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1. lean u 3aa4u AUCHUIITHHBI

[lenas Kypca — MpeaoCTaBUTh CTyJIEHTaM MH(GOPMAIIMIO O KJIIOYEBBIX TEMax B
chepe KoMMEpuecKoro OaHKHHTA, BKIIIOYAsl BIMSHHUE ILEHTPAIbHBIX OAHKOB U
perynupoBanre. OCHOBHBIMU TeMaMu OyAYyT BOMIPOCHI O CO3JaHUM CTOMMOCTH,
1IEHOOOpa30BaHUs M YNPABICHUS PUCKaMH, YAENss 0co00e BHHUMaHUE pPHUCKaM
ALM. Ilenp coctouT B TOM, 4YTOOBI MPEIOCTABUTH CTYACHTaAaM OCHOBY JIJIsi
MOHMMAHUSI MCTOYHUKOB JOXOJOB M YA3BHUMOCTH KOMMEpPUYECKHX OaHKOB B
KaueCTBE OCHOBBI JUIsl MPUHATUS pelieHUuH B Oyayiiedl paboTe B YCIOBHUAX
HKOHOMHUYECKUX U (PUHAHCOBBIX MOTPSCEHUN.

2. [lnanupyemble pe3yabTaThl 00y4eHHUs

Pe3ynpTaToM OCBOEHHS OCHOBHOW MPOQECCHOHATILHON 00pa30BaTeIbHOM
MpOTrpaMMbl  ABJISIETCS OBJIAJICHUE CTYJEHTAaMH HAy4YHO-HUCCIIEIOBATEIIbCKUM,
MPOEKTHO-PKOHOMHUYECKUM, aHATUTUUYECKUM, OPTaHU3AIIMOHHO-YITPABICHUECKUM

BUJIaMA TIPOPECCHOHAIBHON JCATEIHHOCTH, B TOM YHCIIC OOIICKYJIBTYPHBIMH,
obrienpodeccHoHaTFHEIMUA U TIPO(PECCHOHATBHBIMU KOMIIETEHIIUSMHU.
B pesynbrare 0CBOCHUSI TUCIUTLITAHBI BHITYCKHHUK JTOJDKEH:

3HATHh YCTPOMCTBO [EATEIHBHOCTH KOMMEPUYECKOTO OaHKa; KaHajbl BIIMSHUE
[EHTPAIbHBIX 0AHKOB Ha JESTEIHLHOCTh KOMMEPUECKUX OAaHKOB, MOPSIOK pacuéra
00s3aTEIbHBIX HOPMATHBOB OAHKOB;, TPHUHIMIBI YIPABICHUS AaKTUBAMHU W
MAacCMBAaMH KOMMEPYECKOTo OaHKa, TNPUHIUIBI YIpaBiIeHUS TpaHCHEepTHHIM
[IEHOOOpa30BaHNEM; aKTyaJbHbIE TEHICHIIMU Pa3BUTUS OaHKOBCKOTO CEKTOpa B
Poccum w wmupe; HampaBieHUss BHeapeHus data SCience B AeSITEIbHOCTD
KOMMEPUYECKUX OaHKOB.

YMeTh pPacCUuThIBATh HOPMATHUBBI KOMMEPUECKUX OaHKOB (JOCTAaTOYHOCTH
KanuTanaa, JUKBUIHOCTH W TIp.); AHAIM3UPOBATH PE3YJIbTAThl XO3SHCTBEHHOMN
NESATETLHOCTH KOMMEpPYECKUX OaHKOB C MCIIOJIb30BAaHUEM CTaHAApTU3UPOBAHHOU
OTYETHOCTH; OMPEIEIATh U HACHTU(PUIIUPOBATH PUCKU B JCITEIBHOCTH OaHKa
(IpOLIEHTHBIM PUCK, PUCK JTUKBUIHOCTH, PUCKH JOCTATOUHOCTHU KamuTana u Ip.);
OMPENENIATh CTOMMOCTH TPUBJICUCHUS U Pa3MEILCHHUS PECypCOB BHYTpH OaHKa
cpenu ero OW3HeC-MOApa3esieHU; ONPENeNsITh NEPCIEKTUBHBIE HAIpPaBJICHUS
BHEJPCHHUS  METOJOB  MAIIMHHOTO OOydYeHHss B  JEATEJIbHOCTH  OaHKa;
aHAJTU3UPOBATh KPUTUYECKUE CUTYyallUd B OINEPALMOHHOW  JIESITEIbHOCTH
KOMMEPYECKOTO 0aHKa M MPUHUMATh PEIICHUs JUIsl UX YCTpaHEHHSs; 00CYXIaTh
TPEH/IbI, OKA3bIBAIOIINE BIUSHNAE HA OAHKOBCKYIO CHCTEMY B IICJIOM, M OIICHUBATH
WX TIOCJIC/ICTBUSI.

BJIa/IeTh HaBbIKAMU OMPEJEICHUSI CTOMMOCTH OaHKOBCKUX MPOAYKTOB; HABBIKAMHU
pacyeta OaHKOBCKMX HOPMATHMBOB; HAaBBIKAMHM  YIPaBJICHUS  KaIlKUTaJOM,
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JINKBUIHOCTBIO,

BAJIOTHOM IIO3MIIMM OaHKa;

METOJaMH OLCHKH OCHOBHBIX

UHAUKATOPOB 3()PEKTUBHON NEeATENHHOCTH OaHKa; COBPEMEHHBIE METOIMKAMU

PUCK-MCHEKMEHTa B KOMMEPUYECKHX OaHKax; TpaHC(PEpTHHIM YIpaBICHUEM

pecypcaMu KOMMEPUYECKOTo OaHKa.

3. Komnerenuuu, popmMupyembie IUCIUNIMHON

I[I/ICI_II/IHJ'II/IHa HarpapJICHAa Ha d)ODMI/II)OBaHI/Ie YHUBCPCAJIbHBIX KOMHeTCHHI/Iﬁl

KOI[ N HAMMCHOBAHUEC KOMIICTCHIIN

MHmKaTopbl JOCTHKEHUS KOMIETECHITUIN

VK-1. Crniocoben OCYIIECTBIAThH | OCYIIECTBISIET KPUTHYECKAWA aHAIU3
KPUTUYECKUM  aHaIU3  MPOOJEMHBIX | MPOOJEMHBIX CHUTyalliii Ha OCHOBE
CUTyalluii Ha OCHOBE CHCTEMHOTO | CACTEMHOTO TOJIX0/la, BbIpaOaThIBaTh
MOJX0/a, BbIpa0AThIBATh CTPATETHIO | CTPATETHUIO JIEHCTBUIMA

JEUCTBUI

VYK-6. Cnocoben omnpenensats u | OnpenensieT U peanu3yeT NPUOPUTETHI
peaau30BbIBATh MPUOPUTETHI | COOCTBEHHOM JEATEILHOCTA U CIIOCOOBI

COOCTBEHHOU IEATEIHLHOCTH U CIOCOOBI

€C COBCPHICHCTBOBAHMA Ha OCHOBC

€€ COBCpIICHCTBOBAHMS HAa OCHOBE | CAMOOIICHKH
CaMOOIIEHKH
JlucimIiuinHa  HampasJieHa Ha  (GopMupoBaHME  0o0nenpodecCuoOHATBHBIX
KOMITETEHIIU .

OIIK-1. CnocobeH mTpUMEHSTh 3HAHUS

[Ipumensier 3HaHus (Ha MPOJBUHYTOM

(Ha ITPOABUHYTOM YPOBHE) | YPOBHE) (dyH1aMEHTAIbHON
byHIaMeHTaIbHON DKOHOMHMYECKON | DKOHOMHYECKON HAYKHU IPU PELICHUH
HAayKW MpPU PEIICHUH TNPAKTHYECKUX M | MPAKTUYECKUX u (nnn)
(WJ1K) UCCleI0BATENbCKHX 3a/1a4 UCCJIEIOBATEIbCKUX 3aJ1a4
OIIK-4. Crnocoben npuHuMath | [IpuHnmaer DKOHOMHYECKHU u
SKOHOMHYECKHU u ¢buHaHCOBO | GPUHAHCOBO 000CHOBaHHBIC
00OCHOBaHHBIE OpraHU3alOHHO- | OPraHU3aMOHHO-YIIPABICHYECKHE
YIPABICHYECKHE penieHus B | pelieHUss B NPO(ecCHOHATbHON
npo(ecCUOHANbHON  NESITEIbHOCTH M | ICSITEIbBHOCTH W HECTH 3a  HHUX
HECTH 32 HUX OTBETCTBEHHOCTb OTBETCTBEHHOCTh

JucuuninuHa  HampaBiaeHa — Ha  QopmupoBaHue  npodecCHOHATBHBIX
KOMIIETEHIINN:
[TK-2. Crnocoben | [IpenoctaBisier mnoTpeOuTento  (UHAHCOBBIX

YCIYT

uHQOpPMAITMIO O  COCTOSSHUU W




OCYILIECTBIISITh (bHMHAHCOBOE | MEPCIIEKTUBAX PBIHKA, TEHACHIIUSIX B
KOHCYJIbTUPOBAHUE o | "IBMEHEHUU KYpCOB IICHHBIX Oymar,
IIIPOKOMY CIIEKTPY MHOCTPAHHOU BaJIIOThI, YCIOBHUM o

(VMHAHCOBBIX YCIIYT

0aHKOBCKHUM MPOJYKTAM M yCIyram

Pa3zbscHseT CyThb (PUHAHCOBBIX MPOAYKTOB,
FOPUIMYECKUX U SKOHOMHMYECKUX
XapaKTEpUCTUK (PUHAHCOBBIX MPOIYKTOB H

yCIIyT

ObecnieunBaeT B3aUMOJICUCTBUE CTPYKTYPHBIX
Mo/Ipa3/ieIeHu OpraHu3aIuu MPU COBMECTHOM
JESATEIbHOCTH;, Y4YacTBYeT B IUIAHUPOBAHHUU
MEpONPUSTUN, HAMPABICHHBIX HAa TOBBIIICHUE
KauecTBa (PMHAHCOBOT'O CEPBHCA OPraHU3aLuU

4. MecTO IUCHUILIHHBI B CTPYKTYpe 00pa3oBaTeibHOM NPOrpaMMbl

Jucuumumaa «bankoBckoe neno — 1» OTHOCHTCA K 4YacTH, (HOpMUPYEMOit

yY4aCTHHKaMU 00pa3oBaTelbHBIX OTHOWEHUWH brnoka 1 ywyeOHOro ruiana

nporpammbl «DUHAHCHI, HHBECTULIMH, OaHkuy. O0mas TpynoéMkocts 3 3.e., 108

qgaca.
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BBenenne B 0aHKOBCKOE J1€J10. 9 3 1 5 | VK1
Uctopusi. Pons 6aHKOB B COBpEMEHHOI OIIK-
HSKOHOMHKE U POJIb HEHTPAILHOTO OaHKa. nllflz
Bbyxranrepckuit 6ananc. OT4€T o
noxonax. PUHAHCOBBIE MHIUKATOPBI.
Puck-MeHeDKMEHT.
Ot 0aHKAa K DKOCHCTEMe: KaK 10 3 1 6 [Vk-L6
YHPaBJIATH IPYIIION. OIIK-
[Touemy kpynHble OaHku B Poccuu 1.4
JBUKYTCS B HAIPaBJICHUH
JKOCHUCTEM U CTAHOBATCSA
TEXHOJIOTUYECKUMH KOMITAaHUSMHU.
OTinuus TPyIIIOBOrO YIPABIEHUS OT
MHIMBUAYAJIBHOTO.




3 YnpaBieHue JUKBHIHOCTHIO. 10 3 1 6 [VK-LG,
Ienp yrpaBieHUs: pUCKOM JINKBUIHOCTH, OIK-1,
MCTOYHMKHU PHCKA JIMKBHIHOCTH, TK-2
PEryasTOpHbIE U SJKOHOMUYECKHE MEPBI U
WHCTPYMEHTHI YIIPABJICHHS B
HENPEPbIBHOM M KPU3UCHOM PEXHUME.

4 | YnpaBJienue NPOLUEHTHBIM PHCKOM. 10 3 1 6 IK-Ls,
Posib ponieHTHOTO prcka B 0aHKOBCKOM OIIK-
cepe 1 COBPEMEHHBIE MOAXOIBI K r}1’<4-'2
u3Mepennto IRR. Perynstopasie u
SKOHOMMUYECKHE MEPBI, pa3INUHbIE
1oJX0/1blI K yrpaBiieHuto IRR

5. | YnpaBiieHne BATIOTHBIMH PHCKAMH. 11 3 2 6 |vKs,
Wctounuku puckos IRFX. [Ipumensemsbie OIK-4,
Mmepsl. Llenu u ctpareruu. YmpasneHue. TK-2

6. | YNPpaBJeHHe KaluTajaoM. Tpebosanus 11 3 2 6 IK-Ls,
K kanurany. CriocoObl U3MepeHusl. OIK-1,
bazenbckue TpeboBaHus. YipaBiieHUe TK-2
KalUTaJIOM.

7. TpauncdepTHOe eHOOOpPa30BaHUE 12 3 2 7 KL,
(FTP) 1 eHbI Ha MPOAYKTHI. OIK-
Konnenuuu tpanchepTHoro 14,
11eH000pa30BaHusl. ACIEKTH BHYTPEHHUX HK-2
TpaHc(hepTHBIX cTaBOK. OCHOBHBbIE
MIPUHLIMIIBI [IEHOOOpa30BaHUs MPOJLYKTOB.

[Tpuniuns! oueHk 3¢ HeKTHBHOCTH
OAHKOBCKHUX MPOJIYKTOB

g | Data Science. [IpumeHeHne HayKH O 12 3 2 7 VK16,
JTAHHBIX ¥ MAalIMHHOTO O0yYEeHHS B OIlK-
GankoBckol chepe. [Ipumenenne AI/ML 15
B 0aHKOBCKHUX MpOIleccax U
BO3HHUKAIOIINE HOBbIE PUCKH.

9, Ynpasiaenue 6asancom. Poib u 14 4 2 g |VK-16,
3Ha4YeHHe YIpaBJeHUs OaJTaHCOM U €ro OIIK-
BIIMSHHE Ha PUHATUE PEIICHUN U an42
IUTaHUpOBaHUE. BHYTpEHHss KOHLIETIINIO
OaHKa.
dopMa MPOMEKYTOUHON aTTECTALUH - 9 i’fé
JK3aMEH oﬁk-

14,
TK-2
ATOro 3 |108| 28 |14 57

6. YueOHO-MeTOAMUYECKOE 00ecIeYeHre CAMOCTOSTeIbHO padoThl

Ha mepBoii yekiuu o0ydaromumMcsi OOBSIBISIFOTCS YCIOBUS M TPEOOBaHHS K
OCBOCHUIO JUCHUIUIMHBI B COOTBETCTBUU C U310keHHBIMHU B PIIJ[. O0yuaronumcest
PEKOMEHIYETCA B paMKax KaXI0W TEMbl O3HAKOMUTBHCS C MPEIIJIOKECHHOU




OCHOBHOW JIUTEPATypOil, BBINOJIHUTH IUCBMEHHO JOMAIlIHUE 3a7aHusi Jyist
IIPOBEPKHU YCBOEHHUSI MaTepuaa.

CylecTBEHHYIO 4acTh CaMOCTOATEIBHONH pabOThl 0OYYAIOIIMXCS COCTaBISET
CaMOCTOSITENIFHOE HM3y4YeHHE YYEOHBIX M HAYYHBIX M3JaHHUHA, JEKIMOHHBIX
KOHCIIEKTOB, PEKOMEHJIOBAHHON OCHOBHOW U JOMOJHUTEIBHONW JUTEPaTyphl,
UHTEPHET-PECYPCOB U TIp.

Jlns obecrnieueHHss CaMOCTOATENbHOM paboThl 00yYaromuxcsi pa3padOTaHbI
«Metoauueckue pPEKOMEHAAIMHM 10 OpraHU3allud CaMOCTOSITENIbHOW pPabOThI
o0yJaromuxcs», B KOTOPBIX ONUCAaH MOPSIAOK pabOThl C HAyYHOH JIMTEPaTypoH,
JaHbl PEKOMEHJAIMM TI0 HaNHMCAaHUI0 pedepaToB, dcce, KOHCIEKTOB, PELECH3UM,

AHHOTALlUW, PENIEHUIO KEUCOB U T.II.

7. ®opMBbI KOHTPOJISI M (DOH/I OLIEHOYHBIX CPEACTB JJIsl MPOBeIeHUs TEKYIero
KOHTPOJISl YCIIeBA€MOCTH M NMPOMEKYTOYHOM ATTeCTALMHU 10 IMCHUIIINHE

7.1 IlpoMeskyTOYHASL ATTECTAIUS

[IpomexxyTouHas arrecTanus IO JIUCHUUILIMHE TMpeaycMoTpeHa B (opme
pK3aMeHa. 3aJlaHus dK3aMeHa OyayT COCTaBJICHBI Ha OCHOBE JOMAIIIHUX 3aJJaHuMH,
KEICOB M BOIIPOCOB MO MaTepuaiam Kypca.

7.2Texymmii KOHTPOJIb YCIIEBA€MOCTH 00YUYaIOIINXCS
Tekyuii KOHTPOJIb yCIEBAaEMOCTH oOydaromuxcs (HOopMUpPYETCS Ha OCHOBE
BBIITOJIHEHUS IMCbMEHHBIX JOMAIIHUX 3a/IlaHUM, B TOM YHCJIE KEHCOB.

7.3 Ilpoueaypa oueHUBAHUsI 3HAHWH, YMeHHM, HABBIKOB M (WJH) ONbITA
NAeSITeJIbHOCTH, XapaKTepu3yIuuxX (popMupoBaHue KOMIIETCHUM M.

@opMHUPOBAHHUE OLIEHKU POMEKYTOUYHOM aTTECTALUN

Bauxosckoe oeno — 1
OMallHnue . . DduHaIBHBIN
A Keiic Keiic B kitacce
3aJlaHuA YK3aMEH
0
Bec (%) 30 15 15 40
KonnuecTBO 2 1 1 1
dopmupyemsie | YK-1,6, ONIK-1,4, | VK-1,6, OTIK-1,4, | VK-1,6, OIIK-1,4, | YK-1,6, OITK-1,4,
KOMIIETEH U [K-2 [K-2 [K-2 [K-2
Jlomamraue  3amaHusA: 2 IHCBMEHHBIX — JOMAIIHUX — 3aJaHus, OJUH

WHIUBUIYAIbHBIA KEHUC M OoAMH TpynnoBoi. Coaya JOMaIlHEro 3aJaHus MOCIe
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OTBEJIEHHOTO CpPOKa MPUBOIUT K CYIIECTBEHHOMY CHH)KEHHIO OIeHKH. OOras
OIICHKA 3a JIOMAIIIHKE 3a/IaHKsI €CTh CyMMa OIICHOK 3a KaKI0¢ 3ajaHue, JeIeHHas
Ha KOJIMYECTBO JOMAIITHUX 3aJaHuii. Pasperraercst 00Cy1aTh JOMAIIHUE 3aJaHHs
C IPYTHMH CTyACHTaMH, HO KaXIBbIH CTYICHT AOUKEH OGOPMHUTH JAOMAIIIHES
3a1aHUe CaMOCTOSTEIBHO.

duHanpHBIN SK3aMEH IPOXOAUT B MHUChbMEHHOM (hopme B popmate closed-book
U COCTOUT M3 HECKOJBKHX TCOPETHUECKHX BOMPOCOB M HECKOJBKHX 3aj1a4, Ha
KOTOpbIE CTYJEHTaM HY)KHO [IaTh MUCHMEHHBIH pa3BEPHYTHIA OTBET CO BCEMH
HCOOXOMUMBIMH JIJISl PEIICHUS 3a1a4 BRIYUCICHUIMHU M TOCTPOCHHUSIMH.

Rpamkue MemooudecKue pekomeHdauuu no n002omosKe K IK3AMEHY !

[TogroToBKa K D9K3aMEHYy HW €ro pe3yibTaTHBHOCTh TpeOyeT YMEHHS
ONTUMAJIbHO  OpPraHW30BbIBaTH CBO€ BpeMms. WmeanbHO, €CiauM  CTYJEHT
MO3HAKOMUJICSI C OCHOBHBIMU TMPEACTABJICHUSIMU M TOHATHSIMU Kypca B
ayJIMTOPHOM TIPOIIECCe M3YUCHHUS IUCUUIUIUHBL. Toraa MmoAroToBKa K 3a4eTy IO
KOHTPOJILHBIM BOIIPOCAaM IO3BOJIUT CUCTEMATH3UPOBATh MaTepual U TiIy0xe ero
YCBOUT.

PabGoTy mydmie HadYWHATH C pacHpeNeiCHUs MTPEIJIOKCHHBIX KOHTPOJIBHBIX
BOTIPOCOB IO pasjieiaM U TeMaM Kypca.

3aTeM HEOOXOIWMO HM3YyYHUTh PEKOMCHIOBAHHBIC TEOPETHYCCKHUE HCTOUYHUKH
(KOHCTIEKT JEKIUH, yueOHUKH, MOHOTpadUH, CIANIBI K JEKIIHIM).

[Ipn w3yueHunm warepuana CleAyeT BBIICIATh OCHOBHBIE TIOHATUS U
OTIpEJICIICHHS, MOXXHO WX 3aKOHCIEKTHPOBATh. BbIJieNeHre OMOPHBIX MOHSATHI
AT BO3MOXXHOCTh CHCTEMATH3UPOBATh TMPEJACTABICHUS 10 IUCIHIUIMHE W,
COOTBETCTBEHHO, PE3yJIbTATUBHEE TIOJITOTOBUTHCS K DK3aMCHY.

DK3aMeH MPOBOJUTCS B MMMUCBMEHHOU (hOpMeE, B PE3ysIbTaTe KOTOPOTO CTYIACHT
JOJDKEH PEIIUTh MMOCTABICHHYIO 3a/1ady ¥ apTyMEHTHUPOBATh pelieHre. Y CIICITHBINA
OTBET Ha JK3aMEHAIMOHHBIM BOIMPOC TMPEAINOJaracT MPOIECC MPOTYMBIBAHUS
JIOTUKH U3JI0’KEHUS MaTepuaa.

7.4. MeTogu4ecKkue MaTepHuaJibl M0 MPoueaype OLeHUBAHUS

Onenka pabOThl OOYYAIOMIUXCS TPOU3BOAMTCS, WUCXOMS U3 OOIIEH CyMMBI
O0amioB, HaOpaHHBIX B TeueHWE Kypca. J[s oleHWBaHUS YPOBHS OCBOCHHUS
MaTepHaa Imo JUCIHUIUIMHE UCITONB3YETCS CIICIyIoIIas IIKajla OlCHOK:

1) Jlomamrnue 3ananus — 30%

2) Keiic — 15%

3) Keiic B kimacce — 15%

4) dunanbHbI 3k3ameH — 40%



Ope3z =0.4* Osk3 + 0.3 * 003 + 0.15 * Okeiic + 0.15 * Oxkeiicexn.

IIpu BBICTABIIEHUM OLEHKU I10 Pe3yJbTaTaM dK3aMeHa IPEeNoJaBaTellb JOJKECH
YUYUTBIBATh PEryJIIPHOCTh IIOCEUICHUSA CTYIEHTOM JIEKUMH U CEMHUHAPOB,
aKTUBHOCTH MPU OOCYKJIEHUH U YCIIEBAEMOCTh B XOJI€ 3aHATH.

IIpu oueHke 3HAHUM HA IK3AMEHE YYUTHIBACTCSH:

1. YpoBeHb chOpMUPOBAHHOCTH YHUBEPCAIBHBIX, 00IECTTPO(HECCHOHAIBHBIX 1
1poheCCHOHAIBHBIX KOMITCTCHITUH.

2. YpoBeHb BJIaJICHUS TEOPETUUECKOM 0a301 JUCIHMILINHBI, IPaBUILHOCTD
(hOpMYIIMPOBKY OCHOBHBIX TOHATUI 1 IIOHUMAHHUS 3aKOHOMEPHOCTEH IIPH
pelieHnuu 3aaa4.

3. YMeHue penuTh MOCTaBICHHBIC 3a/1a4M 32 OTPAaHUYCHHBIN ITPOMEKYTOK
BPEMECHHU.

4. Jloruka, CTpyKTypa ¥ TpaMOTHOCTh MUCbMEHHOTO U3JIOKEHUS PEIICHUS 3a]aUHu.
5. YMenue 060CHOBaTh MPAKTUUECKUE PE3YIIBTATHI C TOMOIIBIO TEOPUHU U
MOJATBEPAUTH TEOPHIO C TIOMOIIBIO MPOBEACHUS MTPAKTUUECKUX UCCIICTOBAHUN U
HEO0OXOIMMBIX BHIYMCIICHUH.

6. YMmenue aenath 0000IIEHNS U BBIBOIBI OTHOCUTEIBHO MPAKTHUECKUX
pe3yJIbTaTOB M HAYYHOM JIUTEPATYPHI, TPEI0KEHHON K MTPOUYTEHUIO.

I[J'ISI IMOJIYUYCHH OUCHKHU «OTJIUYIHO» CTYJACHT OTOJIZKCH!

- MPOIEMOHCTPUPOBATH CBOOOIHOE BIIaJICHUE IPOTPAMMHBIM MaTEpUAJIOM;

- YMETbh 'PAMOTHO MOJIb30BATHCS TEOPETUYECKUM MATEPUAIIOM IPU PEIIEHUN
3a1ad4;

- MPaBWILHO (OPMYITHPOBATH ONPEICICHUS MTPU UCTIOIB30BAHUH UX B PEIICHUH
3a/1a4 ¥ OTBETE HA TEOPETUYECKUE BOIIPOCHI;

- POIEMOHCTPUPOBATh YMEHHUS CAMOCTOSITENBHOM padOTHI C HAYYHOM
JUTEPATYPOU U HEOOXOAUMBIM MTPOrPAMMHBIM 00ECIIEYEHUEM;

- YMETh PEIINUTh MOCTABJIEHHBIE 337a41 U CAENaTh OOOCHOBAHHbBIE U YOS IUTEIbHbIC
BBIBO/IbI HA OCHOBE IOJIYYEHHBIX PE3YyJIbTATOB.

I[J'Iﬂ INOJIYYCHHA OLICHKH «XO0pPOoII0» CTYACHT OOJIKCH!

- MPOIEMOHCTPUPOBATH IOCTATOYHO CBOOOJAHOE BIIAJCHUE MPOrPAMMHBIM
MaTepHanioM;

- YMETh JOCTATOYHO IPAMOTHO MOJIb30BAaThCS TEOPETUUECKUM MAaTEPUATIOM MIPU
pelIeHun 3aj1ay;

- MPOJEMOHCTPUPOBATH 3HAHWE OCHOBHBIX TEOPETUUECKUX NOHATUI U
ONpeIeSICHUI TUCIUIUIMHBI IPU PELICHUH 33]1a4;

- IPOJIEMOHCTPUPOBATHh YMEHHE OPUEHTUPOBATHCS B HAYUHOU JIUTEPATYPE U
HEOOXOMMOM MTPOrPaMMHOM OOECTICUEHNUH;

- YMETh PEIIUTh 3HAYUTEIbHYIO YaCTh 33/]1a4 U CAENaTh JOCTATOYHO
000CHOBaHHBIEC U YOEIUTEIHLHBIE BBIBOJIBI HA OCHOBE TIOJIYYCHHBIX PE3yIbTATOB.



I[JISI IMOJIYUYCHH OUCHKHU «YAOBJIECTBOPUTECJIBbHO0» CTYACHT JOJIKCH:

- IPOJIEMOHCTPUPOBATH 00IIIee 3HAHNE IPOTPAMMHOTO MaTepHaa;

- YMETh BOCIIOJIb30BAThCSl TEOPETUYECKUMU OCHOBAMHU MPOMIEHHOTO MaTepuraia
[P peUICHUN 3a]1a4;

- POIEMOHCTPUPOBATH 00IIIe€ BJIaJICHNE TOHATUITHBIM aNapaToM JUCIUILIAHbI
JUTsl TOHUMAaHMSI POIECCOB, MPOUCXOIAIINX B 3a7a4ax;

- 3HaTh OCHOBHYIO PEKOMEHIyEeMYIO MPOrpaMMO HAY4YHYIO TUTEPATYPy U BIAJCTh
azaMM pabOThI C HEOOXOUMBIM MPOrPAMMHBIM 00€CTICUCHUEM;

- YMETh pelllaTh 3HAUUTEIIbHYIO YacTh 3a/1a4.

OHeHKa CHEYAOBJETBOPUTECJIBbHO>» CTABHUTCA B CJIydac:

- HE3HAHUS 3HAYNTEIbHOM YacT! IPOrpaMMHOI0 MaTepHala,;

- HEYMEHUS [10J1b30BaThCs TEOPETUYECKMMHU OCHOBAMH IIPOMIEHHOIO MaTepuaia
IIPU pELICHUU 3a/1a4;

- HEIIOHMMAaHHUSI IPOUCXOJAUINX B 3a7a4ax IPOLECCOB;

- He3HaHUs TpeOyeMoil HayYHOIl JInTepaTypbl U HEYMEHHUs padboTaTh C
HEO0OXOIMMBIM MTPOrPaMMHBIM 00€CIIEYEHUEM;

- HEYMEHUS peniaTh 3HAYUTENbHYIO YaCTh TOCTaBICHHBIX 3a/1a4.

7.5 ®oH OLIEHOYHBIX CPEACTB:

@OHJ| OLIECHOYHBIX CPEACTB MPOMEKYTOUYHOW M TEKYLIECH aTTECTAllUH COCTOUT
M3 TUIIOBBIX KOHTPOJIBHBIX 33IaHUM K DK3aMEHY U JOMAIIHUM 3aJaHUSIM.

[Ipumepsl 3agaHuii, KOTOpPHIE MOTYT BCTPETUTHCS Ha OK3aMEHE WU B
JIOMAIITHEM 3aJIaHUU:
Yacte 1.

3amava 1.1. OnummTe METONOJIOTHIO pacyeTa CTaBKH 110 KPEAUTAM IOPUINYECKUM
munaM. Kakue KOMIOHEHThl OHa BKJTI0YAET B ce0sl. ONUIINTE MOAXOAbI K pacyeTy
KOMITOHEHTHI «CTOMMOCTh (DOHAUPOBAHUS .

3amava 1.2 bank paccMaTpuBaeT BO3MOKHOCTD 3aITyCKa AKX 110 KPEIUTaM Ha
cpok 2 roaa. [IpoananusupoBano 3 ciieHapus:

JeHCTBYOINAs mpeyIaraemas Ko duIHeHT
cTaBKa / MapKa JIoI. oOheMa
cTaBKa / Mapa cTaBKa/ Mapxka KAHHHOATH3AIIHH
Crenapmit 1 75% 9,0% /-1,0%
Crenapmif 2 15,0% / 5,0% 13,0%/ 3,0% 71% 10,0% / 0,0%
Crenapuii 3 65% 11,3%/1,3%

[Tpu kaKOM MaKCUMaIbHOM YPOBHE KaHHUOAMHU3AINH (U3 HUKETIEPEUUCICHHBIX )
CTOMT 3amycKaTh IPOMO (KpUTEepuid Map:ka J1o1n. oobema >0)?
a. 75%
b. 70%
c. /1%
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d. 65%

Yactsb 2.

3anaua 2.1. Ilocine Hayama maHIEeMHUHM HACCIICHUE B IAHUKE CHIMAJIO HAJUYHBIC,
oracasich mepe00eB C TUIATe)KaMHU TJIACTUKOBBIMU KapTaMH.
Kak cHsITHE HaTUYHBIX HACEJICHHEM MOBJIUSIIO Ha JIMKBUIHOCTH OAHKOBCKOM
CUCTEMBI?

a) YMEHBIITUIIO

b) HEe U3MEHMIIO

C) YBEJIMYMIIO
1-2 npeaioxeHus, 4T0ObI MOSICHUTH OTBET.
3anaua 2.2 [locne Bbgauu KpynmHOTo KpeauTa bank He BBITIOJIHSAET BHYTPEHHUE
JUMUTHI Ha Bennuuny Oydepa nmukBuaHoct. Kak bank moxxet yBeanuuts Oydep
JUKBUIHOCTU? (HECKOJIBKO BAPUAHTOB OTBETA, HY’KHO BBIOPATh BCE MOIXOISIINE)

a) Cnenarb caenky npsimoro PEIO (3aHATH «OKUBBIC» JACHBIU 0] 3aJ10T

Oymar), uCIojb30BaB B KauecTBE o0ecreueHus ooauranuu peaepanbHOro
3anMma

b) IlpuBieus TOMONMHUTEIBHBIC CPEACTBA OT KJIMCHTOB, MTPE/IOKHUB
MOBBIIICHHBIE CTABKU

C) VYBenuuuTth 00bEM NPUBJICUCHHH C JIEHEKHOTO phiHKa Ha cpok O/N

d) Cnarp BbILIaHHBIN KPEIUT B IyJ1 oOecriedeHus B pamkax 5930-Y

e) Hu oauu u3 BapraHTOB HE ITIOMOKET MCIIPABUTh IIpodeMy ¢ Oydepom

Yacts 3.
3agaua 3.1.

Kakue u3 ocoOeHHOCTEH MpOoyKTOB 0aHKa MOTYT HAKJIAbIBATh JOTOJIHUTEIHHBIN
MPOLIEHTHBIN pUCK Ha OaHK?

1) BO3MOXHOCTb MOIOJIHEHUS BKJIAJIOB

2) BO3MOKHOCTb MOJTHOTO WM YACTUYHOTO CHATHS CPEACTB € BKJIaJa 10 CPOKa
OKOHYAHHUS BKJIaJa 0e3 MoTepy HAUUCICHHBIX MTPOIIEHTOB.

3) Bo3MOXHOCTb JJOCPOYHOTO MOTAIEHUs 110 KPeUTaM IOPUANIECKUX JUIL IPU
OTCYTCTBUHU IJIAT\KOMHCCHIA 32 JIOCPOYHOE MOTAIlICHHE.

a.lu3
b.1u2
c.2mu3
d.1,2,3
e. Hu oHa u3 repeuynciaeHHBIX 0COOSHHOCTEH HEe HAKJIabIBACT IMIPOIICHTHBIN PUCK
Ha OaHK

3anava 3.2. /3 6anna]

Ha Ganance banka npezcTaBiieHbl caeayIoNe MO3ULUK:

1) xpeaut Ha 100 miH. py6. o ¢pukcupoBanHoil craBke 15% c morameHuem B
KOHIIE CPOKA M OCTATOYHBIM CPOKOM JI0 TIOTAIlIeHus S JIET;
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2) neno3ut Ha 100 miuH. py6. no puxcupoBanHoii ctaBke 10% c BbImIaTON
IIPOLIEHTOB B KOHIIE CPOKA U OCTATOYHBIM CPOKOM 3 Mecslia.

BuebanancoBsix no3unumii HeT. CTpyKTypa O6anaHca OaHKa HE MEHSIETCS C
TEUYCHUEM BPEMEHH (KaXKI1asi TIO3UIIUS TIOCIIE TIOoTalIeHHs \BOCTPeOOBaHNUS
PEHHBECTHPYETCS B TOM K€ 00BbeMe Ha TOT ke cpok). KakoBa 4yBCTBUTENIBHOCTD
YUCTOr0 NPOLEHTHOro 10x0a baHka Ha ropu3oHTe 1 roa K napauieabHOMY
CABUTY ITPOLICHTHBIX CTaBOK Ha 1% BBepx?

Yacts 4. [FTP-cucremal

W3BecTHa cnenyromas nadopmanus o Ou3Hec-1moApa3IeIeHUN:

e [loapasneneHue pa3MeniacT CpeICTBA Ha OJJHOM CPOKE
e 3aBUCHMOCTbH 00BbeMa pa3MenieHus Ha OT cTaBKH: Va(ra) =20 X (1 —8rp)

Tpancdeprras craBka: 5,5%

a. KakoB makcumanbhbiii YIT/IA mnoppasneneHus ¥ NpU KaKOW CTaBKE U
o0beMe KpeUTOBAHUS OH JJOCTUTAETCs?

b. Kak momeHsercs oOTBeT (HaiiTe HOBBIC YHCJCHHBIC OICHKH), €CIIH
noapasaeneHue MakcuMusupyer Metpuky «UIIA + Jlons Ha pelHKE» npH
TOM 00beM phIHKa paBeH 50 U HE 3aBUCHUT OT ACUCTBUMN MoIpa3ieicHus?

c. Kakue MOXHO cnenaTh OTHOCUTEIHHO CBSA3M cuUcTeMbl FTP um MoTuBanuu
UCXO0Js U3 OTBeTa 1. ? Moxket i ObITh Takoe, 4To busHec-moapaszaencHus
UTHOPUPYIOT TpaHcepTHbie cTaBku? Kakue nelcTBUsi HY>)KHO MPEANPUHSTD
B 3TOM cCiry4ae?

8. YueOHO-MeTOAMYECKOE U pecypcHOe ofecriedeHue TUCHMIIIMHBI

Jlumepamypa

1. bankosckoe neno : yueonuk / H. H. Hatoueesa, 10. A. PoBeHCKuiA,

1O. 1O. Pycanos [u ap.] ; mox pen. H. H. Haroueesoit. — 3-e u3a., nmepepad. u
non. — Mockaa : Jlamko u K°, 2020. — 270 c. : un. — (YueOHbIC U3IaHMS 1T
6akamaBpoB). — URL: https://biblioclub.ru/index.php?page=book&id=684197

2. Mopo3zos A.B. Ynpasnenue puckamu ALM u nukBuaHOCTH OaHKa: y4deoO.
nocobue aisa KopnopatusHoro yHuBepcutera Coepodanka [Tekct] / A. B.
Mopo3os ; nox pea. Mopososa A.B., Jlskuna A.1O., Manaxosoii 11.B.,
Bopo6rsea M.B.; AHO JIT1O "KopnopatusHebiii yausepcuter Coepdbanka". -
2-e n31. - M. : Dkcemo, 2019. - 496 c.

3. Bardaeva, P. (2021). Bank Asset Liability Management Best Practice:
Yesterday, Today and Tomorrow. [3aekrponnsiii pecypc]. URL:
https://www.asau.ru/files/pdf/2898976.pdf

4. Mishkin F., The Economics of Money, Banking, and Financial Markets,
9™ ed. (global edition), Boston: Pearson Education, 2009.
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Cmambvu

1. The Economist, “Beyond Basel: America raises capital requirements for
banks, widening the gulf with Europe”, https://www.economist.com/finance-
and-economics/2014/04/12/beyond-basel

2. The Economist, “Volcker Plus”, https://www.economist.com/finance-and-
economics/2014/02/01/volcker-plus

3. Basel Committee on Banking Supervision Publications:
https://www.bis.org/bcbs/publ/d364.pdf

4. “Strategic Risk Management in an Interconnected World”, Speech by Mr.
Randall S. Kroszner,
https://www.federalreserve.gov/newsevents/speech/kroszner20081020a.htm

Pecypcnoe obecneuenue (B T.4. 2IEKTPOHHBIE 00Pa30BATENIBHBIE PECYPCHI)

Odunmanbuerii caiit Poconsneckoncantunara. URL: http://www.rbe.ru/
Odunmansuerii cailt Llentpansaoro banka P®. URL: http://www.cbr.ru/
WuTepHeT-pecypc s MPOBEPKU TeKCTOB Ha Tutaruart: https://plagiarism.org/
CIIC «Koncynbrant [Lmroc». URL: http://www.consultant.ru

"Benomoctu "Vedomosti". URL: www.vedomosti.ru

YuuBepcuterckas oubnmmuoreka onnaitn. URL: www.biblioclub.ru

9BC «Jlanb». URL: https://e.lanbook.com/

NogabkowbdE

9. MaTepuaJibHO — TeXHHYECKOe U HH(opMaIHOHHOE o0ecrieueHue
00pa30BaTeJIBbHOIO NPoLECcca M0 AUCHHUILINHE

Y4yeOHble ayquTOPUU ISl NMPOBeJAeHUs 3aHSATHI JIEKIIMOHHOTO THNA —
YKOMIUJIEKTOBAHbI ~ CHEIUATN3UpOBaHHON (ydueOHO#) wmebenbio, 00opyaoBaHbI
KOMITBIOTEPOM,  MMEIONIUM  BBIXOJ B  HWHTEPHET, BUICOMPOEKIIMOHHBIM
o0opyJoBaHWEM JUIsl Tpe3eHTaluid W y4eOHBbIX (UIBMOB, CpEACTBAMU
3BYKOBOCTIPOM3BEACHMSI, OKpAaHOM, MAapKEpHOH JOCKOH ¢  MapKepamw,
TEMaTUYECKHMM Ha0OpOM CJaiI0OB, COOTBETCTBYIOIIMM pabodeil mporpamMme
JUCITUTLTHBI.

Y4eOHble ayauMTOPUHU JIA NMPOBEJCHUS 3aHATHH CEMHHAPCKOr0 THIA, a
TaKKe AJIsl TPYNIOBBIX U HHAMBUAYAJIbHBIX KOHCYJIbTALMM, VISl IPOBEACHUSA
TeKyILIero KOHTPOJIA W NPOMEKYTOYHOM ATTECTAUMH — YKOMIUIEKTOBAaHBI
CHeLMATU3UPOBAHHON (YueOHOM) MeOenblo, MyTbTUMEIUHHBIM 000pyI0BaHUEM, a
TaK)K€ TEXHUYECKUMHU CPEJICTBAMH OOYYEHUs, CIyKallMMH JUJIsl TPe/ICTABICHUS
yueOHOM nHpOpMAIIUU, MAPKEPHOU TOCKOW C MapKepaMH.
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Ilomenrenne I CaMOCTOATEIbLHOW PpadoThl —  YKOMILJICKTOBaHO
CHeIUaIN3UPOBaHHON (y4eOHOM) MeOeIbio, OCHAIIICHO KOMIBIOTEPHOU TEXHHUKOU
C BO3MOKHOCTBIO TIOAKITIOUEHUS K ceTn «MHTepHEeT» M 00ecreueHo JOCTYIIOM B
AIIEKTPOHHYIO HH(OPMALIMOHHO-00pa30BaTENbHYIO CPEAY OpraHU3aIIH.

IMomemenne [Jisi XpaHeHHusT W TNPOPHIAKTHYECKOT0 00CTYKMBAHHS
y4eOHOro 000pYIOBAHMSI — YKOMIUICKTOBAHO CIICIHAIIM3UPOBAHHON MEOEIbIo
JUIS  XpaHeHWs OO0OpYJOBaHUS W TEXHUYECKUMH CPEICTBAMHU JUIS  €r0
00CTy>KUBaHMUS.

Heo0xoanmoe nmporpaMmmMHoe odecnevyeHue:

Onepanunonnas cucrema: Windows 7, Windows 10

Oducueie nporpammsl: Microsoft Office, Libre Office, Google Docs

Yrenue PDF: Adobe Acrobat

Wutepuer-opaysepsi: Mozilla Firefox, Google Chrome, Internet Explorer,
Opera

AnTuBupycHbie iporpammbl: Kaspersky Endpoint Security

[Tporpammer niepeBoqunku: Google translate, Yandex translate

ApxuBaTopsl: 7-Zip

10. MeToauyeckue peKOMEHJANUM MO O0YYEHUIO JHUI[ C OrPAHMYEHHBIMU
BO3MOKHOCTSIMH 310POBbSI

B cootBerctBUM ¢ MertoauueckumMu pexkoMeHpanusMu MwunHoOpHayku PO
(yrB. 8 ampens 2014 r. Ne AK-44/05BH) mnpenmojaraeTcs HCIIOIb30BaTh
COIIMAJIbHO-aKTUBHBIE U  pe(IeKCUBHBIE METOJbl OOY4YEHUS, TEXHOJIOTHH
COITMOKYJIbTYPHOU peaOMIUTAIIMKU C IEJIbI0 OKa3aHUsl MOMOIIM B YCTAHOBJICHUU
MOJTHOLICHHBIX MEXJIMYHOCTHBIX OTHOIIEHUN C APYTUMU CTYJICHTaMH, CO3JaHUU
KOM(OPTHOTO TCHUXOJIOTUUECKOTO KiIuMara B cTyaeHdeckod rpymnne. I[lonb6op u
pa3paboTka Y4eOHBIX MaTEpPHATIOB MPOU3BOIATCA C YUYETOM MPEIOCTaBICHUS
MaTepuaia B pa3MuHbIX (opMax: ayIuaabHOM, BU3yaJIbHON, ¢ MCIOJb30BaHUEM
CHIEIUATBHBIX TEXHUUECKUX CPEACTB U HHPOPMAIIMOHHBIX CHCTEM.

OcBoenne nucuuiuinHbl aunamMu ¢ OB3 ocyiiecTBisieTcs ¢ UCMOIb30BaHUEM
CpeACTB OOy4YeHHs OOIINEero M CHeIUaIbHOTO Ha3Ha4YeHUs (MEPCOHAIBHOTO H
KOJUIEKTUBHOTO  HWCIIOJIb30BaHUsA). MaTepuaabHO-TEXHUYECKOEe obOecredeHue
npeaycMaTpuBaeT NpUCIOCco0IeHne ayAUTOpui K Hyxaam jun ¢ OB3.

dopma pOBEAECHUS ATTECTAllMU JIJIsi CTYJEHTOB-MHBAJIU0OB YCTAHABINBACTCS
C Y4E€TOM WHAMBUAYAITbHBIX MCUXO(U3ndecKkux ocoOeHHOCTEH. JIJisi CTyIEeHTOB C
OB3 npemycmarpuBaercs jgoctynmHas ¢opma TMPEAOCTaBICHUS — 3aJaHHM
OLICHOYHBIX CPEACTB, @ UMEHHO:
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e B TICYATHOW WJIM JJICKTPOHHOW (opme (Mg JMIl ¢ HAPYIICHUSMH OIOPHO-
JIBUTAaTEJILHOTO amnmnapara);

e B TEYaTHOW (opMe WM AIIEKTPOHHON (QOpME C YBETUUYCHHBIM MIPUPTOM H
KOHTPACTHOCTBIO (17151 JIML] C HAPYIICHUSMHU CIIyXa, PEUH, 3pEHHUsA);

e METOJOM YTEHHUs AaCCHUCTEHTOM 3aJaHusl BCIAYX (s JIMI C HapyLICHUSIMU
3pEHHUs).
CryzneHTam C MHBaJIUIHOCTBIO YBEJIMYMBAETCA BPEMs HA MOATOTOBKY OTBETOB
Ha KOHTPOJbHBIE BOIIPOCHL. J{JIs1 TAKUX CTYIEHTOB IIPEyCMATPUBAETCS JOCTyIIHAs
(¢opMa npejocTaBIeHUS] OTBETOB Ha 3a/1aHNUs, @ UMEHHO:

e TMHCHbMEHHO Ha Oymare Wi HaOOPOM OTBETOB Ha KOMIIbIOTEpe (A JUI[ C
HapYUICHUSIMU CITyXa, PeUn);

o BBHIOOPOM OTBETa M3 BO3MOXXHBIX BAPUAHTOB C MHCIIOJIB30BAHUEM YCIIYT
accuCTEeHTa (7151 JIML C HapyIIEHUSIMHU OIIOPHO-BUTATENIBHOTO aIIapara);

e YCTHO (JUIsl JIWI] C HAPYUICHUSIMU 3PEHHUSI, OTIOPHO-ABUTATEILHOIO anmnapara).
[Ipu HeoOXomuMocTH [JIsi OOYYaIOIIMXCS C MHBAIUIHOCTHIO Mpoleaypa

OLICHHUBAHM: PE3YJIbTATOB O6y‘{eHI/IH MOXKCT IIPOBOJUTHCA B HECCKOJIBKO 2TAIIOB.
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