akaJieMuueckoro yaca. [luceMenHast paboTa olleHMBAETCs 10 5S-0aJITbHOM CHUCTEME.
1.7. KonrtponbHas paboTa MPOBOAUTCA 3a CYET BPEMEHHU, IMPEAYCMOTPEHHOIO Y4eOHBIM
TUTAHOM Ha COOTBETCTBYIOIIYIO TUCIUILINHY.

1.8.  KonuyecTBO ceMECTPOBBIX KOHTPOJIBHBIX PabOT, YCTAHOBIEHHOE YYCOHBIMU IJIAHAMH H
Y4eOHBIMH TIPOTPaMMaMH, MOXXET OBITh JIOMOJHEHO padoTaMHu, HE HMEIONMMH CTaTyca

00s13aTENbHBIX.
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Kpurtepun oueHnBaHus IUCKYCCHU

Onenka «OTIMYHO» BBICTABISIETCS CTYAEHTY, €CIM OH JaJl HaydHO OOOCHOBAaHHBIM OTBET Ha
ITOCTaBJIEHHBINM BOIIPOC B IPOLECCE JUCKYCCUU.
Onenka «XoOpoIIO» BBICTABIAETCS CTYICHTY, €CIH OH Jajd yOeIuTeNlbHbII OTBET Ha
IIOCTaBJICHHBINM BOIIPOC B IIPOLIECCE JUCKYCCUU.
OneHka «YIOBIETBOPUTEIBHO» BBICTABISIETCS CTYACHTY, €CIM OH Jajl HEJ0CTaTOYHO
00OCHOBaHHBIM OTBET Ha MMOCTABJIEHHBIA BOIPOC B MPOIIECCE TUCKYCCHU.
Ouenka «HeyoBi1eTBOPUTEIBHOY» BBICTABIISIETCS CTYJIEHTY, €CJIM OH HE J1aJl HUKaKoro OTBETa Ha
JUCKYCCUOHHBIN BOIIPOC.

Kpurtepun oneHnBaHus YCTHOI'O OIIPoOca
Kaxxnmomy cTyneHTy BbIIaeTcsi CBOM COOCTBEHHBIN, y3KO COpMYIHpOBaHHBINA Borpoc. OTBET
JOJKEeH OBITh YETKUM M KPaTKUM, COJIEPKalllIM BCE OCHOBHBIE XapaKTEPUCTUKH OIMHMCHIBAEMOTO
MOHATHS, UHCTUTYTA, KATETOPUH.
[ITkana oueHUBaHUS:
«OTAMYHO» - BONPOC PACKPBIT TOJHOCTHIO, TOYHO OOO3HAUYEHbI OCHOBHBIE TMOHATHS H
XapaKTEPUCTUKU IO TEME.
«X0po110» - BOIIPOC PACKPHIT, OIHAKO HET IMOJHOTO OMMCAHUS BCEX HEOOXOAMMBIX JIEMEHTOB.
«Y 1OBJIETBOPUTENBHO» - BONPOC PACKPHIT HE MOJHO, MPUCYTCTBYIOT IpyOble OUIMOKH, OJHAKO
€CTh HEKOTOPOE NOHUMAaHUE PACKPBIBAEMBIX TOHATHH.

«HCy,HOBJ'IGTBOpI/ITCJ'IBHO» - OTBCT HA BOIIPOC OTCYTCTBYCT UJIM B ILICJIOM HC BEPCH.

4.2. IIpome:kyTOUHAS aTTEeCTALMS
4.2.1. TlepeyeHb KOMIETEHIHI € yKa3zaHueM 3JTanoB ux (GopMHUPOBAHUS B Hpolecce
OCBOeHHUsI oOpa3oBaTeqibHO mporpammbl. Iloka3aresm uM KpUTepUH OLEHMBAHUA

KOMIIeTEHIIMH ¢ Y4Y€TOM ITalna ux (l)OpMHpOBaHI/Iﬂ

Kon HaumenoBanue Kox HaumenoBanue >Tana
KOMIIeTEeHI! KOMIIeTEeHNH Tramna OCBOEHUS
U OCBOEHHUA KOMIIeTeHIIM U
KOMIIeTEHIINH

[IKc OC II — | CrtocoOHOCTH ananusupoBarb, | [IKc OCII —2.4 | CnocoOHOCTH

2 UHTEPIPETUPOBATh U OIICHUBATH OCYILIECTBIISATh
¢dbuHaHcoBoe COCTOSTHHE KOPIIOPaTUBHOE
HKOHOMUYECKOTO areHTa yIpaBjeHUE Ha OCHOBE

PE3yIbTaTOB OLICHOYHOM
JIeATCIbHOCTU B
KPEJIUTHOTO aHaJIn3a
KPEAUTHBIX U
HEKPEIUTHBIX
(MHAHCOBBIX
OpraHu3aiuii
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Ortan 0cBOEHUs IToxkasareinb Kpurepuii onieHuBanus

KOMIIETCHIIMH OLICHUBAHHUS
[IKc OC II — 2.4 |CnocobeH npUMEHATh pas3iudHble | BeimomHsaeT COCTABJICHHE
CrniocoOHOCTh MHCTPYMEHTBl KPEIUTHOIO aHaIW3a | KPEOUTHBIX PEUTHHIOB, CKOPHUHIOB
OCYILIECTBIIATh Ui 0aHKOB M HEOAHKOBCKHX | M JPYTMX  BHJOB  KPEAWUTHBIX
KOPIOpaTUBHOE (MHAHCOBBIX OpraHM3alMi, | OUEHOK, MPUMEHSIET HHCTPYMEHTHI
YIPaBJICHHUE Ha | MOJEIUPOBATh IKOHOMHMYECKHE | QHAHCOBOTO MOJICIIMPOBAHUS B
OCHOBE PE3YJIbTATOB | IPOLIECCHl  KOMIIAHWM,  HPUMEHATH | YIIPaBICHUU KOMIIaHUEH;
OLICHOYHOM OCHOBHBIE NPUHIUIGI | UCTIONB3YET B NMPO(hecCHOHATLHON
JESATEIILHOCTH U | KOPIIOPaTUBHOIO  yIPAaBIEHUS U | JeATEIBHOCTH IIPUHLIAIIBI
KpEIUTHOTO @enepasibHbIE U MEXAYHApOAHbIE | yCTOMYMBOTO pa3BUTHSA u
aHaJIN3a KPEIOUTHBIX | CTAHJAPTHI ayJIMTOPCKOH | KOPIIOPATUBHOMN COLIMAIbHOU
u HEKPEAUTHBIX | 1EATEIbHOCTH B IIPOLIECCE | OTBETCTBEHHOCTH; UCIOJIB3YET
(UHAHCOBBIX (YHKLMOHUPOBAHUS KOMIIAHUU ayIUTOPCKUE  CTaHAApTBl  IIpU
OpraHu3aluu OpraHu3alnuu ayIUTOPCKOMN

IIPOBEPKHU

4.2.2. ®opMma u cpeacrsa (MeTobl) MPOBeAEeHUsI MPOMEKYTOUHON aTTecTAlun

d)opMa HpOMeXCYTOHHOﬁ aTTeCTalluu B COOTBCTCTBHUHU C y‘-Ie6HBIM IIJIAaHOM - 3a4CT.

[Mpu peamuzamuu npomexxytounoi arrecramu B D0O/JJOT moryt OBITH HCHOJIB30BAHBI
creayroume GopMbl:

1.Yctao B JIOT - B popMe ycTHOro OTBETa Ha TEOPETUUYECKHE BOMPOCHI M PELICHUS 3a7adu
(ketica).

2. IMucemenno B CJIO ¢ mMpOKTOpUHTOM - B (OpME NMUCHBMEHHOTO OTBETa Ha TEOPETUYECKHE
BOIPOCHI U PELICHUs 3a1a4u (Kelica).

3. TectupoBanue B CJ1O ¢ IpOKTOPUHIOM.

4.2.3. TunoBble OlleHOYHbIE CPEICTBA
Cnucok BONPOCOB /15l NOATOTOBKH K 3a4eTy

1.
2.

bk w

CyIHOCTbh KPEIUTHOTO PUCKA U LIETN KPEIUTHOTO aHAJIN3a;

KpeautHelil puck B peryisaTopHbIX TpeOoBaHUAX (Oa3enbCKue cTaHAApThl, HOpMaTuBbl LB
P® u np.);

PasnooOpasue onpeneneHuii Aedoyita U «KKPEAUTHOTO COOBITUS;

Pd, lgd, el;

Pacyerbl W uHTEpnpeTalMM HEKOTOPHIX TOKa3aTeled ypOBHS KpPEIUTHOrO pucka (var,
expected shortfall);

Pa3nuiia Mexy KpeIuTHBIM PUCKOM KOHTpareHTa 1 ero OTAeIbHBIX 0053aTeNbCTB;
KpeautHble peHTUHIY, CKOPUHTH U APYTHUE BUbI KPEAUTHBIX OLICHOK;

Wcrounuku nHpopManuu Ais KpeIUTHOTO aHAIN3a;

BaxHOCTh TEKyIIero MOHHUTOPHHIA U JCHCTBEHHOM CHUCTEMBI KOHTPOJS U BepUHUKAIMH
peuieHui;

. OCHOBHbIE aHATMTHUYECKHUE TOJIXO0/Ibl 1 HHCTPYMEHTHI KPEAUTHOT'O aHAJIN3a;
. AHanM3 O0TPACiIeBOr0 PUCKA M YUET OTPACIEBBIX OCOOEHHOCTEH;

. [IpumeHeHrne MakKpOIKOHOMHYECKUX MTOKAa3aTesIed B KPEIUTHOM aHAJIU3E;

. O1ieHKa ornepanuoHHOT0 IPOMHIIS U €ro COCTABISIONINX;

. Onienka ()MHAHCOBBIX MMOKAa3aTeNeil;

. AnHamudeckmit 6amaHc KaueCTBEHHBIX U KOJWYSCTBECHHBIX TIOKA3aTeICH;

. Yuer BHEUIHEN NOAIEPKKY;
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17. OcoOeHHOCTH KPEeIUTHOTO aHaIn3a OaHKOB;

18. OcobeHHOCTH KPEeIUTHOTO aHaIn3a He(PMHAHCOBBIX KOMITAHUIA;
19. Bunbl KpeAUTHBIX MOJIEIIEH;

20. Biimssane MC®PO9 Ha ynpaBieHre KpeIUTHBIMU PUCKaMU;

21. OcHOBBI KpEUTHBIX 1e(ONTHBIX CBOTIOB (cds);

22. OCHOBBHI CTpeCC TECTUPOBAHUS U OIK-TECTHHTA;

23. KpenuTtHoe cTpaxoBaHHUE U €ro UCIoJb30BaHue B Poccun.

4.3. MeTonnuyeckne MaTepHaJIbl
IIpouenypa npoBeeHus 3ayera

ATTeCTaI_[I/IOHHI)IC HCIIBITAHUA TPOBOAATCA MNPEIOJaBaTCIEM, BCAYIIHUM JICKIWMOHHBIC
3aHATHUS 110 TAaHHOW AMUCIUIUIMHE.

Bo Bpems aTTecTallMOHHBIX HCHBITaHUI oOydarommecs MOTYT —MOJb30BAaThCS
IIpOrpaMMoil yueOHON AMCLMILIMHBI, a TaKXKe C pa3pelleHus MpenoJaBaTells KalbKyJIsTOpaMu.
Bpewmst moAroToBKM OTBETA MPH cliavye 3aueTa B YCTHOH (hopMe TOKHO COCTaBIISATh He MeHee 20
MHHYT (T10 JKEeJTaHUIO 00YYaIOIIEerocst OTBET MOKET OBITh JOCPOYHBIM). Bpems oTBeTa — He Gonee
15 munyT. IIpy NOArOTOBKE K YCTHOMY 3aueTy SK3aMEHYEMBIH, KaKk MpaBWIIO, BeJET 3aIHCH B
JIMCTE YCTHOTO OTBETA, KOTOPBIN 3aTeM (110 OKOHYaHUU 3a4eTa) CAAETCs S9K3aMEHATOPYy.

[Ipu mnpoBeseHHMHM YCTHOTO 3aueTa »HK3aMEHALIMOHHBIM OWieT BbIOMpaeT cam
9K3aMEHYEMBIi B CIIy4ailHOM MOpsIKe. DK3aMeHAaTopy NpENOCTaBIseTCS NpPaBO 3a/1aBaTh
o0yYaromuMcsl JONOJHUTENbHBIE BONPOCHI B paMKax MPOrpamMMbl JMCHUILUIMHBI TEKYIIETO
CeMecTpa, a TaKke, IOMUMO TEOPETHUECKUX BOIPOCOB, AaBaTh 33Ja4H, KOTOPHIE M3y4aHCh Ha
MPAKTUYCCKUX  3aHATUAX. OHeHKa PE3YIBTATOB YCTHOTO AaTTCCTAIMOHHOI'O HCIIbITAHUA
00BsBIsIETCST OOydaromMMcsl B JEHb €ro mpoBeleHMs. [Ipu mpoBeneHWHM YCTHOTO 3adera B
ayJUTOpPUU MOTYT OJIHOBPEMEHHO HAaXOAWUThCS He Oosee miectd sk3aMmenyromuxcs. [lo
OKOHYaHMU OTBETa Ha BOIPOCHl OWIeTa 5K3aMEHATOp MOXET 3aJaTh SK3aMCHYyEeMOMY
AOIOJHHUTECIBHBIC U YTOUYHAIOMIUC BOIIPOCHI B MPEALCIax yqe6H0ro Marcpurajia, BBIHCCCHHOI'O Ha
3aYer.

Kpurtepuu u mkana oueHuBaHus

Kpurtepun oneHnBanust Onenka

JleMOHCTpUpYeT Ha BBICOKOM YpPOBHE 3HaHME M (opmupoBaHue | 5 (OTIMYHO)
HaBBIKOB KPUTUYECKOTO aHaN3a, a TakkKe ()OPMHUPOBAHUE HABHIKOB
CHCTEMHOr0  MMOJAXOAa  Julsi  OOOCHOBaHUS ~ COOCTBEHHOM
IPAKJAHCKOW ¥ MUPOBO33PEHYECKON TO3ULIUH.

JIeMOHCTpUpYET Ha XOpolleM YpOBHe 3HaHue U ¢opmupoBaHue | 4 (Xopoliio)
HABBIKOB KPUTHYECKOT'0 aHAJIN3a, a TaKKe (POPMHUPOBaHHE HABBIKOB
CHCTEMHOr0  MMOJAXOAa  JuIsi ~ OOOCHOBaHUS  COOCTBEHHOM
IPAXKJAHCKOW U MUPOBO33PEHYECKON MTO3ULIHAH.

JleMOHCTpUpYeT Ha HU3KOM YpOBHE 3HaHue u (GopMupoBaHue | 3 (YIOBIETBOPUTEIHHO)
HaBBIKOB KPUTUYECKOI'0 aHaJIN3a, a Takke (JOPMUPOBAHUE HABBIKOB
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CUCTEMHOI'O Hoaxoaa TUTSE 000CHOBaHUS cOOCTBEHHOM
rpaXIaHCKOW M MUPOBO33PEHUYECKON MO3UIUH.

He nemonctpupyer (opMHupOBaHHE HABBIKOB KPUTHYECKOTO | 2 (HEYAOBIETBOPUTEIHHO)
aHanu3a, a TaKke (OpMHUpPOBAHME HABBIKOB CHCTEMHOIO IMOAX0JA
IS 000CHOBaHUSA COOCTBEHHOU rpak 1aHCKOU 51
MHPOBO33PEHYECKON MO3UIIHH.

5. MeToauyeckue yKazaHus 1Jis 00y4al0UIUXCSI 10 OCBOEHHIO JUCITUTIIMHBI

Juckyccun (o0cy:x1eHus)

Juckyccust npeactaBisieT co0oil oOcykeHne 3aJaHHOW TeMbl. TpelyeTcsl NMpOsBHUTH
JOTUKY MW3JIOKEHUS Marepuasia, MpeJACTaBUTh apryMEHTAallll0, OTBETUTh Ha BOIPOCHI
Y4aCTHUKOB JUCKYCCHHU.

VY4yacTBys B JHCKYCCHM CTYAEHTaM CIIEAyeT BBICKAa3bIBaTbCS CBOOOJHO M OTKPHITO, HE
OrJIAAbIBasACh HA aBTOPHUTCETHI U YCTOABIIUMCCA MHCHUSA, KPUTUIHO OLCHUBATH paCCManI/IBaeMI)II\/’I
MaTepual, yKa3blBaTh HA HEYETKO WJIM HEMOHATHO c(OpMylIuMpOBaHHbIE MO3MIIUH,
IMPOTHUBOPCUMA, 3aMCUYCHHBIC ITPH O3HAKOMIICHHU C TEM HJIM WHBIM HCTOYHHWKOM I/IH(i)OpMaHI/II/I.
[Ipu >TOM KpuTHKa JOJDKHA OBITH apryMEHTHPOBAHHOW M KOHCTPYKTHBHOM. CTyaeHTy
HE00XO0IMMO BBICKA3aTh UMEHHO COOCTBEHHYIO TOUKY 3PEHUS, CBOE COIJIACHEe WM HECOINIacue ¢
UMEIOLIMMHCS TO3ULUSAMU M BBICKAa3bIBAaHUSAMU II0 JAaHHOMY Bompocy. Jluckyccuss He
MpEArnoaaraeT MPOCTOTO HW3JIOKCHHUS TOJYYCHHBIX CBEICHUNA. YUacTHE B JIHUCKYCCHH OBITh
JIOJKHO OBITH OCHOBAHO Ha MPEIBapUTEIIbHOM U3YUYE€HUH 00CyKIaeMOro BOIpoca.

HpI/I MMOATOTOBKEC K NJUCKYCCHUU HGO6XOI[I/IMO BHUMATCJIBHO IMPOYUTATH BOIIPOC M IMOJATOTOBUTH
apryMEHTHUPOBAHHBIE CYXK/IECHUS.

Omnpocsl

YcTHEBIE OIMIPOCHI TMPOBOAATCA BO BpPEMA IMPAKTHUYCCKUX 3aHSITUA U BO3MOJKHEI npu
MPOBEACHUM 3aueTa B KauyeCTBE JOMOJHUTEIBHOTO HCIHBITAHUS MpPU HEJAOCTATOUHOCTHU
PE3YIBTATOB TCCTUPOBAHUA W PCUHICHUA 3aJayqu. BOHpOCLI ornpoca HE€ JAOJDKHBI BBIXOJUTH 3a
pamMKu OOBSBIIGHHOW M7l JTAHHOTO 3aHSATHS TEMbL. Y CTHBIE OMPOCHI HEOOXOAMMO CTPOUTH TaK,
yTOOBI BOBIIEYL B TEMY O6CY)K21€HI/I$I MAaKCHUMAJIbBHOE€ KOJIMYECTBO 06yanOHH/IXC$I B TpymIie,
MPOBOANTH Mapalljielid C yKe MPOUJICHHBIM yUeOHBIM MaTepHUajoM JaHHOW TUCIUILTUHBI U
CMEXHBIMH KypCaMH, HaXOJWTh YJa4yHbIC MPUMEPBI U3 COBPEMEHHON IEHCTBUTEIBHOCTH, YTO
yBenU4YuBaeT 3P PEeKTUBHOCTh YCBOCHUS MaTepuasa Ha aCCOIHAIIUAX.

OCHOBHBIE BOMNPOCHI IS YCTHOTO OINpOCa JOBOAATCS JO CBEACHUS CTYACHTOB Ha
MpeAbIIYIIEM MPAKTUUYECKOM 3aHSATHH.

ITncemenHrIe OIMPOCHI MO3BOJIAKOT MPOBEPUTH YPOBCHL IOATIOTOBKH K IMPAKTUYCCKOMY
3aHATHIO BCEX OOYYAIOIINUXCS B TPYMIE, IPU 3TOM OCTaBIIsisl JOCTATOYHO Y4EeOHOTO BPEMEHH IS
UHBIX (OPM TEJarornyeckoil NesTeIbHOCTH B paMKaX JAaHHOTO 3aHsATHs. [IluceMeHHBIH Omun-
OTIPOC MPOBOJUTCS 0€3 MPEAYNPEKACHHS, UTO CTUMYIHPYET 00YUYAIONINXCS K CUCTEMAaTUYECKOM
MOATOTOBKE K 3aHATHUSIM. BOTpOCH! 7151 ompoca roToBATCs 3apaHee, GOpMyTUPYIOTCS y3KO, 1a0bI
oOyJaromuiicss uMen OOBEKTUBHYIO BO3MOXHOCTBH TOJIHOIIEHHO €0 OCBETUTH 32 OTBEICHHOE
BpeMs

[MuceMeHHBIE OMPOCH I1eleco00pa3HO MPUMEHSATh B LENSIX MPOBEPKH YCBOSIEMOCTH
3HAUYUTETFHOTO O0beMa ydeOHOTO Marepuana, HampuMep, BO BpeMsl TPOBEICHUS 3ayeTa
(9K3aMeHa), Korjia HeoOX0MMO MTPOBEPUTH 3HAHHUSI CTYACHTOB 10 BCEMY KYpCY.

[Ipn oreHke OMPOCOB aHAIHM3y TMOJICKUT TOYHOCTh (POPMYIHPOBOK, CBS3HOCTD
M3TI0KEHUST MaTepuana, 000CHOBAHHOCTh CYKJICHUH.

CamocTrosiTesIbHBIC MPAKTHYECKHE (PACYeTHO-AHAJTUTHYECKHE) 3aIaHUS
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Penrenne pacueTHO-aHANUTUYECKUX 3aJaHUN OCYLIECTBISIETCS OOYYarOIIUMCS C LIENbIO
MPOBEPKH  ypOBHS  HABBIKOB  (BJIAJCHMI) MO  KPEOIUTHOMY  aHaNU3y  KOHKPETHOM
(buHaHCOBOI/HEPHUHAHCOBOM OpraHU3alty.

O} PeKTUBHBIM HMHTEPAKTUBHBIM CIIOCOOOM pEIICHUs 3a/ay SIBJISETCS CONOCTaBICHUS
Pe3yJIbTaTOB aHAIN3a OJTHOTO 3aJ]aHUs ABYMS U 0oJiee MaJIbIMH IPyNIaMu 00y4arolXcs.

[Ipu ouenke pemieHus 3ajad aHAIU3UPYETCS IOHMMAaHHE CTYAEHTOM KOHKPETHOM
CUTYyalllu, MPaBUIBHOCTh NMPUMEHEHHs HOPMAaTHBOB, CIIOCOOHOCTH OOOCHOBAHUSI BBIOpPAHHOM
TOYKH 3pEHUs, TIyOnHa NpopabOTKH MPaBONPHUMEHUTEIBHOTO MaTepHuania.

CaMOHOIIFOTOBKa K NPAKTUY€CKUM 3aHATHAM

[Ipy MOArOTOBKE K MPAaKTUYECKOMY 3aHATHUI0 HEOOXOAMMO MOMHMTBH, YTO Ta WIM HHas
AUCHUIIIMHA TECHO CBA3aHa C paHCC U3ydaCMbIMU AWCHUIITIMHAMUA. bonee TOro, MMEHHO CHUHTC3
MOJYYEHHBIX paHee 3HAaHUM M TEKyIlero marepuaina jenaeT HOJArOTOBKY pe3yJbTaTUBHOW U
BCECTOPOHHEH.

Ha cemuHapckux 3aHATUAX CIyIIATeNb JOJDKEH YMETh IOCIE0BATENIbHO U3/1araTb CBOU MBICIH
U apryMEHTUPOBAHHO UX OTCTAaUBaTh.

JUist TOCTHKEHUs 3TOM Lenu HeoOX0IUMO:

1) 03HAaKOMUTBCSI C COOTBETCTBYIOIIEH TEMOM NMPOTrpaMMbl IUCLUIUIMHBI;

2) OCMBICIHTB KPYT U3y4aeMbIX BOIIPOCOB U JIOTUKY UX PACCMOTPEHHS;

3) U3y4nuTh PEKOMEHJOBAHHYIO JIUTEPATYpPY 10 TaHHOU TEME;

4) TIATEeTbHO U3YUYUTh JIEKIIMOHHBII MaTepuail;

5) 03HaKOMHTBCS C BOIIPOCAMU OUEPEIHOIO CEMUHAPCKOTO 3aHATHUS;

6) MOATOTOBUTH KPaTKOE BBICTYIUIEHHE MO Ka)KJJOMY M3 BBIHECEHHBIX HAa CEMHUHApPCKOE 3aHATHE
BOIIPOCY.

M3yueHne BOMpPOCOB OdYeperHOW TeMbl TpeOyeT TIIyOOKOro YCBOEHHSI TEOPETUYECKHX
OCHOB JAUCHUITIIUHBI, PAaCKpLITUA CYHIHOCTHU OCHOBHBIX 3KOHOMUYCCKUX KaTGFOprI,
NpoOJeMHBIX AacleKTOB TeMbl M aHauu3a (QakTuyeckoro wmarepuana. Ilpu mnpeseHTanuun
MaTepuajga Ha CEMHUHApCKOM 3aHSATUM MOXKHO BOCIOJIB30BaThCS CIEAYIOLUIUM aJrOpUTMOM
M3JI0KEHUSI TEMBI: OIIpEJIeJIEHUE U XapaKTEepPUCTHKA OCHOBHBIX KaTerOpHil, 3BOIIOIMS IpeaMeTa
UCCIICIOBAaHMs, OLIEHKa €ro COBPEMEHHOIO COCTOSIHHUS, CYLIECTBYIOIIUE IMPOOJIEMBI,
NEePCHEKTUBBI Pa3BUTHS.

6. YueOHas auTepatypa u pecypcbl HMH(pOPMAIHOHHO-TEJEKOMMYHHUKANMOHHON CceTH
"UHTepHeT", BKJIOYAA  IepedyeHb  Y4yeOHO-MeTOAMYECKOro  olecmeyeHust  AJs

CaMOCTOSITE/IbHOM PAadoThI 00YYAIOIIUXCS MO AUCIHUTIINHE

6.1. OcHoBHas auTEparTypa.
1. J. Hull, 2018: Risk Management and Financial Institutions. Wiley.

2. A.M. Malz, 2011: Financial Risk Management: Models, History, and Institutions. Wiley.
3. ITomazanoB, M. B. YmpaBineHue KpeAUTHBIM PUCKOM B OaHKe: MOAXOJ BHYTPEHHHX
peTuHroB (MBp) : mpakTHueckoe mocobue st By3oB / M. B. Iloma3aHOB ; moa Hay4yHO#
penakuueii I'. U. Tleankaca. — 2-e u3a., nepepad. u gom. — Mocksa : UznarensctBo FOpaiir,
2020. — 292 c. — (Bwicmiee oOpazoBanme). — ISBN 978-5-534-12361-6. — Texkcr
anextpoHHbIH / DBC FOpaiit [caiit]. — URL: https://biblio-online.ru/bcode/447401
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4. Bbennepckas, O. b. Kpeautneiii ananu3 : yue6nuk / O. b. bennepckas. — benropon :
benropoackuii rocyiapcTBeHHbIN TexHOIornueckuii ynusepcurer um. B.I'. lllyxosa, O5C ACB,
2015. — 180 c. — ISBN 978-5-361-00328-0. — TekcT : 3JeKTpOHHBIH // DIEKTPOHHO-
oubnunoreunas cuctema IPR BOOKS : [caiit]. — URL: http://www.iprbookshop.ru/66659.html

6.2. lonoJiHMTEIbHAA JIMTEPaTypa.

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. XacsHoBa, C. 10. KpenuTHblil ananu3 B kommepyeckoM Oanke : yueOHoe nmocodue / C.1O.
XacsHoBa. — MockBa : HMH®PA-M, 2020. — 196 c¢. — (Breicmee o0pa3oBaHue:
Maructparypa). - ISBN 978-5-16-103457-6. - Tekcr : onekrponnbii. - URL:
https://new.znanium.com/catalog/product/1063777

4. benos, I1. I'. Ynpapienue puckamu, CUCTEMHBIN aHAIU3 U MoeupoBanue B 3 4. Yacte 1
: y4eOHHMK M TpakTUKyM s OakanmaBpuara u maructpatypel / II. T'. bemoB. — Mocksa :
MznarensctBo FOpaiit, 2019. — 211 ¢. — (bakamaBp u maructp. AkaaeMUYecKHid Kypc). —
ISBN 978-5-534-02606-1. — Tekcr : snekrtponusii // DbC IOpaiit [caiit]. — URL:
https://biblio-online.ru/bcode/434330

3. benos, II. I'. YnpaBnenue puckaMu, CUCTEMHBIN aHAIU3 U MOJENUpoBaHue B 3 4. YacTs 2
: yU4eOHUK M NpaKTUKyM Juid OakanmaBpuata u maructparypsl / II. I'. bernoB. — Mocksa :
WznarensctBo HOpaiit, 2019. — 250 c. — (bakanaBp u maructp. AKageMHYecKHid Kypc). —
ISBN 978-5-534-02608-5. — Tekct : onekrponnwni // DOBC IOpaiir [caiiT]. —
URL: https://biblio-online.ru/bcode/434331

6. benos, I1. I'. YnpaBnenue prckaMu, CUCTEMHBIN aHAIU3 U MojienupoBanue B 3 4. Yacts 3
: yu4eOHUK M TpaKTUKyM Juis OakanmaBpuata W marumcrparypsl / I1. . benoB. — Mocksa :
WznarensctBOo FOpaiit, 2019. — 272 ¢. — (bakanaBp u maructp. AkageMUYecKuii Kypc). —
ISBN 978-5-534-02609-2. — Tekcr : onekrponusii // OBC HOpait [caiit]. —
URL.: https://biblio-online.ru/bcode/434332

6.3 YueOHO-MeTOAMUYECKOE 00ecTeyeHHe CaMOCTOSITeIbHOI padoThlI.

1. TlomoxxeHne 00 oOpraHU3allid CaMOCTOSATENBHOW pabOThl CTYAEHTOB (elepaibHOTOo
rOCYJapCTBEHHOTO  OFOJKETHOr0 00pa30BaTENBbHOIO  YUPEXKICHHS BBICHIETO0 0Opa3oBaHUs
«Poccuiickas akajeMusi HApOJHOTO XO3SICTBAa M rocynapcTBEHHON ciyxObl mpu [Ipesunente
Poccuiickoii  denepauun» (B pen. mpukasa PAHXul'C ot 11.05.2016 1. NeOl-
2211).

http://www.ranepa.ru/images/docs/prikazy- ranhigs/Pologenie_o_samostoyatelnoi_rabote.pdf
6.4. HopmaTuBHBIE IPABOBbIE JOKYMEHTHI.

1. Koncturynuus Poccuiickoit @enepanuu.
2. Yxazanus u nojoxenus Llentpansnoro banka Poccuiickoit @enepannu 3883-y, 3752-y,
3624-y, 254-n1 u 483-1.

6.5. UnTepHeT-pecypchl.

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

2) http://www.ra-national.ru/
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https://www.acra-ratings.ru/
http://www.ranepa.ru/images/docs/prikazy-ranhigs/Pologenie_o_samostoyatelnoi_rabote.pdf
http://www.ranepa.ru/images/docs/prikazy-ranhigs/Pologenie_o_samostoyatelnoi_rabote.pdf
http://www.iprbookshop.ru/66659.html

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/

6.6. Unble ncTOUHMKHN

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 xVA 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) The Basel framework.

7. MarepuajbHO-TeXHHYecKasi 0a3a, MH(pOPMAUMOHHBbIE TEXHOJIOTHHM, HNPOrpaMMHOe
obdecnieyeHne 1 NHGPpOPMANIMOHHBIE CIPABOYHbIE CHCTEMbI

Ba3bl JaHHBIX, HHPOPMALMOHHO-CIIPABOYHBbIE H MOUCKOBBIE CHCTEMbI
1._www.biblio-online.ru —OnekTpoHHo-0nbMMOTeYHast cuctema [DbC] FOpaiir;
2._http://www.iprbookshop.ru — DnekTpoHHO-0nbIMOTeUHast cuctema [IBbC] «Iprbooks»
3._https://e.lanbook.com - DnexTpoHHO-0ubMMOTEUHas cuctema [DBbC] «Jlanby.
4._http://elibrary.ru/ - Hayunas anekrponnas 6ubnmoreka Elibrary.ru.
5._https://new.znanium.com DnekTpoHHO-O0MOIMOTEUHAas cucteMa [DBC] «Znanium.comy._
6._https://dlib.eastview.com — Mudopmannonusii cepsuc «East Viewy.

7._https://www.jstor.org - Jstor. [TosHBIE TEKCThI HAYYHBIX JXYPHAJIOB U KHUT 3apyOCIKHBIX
M37aTeIIbCTB.

8._https://elibrary.worldbank.org - Dnekrponnas 6ubnuoreka Becemuproro banka.
9._https://link.springer.com - IloJHOTEKCTOBBIE MOMUTEMATUYECKHE Oa3bl aKaJEeMHUYECKHUX
’KYPHAJIOB M KHUT M3JIaTeNIbCTBA Springer.

10.___https://ebookcentral.proquest.com - Ebook Central. ITonHbIe TEKCTBI KHUT 3apyOeKHBIX
HAYYHBIX U3]IaTCIILCTB.

11.___ https://www.oxfordhandbooks.com - JlocTym K TOJHBIM TEKCTaM CIPaBOYHHKOB
Handbooks m3marensctBa Oxford mo mpeamMeTHbIM 00JIacTsIM: SKOHOMHKA U (PUHAHCHI, TIPaBo,
OM3HEC U yIpaBlICHHE.

12.___ https://journals.sagepub.com - IlomHoTekcToBass  0a3a  HAay4YHBIX  JKYpHAJOB
aKaJIeMUYECKOT0 U3JJaTeTIbCTBA Sage.
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https://www.cbr.ru/
https://fincult.info/
https://www.fitchratings.com/site/russia
https://www.standardandpoors.com/ru_RU/web/guest/home
https://www.moodys.com/pages/default_ee.aspx

13. CnpaBouHo-mipaBoBasi cucreMa « KoHCyJIbTaHT.
14.  DnexTpOoHHBIN NEPUOINYECKHUIN CIPABOYHHUK «I apaHT».
IIporpaMMHBbIe, TeXHHYECKHE H JIEKTPOHHbIE CPeICTBA 00y4eHUsI H KOHTPOJIsI 3HAHMM.

AYI[I/ITOpI/II/I OCHAlICHBI KOMIIBIOTCPOM C BbBIXOJOM B UHTCPHCT.
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