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 3214 ®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
muciuiuinHe  «@UHAHCOBbIE PUCKHW» TPOBOJUTCS HWTOTOBBIM SK3aMEH B
dopMe mHCHhMEHHOTO OQUIaifH 9SK3aMeHa, MO0 C HCIIOJIb30BAaHUEM
JTVCTAaHIIMOHHBIX TEXHOJOTHHA OyaeT mpoBeneH TecT Ha miuatrdgopme CJ1O
Moodle (https://dl.kaznu.kz/login/index.php).

OcHoBHast uH(popmanus 00 3k3aMeHe B (popMe TPaIAMIMOHHOTO
NUCbMEHHOT'0 IK3aMeHa

JK3aMeH - B GopMe MUChbMEHHOTO 3K3aMeHa Mo OuieraMm
dopmat 3k3aMeHa - oQJiaiiH B Ay JUTOPHUHU.
Konu4yecTtBo 3K3aMeHalMOHHBIX BONpocoB - 30 BOMpPOCOB, B KaXJOM
ounere 3 HK3aMEHALMOHHBIX BOIIPOCA.
JanTeabHOCTD 3K3aMeHa— 120 MUHYT
Pacnimcanne 3K3aMeHOB - COTJIACHO pacnucaHuio B cucteme Univer.
KouTtpoas 3x3amena - oyiaiiH IpOKTOPHUHT.
TexHosorHsa NPOKTOPUHTa (KIIPOKTOP» - KOHTPOJIb HAJl SK3aMEHOM).
[IpokTOpbl B ayIUTOpHH, CIEOAT 32 YECTHOCTHIO SK3aMEHYIOLIUXCH,
oOyyaroluecss JIOJDKHbl — BBIIOJHATH  3a/JaHUS  CaMOCTOSITEIBHO M HE
HCIIOJIb30BaTh  JOIMOJHUTENIbHBIE MaTepuanbl (cMapT(OHbBI, CMapT—4achl,
HAYIIHUKHU U IPYTHE TaJKETHI).
IHouTHKA OLIEHMBAHUSA IK3aMEHA
Boicmii 0anmn 3a uroroBblid 3k3amedH — 100 GamioB. B sk3aMeHallMOHHOM
ounete 3 Bompoca. 1-it Bompoc MakCHMalbHO MOXKET ObITh orieHeH B 30 6amios,
2-0if BOIIPOC MAaKCHUMAalIbHO MOXKeT ObITh omeHeH B 30 OamnoB, 3-if Bompoc
MaKCHUMaJILHO MOeT OBITh o1ieHeH B 40 0asoB.

OcHoBHasi uHGopmanua 00 IK3aMeHe ¢ NCNO0JIb30BAHUEM
aucTaHmMoHHBbIX maardopme CJ10 Moodle

JIk3ameH — trectupoBanue. [Iposogurcs B C1O Moodle.
dopMaT IK3aMeHAa — OHJIAKH.
DK3aMEHAIlMOHHOE  TECTHUPOBAaHUE TIPOBOJAUTCS TOJBKO Ha
opuIMaATIbHBIX MH()OPMAIIMOHHO-00pa30BaTENbHBIX TIATGOpPMax YHUBEPCUTETA
CJ10 Moodle.
JanTeabHOCTH 3Kk3aMeHa | yac (60 MUHYT)
Kosau4yecTBo TeCcTOBBIX BONPOCOB — 25
Koun4yecTtBo nonsiTok — 1
IIpaBuabHbIH 0TBET — 4 Oasuia
KoHTpOoJIb IPOXO0:KIEHNs TECTOB — OHJIAWH POKTOPUHT.

TexHonorus MNPOKTOPHUHTA (aHen. «Proctory — koHmpoauposams Xx00
ak3amena). ITIpOKTOpH, Kak W Ha OOBIYHOM »HK3aMEHE B ayJUTOPHH,
KOHTPOJUPYIOT, YTOObI 3K3aMEHYEMbIE€ MPOXOIUIM HCIBITAHUS YECTHO:


https://dl.kaznu.kz/login/index.php

BBITIOJTHSUTA 33J]JaHUSI CAMOCTOSTEIHLHO W HE TMOJIH30BATIUCH JTOTIOJTHUTEIHHBIMU
MaTepHuaTamu.

Cnenuth 3a OHJAMH-’K3aMEHOM B peajbHOM BPEMEHHU TO BeO-Kamepe
MOXET KakK CIHeMuaaucT (OYHBIA TPOKTOPUHT), TaK U TporpaMma,
KOHTPOJIUPYIOMIasi padO4Yuii CTOJ HMCIBITYEMOTO, KOJHMYECTBO JIMIl B KaJpe,
NOCTOPOHHHE 3BYKM WJIM Tojioca W  Jake JBWKCHUA  B3MJIsIa
(KUOEpIIPOKTOPHHT).

Yacto wWCMonp3yercs BHUJ CMEIIAHHOTO MPOKTOPHHTA: BHICO3AIKCH
PK3aMEHAa C 3aMEYaHUSAMH TPOTPaAaMMBI JOMOJHUTEIBHO IMPOCMATPUBACT
YeIIOBEK U PelIacT, JCHCTBUTEIHHO JTU HAPYIICHUS UMEIIA MECTO.

B 1mensx kadecTBEHHOTO MPOXOXKICHHUS TECTUPOBAHHWS W BO HM30C)KAHHE
TEXHUYECKUX TPoOsieM, 00yJarommMcs PEeKOMEHAYyeTcsl IS cAadd SK3aMeHa
HCIIOJB30BaTh KOMIBIOTEP, HOYTOYK, MOHOOJIOK.

O:xupaembie pe3yabTarbl 00ydyenus: (PO) u uHAMKATOPBI JOCTHKEHUS
Hm

B pesynbrare m3ydeHuss AMCLUMIUIMHBI OOydHarolmuics OyJeT crnocoOeH
(pe3yabTarthl ooyuenus (PO)):

POl1. OObscHAT, U OOOCHOBBIBAaTh OSKOHOMHYECKYIO NPUPOLY U
KJIacCU(PUKAIUIO ((MHAHCOBBIX PUCKOB

PO 2. TlpuMeHSTh Ui pELICHHs aHAIMTHYECKU W HCCIENOBATENIbCKUX
3aJla4 COBPEMEHHbIE TEXHUUECKHE CPEACTBA U MH(POPMALIMOHHBIE TEXHOJIOTUU

PO 3. Ananu3upoBaTh U UHTEPIPUTUPOBATH (PUHAHCOBYIO MH(POPMAILIUIO,
(PMHAHCOBYIO M CTAaTHCTHMYECKYIO OTYETHOCTh OpraHu3allMii U KOMMEpPYECKHX
0aHKOB

PO 4.BpiOpaTh UWHCTpyYMEHTaNIbHbIE CpeacTBa g 00OpaboKu
AKOHOMUYECKHUX JIaHHBIX, B COOTBETCTBUHM C MOCTABICHHOM 3a1auei

PO 5.KpuTnyecku OLEHUTH NpeaaracéMble BApUAHTBI YIIPABICHUECKUX
pElIeHNII ¢ y4eTOM BO3MOXKHBIX COLMAJIbHO-3KOHOMUYECKHX TMOCIEIACTBUN B
KOMMEPUYECKHX OaHKax

B pesynbrare u3ydyeHHs IUCUUIUIMHBI OOywarouuiicss Oyner HMETb
MJIEIYIOIIME HHAUKATOPBI AocTiKReHus (U/1):

1.1 3Harth TEOpeTHMYECKHME OCHOBBI METOJOB aHajn3a, OIICHKH,
uaeHTUGUKAINY (UHAHCOBBIX PUCKOB XO35SHUCTBYIONMIUX CyOBEKTOB U OAHKOB

1.2 OnpenensiTh TEOPETUUECKHE OCHOBBI METOJOB (PMHAHCOBOTO PHUCK-
MEHEKMEHTA

2.1  Hcnonb3oBaTh  HUCTOYHUKH  SKOHOMHYECKOH, (HHMHAHCOBOM,
COLIMAJIBHOM M YINpaBJIECHYECKOM HHOOPMIMU 11 OILEHKA YPOBHS PHCKOB
XO03SIUCTBYIOIUX CYOBEKTOB U OAaHKOB

2.2 OcyuiecTBasATh NOUCK WH(MOPMAIMU MO MOJIYYEHHOMY 3aJaHHUI0 C
LEJIbI0 BO3JIEUCTBUS HA YPOBEHb (DMHAHCOBBIX PUCKOB

3.1 PaccunTbiBaTh Ha OCHOBE THUIOBBIX METOJUK I[IOKAa3aTellH,
XapaKkTepU3yollne ypoBeHb (PMHAHCOBBIX PUCKOB



3.2 OcymecTBasaTh COOp M aHAIU3 JAaHHBIX, HEOOXOIUMBIX ISl PEIICHUS
3a]1a4 ynpaBiieHUs! (PUHAHCOBBIX PUCKOB XO3AUCTBYIOIINX CyOBEKTOB 1 OAHKOB

4.1 OcymecTBieTb  BBIOOp HHCTPYMEHTAJIBHBIX  CPEICTB IS
MOJEJIMPOBAHUS, OLICHKM M AaHAJM3a PUCKOBOM CHUTYyallMM KOMMEPYECKOIO
OaHka

4.2 TIlpoBoauTh aHamU3 pe3yjibTaTOB pPAacYETOB U OOOCHOBBIBATH
[IOJTyYEHHBIE BBIBOIbI

5.1 OOOCHOBBIBaTh YIPaBJICHUYECKUE PELICHUS C YYETOM OLEHKHU
(pMHAHCOBBIX PUCKOB

5.2 CocraBiATh  pEKOMEHJALMM U  BBIABIATH  HAIPABIICHUS
COBEPILIEHCTBOBAHMS CUCTEMBI (DUHAHCOBOI'O PUCK-MEHIEKMEHTA

IIporpaMmma UTOroBOIrO 3K3aMeHa MpeAINoJaraer cjeayime TeMbl, 10
KOTOPBIM OyAeT COCTABJIEHbI IK3aMeHAMOHHbIE BONPOCHI:

[TonsiTue (PHAHCOBBIX PUCKOB U (PAKTOPHI KX OMPEEIAIOIINE

Knaccudukuus puckoB: Kputepuu 1 (HakTopsl

Metononorusi pucK-MeHEKMEHTA

MeTtoapl nAEHTU(PUKAIIMN U OLICHKU PUCKOB

Meton crieHapHOTro aHanau3a (MOIEIUPOBAHUS)

Cucrema ymnpaBieHuUsl puckaMu B OaHKe

Opranu3zanusi pucK-MEHEKMEHTA B OaHKe

MesxiyHapoaHbIe CTaHAapThl PETYIUPOBaHUS OAHKOBCKUX PUCKOB

. IIpaBoBoO€ perynupoBanue puckoB B Kazaxcrane

10 Puck HecOanmaHCUpOBAHHOM JIMKBUIHOCTH OaHKa

11.KpenuTHblil pucKk U METOAMKA YIPABICHUSI KPEIUTHBIM PUCKOM OaHKa

12. Ananu3 KpeauToCcImocOOHOCTH 3aeMIIIKa OaHKa

13.0OmneparmoHHbII pUCK

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

15.lHBECTULIMOHHBIN PUCK

©CoNokrLNE

HpOFpaMMHbIe BOIIPOCHI JK3aM¢HA IO JTUCIHUILINHE «PUHAHCOBBIE PUCKN»

CymHoCcTh UHAHCOBBIX PUCKOB

Hcrounnku u (hakTopbl BOSHUKHOBEHHUS (PMHAHCOBBIX PHUCKOB
Omnpenenenre TAKECTU TOCIEICTBUNA OT HACTYIIJICHUSI PHCKOB
Kputepun knaccudukamnmm puckoB

Bubl hpMHAHCOBBIX PUCKOB

CymHocTh PUHAHCOBOTO PHCK — MEHEKMEHTA.

®OyHKIMY (PUHAHCOBOT'O PUCK — MEHEKMCHTA.

Drarbl OpraHu3aluyd PUCK — MECHEKMEHTA.

. MeToapl ynpaBJICHUS PUCKOM.

10 Metoabl pUHAHCOBOTO PUCK-MEHEKMEHTA

11.TloHsiTHE M OCHOBHBIE 3TAIBI UACHTU(DUKAIIH

CoNorLNE



12.Metoas! uaentudukanuu puckon. Kapra pruckos

13.Ucrounnku uHOpMAITUH I UASHTH(DUKAITIN PUCKOB

14 ITpuHuunel ¥ cxema OpraHu3alyy MPoLecca PUCK-MEHEIKMEHTa

15.MeTo/1bI OLICHKH pUCKa

16.Cucrema yripaBlieHHs] pUCKOM OaHKa

17.Puck-anneTut 0aHka

18.Cucrema prucK-MeHEDKMEHTa B OaHKe

19.KopnopaTruBHOE yIipaBlicHHE B OaHKE

20.Opranu3anus pucK-MeHePKMEHTa B OaHKe

21.MexayHapoaHble TOAXO0IbI K PETYJIMPOBAHUIO OAHKOBCKUX PUCKOB

22.ba3enbcKue COTNalIeHUs M0 PETYIMPOBAHUIO OAHKOBCKIX PHCKOB

23.baHKOBCKHE PUCKU ME30- U MUKPOYPOBHSI

24. [lpyneHnnanbHbIe HOPMATHBEI

25.0mnpeaeneHne 10CTaTOYHOCTH KauTaxa U TPeOOBaHMIA K KaITUTaIy

26.MeTo/p1 ypaBieHUs TUKBUIHOCTHIO

27.BHyTpeHHu# mpoliecc oleHKH AoctaTouyHocTu JukBuaHocta (BITIOJJT)

28.PucK MTMKBUIHOCTH B OaHKE

29.11oHsATHE U CYIIHOCTH KPEAUTHOTO pUCKa

30.Metozb1 ynpaBieHHs] KPEAUTHBIM PUCKOM

31.Cucrema ympaBlieHUs KPEIUTHBIM PUCKOM

32.0OcHOBHBIE aCIMEKThl aHAIN3a U (PMHAHCOBBIE MOKA3aTEU OLICHKU
KPEJIUTOCIIOCOOHOCTH 3aéMIIMKA

33.00ecmneuenue 3aiiMa Kak METOJ MUHUMHU3AIIUHA KPEIUTHOTO PUCKa

34.0OnpenencHue pedTHHTa KPEAUTOCITOCOOHOCTH 3aeMIIUKa

35.Co0TBETCTBHE YCIOBUSAM MPEIOCTABICHUS 3aiiMa

36.KoHTpob 1 KpeAUTHBIN MOHUTOPUHT 3aéMIITUKA

37. YnpaBneHue KpeauTHBIM PUCKOM mopTdens 6anka

38. IlonsiTHE OTMEPAITMOHHOTO PUCKA

39. Knaccudukarus oneparioHHOTO pUCKa

40. YrpaBneHue onepaiioHHbIM PUCKOM

41. Monens BHyTpenHero koutposist COSO

42. Tlonatue u CTPYKTypa PHIHOYHOTO PUCKA

43. MeToibl OIICHKH PhIHOYHOTO prcka: meTonosnorus Valueat-Risk (VaR)

44.YpaBiieHHE PHIHOYHBIM PUCKOM

45.1TonsATHE pOLIEHTHOTO prucka. BamtoTHelil puck. LleHoBOi prck

46.0061ee moHsTHE 00 MHBECTUIIMOHHOM PHCKE

47.01eHKa NUHBECTUIIMOHHBIX PUCKOB.

48.Knaccudukalys ”HBECTULIMOHHBIX PUCKOB

49.Cnoco0bl MUHUMM3ALMY UTHBECTUIIMOHHBIX PUCKOB, MIOCPEICTBOM
IPUMEHEHHUST OCHOBHBIX METOJIOB

50.HeonpeneneHHOCTh MHBECTUITUN U METO/IbI €€ yUeTa



N
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. KacenoBa TI'.E ®wunancoBbie pucku: ydeOHoe mocodome /Kazak
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. 103BoBHY, P. 10. Jlyrosuos, B. B. ®omenko. — ExarepunOypr: U3a-
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