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JIMCT BHeCeHHS NOTIOTHEHHH H M3MEHEHHH
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Ha 201__ - 201__ yueGHuIi roa
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1. Ileap v 3a1a4M OCBOEHHUS JUCIUILIMHBI

L]env npenooasanus TUCHUILUIUHBI « Y TIpaBlieHHEe (UHAHCOBBIMH PUCKaAMM) -
3TO (POPMUPOBAHUE CUCTEMBI KITFOUEBBIX KOMIIETEHIIMMH, oOecreunBaronmx dpdek-
TUBHOCTb YTpaBiieHUs1 ((MHAHCOBBIMU M XO3SMCTBEHHBIMU PUCKaAMU OpPraHHU3alUH,
OBJIaJICHUE 3HAHUSMU U HaBbIKAMU B 00JIACTHU yIpaBieHHUs (MHAHCOBBIMU PUCKA-
MU OpraHu3aiuu. V3ydeHue NUCHUIUTMHBI TOMOXET cCHOPMUPOBATH Y OYyIyIIMX
CHEIUATNCTOB IITyOOKHE TEOPETHUECKUE 3HAHUS M MPAKTUYECKUE HABBIKH MO BO-
npocaM (popMHpPOBaHUS PUCK-MEHEIKMEHTa OpraHU3aIH, a TAaKKE OCBOUTH Me-
TOJIOJIOTHIO U METOJUKY YIPaBJICHUs (PMHAHCOBBIMH U XO3SHCTBEHHBIMU PUCKAMU
B (huHaHcoBoU cepe npeanpusaTuii. KoHeuHoM 11eIb0 U3y4eHUs JaHHOW JUCIIH-
IUTMHBI SIBJSIETCS MOJIydeHHe MPO(eCcCHOHANBHBIX, TEOPETUYECKUX 3HAHUHA U TIPU-
oOpeTeHne MPAKTUYECKUX HABBIKOB B 00JACTH YIpaBieHUs (UHAHCOBBIMU PUCKA-
MHU.

N3ydyeHne TUCHUILUIMHBI «YTIpaBieHUe (UHAHCOBBIMHU PUCKAMM) MO3BOJIMUT
OakajiaBpaM MOJyYUTh INTyOOKHE TEOPETUUECKHE 3HAHUS U IPAKTUUECKHUE HABBIKH,
Y HAIEJICHO Ha PEIICHUE CIedyIouux 3a0ay.

m oOecrneyuTh MOHUMAHUE POJIM PUCK-MEHEIKMEHTa KaK SKOHOMUYECKOTO
MHCTPYMEHTA yNPaBJICHUS NPEANPUATUEM;

B YSICHUTH COZAEpXaHHE M OCHOBHBIEC 3JIEMEHTHI CUCTEMBI yIpaBieHUs (u-
HAHCOBBIMU M XO3HCTBEHHBIMU PUCKAMU OpPTaHU3ALINY;

m chopMUpOBaTh MPAKTHUYECKHE HABBIKM PEIICHHS THUMOBBIX 3a1a4 IO
yIpaBiIeHUIO (PMHAHCOBBIMU U XO3HCTBEHHBIMH PUCKAMU OPTaHU3AIINH;

B T1I0Ka3aTh OCHOBHBIE BO3MOYXHOCTH NPUMEHEHHUS COBPEMEHHBIX IOIXO-
JI0B, METOJIOB U MOJIeJIe ynpaBieHnus (PMHAHCOBBIMH U XO3SHCTBEHHBIMU PHCKa-
MU, a TaK’kKe€ 0COOCHHOCTH UX MpuMeHeHus B Poccuu;

B OBJIAJIETh TEXHOJOTHEH OICHKH (PMHAHCOBBIX M XO3SMCTBEHHBIX PHCKOB
OpraHu3ally;

B OBJIAJIETh MHCTPYMEHTapUeM XE€KHMpPOBAHHs, CTPaXOBaHWsI U JIUBEPCHU-
bukanyeit GUHAHCOBBIX U XO3SICTBEHHBIX PUCKOB.



2. Mecto aucuuniinibl B ctpykrype OIIOII BO

VYrpaBieHue (pUHAHCOBBIMU pUCKaMHU OTHOCUTCA K bioky 1 BapuaTuBHOM
4acTy (AUCIUIIMHA 110 BEIOOPY) yU4eOHOI O IIIaHa.

HucrtunHa «YnpapieHue (UHAHCOBBIMHU PUCKAMU» U3ydaeTcCsl Ha YeTBep-
TOM ToAy oOydeHus, GOpMHUPYET HOBBIE U pPAa3BUBAET paHee MOJyUYCHHbIC 3HAHUS,
YMEHUS U HaBBIKH, HEOOXOIUMBbIE ISl PEIICHUS BAXKHBIX MIPAKTUYECKUX 3a]1ay, CO-
3/1a€T OCHOBY [UJISl MOCJIEAYIOIIETO MPUHSATHS PEIICHU B 00JacTH YIpaBICHUS
(UHAHCOBBIMU U XO35HCTBEHHBIMU PHCKAMHU.

CoBpeMeHHasi KOHLEMIHS PUCK-MEHEI)KMEHTa MOJPa3yMeBAE€T CUCTEMaTH-
YEeCKO€ yMpaBJICHHE PUCKOM C LEJIbIO 3aIIUTHI KanuTajia u NpuobUIH OT (UHAHCO-
BBIX MOTEPb, BOZHUKAIOIIMX MPU HEOIAronpusaTHbIX coObITHSAX. Llenn mMoxHo Ho-
CTH4Yb, JHIIb 00JIaas TJIyOOKOW TEOpEeTUYECKOM MOATOTOBKOW, TPaMOTHBIM
yIpPaBJICHUEM (UHAHCOBBIMU U XO3SHUCTBEHHBIMH PUCKaMH M 3(PPEKTUBHO HC-
II0JIb3Yysl HHCTPYMEHTAPHUI pUCK-MEHEIKMEHTA.

[TporpaMMa npeamnonaraeT 3HaKOMCTBO CTYJEHTOB C JIyYILIUMHU 0Opa3lamu
IIPaKTUKU U COBPEMEHHBIMH pEaIUsIMU PUCK-MEHEDKMEHTa opranusauuu. lnpo-
KO HCIIOJIB3YIOTCA Takue (POpMbl, KaK MacTep-KJIacChl BEIYIIUX CHEIHAINCTOB-
NPaKTUKOB: U3y4deHHe Case-Studies; moAroToBka camMOCTOSITENBHBIX padoT, OTpa-
KAIOUINX peallbHbIE POrpaMMBbl HCCIIEA0BaHUs (PUHAHCOBOM AESITENBHOCTH KOM-
MTaHUH.

JUist ycnenHoro u3y4eHus JUCHUIUIMHBI «YTpaBiieHne ()MHAHCOBBIMHU PHUC-
KaMu» OakanaBp JOJDKEH OBJIAJIETh OCHOBAMHU BBICIIEH MaTEMaTUKH (MaTeMaTH4e-
CKOT'O aHajJu3a, JUHEHMHOW anreOpbl, TEOPUU BEPOSITHOCTEN), METOJJAMU SKOHOMHU-
KO-CTaTUCTUYECKOTO HCCIEAOBAaHUS U UMETh 0a30BbI€ MPEACTaBICHUS B 00JaCTH
oO1Iel SKOHOMHYECKOU TEOPHH.

N3yyeHue MUCUUIUTMHBI «YTpaBieHre (GPUHAHCOBBIMUA PUCKAMU» OCYILECTB-
JII€TCS B TECHOM B3aMMOCBSI3U C TAKUMH JUCHUIUIMHAMH, KakK: « DMHAHCOBBIN Me-
HEDKMEHT», «THBeCTUIIMNY, « DKOHOMUYECKUN aHanu3 Ha npeanpusatusx AITK»,
«MuKpo3KOHOMUKa», «O1[eHKa CTOUMOCTH OU3HEca» U Ap.



3. TpeGoBaHusi K pe3yibTaTaM OCBOEHHS COJAEPKAHUS JUCHUILTUHBI

Ta6J'II/IHa 3.1 - CBGI[GHI/IH O KOMIICTCHIIMAX H PpE3yibTarax O6y‘ICHH5{,
q)OpMI/IpyeMBIX JAaHHOU NTUCIIUITIJIIMHOU
Cognepxanue [lepeyeHs pe3ynbTaToB 00y4YCHUS, POPMUPYEMBIX AUCITUTLTHHON
KOMIICTCHIMH, Kozt KoMIIe- [To 3aBepuIeHUU U3yUYeHUS JaHHOW TUCIUIUIMHBI BHITYCKHUK JOKEH
(hopMUpyeMBIX TEHIIUH B
MOJIHOCTBIO UJIK | COOTBETCTBUHU
yacTuyHO gaHHo# | ¢ ®T'OC BO 3HaThb YMETh BJIAZICTh
JTUCUUTUTAHON
. CHCTEMY TIpoIie- | ® HCIIOJTB30- . METOI0JIOTHEH
Iyp OaHKPOTCTBA M IPO- | BaTh HCTOYHHUKH KO- | SKOHOMHUYECKOTO  WC-
nenypy GpuHaAHCOBOTO HOMHYECKOM, COIIH- CJIeIOBaHUS;
O3IIOPOBJICHHUS B 3apy- aJbHOM U YTIIpaBJICH- | MeTOJaMi |
0exHbIX cTpaHax u Poc- | deckoit nuH(pOpMa- TpreMaMu aHaIM3a
cuy, LUH; SKOHOMHYECKUX SIBJIe-
. cucremy hu- . BBISIBIISITD HUH M TPOLECCOB C
HaHCOBBIX MOKa3aTese MpoOIeMbl 5KOHOMH- | MOMOIIBI0  CTaHAAPT-
JUTSL aHAJTN3a TIOTEHIU- YECKOTO XapakTepa HBIX TEOPETHUUECKUX U
aJIBHOTO OAHKPOTCTBA U MIPY aHAJIN3€ KOH- 9KOHOMETPUIECKUX
OIICHKH (PHHAHCOBBIX KPETHBIN CUTyallni; | MOJeENei;
PHCKOB; ® unTaTh (DPUHAHCOBYIO | ® METOAUKOU
. COCTaB, COIEP-  PTYECTHOCTH; MPOBEACHUS  JTHArHO-
KaHWe OyXranTtepckod HCIIOJB30- CTUKH 0aHKpPOTCTBA
CITOCOOHOCTEHIO,
OTYETHOCTH JUISI TUaTHO- BaTh METOAbI aHaiu3a | (3apyOeKHBIMH H OTe-
WCIIONB3YSl OTeue-
CTHKH BEPOSTHOCTH M CHIXKEHUS (PUHAHCO- | YECTBEHHBIMH) M OLICH-
CTBEHHBIC W 3apy- o
124 0aHKpPOTCTBA, BLIX PHCKOB B NMPakTh- | Kol ()MHAHCOBBIX pHUC-
OC)KHBIC WCTOYHH- . .
. METOJIMKY OIIeH- HECKOH eATeNbHOCTH; | KOB,
Ki  uHpOpMAaIu,
KA UMYIIECTBEHHOTO 3 COCTaBHTh . HaBBIKAMHU
cobpate HeoOxo- .
TOJIOXKCHUS MMPEATIPUSA-  AHATUTUYECKHE  Tad- | CAMOCTOSTEIBHOW pa-
ITUMBIE JaHHBIE TIK-7
DOAHATIADO THS, CTPYKTYPbl UMYILIE- [IMIBI 110 OTAEIBHBIM | OOTBI M CaMOOpraHH3a-
P P CTBa U 00513aTCIILCTR,; pramamM aHajgu3a IS | LUH
BaTh MX W MOJIO-
. AHAUTHYECKUE [yTIpaBICHUs (PHHAHCO-
TOBUTH HH(pOpMa- .
N MPOLEAYPHI, CBI3aHHBIE BBIMU PUCKAMH;
IHOHHBIH  0030p C TIPOBEJICHUEM aHaJIN3a o
»
W/UIM aHaJIuTHYe- o POBC/ICHH N CBODOZHO
N MHAHCOBOW yCTONYH- -
P — y PIIEpUPOBATH TOHATH
BOCTH, TIJIATEKECNOCO0- HMM M KaTErOPUSAMH
HOCTH U JIMKBHJHOCTH  PHCK-MEHEKMEHTA,;
NPEATIPUATHSA, . MIPOBECTHU
. aHaJM3 M0Ka3a- pPHeHKY (HUHAHCOBBIX
TeJIEH 110 YCTaHOBJIEHUIO PHCKOB;
HEYJOBJIETBOPUTEIHHON | o OcymiecTs-
CTPYKTypEhI OanaHca; JATh KOHTPOJL HPO-
. aHanu3 (QMHaH- | mecca  yIpaBleHHsS
COBBIX PE€3yJbTaTOB pucKaMu
. CTpaTeruu
yIpaBJIECHUS] pUCKAMU;
. 9Tanbl KU3HU U
JUHAMHUKY (DHUHAHCOBBIX
PHCKOB OpraHU3aIiH
CIIOCOOHOCTBIO ° OCHOBHBIC KaTe- | - aHAJIM3UPOBATh | - HABBIKAMH JKOHOMH-
KPUTUYCCKHA OILEC- TOpUM U IIOHATHS PHUCK- | PpIHKM W CTPOWTH | YECKOr0 aHaju3a oIe-
HUTh IIpejaJiarae- MEHEPKMEHTA, BHJIBI | IIPOTHO3BI Makpo- | HUBaeMoTro OHM3Heca;
MbIe BapUaHTHI PHCKOB U COOTBETCTBY- | SKOHOMHYECKHE, OT- | - aJCKBaTHBIMH METO-
YIpaBJICHYECKUAX IOIY€ METOABI yIpaBiie- | paciIeBEBIC, perno- | JaMu OLIEHKH PHUCKOB,
pelieHuii u paspa- [IK-11 HUS UMU; HaJIbHbIE; - HaBBIKAMM YIIPaBJIC-

6oTath ¥ 00OCHO-
BaTh  MPEIIOKE-
HHUS 110 X COBEp-
[IEHCTBOBAHUIO C
YYETOM KPHUTEPHEB

- OCHOBHBIE MOAXOJBLI H
METO/IbI OL[CHKH PUCKOB,;
- B3aMMOCBS3M IeJeld H
MOJIXOJIOB K OIIEHKE PHC-
Ka;

- IIPOBOAUTH JHArHO-
CTHKY (PHHAHCOBOTO
COCTOSIHHSI SKOHOMHU-
YECKUX CYOBEKTOB C

(dopMupoBanueMm

HUA
pUCKaMu

(bMHAHCOBBIMHU




COLMAIBHO-
SKOHOMMYECKOM
3¢ exTHBHOCTH,
PHCKOB ¥  BO3-

- MCTOJAblI J3KOHOMHHYC-
CKOT'O aHaJIu3a

BBIBOJIOB U PEKOMEH-
AUl 1o €ro yiyd-
[IEHHIO;

- IPUMEHATh METOJIBI

MOJKHBIX conu- OLICHKH PHCKOB XO-
aBHO- 3ACTBYIONMNX CyOB-
SKOHOMMYECKUX €KTOB C LENbI0 pas-
HOCJIEACTBUM pabOTKH M MPUHSATHUS
OITHMAJIbHBIX
YIPABJIEHYECKUX
pelleHnid, a Takke
000CHOBaHHBIX
IPEATIOKEHUN 0 UX
COBEPLICHCTBOBAHUIO
° COCTaB, cozuep- . HCIIOJIB30- ° METO0NIO0TueN
XKaHUe OyXranTepcKou BaTb MCTOYHUKHU DKO- | 3KOHOMHYECKOIO  HC-
OTYETHOCTH JUIsl JUATHO- | HOMUYECKOM, COIIH- CJIEIOBaHUS;
CIIOCOOHOCTBIO CTHKHU (pMHAHCOBOTO CO- | aIbHOW M yNPaBICH- | @ METogaMU U
OLICHUBATh KpEIH- CTOSIHUA OpraHM3ALNH, yeckol nH(popMa- TpreMaMu aHaau3a
TOCIIOCOOHOCTh ° METOJUKY OLICH- | LU, DKOHOMMYECKUX sIBIIE-
KIIUEHTOB, ocy- K1 UMYILECTBEHHOIO . MIPUMEHSATD HUA M IPOLECCOB C
LICCTBJIATD u TIOJIOKCHUS TIPCAIPUS- MOJTY4YCHHBIC 3HAHUS NOMOIIBI0  MH(pOpMa-

odopmiATh BBIIA-
4y M COIPOBOXK-
JICHUE KpPEAUTOB,
NPOBOJMTH OIepa-
A Ha pbIHKE
MEKOaHKOBCKHX
KpenuToB,  Qop-
MHpPOBaTh U pery-
JIMPOBAaTh LieJICBbIC
pe3epBbl

[K-25

THSL, CTPYKTYPBl UMYIIIE-
CTBa M 00513aTEbCTB U
OLICHKH (PMHAHCOBBIX
PHCKOB,;

- aHAJTUTHYECKHE TMIpPO-
LEeIypbl, CBA3aHHBIE C
NIPOBEZICHNEM  aHaJIH3a
(UHAHCOBOH  yCTOWYH-
BOCTH, IUIATEXeCHnoco0-
HOCTH U JIMKBHIHOCTHU
OPENNPUITUS. C  LENbI0
BBISIBJICHHSI KPEJUTOCIIO-
COOHOCTH OpraHM3aLNU

B IPO(eCCHOHATIB-
HOU JIeSITENBHOCTH;

IMUOHHBIX TeXHOJ’IOFHﬁ;

. METOIUKOH
MpPOBEACHUS  JTUAarHO-
CTHKH (uHAHCOBOTO

COCTOSHHSL M OLICHKH
(DMHAHCOBBIX PHCKOB B
LEJsIX  ONPEACIICHHUS
YPOBHA  KPEAHMTOCIIO-
COOHOCTH W IUIATeXe-
CIOCOOHOCTH OpTaHHu-
3aluu




9

4. Pacnipenesienne TPyA0€eMKOCTH JUCHHUILIMHBI 110 BUIAM 3aHATHIl

Tabmuma 4.1 — Pacnipenenenne TPyJOEMKOCTH TUCIUILIMHBI 1O BUIAAM 3aHSITHH,
peanuzyemMoi o yueOHoMy iany 1o npoduio « PUHAHCH U KPEIUT» ISl OUHOM

dbopmbI 0O0yUEeHUS, YACOB

dopma 00yueHus
OyHas 3a04Hast
Bit sansraii B T. 4. TIO TIOJTHAS YCKOpEHHAast
ceMecT-
pam
7
1. AynuTopHble 3aHsTHSI, BCErO, 4acOB 94
B TOM YHCJIE:
1.1. Jlekuun 24
1.2. JTabopaTtopHbie pabOTHI -
1.3. [IpakTudyeckne (ceMUHAPCKUE) 3aHATHUS 30
2. CamocTodaTenbHas paboTa, 4acoB 54
B TOM YHCIIE:
2.1. Kypcosoii mpoekT (KII), kypcoBas pabota (KP) -
2.2. PacuerHo-Tpaduueckoe 3aganue (PI'P) -
2.3. CamocCTOsTENBHOE U3YUYEHHE Pa3JIETIOB 25
2.4. Tekymiast caMONOJITOTOBKA 20
2.5. IloaroToBKa U ciayda 3adera (IK3aMeHa) 9
2.6. KontpomabHas padora (K) -
HWtoro gacos (ctp. 1 + cTp. 2) 108
®opMa MPOMEKYTOUHON aTTECTAIUH ™ 3
OO011ast TPYA0EMKOCTD, 3aU€THBIX €AMHUI] 3

*  dopMbI IPOMEKYTOUHOM aTTecTali: KOHTpoJibHas padora (K), 3auer (3).
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5. TemaTHYeCcKHH MJIAaH OCBOEHHUS AUNCIHUIIJIMHBI:

Tabnuna 5.1 — Tematuyeckuil TUIaH U3y4eHUS JUCIHUILIMHBL 110 Y4eOHOMY TUIaHY
1o npoduito «DOUHAHCH U KPETUT» JJIs1 OUHON (POpMBI 0O0yUEHHUsI, HACOB

HaumenoBanue
TEMBI

N3zyuyaemble
BOIIPOCHI

O0beM yacoB

Jlexuyn

JlaGopartopHbie
paboTsl
IIpakTueckue
(cemuHapcKue)
3aHSTHS

CaMoCTOSTEIIb-
Has paboTa

dopma
TEKyIIEro
KOHTpOIIST*

Cemectp 7

CymHoCcTh U
kinaccuguka-
IIUS] PUCKOB

OCHOBBI TEOpPHH MPEANPUHUMATEIBCKUX PHUCKOB.
ConepxaHue KOHLENIUH (PUHAHCOBOTO MEHEIKMEHTA
«Puck - noxonHoctey». IloHsTHE PUCKOB U UX KJIaccu-
¢ukanmsa. CyniHOCTP MaKpO3KOHOMHYECKOTO, MPOH3-
BOJICTBEHHOTO (Z€TI0BOT0) ¥ (PMHAHCOBOTO PHCKOB.

Knaccudukamms QuHAHCOBBIX M XO3IHCTBEHHBIX

PHCKOB I10 BHJIaM, YPOBHIO IIOTEPh M MCTOYHUKAM BO3-
HUKHOBEHUS. OTanbl IPOBEACHHS aHAIM3a MpeIIpH-
HUMATEIbCKOTO pHCKa. MeToxsl MPOBECHHS aHaIn3a
NpeIIPUHUMATENILCKOTO PHCKA:
CTaHJAaPTU3UPOBAHHBIM ONPOCHBIA JIUCT IO PUCK-
MEHEKMEHTY, aHaJIU3 IEePBUYHBIX JIOKYMEHTOB, aHa-
73 JaHHBIX (DMHAHCOBBIX OTYETOB, COCTABJICHUE U
aHaIM3 JHMarpaMMbl OPraHW3allMOHHOW CTPYKTYPBI
(upMBI, cocTaBlICHNE U aHAIHU3 KapT TEXHOJIOTHYECKUX
MOTOKOB MPOM3BOJCTBEHHBIX mporeccoB u mp. Ilo-
cTpoeHne pHUCK-ipodmis (kapTel puckoB). I[lonsTHe
YPOBHSI TOJIEPAHTHOCTH K PUCKY U €TI0 TPaHHMII.

10

KJL, P

Metonpl aHa-
mm3a  (pUHAH-
COBBIX PHCKOB
U Heolpene-
JICHHOCTH

KonnuectBennas onenka pucka. [loxasarenu ones-
KA PHCKa: BEPOSITHOCTb, MaTeMaTHYECKOE OKUAAHUE,
JICIIepCHsi, CTaHAAPTHOE OTKJIOHEHHWE, KOI(PQPUIMEHT
Bapualuh. 3aKOH HOPMalbHOTO  pacIpeesIeHHs
BEPOSITHOCTEH, MpaBUIO «Tpex curm». Pacder Be-
poatHocTH yOBITKOB. KadecTBeHHass OILiEHKa pHC-
Ka. MeToabl 3KCIEPTHBIX OIIEHOK (MeTo «lenbdu» u
Ip.).

[IpuHsATHE pelIeHUs B YCIOBUSAX HEONPEAEICHHO-
ctu. Kpurepun npuHATUS pelIeHUs B YCIOBHUSAX He-
ornpezeneHHocT: Banpna (Makcu-MHH), MaKCH-Makc,
Anbga-kpurepuit ['ypuna. CaBuka (Kputepuid oTka-
3a OT MUHH-Makca), Jlamtaca (baiiecoBo pereHue).

10

P, I3

CognepxaHnue u
aHaJIN3 ¢u-
HAHCOBBIX
PHCKOB

[onsTHE pHCKa yTpaThl JTUKBUIHOCTH (IUIATEKE-
crocoOHocTH). MHCTpyMEeHTapuil OIIEHKM W aHaiu3a
pHCKa yTpaThl JTUKBUIHOCTH W IUIATEKECIIOCOOHOCTH.
JelicTByro11ee poCCUICKOE 3aKOHOIATEILCTBO O HECO-
crosTensHOCTH (OaHKpoTcTBe). Cumcrema QyHIaMeH-
TalbHOMU JIMAarHOCTUKHU 0aHKPOTCTBA (Monenmn
3.Anpr™mana, ¥Y.busepa, [x. Aprearu u np.).

VHBeCTUIIMOHHBIC PUCKU M WX Kiaccu(UKaIus.
MeTozpl aHANINM3a PUCKOB WHBECTUIIOHHBIX TIPOCKTOB.
Merton 6e3pHCKOBOTO SKBHBAJICHTA. METOX CKOppEK-
TUPOBAHHOIN HA PHUCK CTaBKU JUCKOHTA. AHAalIHW3 4yB-
cTBUTENbHOCTH. MeToj cueHapueB. JlepeBbs pemeHuii.
NMuranmoHHoe MoOJeNUpoBaHHE MeTonoM MoHTe-
Kapno. Puck ¢hpmHAHCOBBIX MHBECTHITNH (TTOPThETbHBIC
pUCKH). AHaIM3 W OLIEHKAa pUCKa (PUHAHCOBBIX HHBE-

10

"3, KJI
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ctunuit. [TokazaTens "GeTa" Kak Mepa pucKa B MOJICITH
omeHkr noxomHoctn akTuBoB (CAPM). Teopus ap-
ourpaxkHoro neHoodpazosanus (APT). ®opmupoBanme
nopTdens MeHHBIX OyMar M BBIYMCICHHE €r0 pHCKa.
Ionsatne nuBepcudukanuu wHBecTHIUH. IloHATHE U
pacuer puckoBoii croumoctr (VAR, Value at Risk).

Bamtornbie pucku. @akTopsl, BIMAIOIINE HA Kyp-
cel BamoT. Kiaccudukaiys BalIOTHBIX PUCKOB: Olle-
paLMOHHBINA, TPAHCISIIMOHHBIA U 3KOHOMHYECKUIl Ba-
mroTHele pucku. IlocneacTBUsS M METOABI KOHTPOJI
BAJIIOTHOTO PHCKa.

[MpouentHble pucku. PakTophl, BIUSIONME HA
YpOBEHb TPOIEHTHBIX CTaBOK. Kiaccuduxarus
NPOLEHTHBIX  PHCKOB: TIO3UITOHHBIH, nopT-
(hepHBIH U DKOHOMHUYECKHHA  (CTPYKTYpHBIN)
NPOLICHTHBIE PHUCKH. [IOHATHE YYyBCTBUTEIHHOCTH.

VYupasnenue Lens, comepxaHue W  3HAYCHHE  PHUCK-
(hMHAHCOBBIMHU | MEHEIKMEHTa. Y CJIoBHs (popMupoBaHus 3GGHEKTHBHON
pUcKaMu CHUCTEMBI PHCK-MCHEKMEHTA. DTarbl (OPMHUPOBAHUSI

CHCTEMBI YIpPaBJICHUS! pUCKaMU B opranuzauuu. [Tpun-
LIUITBI U TIpaBHJIa yIIpaBJeHUs! pUHAHCOBBIMU PUCKAMHU.
Oranel Tpolecca ynpasieHUs (UHAHCOBBIMH pPHCKa-
MU: BbISBJICHUE (MICHTH(UKAIIUSA) PUCKA, OIICHKA PUC-
Ka, YIpaBJICHHAE PUCKOM, KOHTPOJIb PUCKA.

CxeMbl mepeHoca (DMHAHCOBBIX PHUCKOB: TUBEPCH-
(ukars, cTpaxoBaHHe, XSIHKUPOBAHNE.

Oprasm3anusi pUCK-MEHEIKMEHTa Ha MpeIIpHus-

THH.
6 8 15 KII, T

IMoxaroroBka k 3adety 9

Bcero 3a cemectp 24 30 54

*MopMBbI TEKYIIEro KOHTpoJIs: 1abopatopHas padota (JIP); konTponbHas padora (K); pacuetHo-
rpadudeckas padora (PI'P); nomamnee 3ananue (/13); pedepar (P); acce (3); xommmoksuym (KJI);
tectupoBanue (T); nnauBunyansHoe 3ananue (M3); aynuropHas koHTposbHas padora (AKP),
noxan ().
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Ta6nuua 5.3 - Buj, KOHTPOJIb BBIMOTHEHUS U MeToandeckoe obecnieuenue CPC
1o yueOHOMY Tutany 1o npoduito «DUHAHCH U KPEAUT»
JUI OYHOM (pOopMBI 0OYUEHHUS, YaCOB

Ne
/o

Bung CPC

KomunuectBo
JacoB

Kontpouns
BBITIOJIHEHUS

MeTtoauueckoe obecrneucHue

IloaroroBka K
KOJUJIOKBUYMY u
MOATOTOBKA
pedepara 1o TEME
«CyniHocTs u
KJIacCUupUKaIms
PHUCKOBY

10

VYcTHBI onpoc no
BOIIpOCaM,
3amuTa pedepara

1. Pabouas
JUCLUIUIMHBL;
2. ®enepalibHbIl  3aKOH
«O HECOCTOSATEILHOCTH
(OGaHKpOTCTBE)». —
HoBocubupck: Cub. yHuB.
m3g-so, 2010. — 221 c¢. -
(Konekceol. 3akonsl. Hopmbr);
3. I'paxnanckuii  KOHEKC
P®;

4, Kynnnosa
bemukosa T.C.,
M.B., EnuctparoBa
KommiekcHslit
SKOHOMUYECKHUN aHanu3
XO3SMICTBEHHOU JIE€SITEIBbHOCTH
HIPEANPUATHS: yuebHoe
nocoowue. — bapnaymn:
A3BYKA, 2013. —c.134-221.;
5. Kykykuna U.I'. Vuer u
aHaJIn3 OaHKpOTCTBA
yuebHoe mocobue /
KykykuHa, N.A.
AcTpaxaHueBa. — 2-¢ HU31.,
ucnp. u gon. — M.: @uHaHCHI
u cratuctuka, 2009. — 304 c.;
6. Bepnurop H.®.
VYnopasnenue (¢uHaHCAMH B
YCIOBHUSAX OaHKpOTCTBA:
yaebnoe mocoome / H.D.
Bepuurop. — bapuayn: 13a-Bo
AT'AY, 2009. - 76 c.

IporpaMma

MIT.,
Mexuna
TTI.

nr.

IlogroroBka x mon-
rotoBka pedepara u
BBITIOJTHEHUE  TEKY-
IIETO 3aJIaHus 110 Te-
Me «MeTonnl aHaiau3a
(bMHAHCOBBIX PHUCKOB
U HEOIpEIEIECHHO-
CTH»

10

3amura
pedepara,
BBITTOJTHEHUE
VHIUBHTyJIEHOTO
3a7aHus

1. Pabouas nporpamma
JTUCLUTIIUHBI;
2. Orenka

YCTONYUBOCTH
opraHmzanuu:  y4yeOHUK  /
DOUHAHCOBBIN YHUBEPCUTET
npu [IpaBurensctee PO ; pen.:
O. W. Jlaspymmn, H. ]I
MamonoBa. - 2-¢ u3f., crep. -
M. : KHOPVYC, 2013. - 304 c.;

3. Kynmunosa M.I'., benukoBa
T.C., Mexuna M.B,,
Enucrparosa TI.

(buHaHCOBOM
KPEIUTHON
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KommnekcHpIi

SKOHOMHUYECKHM aHaJm3
XO3SMCTBCHHON JIEATCIHHOCTH
NPEIIPUSTHUS yaeOHoe
nocoowue. — bapnaymn:

A3BYKA, 2013. —c.134-221,;
4. Kykykuna W.I. Vuer un
aHanu3 OAHKPOTCTBA : ydeOHOE
nocobue / W.I'. Kykykuna,
N.A. ActpaxanueBa. — 2-¢
u3h., ucop. U jgom. — M.
®unancel U craructuka, 2009.
—-304c.;

5. Bepnurop H.®.
VYnpasienne (¢uHaHCAMU B
YCIIOBUSX OaHKpPOTCTBA:
yaeOHOe Tmocobue / H.O.
Bepnaurop. — bapnayn: U3a-Bo
AT'AY, 2009. — 76 c.

IlonroroBka K KoJI-
JIOKBUYMY M IIUCh-
MEHHOMY TECTHUpPOBa-
Huto 1o teme «Co-
JEpKaHUE W aHaJIU3
(UHAHCOBBIX  pHC-
KOB»

10

YCTHBIN OIIpOC 1O
BOIIpOCaM,
IIACbMEHHOE
TECTUPOBAHUE

PabGouas mnporpamma guciu-
TLJTUHBI;

Kynunosa M.I'., benukosa
T.C., Mexuna M.B., Emuctpa-
toBa T.I'. KommiekcHbIil 3Ko-
HOMHMYECKH aHalU3 XO3S5H-
CTBEHHOM NI€ATENIbHOCTU TMpeJI-
npusaTHs: yueOHoe mocobue. —
bapnayn: A3BYKA, 2013. —
c.210-221.; Kyxykuna W.I.
VY4yer u aHanu3 OaHKpPOTCTBA :
yuebHoe nocodue / U.I'. Kyky-
kuHa, M.A. AcTpaxaHiesa. — 2-
€ u3., ucop. u gon. — M.: du-
HaHCHl M crtatucTtuka, 2009. —
304 c.;

Bepaurop H.®. VYmpasnenue
¢buHaHCaAMH B YCIIOBUSX OaHK-
porcTBa: y4yeOHoe mocobue /
H.®. Bepnurop. — bapnayn:
Hzn-Bo ATTAY, 2009. — 76 c.

IToaroroBka k
TEKyIIEeMYy
TECTUPOBAHUIO TIO
TeMe «YTpaBleHHe
(YMHAHCOBBHIMU
pUCKaMU»

15

ITuceMmenHOEe
TECTUPOBAHUE

1. Pabouas nporpamMmma
JUCITUTIINHBI,

2. @denepalibHbIl  3aKOH
«O HECOCTOATEIbHOCTH
(6ankporctBe)». — HoBocu-
6upck: Cub. yHHUB. HU3I-BO,
2010. — 221 c. — (Kogmexkchr.
3axonbl. Hopwmsl);

3. ['paxxnanckmii
P®D;

4, Kynunosa M.I"., benu-

KOHEKC
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koBa T.C., Mexuna M.B.,
EmuctparoBa T.I'. Komruiekc-
HbIi SKOHOMMYECKHI aHaIu3
XO034UCTBEHHOU JI€STEIbHOCTU
OpEeaIpUsITUs: yueOHOe MOco-
oue. — bapnaym: A3BYKA,
2013. —c.134-221,;

5. Kykykuna U.I'. Yyer u
aHanmu3 OaHKpOTCTBA @ yd4eO-
Hoe mocobue / N.I'. Kykyku-
Ha, I.A. AcTpaxaHuesa. — 2-¢
u3a., uctp. u gomn. — M.: du-
HaHcel U ctatuctuka, 2009. —
304 c.;

6. Bepnurop H.®.
VYmopasnenue ¢QuHaHcamu B
YCIOBUSAX OaHKpOTCTBA:
yuebHoe nocodue / H.®. Bep-
Hurop. — bapnayin: U3n-Bo
AT'AY, 2009. - 76 c.

IToaroroBka K 3aueTy

9

VYerHbli onpoc

Pabouas nporpamma
JICIATUTHHBI

NTOI'O

54

PesynbraTel CPC oneHnBaroTCs B X0JI€ TEKYIIEro KOHTPOJS U yYUTHIBAIOT-
cs Npu pyOEKHOM KOHTPOJIE 3HAHUW, MPOMEXKYTOYHOM aTTECTalUu CTYIEHTOB.
VYyer pe3ynbTaToB TEKYLIErO KOHTPOJISA 3HAHUM CTYJIEHTOB BEAETCS NPENOAABATE-
JIEM B DJIEKTPOHHOM M OyMa)kHOH (popMax yuera.
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6. O0pa3oBare/ibHbIE TEXHOJIOTHU

Tabnuna 6.1 — AKTUBHBIE U UHTEPAKTUBHBIE (OPMBI TPOBECHUS 3aHATHI, HC-
[0JIb3YEMbBIE Ha ayJJUTOPHBIX 3aHATHUAX 110 NPOoPmI0 « DUHAHCHI U KPETUT

JIJIs OYHOM (pOpMBI 0OyUCHHS

Komnu-
Bun Hcnonb3yemble aKTUBHBIE 1 HHTEPAKTUBHBIC
Cemectp . YECTBO
3aHATHA (hopMBI IPOBENICHHS 3aHATUI %
4acoB
B ce- Jlexuus — BU3yanu3alus ¢ IPUMEHEHUEM MYJIbTHUMEIUNHBIX
MECTp Jlekuust | texHosioruil. CucremaTru3anus 1 BblieleHne HauboJee cylie-
CTBEHHBIX 3JIEMEHTOB HH(OpMAINH 2
Jlexuusi- TUCKyccHsi — CBOOOIHBIM 0OMEH MHEHUSMU, UIEIMU
U B3MNIAJaMU [0 uccienyemomy Bompocy. IlpenonaBarens
Jlekuust | opraHu3yeT OOMEH MHEHHMSIMM B MHTEpBajlaX MEXJy OJI0KaMu
U3JI0KEHUS, © MOXKET BHJETh, HACKOJIBKO A(PPEKTHBHO CTY-
JICHTbI UCIOJIb3YIOT 3HAHUSI, TOJYYEHHBIE B X01€ 00yUCHHUSL. 2
[Ipaktu- | Pabora B manbix rpynmnax(4-6 4eaoBeK) — BO3MOKHOCTb BCEM
4eCcKoe CTyJEHTaM IIPAKTUKOBaTb HABBIKA COTPYAHHMUYECTBA, MEXK-
3aHATUE | JMYHOCTHOTO OOIICHHMS: YMEHHE aKTUBHO CIYIIaTh, BbIpaba-
THIBaTh OO0Illee MHEHUE, pa3pellaTh BO3HUKAIOIINE pa3HOIIa-
cusi, YTOOBbl OTBETUTH HA IOCTABJIECHHbBIE BOIPOCHl U PELIUTh
TpeOyemble 3aJa4u. 4
[Ipaktu- | ['pynmoBas IHUCKycCUs — OPTaHM3alMs B MAJION I'PYIIIE Lielle-
4eCcKoe HalpaBJIEHHOTO pa3roBopa Mo npobjeMaM B COOTBETCTBUU C
3aHATHE 3aJJaHHOM TEeMOM HMCCIICIOBAHMUS. 6
ITpaktu- | JlemoBas urpa — METOJ MMUTALMM NPUHATHS PEIICHUN CTY-
YECKOe JEHTaMM, OCYILECTBJISIEMbI 1O 3a/JaHHBIM IpenojaBaTeieM
3aHATUE | [IpaBMJIAM B JMAJIOTOBOM DPEXHUME, NMPH HATUYUU KOHQIMKT-
HBIX CUTYalluil WM MHGOPMAIIMOHHON HEONpe1eIEHHOCTH 4
ITpaktu- | IIpe3seHTanyy BHIIOJHEHHBIX B KAaUECTBE JOMAIIHUX 3aJaHUI
YECKOe pa3IMYHBIX MPOEKTOB C MPUMEHEHHEM MYJIbTUMEIUIHBIX
3aHIATHE | TEXHOJOTHI 2
Hroro 20

*- B OJIHOM ayJJUTOPHOM 3aHSTHH MOTYT COUYETAThCS pa3IMuHbIe (POPMBI TTPOBEIEC-
HUA 3aHATUN.
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/. XapakTepuCcTHKA (DOHI0B OLEHOYHBIX CPEJICTB Il TEKYLIero
KOHTPOJISl YCIIEBAEMOCTH M HTOTOBOM aTTeCTAlUH

7.1 XapakTepucTHKA OLIEHOYHBIX CPEACTB
JJISl TEKYIEro KOHTPOJIsl YCIIeBaeMOCTH

OCHOBY JTUCHUIUIMHBI COCTABJISIIOT: JICKIIMOHHBIC 3aHSTHS U CEMUHAphl —
JUCKYCCUU U OOCYXJCHHS, TIpU MPOBEACHUM KOTOPBIX MpeaycMaTpuBaercs 00-
CY)KJIEHUE KOHKPETHBIX MPAKTUYECKUX CUTYaIUi U pe3yJbTaTOB BBHIMOIHEHHBIX B
X0JIe CEMHUHApPOB paboT. V3ydeHne MUCHIUIIINHBI UMEET CIOXHYIO CTPYKTYpPY, B
KOTOPOH KpOME JISKIHH, 3HAYUTEILHOE MECTO 3aHUMAIOT aKTHBHBIE METOIBI 00Y-
YCHUS: TECThI, KCHCHI™, 3a1a4H.

* Meton case-study miam MeTOJ KOHKPETHBIX CUTyalluid (OT aHTJIUHCKOTO
Case — ciydai, CUTyaIus) — METOJ aKTUBHOTO TIPOOJIEMHO-CUTYAITMOHHOTO aHAJIH-
3a, OCHOBAaHHBIM Ha OOYYCHHH MyTEM pEIICHUS KOHKPETHBIX 3a7a4 — CHUTYaIllui
(pemieHue KEMCOB), T.€. BBIPAOOTKA MPAKTUICCKOTO PEIICHUS, OTICHKA MPETOKEH-
HBIX aJITOPUTMOB U BBIOOP JTIYUIIErO B KOHTEKCTE MOCTABIEHHOMN MPOOJIeMBI.

Hepequb BOIIPOCOB /IUISl IPOBEACHUA TECTHPOBAHUSA
10 TEMaM JICKIIMUOHHOI'0 KypcCa

1. Kak paccuutbiBaercs KO3(QQGUUIMEHT pPUCKAa U OMPENESIOTCS BO3HU-
KaroII1e mpo0JieMbl YIIPaBIECHUS PUCKOM Ha MPEINPUATAN?

2. Kaxkue 6a3oBbie (hMHAHCOBBIE TOKYMEHTHI HEOOXOAMMO UCIIOJIb30BaTh
JUTSl IOJTy4Y€HUs UH(POpPMALIMKU C LENbI0 YIIPaBIECHUS PUCKOM?

3. HazoBwure xapaktepHble OTIUYUS YUCTHIX PUCKOB OT CIEKYJISATHBHBIX.

4.  OxapaxTepu3yiTe Tpynnbl TPAHCIOPTHOTO PUCKA MO CTENEHU OTBET-
CTBEHHOCTH.

5. Uro moapa3yMeBarOT PUCKU HEUCIIOJHEHUS XO3ANUCTBEHHBIX JOTOBO-
POB U CEJIEKTUBHBIE PUCKU?

6. Kak mpaBuiabHO OCYLIECTBISTh OOHApYKEHHE PUCKOB MPH MOMOIIU
KaueCTBEHHOIO aHaamn3a’?

1. Kaxyro undopmaruio o puckax HEOOXOIUMO MOTYYaTh MPU TOMOIIH
KOJIMYECTBEHHOU OLEHKH?

8. [To xakuM KpUTEpUSIM HEOOXOIUMO HACHTU(PHUIIMPOBATH BHEIIHUE U
BHYTpPEHHHE UCTOYHUKU UHPOpMaLun?

9. Kakue tpeboBanuss HEOOXOAMMO MPEIBABIATH K HHPOPMAIIUU O pHUC-

Kax?

10. Kak ocymiecTBiIsITh BU3YyaIU3aIlMI0 PUCKOB ITyTeM CPaBHEHUS pacipe-
JeneHus yuiepba 10 peai3alui Kakoro-Jiudo MpeaynpeIuTeIbHOr0 MepOomnpus-
THSI U COOTBETCTBYIOILIETO PACHPEICIICHHSI IOCIIE€ €T0 OCYIIECTBICHUS ?

11. Kakum 00pazoM clieqyeT ONnpeaessiTh TPAHUIY MEXKIY TPHEMICMbIM
Y HETIPUEMJIEMbIM PUCKAMU?



17

12.  OxapakTepusyite SKOHOMHYECKYIO (KOMMEpPYECKYI0) W TOJUTHYE-
CKYIO HEOIIPEIECIICHHOCTH.

13.  Omnpenenute CTeNeHb pUCKa NPU MOMOIIM KOJWYECTBEHHBIX U Kaue-
CTBEHHBIX METOJ0B OLIEHKH PUCKOB.

14. Paccuwmraiite oxugaemyro Hopmy noxoaHoctd ERR u IRR— BHyTpeH-
HIOK0 HOPMY JTOXOJXHOCTH.

15. Kakue sKcrnepTHbIE METOJbl NMPUMEHSIOTCS HPU OMPEICIECHUU BO3-
MO>KHOCTH HaCTYIUICHHsI PUCKOBBIX CUTYallUi?

16. Ilpu momoImn Kakux Moka3aTesel OrpenesieTcsl JOBEPUTENbHbIN WH-
TepBaJ U BPEMEHHOW FOpU30HT IpH oueHke (VaR)?

17. Kakue npakTUuuecKue Mepbl UCTONIB3YIOTCA MPU YNPaBICHUU UHPOP-
MalMOHHBIMU pUCKaMu?

18. Kak mpaBunbpHO pa3paboTaTh U JTOBECTH 10 MOJAYMHEHHBIX IJIaH JEH-
CTBUI B Cllydae KPUTHUYECKOW CUTyallud BO3SHUKHOBEHHS MH(POPMALMOHHBIX PHUC-
KOB?

19. Ilo xakuM KpHUTEpHUSIM OCYIIECTBISATH BBIOOP METOJOB YIPaBICHUS
puckom?

20. Kak npoBoguTCs OLIEHKa PUCKOBAaHHOCTH OOBEKTAa pa3MELIEHUs pe-
cypcoB OaHka?

21. OxapaxTepu3yiTe NPEBEHTUBHBIE U MOAJIEPKUBAIOIINE MEPONPUATHUS
PHUCK-CTPATETUM.

22. Ilpm momMommM KakuxX METOJIOB CJIEAYeT OCYIIECTBISTH BHIOOp OMTH-
MaJbHOTO UHBECTULIMOHHOTO MpOeKTa?

23.  Jlns yero MCHOIB3yIOTCS PEUTUHTOBBIC 3HAYEHUS JBYXYPOBHEBBIX Be-
POSITHOCTEN OKYITA€MOCTH MHBECTULUI ?

24. Urto xapakTepu3yloT MOKa3aTeld KOBAPHAIIMOHHOW MAaTpPHUIBI JOXO-
OB?

BOITPOCHI K KOJINIOKBUYMY

1. OcHOBBI TEOPHUM MPEANPUHUMATENBCKUX PUCKOB. ConepkaHue KOHIEMIINU

(uHAHCOBOTrO MEHEeIKMEHTa «PUCK - JOXOTHOCTBY.

[TonsiTve pUCKOB U WX KiIaccU(UKAIIHSL.

3. CyIIHOCTh MaKpO3KOHOMUYECKOT0, TPOU3BOJICTBEHHOTO (AeI0BOr0) U (hu-
HAHCOBOTO PUCKOB.

4. Knaccudukanus GUHAHCOBBIX U XO3WCTBEHHBIX PUCKOB MO BUAAaM, YPOBHIO

NOTEePb U UCTOYHUKAM BO3HUKHOBEHHUSI.

Dranbl IpOBEJICHUS aHaIu3a MPEANPUHUMATEILCKOTO pUCKa.

MeTtop1 IpOBECHUS aHATTM3a TTPEANIPUHUMATEIHLCKOTO PUCKA:

[Toctpoenue puck-npoduiis (KapThl pUCKOB).

[ToHsiTHE YPOBHS TOJIEPAHTHOCTH K PUCKY U €r0 TPAHMII.

N

0 N o
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9. IlonsTHe pucka yTpaThl JUKBHUIHOCTH (IUIaTexke-crocobnoctu). UHCTpy-
MEHTapui OIEHKU M aHaJIh3a pPUCKa yTpaThl JIMKBUAHOCTH U IJIATEKECIO-
COOHOCTH.

10./leiicTBytOIIIEE  POCCHUIICKOE 3aKOHOJATEIBCTBO O HECOCTOSITEIbBHOCTU
(6aHKpOTCTBE).

11.Cucrema  (QyHIaMEHTaIbHOM  JUArHOCTUKUM  OaHKpOTCTBA  (MoOJENu
D.AnpT™MaHa, ¥Y.busepa, JI>x. Aprentu u ap.).

12.MlHBeCTUIIMOHHBIC PUCKHU U UX KJIacCUUKaIIHS.

13.MeTtoapl aHaJIM3a PUCKOB HHBECTUIIMOHHBIX MPOECKTOB.

14.Meton 6€3puCKOBOIO SKBUBAJICHTA.

15.MeTos1 CKOPPEKTUPOBAHHOM HAa PUCK CTABKH JHCKOHTA.

16.AHanu3 4yBCTBUTEIHHOCTH.

17.Meton cueHapuesB. JlepeBbs pelIeHUN.

18.MImuTanimoHHOE MOJIenrpoBanne MetoaoM MonTe-Kapsio.

19.Puck ¢uHAHCOBBIX MHBECTHUIHMH (TOPTQENbHbIE PUCKH). AHAIN3 U OLEHKA
pucka (PMHAHCOBBIX UHBECTULIUH.

20. IToka3zatens "Oera" Kak Mepa pucCKa B MOJIEIU OLIEHKH TOXOJHOCTH aKTHBOB
(CAPM).

21.Teopust apouTpaskHoro renoodpazoBanus (APT).

22.®opmupoBaHue MOPTQEIs IEHHBIX OyMar U BBIUKUCICHUE €r0 PUCKA.

23.1lonsatue quBepcudUKaIi HHBECTUITUH.

24 .Tlonsitue u pacuet puckoBoit crommoctu (VAR, Value at Risk).

25.Bamtotabie pucku. GakTopsl, BAUSIONIME HA KypChl BAIIOT.

26.Knaccudukanys BaNTIOTHBIX PUCKOB: OMEPAI[MOHHBIN, TPAHCISAIMOHHBIA H
YKOHOMUYECKUI BaIOTHBIE pUCKU. [lociencTBus M MeToAbl KOHTPOJIS Ba-
JFOTHOTO PHUCKA.

27.ITpouenTtHbie pucku. DaKkTOPhI, BIUSIONME HA YPOBEHb MPOICHTHHIX CTa-
BOK.

28.Knaccudukanusi  MpPOIEHTHBIX  PHUCKOB.

Tembl pedepaToB
10 AMCHUIUINHE «YTIpaBJ/ieHHe (PMHAHCOBBIMU PUCKAMM

1. B0O3MOXXHOCTH JTOCTHKEHHUS CTPATETUUYECKUX IIeTIeH KOMIIaHUH B YCIIOBU-
X pUCKA.

Crparerus ¥ MOIUTHKA YIPABICHUS PUCKAMH KOMITaHUH.

[{ukn ympaBieHus pucKaMu KOMITAHUA

CocTtaBneHue KapThl pUCKOB HAa OCHOBE COCTaBJIEHHOTO PETUCTPa PUCKOB.
B3anmocBsI3p BHyTPEHHETO KOHTPOJISL ¥ YITPABJICHUS PUCKAMHU.
®opMHUpPOBaHUE OTYETHOCTH IO YIIPABICHUIO PUCKAMHU.

MouutopuHr 3(ppeKTUBHOCTU yNPaBICHUS PUCKAMHU.

MeponpusTus 1o ynpaBJI€HUIO PUCKaMH.

PearnpoBanue Ha puck.

CoOoNORWDN
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10.ITogxomp! K yIpaBICHUIO PUCKAMH.

11.KonTtpoib 3¢(HeKTUBHOCTH pearupoBaHUs Ha PHUCK.

12.0OueHka pucKOB. AHAIIU3 «aleTUTa» Ha PUCK.

13.MeTonbl pacuera ypoBHS TOJEPAHTHOCTH K PUCKaAM.

14. Knaccudukanus pucKkoBs.

15.KayecTBeHHas OIleHKAa PUCKOB.

16.ITHCTpYMEHTBI OIIEHKH PUCKOB.

17.KonuvyecTBEeHHOE U3MEPEHUE PUCKOB.

18.Metozabl u3MepeHus PUCKOB.

19. Ananu3 UHBECTUIIMOHHOMN CUTYaIUH.

20.ITpunsiTHe peneHuit Mo THBECTUIIMOHHBIM MTPOEKTAM.

21.MeTtob1 OTICHKH 2(PPEKTUBHOCTH WHBECTUIIMOHHBIX TIPOEKTOB.

22.Ananu3 3KCTpeMalbHbIX (PAKTOPOB, BIUSIONINX HA KaAPOBYIO MOJUTHKY
MIPH YIPaBICHUH MPOCKTaAMH.

23.VIlHBECTUITMOHHBIN TTPOCKT.

24 KoMIUIEeKCHBIN aHaJIU3 NHBECTULIMOHHBIX IPOEKTOB

25.MojenrpoBaHie TEXHUKO-IKOHOMUYECKUX ToKa3aTenel npu Gpopmupo-
BaHUU HOPMaTHBOB OypeHUSI.

26.0nTUMH3a1Usl PUCKOB MHBECTUIIMOHHON JESITEIbHOCTH Ha MO3JHUX CTa-
IUSIX SKCIUTyaTalui HEPTSIHBIX MECTOPOKICHUH.

27.Opranu3zanus yupaBieHHUs MPOEKTaMH.

28.01eHKa ¥ aHaTU3 PUCKOB MHBECTUIIMOHHBIX MTPOEKTOB.

29.Pa3paboTka u oreHka 3 (HEeKTHBHOCTH MHBECTUIIMOHHOTO MPOCKTA.

30.Pacuet appexTrBHOCTH TpoekTa o MeToy NPV.

31.TeopeTndeckre OCHOBHI aHATN3a WHBECTUITMOHHBIX TIPOEKTOB.

32.DuHAHCOBHIEC ACTIEKTHI aHAJIN3a HHBECTUIIMOHHBIX TPOEKTOB.

33.DuHaHCOBBIE HHCTPYMEHTHI M PHIHOK LIEHHBIX OyMar. OCHOBHBIE METOIbI
aHaJlM3a pbIHKA LIEHHBIX OyMar.

34.AHanu3 WHBECTUIIMOHHBIX (PMHAHCOBBIX MHCTPYMEHTOB. AHAIU3 WHBE-
CTHULIMH, UMEIOLINXCS B HATMYUY JIJIS1 TIPOIAXKHU.

35.0CHOBHBIC METO/IbI AaHATM3a U OIIEHKH OAaHKOBCKHUX PUCKOB.

36.DBouTIOITHS B3TJISI0B HA KATETOPUHU «PUCKY.

37.Bp100p MHBECTHIIMOHHOTO TOPT(ENs B YCIOBHUIX HEONPEICICHHOCTH U
pHCKa.

38.IIpeanoceuiku U (GhakTOphl, MPEAMISCTBYIOIINE HACTYIUICHUIO PUCKOBBIX
CUTYaIUM.

39.CyniHocTh U cofiepiKaHue PUCK-MEHEIKMEHTA.

40.AHanu3 1 OlICHKA YPOBHS pUCKa.

41.MeToapl YKIIOHEHUS! OT PUCKA U €r0 KOMIICHCALIUH.

42.Metoapl yrpaBieHUs] GUHAHCOBBIM PUCKOM.

43.Knaccugukanus puckos.

44 .Ponb banka Poccun B ynpaBneHnn 0aHKOBCKMMH PHUCKaMHU.

45.CriocoObl CHM>)KEHHSI POLUEHTHOIO M KPEAUTHOIO PUCKA.

46.1TonsTie u KaccupuKalys pUCKOB B CTPaXOBOM OM3HECE.
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47 Konuernus puckoBoi croumoctr (Value at risk — VAR).

48.0Opranuzanus yrnpaBieHUs PUCKOM Ha TPOU3BOICTBEHHOM MPEATPUSITHH.

49.Meron cratucTrueckux ucnbiTanui (Monte-Carlo simulation).

50.XemxupoBaHre pUCKOB.

51.VYmnpaBneHue KpeJUTHBIM PUCKOM B JIEATEILHOCTH OAHKOB.

52.CTaTUCTUYECKUE METO/IbI OLICHKU PUCKA.

53.Kputepuii 0xxuaeMom MOJIE3HOCTH.

54.Prcku B MEXTyHAPOHOM OAaHKOBCKOM JIESITEIIHHOCTH.

55.0Tansl ynpaBieHHUs] PUCKOM.

56.AyTCOPCHHT yIpaBIICHUS PUCKOM.

57.Metozsl (prHAHCUPOBAHUS PUCKOB.

58.I1oporoBeie 3HAUCHUS pPUCKA.

59.00mas xapakTepucTHKa WHPOPMAIUHA, HEOOXOIUMOUN IS YIPaBICHUS
PHUCKOM.

60.nerTuduxaius u aHajan3 pUCKOB.

61.Mepsl IO TPEIOTBPAIICHUIO HEIUIATEKECTIOCOOHOCTH M HECOCTOSTEINb-
HOCTHU POCCUMCKUX IPEAIPUATHH.

62.PectpykTypu3anus NpeAnpUsTUs: OIX0bI U PEIICHUS.

63.[IpaBoBoe perynupoBaHuE OTHOIICHUH B cdepe HeCOCTOSITEIbHOCTH
(6aHkpoOTCTBA).

64.AHanu3 pe3ynbTaTOB PA3BUTHUS MPEINPUSLTUS B YCIOBUAX OBICTPO MEHSI-
IOILIEVCS BHEIIHEN CPEIBI.

65.1TyTu pecTpyKTypH3aIuu OpearpusSTHS C yIeTOM 3apy0eKHOTO OITBITA.

66.B3rIs1161 93KOHOMHICTOB Ha TEOPHIO ITUKIIOB M KPU3HUCOB.

67.MeToapl aHTUPUCKOBOTO PETYIUPOBAHUS SKOHOMUKH.

68.1TpuumHbI, (HaKTOPHI K CUMIITOMBI KPU3UCHOTO Pa3BUTHS YKOHOMHUKH.

69./Ilnarnoctrka GaHKPOTCTBA TIPEITPHUSITHI.

70.3apy0OexHasi MpakTHKa PUCK-MEHEKMEHTA.

71.OcHOBHBIE CTpATETUHU BBIBO/IA MPEANPUSITHS U3 KPU3HCA.

72.Knaccudukanusi aHTUKPU3UCHBIX CTPATETUH.

7/3.MepbI 110 BOCCTAaHOBJICHHIO TUTATEKHOCTH JIOJDKHUKA.

74.Bp100p onTuMabHOTO 00bEMa MPOM3BOJICTBA B YCIOBUSAX HEOIPEICIICH-
HOCTH CIIpOca.

75.MHCTUTYITMOHAIBHBIE OCOOEHHOCTH TPUHSITHS PEIICHUN B MEPEXO0IHOMN
HYKOHOMUKE.

76.CTparerusi ¥ TakTUKa pUCK-MEHEI)KMEHTA.

77.Ha3zoBuTe XapaKkTepHbIC OTIMYUS YUCTHIX PUCKOB OT CIICKYJIATHUBHBIX.

78.0OxapakTepu3yiTe TPYIIBl TPAHCIOPTHOTO PHCKA IO CTEMEHU OTBET-
CTBEHHOCTH.

79.PuCKY HEUCTIOJTHEHUS XO3IUCTBECHHBIX JIOTOBOPOB M CEIICKTUBHBIC PHCKH.

80.0O0Hapy>xeHHe PUCKOB MTPU TTOMOIITY Ka4€CTBEHHOTO aHAIN3a.

81.Kputepun uaeHTUGHUIIMPOBAHUS BHENTHUX W BHYTPEHHHX HCTOYHUKOB
uH(pOpMaInu.
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82.Busyanu3zanusi puCKOB IyTEM CPaBHEHHMsI pacrpeeeHus yiepoa 10 pe-
aNM3aIi Kakoro-au0o MpeaynpeauTeIbHOTO MEPOIPHUSITHS U COOTBET-
CTBYIOIIETO paclpeieIeHuUs OCIe €ro OCYIECTBICHUS.

83.I'panu1ipl MEXKIy MPUEMIIEMBIM U HEIPUEMIIEMBIM PUCKAMHU.

84.0OxapakTepu3yiTe SKOHOMUYECKYIO0 (KOMMEPUYECKYI0) U MOJUTUYECKYIO
HEONPEIECTICHHOCTH.

85.0mnpenenute CTeneHb pHUCKAa MPU TMOMOIIM KOJWYECTBEHHBIX U Kade-
CTBEHHBIX METOJIOB OLICHKU PUCKOB.

86.Dopmynsl pacuéra oxkugaeMort HopMbl oxomHOCTH ERR u IRR— BHYT-
PEHHEN HOPMBI IOXOJHOCTH.

87.0kcrepTHBIE METOABI MPUMEHSIOTCS TPU OINMPEACIICHUH BO3MOYKHOCTH
HACTYTUICHHS PUCKOBBIX CHUTYAITHH.

88.1lokazarenu ompenencHUs] JOBEPUTEIHLHOTO HHTEpBaja M BPEMEHHOTO
ropu3oHTa npu oueHke (VaR).

89.VYnpasnenne nHPOPMAITMOHHBIMHU PUCKAMHU.

90.[1nan ge¥cTBUi B cilyyae KPUTHUYECKOM CHUTyallud BO3HHUKHOBEHUS WH-
(hOpMaIIMOHHBIX PUCKOB.

91.Kpurepuu BbIOOpa METOJIOB YIPABIICHUS PUCKOM.

92.011eHKa pUCKOBAaHHOCTH 00BEKTA pa3MEIICHUsI PECYpCOB OaHKa.

93.0Oxapakrepu3yiiTe TPEBEHTUBHBIE U MOAJCPKUBAIOIMINEC MEPONPUITHS
PUCK-CTPATETHUHM.

94.Metoasl BEIOOpA ONMTHUMAIBHOTO HHBECTUIIMOHHOTO TTPOCKTA.

95.PeliTUHTOBBIE 3HAUEHUS JABYXYPOBHEBBIX BEPOSTHOCTEH OKYIMAeMOCTH
WHBECTHUINH.

96.1TokazaTenn KOBapHAIIMOHHON MaTPHIIBI JOXOIOB.

97.Pacyer kodd¢uimeHTa pucka U BO3ZHUKAIONIUE MPOOIEMBI yIpaBICHHUS
PUCKOM Ha TIPEATPHUSATHH.

98.bazoBbic (hMHAHCOBBIC JOKYMEHTHI, HCOOXOAUMBIE JIJII MCIIOJIb30BaHMS
UH(GOPMAITUH C IIEJIbI0 YIIPABICHUS PUCKOM.

99.HazoBuTe XapakTepHbI€ OTINYUS YUCTHIX PUCKOB OT CIIEKYJISITUBHBIX.

100. OxapakrepusyiTe TPyHIbl TPAHCIIOPTHOTO PUCKA MO CTEMEHU OTBET-
CTBEHHOCTH.

IlepeyeHb HAYYHBIX IPO0JIEM U HATIPABJICHUIN HAYYHBIX HCCJICIOBAHUI

1. Bo3MmoxHOCTH AOCTHIKCHUSA CTPATCTUICCKUX ueneﬁ KOMIIaHHUH B YCJIO-

BUSIX PUCKA.

KOB.

2. Crparterus u NOJMTHUKA YIPABIECHUS PUCKAMU KOMITAHUH.
3. Iluki ynpaBlieHUs] pUCKaAMU KOMIIAHUU
4. CocraBlieHHE KapThl pUCKOB Ha OCHOBE COCTABJIIEHHOI'O PErHCTpa PHUC-

B3anMocCBsI3p BHyTPEHHETO KOHTPOJIS M YIIPABJICHUS PUCKAMH.
dopmupoBaHUE OTYETHOCTH IO YIIPABJICHUIO PUCKAMHU.
7. MonutopuHr 3QPpeKTUBHOCTH YIPABIECHHUS PUCKAMHU.

SRl
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8. Mepomnpustus o yrnpaBieHUIO PUCKAMHU.

9. PearupoBanue Ha pHUCK.

10. TIloaxonasl K yIpaBiICHUIO PUCKAMH.

11. KoHTtponab 3¢(HEKTUBHOCTH pearupoBaHUs Ha PHUCK.

12. OuenHka puUCKOB. AHAIN3 «AMMETUTA» HA PUCK.

13. Merozsl pacueTa ypoBHS TOJEPAHTHOCTU K PUCKAM.

14. Knaccudukaius puckosB.

15. KauecTtBeHHas OLICHKA PUCKOB.

16. HHCTpyMEHTHI OLICHKH PUCKOB.

17. KonunuyecTBEHHOE U3MEPEHHUE PUCKOB.

18. MeToap1 M3MEPEHUS PUCKOB.

19. AHanm3 WHBECTUITMOHHOW CUTYyaITUH.

20. [IpunsATHE pelIeHN IO MHBECTUIIMOHHBIM MMPOCKTaM.

21. Mertonb! orieHKH 3G (HEKTUBHOCTH HMHBECTUIIMOHHBIX TPOEKTOB.

22. AHanmM3 3KCTpEeMabHBIX (PaKTOPOB, BIUSAIONINX HA KaIPOBYIO TIOJIUTH-
Ky TIPH YIIPaBJICHUHU MPOEKTAMH.

23. VIHBECTUIIMOHHBIN MPOEKT.

24. KoMIUIEKCHBIN aHaJIU3 UHBECTUIIMOHHBIX IPOEKTOB

25. MopnenupoBaHue TEXHUKO-?KOHOMUYECKUX NOKa3aTesnen npu Gpopmu-
POBaHMM HOPMATUBOB OYpEHMUSL.

26. OnTuMuzanys pUCKOB MHBECTULIMOHHOMN AESITEIbHOCTH Ha MO3IHUX
CTaJIUSAX IKCIUTyaTalluy HEPTIHBIX MECTOPOKICHUH.

27. OpraHuzanus ynpaBlIeHUS TPOCKTaMH.

28. Orenka 1 aHaJIu3 PUCKOB WHBECTHIIMOHHBIX IMTPOCKTOB.

29. Pa3pabotka u oreHka 3pPeKTUBHOCTH WHBECTUIIMOHHOTO TIPOEKTA.

30. Pacuer a¢gpexTuBHOCTH MTpOeKTa 1Mo Metoay NPV.

31. Teopernyeckue OCHOBBI aHAIN3a MHBECTUIIMOHHBIX TPOCKTOB.

1. ®uHaHCOBbBIC aCNIEKTHI aHAIN3a UHBECTUIIMOHHBIX MTPOCKTOB.

IIpuMepHBIN NepeYeHb HHAMBUAYAJbHbBIX 32JJaHUN 1JIsl IPOBEICHUA
NMPAKTHYECKUX 3aHATUI U CAMOCTOSTEJIbHOM padoThI CTYI€eHTOB

3adanue : EcTb nBa MpoeKTa co ciaeayoummMu napamerpamu: [lpoekt «Ay -
noxoaHocTh — 8% CrannaptHoe otkionenue — 10%. IIpoekt «B» - 10X0IHOCTh —
12% CranpaptHoe oTkioHeHHe — 20%. HauanbHas ctouMocTh 000MX MPOEKTOB

onunakoBa — 100.000%.
BeposSTHOCTL 0Ka3aThCsl HIKE DTOIO YPOBHS OYIET CIEAyIOLIast:

KoneuHasi CTOUMOCTh ITpoekt «A» (%) ITpoekt «By» (%)
70 000 0 2

9 000 0 5

90 000 4 14

100 000 21 27

110 000 7 46
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120 000 88 66

130 000 99 82

N3 dero siBHO clieyeT, YTO MPOEKT «A» MEHEEe PUCKOBAaH M €ro CleayeT
npeanovyectb npoekry «By». OnHako OKOHYATENbHOE pellleHne 00 MHBECTHUpPOBa-
HUU OYyJIeT 3aBUCETh OT CTEICHH TOJCPAHTHOCTH MHBECTOpa K PHUCKY. [IpoeKThI
«A» n «B» ABAAIOTCS paBHOIIEHHBIMU JJIsI UHBECTOpa (JI€KaT HA OJAHOW KpHBO
0e3pazinuuusi).

3adanue 2:lHBeCTOp CTOUT Tepen BHIOOPOM WHBECTUPOBATH €My WU HET
CBOM CPEJCTBA B IPOEKT, KOTOPBIN MO3BOJISET €EMY C OJMHAKOBOW BEPOSTHOCTHIO
BbIurpath U mpourpars 10.000 momnmapos (ucxoast A u B). OuenuBas JaHHYIO CH-
Tyaluio ¢ MO3ULIHUA TEOPUH BEPOSTHOCTH, MOXXKHO YTBEP)KIATh, YTO MHBECTOP C
PABHOM CTENEHBIO BEPOATHOCTU MOYKET KaK MHBECTHPOBATh CBOM CPEACTBA B IIPO-
eKT, TaK U OTKa3aTbcs OoT Hero. OgHaKo, IpoaHAIU3UPOBAB KPUBYIO (DYHKIUU I10-
JIE3HOCTH, MOKHO YBUJIETh, YTO 3TO HE COBCEM TaK.

[TomesHoCTE

WERITEH

Hexon (5)

Puc. Kpusas nonesznocrtu.
OrtpunaTenbHas MoOJE€3HOCTh MCXo/a «B» SBHO BbIIIE, Y€M IOJIO0KUTEIbHAS
MOJIE3HOCTH UCX0Ja «AY.

3aoanue 3:
[Toctpoenue kpuBoit
CTOp OTHACT MPEANIOYTECHHE.

MOJIE3HOCTH U ONpeleNIeHue KakoMy IPOEKTy HHBE-

NPV pasnuu- | BeposatHocTb | MaTtemartmnyeckoe MonesHocTb | MNMonesHocTe ucxoaa,
HbIX MCXOOOB | Ucxopa oxugaHue (y. 4. e.) | ucxoga B3BELUEHHasA, C y4e-
npoekTa (y. 3) = (2)*(1) TOM €ero BepOSsITHOCTM
A.e.) (5) = (2)(4)

MpoekT 1

10000 0.03 300 1.0 0.03

5000 0.10 500 0.6 0.06

4000 0.70 2800 0.5 0.35

0 0.17 0 0.0 0.00

UToro: 3600 0.44

MNpoekT 2
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10000 0.20 2000 1.0 0.20
5000 0.40 2000 0.6 0.24
-1000 0.40 -400 -0.6 -0.24
WToro: 3600 0.20

3aoanue 4. (Pewenue mecmogulx 60npocos)

1. Ilpu ananuse puckos ucnonb3yemcs uepapxuyeckas Mooeb.
a) CTpPYKTypa pa3oueHus padoT;
0) aepeBo pabor;
B) JIEPEBO PECYPCOB;
I') CTPYKTypa pa3OHEHHs pUCKOB;
1) OpraHU3alMOHHAs CTPYKTYpa.
2. K memooam ananuza puckos MOodCHO OmHecmu.:
a) CEeTeBbIE MATPUIIBI;
0) aHaIu3 4YyBCTBUTEIHLHOCTH;
B) MaTpPHILy OTBETCTBEHHOCTH;
r) JepeBo lemeu;
1) METOJ OCBOCHHOT'O 00BheMa.
3. K memooam mMuHumusayuu pucko8 MO#CHO OMHeCmu.
a) CTpaxOBaHUE;
0) pe3epBHpPOBAHUE CPEICTB;
B) XEKUPOBAHHE;
') pacrpeeieHne PUcKoB;
1) TUCKOHTUPOBAHMUE.
4. Bemegsamu Oepesa peuleHull A6110mcsi:
a) BapuaHT JICUCTBUMN;
0) TeXHOJOru4YecKas 3aBUCUMOCTD;
B) aJMHUHHUCTPATHBHOE MMOJYHHCHIC,
I') MOCJEACTBHUE ACHCTBUS,
n) bukTUBHAs padoTa.

5. Kpumepuem MUHUMANbHO2O0 COMCANEHUS HA3LIBAIOM.:
a) kputepuii Banbna;
0) xputepuii ['ypBuiia;
B) KpUTEpHil a0COIIOTHOTO ONITUMHU3MA;
I') KPUTEPHUI OTHOCUTEIBHOIO MECCUMU3MA;
n) kpurepuii CeBumxa.
6. 3asucumocmo mexHcoy YUCmviM OUCKOHMUPOBAHHBIM O0X000M U 00BEeMOM Npo-
0adc npoOyKYuU NpoeKma Onpeoessiemcst ¢ NHOMOWbIO!
a) aHau3a CIICHAPUEB;
0) aHanM3a 4YyBCTBUTEIBHOCTH;
B) METOJa OCBOCHHOT'O 00BbEeMa;
r) PEKT;
1) METOJla KPUTUYECKOTO MyTH.
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3adanue 5: B Tabnuile yka3aHbl BEPOSATHOCTH MOITYYCHHUS MPUOBLTH I BYX
BapHaHTOB MHBECTHpPOBaHUs. CpaBHUTE MPEATIOKEHHBIE BAPUAHTHI U YKaXKUTE 00-
Jiee pUCKOBaHHBIN.

[TpuGbLIB, MIIH. PYO. -2 -1 0 1 2 3
Bapuant 1 0,1 0,1 0,3 0,2 0,3 0
Bapuanrt 2 0,1 0,2 0,1 0,2 0,2 0,2

3aoanue 6: DPPEKTUBHOCTh MPOEKTOB 3aBUCHUT OT BEPOSTHBIX YCIOBHMA
Cpelbl, IPEACTABIEHHBIX IIATHIO COBOKYIHBIMU BapuantaMu [1 = I1y, 11, 113, 114,
I1s. ITycth 5 (eKTUBHOCTE O j KaXKI0ro M3 Tpex NpoekToB (I = 1,3) B ycnoBusax
KaXKJ0ro U3 ISTH BO3MOXXHBIX BApHAHTOB COCTOSIHUS cpenbl (] = 1,5) onpenenena
Y IIPE/ICTaBJIEHa MaTPULIEH BBIMTPHILIEH (CM Ta0JIHILY).

11 11, JIg 11, 115
Ay 40 30 60 50 35
A, 45 50 30 60 20
4i 30 70 45 40 25

CpaBHHUTH MPOEKTHI, UCIOJIb3YsS pa3Hble KPUTEPUH ONTHUMAIbHOCTH, BBbI-
OpaTh MPEeANOYTUTENbHBINA MTPOEKT, 000CHOBATH BHIOOP.

3aoanue 7: IlpnoOpeTeH OMUMOH Ha MOKYINKY akuuid yepe3 90 nHel mo 1eHe
Ro= 630 py0. 3a akiuto. YruiauenHast npemus pasHa P = 10 py0. 3a akmuto. Onpe-
JIEIIATh PE3YJAbTAThl CACIKH ISl TOKyNaTeNsd OnuyoHa, eciu yepe3 90 nHel Kypc
akIui cocTaBuT: a) 615 py0.; 6) 640 pyo.

3aoanue 8: IlpuoOpeTeH OMIIMOH Ha MPOJaxy akiui yepe3 90 aHel mo 1eHe
Ro = 740 py0. 3a akuuro. YiuraueHHas npemus paBHa P = 15 py0. 3a akuuro. Onpe-
JEJATh PE3yJbTaThl CACIKH IS MIOKyIaTelsl ONIMOoHa, eciii yepe3 90 mHel Kypc
aKIUi cOCTaBUT: a) 725 py0.; 6) 755 pyO.

3a0anue 9: llena ucnonnenus call-onmmona 460 py0. 3a akiuro, npeMust 5
py0. 3a akuuto. IleHa ucnosHeHus: put-omniroHa Ha 3T ke akiuu 420 py0. 3a ak-
nuto, npemus 7 py0. 3a akiuio. Cpok HCIONMHEHHUsS OMIMOHOB yepe3 60 mHe.
OnpenenuTh NpUObLIL-YOBITOK MOKYIMATENsl ONIIMOHOB, eciii yepe3 60 qHel Kypc
akiuit coctaBut: a) 470 py0.; 0) 430 pyO.

3aoanue 10: VIrpok mpoaaet 6e3 mokpeITHs akiuu 1o mnene 600 py06. 3a akmuro.
OnpenenuTs TPUOBUTH-YOBITOK MTOKYIIATENS OMIIMOHOB, €CJIM HA ATy peau3aiuu
KOHTpakTa Kypc akiuii coctaBut: a) 700 py0.; 6) 650 py0.
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3aoanue 11: Husecmuyuonnsiii npoekm umeem cieoyioujue napamempsl U noxa-
3amenu:

l-tiron | 2-tiron | 3-firox | 4-ii rox | 5-1 rox

O06beM NPOAYKIIMHU MPOEKTA 0 50 100 100 100
Ilena 3a equHUIlY TPOAYKITUN 0 0 15 15 15
Jloxoibl IpoeKTa 0 0 1500 1500 1500
VHBeCTUIIMOHHBIE 3aTPaThl 2000 0 0 0 0
[TpousBoaCTBEHHBIE 3aTPaThI 0 0 300 300 300
AJIMUHUCTPATUBHBIC PACXO/IbI 30 40 40 40 40
Pacxonpl mpoekTa 2030 40 340 340 340
YuCTBIA JEHEKHBINA TOTOK -2030 -40 1160 1160 1160
Yuctelii nucKoHTHpOBaHHBIA m0-| -2030| -2070 -910 250 1410
X0

Ornpenenute NpeaeibHO JOMYCTUMBINA YPOBEHB IIEHBI 3 €AUHUIYY TPOAYKIINH, T.€.
TaKOW ypOBEHb II€H, MPU KOTOPOM YHCTHIA JTUCKOHTHUPOBAHHBIN J0XOJ OyJIeT pa-
BEH HYJIIO.

TeMbl HHAUBUAYAJbHBIX 3aIaHUI

1. OBOJIIOLHS B3IJISI0B HA KATETOPUU «PHUCK.

2. Bb1600p MHBECTUIITMOHHOTO NOPT(ENSA B YCIOBUAX HEONPEIEIECHHOCTH U PHC-
Ka.

3. [Ipeanocbuiku U (pakToOpbl, MPEAIIECTBYIONINE HACTYIIICHUIO PUCKOBBIX CH-
Tyaluu.

4 CyIIHOCTB U COIEpKAHUE PUCK-MEHEIKMEHTA.

5 AHalu3 ¥ OIIEHKA YPOBHS pUCKa.

6. MeTobl YKIOHEHUS OT PUCKA U €r0 KOMIIEHCAITUH.

7 Mertonp! ynipaBieHus (GQUHAHCOBBIM PHUCKOM.

8 Knaccudukanus puckos.

9 Ponr banka Poccun B yripaBineHun 6aHKOBCKMMH PUCKaMHU.

10. CmocoObl CHUXKEHUS TIPOLIEHTHOTO U KPEAUTHOTO PUCKA.

11. TlonsTue u ki1accuuUKaIysa pUCKOB B CTPaxOBOM OU3HECE.

12.  Konnenmus puckoBoii croumoctr (Value at risk — VAR).

13. Opraauzarus ynpaBJieHHs PUCKOM Ha TMPOU3BOJACTBEHHOM MPEINPHUSITHH.
14. Meron cratuctrueckux ucnbiTanuii (Monte-Carlo simulation).
15. XemXupoBaHUE PUCKOB.

16. VYmopaBieHue KpeAUTHBIM PUCKOM B AESTEIBHOCTH OAHKOB.

17. CraTtucTudecKkrue METO/Ibl OIICHKU pUCKa.

18. Kpurepuii o’xugaeMoil OJe3HOCTH.

19.  Pucku B MeXIyHApOIHOI 0aHKOBCKOW JAESITENbHOCTH.

20.  Dramsl ynpaBieHUs] pUCKOM.

21. AyTCOpPCHHT yIpaBJIEHUS PUCKOM.

22. Metoasl (MHAHCUPOBAHUS PUCKOB.
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23. IloporoBsie 3HaUEHUS pPUCKA.

24. OOmas xapakTepucTHKa HH(POpMAIMH, HEOOXOIWMOM HJs YIpaBICHUS
PHUCKOM.

25. Wnentudukamus u aHaau3 pUCKOB.

26. Mepsl 110 MPEAOTBPALICHUIO HEIUIATEKECTIOCOOHOCTH U HECOCTOATENLHOCTH
POCCUKCKUX TTPEANPUATHH.

27. Pectpykrypu3zanus NpeAnpUITHS: TOIXO0bI U PEIICHUS.

28. IlpaBoBoe peryJupoBaHHE OTHOIICHHM B cepe HECOCTOATEIHHOCTH (OaHK-
pPOTCTBA).

29. Amnanu3 pe3yabTaTOB Pa3BUTHUS MPEANPUATHS B YCIOBUAX OBICTPO MEHSIO-
HIENCA BHEIIHEN CPEBI.

30. Ilytu pecTpyKTypH3aIlu NPEANPHUATHS C YIETOM 3apyOEKHOTO OTIbITA.

31. B3rasapl 9KOHOMUCTOB Ha TEOPHUIO ITUKIIOB U KPU3HCOB.

32. MeToapl aHTHPUCKOBOTO PETYIUPOBAHUS IKOHOMHUKH.

33. Ilpuuunbl, GaKTOPHI K CUMIITOMBI KPU3UCHOTO PA3BUTUS SKOHOMHUKH.

34. JImarHoctuka OaHKPOTCTBA MPEAIPUSITHIA.

35. 3apyOexHasi MpaKkTUKa PUCK-MEHEI)KMEHTA.

36. OcHOBHBIE CTpaTETUU BbIBOJIA IPEANPUATHS U3 KpU3HCA.

37. Knaccudukanus aHTUKPU3UCHBIX CTPaTETUH.

38. Mepbl 10 BOCCTaHOBJICHHUIO MJIATEKHOCTH JOJKHUKA.

39. Bwibop onTuMansHOTO 00BbEMa MPOU3BOCTBA B YCIOBHSIX HEOIPEACIICHHO-
CTH CIIpOCa.

40. HucTUTyUMOHAIBHBIE OCOOCHHOCTH MPUHATHUS PEIICHUN B TIEPEXOTHON KO-
HOMUKE.

41. Crparerus v TaKTHUKa pUCK-MEHEIKMEHTA.
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7.2 Xapakrepuctuka (oHI0B OLIEHOYHBIX CPEACTB
JJISL UTOTOBOM aTTEeCTALMU

IIpoBenenue 3avera

3ader Mo AUCHUILIUHE «YTpaBlieHHe (MHAHCOBBIMU PUCKAMM TIPOBOIUTCS
B YCTHOM MJIM MUCbMEHHOM (hopMe MO dK3aMEHalMOHHBIM OuietaM. Kaxxapiii Ou-
JET COACPKUT 2 TEOPETHUYECKHX BOIPOCA, KPOME TOTO MPENOAABATENlb BIIPaBE
MPEIOKUTH CTYJECHTY Ha BRIOOP pElIUTh MPAKTUYECKYIO 3a/1a4y 10 TeMaM JaHHO-
ro Kypca.

[To pe3ynbTaTam OTBETA CTYI€HTA CTABUTCS «3aUYTCHO» WM «HE3AYTEHO.

OlLeHKa «3a4TEHO0» BBICTABIISAECTCS CTYJCHTY, KOTOPBIN

- IPOYHO YCBOWJI MPEAYCMOTPEHHBIN NPOTPAMMHBIA MaTEPUAIL;

- IPAaBWIBHO, apTYMEHTUPOBAHO OTBETWJI HA BCE BOIPOCHI, C MPUBEICHUEM
MIPUMEPOB;

- TIOKa3aJd IIyOOKHE CHUCTeMaTU3UPOBAHHBIC 3HAHUS, BJQJCET MpPUEMaMHU
pacCyXJ€HUs U COIOCTABJISIET MAaTEPUall U3 Pa3HbIX UCTOUHUKOB: TEOPUIO CBSI3bI-
BAET C MPAKTUKOU, APYTUMU TEMaMH JAHHOIO Kypca, IPYTruX U3y4yaeMbIX MpeIMe-
TOB;

- 6e3 omMOOK BBIMOIHIII MIPAKTUYECKOE 3a/IaHuUE.

OO0s3aTeNbHBIM  YCIIOBUEM BBICTABIICHHOW OIIEHKH SIBISIETCS TpaBUIIbHAsS
pedb B OBICTPOM WJTM YMEPEHHOM TEMIIE.

JIOTIOTHUTENIBHBIM YCIIOBUEM TMOJYYEHUS] OLICHKH «3aYTE€HO» MOTYT CTaTh
XOPOIINE YCIEXU MPHU BBIMOJHEHUH CAMOCTOSATEIBHOM U KOHTPOJBHOM palOoTHI,
CHUCTEMATHYECKasi aKTUBHAsl paboTa HA CEMUHAPCKUX 3aHATHSIX.

2. OlleHKa «He 3a4TeH0» BBICTaBIsAeTCS CTYJAEHTY, KOTOPBIM HE CIIPaBUIICS
¢ 50% BompocoB u 3aaHuil OuiieTa, B OTBETAaX Ha JIPYrue BOMPOCHI JOMYCTHI CY-
IIECTBEHHBIC OMOKU. He MOXkeT OTBETUTh Ha JOMOJHUTEIbHBIE BONPOCHI, MPE-
JIOKEHHBbIE TpernojaasaresieM. LlenocTHOro nmpeacraBieHuss O B3aUMOCBS3IX, KOM-
MOHEHTAaX, ATanax pa3BUTUS KyJIbTYpPbl Y CTyJICHTA HET.

OueHnBaeTcsl Ka4eCTBO YCTHOM M MUCHbMEHHOW pEYM, KaK M IPU BHICTaBIIE-
HUU MOJIOKUTEIBHOUN OLICHKHU.

Bonpocs! 1151 yCTHOM MJIM MUCbMEHHOM C1a4u 3a4eTa
B popMme OmJ1eTOB:

1. Tlonstue HeonpeneneHHoctu. [Ipuunnbl HeonpeaeneHHocTu. Ponb Hayku B
YCTPaHEHHUH HEOTIPEIEIEHHOCTH.

2. OneHoYHBIM MOaX0a K ompeneieHuto NoHsATus "puck". CyObeKTUBHOE U

O0OBEKTHUBHOE B IOHUMAHHUH PUCKA.

CTpyKTypa pUcKa: IpUYUHBI, COOBITUE, TIOCIEICTBUS, (PAKTOPHI.

Mepa pucka. UHpopManmoHHBIH MOAX0/ K ONPEACIECHUI0 TOHATHS "pUcK".

[enu v npUHLKIIBI KJIacCU(UKALIUUA PUCKOB.

ok w
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6. Kimaccudukammm mo xapakTepuCTHKaM HEOTPEISICHHOCTH, JISKAIIeH B OC-
HOBE PHUCKa.

7. Knaccudukanus no cepe BOSHUKHOBEHUSI HEOMPEIECIEHHOCTH: TPUPOAHBIC
pucku, "dyenoBeueckuit hakTop", TEXHUUECKUE PUCKU, PUCKH COITMyMa.

8. BHyTpeHHUE U BHEUTHUE PUCKHU.

9. Cpounsie (BpeMeHHbIE) U OecCpOUHbIE (MIOCTOSTHHBIEC) PUCKHU.

10.Cratuueckuie ¥ TMHAMUYECKHE PUCKH.

11.Knaccuduxanuy no xapakTepucTUKaM MOCIEACTBUHN pean3aliy pyucka.

12.9x0oHOMHUYECKHE U HEAKOHOMUYECKUE PUCKH.

13.Ilousatue yoOniTKa. Buibl yOBITKOB.

14.YucThle ¥ CIEKYJIATUBHBIE PUCKH.

15.Knaccudukanus mo BUay [EHHOCTH, MOJABEPKEHHON PUCKY: PUCKU UMYIIIES-
CTBa, PUCKH TIEpCOHAJa, PUCKH OTBETCTBEHHOCTH, PUCKH TTOTEPH MTPUOBLIH.

16.Knaccudukarmss 6M3HEC-pUCKOB: CTpATETUYECKUE, OMEpaIlMOHHbIe, (PUHAH-
COBBIC, FOPUIUICCKNEC, ECTECTBEHHBIC PUCKH.

17.Knaccuduxaiys puckoB JjIsl OTACIBbHBIX BUJIOB JIESITEILHOCTH (0aHKOBCKUE
PHUCKH, PUCKU TTPOU3BOJICTBEHHON (DUPMBI).

18.TlonsiTue ynpaBieHus puckamu. Pa3BUTHE KOHLEMIIMM YIPABICHUS] PUCKa-
MU B UCTOPUUYECKOM aCIIEKTE.

19.9Bomtonus MOIX0/I0B K YIPABICHUIO PUCKAMHU MO CTaAUsIM '">KU3HEHHOTO
IUKJA" OpraHu3aIuy.

20.00m1as JIorTrKa TMOCTPOCHUS CHCTEMBI YIIPABICHUS PUCKAMU OpPTaHU3aIINH.
OCHOBHBIC 3TaITbI YIIPABICHUS PUCKAMU OpTaHU3AIIHH.

21.Cxembl ympaBlieHUsS PUCKAMH OPTaHU3AIMH IO OTEYSCTBEHHBIM M MEKITY-
HApOJHBIM CTaHIapTaM B 00JIACTH PUCK-MEHEKMEHTA.

22 Knaccudukanus meneii 1 TpeOOBaHHUI K CHCTEME yIPABIICHUS PUCKAMH O-
TaHU3AIHH.

23.1lenu cucTeMbl yripaBieHUsI PUCKAMHU.

24.1Tpo6eMbl SKOHOMUYECKOTO OOOCHOBAaHUS CHUCTEMBI YIPABICHUS PUCKAMU
OpraHu3alluu.

25.1lena pucka. Beironbl oT BHEIPEHUSI CUCTEMBI YITPaBICHUSI PUCKAMHU.

26.Ilonstne waeHTUUKAIMK pUCKOB. OOmMe MOAXOABI K HIASHTH(PHUKAITIN
PHUCKOB.

27.BHenHMe W BHYTPEHHUE WCTOYHMKM HH(POpMANUU I HICHTU(DHUKAIIAN
PHCKOB, UX OCOOCHHOCTH U 00JIaCTh TPUMEHEHHUS.

28.Meroapl ~ W3MEPEHHS  PHCKOB:  CTAaTHUCTUYECKHE,  BEPOSTHOCTHO-
CTAaTUCTHUYECKUE, TCOPETUKO-BEPOSITHOCTHBIE M JKCIEPTHBIC METOIBI, HX
0COOEHHOCTH U 00JIaCTh MPUMEHEHUS.

29.YuclieHHbIe XapaKTePUCTUKH MOCTIEACTBUI PUCKOB.

30.Kpurepuu 3HaunMocT puckoB. KoHIENIMS TpUEMIIEMOT0 PUCKA.

31.Knmaccudukammst MeTo10B 00pabOTKH PHUCKOB.

32.PerynupoBanue (caep>KMBaHue) pucka U ((MHAHCHPOBAHUE PHUCKA.

33.ITonck METOOB peryaupoBaHUsI PUCKOB HA OCHOBE TEOPHUM, OOBSICHSIOIINX
HACTYTUICHUE HEOIarONPUATHBIX CITyYailHBIX COOBITHH.
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34.0OcHOBHBIE CTTOCOOBI M30eTaHus pUCcKa (YKIOHEHHE OT PUCKA).

35.Cnioco0bl yMEHBIIIEHUE PHUCKA.

36.[Tonsatue nepenaun pucka. CriocoObl nepeaadn pucka B LEIAX PEryIrupoBa-
HUSL.

37.Cnioco0slI epeaun pucka B 1eiax ((MHaHCUPOBAHUS PHUCKA.

38.Cnoco0nl (hMHAHCUPOBAHUSI pUCKA TIPU ynepkaHuH. JIOCTOMHCTBA U HEAO-
CTaTKU yIEpKaHUs U TIepe/layu pUCKa.

39.9Bosro1us MOAX010B K (PMHAHCHUPOBAHUIO PHCKOB.

40.Knaccugukanus niaHoB (pUHaHCHPOBAHUS.

41.11nanbl yaep:KaHusl pUCKOB: BUJbI, OCOOEHHOCTH, 00J1aCTh MPUMEHEHHS.

42 .I1naHbl Iepesaul pUCKOB: BUABI, 0COOEHHOCTH, 001aCTh MPUMEHEHHUS.

43.HopmaTuBHOE peryanpoBaHUE YIIPABICHUS PUCKaAMH HA TIPEITNPUITHH.

44. Tlonsarue puHaHCOBOTrO pUCKa. Buibl (PMHAHCOBBIX PUCKOB.

45.KavyecTBEHHBIN aHAJIN3 (PUHAHCOBBIX PUCKOB.

46.MeTo/1bl KOTMYECTBEHHOM OIEHKN (PMHAHCOBBIX PUCKOB.

47.OcHOBHBIE METO/Ibl YIIPABJICHUS! (PMHAHCOBBIMU PUCKAMH.

48.11pousBosiHbIE (PUHAHCOBBIE MHCTPYMEHTHI KaK METOJbI yIpaBlieHUs (u-
HAHCOBBIMHU PHUCKAMH.

49.BnusiHue METOJI0B YIIPABIICHUS! PUCKAMH Ha JCHEKHBIE TOTOKH.

50.Ctpareruu ynpapiieHUs PUCKA.

51.Cucrema nokazareseii 0aHKOBCKHX PHCKOB.

52.0OcHOBHBIC METO/IBI aHATH3A U OIICHKH OAHKOBCKHX PHCKOB.
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8. YueOHO-MeTOANYECKOE 00ecmeyeHne TUCIUILTUHBI

HopmaTuBHbBIE IPABOBbIE AKTHI:
1. Hanorossiii kogekc P®: Yactu mepBas u BTrOopas. — M.: M3narenbcTBO
«Owmera-JI», 2013. - 751 c.
2. ®enepanbHblil 3akoH «O HecocTosATEeILHOCTH (O0aHKpoTCTBE)». — HOBOCH-
oupck: Cub. ynus. uza-so, 2010. — 221 c. — (Konekcsl. 3akonsl. Hopmbt).
3. I'paxxmanckmii koaeke Poccutickoit deneparuu. M.: Omera-JI, 2009.

a) OCHOBHAs JMTeparypa:

1. AHTHKpH3UCHOE YIIpaBlieHHe: y9eOHUK i By30B / pea. 3.M. KopoTtkos. — 2-
e u3., Aom. u nepepad. — M.: UHOPA-M, 2010. — 620 c.

2. Kykykuna W.T'. Yuer u ananu3 6ankporctBa : yueOHoe nocobue / N.I'. Kyky-
kuHa, M.A. ActpaxaHiesa. — 2-¢ u3., ucnp. u Aom. — M.: OuHaHCHI U CTaTUCTHKA,
2009. — 304 c.

3. Ouenka (pUHAHCOBOW YCTOMYMBOCTU KPEIUTHOM OpraHu3aluy : y4eOHHK /
@®uHaHcoBblld yHUBepcuTeT npu [IpaBurensctBe PO ; pen.: O. W. JlaBpymun, U.
J1. MamoHnoBa. - 2-¢ u3x., ctep. - M. : KHOPVYC, 2013. - 304 c.

4. Puck-MenemxmeHT : yueoHoe nocodue / JI. I1. 'onuapenko, C. A. ®unuH ;
pen. E. A. Oneitaukos. - 3-e u3., crep. - M. : KHOPYC, 2009. - 216 c.

0) 10MOJIHUTEILHAS JIUTepaTypa:

1. Awntukpusucnoe ynpasienue [Tekct] : yue0. mocodue / A. I'. UBacen-
ko, A. . Hukonosa, M. B. Kapkasun. - M. : KHOPVYC, 2010. - 502, [2] c. :
puc., TalJ.

1. AntukpusucHoe ynpasienue [Tekct] : yue6. mocodue / U. K. JlapuoHos [u
ap.] ; pyk. aBt. komnektuBa M. K. JlapuoHoB. - 6-¢ u3m., gom. u mnepepad. - M. :
HamkoB u K°, 2009. - 288, [4] c.

2. AnTHKpH3HcHOE ynpasieHue [Tekct] : yue6. mocodue / H. FO. Kpyriosa. -
2-e u31., ctep. - M. : KnoPyc, 2010. - 511, [1] c. : puc., Tabm.

1. Bapynun C.B. ®unancel: yuebnuk / C.B. bapynun. — 2-e usn., crep. — M.:
KHOPYC, 2011.-640 c.

2. Bepuurop H.®. Vnpasnenue ¢uHaHcamMu B YCIOBHUSX OaHKPOTCTBA: y4eO-
Hoe nmocooue / H.®. Bepuurop. — bapnayn: U3zn-Bo AT'AY, 2009. — 76 c.

2.I'opuna E.Il. AutukpusucHoe ynpasieHue: YueOuuk. / E.Il. 'opuna,
O.B. Meagenena, E.B. lllnunesckas — PoctoB u//[: ®ennkc, 2011. — 345c.

3. Epwmacosa, H. b. IHHOBalMOHHbIE MOAXObI K YIPABICHUIO PUCKAMH WHBE-
ctuimonHou nesitenbHoct / H. b. EpmacoBa. — M. : Beicias mikona, 2012.

3. Epwmacona, H. b. Puck-menemxment opranuzanuu / H. b. EpmacoBa. —
M. : Ansda-nipecc, 2012. — 380c.

4. XKapxosckas E.I1., Bpoackwuii b.E. AnTHKpU3UCHOE yripaBieHue: yueOHUK — 6-€
u3., ucop. u gom. — M.: U3a-Bo «Omera — JI», 2009.

5. KymunoBa M.I'., benukoBa T.C., Mexuna M.B., Enuctparoa T.I'. Kom-
IIJIEKCHBIM DKOHOMHUYECKMM aHAIU3 XO3AMCTBEHHOU IEATEIBHOCTH NPEINPUATHS:
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yaeOHoe nocobue. — bapuaym: ABBYKA, 2013. — 224 c.

6. Menemxment [Tekcr] : yueOnuk / moa pea. M. M. MakcumiioBa, M. A. Ko-
MapoBa. - 3-¢ u3J., AoI. u nepepad. - M. : KOHUTU-JJAHA, 2008. - 320 c. : puc.

3. Meronuka OIEHKM (PUHAHCOBOTO COCTOSIHUSI OpraHu3aluu : Yy4deOHOo-
meroaunueckoe nocobue / FO. B. I'epayd , H. . I'norosa . - bapnayn : U3n-Bo
AT’'AY, 2011.-63 c.

4.00 yTBepxaeHun MeToanuecKuX yKa3aHui Mo MpoBEACHUIO aHamn3a (pruHaH-
coBOro coctostHust oprannzanun: npukaz @CPO Poccum ot 23 sHBaps 2010 r. Ne
16 // Bectauk ®@enepaibHoi ciry>:k0b1 Poccuu mo ¢hmHAHCOBOMY 03I0pOBJICHHUIO U
0ankpotcTBy. 2010. Ne 2.

7. OCHOBBI aHTHUKPHU3UCHOTO YIIpaBieHUs npeanpuatusamu [Tekcr| : yued. mo-
cobue s ctyaeHToB By30B / pea. H. H. KoxeBuukos. - 4-e u3n., crep. - M. : U3n.
nentp "Axanemus”, 2010. - 494, [2] c. - (Boicuiee npodeccruoHaibHOE 00pa3oBa-
HUE. DKOHOMUKA U yIPaBJICHUE).

8. Tocynsu I'.A., Bukynua A.}FO. AHTUKpPU3UCHBIE MEPBI M AHTUKPU3HCHOE 3a-
KoHoAaTeNnbcTBO Poccun. OOuii KOMMEHTapUid.: y4. — pakTud. moco6. — M.: 3A0
«Omumm-buznaecy, 2010. — 224¢

4, duHaHCOBBI MEHEIKMEHT : YueOHUK 11 By30oB / pen.: H. . bepson, T. B.
Tenmoga. - M. : KHOPVYC, 2013. - 656 c.

5. OuHaHCOBBIN MeHEeHKMEHT. DUHAHCOBOE IJIAHUPOBAHUE : y4eOHOE rmocodue
/ I1. H. bpycos, T. B. ®unarosa. - 2-e usn., crep. - M. : KHOPVYC, 2013. - 232 c.

9. @wunancw : yueOnuk / C. A. benosepos [u np.] ; pen. B. B. Kopanes. - 3-¢
u3J., iepepad. u por. - M. : IIpocnext, 2014. - 928 c.

6. dunance : yuebHO-MeTommueckoe nocodue / H. Y. I'morosa, A. I1. 3umuna
; AAY. - bapnayn : U3n-Bo AI'AY, 2013. - 131 c.

7. ®unancel u kpeaut. Yacte 1. [TekcT]: yuebHoe nocodue. — bapuayn: PO
AT'AY, 2012. - 238 c.

8. ®unancel u kpeaut. Yacts 2. [TekcT]: yuebHoe nmocodbue. — bapuayn: PO
AT'AY, 2013. - 261 c.

9. ®wunanHchl opra"u3anuii (MpeAnpuaThii): yaeoHuk st By30B / B.A. Crenos,
T.B. llyouna . — M. : UHOPA-M, 2011. - 352 c.

10. ®unancel opranuzanuii (mpeanpusaTuii): yaeOnuk s By3oB / M.I'. Jlamy-
cta, T.FO. Ma3ypuna, JI.I'. Ckamaii. — 1U3na. ucnop. . M. : UTHOPA-M, 2011. — 575
c. — (Bricmiee o6paszoBanue).

IIporpammHoe o0ecriedyeHue COBPpEeMEHHbIX HH(POPMALIMOHHO-
KOMMYHHMKALMOHHBIX TeXHOJ10ruii 1 UHTEepHeT-pecypebl

1. Caiit xxypHana «PerHOK neHHBIX Oymar». — URL: http://www.rcb.ru.
2. Caiit razetsl «Bemomoctu». — URL: http://www.vedomosti.ru.

3. Caiit «Pocomsneckoncantuar»y. — URL: http://www.rbc.ru.

4. Caiit «Kopnoparusasie obmurammm»y. — URL: http://www.cbonds.ru.
5. Caiit «Akuuu koprnopanwmiiy. — URL: http://www.stockportal.ru.

6. Caiit «/lepuBatuBsny. — URL: http://www.derex.ru.
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7. Caiit PTC — donmoBoii oupxu. — URL: http://www.rts.ru.

8. Caiir MockoBcko# Mexx0aHKOBCKO#M BamtoTHOM Oupxku (MMBB). — URL:
http://www.micex.ru.
9. Caiit ®enepanibHol cityxk0bl 110 (hruHaHCOBBIM pbiHKaM (OCDP). — URL:

http://www.fcsm.ru.

10. Caiit xommanuu «®unam». — URL: http://www.finam.ru.

11. Caiit xommanuu «MexOaHkoBckui ¢(uHaHcoBbIH gom». — URL:
http://www.mfd.ru.

12. Caiit xxypuana D’. — URL.: http://www.expert.ru/money.

9. MaTepHaJIbHO'TeXHI/IquKoe o0ecrneuyeHue TUCHUIIINHBI

JIeKurOHHbBIE AYIUTOPUH, AYAUTOPUH JJIS1 TPOBEICHUS TPAKTUUECKUX 3aHS-
TUM, OCHAIICHHBIE CPEACTBAMH ISl MYJIbTUMEAUNHBIX Mpe3eHTAIUi, U(PppPOBO
aynuo- W BHUJEO-(DUKCAIIMU U BOCHpPOU3BEACHUS HH(GOpPMAIMU, KOMIIbIOTEPHOMN
TEXHUKOU C JIMIIEH3UPOBAHHBIM MPOTPAMMHBIM OOECIIEYEHUEM, MaKeTaMHu MPaBo-
BBIX U JIPYTUX MPUKJIAJHBIX IPOIPAMM IO TEMATUKE AUCLUUIUIMHBI, JOCTYIIOM K Ce-
™1 «IHTEepHETY.



ITpunoxxenne Ne 1
AHHOTaIMS TUCIUTINHBI
«Yrnpasjenue (UHAHCOBBIMM PHUCKAMM»
Hanpasnenue noarorosku 380301 «9xoHOMUKAY
[Mpoduns noaroroBku «OUHAHCH U KPEAUT
(mpuKITagHON OaKagaBpHUar)

]_le.]]b AUCHUIIJIMHBI: (bOpMPIpOBaHI/Ie CHCTEMBI KIIOYCBBIX KOMHGTGHHHﬁ, obecneynBa-

1o1MX 3((HEeKTUBHOCTH YIpaBJiIeHUsT (PMHAHCOBBIMH U XO3SIICTBEHHBIMU PHCKAMU OpTraHU3alNH,
OBJIa/ICHUE 3HAHMSMM U HaBbIKAMM B OOJIACTH YIpPaBJICHHUsS (PUHAHCOBBIMM PUCKAMH OpraHU3a-
muy. M3ydyeHue AMCHUIUIMHBI TIOMOXET C(POpPMUPOBATH y OYAYIIMX CIEHUAINUCTOB TIyOOKHE
TEOPETUYECKHE 3HAHMA M IPAKTUYECKHE HABBIKM II0 BOIpOcaM (OPMHUPOBAHUS PHCK-
MEHEPKMEHTa OpTaHM3alliH, a TAK)Ke OCBOMTHh METOOJOTHIO U METOJAWKY YIpaBieHUs (pUHAH-
COBBIMM U XO3SIICTBEHHBIMM pUCKaMM B (UHaHCOBOH cdepe npeanpustuil. KoneuHoii 1ensio
U3yYeHHs JAHHOW JUCIHILIMHEI SBISETCS MOIydeHUEe TPOPEeCCHOHATIBHBIX, TCOPETUIESCKUX 3HA-
HUH 1 npuoOpeTeHre NPaKTHYECKUX HaBBIKOB B 00J1aCTH yIpaBieHHs (UHAHCOBBIMU PUCKAMHU.

OcBoenne HaHHOﬁ JUCHUIINIMHBI HAITPpaBJICHO Ha Q)OpMHpOBaHI/Ie y o6yqa10u11/1xc;1 CJIC-

JYIOIIMX KOMITETCHIUI:

Ne i/t

ConeprkaHre KOMIICTCHIIUH, (OPMUPYEMBIX MOTHOCTHIO MITH YaCTHYHO JAHHOW AUCITUTUTHHON

1

CrocoGHOCTRIO, HCTIONB3YSI OTEUECTBEHHBIE M 3apy0eKHbIE HCTOYHUKYM HH(POPMAIUH, cobpaTh He0OXo-
JIMMBIE JTAaHHBIE TIPOAHATHU3MPOBATE WX M MOATOTOBUTH MH(POPMAIMOHHBIN 0030p W/WIH aHATUTHYCCKHUI
otuet (ITK-7)

Cr1ocoOHOCTBIO KPUTUYCCKU OLCHUTH INpeyIaracMbIC BAPUAHTBI YHPABJICHYCCKUX peH.IeHI/Iﬁ u p33p360-
TaTb W OOOCHOBAaTH NPEJIOKCHUA 10 HUX COBCPHICHCTBOBAHUIO € YYCTOM KPUTCPHUEB COLUATIBHO-
3KOHOMUYECKON Bq)(I)CKTI/IBHOCTI/I, PHUCKOB M BO3MOKHBIX COLIHNAIBHO-9KOHOMHWYICCKUX HOCJ'IGZ[CTBI/Iﬁ (HK'
11)

CHOCOOHOCTBIO OIIEHMBATh KPEAUTOCIIOCOOHOCTh KIIMEHTOB, OCYLIECTBISITh U OGOPMIISITH BBIJAYy U CO-
MIPOBOKACHUE KPEIUTOB, IPOBOAUTH ONEPALMU Ha PHIHKE MEXOaHKOBCKMX KpEIWTOB, (OpMHUPOBATH U

perymupoBarth 1enessie pesepss (ITK-25)

TpynoeMKOCTh TUCIUIIINHEI,

peanu3yeMoii Mo yueOHOMYy IUIaHy HanpasieHHto noaArotToBku 380301 «DxoHOMUKa»

1o npoduito «OUHAHCH U KPETUT»

dopma o0yueHus
OYHast 3a049Hast
. B T. 4. IO MOJTHAS YCKOpEHHast
Bun 3anaruii
ceMecT-
pam
8
1. AynuTopHble 3aHSTHSI, BCErO, 4aCOB 94
B TOM YHUCIIE:
1.1. JIekuuu 24
1.2. JTabopatopHble pabOThI -
1.3. IlpakTndyeckne (ceMUHAPCKUE) 3aHATHUS 30
2. CamocTosiTenpHas paboTa, 4acoB o4
Wroro wacos (ctp. 1 + cTp. 2) 108
@PopmMa UTOrOBOH aTTECTalUU 3a4eT
OO0m1ast TpyA0€MKOCTbh, 3aYETHBIX €IMHHIT 3

1.

Ilepeyenb u3y4aembiX TeM (OCHOBHBIX):
CyIIHOCTh U KiIacCH(pHKAIUI PUCKOB
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1. Meronnl aHamm3a GUHAHCOBBIX PUCKOB M HEOTIPEIETICHHOCTH
2. ConeprxkaHue ¥ aHaIH3 (PUHAHCOBBIX PHCKOB

3. VYnpagnenue (pHHAHCOBBIMU PUCKAMH
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