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1. Ilends u 3amayu OUCIMIIJINHBI

Hucnunnnaa «Mogenu (QUHAHCOBOM YCTOMYMBOCTH OAaHKOB» IIPENOJAETCS
Ha 1-M Kypce MarmcTparypsl 1o mporpaMMme «baHKM M GaHKOBCKas /eATEIBHOCTH»
U IpeAIojiaraeT 3HaHHEe KaK Oa30BBIX pa3ZesloB SKOHOMUYECKOH TeOpPHU - MaKpoO-
¥ MUKPOIKOHOMHUKH, CTAaTHUCTUKHU, TEOPUM [eHer U KpeguTa, TaKk U OCHOB
0aHKOBCKOTO Jejla - OIlepallud KOMMepYeCKMX OaHKOB, OCHOBBI OaHKOBCKOTO
MeHe)KMeHTa, OyXTaJaTepCKUil ydeT B KOMMepueCcKOoM OaHKe, JeHEXKHO-KpeJIUTHOe
peryjupoBaHUe.

Ilenp wm3yueHus pgucuuminHel «Mogenu ¢GUHAHCOBOH  yCTOMYMBOCTHU
6aHKOB» - (opMHpOBaHHE Yy OyAYIIMX MarucTpoB GyHJaMeHTaJIbHBIX 3HAHUI B
obnactu Teopuu (GUHAHCOBOH YCTOMYMBOCTH KOMMEpPUYeCKHMX OaHKOB, a TakKxke
IIPAaKTUKU  MCII0JIB30BAaHUS Mofiejlel OLeHKM (PUHAHCOBOH  yCTONYMBOCTU
KPeIUTHBIX OpraHU3allui, BKJIIOYas peUTHHIOBblE CHUCTEMBI, CTAaTUCTHUYEeCKue
MOJleSId U PUCK-OPUEHTUPOBAHHYIO MOJEb.

OcHoBHOI 3azmaueir Kypca «Mogenu (GUHAHCOBOM yCTOMYMBOCTH OaHKOB» -
ABJIIETCA CHCTeMHOe IIpe/iCTaBjlieHHMe CBeJeHHUH O BHEIIHWX U BHYTPeHHUX
dakTOpax BIMAIOMUX HAa (PMHAHCOBYIO YCTOMYUBOCTD, KaK OTZAEJbHBIX OAHKOB, TaK
n OaHKOBCKMX CHCTEM B IIeJIOM, a TaK JXe COBpPeMEeHHble MeTOZUKU UX
KOMILIEKCHO! OIIeHKH.

Wzyyenne pucnumiuasl «Mogmenu ¢(GUHAHCOBOH yCTOWYHBOCTH OaHKOB»
OCHOBBIBAaeTCS Ha CyMMe 3HAaHUM, IOJyYeHHBIX CTyJeHTaMU B IIpollecce U3ydeHUd
6a30BBIX JUCHUIUIMH IPOPEeCCHOHATBPHOIO LMKIA (MHKPO M MaKpPOSKOHOMUKA;
GbUHAHCH, TeOPHUA BEpPOATHOCTEH M MaTeMaTH4ecKas CTAaTHCTUKA, OyXraaTepcKuit
yd4eT U aHaIu3).

CrymeHT [o/mKeH o006JazaTh HAaBBIKAMM PabOTHl C IE€PBOUCTOYHHUKAMH,
0000IIeHNAs W WHTepPIpeTaluy IIOTyYeHHOH WHGOPMAIVH, YETKOTO W3JIOKEeHHI
CBOEM TOYKM 3PEeHUA.

2. Mecro gucuunausas B cTpykrype OOII

«Mogenu ¢UHAHCOBOH YCTOMYHMBOCTH OaHKOB» SBJIAETCA IUCIUILIHHOM
MarucTparypsl IO IporpaMme «baHKOBCKUII MeHeIXMeHT» U  OTHOCHUTCA K
6a30Boit JacTu npodeccruoHaIbHOIO IIMKJIA (M2) benepanbHOTO
rOCyZapCTBEHHOTO 00Opa30oBaTeIbHOTO CTAaHAAPTA BBICUIETO IIPOdeCCHOHATBHOTO
o6pasoBanus no HampasieHuio 080300 «DuHaHCH U KpeAuT».

N3yuenue TUCIUTUINHBI «Mogenu dbuHaHCOBOH YCTONYUBOCTH
KOMMepYecKuX OaHKOB» OCHOBBIBAETCA HA CyMMe 3HAaHUH, IIOJTy4YEeHHBIX
CTyIeHTaMH B IIpollecCe WH3y4eHMsI O0a30BBIX [JUCHUIUIMH IPo(ecCHOHATBHOTO
nmura  (MUKpPO ¥ MaKPOSKOHOMWKA; (UHAHCH, TeOpPUsS BEPOATHOCTEH U
MaTeMaTHU4YeCcKas CTaTUCTHKA, OyXTajJTepCKUi y4eT W aHAIU3).

CrymeHT pomkeH o001azaTh HaBBIKAMH PabOTHI C IE€PBOUCTOYHHUKAMH,
0000meHUs W UHTepPIpeTaluy IIOTyYeHHOH HH(OpPMAIUM, YEeTKOTO H3JIOXKEeHUd
CBOEM TOYKHU 3PeHHUA.



3. TpebGoBanmusa K pe3ynbTaTaM OCBOEHHS NUCIUIJIHUHBI

Hducnuninaa «Mogmenn ¢HMHAHCOBOM yCTOMYMBOCTH OAaHKOB» HAIIpPaBiIeHA
Ha ¢opmupoBanue ciepyomux o6mekyabTypHHX (OK) u mpodeccuonanbpHBIX
(IIK) xommeTeHIIMiI MarucTpa SKOHOMUKHU:

obmenpodecCHOHATBPHBIMU KOMIIETEHIIUAMU:

- TOTOBHOCTBIO PYKOBOJUTH KOJUIEKTUBOM B cdepe cBoell ImpodeccHOHATbHON
IeAaTeIbHOCTH, TOJIEPAHTHO BOCIIPUHUMAs COIMa/IbHEIE, STHUYECKHUe,
KoH(peccuoHaNbHbIe U KyabTypHble pasauyusa (OIIK-2).

BrIMyCKHUK, OCBOMBUIIMM IIpOTpaMMY MAaTHCTPaTyphl, [JODKeH 00JIazaTsh
npodecCHOHATBPHBIMU  KOMIIETEHIIMAMY, COOTBETCTBYIOIIMMM BHUAY (BHZAM)
npoecCHOHANIBHON [eATeTbPHOCTH, HA KOTOPHIH (KOTOphle) OpPHEHTHpPOBaHA
IIporpaMMa MaruCTPaTypBL:

aHaJIUTUYeCKas JeATelbHOCTb:

- CHOCOOHOCTBIO TIPOBECTH aHAIM3 U JaTh OIEHKY CyIIeCTBYIOIUX
(bUHAHCOBO-5KOHOMUYECKUX PUCKOB, COCTAaBUTh U OOOCHOBAThH IPOTHO3 JUHAMUKU
OCHOBHBIX (PMHAHCOBO-DKOHOMHYECKHUX IIOKa3aTejeii Ha MHKpPO-, MaKpo- H
mesoyposHe (IIK-4);

- CIIOCOOHOCTBIO HAa OCHOBE KOMILJIEKCHOTO 3KOHOMMYECKOro W (HUHAHCOBOTO
aHajIM3a JATh OLIEHKY pe3yJIbTaToB M 3(PQPeKTUBHOCTU (PHUHAHCOBO-XO3AHCTBEHHOU
IeATeJbHOCTY OpPraHU3alluil  pasAWYHBIX OPTaHU3AIMOHHO-IIPABOBBIX  (opM,
BKJIIOYasd (PUHAHCOBO-KpeAUTHBIE, OPraHOB TOCYJAapCTBEHHOM BJIACTHM U MECTHOTO
camoynpasiernus (IIK-5);

- CIIOCOOHOCTBIO OCYIIECTBJIATH Pa3pabOTKy pabodYMX IUIAHOB M IIPOrPaMM
IIpOBeJIeHUs HAyYHBIX HCCIEIOBAaHWI M pa3pabOTOK, IOATOTOBKY 3aJaHUN MJId
rpynn u orgenbHsx ucnonuurenei (I1IK-17);

- CHOCOOHOCTBIO BBIABJIATP U IIPOBOJUTH HCCIefOBaHHE d5(PPeKTUBHBIX
HaIIpaBJeHU (PUHAHCOBOrO OOeclieyeHUs WHHOBALMOHHOTO Pa3BUTUA HA MUKPO-,
Me30- u MakpoyposHe (ITK-22);

CIIOCOOHOCTBIO  BBIABIATH U  INPOBOAUTH  HCCIeNOBaHMEe  (DUHAHCOBO-

OKOHOMHWYECKNX PHCKOB B [JeATEJIbHOCTU XOBHﬁCTBymMHX CY6'I>eKTOB AJIA



paspaboTku cucremsl yupasiaenus puckamu (I1K-23);

B pesynbrare msyuenus mucuunauesel «Mogenru GuHAHCOBOHM yCTOHYMBOCTH
06aHKOB» MAaruCTP JOJDKEH:

3HATh:

- TeopeTHYeCKHe OCHOBBI (MHAHCOBOH YCTONYMBOCTU KOMMEpPUYECKHUX
0OaHKOB;

- BHEIIHHWE U BHYTpPeHHUE (PaKTOPHI, OKAa3bIBAIOLIVX BIUSIHUE Ha
yCTOMYMBOCTh GAHKOB;

- MEeXJYyHapOoZHble U POCCHUIICKHe TPeOOBAaHUA K PEeTryJINPOBAHUIO PUCKOB
IesATeIbHOCTH;

- METOAMKM OLIEHKU OCHOBHBIX XapaKTePUCTHUK YCTOHYMBOCTH OAHKOB U HX
KOMILJIEKCHBIM aHaJIu3;

- 0COOEeHHOCTU OIEHKH YCTOWYHMBOCTH POCCHUHCKHX OAHKOB Ha COBpEMEHHOM
3Tare pa3BUTHA OAHKOBCKOI cucTeMbl Poccru M DKOHOMUKE CTpaHBI;

- BOIIPOCHI YIIPaBIEHUS PUCKAMU;

- Tpo06yieMbl U OCHOBHBIE ITOJXOABI BHEJPEHUA CUCTEM KOHTPOJIS PHCKOB C
VICIIOJIb30BAaHUEM DPEHTHHIOB B POCCHUHCKUX KOMMepuYecKux OaHKaXx;

- POCCHICKYIO IIPaKTHKY OIIpeJefeHUs PEHTUHIOB, B TOM YHCJIe BHYTPEHHUX
IJI1 TIOCTPOEHUSA CUCTEMBI PUCK-MEHEI)KMEHTa U CUCTEM PaHHErO
I peJly I PEXXJIeH U 1.
Ymers:

- OPHEHTHPOBATHCSI B OCHOBHBIX MCTOYHHUKAX MH(GOPMAIIUM IIO JAHHOH
npobIeMaTHKe;

- IIOJIB30BAaThCHA CYUIECTBYIOUMMYU METOAMKAaMU aHAJIM3d YCTOHYUBOCTU
0aHKOB;

- CaMOCTOATEJIBHO BBIABIATH OCHOBHBIE IIPU3HAKU YTPO3Bl OCTAHOBKU
IeATeIbHOCTH OaHKOB.

- IIPOBOZUTH AaHAJIN3 KOHTPAareHTOB C KCIIOJb30BAaHHEM PEHTHHTOBOTO
MHCTPYMEHTapHs;

- CHCTeMaTHU3UpOBaTh M 00001aTh MHPOPMALUIO I ONEPATUBHOTO IOHUCKA
JTAHHBIX O peHTHHTaX U COIYTCTBYIOllell MHMOpPMaLUU.
Bnagers:

- COBpPEMEHHBIMM IIpHEMaMU U TeXHUKOH NpOBeJeHHA aHaIu3a PUHAHCOBOM
YCTOMYMBOCTU OGaHKOB;

- MeTOJaMM U MHCTPYMEHTaMH PeHTHHTOBaHUA OaHKOB.



4. O6bBeM u BUAH vuebHOM paboTrsl Ha 2013-2014 r.

Bugx yue6HOIt paGoTsI

Bcero
YacoB/3a4eTHBIX eAUHUIL

AypuTOpHBIE 3aHATHI 36/1
B tom umcie:

Jexmunu 18/0.5
IMpaxkTuueckue 3ausaTus (I13) 18/0.5

JlaG6opaTopusie paborsr (JIP)

He IIpPeJyCMOTPEHO

CamocrosarensHas pa6oTa Bcero

722

B Tom uwmcie:

Pacuerno-rpaduueckue paboTs

He IIpPeJyCMOTPEHO

Pedepar He NPeAYyCMOTPEHO

Jpyrue BUIB caMOCTOATENBHOH pabGOTH 72/2

Bup mpomexyTouHO# aTrectranmuu (3adeT, 5K3aMeH) 3ader

OO6uias TPyZ0EeMKOCTH 4acsl 108
3a4eTHBIe eTUHUIIBI 3

2015r. magyana obydeHHs

Bug yue6HO# paGoTs Bcero

YacoB/3a4eTHBIX €OUHUWIL

AyauTOpHHeE 3aHATHA 36/1
B rom umcie:

Jlexuuu 8
IMpaxTuueckue 3auatus (I13) 28

Cemunaps (C)

He IpeJyCMOTPeHO

CamocroaTensHas pabora Bcero

77

B Tom uwmcie:

Pacuerno-rpaduueckue paboTs

He IIPeJyCMOTPEHO

Pedepar

He IIpPeJyCMOTPEHO

Jpyrue BUIB CaMOCTOATENBHOH pabGoOTH

Buzx mpomexyrouHO# arTecTanuu (3adeT, SK3aMeH) 3ager
O6was TpyLOEeMKOCTh qachl 108
3aYeTHBIE €AMHUILBI 3




