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HSKOHOMUKH, yueTa U (PUHAHCOB

Brimyckatromias kadenpa

9KOHOMUKH, YUCTA U (I)I/IHaHCOB

TunoBble 3aJaHUS 1JI KOHTPOJIbHO padoThI:
BapuaHThI KOHTPOJIBHBIX PadoT
Bapmuanr 1

TecTtoBoe 3aganue
1. Kakoif MeTo]] ynpaBieHHs: pUCKaMHU XapaKTepU3yeTcsl OTKa30M OT HEHAI)KHBIX MAPTHEPOB U
PHCKOBaHHBIX ITPOEKTOB

a) METObl KOMITEHCAIIUU PUCKa

0) METO/Ibl JTOKAJIN3ALUU PUCKA

B) METO/Ibl YKJIIOHEHHUS OT PUCKa

T') METO/IbI TUCCHIIAIIIH PHCKA
2. Kakoil MeToJ1 ynpaBieHHs: PUCKaMHU XapaKTePU3YyeTCs CO3aHNEM BEHUYPHBIX MPEINPUATHIA U
CHENHATBHBIX CTPYKTYPHBIX TTOAPa3AeTICHHN ISl BBITOTHEHNS PUCKOBAHHBIX TPOSKTOB

a) METObl KOMITEHCAIlUU PUCKA

0) METO/Ibl JTOKAJIN3ALUU PUCKA

B) METO/Ibl YKJIIOHEHHUS OT PUCKa

') METO/IbI TUCCHIIAIIUH PUCKA
3. Kaxkoiif MeToz ynpaBieHusl pucKaMy XapakTepusyeTcs AUBepcupUKanet 1 pacrpeieleHueM prcka BO
BpPEMECHHU.

a) METObl KOMITEHCAIIUU PUCKa

0) METO/Ibl JTOKAJIN3ALUU PUCKA

B) METO/Ibl YKJIIOHEHHUS OT PUCKa

T') METO/IbI TUCCHIIAIIIH PHCKA
4. Kako#t MeToJ1 yIipaBJIeHHs pUCKaMU XapaKTepU3yeTCsl CTPaTerHuecKUM MJIaHUPOBAHUEM U CO3JIaHHEM
CHCTEMBbI PE3EPBOB.

a) METObl KOMITEHCAIlUU PUCKA

0) METO/Ibl JTOKAJIN3ALUU PUCKA

B) METO/Ibl YKJIIOHEHHUS OT PUCKa

') METO/IbI TUCCHIIAIIUH PUCKA
5. Puck, 00ycnoBieHHbII OTpaciieBBIMU 0COOEHHOCTIMH OM3HEeca

a) aKTyapHbII pUCK

0) IPOEKTHBIN pUCK

B) TIPOU3BOJICTBEHHBIN PUCK

T') (PMHAHCOBBIN PUCK



IIpakTHyeckoe 3a1aHue (Keiic)

3angayva 1.
Kamnuran 6anka coctaiser 90 muH. pyOneit. OnpenenuTs: 1) COOTBETCTBHE OTKPBITHIX BATIOTHBIX MO3UIUI
JUMUTaM, YCTaHOBJICHHBIX bankoMm Poccun; 2) cyMMapHyI0 BAJIFOTHYIO TO3UITHIO.

Bamora JITUHHAs OTKPBITAs BAIOTHAS KopoTkast oTKpbITasi BatoTHAs
MO3UILMS B pyOIIsix MO3UIMS B pyOIsix
Homnap 8 MiIH. pyo.
EBPO 4 MTH.pYO0.
30510TO 5 MITH.pYO.
3anaua 2.

Omnpenenutb Tpebyembiii bankom Poccuu pasmep pesepBHoro ¢ouma, ecnu Ha 01.11 na Oanance Oanka
HaXOJATCSI OCTaTKH CIEAYIOIIUX CCY:

60 TbIC. pyO. - TEKyIIHE CCY/IbI;

30 TbIC. pyO. - 0OecreyeHHbIE CCYIbl C IPOCPOUYECHHBIMU MIPOLIEHTaMU B 9 1HEl;

20 ThIC. py0. - ccyabl, oOecieueHHbIe TOPYUUTEIbCTBOM CyOBeKTOB PD, mpocpoueHnslie 35 nHeit;

15 TBIC. pyO. - TEKyLIME CCYAbl HHCANWIEPAM;

10 TBIC. pyO. - 0OEceueHHbIE CCY/Ibl, TIPOCPOUYECHHBIE cBbIlIe 180 AHEH.

25 ThIC. pyO. - IBIOTHBIE CCY/IbI.

AHaJIUTHYECKOE 3aJJaHHie
MoskeT nu rocyaapcTBeHHas Kopropaiusi ATreHTCTBO MO cTpaxoBaHHui0 BkIanoB (ACB) pasmemath
CTpaxoBoii ()OHJ TT0 BKJIaJaM HACEJIEHUS B TOCYIapCTBEHHBIE M KOPIIOPATHBHBIEC IEHHBIE OyMarm.

Bapmuanr 2

TecToBoe 3a1aHne
1. Puck 00ycnoBIeHHBIN CTPYKTYpPO HCTOUHUKOB CPEICTB
a) aKTyapHbII pUCK
0) MPOCKTHBIN PUCK
B) MPOU3BOJICTBEHHBIN PUCK
') GUHAHCOBBIN PUCK
2. Puck, cBA3aHHBIN C IJIAHUPOBAHUEM WHBECTUIIMOHHOMN JESTEIHHOCTH
a) aKTyapHbII pUCK
0) IPOEKTHBII pUCK
B) IPOU3BOJICTBEHHBIN PUCK
r) UHAHCOBBIN PUCK
3. Puck, mokpbIBaeMblii CTpaxoBOW OpraHu3allieil B 0OMEH Ha yIjaTy IpeMUu
a) aKTyapHbII pUCK
0) MPOCKTHBIN PUCK
B) MPOU3BOJICTBEHHBIN PUCK
') GUHAHCOBBIN PUCK
4. PuckoBoe BIIO)KEHHUE KalnTalla, SKOHOMUYECKHE OTHOLICHUS MEXY X03IHCTBYIOIIMMH CyOBEKTaMu B
MPOLECCE peann3aliy prucKa
a) cyOBbeKT ynpaBICHUS
0) hyHKIMU yIIpaBIeHUS
B) OOBEKT YIIPaBJICHUS
5. I'pynna nrozeii, KoTopasi IOCPEICTBOM Pa3IUYHBIX IPUEMOB U CLIOCOOOB yIPABICHHS OCYIIECTBIISIET
LIeJICHaIIpaBJIIEHHOE BO3/IEHCTBUE HA OOBEKT YIIPABICHUS
a) cyOBeKT yrnpaBIeHU
0) pyHKIIMU yripaBiIeHUs



B) OOBEKT YIpaBICHUS
IpakTnueckoe 3aganue (Keuc)

3anomkeHHocTh Mo ccyae — 30 muH. py6. BepostHocTs aedonra (PD) cormacHo BHyTpeHHeEH
perTuHroBOM MeTonuku Oanka — 10,5. PeiHOYHAs cTOMMOCTSH 3aora — 15 miiH. py6. Bo3amoxHbIe moTepu
IPU pealn3aluy 3aJI0ra, IPUHATOro B o0ecreueHune, MoryT cocTaBUTh 10 30 % ero ppIHOUHONW CTOMMOCTH.
Homyctum, nipesen notepsb Mo kpeauraMm yctaHoBieH B pazmepe 20 % moxona 3a rox unu 120 000 teicsu
py6usieit. Kpenuthsiit noptdens coctaiser 3 500 000 Teicsu pyOneit u pacnpeseseH Mo YPOBHIO PHUCKa

CJICYIOIUM 00pa3oM:

CymMma kpenuTta ThIC. pyoO.

YpoBeHb pucka

[Tpenen motepsk ThIC. pyo.

1 500 000 5 % (Hu3KwMiA) 75 000
2 000 000 10 % (ymepeHHbli)
Bo3MokHBIE BapHAHTHI CTPYKTYPHBIX TUMHUTOB IIPUBEICHEI B TA0IHIIAX HIDKE:
| BapuaHT
YpoBeHs prcka Cymma xkpeauta ThiC. | [Ipenen moreps ThiC. | lois B KpeAUTHOM
pyo. pyo. noptderne
Kpenutet ¢ Huskum | 1 500 000 75 000
YPOBHEM pHUCKa
Kpenuter ¢ ymepennsim | 2 000 000 200 000
YPOBHEM pHUCKa
Hroro 3 500 000 275 000
2 BapuaHT
YpoBeHb pucka Cymma kpeauta ThiC. | [Ipenen moreps Thic. | o B KpeAUTHOM
pyo. pyo. noptderne
Kpeautet ¢ Huszkum | 2 500 000 125 000
YPOBHEM pHUCKa
Kpenutsl ¢ ymepennsim | 1 000 000 100 000
YPOBHEM pHUCKa
Hroro 3500 000 225 000

Paccuurtarh BapraHThl YPOBHSI pUCKa AJisl OaHKa.

AHaJIUTHYECKOE 3aJaHue

Kommepueckuii 6aHk BbIIal 3aeMIIMKY KpeauT Ha cymmy 8 200 Thic. py0. moj 3aj10T HEABUKUMOCTH.
CoOcTBeHHBIN KanuTaa OaHKa paBeH cymme, skBuBaieHTHOUM 1 200 Thic. eBpo. Kypc eBpo paBen 44 py6. 20
kor. TpeOyeTcs onpenenuTs coOtoeHrne 6aHKOM HOpMaTHBa PUCKa HA OJJHOTO 3aeMILUKA.

Tunosslie BOnpocs! k 3a4ery (7 cemecTp):

1. Puck kak 5KOHOMHYECKasi KATErOpHUs.
2. CooTHOIIEHUE PUCKA U HEOTIPEAECICHHOCTH.
3. IlonsTHe U BUIbI OAHKOBCKUX PHUCKOB.

4. MeTtozbl OLIEHKH pUCKA.

5. XapakTepucTuka METO0B YIPABIICHUs PUCKAMMU.
6. Cuctema 6aHKOBCKOT'O PUCK-MEHEPKMEHTA.



7. BHyTpeHHUI KOHTPOIIb: CYIITHOCTh U OCOOCHHOCTH pealIU3alllu.
8. CtpaTerndeckue moXo/1bl K OpraHu3alii pUCK-MeHEeHKMEHTA.
9. HopmaTuBHO-IIpaBOBOE PETYIMPOBAHKE BOMPOCOB OpraHU3aIlMU PUCK-MEHE)KMEHTa B OaHKaXx.

10.
11.
12.

13

31

IlonsiTHE, BUIBI U IPUYUHBI PEIHOYHOTO PHUCKA.
IToxa3aTenu OLEHKHU pUCKa C MO3UIUHN BOJATUIBHOCTH U YyBCTBUTEIIBHOCTH.
[Toxazarenu OLIEHKH pUCKa MPOU3BOIHBIX (PMHAHCOBBIX HHCTPYMEHTOB.

. [lokazarens Value at risk u MmeTosb1 ero pacuera.
14.
15.
16.
17.
18.
19.
20.
21.
22.
23.
24,
25.
26.
217.
28.
29.
30.

[Topsiiok pacueTa KpeAUTHBIMA OPTaHU3AIMSIMH BEJIMYMHBI PHIHOYHOTO PUCKA.
dopMUpOBaHUE KPEAUTHBIMHU OPTaHU3ALMSAMH PE3€PBOB HA BO3MOKHbBIE TOTEPH.
[Tonsitue, BUABI U (PaKTOPHI MPOIIEHTHOTO PHUCKA.

OueHka ypoBHS U JUHAMUKH MPOLEHTHON MapKu.

Pacuer u onenka korpdumrenTa cipaa.

I'OI1-ananus.

AHanu3 NpoIEHTHOTIO pUCKa Ha OCHOBE JAHOPALINU.

[TonuTHka NPOLIEHTHOTO LUKIIA.

ITonuTHka IPOLIEHTHOIO 1OXOAa.

Cnoco0bl MUHUMU3AIIUU TTPOIIEHTHOTO PUCKA.

ITopsimok pacyera NpOLEHTHOTO pUCKa o MeToauke banka Poccun.

[ToHsiTHE M BUJIBI BATIOTHOTO PHCKA.

OyHAaMEHTAJIbHBIN aHATU3.

TexHuuecKui aHaIn3.

Croco0s! ynpaBIeHHs BaTIOTHBIM PUCKOM.

[Topsinok pacueTa BeIMYMHBI BAIFOTHOTO PUCKA 10 MeToauke banka Poccum.
JlumutrpoBaHue Kak cioco0 ynpaBieHUs! BATIOTHBIM PUCKOM.

. IlonsiTHe ¥ BUIBI KPEAUTHOTO PHUCKA.
32.
33.
34.
35.
36.
37.
38.
39.
40.
41.
42.
43.
44.
45.

KpeautHoe coObITHE: CYITHOCTH U BU/BI.

BHeliHue ¥ BHYyTpEHHUE KPEIUTHBIE PEUTHHTH.

Knaccudukanust Moaeneit oeHku KpeaAuTHOTO prcKa.

Mertob! O1IeHKH Jie(oiTa KOHTpareHTa.

Mojienu oIleHKH KPEeIUTHOTO pucKa NOpTQes.

[Topsinox dhopmMHupoBaHUs Pe3EPBOB HA BO3MOXKHBIE TOTEPH IO CCYIaM.

[TonsiTve u CTpyKTypa pucKa JTUKBUIHOCTH.

MexaHn3M ynpaBiIeHUs] pPUCKOM JIMKBUIHOCTH.

JIukBUIHOCTH (DOHIOBOTO PHIHKA M €€ COCTABIISIOLIHE.

OreHka prcKa JUKBUJIHOCTH aKTHBA U OPT(Es aKTUBOB.

[Topsimok pacyera pazmepa onepallMoOHHOIO pucka 1o meroauke banka Poccun.

[ToHsiTHE 1 BUABI ONEPALIMOHHBIX PUCKOB. [Ipo0ieMbl ynpaBieHus: ONepaliOHHBIMU PUCKAMH.
[Tonxopl 1 cIOCOOB! YIIpaBIeHUS ONEPALMOHHBIMU PUCKAMHU.

MeTopl OLICHKH M yIIPaBJIEHUS ONIEpallMOHHBIM PUCKOM, ITpeasokeHHble B HoBoM baszens- ckom

COTJIAaICHUH I10 KaIlluTaIy.
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