KA3AXCKUH HAIITMOHAJIbHBIA YHUBEPCUTET UMEHMU AJIb-
DAPABU
BbBICHIASA IIKOJIA 9 KOHOMUKHAU U BU3HECA
KADEJIPA «PUHAHCBHI U YYET»

INPOIT'PAMMA U
METOINYECKHUE PEKOMEHJIALIUN
IO MPOBEAEHUIO utorosoro 3x3amena 110 JTUCHUIIJIMHE

FR 3309 ®unaHncoBbie pUCKH

(HaumeHoBaHue Y4eOHOU OUCYUNTUHDBL NO YUeOHOMY NIAHY)

(wugp oucyuniunvl no yuebHomy niay)
OakanaBpuat 1o HanpasieHuio «@unancs» 6B04106

(wughp u Haumenosanue 0OpPA306aMeENLHOU NPOSPAMMYL 8 PAMKAX
KOMOopou(blx) OUCYUNIUHA peanu3yemcsi)

Anmarter, 2023r.



Kacenona I'.E ct.npenogaBarenb
kadeapsl «ODUHAHCH U yUET»

CocTaBuUTEIb:

(D.U.0., yuenas cmenenn, yueHoe 36aHue,
O0JIICHOCMD)

HporpaMMa H MCTOAUMYCCKHEC PCKOMCHAALIMKW 110 IIPOBCACHUIO
HUTOTOBOTO OK3aMCHa 10 JUCHUITIINHE «PDUHAHCOBBIE PUCKMN

paccMOTpeHbI U 0A00peHbI Ha 3acenanuu Kadeapbl « DUHAHCH U YUET)»

[Tpotokon Ne 3 ot «04» okTs6ps 2022 r.



BBenenue
ITo pesynpraTam oOydeHmsi 3a 15 Hemenb B KOHIIE CeMECTpa IIO
auctuiinHie «®UHAHCOBbIE PUCKW) MPOBOAMTCA HWTOTOBBIA HSK3aMEH B
dbopme nmuchbMeHHOTO O(IaiiH FK3aMeHa.
OcHoBHasi uHpopManus 00 Ik3amMeHe B (popMe TPAIMLHOHHOTO
NUCbMEHHOT'0 IK3aMeHa

JK3aMeH - B GopMe MUCHbMEHHOTO 3K3aMeHa Mo OuieTraMm
®opmar 3k3amMeHa - oJaiiH B ayIUTOPHUH.
KoaunvecTBo 3K3aMeHalIMOHHBIX BONpocoB - 30 BOMpOCOB, B KaXJIOM
owere 3 3K3aMEHAIIMOHHBIX BOMPOCaA.
JunTeabHOCTD 3K3aMeHa— 120 MUHYT
Pacnmcanne 3K3aMeHOB - COTJIACHO paclHcaHuio B cucteme Univer.
KouTtpoanb 3x3amena - oialiH IpOKTOPHUHT.
TexHosorHsa NPOKTOPUHTa (KIIPOKTOP» - KOHTPOJIb HAJl 9K3aMEHOM).
[IpokTOopsl B ayAWTOpHH, CJIEOAT 3a UYECTHOCTBHIO JK3aMEHYIOIIMXCH,
oOyyaroluecss JIOJDKHBl — BBIIOJHATH  3a/JaHUsS  CaMOCTOSITEIbBHO M HE
WCIIONIb30BaTh JIOMOJHUTENbHbIE MaTepHaibl (cMapT(OHBI, CMapT—4achl,
HAYIIHUKYU U IPYTHE TaJKETHI).
IlouTHKA OLleHMBAHUSA IK3aMeHA
Boeictimii 6anmn 3a utoroBeiii 9k3ameH — 100 GammoB. B skx3aMeHanimoHHOM
ounete 3 Bompoca. 1-if Bompoc MakCHMalbHO MOXKET OBITh orleHeH B 30 6amios,
2-0i BOIIPOC MAaKCHUMAalIbHO MOKeT ObITh omeHeH B 30 Oamno, 3-if Bompoc
MaKCUMAaJIIBLHO MOXET OBITh orieHeH B 40 OayuioB.

Oxuaembie pe3yabrarbl 00yueHust (PO) u HHAUKATOPBI 10CTHKEHUS
Hm

B pesynbrare m3ydeHuss NUCHMIUIMHBI OOydYaromuics OyJeT crocoOeH
(pe3yabTarbl 06yuyenusi (PO)):

PO1. OObscHsaTh U 0OOCHOBBIBaTH JKOHOMUYECKYIO TMPUPOILY H
KJaccudukaiuo GUHAHCOBBIX PUCKOB

PO 2. TlpumeHsTh Ui pElIeHUsS aHAIUTUYECKH U HMCCIIETOBATEIbCKUX
3aJlay COBPEMEHHBIC TEXHUYECKUE CPENICTBA U MH(POPMAITMOHHBIC TEXHOJIOTUH

PO 3. AHanu3upoBaTh U UHTEPIPUTUPOBATH (PUHAHCOBYIO HH(POPMALIUIO,
(MHAHCOBYIO M CTAaTUCTHUYECKYIO OTUYETHOCTh OpraHU3alliidi U KOMMEPUYECKUX
0aHKOB

PO 4.BpiOpaTh UWHCTpyMEHTalbHblE CpelncTBa sl  0OpaboKu
SKOHOMMYECKHUX JaHHBIX, B COOTBETCTBUHM C IMOCTABJICHHOM 3a/1aueit

PO 5.Kputuyecku OIEeHUTH MpeiaracMble BapUaHThI YIIPABICHUECKUX
pelIeHu ¢ y4eTOM BO3MOXKHBIX COITMATIbHO-DPKOHOMUYECKUX IOCIEICTBUI B
KOMMEPYECKHUX OaHKaX

B pesynbrare wu3yueHWs IUCHUILIMHBI OOyYaromuiicss OyneT HMETh
MJIEIYIOIIME HHAUKATOPBI AocTiKenus (U/1):



1.1 3Harhb TEOpEeTHYECKHE OCHOBBI METOJOB aHalIW3a, OLICHKU,
uaeHTU(pUKAINI (PUHAHCOBBIX PUCKOB XO3SHUCTBYIOIIUX CYOBEKTOB U OAHKOB

1.2 OnpenensiTb TEOPETHUECKUE OCHOBBI METOAOB (PMHAHCOBOTO PHUCK-
MEHEKMEHTA

2.1  HUcnonp3oBaTb  HCTOYHMKM  HKOHOMHUYECKOMW,  (UHAHCOBOM,
COLIMAJIbHOW M YHPABJIEHYECKOM HMHMOPMIMM s OLIEHKU YPOBHS PHUCKOB
XO3SIMCTBYIOIIUX CYOBEKTOB U OAHKOB

2.2 OcyuiecTBiATh MOUCK MH(POPMAIUHU MO IOJYYEHHOMY 3aJaHHUIO C
LIEJIbIO BO3/IEHCTBUS HA YPOBEHb (DMHAHCOBBIX PUCKOB

3.1 PaccunThiBaTh Ha OCHOBE THUIOBBIX METOJMK IIOKA3aTellH,
XapaKTEPU3YIOIINe YPOBEHb (DMHAHCOBBIX PHUCKOB

3.2 OcyuiecTBIATh COOp U aHAIN3 JAaHHBIX, HEOOXOUMBIX JJISI PEUICHUS
3a/1a4 ynpaBiieHUs: (PUHAHCOBBIX PUCKOB XO3SIMCTBYIOMIMX CYOBEKTOB M OAHKOB

4.1 OcymecTBigeTb BbBIOOp HHCTPYMEHTAJIBHBIX  CPEICTB IS
MOJICJIUPOBAHUS, OLICHKM M AaHaJM3a PUCKOBOM CHUTYyallMM KOMMEPYECKOIO
OaHka

4.2 TlpoBoauTh aHAJIW3 PE3YIbTATOB pacyeToB U OOOCHOBBIBATh
IIOJIyYECHHBIE BBIBOJBI

5.1 OOOCHOBBIBaTh YIPaBJICHUYECKUE PELICHUS C YYE€TOM OLEHKHU
(pMHAHCOBBIX PUCKOB

5.2  CocrtaBiATh  PEKOMEHAAIMM W  BBIBJIATH  HAINPABICHUS
COBEpIICHCTBOBAHUS CUCTEMBI ((MHAHCOBOI'O PUCK-MEHIEKMEHTA

IIporpaMma UTOroBOIO 3K3aMeHa MPeANoJaraeT cjeayime TeMbl, 0
KOTOPBIM OyJeT COCTABJIEHbI IK3aMeHAMOHHbIE BONPOCHI:

[TonsiTue (hHAHCOBBIX PUCKOB U (PAKTOPHI UX OMPEEISTIOINE

Knaccudukuus puckoB: Kputepuu 1 (HakTopsl

Merononorusi pucK-MeHEKMEHTA

Meroabl HACHTU(PUKALIMA U OLEHKH PUCKOB

Merton cuieHapHOTO aHanu3a (MOJIETUPOBAHMS)

Cucrema ymnpaBieHus: puckaMu B OaHKe

Opranu3zanusi pucK-MEHEXKMEHTa B OaHKe

Mesx1yHapoHbIe CTaHAApThl PETyIUPOBaHUA OAHKOBCKUX PHCKOB

. IIpaBoBoO€ perynupoBanue puckoB B Kazaxcrane

10 Puck HecOamaHCHpOBAaHHOM JIMKBHIHOCTH OaHKa

11.KpenuTHslif pUCK M METOAMKA YIIPABJICHUSI KPEAUTHBIM PUCKOM OaHKa

12. AHanu3 KpeIUuTOCIOCOOHOCTH 3aeMIIMKa OaHKa

13.0OnepanmoHHbIi pUCK

14.Pb1HOYHBIN pUCK (MPOIEHTHBIN, BAIFOTHBIN, IIEHOBOW PUCKH)

15.lHBECTULIMOHHBIN PUCK

CoNoaRrwWDdE

IIporpaMmmHubie BONPOCHI IK3aMeHa M0 JUCHUIINHE «DUHAHCOBbIE PUCKI»



CymHoCTh UHAHCOBBIX PUCKOB

Hcrounnku u ¢hakTOphl BOSHUKHOBEHUS (PMHAHCOBBIX PUCKOB

Omnpenenenue TSHKECTU MOCIEACTBUIN OT HACTYIUICHUS PUCKOB

Kputepuu knaccudpukanum puckoB

Bunbl pMHaHCOBBIX PUCKOB

CymHocTh pUHAHCOBOTO PUCK — MEHEKMEHTA.

@OyHKIMU (PUHAHCOBOT'O PUCK — MEHEPKMEHTA.

Drarbl OpraHu3aluy PUCK — MEHEKMEHTA.

. Meroabl ynpaBlieHUsS PUCKOM.

10 Metoabl GUHAHCOBOTO PUCK-MEHEKMEHTA

11.TToHsiTE M OCHOBHBIE 3TAMBI UICHTU(DUKAIIUN

12.Metoas! naentudukanuu puckon. Kapra pruckos

13.Mctounnku uHGOpMAIIH IS UICHTU(PUKAIINN PUCKOB

14 TTpyHuunel ¥ cxema OpraHu3aluy MPolecca PUCK-MEHEIKMEHTa

15.MeTo/1bl OLICHKH pUCKa

16.Cucrema ympaBieHUs pUCKOM OaHKa

17.Puck-anneTut 6aHka

18.Cucrema puck-MeHEeIKMEHTa B OaHKe

19.KopnopatuBHOE yrpaBlieHHE B OaHKe

20.Opranu3anus puck-MEeHePKMEHTa B OaHKe

21.MexayHapoaHble TOAXO0/bI K PETYIUPOBAHUI0 OAHKOBCKUX PUCKOB

22 .bazenbckue COralieHus Mo peryJIupoBaHUI0 0AHKOBCKUX PHUCKOB

23.baHKOBCKHE PUCKH ME30- 1 MUKPOYPOBHS

24. TlpyneHnnanbHbIe HOPMATHBEI

25.0mnpeneneHne 10CTaTOYHOCTH KauTaia U TPeOOBaHMA K KaluTaTy

26.MeTo/p1 yrpaBieHUs TUKBUIHOCTHIO

27.BHyTpeHHu# mpoliecc oleHKH goctaTouHocTu tukBuanoct (BITIOJJT)

28.PuCK MUKBUIHOCTH B OaHKE

29.TToHsATHE W CYIIIHOCTH KPEAUTHOTO PHUCKA

30.Metozp! ynpaBieHHs] KPEAUTHBIM PUCKOM

31.Cucrema ynpaBlieHUs KPEIUTHBIM PUCKOM

32.0OcHOBHBIC aCIICKThI aHAIN3a U (PUHAHCOBBIC ITOKA3aTEIIN OICHKH
KPEJIUTOCIIOCOOHOCTH 3aéMIITIKA

33.00ecmeuenne 3aiiMa Kak METOJ, MUHUMHU3AIUHA KPEIUTHOTO PUCKA

34.0npeaeneHue peuTHHTa KPEIUTOCIIOCOOHOCTH 3aeMIIMKA

35.Co0TBETCTBHUE YCIOBUSIM MPEIOCTABICHUS 3aiiMa

36.KoHTposib ¥ KpeIUTHBI MOHUTOPUHT 3aEMIIIMKA

37. YupaBneHue KpeAUTHBIM PUCKOM NopTdenst baHka

38. [loHsATHE OMEPALIMOHHOTO PHUCKA

39. Knnaccudukanus onepaimoHHOTO pUCKa

40. YnpaBneHue onepalioHHbIM PUCKOM

41. Moaensb BHyTpeHHero koHTposis COSO

42. Tlonatue u CTPYKTypa PHIHOYHOTO PUCKA

CoNok~wNE



43. MeTo/IbI OIICHKH phIHOYHOTO pHcKa: MeTonoiorus Valueat-Risk (VaR)

44.YupaBiieHHE PHIHOYHBIM PUCKOM

45.1lonsiTHe MpOLEHTHOTO prcka. BamtoTHelil puck. LleHoBOM pUCK

46.00m1ee MoHATHE 00 HHBECTUIIMOHHOM PUCKE

47.01eHKa MHBECTUIIMOHHBIX PHCKOB.

48.Knaccudukaiys MHBECTUIIMOHHBIX PUCKOB

49.CriocoO6bl MUHUMU3AIIUH HHBECTHIIMOHHBIX PUCKOB, IIOCPEACTBOM
PUMEHEHUS OCHOBHBIX METOJIOB

50.HeompeneneHHOCTh MHBECTHUIIMI U METOJIBI €€ y4eTa

Y4yeOHas uTeparypa:
1. KacenoBa I'.E ®unaHcoBbie pucku: ydeOHOoe Tmocoome /Kazak
VYuusepcuteti- Anmartsl, 2020, 168c¢.
2. KpuueBckuit M. JI. ®unaHcOBble pucKkH: YuyeOHOe mocobue.
M.:KHOPVYC, 2020. 270 c.
3. ®uHaHCOBO-3KOHOMHYECKHE pUCKH:yueOHOoe ocodue/ E. I'. Kussena, JI.
. 1O03BoBHY, P. 10. Jlyroemos, B. B. ®omenko. — ExarepunOypr: U3a-
BO Ypaun. yH-Ta, 2015. — 112 c.
4. Cnenyxuna F0.D Puck-meHemkMEHT Ha (UHAHCOBBIX PpPBIHKAX
/ExatepunOypr: U3n-Bo Ypai. yu-ta, 2015. — 216 c.
5. Kosane ILII. bankoBckuii puCK — MEHEMKMEHT: Yuel.mocooue
/TITT.KoBanes. -2-¢ nzmanwme., neped. u gom. — M.: KYPC: UHOPA — M,
2018. - 320c.
HNuTepHeT-pecypcsl:
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