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IIpeauciiosne
l. HasznaueHnue: (POHABI OLIEHOYHBIX CpPeJCTB OPHEHTHPOBAHBI Ha OIEHKY JOCTHIKEHIS
3alllTaHHPOBAaHHBIE B O00pa30BaTelIbHOH ITpOrpaMMe pPe3yibTaThl OOYYEHHS H YPOBEHB
c()OPMHPOBAHHOCTH BCEX KOMITETEHI[HI, 3asBIeHHBIX B 00pa30BaTeIbHOH IIpOrpaMME.

2. DOOC gBIgeTCA MPHIIOKEHHEM K IIPOrpaMMe JTHCIIHIDIHHEI (Moxyid) « ODHHAHCOBas cpelia
H IIPEAITPHHIMATEIILCKHE PHCKHY)

3. Pazpaborunk: AdaHecsH M K., moneHT kadeapsl DHHAHCOB H OyXTalITepcKOro yuera

4. IlpoexeHa skcnieptHiza QOC. UsieHBI 3KCIIEPTHOH IPYIHILL
IIpencemarens:  HoBocénora H.H., 3aB xadeapoi (pHHaHCOB H OyXTalITepPCcKOro yyeTa
Horocemnor C.H.., mpodeccop xadeaprl (pHHAHCOB H OyXTaJITEPCKOrO yYeTa
Arasn III.A., moreHT Kadeaphl (PHHAHCOB H OYXTaITEPCKOro y4eTa

[IpeacraBuTEh OpraHH3al[MH-PaboTOMaTENS
Hocomnera B.A., gupexrop OO0 «DHHIKCH

DKCIlepTHOe 3akmroueHHe: JaHHBIH DOC cooreerctByeT TpeboBaHmsmM DOI'OC  BO 1o
HaITpaBIIeHHIO MTOArOTOBKH 38.04.01 3SKOHOMMKA.

Cpok genctBus DOC ormpeenseTcs CPOKOM pealH3alii 00pa30BaTeIbHOH IPOrpaMMEL.
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1 Ormmicanne Tmokazateneil H KPHTCPHCE OLCHHBAHHA Hd Pa3/IHYHBIX 3TAlldX HX

(bﬂphﬂ[pDEEl}]IIH, OITHCAHIE ITTKAII OLICHHBAHI A

Komrie TeHIH S Y poBHH C(OPMIIPOBAHHOCTH KOMIIETeHIH (1),
(1), HHIHKATOP MHHHMAJTbHBII MHHHMAJTbHBII BEICOKUI
(1) YPOBEHb HE JIOCTHTHYT YPOBEHD CpeHHIT yp 0B€Hb OBEHL
(HeymoBneTBopHTENRHO | (VIOBIETBOPHTEIBEHO (xopoio) yP
(OTJIHYHO)
) ) 4 banna 5 dannoB
2 Danna 3 Gamna
Kommemenyua: TTK-6 CriocobeH HAeHTH(HIHpoBaTh H OLIEHHBATh PHCKH B (pHHaHCOBOI cepe
PesynbraThl He criocobeH | He coBceM | B 1iennom | I'pamoTHO
00y ueHH A 1o | paspabdaTbIBaTh KOPPEKTHO MPaBHIIBHO pa3pabaTbIBaeT
I CLIHIUTHHE HHTETPHP OBAHHY 1O pa3pabaTbIBaeT pa3pabaTbIBaeT HHTETrPHpP OBaHHY
(MOJTYIT10): CHCTEMY  VIIpaBIE€HHA | HHTErPHP OBAHHY IO HHTETPHPOBAHHY | 1O CHCTEMY
Huouxamop: pPHCKaMH CHCTEMY YTIPABJIEHHA | 1O CHCTEMY | YTIp aBIEHHA
pPHCKaMH VIIp aBJIEHH:A pHCKaMH
MI-1 ITIK-6 PHCKaMH
Ob6namaer
HaBbIKaMH
pa3paboTKH
HHTErpPHPOBAHHOH
CHCTEMBI
yIIpaBJIEHH:A
PHCKAMH
Huouxkamop: WMJI-2 | He criocobeH He coscem B 1ieniom | I'pamoTHO
I[IK-6  OOmagaer | ¢opMHpOBaTh KOpPPEKTHO IPaBHIIBHO (hopMHpYET
HaBbIKaMH OCHOBHbI€ IMPHHLHITHI (hOpMHpPYET (hopMHpPYET OCHOBHBIE
(hopMHpOBAHHA pa3paboTKH JTOKaIbHBIX | OCHOBHBIE OCHOBHbBIE MPHHLIHITEI
OCHOBHBIX HOPMATHBHBIX aKTOB 10 | TMPHHLIHIILI MPHHL[HITbI pa3palboTkH
TTPHHILHIIOB VIIpaBJIEHHIO PHCKAMH pa3paldoTkH pa3paldoTKH JIOKANbHbBIX
pa3paboTKH Ha YPOBHE KPYITHBIX JIOKAJIbHbIX JIOKaJTbHbIX HOPMAaTHBHBIX
JIOKAJIbHBIX Op raHH3aLHI H HOPMATHBHBIX aKTOB | HOPMAaTHBHBIX aKTOB I10
HOPMAaTHBHBIX rofpasz i eleHHI] I10 YIIPaBJIEHHIO aKTOB 10 | yripaBJieHHIO
aKTOB 110 pHCKaMH Ha YPOBHE | YIIpaBJIEHHIO pHCKaMH Ha
VIIpaBJIEHHIO KPYTIHBIX PHCKaMH Ha | YpOBHE KPYITHBIX
PHCKaMH Ha OpTraHH3 aLHIA H YPOBHE KPYIHBIX | OpraHH3aLMi H
YPOBHE  KPYIHBIX ropas aeeHHI OpraHHzalHid H | riogpaszacsieHHd
Op raHH3aL A H rop a3 aeJIeHHI
T1O1p a3 €JIEHHH
OI_[EH]?[BEIHIIE YPOBHA C(l)ﬂphﬂ[pﬂEﬂHHﬂCTH KOMIICTCHITIHH 110 JHCITHIUIHHE

OCYIIECTRIISIETCS Ha OCHOBe «IlomoKeHIHS O MpOoBeJeHHH TeKYIIero KOHTPOIS YCIIeBaeMOCTH H
ITPOMEKYTOUYHOH aTTecTalH OOYYaroIMXcs II0 OOpa30BaTelbHBIM ITPOrpaMMaM BBICIIETO
oOpa3oBaHHS - IporpaMMaM OakKallaBpHaTa, IIporpaMMaM —CIeI[HalINTeTa, ITporpaMMaM
MAarHUCTpaTyphl - B  (peJepalbHOM TOCYJAapPCTBEHHOM aBTOHOMHOM OOpa30BaTeIbHOM
yVUpeXAeHHH BBICIIEr0o oO0pa3zoBaHHA «(CeBepo-KaBKa3CKHI (pellepallbHbIH YHHBEPCHTET» B

aKTyallbHOH peJaKI[HH.

AOKYMEHT MNOANMCAH
SNEKTPOHHOW NOAMNWMCLIO
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orieHouHkIe cpeacta JIJIX ITPOBEPKHY YPOBHA COOPMUPOBAHHOCTHU KOMITETEHII Wi

Homep IIpaBMILHBIN KomnereHnn
3a ARSI 0TBET Cogep:xaHne Bompoca s

1. Ha xaxme BHJIBI ITOAPa3AelISIOTCs PHCKH TT0 YPOBHIO (DHHAHCOBBIX ITOTEPH? IIK-6

2. Kakoe MeCTO B BRISIBIIEHHH CYII[HOCTH PHCKA 3aHHMAaEeT IIOHATHE «HEOIIPEIEIIEHHOCTH ) ? [IK-6

3. KakoBBI OCHOBHBIE (DYHKI[HH PHCKOB? IIK-6

4. ITarkel OIIEHKH PHCKOB [IK-6

S. Kakue BBIIEISIOT 30HEI PHCKA IS aHAIIH3a CBS3H JOXOJHOCTH H PHCKA? [IK-6

6. Yrto npeacrarisger cobon 6e3pHCcKOoBas 30HaA? IIK-6

7. Yro npeacrariseT coOOH 30Ha JOITYCTHMOI'O PHCKA IIK-6

8. Yrto mpearonaraeT Ka4yeCTBEHHBIN aHaIH3 PHCKa [IK-6

9. Yrto mpearnosaraeT KOMHYECTBEHHBIH aHAJIH3 PHCKA ? [IK-6

10. Kaxme rpymmsl (pHHAHCOBBIX PHCKOB BBIJIETISIOT 110 XapaKTepy ITPOSBIIEHHSI BO BpeMeHH IIK-6

11. Kaxme rpymmsl (pHHAHCOBBIX PHCKOB BBIJIEISIOT 10 YPOBHIO BO3MOKHBEIX (DHHAHCOBEBIX ITOTEPh? [IK-6

12. Kakne pHCKH OTHOCATCS K T'PYIIINE CTPaxXyeMbIX H HecTpaXyeMBbIX ()HHAHCOBBIX PHCKOB? [IK-6

13. Kakas KkoHeuHas 1elb YIIPaBIeHHS PHCKOM? [IK-6

14. HMHTerpanpHas OL[EHKa PHCKa IIK-6

135. CyOBEKTHI H OOBEKTHI YVIIPABIIEHHS PHCKOM. [IK-6

16. DIEMEHTEI CHCTEMEBI VITPABIIEHHS PHCKOM. [IK-6

17. JlaliTe onpeaeneHye (PHHAHCOBOH HECOCTOSITEIIBHOCTH [IK-6

18. BHYTpeHHHIT H BHEIIHHE (PaKTOPBI IIPH OITpejieleHHe (PHHAHCOBOH HECOCTOSTEIbHOCTH IIK-6

19. SHEKTPORHON ?I%[Elﬁgiitepemmmrre CTaAHH Pa3BHTHSA OaHKPOTCTBA IIK-6
CepTinkar. ZCQUUOUI3ETSABEBY0ZZU0ETH DOU00A3E

Branerpgy.  Wepoyxosa Taruana Anercanaoble PEHCIITE OCHOBHBIE (opMBI JHBEPCH(HKALIHA PHCKOB K-6

Kakue ycinoBHa HEOOXOMNMEI IS pa3sBHTHA IIPEAITPHHHMATEIH CKOH JesSTelIbHOCTH?
Reictadibsen: c 19.08.2022 no 19.08.2023 | Ha30BHTE OCHOBHBIE ITPHYHHbI HEYJAYHOT O NMPEJTIPHHHMATENbCTBA? [TK-6




22. (OCHOBHBIE METOBI KOTHYECTBEHHOMN OILIEHKH PHCKOB [IK-6
23. MeTOoABI 3KCIIEPTHOH OIIEHKH PHCKA [IK-6
24. KakoBa BEpOSATHOCTh HEXKEIaTeIbHOI O HCXOAA ITPH MHHHMAJIFHOM YPOBHE PHCKA? IIK-6
25. Yro npeacrapngeT codoH (pHHAHCOBAS cpela IMpeIIpHHHMATEILCTBA H €€ COCTaBILSIFOIIHE ? IIK-6
26. \ 3agayn KaueCTBEHHOI'O aHaIN3a PHCKa [IK-6
27. KOHTPOIIL B PHCK-MEHEIKMEHTE [IK-6
28. B 4yeM COCTOHT CYIIHOCTh PHCK-MEHEIKMEHTA IIK-6
29. CTaHH Ipollecca VIIPaBIEHHS PHCK-MEHEIKMEHT OM IIK-6
30 B uyeM 3akimroyarorci  OCOOEHHOCTH  IIPEAHAMEPEHHOIO OAaHKPOTCTBA M €ro  OTIIHYHE  OT K-6
) (PHKTHBHOTO OaHKPOTCTBA?
31. MeToabl CHHKEHHS PHCKa [IK-6
32. [IpuBenuTe Ki1accH(pHKALHNIO (HHAHCOBBIX PHCKOB ITPEIITPHTHS IIK-6
33. JlaHiTe XapaKTepPHCTHKY MeXaHH3MOB HeHTpaH3al[HH ()HHAHCOBBIX PHCKOB IIK-6
34. Kaxme rpymmbel  (pHHAHCOBBIX PHCKOB BBRIJEIITIOT IO XapaKTepy IMPOSBIIEHHSI BO BPeMEHH? [IK-6
35. Craguu HAeHTH(HKAIIHH (PHHAHCOBBIX PHCKOB [IK-6
36. KakoBa 3aBHCHMOCTh MEKAY PHCKOM BIOKEHHH B IIEHHBIE OYMAard H HX JOXOJTHOCTBIO? IIK-6
37. JIMMHTHPOBaHIE KOHLIEHTPAIHMH PHCKOB IIK-6
Puck — 370:
1. BCce IpeMTIOCBUIKH, MOTYIIHE HETAaTHBHO ITOBIHATH Ha JOCTHKEHHE CTPAaTErHYECKHX IEJIEH B
38 TE€YEHHE CTPOTO OIPEAEIIEHHOIO BPEMEHHOI' O IIPOMEKYTKA, TK-6
) 2. HeOnmaromnpHsarHoe cOOBITHE, BIIEKVYIIEe 3a COOOH YOBITOK,
OKYMEHT HORMVCH 3. BEPOSTHOCTH HACTYIUIEHHS CTHXHIHBIX O€ICTBHH JIHOO TEXHHYECKHX aBapHIH,
i
aneEKTPOHHOM roanvcslo 4. BEPOSITHOCTH YCIIEXa B OH3HECE.
CEI]THWTZ ECE#GGGGdSEEABEBBEEEDSETBA%%IE pHCI{GM — ATO" HK_()'
Bnageneu: Ulepayxoea TaTeaHa AnexkcaHgpoBHa .
l. KOMIUIEKC Mep, HaIlpaBIEHHBIX Ha KOMIIEHCAI[HIO, CHIJKEHHE, TIEPEHECEHHE, IIPHHATHE PHCKA
IIH YXOJI OT HETO,
HNencteutened: ¢ 19.08.2022 no 19.08.2023
2. 0TKa3 OT PHCKOBAHHOI'O IIPOEKTA,




3. KOMIUIEKC MEp, HallpaBJIEHHBIX Ha CHIDKEHHIE BEPOSTHOCTH pealH3allii PHCKa,
4. KOMIUIEKC MEPONPHATHI, HallpaBIeHHBIX Ha ITOATOTOBKY K PeaH3aliH PHCKA.
VAR —sr0:!
1. mapagmrma cronmMocTH pHcka (Value-at-Risk);
40. 2. TIOKazaTellb 00BbeMoB IoTeph MpHOBIH (VolumeatReduce); ITK-6
3. CTeNneHb COIPOTHRIIEHHA IIEPCOHAla PHCKOBAHHEIM IpoekTaM ( VolumeatResistance);
4. ob6weM pucka (Volume of Accepted Risk).
Kaxkme pHCKH MOTYT IIPHHECTH JOITOTHHUTENIFHYIO IIPHOBLIL (PHPME:
1. CIIEKYISTHBHEIE,
2. YHCTHIE,
41. 3. PETPOCIEKTHBHEIE, [IK-6
4. mro0kble;
5. peamm3alisa pHCKa B IIPHHIUIE He MOXKET IIPHHECTH JOIIOIHHTEIBHYIO ITPH ORI
KOMITAHIH.
[loapasaeneHie pHCKOB Ha CIIEKYIIITUBHEBIE H YHCTHIE OCHOBAHO Ha:
1. xmaccudHuKalH cCyObeKTOB PHCKA,
42. 2. XapakTepe IIOCIeNCTBHI PHCKA. [IK-6
3. KmaccH(pHKaIHH 00bEKTOB PHCKA,
4. XapakTepe OLEHKH PHCKA,
KoMMepueCKHH PHCK — 3T0 PHCK, BO3SHHKAFOIIHH:
1. Ha KOMMepYeCKHX ITpeMITPHATHSX,
43. 2. TIpH 3aKJIFOYEHHH KOMMEPYECKHX CIEIOK, [IK-6
3. B IIpOIECCE pPeaIM3aliii TOBAPOB WIH YCIIVT,
4. B IIpOILECCE TTPOH3BOACTBA TOBAPOB HIIH YCIYT.
BamrOTHBIN PHCK CBS3aH C:
1. TIOKYIIKOH H ITpoAa’keH BaJIroT,
44. 2. THOOBIMH ITOTEPSIMH, O0YCIIOBJIEHHBIMH H3MEHEHHEM Kypca HHOCTPAHHOMN BAIIFOTHI, IIK-6
OKYMEHT romACk 3. 0OMEHOM OJHOHM MHOCTPAHHOH BaIXOTHI HAa APYIVIO,
ANEKTPOHHOM noanvickio 4. OIIMOKaMH ITPH PacueTe KPOCC-KYPCOB.
CEpTH[blq.SZ‘ ECE{GGGMEEEABBEEEEEDSETB E%%W%HCK 3TO’ HK_()'
Bnageney:  LWepsyxoea TatesHa AnekcaHapo
. PHCK HEOIUIATHI 3a10JI’KEHHOCTH JIeOHTOPOM,
[OeiictauTenen: ¢ 19.08.2022 no 19.08.2023 2' DHEK TIpoBaiia ROMMEPTCCROTO HpDEI{Ta:
3. PHCK pa3pyIIEHH JEI0BBIX OTHOIIEHHI,




4. PHCK HEHCITOIHEHH S 00S3aTEILCTB I10 JOTOBOPY KYIUIH-TTPOIAKH.
MHQIOHOHHBIT PHCK — 3TO:
1. pHCK yBeIHYeHHS TEMIIOB HH]JIISIIHH,
46. 2. PHCK OIlepeKeHH POocTa JOXOA0B TEMIIOM HX 00eCIIcHHBAHH A, [IK-6
3. PpHCK HH(QISIIHOHHBIX OKHIAHHI,
4. PHCK BO3HHKHOBEHHS Pa3HHILI B TeMITaxX HH(JISIHH Ha Pa3HbIX PhIHKaX COBITA.
Kakoe TpeOoBaHHEe OIpeAensIeT Ha CKOIbKO HH(] OpMAIH BJIHSET Ha Pe3yJIbTaThl IIPHHHMAaEMbIX
(PHHAHCOBBIX PEIICHHI:
47, 1. 3HAYHMMOCTH [TK-6
2. COIIOCTaBHMOCTH
3. CBOEBPEMEHHOCTH
Kakoe TpeOoBaHHe BIHAET Ha COOTBETCTBHE (DOPMHPYEMOH HH(OPMAI[HH ITOTPeOHOCTAM B HEH ITO
IIEPHOY €€ HCIIOIB30BAHHS
48. 1. 3HAYHMMOCTH TK-6
2. CBOEBPEMEHHOCTH
3. COIIOCTaBHMOCTH
HamnoroBbIH pHCK COCTOMUT:
1. B BO3MOXHOCTH (PHHAHCOBBIX IIOTEPh B pe3ylbTaTe H3MEHEHHS HAJIOTOBOH ITOIMHTHKH,
49. YBEIMYEHH S HAaJIOTOBBIX CTaBOK [IK-6
2. B BO3MOXKHOCTH (DHHAHCOBBIX ITOTEPH B Pe3VyIIbTaTe H3MEeHEHH S SKOHOMHYECKOH ITOJIHTHKH
3. IIpaBHibHOrO BapHaHTa OTBETA HET
(DHHAHCOBBIH PHCK — 3TO:
50. 1. Puck, cﬂnpﬂﬂﬂmﬂamum}:[ HHBECTHI[HOHHYIO JIESTEIBHOCTS H HHBECTHI[HH TK-6
2. PHCK, COIPOBOKIAIOITHI ()HHAHCOBYIO JIeSITENbHOCTh H (PHHAHCOBBIE aKTHBBI
3. IlpaBWIbHOIO BapHaHTAa OTBETA HET

AOKYMEHT MNMOArnncAH
SNEKTPOHHOW NOAMNWMCLIO

Ceptudmkatr. 2C0000043E9ABBBO52205E7BAS00060000043E
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2. OnucaHue MKAJbI OLIEHHBAHNA

B pamMkax pedTHHI OBOH CHCTEMBI YCIIEBAEMOCTE CTYAEHTORB I10 JUCIHIUIHHE OIIEHHBAETCS
B XOJle TEKVIIErO0 KOHTPOJIS H ITPOMEXKYTOYHOH aTTecTalH. PeHNTHHroOBas CHCTeMa OL[EHKIH
3HAHII CTYIAEHTOB OCHOBaHA Ha HCIIOJIb30BAHHH COBOKYITHOCTH KOHTPOIIBHBIX MEPOIIPHATHI 10
ITPOBEPKE ITPOHAEHHOI O MaTepHala (KOHTPOIBHBIX TOYEK), ONTHMAJIbHO PacIlOIOKEHHBIX Ha
BCEM BPEMEHHOM HHTepBale H3VUEHHS JHCIHMIUIMHBI. [IpHHIMITEI PEHTHHIOBOM CHCTEMBI
OLIEHKH 3HAHHH CTYIEHTOB OCHOBBIBAIOTCS Ha TpPeOOBAaHMSAX, OIMMCAHHBIX B IlomokeHHH 00
OpraHM3aIHi 00pa30BaTEILHOIO IIPOIleCcca HAa OCHOBE PENTHHIOBOH CHCTEMBI OIEHKH 3HAHMI

cTyIeHTOB B MI'AOY BO «CKDVY».

PeHiTHHTOBas OLlEHKA 3HAHIMI CTVACHTa OJI MAI'TICTPOB HE ITPCAYCMOTPCHA.

3. Kpurepnu oneHHBAHHA KOMIIET EHIIHH

OIleHKa «3a4TeHO» BBICTABIISIETCS CIVACHTY, CCIII IIPH IIPOBEIACHHH cobeceOBaHH
CTYIACHT IIOKd3d]l HaJIHYHC IJIY OOKIX HCHCPIBIBAOIITHX SHAHHH IIO HB}”I&EMGﬁ HpﬂﬁHEMﬂTI]I{E;
YMCHIE OPHCHTHPOBATLCA B ]?]H(IJGPM&I_[HGHHGM IIPOCTPAHCTEBE, HCIIOIIB30BAHHE H YCBOCHHC
OCHOBHOH H 3HAKOMCTBO C JOIIOIHHTEIbHOH JIHTEPHT}"pﬂﬁ; I'PaMOTHOC H JIOI'HHUCCKH GTpGﬁHGE
H3JIOKCHIIC MATCPHAJI4d IIPH OTBCTIC, YMCHHE B TTOJTHOH MEPE apI'YMCHTHPOBATDH GG@GTEEI—H—I}"}O

TOYKY ., HAJIHYHE ITPC3CHTAIlHH.
OIleHKa «He 3aYTeHO» BBICTABIIICTCS CIVIACHTY, CCIH IIPH ITPOBCJICHHII cobeceJoBaHH

CTYJZEHT TIIOKa3al OTCYTCTBHE 3HAaHHH II0 H3y4aeMOH ITpoOjleMaTHKe, HeyMeHHeE
OPHEHTHPOBAThCS B HH(POPMAIHOHHOM IIPOCTPAHCTBE, ITOBEPXHOCTHOE YCBOEHHE OCHOBHOM
IIMTEPATYPHI, OTCYTCTBHE YMEHHS B ITIOIHOH Mepe apryMeHTHPOBaTh COOCTBEHHYIO TOUKY.

AOKYMEHT MNOANMCAH
SNEKTPOHHOW NOAMNWMCLIO
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