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1. OMMCAHUE YYEBHOW JUCUMITIUHbBI

Haumenosanue
rokasaress

HaumenoBanue ykpynuennoit
rpy Il HaNPaBIeHAH MOArOTOBKH /
CHCLMAIBHOCTEN. HATIpaB/IeHHe
MOATOTOBKH / CHELHATLHOCTh.,
npoduib / Marucrepekas
nporpaMma / cnemnuamu3aims.
IPOrpamMma BbiCHICro 00pa3oBaHus

XapaxtepucTuka yueOHoii

JIMCLMILTHHBI
oyHag 3a04Has
(opma dopma

o0y ueHHust o0yueHHs

KosnuuectBo
3AYCTHBIX €JIUHHUIL —

YKpynHeHHas rpyIna HanpasjicHuii
nojarorosku 38.00.00 DxoHoMHKA H

Yactb. popmupyemas
YUACTHHKaMH 00pa3oBaTe/ibHbIX

hopmbl 00yueHUs:
ayJIHTOPHBIX — 1.92;
CaMOCTOATETbHOH
paboTel o0yuaroierocs
-2.74

3 VIIpaBICHHE OTHOLICHHIH
Hanpasaenune nojarorosku
38.04.08 ®uHanchl U KpeauT
Moayeii — 1 Maructepckas nporpamma Bankosckoe I'on noaroroBkn
CMbICIIOBBIX MOy TIel — 3 €10 1-ii \ 1-ii
O0111e€ KOIHYECTBO YaCOB — Cemectp
108 1 -it | 3umHsis ceccusi
Jlekuun
16 yac. ] 6 yac.
KonnuecTBo yacos B [Iporpamma seictiero odpasosanns — | [IpakTuueckue, ceMunapcekue
HEJICITIO JUISt OYHOM [porpamMMa MarucTparyphbl 3AHSTHS
16 uac. [ 6 yac.

JlaGoparopuble 3ausitus

2 [ <

Camocrostenbuas pabora

458uac. |  84.7 uac.

WNumBuayaasubie 3ajanns™

3TMK | 3 TMK,
ATIP

Dopma npoMeKRy TOHHOI
aTTecTalHH

DK3aMeH
(2.4 yac.)

DK3amen
(2.4 yac.)

* s 04HOH (QopMbl OOYUCHHMS YKA3bIBACTCS KOIMUYECTBO MPOBOIMMbIX TEKYIIHX MO/YJbHBIX
KoHTposiel (Hanpumep. 3TMK), npu nanuunn — kypeosas pabora/npoext (KP/KIT)

Ui 3a04HOH  (opMbl

OﬁquHHﬂ VKa3bIB4ACTCH,

MpH  HATHYHH,
padota/konTposbHas padora (AIIP). kypcosas paGora/mpoext (KP/KIT)

AVIHTOpHAas  I[MTHCbMCHHAas

CoorHolIeHHE KOJIMYECTBA YACOB AyJMTOPHBIX 3aHSTHH M CAMOCTOSTENBLHOH padoThl

COCTAaBJIsACT:

st 04HOH (hpopmbl 0Oyuenusi— 32/45.8:
JUlst 3a04HO popmbl 00yuenns— 12/84.7.



2. HEJIX U 3AJIAYHA YYEBHOM JIMCHMIIJIMHBI

Heap yqebnoii ancunminnbl: GopMUpoBaHHe v 00YHAIOWIMXCA CHCTEMBI 3HAHHH 110 TEOpHH M
MIPAaKTHKEC  ynpasieHus OAHKOBCKHMH PHCKAMH, [10CTPOCHHIO S(P(EKTHBHON CHCTeMb] pHCK-
MEHE/UKMEHTA, MPHOOPETEeHHE HABBIKOB Pa3pabOTKH YNPaBICHUCCKHX pelleHHil 1o pdexTuBHOMY
YIpaB/IeHHIO pHCKaMH B Oauke.

3anaum yuebmoit amenmmmamubl: npuoGperenne npo(GecCHOHATBLHBIX KOMICTCHIMH B 001aCTH
HPHMCHCHUS  MHCTPYMCHTApHs  yYNPABACHHS OCHOBHBIMH BHIaMH OaHKOBCKHX PHCKOB. (JOPMHPOBAHMS
CTPYKTYPbl ONTHMATBLHOTO noprdens GaHka. MOCTPOCHHS CHCTEMbl PHCK-MEHEKMEHTA., Pa3padoOTKH
HOJMTHKH 110 YNIPABJICHHIO PHCKAMH W CTpATeruy JACHCTBHH B OaHKe C LEIbK) MHHUMH3ALMH PHCKOB M
pazperieHns npoOIeMHBIX CHTYaIlHii.

3. MECTO YYEBHOHW JUMCHMILIMHBI B CTPYKTYPE OIIOI BO

Yuebnas ancuniuiina b1.B.01 «Cucrema pHCK-MEHEIKMEHTa B OAaHKax» OTHOCHTCH K y4eOHBIM
Aucuunnannam vyactu OITOIT BO. gopmupyemoii yuacTHHKaMu 00pa3oBaTebHbIX OTHOIICHHI.

CB3b ¢ APYTHMHU AHCUMILTHHAMH YUeOHOT0 [1aHa:

- ICpeyeHb JICHCTBYIOUIMX W NPEAECTBYIONIMX JHCHHILUIMH:  «MeTOM0M0rHS W METO/Ibl
HCC/ICI0BaHHH B 9KOHOMHUKE W (puHaHCAX», «AKTyalbHble MpodaeMbl QUHAHCOBY. «AKTYaIbHbIE BOMPOCHI
TEOPHH H IIPAKTHKH OaHKOBCKOTO jesayn. «KpeantoBanne kak GaHKOBCKHI GH3HEC NPOLECey

- 1IEPCUYCHL TCOPETHYECKUX JAHMCLHIUIMH U IMPAKTHK, 118 KOTOPLIX OCBOCHHE JIAHHOW JIHCLMIIIHHBI
HEOOXOAMMO Kak npesumiecTByioliee: «DUHAHCOBLIH MeHekMenT». «CTpaTeruy  COBPEMEHHAs MOJC/b
ynpasjicHus B cepe IeHEeKHO-KPEAHTHBIX OTHOIIEHMI», «DUHAHCOBBIH MEHEIKMEHT B OaHKe».
«AHTHKPH3HCHOE yNpaBJIeHHEe B KPEANTHBIX Opranu3auusax», « Mojenu pa3BuTHa U PUCKH OAHKOBCKHX
oKkocucrem». «Teopuss u  npaktnka (QUHAHCOBOH  YCTOHYMBOCTH  KPEIAMTHOH  OpraHU3allun»,
«lIpou3BojicTBeHHAs PAKTHKA 110 NPODHIIO TPOPECCHOHANTBHOI ACITEBHOCTHY.

4. IEPEYEHb IIVIAHUPYEMbBIX PE3YJIBTATOB OBYYEHHUS IO YYEBHOM
JAUCHHUIIVIMHE (MOYJI1O), COOTHECEHHBIX ¢ IJIAHUPYEMbIMH
PE3YJIbTATAMHU OCBOEHHUS OBPA3OBATEJBHOUW INPOI'PAMMBbI

B pe3vibTaTe OCBOCHHUS V‘ILOHOH AHUCIHITIIMHBL Y 00\ YaloErocs J10JKHbI ObITh L(bOpMHpOBaHb]
KOMIIETEHIIHH H HHAHKATOPbI UX JIOCTHIKECHH S

!KUO U HAUMEHOGAHUE KOMRPemenyuu [\'.()(J U HAUMEHO6UHUE Imr)w\'umupa QOCmUNCeH s
KOMRemeHyuu

[1K-3. Cnocoben mianuposars. WJIK-111k-3 BeisiBiisieT 1 aHaIM3upyeT PUCKH. CHIOCOOHBIE OKa3aTh

IPOrHO3UPOBaTh U (HOPMHPOBATE BJIMSIHUE HA JO0XOJHOCTH oreparnii 6anka

CTPYKTYPY ONTHMAIBLHOIO
noprdens danka

I1K-5. Cnocoben ocyluecTsisTh MJIK-2y1k-s T1pon3BoauT pacyeT JTMMHTOB OTKPBITBIX BATOTHBIX
YNPABJICHHE PUCKOM JIMKBHAHOCTH  [NO3MIMH OaHKa ¢ Y4eTOM KOHBIOHKTYPbI (PUHAHCOBOIO PhIHKA,
OaHKa, NPOLIEHTHBIM U BAJIOTHBIM MPOUEHTHBIX W BATIOTHBIX PUCKOB

pHCKaMM WJIK-31ik-s Cobupaer, oOpabareiBaeT 1 aHAIM3UPYET HHGOPMALIHIO

(pmHAHCOBLIX PHIHKOB. HEOOXOAUMYIO sl (POPMHPOBAHHS
BAIIOTHOM MOJUTHKH OaHKa

WJIK-411c-s PaspaGatbiBaet npeuioxketns 1is GopMHUPOBaHHS
CTPATEeruH H MOJUTHKU KPEUTHOMH opraHu3aiui B 06J1actu
| VIIPABJICHHUS NPOIIEHTHBIM PHCKOM




Koo u naumenosanue komnemenyuu Koo u naumenosanue unouxamopa docmuxcenus
KoMRemenyuul

I[1K-6. CnocoGen ynpasnsth WJIK-1liik-6 AHanusupyer u oleHHBaeT ypoBeHb pHcKa noprers

KPEJIMTHBIMH PHCKaMu opTders KPEJUTOB H OTJE/ILHBIX €10 CerMeHTOB

KPEAUTHBIX NPOYKTOB 18l WJIK-2nks Opranusyer paboTy no B3auMoAeHCTBHIO ¢

K()pﬂOp&THBHbiX KJIHCHTOB MoApasaciicHHAMH OaHka B HEeJIaX MUHHHUMH3ALIMHA KPCIAHTHBIX
PHCKOB

WIK-31ik6 [Ipumensier MeTo/1bI IPOrHO3HPOBaHHUS.
[JIAHHPOBAHUS. AHAIM3a H OLIEHKH KPE/IMTHBIX PHCKOB

B pesysbrare usyuenns yueOHOM AMCUNTIINEBI 00YYAIOLIHIACS J1015KeH

3HATB: KJIacCH(UKaUMIO GAHKOBCKMX PHCKOB: MPHYHMHBI BO3HHKHOBEHHS OTAEIbHBIX BHIOB
BHYTPEHHHUX M BHELIHUX PHCKOB. (MHAHCOBBLIX H (DYHKIHOHAILHBIX PHCKOB: CHCTEMY YKOHOMHYECKHX
HOPMaTHBOB M JIMMHTOB. YCTaHOBJIeHHBIX bankom Pocenn: cozepikanue OCHOBHBIX JTanoB npolecca
YIPaBJICHUs pUCKamMK B OaHKax: cTpaTeru, 0COOCHHOCTH U cepy NMpUMEHEHHs METO0B YIIPAB/ICHHUSI
PHCKOM JIOCTATOYHOCTH KalUTala, KPEAHTHLIM PHCKOM, JCMO3UTHBIM PHCKOM. MPOLICHTHBIM PHCKOM.
BAJIFOTHBIM PHCKOM, PHCKOM JIMKBHIAHOCTH: MPHHILHIBI NMOCTPOCHUS CHCTEMbl PHCK-MEHEKMEHTA B
OaHKax: (YHKUHOHAIbHYIO M OPraHM3allMOHHYIO CTPYKTYPY. METOIHYECKOe 00eCreyeHHe CHCTEMb
PHCK-MEHEUKMEHTA B OaHKax:

yMerb: (JOPMHPOBaTh H OOOCHOBBLIBATH ONTUMAIBHYIO MOJHTHKY YIIPABIEHHS pHCKaMH OaHKa:
PALHOHATLHO OPraHH30BBLIBATL MPOLECC YIPABICHUS PUCKaMHM B OaHKe: OlLICHHBATH YPOBEHb PHCKA.
BBIABJIATL KPUTHYCCKHE H KaTACTPOPUYECKHE PUCKH: ODOCHOBAHHO MPHUMEHSTHL METO/bI MONOJHEHHS
KanuTana 0aHKa W3 BHYTPEHHHX H BHEUIHHX HCTOYHHKOB: (JOPMHPOBATH KaueCTBEHHBIH KpeIHTHbI
noprdelb 0aHKa, HCHONb3Ysi METOAbI YIIPABICHHS KPEAMTHBIM PHCKOM: obeciiednBarh CTabHIBHOCTD
JCMNO3UTHOH 0a3bl OaHKa. HCMOAL3Ys METO/bl YIPABJACHHS ACMO3MTHBLIM PHCKOM: OBOCHOBAHHO
MPHMEHATb METO/1bl YIPABICHHS MPOLCHTHBIM H BAJIOTHBIM PHCKAMH, PUCKOM JIMKBH/HOCTH C L1EJIBIO
obecreyeHHss  ONTHMATBHOIO — COOTHOWIEHHS  «PUCK-TIPUOBIIBHOCTL — OaHKa»:  OOOCHOBBIBATH
YIPaBJICHYECKHE PCLICHUS 10 COBEPLICHCTBOBAHUIO NMPUHIMITOB MMOCTPOCHHUA W CTPYKTYPbl CHCTEMBI
pHCK-MeHe/DKMeHTa B DaHke

BJIAIETh:  HABbIKAMHM  MPOBEACHHA  KPHTHYECKOIO  aHalu3a  JIOCTYIHBIX  HMCTOYHHKOB
HH(OPMALIMK: HABBIKAMH B 00/1aCTH BbIABICHHMS, aHAIM3a M OLEHKH OAHKOBCKMX PHCKOB, pa3paboTKH
CTpAaTeruu JEHCTBUH M BApUAHTOB pelleHuid B 001aCTH  PUCK-MEHEKMEHTa, oldecrnevyeHus
B3aHMOJICHCTBHS MEK/Y NOApa3ieIeHHsaMi Oanka ¢ 1eabio GOPMHUPOBaHHs ONTHMAILHOTO nopTdes
Ganka, MHIHMH3AIHH PHCKOB H Pa3pelicHus npobiacMHbIX cuTyauuii B Ganke.

5. TIPOI'PAMMA YYEBHOM JUCIMILIUHBI

MOAVYJIb 1. CHCTEMA PUCK-MEHE/IZKMEHTA B BAHKAX
Cmbiciiooii moay. b 1. CymHoCTh HaHKOBCKHX PHCKOB H HX PeryIHpOBaHHE.

Tema 1. Cyninocts 6aHKOBCKHX PHCKOB M HX BH/IbI.

Tema 2. PerynupoBanne u Ha130p €O CTOPOHBI LEHTPAILHOrO GaHKa 3a YpoBHEM OaHKOBCKHX
PHCKOB.
Cmbicii0Boii Moayian 2. Teopernueckue U MET010J10IHYECKHE 0CHOBBI YIIPABJICHHS GAHKOBCKHMH
PHCKAMH.

Tema 3. Ilpornecce yrpaBieHus puckamu B 0aHKax.

Tema 4. [loaxoasl ¥ MeTO/bI YNPABICHUS PHCKOM J0CTATOYHOCTH KalMTala, KPEJAHTHBIM M
JCMO3UTHLIM PUCKAMH B OaHke.

Tema 5. Iloaxoabl M METO/BI YNPaBACHHS MPOLEHTHLIM H BaJIOTHBIM PHCKAMH, PHCKOM
JTMKBH/IHOCTH.
CmbiciaoBoii moayab 3. CucreMa pUCK-MeHEIKMEHTa B DaHKAaX.

Tema 6. Opranusauus u GyHKUHOHHPOBAHHE CHCTEMbI PHCK-MEHEKMEHTA B OaHKax.



6. CTPYKTYPA YUYEBHOM JIMCHMUITJIUHBI

Haspanue
CMBICJIOBBIX
MOJIYJICH U TeM

KoanuecTtro vacos

ouHas (popma oOyueHus

3aouHas popma odyueHus

Beero

B TOM YHCIIE

’l]

T
-

a6’

T [ cp?

Beero

B TOM HHCJIC

a'

el

-

1a6’

uia’ | CP°

/

2

3

4

5

6

7

8

9

10

11

12 113

MOJIVY.JIb

1. CHCTEMA PHCK-M

EHE/UKMEHTA B BAHKAX

Cwmbicaosoit Moayab 1. Cymnocers HaHKOBCKHX PHCKOB M HMX pe

JHPOBAHHE

Tewma 1. Cyunocts
OaHKOBCKHX
PHCKOB U HX
BH/IBI.

11

I~

(B9

15

0.5

0.5

Tema 2.
PerynupoBanue u
Ha/30p CO
CTOPOHBI
HEHTPAILHOIO
OaHka 3a ypoBHEM
OaHKOBCKHX
PHUCKOB.

11

(§9]

(59

0.5

14

Hmoeo no
CMBICI060MY
Mooy 1

22

4

4

14

30

28

CMBICIOBOH MO/1YJTH

2. Teoperuueckue u m
DAHKOBCKHMH

€T0/10JI0THYEeCKHE OCHOBBI YIIPABJICHU
pHUCKaMH

Tema 3. Ilponecc
yhpaBieHust
pUCKaMmH B
OaHkax.

-

13

2 |

2

8

16

1

14

Tema 4. IToaxosl
1 METO/IbI
VIIPaRIIeH s
PUCKOM
JIOCTATOYHOCTH
Kanurana,
KPEJAUTHBIM H
JIeNO3UTHBIM
puckamu B OaHke.

16

18

[§S]

(1]

14

Tema 5. IToaxoawi
U METO/Ibl
yIpaBieHHs
MPOLICHTHBIMH
BATHOTHBIM
PHCKAMH, PUCKOM
JIMKBUJHOCTH.

16

(RO

14

Hmoeo no
CMbICI060MY
Mooy 10 2

44

10

10

24

52

42




Haspanue KoanuectBo vacos
CMBbICIOBBIX o4YHas Gopma 00yueHHsi 3ao4yHas popma oOyueHHs
Moaysiel u TeM  |Beero (B ToM umcle Bceero |B Tom unciie
n' | o | na6® | ung® | CP a' | n? | na6® | uug' | CP
1 2 3 4 5 6 7 o] 9 | 10 11 12 13
CMmbic10B0oi Mojyib 3. CueTeMa PHCK-MEHEKMEHTA B DaHKax
Tema 6. | |
Oprauusanus u
OYERIHORMPOSAEE. | 11.g || g | 5 | .. 78 | 157 |05 05| - 14.7
€ CHCTEMbI PHCK-
MEHEJKMEHTa B
DaHKax.
Hmoco no
CMbIC060MY 1,8 | 2 2 - 7,8 15,7 | 0,5 | 0.5 - 14,7
Mooy.o 3
Bcezo no
CMBICI06bIM 778 | 16 | 16 - 458 | 96,7 6 6 - 84,7
MOOYAAM
Kamm 0,8 0,8 0,9 0,9
CPix
HK
K>3 2 2 2 2
Kammok 04 04 04 04
Konmpo.as 27 27 8 8
Beero wacos 108 | 16 | 16 - 30,2 | 458 108 6 6 - 11,3 | 84,7
[lpumeuanna: 1. 1 — nekumn: 2. n — npaktuueckue (ceMuHapckue) 3awatia: 3. nab — nabopatopible 3aHATHs; 4. MHA —

HHIMBUAYaNbHble 3anaHuA; 5. CP — camocToATe bHas padora.

7. TEMbI IPAKTUYECKHWUX 3AHSTUHN

KosmyectBo yacos 1

Oanka 3a ypoBHeM OaHKOBCKHX PHCKOB. [

Nori/nn Hazsanne templ ounan 3a04HasA
thopma thopma
o0yueHust | oOyvueHus
/ 2 3 4
CmbicaoBoi moayab 1. CymHocTs 6AHKOBCKHX PHCKOB M HX pPeryJiHpOBaHHe.
1 [Tema 1. CymnocTb OaHKOBCKMX PHCKOB M MX BH/IbI. 2 s
2 |Tema 2. PeryaupoBaHue ¥ HaA30p CO CTOPOHbI HEHTPATLHOIO 2 0.5

CumbicioBoi moayas 2. TeoperHdeckne M MeTO10J0IHUECKHE OCHOBBI YIIPABJICHHS
0AHKOBCKHMH PHCKAMH.

3 [Tema 3. ITpouecc yrnpaBieHHsi pUCKaMH B OaHKax. 2 |

4 [Tema 4. lloaxoabl ¥ METO/B! YIIPABIEHHS PHCKOM J0CTATOYHOCTH 4 )
KaruTana, KpeJHTHBIM M JICMO3HTHBIM pHCKaMH B DaHKke.

5 [Tema 5. IToaxoabl u METOAbI YNPABIEHHS MPOLEHTHLIM M 4 5
BaJIOTHBIM PHCKAMH. PUCKOM JIMKBHUIHOCTH.

Cwmbicii0Boi Moayiib 3. CHCTeMa pHCK-MEHEe/KMEHTA B GaHKAX.

6 [Tema 6. Opranusauna u GyHKIHOHHPOBAHHE CHCTEMbI PHCK- 2 0.5

MeHe/DKMeHTa B OaHKax.
BCEI'O 16 6




8. TEMbI JIABOPATOPHBIX 3AHSTHUH - ne [PEe/1y CMOTPEHBI

Ne Hazpanue templ Kosanuectso yacos
n/n ouHas popma 3aoyHas popma
/ 2 3 4

BCETO

9|. CAMOCTOSITEJBHASI PABOTA

OI'PAHUYEHHBIMH BO3MOKHOCTSIMHU 3/I0POBbSI H HHBAJIW/10B

Koauuectso uacos
ouHas 3a04Hast
Neni/ni Ha3Banue tembl dopma hopma
00yueHHus | 0Oy4eHwus
I 2 3 ] 4
Cwmbicii0Boii Moayan 1. CymHocTb $aHKOBCKHX PHCKOB M HX PeryJHPOBaHHE
1 [Tema 1. CymnocTb GaHKOBCKHX PHCKOB H HX BHJIbL 7 14
5 Tema 2. PeryaupoBanue 1 Ha30p €O CTOPOHBI IGHTPATLHOIO 7 14
OaHKa 3a ypoBHEM OAHKOBCKHX PHCKOB.
CwmbicaoBoit moayan 2. Teoperuueckue W MeTo10J10rHUECKHE OCHOBBI YHIpaBJieHUust
DAHKOBCKHMH PHCKAMH
3 [Tewma 3. Ilpouecc ynpasieHus puckamu B OaHkax. 8 14
4 Tema 4. [Toaxoabl 1 METO/1bI YIIPAB/EHHS PHCKOM J10CTATOUHOCTH 3 14
KaluTalla, KPeJIMTHLIM W JIEMO3HTHBIM PUCKaMHu B HaHke.
5 Tema 5. Iloaxoabl M MeTOibl yIpaBieHHs NPOHEHTHBIM H g 14
BAJIFOTHLIM PHCKAMH, PHCKOM JIHKBHIHOCTH.
Cmbici10B0i moayab 3. Cuerema pUCK-MeHE/KMEHTa B HDaHKax
6 Tema 6. Opl‘aHHBB[IHH H QYHKIIMOHHPOBAHHE CHCTEMbI PHCK- 73 17.7
MEHEKMeHTa B OaHKax.
BCEI'O 45,8 84,7
10. OBECIHEYEHHUE OBPA30OBATEJIBHOI'O NPOLECCA I8 JulI C

B xozne peair3alnn }"HCGHOITI JAHCHHINIMHBL HCTTOB3VIOTCS CJICAVIONIHUE JIOTOJHHUTE/IbHBIE METO/1bI

00yueH

M. TEKYUIEro KOHTPOJA YCHEBACMOCTH M IPOMEKYTOYHOMH

3aBUCUMOCTH OT X HH/IMBHAYAILHBIX 0COOCHHOCTEI:

1) JUTSL CIIENIBIX M CIa00BHISIIIMX

- JIEKIMH 0QOPMISIOTCS B BHJIE YIEKTPOHHOTO JIOKYMEHTA:
- IHCbMEHHbBIC 3a/1aHUs 0POPMISIOTCS YBEIHUYEHHBIM IIPH(PTOM HJIH 3aMEHSIOTCS YCTHBIM OTBETOM:

2)

JJIA TNIYXHUX H ciabocpInanmx:

- JICKUMH OQOPMIISIOTCS B BUIE IEKTPOHHOTO JI0KYMEHTA;
- NHCbMEHHbIC 3a/IaHUS BBITIOJIHAIOTCS Ha KOMITBIOTEPE B HCHMEHHOMH (opme:;
- IK3aMEH TNIPOBOJIMTCS B IHCBMEHHOH (hopMe Ha KOMMOBIOTEpPE: BO3MOKHO NpoBeIeHHE B hopme
TECTHPOBAHHS C MCIIOIL30BAHUEM JIMCTAHIIMOHHO# cucTembl Moodle:

3)

TS JTHIL € HAPY IHEHHAMH ONOPHO-ABHTATEILHOTO annapara:

- JICKIHH OQOPMIISIOTCS B BH/IE YICKTPOHHOTO IOKYMEHTA;

- [TACBMCHHBIC 3a/1aHUS 3aMEHSAIOTCSH YCTHBIM OTBETOM:

- OK3aMEH TNPOBOJAMTCA B YCTHOI opme.

[Ipu HeoOX0MMOCTH NpelycMaTpUBaeTes yBeIMUeHHe BPeMEHH IS [I0ATOTOBKH OTBETA.

Ipoue/ypa npoBeaenns 11pOMEKYTOUHOMH ATTECTAIHH JUTS 00YUaIOIIHXCS YCTAHABIHBACTCS ¢ VHETOM
UX HHIMBHYllbHBIX IICHXO(H3HUECKMX ocobenHocTeil. [TpoMekyTOUnas aTTecTalus MOKET POBOANTHCS B

arrecTalMu  OOy4YaIOUIMXCs B



HECKOJIbKO ITaros,

Ilpu  nposesennu mpoueaypsl  oucHuBaHMS pe3yJbTatoB  00yueHHs  MpeiycMaTpHBaeTcs
HCHOIL30BAHHE  TCXHUYECKHX CPEJICTB. HEOOXOAMMBIX B CBS3H € HHIMBHIYATLHBIMH OCOOEHHOCTSMH
00YHAIOUMXCA. ITH CPE/ICTBA MOIYT ObITh NPEA0CTABICHbI YHUBEPCHUTETOM, HIIH MOTYT HCHOJL30BATHCS
COOCTBEHHBIC TEXHHYECKHE CPE/ICTBA.

l’lpose,-‘wnne MPOHEIAY Pl OLICHHBAHHSA pe3viabTaroB 06_\'1!CHI!H JAOITYCKAeTCss ¢ HCIOJIb30BAHHUEM
JMCTAHIMOHHBIX 00pa30BaTe/IbHBIX TEXHOIOIHil.

ObecneunBaeres 10CTYN K MHPOPMALMOHHBIM | Onbmorpaduuecknm pecypeam B cetn Mutepuer
UL Kak10r0 obyHatoerocs B GopMax, aJanTHPOBAHHBIX K OFPAHHYCHHUSM MX 3/10pOBbS MU BOCHPHATHS
HHpOpMaIHH:

1) JUISE CIIENBIX K C1a00BHIALIHX:

- B IIEYATHOH (hopmMe yBeTHICHHBIM PHPTOM:

- B (hopMe ICKTPOHHOTO T0KYMEHTA.

2) JUIS TIIYXHX M C1aboCIblanmx:

- B IIeYaTHO# opme;

- B (hopMe IEKTPOHHOTO JIOKYMEHTA.

3) 15 00YHAIOIIHUXCS ¢ HAPYLICHUSMHU OIIOPHO-/IBUTATEILHOIO aNnapara;

- B [1eyaTHoi hopme:

- B (hopMe J1eKTPOHHOTO TOKYMEHTA.

11. AHAWBU/Y AJIBHBIE 3AJIAHUS

Bonpocer aas Tekymero moayabuoro kontpoas (TMK)
1. CymHocTh GaHKOBCKHX PHCKOB.
2.®aKTopbl BO3HHKHOBEHHs OAHKOBCKHX PHCKOB.
3. Knacendukaiins 6aHKOBCKHX PHCKOB.
4. IKOHOMHYECKHE HOPMATHBBI JICATEILHOCTH OAHKOB M JIMMHTBI KaK HHCTPYMEHTBI peryaupoBaHusi
OaHKOBCKHUX PHCKOB.
5.Mexanu3sm pacueTa IKOHOMHUECKHX HOPMATHBOB M JIHMHTOB OTKPBITOI BAMIOTHOMN TO3HIMH.
6.Kontpoab co  croponbl ueHTpanbHOro GaHka 3a COOMOACHHEM OaHKAMH  HKOHOMHUECKHX
HOPMaTHBOB U JIMMHUTOB OTKPLITOH BAJIOTHOH MO3HIIHH.
7.IMonsitue ynpapienus pucKaMH U IOIMTHKH YIIPaBIEHHs PUCKAMH B GaHKe.
8.0cHOBHbIE YTAlb TPOLIECCA YIIPABICHNS PHCKAMH B OaHKaXx.
9.IMoaxoant u MeToabI OLCHNBaHNA GAHKOBCKMX PHCKOB.
10.¥Ynpasiienne pucKoM A0CTATOYHOCTH KaruTalia.
11.¥Ynpapnenne KpeaUTHBIM PHCKOM.
12.VnpasiieHne 1eno3HTHBIM PHCKOM.
13.VpasieHne NpoLeHTHBIM PHCKOM.
14.Vnpasiienne BaTIOTHBIM PHCKOM.
15.YupasieHue pucKOM JIMKBHIHOCTH.
16.0cHOBHBIE IPHHIMIIBI TOCTPOCHHS KOMILIEKCHOH CHCTEMbI PHCK-MEHE/KMEHTA B OAHKAX.
17.0611as cTpyKTypa CHCTEMbI PHCK- MEHEKMEHTa B OaHKax.
1 8.0 prannsanuontoe U QyHKIHMOHAILHOE OOECedeHne CHCTEMBI PHCK- MEHEDKMEHTa B DaHKax.
19.Meronuyeckoe obecriedeHne CHCTEMBI PHCK-MEHE/KMEHTa B OaHKax.
20. KOMMOHEHTBI CHCTEMbl PUCK-MEHEKMEHTA OTHOCHTEIBHO YIIPABICHHS OT/AeIbHBIMH BHIAMH
PHCKOB B DaHKax.

Bonpocsl k koHTpoLHOI padore (ATIP)
1.Cucrema ynpasieHus pUCKaMH (PHCK-MEHEUKMEHTA).
2.Crpaterus ynpasjieHusi U KOHTPOJISl PHCKOR.
3.Metoz0/10r#s W HpoLE/Y Phl OLIEHKH PHCKOB
4 Knacendukauus oCHOBHBIX 6aHKOBCKHX PHCKOB.



5.HopmartupHas 6a3a pucKk-MeHe kMeHTA.

6.CoBpeMEHHbIE TEHICHIMN PA3BUTHS PHCK-MEHEKMEHTA B GAHKOBCKOI chepe.

7.HeoBXx0AMMOCTb 1 METO Il MUHHMH3AIIN GAHKOBCKHX PHCKOB.

8.0cHOBHBIE MPHHIMITBI DAHKOBCKOTO PHCK-MEHE KMEHTA.,

9.0xapakTepu3yiiTe OCHOBHBIC HOPMATHBHBIC AKTBI. PEIrYJIMPYIONINE CHCTEMBl YIpaBICHHsS PHCKAMH B
KOMMepuecKkom Oanke.

10.CtpyKkTypa noapasaesieHus pHCK-MeHe UKMEHTA.

I'1.BsanmosieficTBue  CTPYKTYPHBIX 10pas/iescHuii KOMMEpHECKOro OaHka B [pouecce YIPaBICHHS
OAHKOBCKHMH PHCKAMH.

12.0pranusannonnbie 0CHOBBI GAHKOBCKOIO PHCK-MEHEKMEHTA.

13.Crpykrypa ynpasiesns QHHAHCOBBIMH PHCKAMH B KOMMepUYeCcKHX OaHKax.

14. BsaumojeicTBie CTPYKTYPHBIX N0Jpa3iesieHHii KOMMepueckoro OaHka B [pollecce YIpaBieHUs
OaHKOBCKHMH PHCKAMH.

15.0cHOBHBIE METOIbI OLEHKH W YIIPABJICHHS GAHKOBCKHMH PHCKAMH.

16.  Poib cOBpeMeHHBIX TeXHOIOTHI B MOBbIICHHE YPPEKTHBHOCTH PHCK-MEHEKMEHTA B GaHKOBCKOI
cepe.

17.Crpaternueckoe mIaHHPOBAHHE KaK HHCTPYMEHT PHCK-MEHEKMEHTA.

18.0OxapakTepu3syiite METOIbI OLIEHKH M YIIPABICHHS DAHKOBCKHMH PHCKAaMH,

19.Pe3eps Ha BO3MOKHbBIC NOTEPH 110 CCYIAM H €10 POJib B YIIPABICHHE KPEAHTHBIM PHCKOM.
20.CoBpemenHbIe TEXHOIOTHH H UX POJIb B MOBBIIEHHH HPPEKTUBHOCTH PHCK-MEHEDKMEHTA B GAHKOBCKOI
chepe.

12.  OHEHOYHBIE CPEACTBA IS TEKYIUEI'O KOHTPOJISI 3HAHUM
OBYYAIOUIUXCS U IPOMEXKYTOYHOM ATTECTALIUU
OueHounble cpejicTBa JACTATH3HPYIOTCS 110 BHAAM padoT B OLEHOYHbIX MaTepHaliax 1o y4eOHOi
JMCLMIUIHHE, KOTOPBIC YTBEPIK/1AI0TCS Ha 3ace1annu Kadeapsl.
Cucrema oueHuBanus 10 yueGHOI NCIHIIIMHE, H3yYaeMoii B 04HOi Gopme o0yyeHus™

Dopma KOHTPOJIsI MakcHMa/ibHOE KOJIHYeCTBO HAJLI0B
3a oany pabory Beero

Texymmii konTpos:

- cobecestoBanune (TeMbl 1-6) 2 2

- Pa3HOYPOBHEBBIC 3a/1a4M H 3a/1aHus (Tembl 1-6) 3 1

- KOHTpoJibHas padota (TMK 1) 3 3

- Kourposbnas padora (TMK 2) 3 3

- KoHTpoJbHas pabora (TMK 3) 4 4
IIpomeskyTounas arrecranms IKzamen 60

Hroro 3a cemectp 100

* B COOTBETCTBUM C NTBCPWKIACHHBIMH OLCHOYHBLIMH MarepHaliaMHu no }"lleﬁ HOM JAUCIIHIINIHHE

Cucrema oneHuBanms 1o yueGHOI JIMCIHUIINHE, H3YyyaeMoil B 3a04H0il Gopme oOyueHus*

.| ®opma KOHTpOIs Makcumaibhoe KoJH4ecTBO Ha/10B
3a oany padory Beero

Texyumii KOHTPOIIb:

- cobecenoBanue (tembl 1-6) 2 12

- AIIP 18 18

- KoHTpoJbHas padbora (TMK 1) 3 3

- KOHTposibHas padora (TMK 2) 3 3

- KoHTposbHas pabora (TMK 3) 4 4
IIpomexkyTounas arrecranms Ixzamen 6()
Hroro 3a cemecrp 100

* B COOTBETCTBHH ¢ YTBCPIKACHHBIMH OLUCHOYHBIMHW MaTepHalaMmu no }-'LIBGHOFI AUCIHIHUTLIHHE



Bonpocer 015t hoocomosku K Ix3aveny:
1. CymHocTh GaHKOBCKMX PHCKOB H HX BHJIbI.

- DKOHOMHUECKHE HOPMATUBBI JIESTEIBHOCTH GAHKOB H THMHTB OTKPBITOH BaIOTHOI MO3MIIHH, MX COCTAB.
3. Kontposib co cTopossl banka Poccuu 3a coGonenneM GanKaMi SKOHOMHUCCKHX HOPMATHBOB M JTHMHTOB
OTKPBITOH BATIOTHOM IO3HIIHH.

4. Mexanu3Mm pacyera YKOHOMHYECKHX HOPMATHBOB JCATEILHOCTH OAHKOB H JTMMHTOB OTKPBITON BaIOTHOI
MO3UIIHH.

5. Monutika GaHka 1o yrnpaBieHHIO pHCKAMH.

6. Llenb, cTpareruy u noAX0/1bl K YHPaBIeHHIO PUCKAMHU B HaHKe.

7. locnenoBate1bHOCTD 1Ipoliecca ynpasieHnst GaHKOBCKUMHU PHCKAMH ¥ €10 OCHOBHBIC JTallbl.

8. AHa/IM3 pUCKa KaK HTarl Mpolecca yIpasIeHHs PHCKaMH.

9. MeTo/1b1 O11eHKH GAHKOBCKHX PHCKOB.

10. YcraHoBnenwe KOHTpOS HAA PHCKaMH Kak ITan  rpolecca YIPaBICHHA PHCKAMH, CrocoObI
YCTAHOBIICHUS KOHTPOJISt HAJl PUCKAMH.

I'1. MOHUTOPHHI PUCKOB KaK Tall Npolecca yipasieHs PHCKAMI.

12. TTonsiTie KOHTPOLTHHIA GAHKOBCKMX PHCKOB.

13. Llesb 1 METO/1BI YIIPABICHHS PHCKOM I0CTATOMHOCTH KAlUTala B Oanke.

14. Merozabl nononnenns kanuraza 6anka 3a cyeT BHYTPEHHHX HCTOUHHKOB, 32 CUET BHELIHUX HCTOMHHKOB.
15, TonsTie AMBHCHIHOI NMOANTHKH GaHKa H ee THIIbL.

16. Lenu u MeTO/IbI yNIPABIICHHS KPEJHTHBIM PHCKOM B OaHKe.

I7. Metozpl ynpasienust KpeAHTHBIM PHCKOM HA YPOBHE OT/EIBHOTO KPEANTA. HA VPOBHE KPEAHTHOrO
noptdens dGanka.

18. IloHsTHE KPeIHTHOMN MOJIMTHKH U €€ THITDL.

19. Llestb 1 METO/1bI YTIPABIICHHS ICTIO3HTHBIM PHCKOM B GaHKe.

20. e u MeTOMIbI YIIPABICHHS POLEHTHBIM PHCKOM B GanKe.

21.  COanaucupoBaHHblii W HecOATAHCHPOBAHHBIN MOAXOAbI K
o0s3aTenbeTB DaHka.

22. Yupasnenue ranom.

23. Yupasienue jopatmeii.

24. lenw ¥ MeTO/IBI yNIPaBACHHS BATIOTHOMN NO3MIMeli GanKa.

25. Ilenu ¥ 3a1a4m yIpaBIeHUs THKBHAHOCTBIO GaHKa.

26. MeTo1bl OueHHBaHHSA I0TPeOHOCTH GAHKA B THKBHIHBIX CPEICTBAX.

27. Metobl yipasieHus THKBHIHOCTRLIO GaHKa.

28. [lonsiTHe cHCTeMBbI PHCK-MeHEIKMEHTa GaHKa, ee HAIPABICHHOCTD U CTPYKTYpa.

2

YHPAaBIICHHK) CPOKaMH aKTHBOB H

29. OcHOBHbIC NPUHUMIBL OCTPOCHHS KOMILIEKCHOH CHCTeMbl PHCK-MEHE/KMEHTA B OGaHKaX.
Pacnipenienenne noanomounii. n3dexanune KOH(GIMKTA HHTEPECOB.
30. BHyTpeHHHI KOHTPOIIb M BHEUIHHI KOHTPO/Ib 32 PHCKAMH B GaHKe.
31. @yuKIHMOHAIBHAS CTPYKTYpPa CHCTEMbI PHCK-MEHEDKMEHTA B OaHKe.
32 OpranusainoHHas CTpyKTypa CHCTEMb] PHCK-MEHEKMEHTA B OaHKe.
33. Metoamnueckoe obecrieueHne CHCTEMbI PHCK-MEHEKMEHTA B GaHKax.
34. KOMIOHEHTBI CHCTEMbI PUCK-MEHEIKMEHTA OTHOCHTEIIBHO OT/1e IbHbIX BHIOB PHCKOB B DaHKax.
13. PACIIPE/IEJIEHHE BAJIJIOB, KOTOPBIE MOJIYYAIOT OBYYAIOIIUECS
- s
MarcnmaiabHoe KoIm4ecTBo 6217108 32 TeKymmii _
Makcumaibhasi cymma 0a/L10B
KOHTPOJIb H CAMOCTOSITEILHYIO paboTy
CMbIcsi0BOH . o | CMBICIOBO} . Bee BHb1
, CMmbicii0BOR Moayab 2 e 7 Texkymmii | | .
MOoavib 1 | " MOYJIb 2 i JK3amen yueOHOM
2 : KOHTDPO.Tb
13 18 ) JeATEIbHOCTH
T1 12 3 | T4 TS 16 |
40 60 100
6 7 6 6 6 9 | |




Ouenku mo pe3yabTaram I'I].')OMC)K}"TOHHO?I dTTCCTALIHA  BBICTABJISAIOTCS B COOTBETCTBHM CO
CJICIYIOUMUMH KPHTEPHUSIMH

Cymwma G6anios 3a Bee | [To rocyapersennoiimkane Onpenenenne
BH/1bI YYEOHOH
JICSATE/IbHOCTH
90-100 5 «ornuunO» OTJIMYHOE BLINOJIHEHHE ¢ HE3HAUYNUTEIIbHbIM

KOJIHYECTBOM HETOYHOCTEH

75-89 4 «xoporo» B LICJIOM TPABHIILHO BbINOJIHEHHAs paboTa ¢
HE3HAYMTEIILHBIM KOJIMUYECTBOM OHINO0K

60-74 3 «YJ0BIETBOPUTEIILHON YAOBIETBOPUTEIBHO —
HEIJIOXO0. HO CO 3HAYMTE/IbHbIMKOJIHUECTBOM
HEIOCTATKOB
menee 60 2 «HeY10BJIETBOPUTEILHON VJIOBJICTBOPHTEIBHOE BBIMOJHEHHE CO

3HAYHTC/ILHBIM KOJIHHECTBOM HEJIOCTATKORB

14. PEKOMEHAYEMAS JIMTEPATYPA

OcHoBHas iuTepartypa:
I. Mankun, A. C. DkoHomuueckMe M (HHAHCOBbIE pHCKH. OleHKa. yhpasieHue, noprdens

uuBectHunii / A. C. llankun, B. A. lankun, — 12- 31, — Mocksa : Jlamkos u K, 2023, — 538 ¢. —
ISBN 978-5-394-05412-9. — Texkcr : snexkrpounsiii // 1ludposoii o6pasosaresbHbiii pecype IPR SMART :
[caiit]. — URL: https://www.iprbookshop.ru/136565.html (1ata oGpamenus: 20.01.2025). — Pewcnn

JIOCTYNa: /118 aBTOPH3UP. N0JIb30BaTeNei.

2. Ynpasienue OaHKOBCKHMH pHekamy @ yueGnuk / E. B. Bepewuas. C. B. 3enuenko, M. B.
Cepourran, O. B. bepexnas. — Mocksa : [lamkos 1 K, 2020. — 180 ¢. — ISBN 978-5-394-03808-2. —
Texer @ onexrponnwii // Ilugposoii obpasosatensubii pecype IPR SMART : [caiit]. — URL:
https://www.iprbookshop.ru/107829.html  (1ata obpamenus: 20.01.2025). — Pesxum aoctyna: s
ABTOPH3HUP. 110J1b30BATE/ICH.

JlononuTebHAS IMTEPATYPA:
1. Duumkionenns gpunancororo puck-menemimenta / B. E. Bapbaymos, M. A. Poros. J1. ®. Hlykumn

[# 2p.] : non penaxumeii A. A. JloGanosa. A. B. UyrynoBa. — 4-¢ u31. — Mocksa : AjibIuHa [Tabmuinep,
2024. — 932 c¢. — ISBN 978-5-9614-0824-9. — Tekct : 21eKTPOHHbI // [lndposoii obpazoBaTebHblii
pecypc IPR SMART : [caiit]. — URL: https:/www.iprbookshop.ru/142488 html (zara oOpateHus:

20.01.2025). — Pexcum goctyna: juis aBTOPH3HP. TI0/Ib30BaTEIeH.

2. baHKOBCKHIT MEHEUKMEHT : y4eOHHK /1Sl CTYAEHTOB BY30B. 00YUAIOLUXCA 110 HKOHOMHYECCKHM
cnewnaneHoctsim / B, WM. AGpamos, A. @. bapukaesa. E. M. Ky3neuosa [u ap.] . nox penaxkiwmeit H. /1.
OpuaBuin. — 6-¢ u31. — Mocksa : IOHUTU-JIAHA, 2023. — 336 ¢. — ISBN 978-5-238-03501-7. —
Teker @ onexrponnbit // Ilngposoii obpasosatembubiii pecype IPR SMART : [caiit]. — URL:
https://www.iprbookshop.ru/141518.html (nara obpamenus: 20.01.2025). — Pesxum aocryna: s
aBTOPHU3HP. M0JIb30BaTENEH.

3. Puck-menekment : yuebroe nocodue / C. C. Fabaynun. B. A. Konenosa. M. B. I"aBpustok [u
ap.] : mox penaxiwmeii JI. I1. Jlamkosa, — 2-e u3a. — Mocksa : Jlamkos 1 K. 2022, — 322 ¢. — ISBN 978-
5-394-04822-7. — Teker : snexrpounsiit // Lndposoii o6pazosarenbhbiii pecype IPR SMART : [caiit]. —
URL: https://www.iprbookshop.ru/120758.himl (1ara o6pamenus: 20.01.2025). — Pesxuwm J0CTYMa: J1Is
aBTOPH3HP. M0JIL30BATENECH.

3. Powmna, 10. B. Yipasieune GaHKOBCKHMH M KPEANTHBIMH puckamu : yyebHoe nocodue / 10. B.
Pounina. — Cumdeponons : Vuusepeurer sxomomuks u ynpasienns. 2022, — 65 ¢. — Teker
dnekTponnbiit /1 llugposoii  obpasosatenbhbiii  pecype  IPR - SMART : [caiit]. — URL:




https://www.iprbookshop.ru/124419.htm| (ata oGpatienus: 20.01.2025). — Pexkum goctyna: /s
ABTOPH3HP. 110J1b30BATEICH.

Y4eOHo-veToHYecKHe H3TaHNs:

l. ['pruuak, E. B. Cucrema puck-MeHeKMeHTa B GaHKax [Texer|: cpenctBa amarHocTHKH
3HAHWH CTYAEHTOB HamnpasjieHus 10Arotoskn 38.03.01 «IkoHOMUKA» [Tpopuabr «bankosckoe aeno»
OYHOH M 3a04HOH (popm obyuenns. — Jlonenk : [JlonHYIT]. 2025 . — VueGHO-METOIHYECKHH KOMILTCKE
JMCLHITTHHBI.

2 ['punak, E. B. Cucrema puck-menepkMenTa B 6aHkax [Texet]: MeToMUECKHE YKa3aHUs 115
TIPOBCICHHA  NIPAKTHYCCKUX M CEMHHAPCKHX  3aHATHH 118 CTYJCHTOB HANpaBleHHs MOATOTOBKH
38.03.01"DkoHomuka". npoduis "Bankosckoe aei0". — JloHenk : [[lonHYST]. 2025 . — VwuebHo-
METOHYECKHI KOMIUICKC IMCIMILINHDI.

3. ['puuak, E. B. Cucrema puck-meneukmenta B 6ankax [TeKcT|: KOHCNEKT JTeKiuii no Kypcey.
— Jlonenk : [JlonHYIT]. 2025 . — YueOHO-MeTOMUCCKHIT KOMIJIEKC JIMCIMILIHHBI.

15. HHOPOPMAIIMOHHBIE PECYPChbI

I.ATomarisupoBainas OGubauoreunas undopmauuonnas cucrema Unilib UC : Bepens 2.110 /
Hayunasi GuGinotexa JloHeNKOro HAMOHATLHOTO YHHBEPCHTETA YKOHOMHKH M TOProBIM MMeHH Muxania
Tyran-bapanosckoro. — [[onetik. 2021-]. — Teker : 21eKTPOHHbI.

2.DnekTponnbiii  Katajor Hayunoil Oubamoreku JIOHEHKOr0 HAUMOHATBLHOIO YHHBEPCHTETA
OKOHOMHMKH W ToproBiu um. Muxauna Tyrau-bapanosckoro. — Jlowenx : HB JIOHHYODT. 1999- . —
URL:http://catalog.donnuet.ru. — Teket : 21eKTpOHHBIi.

3.ABTOMaTH3MPOBAHHAS HHTErpUpoBaHHas GubiuoTeuHas cicrema (AUBC) « Merallpo». — Mocksa :
000 «/lara Ixenpecer, 2024 . — TekeT : 31EKTPOHHBIIA.

4.IPR SMART : Becb konrent IbC Ipr books : undposoii o6pasosatenssiii pecype / 000 «Aii [Tn
Op Meanay. — Caparos : Aii [1u Dp Meaua, 2007 —. — U RL:http://www.iprbookshop.ru. — Pexum joctyna:
U1 aBTOPU3HPOBAHHBIX 10Ib30BaTeIeH. — Teker. Ayno. M3o00pakenus : 21eKTpoHHbIE.

5.Jlaub @ anexktponnas-Oubanoreunas cucrema. — Caukrt-IletepGypr : Jlaus, cop. 2011-2025. -
URL:https://e.lanbook.com/ — Peskum jocTyna: juis aBTOPM3MPOBAHHBIX [OJb30BaTeeil. — Teker
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Venoeus npusieyeHis Yposens
(1o OCHOBHOMY MeCTy oOpazosaHus,
paboThl, HA YCIOBHAX HauMeHOBaHHe
BHYTPEHHEro/ BHEIIHET o CHEUHATBHOCTH,
COBMECTHTENLCTBAIHA | JlO/KHOCTDL, yueHas|  HanpasicHus CaeneHus 0 10NOJTHHTEILHOM
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3BAHME - A0UEHT  |KaHauzata vayk KJlnpenoaasanus B 06pazoBaTeibHbIX
Ne 071517 VUPEAKIEHUAX BbICILETD

00Opa3oBaHNA: HOPMATHBHO-
PaBOBOC. MCHXO0/0I0-
Me1arorHieckoe H MeToanyeckoe
conpoBokaeHner, 24 vaca, PI'bOY
BO «/lonckoii rocy napcTBeHHblii
TeXHUUYECKHIT YHUBEPCHTET. I,
Poctos-na-Jlony (08-10.09.2022 r.).
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facnexTbl paspaboTKH W peain3alim
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110 HANPABACHUAM MOATOTOBKH
DKOHOMUKA W yrIpaBieHnen, 36
gacos, PI'BOY BO «JloHckoii
rOCY1apCTBEHHbII TEXHIYECKHIT
YHHUBEpCHTET, 1. PoctoB-Ha-/loHy
(08-10.09.2023 r.).
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OPraHi3aLHgx BbICILErO
00pa3oBaHms (JUIS NEAarorHyeckmux
padboTHuKoBy, |8 uacos, PILAQY
BO «TiomeHckuii
rOCY1apCTREHHbII Y HIBEPCHTET,
r. Tromens (25-30.11.2024 r.).
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[Lnanupyemble pesynbtarsl 00yYeHHs M0 YUeOHOI ANCIHUIIHHE:

3HATB: KraccH(pUKauMio OaHKOBCKHX PHCKOB: MPHYMHLI BO3HHKHOBEHHS OT/ACABHBIX BHIOB
BHYTPCHHHX W BHCIIHHX PHUCKOB. (DMHAHCOBBLIX H (DYHKIMOHATILHBIX PHCKOB; CHCTEMY YKOHOMHUYECKHX
HOPMAaTHBOB H JHMHTOB. yCTaHOBJICHHBIX bankoM Poccuu: cojepikanne OCHOBHBIX 3TaroB npouecca
YNPABICHUA pUCKaMH B DaHKax: cTpaTterui. 0CODEHHOCTH M cepy NPHUMEHEeHHs MEeTOI0B YIIpaBJIeHHUs
PHCKOM JIOCTATOYHOCTH KaruTala. KPEAHTHBIM PHCKOM. JCMO3UTHLIM PUCKOM, IPOLEHTHBIM PHCKOM.
BATIOTHLIM PUCKOM, PHCKOM JIHKBHHOCTH: [IPHHLMIIBI TOCTPOCHHS CHCTEMBI PHCK-MEHEUKMEHTa B
OaHkax: (YyHKUMOHAIBHYK) H OPraHH3alMOHHYIO CTPYKTYPY. METOMHUYECKOE O0ecIeueHHe CHCTeMB
pPUCK-MEHE/UKMEHTa B DaHKax:

ymeThb: (pOPMHPOBATL H OGOCHOBBIBATL ONTHMAILHYIO TIOTHTHKY YIIPABJICHHS puckamu Oanka:
PALMOHATBHO OpraHu30BbLIBATL NPOLECC YIPABJICHHS pUCKaMH B OaHKe: OLCHHUBATh YPOBEHb PHCKA.
BBISIBJIATL KPDHTHYECKHE W KaTacTpouueckne pucku: 000CHOBAHHO NPUMEHSATb METObl NOMOJIHEeH s
KarmuTana OaHKa M3 BHYTPEHHMX W BHEIIHUX MCTOYHMKOB: (DOPMHPOBATHL KAueCTBEHHbIi KPEAHTHBIH
noprdesb Ganka, HCHOMb3YS METO/AbI YIIPABICHHS KPEAUTHBIM PHCKOM; 00ECIeUHBATh CTAGHIBHOCTE
ACNO3NTHOMH Oa3bl GaHKa, MCMONbL3Ys METOAbl YIpPaBieHHs ACHO3HTHBIM PHUCKOM: OBOCHOBAHHO
IIPUMEHATH MCTO/IbI VIIPABICHHS POLUEHTHBIM W BATIOTHBIM PHCKAMH, PHCKOM JIMKBHAHOCTH C 1EbIO
obecrieyeHns  ONTUMAIBHOIO  COOTHOIICHHS  «PUCK-NIPHOBLILHOCTL — OaHKa»:  0BOCHOBBIBATH
YUPABJICHYCCKHE PCUICHHS 110 COBCPLICHCTBOBAHUIO NPHHIMUIIOB MMOCTPOCHUS M CTPYKTYPbl CHCTEMbI
pHCK-MeHeKMeHTa B DaHke

BJAI€Th:  HABbIKAMH  MPOBEJCHHUS  KPUTHYECKOrO  aHaiu3a  JOCTYIHBIX  MCTOUHHKOB
HH(OPMALIMK; HABBIKAMH B OOJIACTH BbIABJICHHUS, aHAIM3a H OLEHKH GAHKOBCKUX PHCKOB, pa3paboTku
CTpaTeruu JICHCTBHH M  BAapHAHTOB pelICHHH B 001aCTH PHCK-MEHEDKMEHTa, O0ecreuenus
B3aMMOJICHCTBHS MEXILY 110pa3ieleHiaMu 0aHKa ¢ Leablo (POPMUPOBAHUS ONTHMAILHOTO nopTdes
OaHKa, MUHUMH3AIHH PHCKOB W pa3pelenus NpodIeMHbIX CHTYalUii B GaHKe.

Komnietenmu BLIITYCKHHKOB H HHJIMKATOPBI HX JTOCTHKEHHUS
Koo u naumenoeanue unouamopa OoCmunce s
KoMnemenyuu

Koo u naumenoeanue komnemenyuu

[1K-3. CnocoGen niaanuposats,
NPOrHO3HPOBaTh H (POPMHPOBATHL
|CTPYKTYPY ONTHMAILHOIO
noprdes Ganka

WJIK-Tnis Beisgiasier 1 aHaJIM3UPYET PUCKH., CIIOCOOHBIE 0Ka3aTh
BJIMSIHUE HA JIOXO/IHOCTh onepatuii baHka

[IK-5. CriocoGen ocyluecTBasTh
YIPABJIEHHE PUCKOM JTHKBHIAHOCTH
OaHka, NPOLEHTHLIM H BATIOTHbBIM
pUCKamH

WJIK-21ik-s TIpou3BoauT pacueT JIMMHTOB OTKPBITBIX BATFOTHBIX
MO3HLHH OaHKa ¢ y4eTOM KOHBIOHKTYPbl (DHHAHCOBOTO PhIHKA,
MPOUEHTHBIX M BAJIIOTHBIX PHCKOB

HUJIK-31k-s Cobupaet, obGpabarsiBaer n anaauzupyet HHOOPMALHIO
(pHHAHCOBBIX PLIHKOB, HEOOXOUMYIO LI HOPMUPOBAHHS
BTHOTHOH MOJIWTHKK OaHka

WUJIK-41ik-s PaspabareiBaet npeioskenus s GopMHPOBaHUS
CTpaTerui ¥ NOJMTHKH KPEJMTHOMH Oprauu3aiiy B 00/1acTy
VIIPaBIJICHHS! [IPOLECHTHBIM PHCKOM

[TK-6. Criocoben ynpasists
KPEJMTHBIMH PHCKaMH 1opTdesis
KPCAMTHBIX T1POJLYKTOB /1S
KOPHNOpaTuBHLIX KIHEHTOR

MJIK-111k-6 AHANM3MPYET U OLLEHUBAET YPOBEHb PHCKa MopThes
KPEJMTOB M OT/IE/ILHBIX €10 CerMEHTOR

NJIK-21k-6 Opranusyer paboTy 1o B3auMoIeicTBHIO ¢
[0/pasie/IeHHAMH OaHKa B 11eJ1X MHHUMH3ALUM KPEJAHTHBIX




Koo u HAUMEHOBANUEC KOMNCMEH UL Koo u HAUMECHOGAHUE zmdm\'wnopa docmuxcenus
Komnremenyuu

PHCKOB
WJIK-311k.6 TIpimensieT METoIbI IPOrHo3MpoBaHHs.
[JIAHHPOBAHHS, AHATTH3A M OLIEHKH KPEIMTHBLIX PHCKOB

HanmenoBanne cMbICTIOBBIX MOy 1€l M TeM y4eGHOIN AMCHHITHHDL:

Cwmbic1oBoi MOayb 1. CymHoOCTh GAHKOBCKHMX PHCKOB M ux peryiauposanue. Tema 1. Cymnocts
OAaHKOBCKMX PHCKOB i MX BHbL Tema 2. Peryamposanue u HAI30p CO CTOPOHBI LEHTPAILHOrO OaHka
3a ypoBHeM DaHKOBCKHX PHCKOB.

CmeicioBoit  momyinbs 2. TeoperHueckHe W METOMOJOMHYECKHE  OCHOBBI YIIPaBICHUS
OankoBckumn puckamu. Tema 3. [Tpouece yrpasinenns pruckamu B 6ankax. Tema 4. [104X01b! METO/1bI
YHPABJICHHS PUCKOM JIOCTATOYHOCTH KallMTalld, KPEJAHTHBIM M 1€MIO3WTHBIM pHCKaMu B Oanke. Tema 5.
[Toxozer u METOIBI YIIPaBICHHS IPOLEHTHBIM H BATIOTHBIM PHCKAMH, PHCKOM JTHKBHIHOCTH.

CwmbicioBoit mMozynb 3. Cuctema puck-MeHeKMeHTa B Oankax. Tema 6. Opranuszauus u
(byHKUMOHMPOBaAHHE CHCTEMBI PHCK-MEHEKMEHTa B OaHKaXx.

Dopma NPOMEKY TOUHOH ATTECTALMN: HK3aMeH
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3asestyrouumii kadeapoit GaHKoBCKOTo Jieia
Ionosa M.B.. 10KT0Op 9KOHOMHUYECKHX HAYK, JOLEHT
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