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1 eab TUCHUATIITHHBI

B pe3ynbrare ocBoeHUs JAHHOW AUCIUILIMHBL y O0YYarOMIerocs TOJKHBI ObITh C(HOpMHUPO-
BaHbI KOMIIETCHIIMM OCHOBHOW NpodeccroHanbHONW 00pa3oBaTeNbHON MPOTrpaMMbl CIICIHATIUTETA
(manee - OIIOII): IIK-1.

(DOPMI/IpyeMBIe KOMIICTCHIWH, HWHAUKATOPbI AOCTHXKCHUA KOMHCTCHHHﬁ, 3HaHUA, YMCHMUI,

HaBBbIKHU

Ta6muma 1 — 3nanus, yMmeHus1, HaBBIKH, POPMUPYEMbIE TUCITUTLTHHON

Ko n na3ssanue

Nunukaropel noctuxe-

3Hanus, ymMenus, HaBbiku (3YB), dopmupyemsbie

KOMITETCHLIUH HUS KOMIIETEHIIMH, 3a- JIHMCLHIITHHON
KpEIUICHHEIE 32 TUCITU-
TUTHHOM
IK-1 I1K-1.3. Ciocoben 3HaTh:

CriocobeH ocy-
HIECTBIISATH YKOHO-
MHUYECKUE PACUCThI
Y UCTIOJh30BaTh HX
pe3ynbTaThl B
cBoel podeccuo-
HaJIbHOU JIeSITEIb-
HOCTHU B IEJISIX
[MTOA/®T u obec-
MIEYCHUS SKOHOMH-
yeckoi 6e3omacHo-
CTH XO3SI1CTBYIO-
MIUX CYOBEKTOB

YIPaBIsATh PUCKAMHU B
CBOEH npodeccruoHab-
HOM IS TEIIbLHOCTH.

- BUJIbl PUCKOB KPEJUTHON OpraHU3allNu;

- OCHOBHBIE MCTOYHHUKH U CIOCOOBI TOJYYCHHS
OPUIMYECKHA 3HAYMMOW MH(pOpMAIMK i oOec-
neYeHuss (yHKITMOHUPOBAHUS CHCTEMBI YIIPaB-
JICHUS] PUCKaMHM M KaIllUTaJIOM B KPEAUTHOU Op-
raHu3aluu;

- BO3MOKHOCTH HCIOJIb30BAHUS IOPUINYECKU
3HAYUMOW MH(POPMAIUN B CHCTEME YIPABICHUS
PUCKaMU M KalUTaJIOM KpPEAUTHON OpraHU3aIvu.
YMeTh:

- IPOBEPATH U aHATU3UPOBATH HH(MOPMALIUIO JITIS
BBISIBJIEHUS PUCKOB KPEAUTHON OpraHU3allni;

- YMETh yIpaBisATh PUCKAMU U KallMTaJIOM Kpe-
JIUTHOW OpraHu3allnH.

Baagern:

- HaBBIKaMHU MPOBEPKU M aHaM3a WH(OpMAIUH,
MMEIOLEH 3HAYEHUE Ui BBISBICHUS PHUCKOB
KPEIMTHON OpraHu3allny;

— HaBBbIKaMHU YIPABJIEHUSI PUCKAMU U KAIIUTAIOM
B HMHTEpecax BbIABJICHUSA, NPEAYNPEKICHUS U
MPECEYEHHS] PUCKOB KPEUTHOW OpraHu3aiuu. [




MecTo M CIMIITITHHEI

JucnurniuHa BKIIOYEHA B MOy «BHyTpeHHUN KOHTPOJb B 1ieisax [1O/1/DT B opranuzanum»
OIIOII BO, obs3atenpHas 4acTh. J(ucuumirHa ocBauBaeTcs Ha 5 Kypce B 9 cemectpe.

2 O0bEéM M TPYAOEMKOCTH JUCHUIUIMHBI MO0 BUIAAM Y4YeOHBIX 3aHSITHIA.

(I)Oprl HpOMe)I(yTOqHOﬁ arTrecralnnumn

Tabmuma 2 — O0beM U TPYA0EMKOCTh AUCITUIUIMHBI 110 BUJAM yU4eOHBIX 3aHATHI

OO01mast TpyA0eMKOCTh W BHJIbI Y4€OHOU PabOTHI MO JUCIHILTHHE,
MIPOBOJIUMBIE B pa3HBIX opMax

O6BéM yacoB o popmam
00y4eHus

0®0 300

1 O6miast TpyJ0€MKOCTh JUCIUITITNHBI

144 144

2 KonrakTHas paboTta oOyyaromuxcs ¢ mnpernojasareneM (10 BH-
JlaM y4eOHBIX 3aHATUH) (BCEro)

56 14

AynuropHas paboTa (Bcero):

56 14

B TOM YHCJIC:

JICKIINH

24 8

MPAKTUYICCKUC 3aHATHA, CCMHUHAPBI

32 6

IIPAKTUKYMBbI

J1abopaToOpHbBIC PAOOTHI

B UHTEPAKTUBHOU (opme

B JICKTPOHHOU (hopme

Bueaynuropnas pabota (Bcero):

88 126

B TOM YHCJIE, MHIUBHUIyaIbHAs paboTa 00y4yaromuxcs ¢ Mpero-
JaBaTeseM

MIOJIFOTOBKA KYpPCOBOI paboOThl /KOHTAKTHas paboTa

IpyNIOBas, WHAMBHAYyaJIbHAs KOHCYJIbTALUS W HHBIE BHJIBI
y4eOHOM /1eATeNbHOCTH, IPEeAYCMaTPUBAIOIINE FPYIIIOBYIO WU
WHMBUAYATbHYIO paboTy 00y4aroUIMXCsl ¢ PEIo/IaBaTesieM)

TBOpYecKas pabora (dcce)

3 CamocrosTenbHas pabota 00ydaroumxcs (BCero)

88 126

4 TIpoMexyTouHas aTTecTalusi OOYYArOIIErocs — 5K3aMeH; KOH-
TpoJsibHas padora (s 3P0)

36 4

3. YueOHO-TeMaTHYeCKHMH IJIAH U COAePKaHUe AMCUMILIMHBI

3.1 Y4yeOHO-TEMATHYECKUM MJIAH

Taomuma 3 - YueOHO-TeMaTHUYECKUH TITaH




g Oomas TpynoemkocTh 3aHATHI (Yac.) @
= Pasnesbl U TeMbI TPYAOEM- (01010 300 OPMBI TEKYIIEro
5 e — KOCTH A A KOHTPOJISA M IPOMEIKY-
B 10 3aHATHAM (6cezo0 uac.) Y opi: Yo opi: TO4HOMH aTTeCTalHM
= 000/ 300 |—220aTad CPC 3aHATHSA CPC yeleBaeMocT
z JIEKIL.| PAKT. JEeKI. | MpakT.
1 OOmme  mnoJoKeHUS
ynpasienuss puckamu u | 20/20 4 4 12 1 - 19
KANUTAJIOM DaHKa
1.1 Cucrema ympasine- TectupoBanue
1 HHUS PUCKAMH M KalH- OCTaTOYHBIX  3HAHHU.
TaoM OaHKa: OCHOB- VYerupiii  ompoc.  O0-
HBIC OINpPEHCICHUS | CYXIICHHE  BOIIPOCOB.
TIOJIOKEHHUS 20/ 4 4 12 1 ) 19 3amuTa oTtyera o M3.
3ammTa oT4eTa Mo pe-
¢depaty. Tect mo Teme
1.
2 IlpakTuyeckasi peaJiu-
3alisl CHCTeMBbI YIIPaBJIeHUs
PHCKAMH M KaNUTAJIOM 0aH- 124/151 1 26 28 0 ! 6 138
Ka
Yerueiii  ompoc.  O6-
2.1  Knaccudpukamus CY)KJIEHUE  BOIPOCOB.
2.4 O00BEKTOB yIpaBICHUSL 31/31 5 7 19 1 1 29 3amura otuera no U3.
pHUCKaMH W KaluTajaoM 3amuTa OoT4eTa Mo pe-
OaHka ¢depaty. Tect mo Teme
2.
VYerrenii  ompoc.  O0-
2.2 O0mme moaxoasl K CY)KJIEHUE  BOIPOCOB.
5.g | OPraHM3alMi CHCTEMEI 31/40 7 7 17 5 2 36 3amura otuera mo M3.
YIPaBICHUS PUCKaMH U 3amuTa oT4yera mo pe-
KaruTaaoM OaHka ¢depaty. Tect mo Teme
3.
Yerueiii  ompoc.  O6-
CYXJIEHHE  BOIIPOCOB.
2.3 Opranusanus npo-
9 recca yrpaBieHHS 31/40 7 7 17 2 2 36 3ampura ordera no U3,
12 3ammTa oT4eTa MO pe-
puckamu OaHKa
¢epary. Tect no Teme
4.
VYerrenii  ompoc.  O0-
i CYXJICHHE  BOIIPOCOB.
13- 2.4 OpraHusauus npo 3amura oruera o M13.
ecca yrpaBIeHHS Ka- 31/40 7 7 17 2 1 37
16 3amuTa oT4eTa Mo pe-
MUTaJIoM OaHKa
¢depaty. Tect mo Teme
4.
IMpoMexxyTouHasi aTTe- 36/9 DK3aMeH (0ODO,
cTanus — 9K3aMeH 3®0). KonrtpoapHas
pabora (ms 300)
Bceero: 144 24 32 88 8 6 126

4 TlopsinOK OLEHMBAHUS YCIIEBAEMOCTH M CHOPMHPOBAHHOCTH KOMIIe-
TeHI U 00y4aroumerocs B TeKyuei 1 MpoOMe:KyTOYHOM aTTeCTAaluu

JlJis TOJOKUTENBHON OIEHKU MO pe3yibTaTaM OCBOCHHS JUCIHUILIUHBI O0y4aromiemycs
HEO0OXOIMMO BBITIOJTHUTH BCE YCTAHOBJIEHHBIC BHBI yueOHOUM paboThl. O1ieHKa Pe3ynbTaToB pado-
ThI 00y4Jaroerocs B 6aax (1o BuaaM) MpuBeaeHa B Ta0nuiie 4.

Tabnuua 4 - basuibHO-peHTHHTOBas OLIEHKA PE3yJIbTaTOB Y4eOHOH paboThl 0OYydYaIOLIMXCS MO BU-

nam (bPC)
VYyebnas pa- | Cymma Buab! u pe3ynbTaTh OrneHka B aTTecTaluu Bast
6ora (Bumpl) | OamioB y4eOHOU pabOThI (16 Henenp)

5




Texywiaa yueonas paooma OPO

oDO 60 JIeKITMOHHBIC 3aHITHS 1,0 6aan 3a noceiieHue 1 JIEKIIMOHHOTO 3aHATHS 75-15
Tekymas (100% |(15 3ansTHii)
yaebHas  pa-| /6amioB [[paxruueckue sansaruss 1,0 6211 - HOCEMICHHE | MPAKTHUECKOTO 3aHATHS.
bora B ce- TPUBE- (16 3amsTHi) 8_16
mectpe  (10-| AeHHOI IToxroroBka scce mo BEI-|OT 2 110 4 OayIoB
CEelICHUE 3a-| IIKaJbI) .
. OpaHHOH Teme 2-4
HATHHA o
pPaCIUCaHNIO U [Moaroroska noknana u  |BeicTymienue ¢ qokiaanom u npeseHranueil. Otse-
BEITIONTHEHYE MIpe3eHTalMH 110 3apaHee |Thl Ha Borpockl (0T 6 1o 10 6amios). 45-7
3a1aHHi) BBIOpaHHON TeMe (TeMBI '
Nel - 4)
Brmonaenne u myonud- |BeicTymieHHEe ¢ COOOIIEHHMEM H  Ipe3eHTalUei.
Has 3aI0UTa HHAUBHAAY- |OTBETHI Ha BOPOCH (0T 4 1o 8 GaioB). 4_8
AIIBHOTO 3aJaHUSA TI0 BBI-
OpaHHOI Teme
Bremonnenne Ttecra mo|3a oauu Tect ot 3 10 7:
teme Nel (roroBoe pe-|3 6anna (BeimonHeHO 51 - 65% 3amanuii) 3-7
IEHHOE 3aJaHue) 5 6as10B (BBIIOTHEHO 66 - 85% 3amanuii)
7 6aju10B (BbImosHEHO 86 - 100% 3amanuil)
BeinonHenue Tecra 1o|3a oaMH TeCT OT 3 10 7:
TemMe No2 (rortoBoe pe-|3 6asia (BeimoiHeHO 51 - 65% 3ananuii) 3-7
IIEHHOE 3aJJaHue) 5 6ans10B (BBITIONHEHO 66 - 85% 3aMaHMiA)
7 6aju10B (BhImosHEHO 86 - 100% 3amanuil)
BeinonHenue Tecra 1o|3a oaMH TeCcT OT 3 10 7:
Teme Ne3 (roroBoe pe-|3 6asia (BeimoiHeHO 51 - 65% 3ananuii) 3.7
IIEHHOE 3aJJaHue) 5 6ans10B (BBITIONHEHO 66 - 85% 3aMaHMIA)
7 6anaos (BemonHeHO 86 - 100% 3amannii)18 6ana-
J10B (BEIoTHEHO 86 - 100% 3amanmii)
Bremonnenne Ttecra mo|3a oauu Tect ot 3 10 7:
Teme Ne4 (rotoBoe pe-|3 6asuta (BBIIONHEHO 51 - 65% 3amaHmii) 3-7
IEHHOE 3aJJaHue) 5 6asoB (BbINOJIHEHO 66 - 85% 3amaHwmii)
7 6asutoB (BeIoTHEHO 86 - 100% 3amaHmin)
Uroroseiit Tect (26 3a-|13 6amnos (51 - 65% npaBUIIbHBIX OTBETOB)
JTaHWH) 18 6annoB (66 - 84% mpaBUIBHBIX OTBETOB) 13-22
22 pama (85 - 100% npaBHIBHBIX OTBETOB)
Hroro mo Tekyuieii padore B cemecrpe| 51 -100
Jlononnumenvro
VYuactue B KOHDEPEHIUH - MOJATOTOBKA M IYOJIMKAIIUS TE3UCOB (OONOMHUMENBHO) 11-15
VYyactue B KOH(EPEHIIMH - OJrOTOBKA M MyOJIMKALIUS TE3UCOB, BBICTYILICHHE C IOKIIAIOM U TIpe- 16 — 20
3eHTaluen (Jononnumenvro)
Crartss B xxypHane PUHIL (Oonoanumensro) 20
Ipomesricymounas ammecmayus
ITpomexy- 40 Bompoc 1. 7 6aJJ10B (ITOPOTOBOE 3HAYCHUE) 7-14
tounast arre-|(100% 14 6an0B (MaKCHMaJIbHOE 3HAYCHUE)
crauus (9K3a-|/6anoB |Bompoc 2. 7 6an10B (IIOPOTrOBOE 3HAUCHNUE) 7_14
MEH) MIpUBE- 14 6an0B (MaKCHUMaIbHOE 3HAYCHHUE)
JEHHOH  |Pemenue 3agauu 1. 6 6anaoB (IOPOroBOE 3HAYCHUE)
IIKAJTBI ) 12 6ans0B (MakCHMalIbHOE 3HAUCHUE) 6-12
HToro no npomMekyTo4uHoii arrecraunu (3K3aMeH) 20-40
CymmapHast onenka mo gucuumnianne: Cymma 0ayuioB TeKyIed ¥ MpoMeXyTO4YHOH aTTecTalnu 51 — 100 6an-

JIOB

5 MarepunajibHO-TeXHUYECKOE, NMPOrpaMMHOe U Yy4eOHO-MeTOAMYECKOoe
o0ecnevyeHne TUCHUILINHBI
5.1 YueOHnas iureparypa

OcHoBHasi InTEpaTypa




1. Pa3paboTka cucTteMbl yrpaBieHUs PUCKAMH M KanmuTajaoM OaHKa : YIYeOHHK W TpaK-
TUKYM JJ1s1 OakanaBpuara U Maructpatypsl / noxa pea. A.Jl. Ayruna, I.W. Ilenukaca. — Mocksa :
WM3narensctBo  FOpaiit, 2023. 367 c. ISBN 978-5-9916-4949-0. URL:
https://urait.ru/viewer/razrabotka-sistemy-upravleniya-riskami-i-kapitalom-vpodk-513176#page/1.
— TeKCT: 3JEeKTPOHHBIMN.

2. [Mankwna, A. C. DkoHomuueckue U (¢uHAHCOBBIE pucku. OlEHKA, yIpaBlIcHHE,
noptdenp uaBectunnii / A. C. Hlankun, B.A. [llankua. — Mocksa : JlamkoB u K, 2023. — 538 c. -
ISBN 978-5-394-05412-9. - URL: https://znanium.com/read?id=429160. — TekcT: 371€KTPOHHBIA.

JlonoiHUTeILHAS JTUTEpaTypa

1. bankoBckuii MeHemmkMeHT : yueOHuk / mop pea. FO. FO. PycanoBa. — Mocksa :
HUIl HWH®DPA-M, 2021. - 480 «c¢. — ISBN 978-5-16-102550-5. - URL:
https://znanium.com/read?id=398596. — TekcT: 3JCKTPOHHBIHA.

2. Ucaes, P. A. baHkoBCKUiI MEHEIKMEHT U OM3HEC-UHKUHUPUHT: B 2 Tomax. Tom 1/ P. A.
HcaeB. — Mocksa : HMH®PA-M, 2020. - 286 c.: - ISBN 978-5-16-102445-4. - URL:
https://znanium.com/read?id=364959. — TekcT: ANEKTPOHHBIH.

3. UcaeB, P. A. baHKOBCKMI1 MEHEDKMEHT M OW3HEC-MHKUHUPHUHT: B 2 ToMax. Tom 2 / P. A.
HcaeB. — MockBa : MHOPA-M, 2021. — 336 c.: - ISBN 978-5-16-102447-8. - URL.:
https://znanium.com/read?id=360057. — TeKcT: 3J€KTPOHHBIH

4. Koanes, II. II. baHKOBCKUIl pUCK-MEHEIKMEHT :
Mocka : KYPC : UH®PA-M, 2019. — 320 c. -
https://znanium.com/read?id=355879. — TekcT: ANEKTPOHHBIH.

5. Ynpapnenue GUHAHCOBBHIMU PUCKAMH : YYEOHUK U MPAKTUKYM JJIsl OaKanaBpuaTa U Maru-
crpatypsl / U. I1. Xomunnd [u np.]. — Mocksa : UznarensctBo HOpaiit, 2022. — 569 ¢. — ISBN
978-5-534-01019-0. URL.: https://urait.ru/viewer/upravienie-finansovymi-riskami-
489981#page/2. — TeKcT: NIEKTPOHHBIN.

5.2 MaTepuajibHO-TeXHUYECKOEe U MPOrPaMMHOe o0ecrneyeHne I CHUITUHbI

yuebnoe mocobue /I1. I1. Kopanes. -
ISBN 978-5-16-100242-1. - URL:

VY4eOHble 3aHATHS 110 IUCHUIUTMHE TPoBOAATCS B yueOHbIX ayauTtopusx KITIU KemI'V:

HaumenoBanme yue0- | HaumeHoBaHue momenieHu# Jjisi poBeACHHs BeexX | Anpec  (MecToro-
HBIX TPEIMETOB, Kyp- | BUAOB y4eOHOU AEATENbHOCTH, IPEAYCMOTPEHHOH | JIOXKEHUE) IOMelle-
COB, IUCIUIUIMH (MO- | y4eOHBIM IUIAHOM, B TOM YHCJI€ MOMEIIEHUs A | HUM JUIsl TpoBefe-
nynen), MPAKTHUKH, | CAMOCTOSITEIbHOW PabOThl, C yKa3aHMEM IepeuHs | HUS BCeX BHUJOB
MHBIX BHUJOB Y4eOHOH | OCHOBHOTO 00OpYAOBaHMs, Y4eOHO-HAIJISIAHBIX | ydeOHOM  JiesTenb-
NeSTeIbHOCTH, TMpelny- | HOcOOUi M HCHOIb3yEMOro MPOrpaMMHOI0 00ec- | HOCTH, TNPEeaycMOT-
CMOTPEHHBIX Y4YEOHBIM | IEUECHHUS peHHOW  yuyeOHBIM
IJIAHOM oOpa3oBa- IUIaHOM (B ciy4ae
TeIbHOU IPOrpaMMBI peanuzanuu  oOpa-
30BaTENbHON  IPO-
rpaMMbl B CETEBOM
dbopMe  mOmONHU-
TEIbHO YKa3bIBAET-
cs  HaUMEHOBaHHUE
OpraHu3aium, ¢ Ko-
TOpOM 3aKJII0YEH
JIOTOBOD)
Cucrema ympaBnenus | 604 YuebHas ayquTOpUs IS IPOBEICHUS: 654079, Kemepos-
pUCKaMHU U KaIllUTaJOM | - 3aHATHUH JIEKIIMOHHOTO THUIIA; ckasg obmacte, T.
B KPEIWUTHBIX OPraHHU- | - 3aHATHH CEMUHAPCKOro (IPaKTUYECKOI0) TUIIA; HoBoky3nenx, mp-
3alusaxX - IPYNIOBBIX U UHANBUIYAJIbHBIX KOHCYIbTAlMK; | KT MeTamutypros, A.
- TEKYIIEro KOHTPOJIsI U MPOMEKYTOUHOM arrecTa- | 19



https://urait.ru/viewer/razrabotka-sistemy-upravleniya-riskami-i-kapitalom-vpodk-513176#page/1
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https://urait.ru/viewer/upravlenie-finansovymi-riskami-489981#page/2

LUH.
Crneuunanu3upoBanHas (yueOHas) meOenb: J0OCKa
MEJO0Bast, CTOJIBI, CTYJIbSI.

OO6opynoBanue JUIsl MPE3CHTAIMU y4eOHOTO MaTe-
puaa: mepeHoCcHoe - HOYTOYK, 3KpaH, IPOEKTOP.
Hcnonp3yemoe mporpamMmHoe obecrieuenue: MS
Windows (Microsoft Imagine Premium 3 year mo
cyonmunensnonHomy nporosopy Ne 1212/KMP or
12.12.2018 r. mo 12.12.2021 r.), LibreOffice (cBo-
60110 pacnpoctpansemoe [10), FoxitReader (cBo-
o6onHo pacmnpoctpansemoe 110), Firefox 14 (cBo-
6oxHo pacnpoctpansiemoe [10), Snnexc.bpaysep
(oTeuecTBeHHOE CBOOOJHO  pacmpoCTpaHsIeMoe
I10).

Hutepner ¢ obecrieuenueM gocrymna B DMOC.

5.3 CoBpemeHnHble Npo(ecCHOHATBbHBIE 0a3bl TAHHBIX M MH(OPMAIHOH-

HbIC CIIPABOYHbIC CUCTEMbI

1 MVIJIBTUCTAT — MHOTO() YHKITHOHAJIbHBIN CTaTUCTUYECKUN nopTan
http://www.multistat.ru/?menu_id=1

W N

OdunmanbHblii caiit deepanbHON CTaATHCTHYECKOM Cci1y)0b1  hitp://www.gks.ru/
Enunbiit apXuB IKOHOMHYECKUX 7 COILIMOJIOTUYECKHX JaHHBIX

http://sophist.hse.ru/data access.shtml

N

CTOB);

TaJIoOM

VYuuBepcanbHas 0a3a nmaHHbix East View (mepuwoamka) - http://www.ebiblioteka.ru/

6 Hnble cBegeHus U (WJIH) MATEPUAJIBI
6.1 IlpuMepHbIe TEeMbI U BAPDHAHTHI MUCHbMEHHBIX Y4eOHbIX Pad0T

CamocrosTenbHast paboTa CTYIGHTOB OCYILECTBISETCS B CIEAYIOUUX (popmax:

- IOJITOTOBKA K MPAKTUYECKUM 3aHATHUM;

- CaMOCTOATCIIBHOC U3YUCHUC TCM JUCHUIIIINHEI,

- IOATOTOBKA K TEKYIIMM KOHTPOJIbHBIM MEPONPUATHIM (YCTHBIE OMPOCHI, BBIITOJHEHHUE TE-

- BBITIOJIHEHUE JIOMAIIIHUX WHIMBUIYaTbHBIX 3aJaHHIA;

- OATOTOBKA JIOKJIAJIOB M IPE3CHTAIUH;

- HaIllMCaHue 3¢Ce;

- MOJITOTOBKA KOHTPOJILHOM paboThI (1 CTyACHTOB 3a04HOM (hopmbl 00yueHus (3D0)).

IIpumep uToroBoro Tecra mo gucHumIuHe «CucreMa ynpapJjieHUsI PUCKAMH M KaNH-
B KPeIMTHBIX OPraHU3alUsAX»

1. OCHOBHBIE MOMEHTBI, XapaKTEPHBIE JIJI1 PUCKOBON CUTYAILINH:
a) CIlydaiHbIN XapakTep cOOBITHS;

0) HaMUYue albTEPHATUBHBIX PEIICHU;

B) BEpOATHOCTb MOJTYUYEHHUS YOBITKOB;

I') BEPOSATHOCTbH MOTYYEHHSI IPUOBLUIH;

1) a-B;

e) a-T.



http://www.multistat.ru/?menu_id=1
http://www.gks.ru/
http://sophist.hse.ru/data_access.shtml
http://www.ebiblioteka.ru/

2. CyOBeKT pucka — 3To:

a) IpUINYecKoe WK (PU3NUECKOe JIUI0, HAXOISIIeecs B CUTYallui PUCKa U OCO3HAIOIIIEe
3TO;

0) mpeanpusATHE-TIPOU3BOIUTEIND;

B) (huzmyeckoe JUIo (OTAeIbHbIC HHAUBUAYYMBI, TOTy4YaTEIH 10X0/1a);

T') OpraHu3aIui HEMPOU3BOICTBEHHOU c(hephl NeATEIHLHOCTH.

3. I1o BepOSITHOCTH BO3HUKHOBEHUS U YPOBHIO IIOCIEACTBUM BBIACISAIOT:
a) IOMYCTUMbIe, KpUTHUECKHE U KaTaCTPOPUIECKHE PUCKU;

0) TeKyIue, NepCrneKTUBHbBIE U PETPOCTIEKTUBHBIE PUCKHU;

B) KPaTKOBPEMEHHbBIE U MTOCTOSIHHBIE PUCKH.

4. Tlo ypoBHIO IEUCTBUS BBIACIISIOT:

a) JOIyCTUMbIE, KPUTHUECKUE U KaTacTpOo(hUUECKHE PUCKH;

0) cTpaHOBBIE, OTPACIIEBHIC, PETHOHAIBHBIC, PUCKU TPEATIPHATHS;

B) KPaTKOBPEMEHHbIE U TOCTOSIHHBIE PUCKH;

I) (DMHAHCOBBIE U POU3BOJCTBEHHbBIE PUCKH.

5. OCHOBHBIE IPUHIIMIIBI YIIPABJIECHUS PUCKAMH B 0AaHKOBCKOM MEHEIKMEHTE:

a) OCO3HAHHOCTh IPUHSATHUS PUCKOB;

0) coryacoBaHue CUCTEMbI YIPABJICHUS PUCKaMU ¢ (PMHAHCOBOW CTpaTeruei mpeanpusTus;
B) HE3aBUCUMOCTD YIPABIEHUS OTJECIbHBIMU PUCKAMU;

I') 5JKOHOMHYHOCTh YIPABJICHUS PUCKAMU;

1) COITIOCTaBUMOCTh IPUHIUMAEMBIX PUCKOB C JIOXOJHOCTHIO U (PHAHCOBBIMH BO3MOYKHO-
CTSIMU IPEANPUATHS;

e) a-1;

x)a,0,Tum

6. YIIpaBJIsTh PUCKOM — 3TO:

a) YUUTBHIBaTh HAJTMUME PUCKA MPU IPUHATUN PEUICHHH;

0) yMeTh 1aTh PUCKY KOJMYECTBEHHYIO M KQUECTBCHHYIO OIICHKY;

B) BJIaACTb MCTOAAMHU CMATYCHUS UKW YCTPAHCHUA HETAaTUBHBIX HOCJ'IGI[CTBI/Iﬁ IMPOABJICHUA
PHUCKOBOI CUTYaIHH,

I') OCYIIECTBIIATH IEATCILHOCTD, CBSI3aHHYIO C TIPEOI0JICHHEM HEOPEICIEHHOCTH B CUTYa-
IIUY HEN30EeKHOTO BBIOOpA, B MIPOIECCE KOTOPOH UMEETCS BO3MOYXKHOCTh KOJTMYECTBEHHO H
Ka4eCTBEHHO OLIEHUTh BEPOATHOCTH JIOCTHIKEHUS TPEJNOJIaraeéMoro pe3yibrara, Hey1aun
WJIM OTKJIOHEHHS OT IIEJIH;

o) a-T;

e)auo.

7. 3¢ dexTuBHOCTH OAHKOBCKOT'O PUCK-MEHEKMEHTA MOXKHO ONPEACTUTh KaK OTHOILIEHHE:
a) YMCTON NPUOBLIN K BBIPYUKE OT peaiu3aluu;

0) >pdexTa, NOTYUEeHHOTO B pe3yNbTaTe YIpPaBICHUs PUCKaMU, K 3aTpaTaM, IOHECEHHBIM B
IIpoIECcCe OCYLIECTBICHUS PUCK-MEHEIKMEHTA;

B) OTHOILIEHUE BBIPYUKH OT pealIn3ally K 3aTpaTaM, IOHECEHHBIM B IPOLIECCE OCYLIECTBIIE-
HUS PUCK-MEHEKMEHTA;

8. luBepcudukanus — 310:

a) MpolLIeCC paclpeeeHUs] HHBECTHIIMOHHBIX CPEACTB MEXKAY PA3NIUYHBIMU O0BEKTaMU
BJIOXKCHUS KanuTaja (He CBI3aHHBIMHA MEXKTy CO00M) C 1ETbI0 CHIKEHUSI TIOTEPh JT0XO0JI0B U
pHCKa;

0) cornaieHue, Mo KOTOPOMY CTPaxXOBUIMK 32 OTOBOPEHHOE BO3HArpaXJIeHUE MPUHUMAET Ha
ce0st 00s13aTENIbCTBO BO3MECTUTD YOBITKH WIIM UX YacTh B PE3YJIbTaTe HACTYIUICHUS CTPAXO-
BOTO Cllydasi;



B) YCTAaHOBJICHHE CUCTEM OTPAaHMYCHUN («CBEPXY» U «CHU3Y»), CIIOCOOCTBYIOIIMX YMEHb-
IICHUIO CTETIEHU PHUCKa,

T') CAMOCTpaxOBaHHE WM CIIOCOO CHUIKCHUS OTPHUIIATEILHBIX MTOCIIEICTBUI HEraTHBHOTO
pa3BUTHs COOBITHH 3a CYET COOCTBEHHBIX OOOPOTHBIX CPE/ICTB;

1) nproOpeTeHne HaJe)KHON M JOCTATOYHOUN WH(OPMAIIHNH, TTO3BOJISIONICH TPUHSATH PAIFO-
HAJIBHOE PELICHHUE B YCIOBUSIX PUCKA;

e) a-1I.

9. CtpaxoBaHue — 3TO:

a) Mpoliecc pacipee’eH!s] HHBECTULIMOHHBIX CPEACTB MEXKAY Pa3IMYHBIMU O0BEKTaMU
BJIOXKCHUS KanuTala (He CBA3aHHBIMU MEXK]y CO00M) € LIEIbI0 CHUXKEHUSI IOTEPh JI0XO0JI0B U
puckKa;

0) cornaieHue, N0 KOTOPOMY CTPaXOBIIMK 32 OTOBOPEHHOE BO3HATrPAXKACHUE IPUHUMAET Ha
ce0s 00s13aTeNIbCTBO BO3MECTUTD YOBITKU MIIM UX YacTh B PE3yJIbTaTe HACTYIUICHHS CTPaxo-
BOT'O Clly4asi;

B) YCTAHOBJICHHE CUCTEM OTPAaHUYEHUN («CBEPXY» U «CHU3Y»), CHOCOOCTBYIOIIUX YMEHb-
IICHUIO CTETICHHU PUCKA,

') CaMOCTPaXxOBaHUE WU CIIOCOO CHUKEHUS OTPULIATEIbHBIX MMOCIIECTBUI HETATUBHOTO
pa3BHUTHS COOBITHIA 32 CYET COOCTBEHHBIX 00OPOTHBIX CPEICTB;

1) IpHOOpETEeHNE HAICKHOW U TOCTATOYHON MHGOPMAIUH, TO3BOJISIONICH MPUHSATH PaIio-
HaJIbHOE PEIlIEHUE B YCIOBUIX PUCKA,

e)auob.

10. JlumuTHpOBaHKE — ATO:

a) mpoIlecC pacupeaeNCHIsI HHBECTHIIMOHHBIX CPEICTB MEKAY Pa3IMUHBIMU 00bEKTaMHU
BJIOXKEHHUS KaluTaja (He CBSI3aHHBIMU MEXy COOOM) C LENIbIO CHIKEHUS TOTEPh TOXO0B U
pucCKa;

0) cornaiieHue, N0 KOTOPOMY CTPaxOBIIKK 32 OTOBOPEHHOE BO3HArPAXKAEHUE IPUHUMAET Ha
ce0s 00s13aTeNIbCTBO BO3MECTUTD YOBITKH WIJIM UX YacTh B pe3yJIbTaTe HACTYIUIEHUS CTPaxo-
BOI'O ciy4as;

B) YCTQHOBJIEHHUE CUCTEM OIPAaHUYEHUMN («CBEPXY» U «CHU3Y»), CHOCOOCTBYIOIINX YMEHb-
LICHUIO CTEIIEHU PUCKA,

') CaMOCTpaxoBaHUE WK CIIOCOO CHUKEHUS OTPULIATENbHBIX MTOCIIECTBUII HETaTUBHOTO
pa3BUTHs COOBITUH 3a cYET COOCTBEHHBIX OOOPOTHBIX CPE/CTB;

1) IpHOOpETEHNE HAIEKHOW U 1OCTAaTOYHON MH(OpPMaIUH, TO3BOJISIONIEH MPUHATH paluo-
HaJIbHOE PEIIEHUE B YCIOBUAX PUCKA,

e) a-1.

11. Pe3epBupoBanue cpeacTB — 3TO:

a) mpoliecc pacnpeeNeHHsI HHBECTHULIMOHHBIX CPEICTB MEKAY Pa3IMUHBIMU 00bEKTaMHU
BJIO’KEHUS KanuTana (He CBSI3aHHBIMU MEX/1y CO0OM) C 1I€TbI0 CHUYKEHU S IIOTEPh JOXOJI0B U
puCKa;

0) cornaiieHue, 1o KOTOPOMY CTPaxXOBIIHK 32 OTOBOPEHHOE BO3HATrPaXKACHUE IPUHUMAET Ha
ce0s1 00513aTeNTLCTBO BO3MECTUTh YOBITKH MJIM UX YacTh B Pe3yJIbTaTe HACTYIJICHHUS CTPaxo-
BOTO CIIy4as;

B) YCTaHOBJIEHUE CUCTEM OTPAHUYCHHUH («CBEPXY» U «CHHU3Y»), CHOCOOCTBYIOIINX YMEHbB-
LIEHUIO CTETIEHU PUCKa,

I') CAMOCTpaxOBaHHE WJIM CIIOCOO CHUKEHHUSI OTPHULIATENILHBIX MTOCIEACTBUI HETaTHBHOTO
pa3BUTHS COOBITHI 3a CUET COOCTBEHHBIX 0OOPOTHBIX CPE/CTB;

1) npruoOpeTeHue HaJeKHON U JOCTAaTOYHOM HH(pOpMAaIIUH, TTO3BOJISIONIEH MPUHATH PaIHo-
HaJIbHOE PELIEHUE B YCIOBUAX PUCKA.

12. OcHOBHBIE TTpaBHJIA YIIPABICHUSI PUCKOM:
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a) HEOOXOIMMO AYMAaTh O TIOCIEJCTBUAX PUCKA;

0) HeNMb3sl PUCKOBATH OOJIBIIIE, Y€M MOKET MO3BOJIUTH COOCTBEHHBIN KaIKUTaT,
B) HEJIb3sI PUCKOBATh MHOTUM PaJfl MaJIOTO;

r) a-B;

1) A U B.

13. IIpouecc ynpaBieHHs] pUCKOM BKJIIOYAET CIEIYIOIINE TAIbI:

a) aHaJIU3 PUCKOB (BBISIBICHUE, OLIEHKA);

0) BBIOOp METOI0B BO3CHCTBUS HAa PUCK MPHU CpaBHEHUHU I(H(PEKTUBHOCTH TPUHUMAEMBIX
Mep;

B) IPUHATUE PELICHMUS;

I') BO3/ICHCTBUE HA PUCK (CHIYKEHHUE, COXpaHEHHE WM Ilepeiada);

1) KOHTPOJb Pe3yIbTaTOB;

e) a-T;

XK)a, B, T H I

14. CriocoObl yripaBieHUs PUCKOM:

a) n30exaHue PHUCKa, T.€. COZHATENILHOE PEUICHNE HE MOJIBEPraThCs ONPEIEICHHOMY BHILY
puckKa;

0) mpenoTBpaIIeHIe yiepoa ¢ IeNbI0 CHIKEHUS BEPOSATHOCTH MOTEPh M MHHUMH3AIIHH
HEraTUBHBIX MOCJIEICTBUI;

B) IPUHSATHE PHUCKA Yepe3 MOKPHITHE YOBITKOB 32 CUET COOCTBECHHBIX CPEJICTB;

I') IEPEHOC PUCKA Ha APYTUX JUIL;

1) a-T;

e) O-T.

15. Bce HMKenepeunciIeHHOe — pa3HOBUJHOCTU KPEAUTHOTO PUCKA, KPOME:
a) (hakTOPUHIOBOTO PUCKA;

0) rapaHTUITHOTO PUCKa;

B) Gop(heHTHHTOBOTO PUCKA;

I') JIM3UHTOBOT'O PHUCKa;

1) Map>KMHAJIBHOTO PUCKA.

16. YcraHoBieHHe BHYTPEHHUX HOPMaTUBOB OaHKa BKJIFOYAET BCE HIKETIEPEUNCIIEHHOE,
KpoMe:

a) OTpeACIICHUs] CYMMBI JHEBHOTO JIMMHUTA OTKPHITOW BAFOTHOM MO3UIINH;

0) orpaHHuYEHUs] CyMMBI BEPOSITHOTO YOBITKA IO OTKPBITON MO3UINH;

B) OMpeIeTICHUSI MAKCUMAIBHO JIOMYCTUMON «IIPEMHUU 33 PUCK;

T') OTPaHUYEHHUSI CYMMBI OKUIAeMOMN TPUOBLITH.

17. PUCK TUKBUIHOCTU MOXET OBITH CITIPOBOIIMPOBAH:

a) HEOXKUJAHHBIM OTTOKOM JICTIO3UTOB U3 OaHKa;

0) BbIIETICHHEM 0AHKOM KPYITHOTO JIOJITOCPOYHOTO KPEIUTa;

B) BHE3AITHBIM TOBBIIIEHUEM CTAaBOK MEKOAHKOBCKOTO PHIHKA;

T') HECOBIA/IEHUEM aKTUBOB M IMACCUBOB 0aHKA MO CpOKaM, 00bEMaM, BaTFOTaM.

18. IIpaBoBOii puCK cBsA3aH:

a) C BHECEHHUEM U3MEHEHHUH B OAaHKOBCKOE 3aKOHO/IaTEILCTBO;
0) HopMaTuBHBIEe akThl banka Poccuu;

B) HAJIOTOBOE 3aKOHOATEIIbCTBO;

') IOTOBOPHBIE OTHOILIEHUS C KOHTPAareHTaMu;

1) CO BCEM IMEePEUYNCIICHHBIM BBIIIIE;

11



€) HeT BEPHOT'O OTBETA.

19. loctyn k 6a3aM TaHHBIX KPEAUTHBIX OFOPO TOMOTaeT OaHKaM CHUKATh:
a) MPaBOBbIE PUCKU;

0) KpeIUTHBIE PUCKH;

B) IIPOLICHTHBIE PUCKH;

T') OTIEpAllMOHHBIE PUCKHU.

20. OCHOBHBIM TSI OaHKOBCKOH JIEATEILHOCTH SIBJISIETCS:
a) MPOIEHTHBIN PUCK;

0) KOMMEpUYECKUH PUCK;

B) PKOHOMHUYECKHUM PHUCK;

I') KPEOUTHBIN PUCK.

21. AIMUHHMCTPATUBHBIEC METO/IbI YIIPABJIECHUS BAIFOTHBIMU PUCKAMH BKJIIOYAOT:

a) TpeOOBaHME JIMCTUHTA;

0) yCcTaHOBJIEHHE JIMMUTOB OTKPBITON BaIIOTHOM MO3ULINU;

B) TIpoBezicHHE (DOPBAPIHBIX OIIEPAIIHIA;

I') OIlEpaLUU 110 XEIKUPOBAHMUIO;

1) YyCTAaHOBJICHHE MPEAEIbHO JOIYCTUMBIX JUIsl OaHKa KOJeOaHU BalIIOTHBIX KYpPCOB;
€) pa3paboTKy BHYTPEHHUX HOPMATHBOB JOIYCTUMOI'O PUCKA;

) YCKOpEHHUE WIN 3aMeJUIeHNE TUIaTeXell B MHOCTPaHHOM BalllOTeE;

3) CBOIIOBBIE OIIEPAIIH.

22. PuCK TMKBUJIHOCTH BO3SHHUKAET BCIICICTBUE:

a) HecOAJTaHCUPOBAHHOCTH ITACCUBOB OAHKA 110 CPOKaM;

0) HecOamaHCHUPOBAHHOCTU TPEOOBAHUM U 00S3aTENHCTB IO BATIOTAM;

B) HECOATAHCUPOBAHHOCTU TPEOOBAHMI M 0053aTENBCTB 110 CPOKAM M 00BEMaM;
T') HSAUCIUILTUHUPOBAHHOCTH KOHTPAareHTOB OaHKa;

1) Ype3MEPHOM 3a/10JPKEHHOCTH OaHKa;

€) IeHCTBUI peryIupyroX OpraHoB;

) HaruibIBa TpeOOBaHMM Ha OaHK;

3) pocTa HepabOTaIOIINX aKTHBOB.

23. Kakue 13 nepedrciaeHHbIX HUXKE aKTUBOB OaHKa OTHOCATCS K BBICOKOJIMKBHUIHBIM?

a) KpaTKOCPOYHBIE KPEIUTHI CO CPOKOM TorarieHus B omkaitimume 30 KaleHIapHbIX THEH;
0) IeHeXHbIEe CpeCTBA Ha KoppecnoHaeHTcKkoM cuere B PKIL;

B) JICHEXHBIE CPEJICTBA B Kacce OaHKa,

I) Aeno3ut, pasmeiieHsbii B [Ib P® Ha cpok 1 mecsu;

1) IETO3UT, pa3MEIICHHbII B IpyroM KOMMEpPUECKOM OaHKE Ha YCIOBUSX 10
BOCTpeOOBaHHS,

€) JOJITOBBIE 1IEHHbIE OyMaru, BhIITYIIEHHbIE 0aHKOM;

k) o0s13aTeNbHBIE pe3epBbl, Aenonupyemsie B L[b PD;

3) YCpEIHeHHAsl BEIMUYMHA 00s13aTEeIbHBIX PE3EPBOB.

24. BeiOpaTh BepHOE OIpEIETICHUE MOHITHS «JIMKBUIHOCTh OaHKa.

a) o0ecrieueHre paBeHCTBAa aKTHBOB M [TACCUBOB, MO3BOJIAONIEe OaHKy 0€3 BHEIIHUX 3alM-
CTBOBAHMI 3a CUET aKTHBOB JIF000M (POPMBI UCTIOTHATH CBOM 00sI3aTENLCTBA NIEPE]] KPEIn-
TOpaMUu;

0) BO3MOXKHOCTh OaHKa BBINIOJHATH 0053aTeIbCTBA Mepe/] BKIIaJUUKaMHU U KpEeUTOpaMH 3a
CUET UMEIOLIMXCS B €r0 PaCIOPSYKEHNU aKTUBOB HA ONPEEIICHHYIO J1aTy;
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B) BOBMOYKHOCTh OaHKa CBOEBPEMEHHO UCITOJIHATH 00s3aTeNIbCTBA TEpe]l BKIATYUKAMU U
KPQI[I/ITOpaMI/I HEC TOJIBKO 3a CUCT JIMKBUJIHBIX aKTUBOB, HO U 3a CUCT HpI/ITOKa JCHET OT OIIc-
PALIMOHHOW AESTEILHOCTH U BHEITHUX 3alIMOB.

25. Puck 6aHKOBCKMX aKTHBOB PETYJIHPYETCS:
a) 00s13aTeIbHBIMI HOPMATHBAMU;

0) co3gaHueM pe3epBOB Ha BO3MOKHBIE TOTEPU;
B)a+0.

26. Pe3epBbl Ha BOBMOKHBIE MIOTEPU MMOKPHIBAIOT:
a) 0XKMJIaeMble I1OTEPU;
0) HempeBUICHHBIC TIOTEPH.

27. be3HagexKHOM KO B3bICKAHUIO CUYMTAETCA CCy/la
a) moJJIexanias CIUCaHUIo ¢ OallaHca;
0) npocpoueHHas cBbiiie 180 qHer.

28.B yem cocTouT perynupyromias GyHKIUsS KanuTana?

a) MoA/IepKaHue KanuTalia Ha YPOBHE, aJICKBATHOM MTPHHUMAEMBIM PUCKAM;
0) coOroieHre aOCOMIOTHOTO MUHUMAJILHOT'O pa3Mepa KaluTana;

B) BHECCHHE CPEJICTB B OIUIATY KAlUTAJIa JI0 TIOTYUYCHUS JINIICH3HU.

29.BHEMIHUMH UCTOYHUKAMHU YBEIMUCHHS KalUTalIa SIBJISTFOTCS:
a) JIOTIOJTHUTEIIbHAS SMHUCCHS,

0) cyOOpIMHUPOBAHHBIN KPEIHT;

B) MEPEOIICHKA UMYIIIECTBA;

I') IONOJHHUTEIbHAS IMHUCCHUS M CyOOPAMHUPOBAHHBIN KPEINT;
1) JOTIOJTHUTETbHASI DMHUCCHS U TIEPEOIIEHKA UMYIIIECTBA.

30. Kakue cTarbu 6anaHca yMEHbIIAIOT KanuTan?

A) YMUCCHOHHBIN JTI0XO/T;

0) BBIKYIUIEHHBIE COOCTBEHHBIE AKIIUH;

B) OTpHIIaTeNIbHas NEepeolleHKa IIEHHbIX OyMar;

I') BBIKYIUIEHHBIE COOCTBEHHBIE aKI[MH U OTpULIATeNIbHAs! IEPEOIeHKa LIEHHbIX Oymar;
1) SMUCCHOHHBIH J10X0/ 1 OTpHUIIaTeNbHas IEPEOIICHKA [IEHHbIX OyMmar.

[lepeuens Tem pedepaToB npeCTaBIeH B TaOIULE O.

Tab6muma 5 - Temsl pedepaton

Ne
n/n

HaumMmenoBanue

pasnena, TeMbI Tembl pedeparoB
9

1 O01me n0J105KeHUs YIPABJICHUS] PUCKAMM M KallMTAJI0M 0aHKa

1

1.1 Cucrema ympasie- | 1. Cpena 6aHKOBCKOro OM3Heca U €€ PUCKOBBIC COCTABJISIOIINE.

HUS pUCKaMH U Kamuta- | 2. Vctopus pa3BUTHS TeOPHH OAHKOBCKHUX PHCKOB.

moM Oanka: ocHOBHBIE | 3. basenbckuil komuTeT o 6aHKOBCKOMY Haazopy (Basel Committee on
ompexmeneHuss W mojo- | Banking Supervision) — komuTeT OpraHoB 6aHKOBCKOTO HaA30pa, CO3MaHHbIN
KEHUS YIIPaBISIOIINMHE [EHTpaIbHBIMU OankaMu ctpal ['pymmsl necstu (G-10): wc-
TOPHS ¥ COBpEMEHHasI MPAKTHKA.

4. YnpaeneHne OaHKOBCKUMH pucKaMu B cTpaHax lOro-Boctounoit Azum.

5. YnpaBieHue 6aHKOBCKUMH pUCKamMu B cTpaHax bimkuero Bocroka.

6. YnpaBieHue 6aHKOBCKUMH puUCKaMU B cTpaHax FOxxHol Amepuku.

7. YrpapieHne 0aHKOBCKIMHU PUCKaMHU B a)pUKAHCKUX CTpaHaX.

8. Ynpasnenue 6ankoBckumu puckamu B CLIA.

9. YnpaBienue 6aHKOBCKUMH puckamu B ctpanax CHI'.

2 HpaKTH‘leCKaﬂ peanaunsanus CUCTEMbI YIIPABJCHHUA PUCKAMU U KalIUTAJI0M 0aHka
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2.1 Knaccuduxanus
00BEKTOB YIpPaBJICHUS
PUCKaMH M KaluTaaoM
OaHKka

1. Puck 6ankpoTcTBa OaHKa KaKk OCHOBHOE NPOsIBIIEHUE OaHKOBCKOT'O PUCKA. 2.
HcTopus 6aHKpOTCTBa OAHKOB B IOPEBOMIOLIMOHHON Poccun.

. barkpoTtcTBa 6aHKOB B coBpeMeHHol Poccuu.

. CoBpeMeHHbIe OaHKpOTCTBa OaHKOB B cTpaHax KOro-BoctouHoit A3un.

. CoBpeMeHHbIE OaHKPOTCTBA OaHKOB B cTpaHax bmmkaero Bocroka.

. CoBpeMeHHBIC OaHKpOTCTBA OAHKOB B cTpaHax KOxHON AMepuku.

. CoBpeMeHHBIC OaHKPOTCTBA OAHKOB B a)pHKAHCKHX CTpPaHAaX.

. CoBpemeHnnbie 6ankporcTBa OankoB B CILIA.

. CoBpeMeHHbBIC OaHKpOoTCTBa OaHKOB B cTpaHax CHI'.

10. MadopManmoHHO-aHAIUTHYECKOE 0OecieueHre yIpaBieHUs (PHHAHCOBBIM
PHCKOM Ha MPEIPHSITHH.

NeloBEN Bo N0 I

2.2 O0wwme 1moaxonasl K
OpPTaHHM3alHU CHCTEMBI
VIPaBICHUS PUCKAMHU
M KanuTaJoM OaHKa
(CYPuK)

1. Poccuiickne KOMITBIOTEPHBIE TEXHOJIOTHH JIJIs aHATH3a0aHKOBCKUX PHCKOB.
2. KoMnbroTepHBIE TEXHOJIOTHH €BPOINIEHCKIX CTpaH JUIS aHAIIN3a OAHKOBCKUX
PHUCKOB.

3.KomnbroTepHble TeXHOIOTHU cTpaH FOkHOW AMepHKH 1T aHaTn3a OaHKOB-
CKHX PUCKOB.

4. KoMmbroTepHble TeXHONOTHH cTpaH FOxHON AMEpHUKH B aHann3e OaHKOBCKHUX
PHUCKOB.

5.KomnbroTepHbie TexHOJIOTHE cTpaH bimkaero BocToka B aHanm3e 0aHKOB-
CKHUX PUCKOB.

6.KomnbrotepHbie TexHogI0THH cTpaH FOro-BocrouHoit A3un B aHanuze OaH-
KOBCKHX PUCKOB.

2.3 Opranuzanus mpo-
mecca YIIPaBICHUS
puckamu OaHKa

1. JluBepcudukarus pucka.

2. CyniHocTs, IPEUMYIIECTBA U HEAOCTATKU CTPAXOBAHUS.

3. CymHOCTh, TPEeNMYIIIECTBA U HEJOCTATKH XEIKUPOBAHMUSI.

4. CymHOCTb, IPEUMYLIECTBA U HEIOCTATKH IUMUTHUPOBAHUS.

5. CymHOCTb, MPEUMYILECTBA U HEAOCTATKH CaMOCTPAXOBAHMUSL.

6. Onernka 3(h(heKTUBHOCTHU YIIPaBIICHUS OAHKOBCKHM PHCKOM.

7. MeTtonpl OLIEHKH, OTPAaHUYEHHS U CHHKEHHSI CTPaHOBOI'O PUCKA.

8. MeToibl OIIeHKH, OTPAaHUYCHUS U CHIKEHHS BaJTFOTHOTO PUCKA.

9. MeTozp! OLIEHKH, OTPaHUYEHHSI U CHIXKEHHSI KPEAUTHOTO PHUCKA.

10. MeTopl OLIEHKH, OTPaHUYEHUS U CHIJKEHUS peyTallMOHHOIO PUCKa.
11. MeToab! OLIEHKH, OTPaHUYEHUS U CHIPKEHHUS ONIEPALlMOHHOTO PUCKA.
12. MeTopl OLIEHKH, OTPaHUYEHUS U CHIKEHHUS IIPaBOBOTO PUCKA.

13. 30ymoTpe6IeHsl M0 OTHOIICHHIO K KOMMEPYeCKOMY OaHKY.

2.4 OpraHuzamnus mpo-
Iecca ymnpaBJCHHS Ka-
nUTanoM OaHka

1. Cuctema BHyTpeHHET0 KOHTpOJIs 3a BeimonHeHuem BITO/JIK.

2.Aymut cuctemsl BIIOJK: poccuiickue ayquTopckue 1 KOHCAITHHIOBBIE KOM-
MaHWU, IPOLEYPbl, OTYETHOCTb.

3. Aymutr cuctemsl BIIOJIK: poccuiickue aynuTopckue M KOHCAJITHHIOBBIC
KOMIIaHHH, IPOLIEAYPbl, OTYETHOCTD.

Temaruka 3cce

1. ®akTopsl, BIuAOIIKE Ha BIOOP 3P PEKTUBHBIX PELICHHUI B YCIOBUAX PUCKA U HEOTIpee-

JICHHOCTH.

2.Mecto u POJIb PUCKOB B 9KOHOMMYECKOM AeITEIbHOCTH NpCaApusATUs.

3. Bousinue ¢pakTopoB phIHOYHOIO paBHOBECHS HAa U3MEHEHUE (PUHAHCOBOT'O PUCKA.
4. Bnusinue (pakTOpoB BpPEMEHH, JIACTHYHOCTH CIPOCA M MPEATIOKEHUS U HAIOT000JI0XKe-

HUS Ha YpOBEHb (DMHAHCOBOIO PHCKA.

5. KonuuecTBeHHBIE OLIEHKN PUCKA B YCIOBHSIX HEONPEAEIEHHOCTH.

6. [IpnHATHE ONTUMAIBHBIX PEMICHHUH B YCIOBUSAX HEONPEAEICHHOCTH.

7. Kputepun onTHMaabHOCTU B YCIOBHSIX MTOJIHOM HEONPEEIEHHOCTH.

8. CpaBHUTEINIbHAS OLICHKA BAPUAHTOB PELIEHUI B 3aBUCHMOCTH OT KPUTEPHEB

3¢ (HEeKTUBHOCTH.

9. OnrumansHOCTH 110 [Tapero.
10. IlpuHATHE ONTHMAIBHOIO PELIEHUS B YCIOBHUIX SKOHOMUUYECKOTO PUCKA.
11. BeposiTHOCTHAsi TOCTaHOBKA MPUHATHS MPEATOUYTUTEIBHBIX PEIICHUM.
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12. O11eHKa CTEMEeHN PUCKaA B YCIOBUSIX ONMPEICTICHHOCTH.

13. Craructuyeckue METOAbl IPUHSATUS PEIICHUHN B YCIOBUSX PHCKA.
14. CpaBHUTENBHAS OLICHKA BAPUAHTOB PEIICHUM.

15. BO3HUKHOBEHHE PUCKOB ITPH MOCTAHOBKE MUCCHHU U LI€TeH (DUPMBI.
16. ®uHAHCOBbBIEC PUCKH.

17. IlponieHTHBIE PUCKH.

18. Puck norepb OT U3MEHEHUS MOTOKA IIATEXKEH.

19. PuckoBbie UHBECTUIIMOHHBIE MTPOLIECCHI.

20.

Kpeautneie pucku.

21. PUCK TUKBUIHOCTH.

22.

WHnAumoHHbINA PUCK.

23. BajtoTHbIE pUCKH.

24.

Pucku akTHUBOB.

25. BeposiTHOCTHAs OIIEHKA CTeNeHNn (PMHAHCOBOT'O PHCKA.

26.
27.
28.
30.

OCHOBHBIE METO/IbI ¥ TYTH CHUKEHUS (PUHAHCOBBIX PHCKOB.
OO1u11e NPUHIUIBI YIPABICHUS PUCKOM.

JuBepcuduxanms.

CrpaxoBaHue pHcKa.

31. XemxupoBaHue.

32.

JlumutrpoBaHue.

33. Pe3epBupoBaHue CpeCcTB (CaMOCTpaxoBaHUE).

34.

KauecTBennoe YIIPpaBJICHHUEC PUCKAMMU.

35. [Ipuobperenune TOMOIHUTENFHON HHPOPMAITUH.

36.
37.

CDOpMI/IpOBaHI/Ie OIITUMAJIBHOI'O HHBCCTHIIMOHHOI'O HOpT(beJ'ISI.
Ilcuxonorus moBeACHUS Jiia, MpUuHUMAaronero peucHume.

NupuBuayaibHble 3a1aHUA

WupuBuayanbHbIe 3aaHusl BBIOMPAIOTCS CTYACHTOM CaMOCTOSITENILHO, TIPH 00S3aTeIbHOM
COIJIACOBAHUU C PYKOBOAMTEIEM. B TeueHue cemecTpa CTYACHT JIOJKEH BBINOJIHUTH U 3alUTUThH
MUHHMYM OJIHO WHAMBHIYAIIbHOE 3aJ]aHHe. 3allliTa COMPOBOXKIACTCS JEMOHCTPAIMOHHBIMUA Mate-
puanamu, BeIIOJTHEHHbIME B PowerPoint.

[lepedenp npeiaraeMbIX HHIMBUIYTbHBIX 33JaHUI IPECTaBJICH B TabIHIIE 6.

Tabnuna 6 — TemaTrka HHAMBUAYAJIbHBIX 3aJJaHUI

Ne Tema ConepxaHue MHIUBUAYAJTbHBIX 3aIaHU

1 1.1 Cucrema | 1. CoctaBbTe 0030p MyOJHMKaNWi B MEPUOTUYECKON mevaTd 1o teme: «baHkoB-
YIpaBIICHUST PHC- | CKUI PUCK KaK OOBEKT YIPABICHUS B POCCUUCKON MPAKTHKE».
kamu W Kamuta- | 2. CocraBbTe 0030p MyONHMKaIMiA B MEPHOAMYECKON medaTH 1o teme: «baHKoB-
JoM OaHKa: Oc- | CKH PUCK KaK OOBEKT yIpaBIICHHs B 3apyOeKHO MPaKTHKEY.
HOBHbIC onpene- | 3. [IpuBeauTe HE MEHEe MATH PA3IUYHBIX ONMPEACICHUN PUCKA, YKa3aTh CXOJIHBIC
JICHWs M TIOJIOXKe- | uepThl U paznmuus. Chopmynupyiite cOOCTBEHHOE ONpECIICHUE KaTeropHH
HUS «Puck».

2 | 2.1 Kiaccudu- | 1. CocraBbre 0030p myOnukanuii B NEpUOAMUYECKON nevaTu 1o Temartuke «O0b-

Kaius 00OLEKTOB
yIpaBIeHUS

pUCKaMU W Ka-
UTaIoM OaHKa

€KTBhI YIIPABJICHUS PUCKAMH M KalluTaJIoM OaHKa B POCCHUHCKOM MPaKTHKED.

2. CocrtaBbTe 0030p MyOJIMKaMidA B NEPUOAMUYECKON mevyatu no TeMaTuke «O0b-
€KTBI YIIPABJICHUS] PUCKAMH U KalnuTaloM 0aHKa B 3apyOesKHOW MPAKTHKE».

3. Ha mpumepe Tpex KOHKPETHBIX POCCHHCKHX TOCY/JIapCTBEHHBIX OAHKOB OIEHU-
Te B AMHAMUKE 32 TPH I0J1a BEJIMYMHY: OCHOBHOTO KamuTaja, 0a30BOro Kamurana,
J00aBOYHOTO KaIvTala, JOTOJHUTEIHHOTO 5KOHOMHYECKOTO KalnuTaia.

4. Ha nmpumMepe Tpex KOHKPETHBIX POCCHICKUX YaCTHBIX OAHKOB OIICHHUTE B IWHA-
MHKE 32 TPH rojia BeTUUYMHY: OCHOBHOT'O KanuTaja, 0a30BOro Kamnurana, 100aBoy-
HOT0 KaIluTaJa, TOMOJIHUTEIHHOIO 3JKOHOMHUYECKOT0 KanuTaia.

5. Ha mpuMepe Tpex KOHKPETHBIX PETHOHAIBHBIX POCCUHCKHX OAHKOB OICHHUTE B
JUHAMHUKE 332 TPU roia BEIMUMHY: OCHOBHOTO KamuTajia, 6a30BOro Kamurasa, A0-

15




0aBOYHOTO KamuTala, OTIOJTHUTEIBHOTO 3KOHOMHYECKOTO KalUTaIa,

6. Ha mpumepe KOHKpeTHOro 3apyOexHoro Oanka (crpanbl HOro-Bocrounoit
A3un) OICHUTE B TWHAMHUKE 33 TPH Toa BETUIHHY COOCTBEHHOTO KamuTana OaH-
Ka, CHOPMYITUPYITE BHIBOIBL.

7. Ha mpumepe KoHKpeTHOTO 3apyOexHoro 6anka (crpans! bamkaero Bocroka)
OIICHWTE B IMHAMUKE 34 TPH T0/ia BEMMIUHY COOCTBEHHOTO KanuTaja OaHKa,
chopMyITUPYHTE BHIBOJIBI.

8. Ha mpumepe KoHKpeTHOTO 3apyOekHOro Oanka (ctpanbl FOxHONH AMepUKn)
OIICHWTE B IMHAMUKE 3a TPH T0/Ia BEMMYNHY COOCTBEHHOTO KanuTaja OaHKa,
chopMyITUPYHTE BHIBOJIBI.

9. Ha mpumepe xoHkpetHoro 3apyoexnoro 6anka (CIIA, Kanana) onenure B au-
HaMUKe 32 TPY T0/1a BEJIMYNHY COOCTBEHHOTO KanmuTana 0aHka, copMyIupyinTe
BBIBOJIBI.

10. Ha mpumepe KOHKpETHOTO 3apy0OexHOT0 OaHKa (cTpaHbl EBporibl) orieHuTe B
JMUHAMUKE 32 TPH T0J1a BEIMIHHY COOCTBEHHOTO KanuTasna 0aHka, chopMynupyi-
T€ BBIBOJIBL.

2.2 O6mmue
MOJIXOJBI K Op-
raHW3aluud  CH-
CTEeMBl  yIIpaB-
JICHUS PHUCKaMHU
U KalHuTajioM
b6anka (CYP wu
K)

1. Ha npumepe Tpex KOHKPETHBIX POCCHHCKUX TOCYAapCTBEHHBIX OaHKOB cop-
MYJIMPYWUTE ATalbl yIPABICHHS PUCKAMU C YKa3aHUEM COOTBETCTBYIOLIUX Opra-
HU3ALMOHHBIX CTPYKTYpP KaXI0ro OaHKa.

2. Ha mpumepe Tpex KOHKPETHBIX POCCUHCKUX YaCTHBIX OAHKOB C(HOpMyIUpyiiTe
9Talbl YIIPABJICHUA PUCKaMH C YKA3aHUEM COOTBCTCTBYIOIIUX OpTraHU3allMOHHBIX
CTPYKTYp Kax1oro OaHKa.

3. Ha mpumepe Tpex KOHKPETHBIX PETHOHATIBHBIX POCCHICKUX OaHKOB chopmy-
JIMPYUTE 3Tambl YIPABICHUS PUCKAMU C YKa3aHUEM COOTBETCTBYIOIIUX OpraHu-
3alMOHHBIX CTPYKTYP KaXKI0ro OaHKa.

4. Ha mpumMepe KOHKpEeTHOTO 3apyoOexxHoro Oanka (ctpansl KOro-BocTounoit
Azun) chopMynupyiiTe 3Tanbl yIpaBICHUs PUCKAMU C YKa3aHUEM COOTBETCTBY-
IOMUX OpraHu3allMOHHLIX CTPYKTYP AaHHOI'O 63HK3.

5. Ha mpumepe koHKpeTHOTO 3apyOexHoro 6anka (ctpans! bamkaero Boctoka)
chopMynupyiiTe 3Tanbl YIpaBIeHUs pUCKAMU C YKa3aHHEM COOTBETCTBYOLINX
OpraHU3allMOHHBIX CTPYKTYpP JaHHOTO OaHKa.

6. Ha npumepe KoHKpeTHOTO 3apy0exxHOro 0anka (crpansl FHOxHONM AMeprkn)
chopMynupyiiTe 3Tambl ynpaBlieHHs PUCKaMH C YKa3aHUEM COOTBETCTBYIOIINX
OpraHU3alMOHHBIX CTPYKTYpP JaHHOTO OaHKa.

7. Ha npumepe koHKpeTHOTO 3apyoesxHoro 6anka (CLLA, Kanana) chopmymnu-
pyHTE 3Tambl yOpaBIeHUs] PUCKAMU C YKa3aHUEM COOTBETCTBYIOLIMX OpPraHu3a-
LUOHHBIX CTPYKTYP NaHHOTO OaHKa.

8. Ha mpumepe kKoHKpeTHOTrO 3apy0OexHoro Oanka (crpanbl EBponbl) chopmynn-
pyHTe STambl yIpaBieHUs PUCKAMHU C YKa3aHHWEM COOTBETCTBYIOLIMX OpraHU3a-
LIMOHHBIX CTPYKTYP JAHHOTO OaHKa.

2.3 Opranusa-
nus  Impoiiecca
yIpaBIeHUSA

puckamu O0aHka

1. Ha npuMepe Tpex KOHKPETHBIX POCCHUCKHMX IOCYJIapPCTBEHHBIX OaHKOB OICHU-
T€ NEUCTBYIOIIYIO CHCTEMY VIpaBJIeHHs puckamu. [Ipemyioxxure myTu ee coBep-
LICHCTBOBAHUS.

2. Ha npumepe Tpex KOHKPETHBIX POCCHICKHX YaCTHBIX OAHKOB OILICHUTE JeH-
CTBYIOIIYIO CHUCTEMY YIpaBJICHHsI puckamu. lIpemioxure mMyTH €€ COBEpIIEH-
CTBOBaHUA.

3. Ha mpumMepe Tpex KOHKPETHBIX PETHOHANBHBIX POCCHUCKHX OAHKOB OIICHHUTE
JIEWCTBYIONIYIO CHCTEMY YIIpaBJieHUS pruckamu. [Ipenioknure myTH ee COBEpPIICH-
CTBOBaHUS.

4. Ha mpumepe koHKpeTHOTO 3apyOexkHoro Oanka (ctpanbl FOro-Bocrodnoii
A3um) oreHuTE MEHCTBYIONIYIO CHCTEMY YIIpaBJiIeHH puckamu. [Ipenmoxure my-
TH €€ COBEPIIICHCTBOBAHUS.

5. Ha mpumepe kKoHKpeTHOTO 3apyOekHOro 0aHka (ctpaHbl bimknero BocToka)
OLICHUTE ACUCTBYIOIIYIO CHCTEMY ympaBiieHUs puckamu. llpenioxure myTtu ee
COBEPIICHCTBOBAHWSI.

6. Ha mpumepe koHKpeTHOTO 3apyOekHOro Oanka (crpanbl FOkHOW AMEpHKH)
OIICHUTE ACUCTBYIOIIYIO CHCTEMY ympaBiieHUs puckamu. llpenioxurte myTtu ee
COBEPIICHCTBOBAHMUSI.
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7. Ha mpumepe koHKpeTHOro 3apyoexnoro 6anka (CLUA, Kanana) ouenure geii-
CTBYIOLIYIO CHCTEMY YINpaBieHHs puckamu. IIpemmoxkure myTH ee COBEpIIeH-
CTBOBAHHUSL.
8. Ha mpumMepe KOHKpeTHOro 3apyOekHOro OaHka (cTpaHbl EBpombl) oreHuTe
JEUCTBYIOLIYIO CHCTEMY YHpaBlIeHHs pucKamu. [Ipemioxkure myTn ee coBepIIeH-
CTBOBAHHUSL.

1. Ha mpumepe Tpex KOHKPETHBIX POCCUHCKUX TOCYNApCTBEHHBIX OaHKOB OIICHU-
T€ JCHCTBYIOIIYI0 CHUCTEMY yHpaBieHHs kanurtaioM. llpennoxure mytu ee co-
BEPLICHCTBOBAHUS.

2. Ha mpuMepe Tpex KOHKPETHBIX POCCHMCKHX YaCTHBIX OAHKOB OIICHHUTE EH-
CTBYIOILYIO CHUCTEMY YyNpaBieHMs KanuTaaoMm. [Ipeanokute myTu ee coBeplIeH-
CTBOBaHUS.

3. Ha mpumMepe Tpex KOHKPETHBIX PETHOHANBHBIX POCCHUCKHX OAaHKOB OIICHHUTE
JIEHCTBYIOIYK0 CUCTEMY YIPpaBlIeHHs KanutanoM. lIpennoxure mytu ee cosep-
IIEHCTBOBAHMUSL.

4. Ha mpumepe KOHKPETHOTO 3apybexHoro Ganka (crpansl FOro-Bocrounoit Asum)
OLICHHUTE JCHCTBYIOIIYIO CHCTEMY yIpaBiieHHs KanuTtanoM. [Ipeanoxure myTH ee co-
BEPLICHCTBOBAHMSL.

5. Ha mpumepe KOHKpeTHOTO 3apyOexHoro 6anka (crpansl bamwknero Boctoka) ore-
HHUTE JeHCTBYIOUIYI0 CUCTEMY YIPABJICHUS KamuTanoM. lIpemioxxuTe myTH ee coBep-
IIIEHCTBOBAHMSL.

6. Ha mpumepe KOHKpeTHOro 3apyOexkHoro 6anka (crpansl FOxxHOM AMepHKH) olie-
HHUTE JeHCTBYIOUIYI0 CUCTEMY YIPABJICHUS KamuTanoM. lIpennoxxuTe myTH ee coBep-
IIIEHCTBOBAHMSL.

7. Ha mpumepe konkpetHoro 3apyoexHoro 6anka (CILA, Kanana) oneHurte nei-
CTBYIOILYIO CUCTEMY YIpaBJieHus KanutajaoM. [Ipemamoxure myTu ee COBEpIICHCTBO-
BaHUSL.

8. Ha mpumMepe koHKpeTHOTro 3apy0OexHoro OaHka (cTpaHbl EBpombl) orneHHTE JeH-
CTBYIOILYIO CUCTEMY YIpaBJieHUs KanuTajaoM. [Ipemamoxure myTu ee COBEPIICHCTBO-
BaHUsL.

6.2 IlpuMepHble BONPOCHI M 3aJaHMsI/3a4a4M sl MPOMEKYTOUYHOM aTTe-

5 | 2.4 Opranuzanus
nporecca yrnpas-
JICHHS KaluTaIoM
OaHka

cranumu

6.2.1 Bonpochl K IK3aMeHY

Ta6n1/1ua 7 - HpI/IMepHHe TCOPCTUUCCKHUEC BOIIPOCHI U ITPAKTUYCCKUC 3aTlaHUA / 3a1a4U K 5K3aMCHY

Ne

HaumenoBa-
HHe pa3aena,
TeM AUCIH-
MJIMHBI

IIpumepHbIe
TeopeTH4YecKHre BONPOChI

IIpumepHbIe
NMpaKkTHYecKHe 3aJaHus / 3a1a4u

1 O6uMe moJoKeHus

YupaBJjcHUsA Q)HHEIHCOBLIM]/[ PpUCKaMH

1.1 Cucrema
YIIpaBJIE€HUS
pUCKaMu u
KaIluTajI0M
OaHKa: OCHOB-
HBIE  Ompee-
JIEHHd U 1O-
JIOKEHUSA

1. [TorsiTHe pucka. 3ananus:
2. Puck wm HeompeneneH-
HOCTb.

3. OCHOBHBIE TNPUYHHEI
BO3HHKHOBEHHS PUCKA.

4. MecTto CHCTEMBI YIIpaB-
JICHUsSI PUCKaMH M KaluTa-
noM OaHka B o0Imei cucre-
Me KOPIOPaTUBHOTO
yIIpaBJICHUS KOMMepue-
CKUM OaHKOM.

5. lem pa3paboTku cH-
CTEMBbl YIPABJICHHS PHCKa-

PHUCKHU?».

«HeormpeneneHHOCTHY. B 4eM X B3aUMOCBSI3H?
pucka?

HHUE pUcKa?

yIpaBIICHHs] PUCKAMU U KalIUTAIOM OaHKa.

pUCKaMHU U KalluTaJIOM OaHka.
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1 Mlaiite oTBeT Ha Bompoc: «YTo Takoe OAHKOBCKHE
2 TloscHute, Kak pasznuyaroTcss MOHATUA «PUCK» U
3. [osicHuTe, B 4eM COCTOUT OOBEKTHBHOE ITOHUMaHHUE
4. TlosicauTe, B Ye€M COCTOUT CyOHEKTHBHOE IOHHMAa-
5. OxapakrepusyiiTe Ienu pa3padOTKH CHCTEMBI

6. [TosicauTe 3ama4un pa3pabOTKU CUCTEMBI YIIPABICHUS




MU U KaIuTaioM OaHKa.

6. 3amaun pa3pabOTKU CH-
CTEMBI YIIPaBJICHUS PHCKa-
MU U KaluTajaoM OaHKa.

7. Poccuiickue HOpMAaTHB-
HBIC JIOKYMEHTBI, OTpeje-
JISIOIIME HEOOXOIUMOCTD H
TpeOOBaHUS K IMOCTPOCHUIO
CUCTEMBI YIPaBICHHS PHC-
KaMH U KaluTajaoM OaHKa.
8. 3apyOekHbIC HOpPMATHUB-
HBIC JIOKYMEHTBI, OTpeje-
JISIOIIHAE HEOOXOAMMOCTh U
TpeOOBaHUS K IMOCTPOCHUIO
CUCTEMBI YTPaBICHHS PHC-
KaMH W KamuTajioM OaHKa
(moxymeHThl  bazenbckoro
KOMUTETa 110 OAaHKOBCKOMY
Ha/I30py U JOKyMeHTH EB-
POTIENHCKOTO COI03a).

7. OxapaxkTepu3ylTe KIIOUEBBIC POCCUUCKHE HOpMa-
THUBHBIE JOKYMEHTBI, ONPEIEIAIONe He0OX0MMOCTh
1 TpeOOBaHHSA K TMOCTPOEHHUIO CHUCTEMBI YIPaBICHUS
pPHCKaMH M KaluTajaoM OaHKa.

8. Oxapakrtepu3yiTe 3apyOeKHbIEe HOPMATHBHBIE J0O-
KYMEHTBI, ONpPEIENIone HeoOX0IuMOCTh U Tpebo-
BaHUS K IOCTPOCHUIO CHCTEMBI YIPABICHUS PUCKAMH
W KanutajoM OaHka (JIOKyMEHThI ba3enhckoro Komu-
TeTa 1Mo O0aHKOBCKOMY Haj30py M AOKyMeHTHl EBpo-
MEHCKOro cor3a).

9. OxapakTepusyiTe 1enH, 3aa4d U OPraHU3aIUOH-
HYI0 CTPYKTypy bazempckoro kommrera mo OaHKOB-
CKOMY HaJI30py U IOKyMeHTHI EBpoIeiickoro cor3a).

2 IIpakTuyeckasi peaju3alusi ynpapjeHHs1 (PMHAHCOBbIMM PUCKAMHU

2.1  Knaccu- | 1. BHyTpennue u BHemHue | 3axaHus:
2 | ukanus o0b- | pakTophl, BhHsomuMe Ha | 14. OxapakTepu3yliTe BHyTpeHHHE M BHEIIHHE (aKTo-
eKTOB yNpaB- | pUCK OaHKa. PBIL, BIHSIONINE HA PUCK OaHKa.
JneHus pucka- | 2. 3HauuMmble KanmuTanusu- | 15. Kakue pucku BKIIOHaloTCA B Ipynny «3Ha4MMBbIE
MU U KamuTa- | pyeMble PUCKH. KalUTaIU3UpyEeMble PUCKI.
oM OaHKa 3. HecymectBennsle kanu- | 16. Kakue pucku Bkmoyarorcs B rpynny «Hecymie-
TaJIN3UPyEMbIE PUCKH. CTBEHHBIE KalIUTAIN3UPYEMbIE PHUCKID).
4. Vurple HecymecTBeHHBIE | 16. Kakue pucku oTHOCATCS K Tpynmne «HbIe Hecye-
PHCKH. CTBEHHBIE PUCKHUY.
5. HeduHaHCOBBIE pHCKH. 17. losicauTe, KaKk OmMpeAenseTcss CKIOHHOCTh 0aHKa K
6. CkioHHOCTh 0aHKa K | PUCKY (PUCK-aIIETHT).
pUCKY (PHUCK-aIlIETHT). 18. IlosicHUTE, YTO MOHUMAETCAd W KakK ONpeAemsieTcs
7. OCHOBHOI1 KanuTAal. «OCHOBHOI KaruTasn OaHKay.
8. ba3oBelil kanurai. 19. IlosicHuTe, 4TO MOHUMAETCA U KaK OIpEHeNseTcs
9. JlononHuTeNbHBIN Kanu- | «ba30BbIil KanuTaa OaHKay.
Tal. 20. TlosicHuTE, YTO MOHUMAETCA M KaK ONPEHENAeTCs
10. Jlo6aBouHbI# KanuTal. | «JlOMOJHUTENBHBIA KaIUTad OaHKay.
21. TlosicHuTe, YTO MOHUMAETCS U KaK ONPEIENIeTCS
«JloO0aBoUHBIN KamuTay OaHKay.
2.2 O6mue | 1. Opransl ynpaBjieHus u 21.Ha npumepe KOHKpeTHOro OaHKa NepeuuciIuTe U
3 | moaxopl K | mozapasaencHus banka nmo OXapakTepU3yiTe opraHsl yNpaBleHUs U MOApa3zele-
OpraHM3ally | YIPaBIEHUIO PUCKAMHU U HUs OaHKa M0 YIPaBICHUIO PUCKAMHU M KaITUTaJIOM.
CUCTEMBI KaIlATaJIoM. 22. OxapakTepu3yiTe COBPEMEHHYIO IMpPAKTHKY pac-
YIPaBIEHUS 2. Pacnipenenenue ¢pyHk- npeneneHre GyHKIMN MO yNpaBIeHUIO PUCKAMH U Ka-
pUCKaMHU W | Wi TIO0 YIIPaBJICHUIO PHC- nuTaigoM OaHKa.
KanuTajaioM KaMH 1 KaITuTajoM OaHKa. 23. PackpoiiTe npuHIATIEI QYHKITHOHUPOBAHUS CUCTE-
6anka (CYP u | 3. [lpunnumsl GyHKUIMOHU- | MBI yIIPABJICHUS PUCKAMH U KallUTAJIOM OaHKa.
K) POBaHUs CUCTEMBI YIIpaB-
JICHHS] PUCKAMH U KaIlnuTa-
JIOM.
2.3 Opranmsa- | 1. Uneatudukanus pucko | 24. [loscHuTe, B ueM 3aKitoyaeTcs HISHTH(QUKAIVS U
4 | mms Tporecca | M OIEHKA MX CYIIECTBEHHO- | aHaIu3 pucKoB OaHka? Kakue 3Tambsl MOXKHO BBIIEINTH

YTIPaBICHUS
puckamu OaH-
Ka

CTH (3HAYNMOCTH).
2. YCTaHOBJIICHHE YpPOBHS
CKJIOHHOCTH K PHUCKY (pHCK-

B IIporiecce HAeHTH(UKAIINK U aHaTNu3a PUCKOB OaHKa?
25. HazoBute u oxapaktepusyiite MeTonsl cOopa U
aHajam3a HHQOpPMAITUH TTPU WIACHTH(OUKAIINNA U aHATTN3E
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annertuT) banka.

3. MeToap! OIIEHKU PHUCKOB.
4. Meronpl OTpaHUYCHHS
PHCKOB.

5. MeToapl CHIDKEHUSI pUC-
KOB.

6. VYmopaBieHHe COBOKYII-
HBIM YPOBHEM PHCKOB.

0aHKOBCKOI'O pucKa?

26. HazoBuTe n 0XapaKTepu3yHTe OCHOBHBIC TIPHHITH-
6l THPOPMAITMOHHOTO OOCCIICYCHUS CUCTEMBI yIIPaB-
neHns 0aHKOBCKMMU PUCKaMH.

27. Haiite oOmuIyr0 XapakTepHUCTHKy BHYTPEHHHX HC-
TOYHUKOB MH(OpMAINH, HEOOXOIUMOW IS yIIpaBiie-
HUSI 0AHKOBCKUM PHCKOM.

28. Tlosicuute, MO KaKUM NPUYMHAM HEOOXOIMMO HC-
M0JIb30BaTh BHELIHNE UCTOYHUKN MH(OpMAIHH.

29. OxapakTepusyiiTe BHEIIHUE UCTOYHUKN HHPOpPMa-
UM, HEOOXOAMMOW JJisi yHpaBieHUS OaHKOBCKUM
PHCKOM.

30. Oxapaktepu3yliTe BHYTPEHHHWE WCTOYHHUKH WH-
¢dopmanmu, HEOOXOIMMOW ANl yMpaBicHUS OaHKOB-
CKHUM PHCKOM.

31. HazoBuTe NpHYWHBEI, MO KOTOPHIM HEOOXOIMMO
HUCII0JIB30BaTh I/IH(bOpMaHI/IOHHBIC TEXHOJIOTUHU B IIPO-
1ecce ynpapJieHUs 0AHKOBCKUM PUCKOM.

32. Ha3oBuTe U NOSCHUTE COJEPKAHUE METOJOB Kaye-
CTBEHHOTO aHann3a OaHKOBCKUX PHCKOB B CHUCTEME
YIIpaBIECHUS UMHU.

33. Ha3zoBute U NOSICHUTE COJEPKAHUE METOJIOB KOJIU-
YEeCTBEHHOI'0 aHajin3a 0aHKOBCKHX PHCKOB B CHCTEME
YIIpaBIECHUS UMHU.

34. Tlepeuucnure OAaHKOBCKHE PHCKH, KOTOPBIE Iielie-
CO00pa3HO CTPaxOBaTh.

35. B yem 3akirouaercsi CyTh qUBepcHUKAITII?

36. B uem 3akirogyaercs CyTh CTpaXOBaHUs?

37. B yem 3aKIt04aeTCs CyTh IUMUTUPOBAHUS?

38. IIponomxute onpeaeneHue «Pe3epBupoBanue
CpEeJICTB — 3TO...... »

2.4 Opranuza-
usl  Tporiecca
YIIPaBICHUS
KaIuTajoM
OaHKa

1. MeToapl OLIEHKH JIOCTa-
TOYHOCTH KamuTaia.

2. VHCTpyMeHTHI yIipaBiie-
HHSI JIOCTaTOYHOCTHIO Ka-
MHATAIA.

3. IInanupoBaHue JoOCTa-
TOYHOCTH KaruTania.

4. VMcTOYHMKM KamuTaja Hu
eneBast (TUTAHOBAs) CTPYK-
Typa KamuTania.

5. T'onoBo# 1UKII BHYTpEH-
HUX OPOLEAYP OLEHKH J0-
CTaTOYHOCTH Kamuraja
(BIIOJK).

6. Cucrema KOHTpOJIS 3a
BeinoHeHneM BITOJIK.

7. CoctaB u mopsaok ¢op-
MHUPOBaHUSI OTYETHOCTH 10
BIIOJIK.

8. Tlopsmox m mepuoaud-
HOCTh pPacCMOTPEHHS OT-

yetHocTH 110 BIIOJIK.
9. Ayaut CUCTEMEI
BITIOJIK.

39. IlosicHUTE CYITHOCTh POCCUHUCKUX METOJIOB OIIEHKU
JOCTAaTOYHOCTH KaruTajia OaHKa.

40. HazoBuTe u oOXapaKkTepU3yWTe HWHCTPYMEHTHI
yIpaBJIeHHsI JOCTATOYHOCTHIO KanuTana Oanka?

41. Ha3oBuTe U OXapakTepU3yHTe MOPAIOK IUIAHHPO-
BaHMsI JOCTAaTOYHOCTH KanuTana OaHKa.

42. OxapakTepu3yiTe MCTOYHHKM KamnuTana OaHKa C
MO3ULMI MX TOJIOXKUTEIBHBIX M OTPULATEIbHBIX CTO-
POH.

43. YUro Takoe 1eneBas (IU1aHOBas) CTPYKTypa Karura-
na?

44. JlaiiTe oOLIyl0 XapaKTEPUCTHKY CHUCTEMBbI KOH-
Tpoiis 3a BeimoHeHreM BITOJIK.

45, TosicuuTe NCHCTBYIOIIMIA COCTaB M MOPSIOK (op-
MupoBaHus ordetHoctd o BITOJIK.
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6.2.2 IIpumepnas popma Omiiera

1. ITonsiTue pucka. Puck u HeonpeaeneHHOCTb. OCHOBHBIC TPUYMHBI BO3HUKHOBEHUS PUCKA.

2. Opransl ynpaBieHus U nojpasjeicHus baHka 1o ynpaBiIeHMIO pUCKaMHU U KaIUTAJIOM.
Pacnipenenenne GpyHkuii Mo ynpaBaeHUIO PUCKAMH U KalUTaIoM OaHKa

3. 3amaya.

CoOcTBeHHBIN KanuTan 6aHka cocTaBisieT 4 Mipa. pyo0., puBIeYeHHbIe UM pecypchl — 30
MIIpA. pyO., BbIIaHHBIE KpeauThl — 32 MIIpA. pyo.

Cpenusisi ctaBka OaHKOBCKOTO TPOLIEHTAa 3a NpHUBJIEKaeMble pecypchl — 4% TroIOBBIX;
CpEeHsIs, CTaBKa, 110, BIJaBaeMbIM, KpeauTam, —, 8%, FOJI0BBIX.,

Pacxonsl 6anka (Ha 3apabOTHYIO IUIATY U JIP.) COCTABISAIOT 80 MITH. py0. B MECSII.

PaccuuTaiite peHTa0eIbHOCTE COOCTBEHHOTO KanuTaaa OaHKa.

6.2.3 Keiicbl 11 IPOBEPKU KOMIIETCHIMHU

Keiic-3aganue Nel

I/IH(bOpMaI_[I/IH O IIOKAa3aTCiIAAX ACATCIIbHOCTH 0aHKOB npeacTaBjiCHa B Ta6J'II/II_Ie.

[Tokazarenu Hopmaruuoe | ®aktnueckoe
3Hayenue, % 3Ha4YEHHUE B
2022 .
ITAO bank «Boctok»

@DuUHAHCOBBIN pe3ynbTaT 6aHkKa, MIPI. pyo. - 5,0
Bamora 6ananca 0aHka, MIpJ. pyo. - 22,0
HopmatuB MakcumansHOTO pa3mMepa prcKa Ha OJJHOTO 3a- 25 15,0
eMILMKa WK TPYNIY CBsI3aHHBIX 3aeMIIMKOB OaHka (H6)

ITAO Bbanxk «3anam»
@DuHaHCOBBIH pe3yabTaT 6aHKa, MIpI. pyo. - 5,0
Basora 6ananca 6anka, Mip. pyo. - 24,0
HopmatnB MakcumansHOTO pa3mMepa prcKa Ha OJJHOTO 3a- 25 23,2
eMILMKa WK TPYNIY CBsI3aHHBIX 3aeMIIMKOB OaHka (H6)

Bomnpocer:

1. Onpenenute o0mIyt0 peHTadensHOCTh banka «Boctok» B 2022 r.

2. Onpexnenute oOuryto peHTabenbHOCTh banka «3aman» B 2022 1.

3. YuuThiBas 3HaueHHe nokaszarenei «O0mas peHTabenbHocTh 0anka» u «Hopmatus mak-
CHUMAJIbHOTO pa3Mepa prcKa Ha OJHOTO 3aeMIIUKA WK TPYIIY CBSI3aHHBIX 3aeMIIUKoB Oanka (H6)»
CIIeJTaiiTe BBIBOJI O TOM, Kakoi 6aHK paboTaeT Oosee 3 PeKTUBHO U, CIEOBATEIIFHO, MEHEE PHUCKO-
BaHHO.

Keiic-3aganmne Ne2

1. VY kakoro 6aHka pUCK IMOTEPH JTUKBUIHOCTHU BhIIIE?
WNudopmannsg 00 akTUBax U rnaccuBax 0aHKOB IIPEJICTaBJI€HA B TaOIUIIE.
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bank Nel bank Ne2
AKTHBBI ITaccuBbl AKTHBBI ITaccuBsbl
HocTpo cuera 1 HaTMYHOCTH 5 | Tekyuue u pacueTHbIE cueTa 50 | Hoctpo cueTa 1 HAIMYHOCTh 3 | Texymue u pacueTHBIE cUeTa 65
Pa3MeHleHI/I$I Ha MEXOaHKOBCKOM PBIHKE 8 HpI/IBHC‘{eHI/Iﬂ Ha MEXOaHKOBCKOM PBIHKE 5 Pa3MeHI€HI/IH Ha MEKOaHKOBCKOM PBIHKE 5 HpHBJ’IC‘leHHH Ha MEXOaHKOBCKOM PBIHKE 5
[Nokynka obyuranui, aKIum 5 | Beimyck obauranmii 0 | Iokynka obsurauui, aKiun 3 | Beimyck obauranumit 0
KopnopaTtusHoe kpeauTOBaHUE 60 | KoprnopaTuBHbIE AETIO3UTHI 15 | KopnopaTtuBHoe KpeIUTOBaHHE 70 | KopnopaTuBHble JETO3UTHI 5
Po3Hn4HOE KpeauToBaHue 12 | Po3HHYHbIE BKJIQABI 10 | Po3HNYHOE KpEAUTOBAHUE 9 | Po3Hu4HbIEC BKIABI 10
HmymectBo 6aHka 10 | Kanuran OaHka 20 | UmymectBo 6anka 10 | Kamuran 6anka 15
Hroro 100 | Utoro 100 | Uroro 100 | HUroro 100

21




2. adopmanus o mokazaTessix 1esTeIbHOCTH OaHKOB IIPEICTaBIICHA B TAOIHIIE.
Y KaKoIo 6aHKa CI/ITyaI_[I/Iﬂ C BBIIIOJIHCHUEM 06H3&T€HBHBIX HOpMaTI/IBOB JIMKBUIHOCTHU nque‘?

ITokazarenu Hopmatusnoe DaKTHYECKOE
3HaueHue, % 3HAYCHHUEC B
2022 1., %
bank «CeBep»
Hopmatus MmruoBenHoi tukBuaHoctd (H2) >15 25,0
Hopmarus tekymeit nuksugHocTH (H3) >50 72,0
Hopmartus nonrocpounoit nuksuanoctu (H4) <120 100,0

bank «Cudups»

Hopmatu mraoBeHHO# nukBuaHoCTH (H2) >15 55,0
Hopmarus tekymeii auksugHocta (H3) >50 102,0
Hopmatus nonrocpounoii nukeuanoctu (H4) <120 60,0

3. YKkaxuTre NpaBUIbHBINA OTBET.

[Ipenmerom aHanu3a TMKBUAHOCTH OanaHca OaHKa SBISETCS:

a) JOCTaTOYHOCTh €ro COOCTBEHHBIX CPEJICTB;

0) 00BEM U CTPYKTYypa MPUBJICUCHHBIX CPENICTB (KaK 00s3aTenbCcTBa OAHKA);

B) COOTHOIIICHHE aKTHBHBIX U IMACCHBHBIX OIEpAIMi 110 CPOKAM UX OCYIICCTBICHUS U COIEP-
KAHUIO;

T') BIMSHUE HA JIMKBUIHOCTh OaJlaHCa OT/EIBHBIX ONEpaliii OaHKa;

1) CTETIeHb TUBEPCU(UKAIIMK CCYIHBIX U JICTO3UTHBIX OTEpaIuii;

€) BCE BBIIICIICPEUNCIICHHOE.

6.2.4 IlpumepHble 3a1a4M HA IK3aAMEH

Pa3zpen 1.

1.V rpaxxnanuna c¢ 01 suBaps 2023 rona B 0aHKe HAXOAWUTCS CPOUYHBIN BKiIax B cymme 1390
ThIC. py0. Moz 12% roaoBbix cpokoM Ha oauH roa. 01 urons 2023 roga y 6aHka oTo3BaHa OaHKOB-
CKasl JIMLICH3USI.

Kakyro cymMMy M B Kakue CPOKH MOJYYUT IPakJaHUH 10 CBOEMY BKJIaJly B COOTBETCTBHHM C
®denepanbHbIM 3aK0HOM «O cTpaxoBaHHWM BKJIAIOB (pusznueckux Juil B, 0aHkax, Poccuiickoii denepa-
umn»?

Paznen 2.
2. [TpuOBLIEHOCTH aKTUBOB OaHKa — 7%, MpUOBLTFHOCTH KanuTana — 12%, obs3aTens-
cTBa O6aHKa cocTaBisArOT 4,7 Mapa. pyo. KakoB momkeH ObITh pa3Mep COOCTBEHHOTO KamuTajia OaH-

Kka?

3. AKTHBBI 0aHKa cocTaBisAOT 850 Mipa. pyo., 00beM 00s13aTEILCTB MPEBBIIIAET Pa3Mep
kanuTana B § pa3. Kakum momkeH ObITh pa3Mep COOCTBEHHOTO KamuTana 0aHka?



4.

CootHomenne mpuObUTM 0aHKa K €ro akThBaMm cocTaBiseT 1,55%, a cooTHomeHue
COOCTBEHHBIX U MPHUBJIEUEHHBIX cpeacTB — 27,1%. KakoBo cooTHomenne npuObuii U cOOCTBEHHBIX
cpencTB 6aHka?

5. Crpykrypa naccuBa 6ananca 6aHka (MIIH. py0.) BBITJISAUT CICIYIOIINM 00pa3oM:
1), kpenuthl, moaydeHnnsle, ot banka Poccun — 30000;
2) cpeacrtBa KpenuTHbIX opranuzanuii — 40 000;

3) pacuerHble, TeKymue cuera kinenToB — 81 000;
4) cpounsie aeno3utsl — 27 000;

5) Brumans! rpaxaan — 20 000;

6) BeimynieHabie oomraruu — 18 000;
7) Beimymennsie Bekcenst — 30 000;

8) mpubwuTE — 4000;

9) 3apeructpupoBannbie 00bikHOBeHHBIC aki — 500 000;

10) ponaer — 900;
11) mepeorieHka OCHOBHBIX CPEICTB — 54.

Pas0eiiTe mpuBeICHHBIE, CTAThY, HA, TPY, TPYIIIBL U, pACCUUTANTE:, COOCTBEHHBIE PECYPCHI, TPUBIICYECH-
HBIE JICTIO3UTHBIE PECYPCHI U IPUBIICYCHHBIE HEJICTTO3UTHBIE PECypChl OaHKa.

6. 3anonHuTe MycThie sueiku B Tab1. 5.1 (manHble B MITH. pyo.).

B 6 CoOcTBeHHBIE [IpuBneueHHbIC
AUOTA DATANCA |y 1 bt thoun Hpyrue Gpouab [pu6sLIH cpencraa cpencTsa
? 324 500 19 800 ? 500 000 1280 000

7. V3BecTHBI cienyomue AaHHble 0 pabote 6aHka (Thic. py0.): BamtoTa 6ananca — 291 172,
ycraBHbIN KanuTan — 42 450; pouasl — 29 710; Beinannbie kpeautsl — 150 000; npuBnedeHHbIE
cpencta — 179 100.

Omnpenenurte BeIMUNHY MPUObUIM OaHKa.

Cocrasurenb: Macnerakoa O.®D.. moreHT kadeapsl JKOHOMUKHA U VIIPABICHUS
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