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1 Ilesin ocBOeHM S AUCHMILINHBI (MOXYJIA)

dbopMUpOBaHHE TPEJCTABIECHUS O TIOCTPOEHUH CHUCTEMBbl PHUCK-MEHEIKMEHTa Ha
COBPEMEHHBIX TPEINPUATUSX (OpraHU3alHsAX), CIOCOOCTBOBATh MPUOOPETCHHUIO HABBIKOB B
UCIIOJIb30BAaHUU TEXHOJIOTUA W UHCTPYMEHTApUsl YIpaBICHHUs PUCKAMU TMPH PEUICHUU
MPaKTUYECKHX 3a]a4.

2 MecTO0 JUCUMITIMHBI (MOYJIs1) B CTPYKTYpPe 00pa30BaTeibHOM NPOrpaMMbl

JucuumnnuHa «TexXHONOruss U WHCTPYMEHTapuil yIpaBieHHs PUCKAMU» BXOAHUT B
BapUATHBHYI0O YacTh Y4eOHOro TIutaHa (QoOpMUPYEMYI0 ydacTHHKaMu 0Opa3oBaTelbHBIX
OTHOILIEHHI 00pa30oBaTeIbHON IPOTpaMMbI B Ka4ecTBE Kypca 110 BEIOODY.

Jng  u3ydeHus  JAUCUUIUIMHBI  HEOOXOAMMBI  3HaHWS  (YMEHHUs,  BIaJleHus),
chOopMHPOBAHHBIC B PE3YJIbTATE U3YUCHHSI AUCIUTITUH/ IPAKTUK:

VYuebHas - NpakTUKa IO MOJYYCHHIO MNEPBUYHBIX NPO(PECCHOHANBHBIX YMEHUH H
HaBBIKOB

Crparerust yCTOHYMBOTO Pa3BUTHS KOMITAHUH

DKOHOMMKA OpPTaHU3aLUU

3Hanus (yMEHUs, BaJleHus), MOJyYeHHbIE IPU U3yYEHUU JAHHOW JUCLMILTUHBI OyIyT
HEOOXOAUMBI JUTSl U3yYSHUS TUCIUILTNH/TIPaKTHK:

[Tpon3BoaCTBEHHAS - HAYYHO-UCCIIEI0BaTEIbCKast paboTa

VYnpaBiieHue cToMMOCThIO OU3HEca

VYnpasnenue 3ppekTHBHOCTHIO OU3HECA

[ToaroToBka K Mporeaype 3aliiThl U 32111 Ta BHITYCKHOW KBATU()UKALMOHHOM pabOThI

[IpousBocTBEHHAS - IPEATUTIIIOMHAs IPAKTUKA

3 Komnerenuuu ody4yarouierocsi, popmupyembie B pe3yJibTaTe 0CBOCHUS

AUCHUILINHBI (MOAYJIS) U IIJIAHUPYEMble Pe3yabTAThl 00yUeHH sl

B pesynabrare ocBOeHHS AUCHMIUIMHBL (MOAynsi) «TeXHONOTHs W HMHCTPYMEHTapui
yIpaBJIEHUs pUCKaMK» 00yUaroIIUNCs JOHKEH 001a1aTh CIEAYOIMMU KOMIETEHIUAMU:

Kon nanukaTopa WNHnukaTop TOCTHKEHUS KOMIIETECHITUN

[1K-1 CrnocoGeH ocCymecTBISTh KOHTPOJb B JOCTI)KCHHH 3allJIAHUPOBAHHBIX (PMHAHCOBBIX U
OTIEpPAIIMOHHBIX MOKa3aTelNeH, 3 (heKTUBHOCTH UCIIOJIb30BAHHUS IIEPCOHATIA OpTraHU3aIUU

IK-1.1 OcymecTBigeT IUIAHUPOBAHME OCHOBHBIX HAIpPaBJIEHUN BHYTPEHHETO
KOHTPOJISI M KOHTPOJIBHBIX NPOLEAYP B JOCTHIKEHHM 3alljJaHUPOBAHHBIX
OCHOBHBIX ITOKa3aTeel AesITeIbHOCTH OPraHU3aliH

TIK-1.2 [IpoBoguT oOIEHKY KadecTBa W  OOOCHOBAaHHOCTH  3aBEPIIAIOIIMX
JIOKYMEHTOB IO pe3yJIbTaTaM BHYTPEHHETO KOHTPOJIS
IK-1.3 Brnaneer cnocobamu u mpuemamu oneHka 3G(EKTUBHOCTH PaOOTHI

COTPYAHUKOB B COOTBCTCTBHUU C YTBCPKIACHHBIMU KPUTCPUAMU




4. CTpykTypa, 00b€éM U coep:KaHue TUCHUIIMHBI (MOXYJIsST)
OO6mas TpyI0eMKOCTh AUCIUIUIMHBI COCTAaBIsIET 3 3a4eTHBIX enuHull 108 akaa. 4acoB, B TOM
1207 (03) (S
— KOHTaKTHas paboTa — 8,7 akaj. 4acosB:
— ayJUTOpHAas — 8 aKaJl. 4acoB;
— BHeayauTopHasa — 0,7 akaj. 4acosB;
— caMocCTosITeNNbHAs paboTa — 95,4 akal. 4acos;
— B (hopme npakTudeckoit moaroToBku — 0 aka. 4yac;

— MOJTrOTOBKA K 3auéTry — 3,9 akaj. yac
®dopma aTTecTaluu - 3a4eT

AynutopHas = s
KOHTaKTHas pabora E 3 dopma TeKyniero
=
B aKaJl. yacax o Bun KOHTPOIS
Pasnen/ Tema 2 (B axan. uacax) == . p Kon
> 3 © | caMOCTOSITENIbHOM | yCIIeBaeMOCTH U
JCHUTLTAHBL 7 [ ., | KoMIeTeHIuu
g g paboThI MIPOMEKYTOUHOMN
mab. [ mpakt. | 3o aTTeCcTalun
Jlek. < < 10
3aH. 3aH. QO &

1. OcHOBBI TEOpUM YIPABIECHUS
PHCKOM




1.1 YnpapneHue puckoM Kak

OTpacib 3HAHMSL.
Jlormueckue u
HNCTOPUIECKHE

TIPEANIOCHIIKA CO3JIaHUsS
Teopun YIpaBICHUS

puckom. Pomp ® Mecto
pYcKa, KaK SKOHOMHYECKOUN
KaTEeroOpuH. CymHocTh
pHCKa, OCHOBHBIE 3JIEMEHTHI,
MPUYUHBl  BO3HHKHOBCHHSI.
OOBeKTBI U CYOBEKTHI
puckKa. Oommas
KJaccUpUKanus
OIaCHOCTEH.
Knaccugukanmss ~ puCKOB.
Kpurepuu xnaccudukanuu
(o BpEMEHU
BO3HUKHOBEHUS, 1o
(akTopaM BO3HHKHOBCHUS,
[0 XapakTepy ydeTa, IIO
XapakTepy MOCIEACTBHH, 1O
chepe BO3HUKHOBCHHSI.
Kparkas ~ xapakrepucTuka
OCHOBHBIX BHIOB pPHCKa B
Pa3IHIHBIX chepax
9KOHOMHYECKOH
JIESATEIILHOCTH.

OcHOBHBIE TIPUHLUTIE]
yIpaBJICHUS PHCKOM
(u30eranue, CHIDKEHHE,
[PUHATHE, OTKa3). OTaIbl
nporecca YIIpaBIeHUS
puckoM  (BBISBICHHE O
OLICHKA, CPAaBHEHHE METOMOB
BO3ICHCTBHS  HA  PUCK,
BBIOOD METOJIOB
BO3ICHCTBHS  HA  PHCK).
CxIoHHOCTH K pHCKy. YTO
JEXUT B OCHOBE PUCKOBOTO
MIOBEICHUS YeJI0BeKa.
Tcuxonoruyeckue
(dakTopbl,  OmpeAeNoLIHe
MOBEJICHHE  YelOBEKa B
YCIOBUSX pHCKa.
Onpenenenue CKIOHHOCTH K

pHCKY

22

Pabota c
JIUTEPATypOr 1
CETEBBIMU
pecypcamu

Texymuit
KOHTPOJIIb
yCIIeBa€MOCTH

MK-1.1,
IIK-1.2,
IK-1.3

HWroro no pazaery

22

2. Meromsl ompeneneHus
OLIEHKH pUCKa

nu




2.1 Meroapl IMAarHOCTUKH
puckoB. HMcrounuku cOopa

uHpOpMAIH VTS
WACHTUDUKALUH  PHCKOB.
Meronnyeckuit apceHan
JIMarHOCTHKU PHCKOB.
Kaprorpadupopanue

puckoB  ¢upmbl.  Yder
PUCKOB B DKOHOMHYECKHX
peLICHHsX (bupMmeL.
0COOEHHOCTH
uaeHTH(GUKAIUN u

KapTorpaupoBaHHs PUCKOB
JUTSL POCCUHCKUX KOMITAaHHUH.
Metoapl IPOTHO3MPOBAHUS

PHCKOB: METO]
HCIONB30BaHKUs  aHAJIOIOB,
METOJ, JIOTHYECKHX
MIOCTPOEHHUH,

MaTeMaTHYECKUE  METOJIbI,
JKCHEPTHBII METOJ,

HaTYpHOE MOJIEIMPOBaHHE.
IToctpoeHue KapThl PHUCKOB.
Paznuansie BapUAHTHI
MIOCTPOEHHUsT  pUCKOrpaduu
HPEANPUATHS.

Metozapl BBISBICHUS HCKa.
OnpocHble  JIUCTBI, KapThl
TIOTOKOB, npsiMast
MHCIIEKLHS, aHanu3
(uHaHCOBOI 31
YIpaBIeHIECKON
oryetHocTH. CyIIHOCTH H
poilb B OIEHKE pHCKa.
Onenka BEPOSITHOCTU
HEOIaronpUsATHBIX COOBITHIA
yepe3 CIEHApHBIA MOAXOJ.
Meron MMOCTPOCHHUS
JiepeBbeB coObITHH. MeTon
"coObITHS-TIOCTEACTBHSA" .
Meton nepeBpeB OTKa30B.
Meron HWHJIEKCOB
onacHOCTH. CTaTUCTUIECKHE
WU BEPOSITHOCTHBIE I10JIXOMbI
K KOJHMYECTBEHHON OILIEHKE
pHCKa. Jucniepcust u
Bapualys Kak Mepbl pHCKa.
Hcnonw3oBanue
pacopenenenusi I[lyaccomna,
bepnymnnu, I'aycca,
Bompumana s oneHkwn
PHCKOB.

1/11

25

Pabota ¢
JUTEePaTypor u
CETEeBbIMHU
pecypcamu

Texymuit
KOHTPOJIb
yCIIeBaeMOCTH,
KOHTPOJIbHAS
pabota

IK-1.1,
IK-1.2,
IIK-1.3

HWroro no pazaery

1/11

25

3. Opra#mzauus ympaBlI€HUS

prUCKaMu




3.1 @Oyskuum yrpaBIeHUS
pUCKaMU  PYKOBOJAUTENEH
BbIcUIEro 3BeHa. DyHKIUH
yIOpaBieHUsT  pPUCKaMH B
JICSITEIBHOCTH  OT-JIEJIbHBIX
TOApa3CIICHUI
OpTraHM3alHH. DyHKIIHI
CIEeUAIM3UPOBAHHOTO
oprasa yIpaBleHUs
pHUCKaMHu. Mepsr
PHUCK-MEHEKMEHTA.
CrpykTypa MIpOrpamMMbl

YIIpaBICHUS PpHUCKaMH.

Maket MIPOrpaMMbI

YIIpaBIeHUsS PHCKAMH W €€

(uHaHCUpOBaHUE.

ITocTpoenne MIPOrpaMMBI

yIpaBJICHUS pHCKaMH. Pabora ¢

Pazpabotka Mep JUTEPaTypor U

earupoBaHus: u30eraHue CETEBBIMU .

lc)HI/DKeI:)HI/Ie, HpI/IHHTI/IE; pecypcamy; Texyuunit TIK-L1,
1/0,41 | 23 ’ KOHTPOJIb TIK-1.2,

PHCKOB. CHOC06L? MOJArOTOBKA K yCIeBaCMOCTH TK-1.3

yIpaBJICHUS pHUCKaMU: 3almTe

OpTaHU3aIOHHBIN, KOHTPOJIBHOM

(UHAHCOBBINA, JOrOBOPHOM paboTbl

MOIXOMBL.

DUHAHCOBBIN aCIIeKT

YIIpaBICHUS pHCKa-MU:

KOA(QQUIMEHTHBIH  aHAIH3

PHUCKOBO# MO3ULIHMU (HHUPMBI.

BeipaboTka ¥ TpHHATHE

pemeHuii 1O CTpaTerHu

yIpaBJICHUS pHCKaMH.

Pazpabotka MEXaHH3MOB

MUHUMH3AIAN u

YCTpaHEHHsI PUCKOB.

Mexanuzm

(DMHAHCUPOBAHUS  PUCKOB.

Jlo-coObITHITHOE u

HoCNecoOBITHIHOE

¢uHaHcupoBaHue. 3aTpaThbl

Ha PHCK.

HWroro no pazneny 1/0,411 23

4. Pa3BuTHe MOJENEH U METOIO0B

yIpaBJIeHUs] PUCKOM




4.1 dopmanuzanus
cuTyauuu pucka. Marpuna
pelIeHni, IepeBO pEelIeHNH,

JICHEXKHBIC MIOTOKH,
cueHapuu,  rpadbl  Kak
CIOCOOBI (dhopmanuzanuu
curyauuu pucka. [Ipobrnema
IIOCTPOEHHS byHKIMi
OTKJINKA JUIi  OTPaKEHHS
BO3ZEICTBHSA (bakTopos

pucka Ha OOBEKT pHCKA.
OxumaeMoe 3HauYCHHE H

CPEIHEKBAIPATHIHOE
OTKJIOHEHHE KaK
KOJINYCCTBEHHBIC MepBbI

pucka. MHTerpansHbie Mepbl
pHcKa.

dopmanuzanus
NPENOYTeHUN cyObekTa
npu BbIOOpE pUCKOHECYIIei
anpTepHaTuBBL.  [IpoOiema
BbIOOpa pHUCKOHECYyIIeH
anpTepHaTUBBl.  DOYHKIUH
0KH/IaeMOM TOJIE3HOCTH H
¢hyHKIMHN PHCKOBOTO
npeanouTeHus. Bwidop B
YCIOBUSIX
HEONpeaeIeHHOCTH.
Cnoco6bl  dopmanuzanuu
NPEANOo-YTeHUl CyObheKTa B
TEOPUU  WHBECTUIIMOH-HBIX
nopTdenei.

Pa3Butue crnoco6oB OLEHKH
puckoB: VaR, EaR, meronas:
Risk Metrics u mp.
Orpanunuenue TUIIOTE3
3¢ PeKTUBHOTO PBIHKA.
PeIHOYHBIE W HEPBIHOYHBIE
puCKH. Y4YeT pHCKOB B
COBPEMEHHBIX OPTQETbHBIX
TEOPUsIX. MexaHu3Mbl
JTUBepcH(pUKALITI u
XC/DKUPOBAHMS: TEOpHS U
MPaKTHKA.

Croco6bl MOCTPOEHHUS
npodpuiei  pPUCKOB  JUIA
pa3HbIX BHUJIOB CYOBEKTOB
pHcka. CriocoObI
MOCTPOCHHST KapT PUCKOB U
MAaTpHIL TPUHSATHS
PHCKOBBIX pELICHHUH

1/0,21

25,4

Pabota ¢
JUTEepaTypor u
CETEeBbIMHU
pecypcamu

Urorossiii TecT;
3amura
KOHTPOJIbHOM
paboThI

IK-1.1,
IK-1.2,
IIK-1.3

HWroro no pazaery

1/0,21

25,4

Hroro 3a cemectp

4/1,611

95,4

3a4€T

Hroro no aucuuminze

4/1,611

95,4

3a4€T




5 O0pa3oBaTte/ibHbIE TEXHOJIOTHH

Opnoit w3 3agady B MOArOTOBKE OyAyIIMX MarucTpoB SIBJISETCS IMOATOTOBKA
KOMIIETEHTHOTO, KOHKYPEHTOCIIOCOOHOT'O  CIIELUANNCTa, CHOCOOHOrO0 K TMPOXYKTHBHOM
poEeCCHOHAIBHON JIEATEILHOCTH B YCIOBUAX TYpOYJICHTHOW BHEIIHEH CpEeJbl, YMEIOIIETO
NPUMEHSTh MOJYYCHHbIC 3HAHUS MPHU PEIICHUU MIMPOKOTO Kpyra mpoQecCHOHANBHBIX 3ajad.
[TonroroBka MarucTpa HalejleHa Ha COBEPUICHCTBOBAHME CHCTEMOOOPA3YIOLIEr0 YMEHUS —
CaMOCTOSITENILHO YUUTCS, «I00BIBaThY» HOBBIC 3HAHUS U (DOPMUPOBAHUE «MATKUX) COIUATBHBIX
HaBBIKOB (YMEHHU COTPYIHUYATH U padOTaTh B KOMaH/E U T.]I.)

B cBs3u ¢ 3TMM B yueOHOM mpoliecce MOMHUMO TPAAMLHUOHHBIX ()OPM MPOBEICHHS
3aHATUN UCTIONB3YIOTCS TaKKe aKTUBHBIE U HHTEPAKTUBHBIE (POPMBI.

[IpoekTupoBaHre TEXHOJIOTUW TMpPEMOJaBaHUS  JUCHHUIUTUHBI  «TexHomorus U
UHCTPYMEHTApUN  YIpaBI€HUS pPHUCKAMU» OCHOBBIBAETCS Ha CIEIYIONIMX IPHUHLHUIAX
MPOSKTUPOBAHUS TEXHOJIOTUU O0yUCHUS:

1. Coueranue pyHIaMEHTAIBHOIO U MPUKIIATHOTO XapaKTepa 3HaHUs, PEACTaBIEHHOTO
B COJIep>KaHUH O0yUYEHHSI.

2. OntumanbHOE coueTaHue BepOaldbHBIX M HEBEPOAIbHBIX CPEACTB IPEACTaBICHUS
UH(OPMALIUU HA OCHOBE €€ «CXKATUs» (CBEPTHIBAHUS).

3. CoyeraHue penpoayKTUBHBIX U IPOAYKTUBHBIX METO/IOB JESITEILHOCTH CTY/IEHTOB Ha
OCHOBE TIOCTETIEHHOT0 HapaluBaHusI IPOOJIEMHOCTH B O0yUEHUH.

4. CootBercTBUr (popM 00yUYEHUSI M OpPTraHU3AIMU Y4eOHOTO IMPOIecca CONEPKAHUIO U
BEAyIIEMY METOY OOyUeHHUSI.

5. Wcnosib30BaHre HOBBIX MH(POPMAIIMOHHBIX TEXHOJIOTHH B 00yUEHUH.

6. IloBbiieHHEe OOBEKTUBHOCTH OLEHKM YYE€OHBIX IOCTHIKEHHH CTYICHTOB Ha OCHOBE
COYETaHUS TPAJIUIUOHHBIX U TECTOBBIX METOJI0B KOHTPOJISL.

Jlns  peanu3anud  KOMIIETEHTHOCTHOTO  MMOJAXOJa MpeAJiaraeTcs HCIOIb30BaTh
UHTEPAaKTUBHbIE  00pa30BaTE/IbHBIE  TEXHOJOTMM,  BKJIIOYas  MHQOpPMAIMOHHBIE U
KoMMyHHKaIMoHHbIe TexHonoruu (MKT), mpu ocymiecTBieHUH pa3iIUYHBIX BUIOB Y4eOHOM
paboTshr:

- Telaroru4eckyro TexHoyornio «OO0yueHue Ha OIMOKax», MPeAnoiarauyko
UCIIOJIb30BaHUE B YU€OHOM Ipoliecca 3aa4 ¢ JIO)KHOW «yCTaHOBKOM;

- MOHUTOPHOE (B3aUMHOE) O0y4YCHHE;

- y4eOHYIO IUCKYCCHIO;

- JJIEKTPOHHBIE CPEJICTBA O0YUCHMUS;

- IUCTAHITMOHHBIE (CETEBbIC) TEXHOJIOTHH.

Hcnons3oBanre MOHUTOPHOTO (B3aMMHOT0) 00y4EHHUS TTO3BOJISIET:

- aKTYAJIM3UPOBATH U 000OLTUTH UMEIOIIHECs Y CTYJIeHTa 3HaHUS 110 TeMe UITH TIpodiieme;

- BBI3BaTh YCTOMYMBBIN MHTEpEC K M3y4aeMOW TeMe, MOTHBHUPOBATH OOYUYaIOIIETOCs K
MOJTy4EHUI0 HOBOHM HH(OpMAIINK;

- TOOYIUTH CTYJCHTA K aKTUBHOM ayIUTOPHOU U BHEAYTUTOPHOU pabdoTe.

Kak ans «oOyuaemoro», Tak W i «OOy4arolIEro» BaKHBIM TPEICTABISCTCS OdTar
«IeIaroruuecKou pedIeKCuny», KOTOPBIA CTABUT CBOCH IIENTBIO:

- IIETIOCTHOE OCMBICIIEHHE, 0000IIEHHE TOTyYeHHON HH(OpMAIIHIH;

- IPUCBOEHUE HOBOT'O 3HAHUS1, HOBOM MH(POPMAIH CTYIEHTOM;

- (opMHpOBaHHE Yy KaXIOIO CTyJCHTa COOCTBEHHOTO OTHOLICHHS K H3y4yaeMOMY
MaTepuany.

B 3TOM KOHTEKCTE mpeArnonaraeTcs MPOBeAeHUE TUCKYCCUM, MPUBS3AHHBIX K aHATU3Y
CYILIECTBYIOIIETO MPAaKTHUYECKOTO OMbITa PA3IMYHBIX OpPraHM3alMi B YIpPaBICHUM PUCKaMHU Ha
OCHOBE KEHCOB.

Jlng  mpoBeneHUsT  KOHTPOJIbHO-IMArHOCTUYECKMX  MEPONPHSTHIA  Mpensiaraercs
UCIIOJIb30BaTh KOMITBIOTEPHBIE KOHTpOJHUpyomue TecThl. CpeAacTBoM, MOOYKAAOMUM K
AKTUBHOMY «J00BIBAaHUIO» HOBOT'O 3HAHUS ABJISIOTCA 3aJaHHsI HA CAMOCTOSITEIbHOE

10



«KOHCTPYHUPOBAHHEY» «OaTapem» TeCTOB IO Kypcy.
Texymuit KOHTPOJIb 3HAHUH (PEUTUHT-KOHTPOJIb) OCYIIECTBIISETCS B BUAC TECTHPOBAHMS
WJIN BBIMTOJIHCHU A MUHU KOHTPOJIbHBIX pa60T.

6 Y4eOHO-MeTOAMUYECKOE O0ecIieYeHre CAMOCTOSTeIbHOM PadoThl 00y4aroIUXCs
[IpencraBieHo B MpuIoXeHUu 1.

7 OneHOYHBIE CPeACTBA AJIsl HIPOBEACHHS MPOMEKYTOYHOM ATTeCTAMHI
IIpencraBieHbl B IPUIOKEHUU 2.

8 YueOHO-MeTOAM4YecKkOe U HHGOPMALIMOHHOE o0ecTieYeHre TN CIIUTIIMHBI (MOXYJIs1)

a) OcHoBHasl TUTEpaTypa:

1. ITumonoga, T. K. Puck-menemxmenT : yue6Hoe nocodue / T. K. [Tumonora ; MI'TYV. -
Marautoropck :  MITY, 2017. - 59 ¢ : wn, Tabm, cxempl. - URL:
https://magtu.informsystema.ru/uploader/fileUpload?7name=3503.pdf&show=dcatalogues/1/1514
316/3503.pdf&view=true (mara oOpamenus: 04.10.2019). - Makpoobsekr. - Tekct
3JIEKTPOHHBIN. - IMeeTcs neyaTHbINA aHaJIoT.

2. Hemues, B. H. OcHOBBI pHckoIoruy : yuebHO-MeToIuueckoe nmocodue [1is By3oB] / B.
H. Hemmie, M. I'. A6unosa ; MI'TY. - Marautoropck : MI'TY, 2019. - 1 s1eKkTpoH. onT. JUCK
(CD-ROM). - 3ar. C TUTYJL. JKpaHa. - URL:
https://magtu.informsystema.ru/uploader/fileUpload?name=3811.pdf&show=dcatalogues/1/1529
978/3811.pdf&view=true (mara oOpamenus: 15.10.2019). - Maxkpooobekr. - Tekcr
3JIEKTPOHHBIN. - CBenleHus nocTynHbl Takke Ha CD-ROM.

0) lonotHuTeIBHAS IUTEPaTypa:

1. YnopaBnenune puckamMu W cTpaxoBaHue : ydeOHoe mocobue / B. H. Hemmes, C. T.
XKypasun, A. B. Bnes u ap. ; MI'TY. - Marautoropck : MI'TVY, 2016. - 1 351eKTpOH. ONT. TUCK
(CD-ROM). - 3ard. c TUTYIL. JKpaHa. - URL:
https://magtu.informsystema.ru/uploader/fileUpload?name=2570.pdf&show=dcatalogues/1/1130
376/2570.pdf&view=true (mata oOpamenus: 04.10.2019). - MaxkpooOobekT. - Tekct
AJIEKTPOHHBIN. - CBeieHus 1ocTynHbl Takke Ha CD-ROM.

2. ITaxamoB, A. Puck-meHemkmenT. Jlomoaaurensasie 3amaun. /A. [laxamos; MI'Y um.
M.B. JlomoHocoBa.- M: MIY um. M.B. JomonocoBa, 2019. - URL:
https://www.econ.msu.ru/sys/raw.php?0=56119&p=attachment (mara obpamenus: 04.10.2019). -
MaxkpooOBeKT. - TeKCT : 3IMeKTPOHHBIH.

B) MeToan4eckue yKazaHusi:

1. Boruens, JI. M. Pucku npeanpuHUMaTeIbCKON ACSITEIBHOCTH : mpakTukym / JI. M.
Botuens, B. B. Bukynuna ; MI'TY. - Maruautoropck : MI'TVY, 2019. - 1 31eKTpoH. onT. IUCK
(CD-ROM). - 3ari. c TUTYIL. JKpaHa. - URL:
https://magtu.informsystema.ru/uploader/fileUpload7name=3810.pdf&show=dcatalogues/1/1529
979/3810.pdf&view=true (mara oOpamenus: 15.10.2019). - MakpooOsekr. - Tekct
AJIEKTPOHHBIN. - CBeieHus 1ocTynHsbl Takke Ha CD-ROM.

2. [TumonoBa T.K.. Puck-mMeHeHKMEHT [Texcr]: MPaKTUKYM: yueO.
nocobue/T.K.IlumonoBa — Maruutoropck: M3n-so Maruuroropck. roc. TexH. yH-ta uM. [.J.
Hocoga, 2017.-96 c.

r) [Iporpammuoe obecnieuenue u UHTepuer-pecypcebi:

11



IIporpammHoe o0ecneyenne

Haumenosanue I10 Ne norosopa Cpoxk neficTBuUS TULIEH3UU
MS Office 2007 |y 135 o1 17.09.2007 Gecepoumo
Professional

7Zip cB000THO pacnpocTpansemoe [10 0ECCPOYHO

FAR Manager cB0001HO pacnpoctpansiemoe 110 0eccpoyHO

IIpodeccnonanbuble 0a3bl JaHHBIX M HH(OPMaNMOHHBIE CIPABOYHbIE CHCTEMbI
Hassanue xypca CchIIKa
OnekTpoHHas 0asza mepuoanveckux msnanuii East View
Information Services, OO0 «MMBUC»
HanunonansHas nH(OPMAIMOHHO-aHATUTHIECKAs URL:
cuctema — Poccuiickuii MHJIEKC HAYyYHOTO IUTUPOBAHUS )
(PUHII)

https://dlib.eastview.com/

https://elibrary.ru/project_risc.asp

[Touckonas cuctema Axagemust Google (Google Scholar) [URL: https://scholar.google.ru/

Nudopmannonnas cucreMa - EnnHoe OKHO JOCTyma K

URL: http://window.edu.ru/
HHGOOPMAIIMOHHEIM pecypcaMm

denepanbHOE rOCyIapCTBEHHOE OrO/KETHOE
yupexaenne «DenepanbHblii HHCTUTYT npombiinienHoi|URL: http://wwwl.fips.ru/
COOCTBEHHOCTH»

9 MaTepuajbHO-TeXHHUECKOe o0ecneueHne JUCIUIIMHBI (MOIYJIs)

MatepuanbHO-TeXHUYECKOE 00ecrieueHre TMCIUTUTMHBI BKIIIOYAET:

VYyeOHBIC ayIUTOPUU NJIsl TIPOBEICHUS 3aHSATUH JICKIIMOHHOTO THIA:MyIbTUMEIUHHbBIE
CpEeICTBA XpaHEHUs, Iepeiadyl U MPpeACTaBICHUS HH(OPMALIUH.

VY4eOHble ayauTOpUU Ui TPOBEACHHS MPAKTUUYECKUX 3aHSATHM, TPYINOBBIX U
WHBUTYaIbHBIX KOHCYJIbTaIHH, TEKYILEro KOHTPOJIS U IIPOMEXYTOUYHOMN
aTTectauuu: MynbTUMEANIHBIE CPEICTBA XPaHEHHUSI, TIEpeau U MPeCTaBlIeHUs HHPOPMAIIIH.

Kommiiekc TecTOBBIX 3aJaHUil Uil TPOBEICHHS MPOMEXKYTOUHBIX U PYOEKHBIX
KOHTPOJIEH.

[Tomemenuss g caMoOCTOSTENbHOM  pabotel:  oOywaromuxcs:IlepcoHanbHbIe
KoMIbtoTepsl ¢ makeroM MS Office, Beixogom B MHTEpHET W C JIOCTYIIOM B JJIEKTPOHHYIO
UH(POPMALIMOHHO-00pa30BaTENbHYIO CPEy YHUBEPCUTETA

[Tomemnenuss 111 XpaHeHHS W MPOPUIAKTHYCCKOTO  OOCIYKHUBaHHUsS  y4eOHOTO
obopynoBanus:lIkadpr 11 XpaHeHHs Yy4eOHO-METOIMYECKOH JOKyMEHTaluu, Y4eOHOro
000pyI0BaHUS ¥ Y4eOHO-HATJIATHBIX TTOCOOHUH.
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[puiaoxenne 1

6 YueOHO-MeTOAHUYECKOe o0ecneYeHne CaMOCTOATEIbHOI padoThl 00yYa0IIMXCS

CamocTtosTenpHas paboTa mpeyCMaTpPHBACT:

- MOATOTOBKY K MPaKTUYECKUM 3aHATHUSAM, U3ydeHHE HEOOXOAUMBIX Pa3zesioB B
KOHCIIEKTaX, Y4eOHBIX MOCOOUSX U METOIMYECKUX YKA3AHUSX;

- pa3paboTKy «baTtapen» TeCTOB MO KypcCy (B TOM YHCIIC 33]Ia4H C JIOKHON «yCTaHOBKOW);

CamocTosTenpHas padoTa B X0€ ayAUTOPHBIX 3aHITHI MPEAINOoNIaraeT: U3y4eHue u
MOBTOPEHHE TEOPETHUECKOT0 MaTepHaa (110 KOHCIIEKTaM U yueOHO! IuTepaType, METOINYECKUM
YKa3aHUSIM), BBIIIOJIHEHUE HEOOXOUMBIX pAaCYe€TOB IO pa3zesiaM JUCIUTLTHHBL.

BueaynuropHas camocrosiTesibHas paboTa CTyI€HTOB MpeIoaraeT NoAroToBKY K
MPAKTUYECKUM 3aHITHSIM, BBITIOJHEHUE MPAKTUYECKUX 3a/IaHUH, IIOJTOTOBKY K TECTUPOBAHUIO;
U3y4eHHEe He0OXOUMBIX pa3/ieJIOB B KOHCIIEKTaX, yueOHBIX TOCOOUSIX U IPYroi JIUTEpaTypeE;
MOJITOTOBKA K BBITTOJIHEHUIO KOHTPOJIBHON pabOTHI.

[To maHHO JUCHUIUIMHE NPEIYyCMOTPEHBI Pa3INYHbIe BUIbI KOHTPOJIS PE3YIbTaTOB
00y4YeHHS: TEKYILNI KOHTPOJIb (eXKeHeJeNIbHas IPOBEPKA BHIIOTHEHUS 3aJJaHui 1 paboThI ¢
y4eOHOH JTUTEPATYPOH), IEPHOTUUECKUI KOHTPOJIh (KOHTPOJIbHAS paboTa) MO KaKI0H TemMe
JUCITUTUIMHBI, UTOTOBBIA KOHTPOJIb B BHJIC 3a4YeTa.

Ilepeuens npumepHbvix KORMPOIbHBIX 60RPOCOE U 3A0AHUTL 01 CAMOCMOAMENbHOU
padomeut.

1. [TocTpoenue npodueit puckos.

2. Ouenka VaR B 3aayax OLEHKH PUCKOB.

3. O11eHKa MHBECTUIIMOHHBIX, IIEHOBBIX, TPOIIEHTHBIX pUCKOB MeTOo10M MoHTe-Kapio.

4. Onenka pucka rnpu GopMupoBaHUU MOPTQeENei.

5. Ouenka pucka uyepe3s CAPM, SML, ATR.

6. OLieHKa PUCKOB B ITPOEKTHBIX 3a/1a4ax.

7. 3ajauu, CBSI3aHHbIE C IPUHITUEM PELICHUI B YCIOBUSX HEOMPEIEIIEHHOCTH U PUCKA O
Matpuiam 3pGHEeKTUBHOCTH.

8. IToctpoenune GhyHKIMI PUCKOBOTO MPEANOUYTCHUS U (DYHKIIMI 0KUIAEMO TIOJIE3HOCTH.

9. IlpunsTHe penieHni Ha OCHOBE (PYHKIIMI NPEeANOoYTeHUN CyObeKTa pucKa.

10. CocraBneHnue mporpaMMbl YIPaBJICHHUS PUCKaMU, OTUPAsACh HA TUITOBBIE METOIbI
yIpaBIEHUS PUCKAMH B PA3JIMYHBIX CUTYAIUSAX Y PA3INYHBIX CYOBEKTOB PBHIHKA.

11. Ucnonb3oBanue caenok REPO  pa3inuyHbIX METOJ0B UMMYHU3AIMU JJIs1 CHUXKCHUS
PHUCKOB.

12. 3amaun Ha XEHKUPOBAHUE C UCTIOJIb30BaHUEM (DbIOYEPCHBIX KOHTPAKTOB.

13. 3aaun Ha XeKUPOBAHUE C UCIIOJIb30BAHUEM OMIIMOHOB.

14. 3agaun Ha XEHKUPOBAHKUE C UCIIOJIB30BAHUEM CBOTIOB.

Ilepeuens 3a0anuii 013 camocmoamenvHou padomol

3apaua 1. [Ipennpusitue A nuMmeeT aBa BapraHTa MPOU3BOACTBA HOBBIX TOBAPOB, TEXHOJIOTHS
MIPOU3BOJICTBA KOTOPBIX U CEOECTOMMOCTh OJIMHAKOBA. B cpeiHEM IIeHBI Ha PBIHKE TOXKE
OJIMHAKOBBI, OJJHAKO, XapaKTep U3MEHEHHI HECKOIbKO OTiInYaeTcs. MeHePKMEHT NpeIpUsITUs
pacrosiaraeT TMHaMUKOH IIeH 3a 8 IEpUO0B U YBEPEH, UTO BRIOOPKA OTPaKaeT peaabHOe
JIBUKEHHE 1IeH IO 000MM TOBapam.

IIepuon IleHa Ha MPOIYKTHI Ilepuon Ilena Ha NPOAYKTHI
A b A b

1 8 6 5 8 6

2 12 14 6 12 14

3 8 6 7 8 6

4 12 14 8 12 14

Onpenenuth, KaKol TOBap CTOUT MPOU3BOIUTH MPEANPUATHIO A C yUETOM IIEHOBOI'O PUCKA.




3amaua 2.

AKIIMOHEPHOMY OOILIECTBY MpeAiaraeTcs ABa PUCKOBBIX MPOEKTa, JaHHBIE O KOTOPBIX
MIPE/ICTABJICHBI HUXKE!

Cocrosnus ITpoekr 1 ITpoekr 2
BEPOSITHOCTb JICHEXKHbIE BEPOSITHOCTb JICHEXKHbIE
IIOTOKH OTOKHU
1 0,2 40 0,4 0
2 0,6 50 0,2 50
3 0,2 60 0,4 100

Kaxkoif ”HBECTUITMOHHBIN MPOEKT CIEAYET BBIOPATh OOIIECTBY, €CIIM OHO OIICHUBAET
PHCKOHECYIIHE CTPATETUH, COTIACHO CIEAYIOIIMX MPEANOUYTCHUMN:
a) pallMOHAJBHBIX OXKUIaHUM;

0) byHkuuu oxugaemon noneznoct npu U(W) = N

B) (DYHKIIMH PHCKOBOTO npenoutenus F(x,o) = 5x —20"

3amaua 3

KoMmanus mpon3BouT MUIIEBON TPOIYKT A ¢ ce6eCTOMMOCTRIO 1 pyO/IIT M MPOJAET €ro 10 LeHE
2py6/mt. Tonararot, 4TO PEHIHOK MOXKET MPEABIBUTH CIIPOC HA MPOAYKT A B pazmepe: 100 mrT. ¢
BeposATHOCTHIO 0,3; 120 . ¢ BepositHOCTHIO 0,4; 150 miT. ¢ BepositHocThiO 0,3. Ecnin komnanust
MPOU3BOUT MPOYKTA OOJIBIIE, YEM €T0 MOXKET MOTPEOUTH PHIHOK, STOT MPOIYKT YTHIU3HPYETCA.
3aTpaTaMy Ha YTUJIM3ALUIO0 MOKHO MpeHeOpeyb.

3ananue: BoiOpaTh ONTUMABHYIO IPOU3BOICTBEHHYIO TPOTPAMMY, ITO3BOJISIOIIYIO TOTYYHUTh
OOJIBIITYIO TPUOBLITL TIPH PA3YMHOM PHCKE.

3amaua 4.

Komnanus ucnoib3yer B MPOU3BOJICTBE PACTUTENIBHOE MAco B 00beMax, KOTOpPbIE 3aBUCT OT
CIpoca Ha KOHEUHBIN MPOAYKT. UMeIoTCs Clieyromine TaHHbIe O TOAOBBIX TOTPEOHOCTSIX CHIPhS U
[[EHaX Ha HEero MpH Pa3IMYHBIX CLIIEHAPHIX MPOJAX, OTPaKEHHbIE B TAOIHIIE.

Cuenapuu npogax BepostHoCcTh KonuuectBo coipps,T | Cpennsist uena 3a 1 T,
CIIEHApHs THIC. pYyO.

Huzkue 0,4 100 10

Cpennue 0,3 150 12

Bricokue 0,3 200 15

HNmeeTrcs BO3MOXKHOCTD, B IIEpHO cOOpa CHIPhs, CO3AaTh CE30HHBIN 3amac Mo CTa0UIBLHOM 1eHe 8

TBIC. py0. 3a TOHHY, HO He Ooinee yem 200 T. [Ipeanonaraercs, YTO HEUCIOIL30BAHHbIE CE30HHBIE
3amachl 4epes3 roji TepSIF0T CBOM CBOMCTBA M HE MOT'YT OBbITh UCIIOJIb30BaHbl. 3aTpaTaMH Ha
XpaHEHHE CEe30HHOTO 3araca MOKHO MpeHeOpeub. Kakue ce30HHbIe 3anachl CTOUT JAeJaTh

KOMITAaHUH?

3amaua 5.

[TpennpusiTiie NPOU3BOIUT NPOAYKT CO CIEIYIONIMMHU IMapaMeTpaMu:
HalMEHOBAHUE O6o3HaueHue Enununa usmepenust | 3HaueHue
[Tepemennbie VS py0./en 20
3aTpaThbl

[TocTosiHHbIE FC THIC. PYO. 140
XaTpaTsl

AKTHBBI KOMITAHUHT A THIC. PYO. 300
CoOcTBeHHBIC S THIC. pYyO. 150
CpeJCTBA KOMITAHUH

3aeMHBIC Cpe/ICTBA D THIC. pYyO. 150
KOMIIAaHUU

IIpoueHnTHas cTaBka 7, % 10
10 3aiiMam
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CrienuanicThl KOMIIAHUH TTOJIATAI0T, YTO COCTOSTHUE PhIHKA HECTAOMIBPHOE U OPUEHTUPYIOTCS Ha
CJICTYIOIINE OIEHKH SKCIEPTOB:

IToka3zarenu, Bo3MoKHbBIE COCTOSIHUSI PBIHKA

KOTOpPbIE MOTYT ONTUMHUCTUYECKOE MECCUMHUCTHYECKOE HOPMaJIbHOE
MPUTEPIETD

U3MCHCHUA

BeposTHOCTh 0,2 0,1 0,7
COCTOSHHUS PBIHKA, P

Ilena na mpoaykmuto | 120 100 120

C, pyo/mr

O6bem mpogax Q, 2300 1600 2000

IT.

OnpenenuTts 0XHU1aeMble 3HAUYEHUS! peHTAa0eIbHOCTH KaluTajia U puck B popme
CPEIHEKBAIPaTUYHOTO OTKJIOHEHHUSI.

3agaua 6.

[Ipennpusitue xapakTepusyeTcs CIeAYIOIUMU TapaMeTPaMHU:

Haumenosanue O0o3HaueHue Ennnuna 3HaueHue
U3MEpEHUs

AKTHUBBI KOMITAHUU A THIC. pYO. 300

CoOcTBEHHBIE CPENICTBA S THIC. pYyO. 150

KOMIIAaHUU

3aeMHBIC Cpe/ICTBA D THIC. pYyO. 150

KOMIIaHUU

[IpoueHTHAs cTaBKa MO r, % 10

3aiiMam

[TpenmpusiTiie B TEKYIIEM Oy, MOKET IPOU3BOJUTH JIMOO CTapblil MPOIYKT, JTNOO HOBBIH -
3aTpaThl HA TPOU3BOJICTBO KOTOPBIX UACHTUYHBI U TPUBEIACHBI HIKE:

Haumenosanue O0o3HaueHue Ennnuna 3HaueHue
U3MEpEHUs

O0BeM poax Q En. 2000

[TepemenHbIE 3aTpaThI VC Py6/en 20

[TocTostHHBIE 3aTpaThl FC THIC. PYO. 140

AKITHOHEPHI 0’KHUJIAIOT, YTO PEHTA0ETHPHOCTh KOMIaHUH KocTUTHET 20%. O0BeM mpoaax
HOCTO}IHHBII\/'I U B paCCManHBaeMBIﬁ nepnozl HC UBMCHUTCH. CHGI_[I/IaJII/ICTBI KOMITaHUH I10JIararoT,
YTO IIEHBI HA TPOYKTHI A 1 b HECTaOMIIBHBI M XapaKTEPU3YIOTCA CICAYIOIUMH MapaMeTpaMu

1 _
1€ =90 0,4C" =100

P(C,)= <0,6C> =120 Cy) = 0,607 150
0,3C3 =150 TR

3aganue: OmnpenenuTh KakoOMy BUAY HPOAYKLUUU CTOUT OTAATh HPEANOYTEHUE, YYHUThIBas
JOXOJHOCTH (PeHTa0eNbHOCTD KaluTana) U puck, B popMe CpeTHEKBaPATUIHOTO OTKIOHEHHUS.

Bomnpocsl 1151 npoBeaenns 3auera no aucuniuinie «PUCK-MEHEJIDKMEHT»:

CyIlHOCTh pUCKa, OCHOBHBIE 3JIEMEHTBI, IPUYMHBI BO3HUKHOBEHHUS.

OOBeKTHI U CYOBEKTHI PUCKA.

DakTopbl pUCKa.

Bune! ymepba ot pucka.

. XapaKkTepUCTUKa CUCTEMbI yrpaBieHus puckamu. CylHOCTb, HPUUYHMHBI, IPOLETYPBl U
dopma ympaBieHUS pPHCKaMM. 3a/adyd, peIlaeMble INPH YIPABICHUU PHUCKAMH, IpaBUIIA
PHUCK-MEHEIKMEHTA.

6. OCHOBHBIC TPUHIMITBI YIIPaBICHUS PUCKOM (M30eraHue, CHIKEHHE, MPUHATHE, OTKa3).
Ortansl Ipouecca ynpaBieHUs PUCKOM (BBISIBIEHUE U OLIEHKA, CPABHEHUE METOA0B BO3JCHCTBUSA
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Ha PUCK, BEIOOP METO/I0B BO3/JEICTBUS HA PCK).

7. Metoapl BbIsiBiaeHHs] pucka. ONpoCHBIE JIUCTHI, KapThl MOTOKOB, MpsMas WHCHEKIUS,
aHanu3 (UHAHCOBOHW M yIpaBIeHYECKOH 0T4eTHOCTH. CYIIHOCTh M POJIb B OI[CHKE PHCKA.

8. CymHoCcTh U MeTOoAbl HIACHTH(QHUKAUU pHcKka. LleHHOCTH, MOABEpKEHHBIE PHCKaM.
BrisiBnenue GpakTopoB pucka.

9. CratucTuyeckre M BEpPOSTHOCTHBIE MOJIXOJbl K KOJUYECTBEHHOH OLEHKE pHCKa.
Jucnepcus u Bapuanus Kak Mepsl pucka. Mcnons3oBanue pactpeznenenuii [lyaccona, bepuysm,
["aycca, bonbiimana 1uist OLEHKH pHCKa.

10. [Moctpoenne npodueii pucka. Metozs! onpeneneHus 30H pucka. [llkana pucka. [lonstue
U UCIOJIb30BaHUE ISl OLEHKU pa3IMYHbIX BUAOB pHcKa. [locTpoeHune mikagsl pucka Ui OLEeHKU
pHuCcKa OaHKpOTCTBA.

11. Cneunduueckne mokazaTelld, HCIONb3yeMble A KOJIWYECTBEHHOMW OLIGHKH pHUCKa.
Hcnonp3oBanue ko3dduiiuenta B 1uis OeHKH CHCTEMAaTHYECKOTO PUCKA.

12. Touka 0e3yOBITOYHOCTH, OICPAIMOHHBIA W (UHAHCOBBIK pbhlYar B  OIICHKE
IIPOU3BOJCTBEHHBIX U KOMMEPUECKHUX PUCKOB.

13. KoadduimenTsl TMKBUIHOCTH KaK U3MEPHUTENN PUCKA JIMKBUAHOCTH HA MPOMBIIIICHHBIX
OPEINPUATHIX U B (PMHAHCOBBIX MHCTUTYTaX. METObI OINpENEeICHUS] U YIPABICHHUS PUCKaMU
JUKBUTHOCTH.

14. Onenka pucka OaHKpPOTCTBA uepe3 IOKa3aTead JEATENbHOCTH  MPEANPUSATHS.
GAP-ananu3, METoAbl yIpPaBICHUS MPOLEHTHBIM PUCKOM.
15. DxkcnepTHble IPOLEAYpPHI, UCHOIb3YEMbIE IIPU OLIEHKE pUCKA. PUCKM, ydUTbIBaeMble C

MOMOUIbIO 9KCIEPTHBIX OLICHOK. [IpemmyiecTBa M HEIOCTATKH AKCHEPTHBHIX OleHOK. Obmas
XapaKTEpUCTHKA, MCIOJIb3yEMbIE METOJIbl, 00IIasi CXeMa 3KCIEepTU3bl. MeToabl COornacoBaHus
9KCIEPTHBIX OIeHOK. OOpaboTKa pe3ynbTaToB SKCIEPTHBIX MPOLEAYD.

16.  Iloctpoenue npoduisi pUCKOB IS OLIEHKA PUCKOB KOMITAaHUH.

17. Ucnonb3oBanne VaR 1 OLieHKH LIEHHOCTH MOJ, PUCKOM.

18. Kpurepuu BpiOOpa pUCKOBBIX PEIICHHI HA OCHOBE OKUIAEMOM JOXOAHOCTH, 0KUAAECMOM
MOJIE3HOCTH, PYHKLIUU PUCKOBOTO MPEINOYTEHUSI.

19. MopenupoBanue NOPTPENbHBIX PHUCKOB. CYIIHOCTH M METOIbl YIPABICHHUS PHCKOM

pa3NIMYHBIMU  KJIaccaMM HWHBECTOPOB. OCOOEHHOCTh NPUMEHEHHs OeTTa-Kod(QPHUINEHTOB B
IOCTPOCHUH TOPTQEnsi. OCOOCHHOCTH YIpaBieHUs NOPT(ETbHBIM PUCKOM B (PUHAHCOBOH U
IPOU3BOICTBEHHOH cepax.

20. [IpoGnembl BbIOOpa pUCKOBBIX PEIIEHUH HA OCHOBE JOXOAHOCTH M PUCKA. YUYET PHCKa B
olLleHKe 3 PEeKTUBHOCTH UHBECTULH.

21. MonenupoBanue pucka MmetooMm Monrte-Kapio. ITokazaTesnb 0cOOEHHOCTH IPUMEHEHUs
9TOr0 METO/1a NIPU OLIEHKE MHBECTUIIMOHHOI'O PUCKA.

22.  VYd4er pucka IOpu NPUHATHM YIPABIECHUYECKUX PEIIECHUN B YCIOBHUSIX HEONPEIECIEHHOCTH.
Meroap! Jlannaca, Banena Casumxka, ['ypBuna.

23.  XemxupoBaHUE€ pHUCKOB. Vcmonp3oBaHME  NPOU3BOAHBIX  HMHCTPYMEHTOB  AJIs

XeDKUPOBaHMs (PMHAHCOBBIX PUCKOB. BBl PBIOUYEPCHBIX U OMIIMOHHBIX KOHTPAaKTOB. OCHOBHBIC
BHJIbI CTPATETUN XEKUPOBAHHUS.

24.  TexHonorus XeIKUPOBAaHMs LIEHOBHIX, BAJIOTHBIX U NPOLEHTHBIX PUCKOB C MOMOIIbIO
¢bBroYepcoB.

25.  Mero/bl UCIOIB30BAHUS CBOIIOB B XEPKUPOBAHUYU PUCKOB.

26. Mertoas! UCIIONB30BAHUS CBOIIOB B XEKUPOBAHUY PUCKOB.

27.  Meroapl HCHONIB30BaHMSA ONIMOHOB B XE€IKUPOBAaHMM pHUCKOB. JlenpTa, ramma
XEIKUPOBAHHUE.

28.  HUcrounuku ¢QuHaHcupoBaHus pucka. CTpykTypa 3aTpaT MNpH pPAa3IMYHBIX METoJax

yrpaBiIeHUs puckoM. AHanu3 3(HEKTUBHOCTH METOJIOB YIIPABIICHUS PUCKOM - OOIIHE TTOIXOIBI,
SKOHOMMYECKHE KPUTEPHH. HCIOIb30BAaHUE TEXHOJOTMI BPEMEHHOH CTOMMOCTH B OLIEHKE
3 PEKTUBHOCTH YIPABICHUS PUCKAMHU.

29. [IpousBoacTBeHHBIN pUCK. [IpU4YMHBI BO3HUKHOBEHMS, CTPYKTYpa, CYIIHOCTh, METOMbI
ynpasienus. OpraHuzanusi yrIpaBlIeHUs MPOU3BOACTBEHHBIM PUCKOM. PUCKM HEMCHOJHEHHS
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XO3SIMCTBEHHBIX ~ JOTOBOPOB. PHCKM  yCWJIeHMST KOHKYpEeHIMU. PHCKH BO3HHKHOBEHMS
HEMPEABUICHHBIX pPACXOJAOB UM  COKpAllEHHWd JOXOAOB. PuHCKM moTepu HUMyHIeCTBa
NpeANPUHUMATENIbCKOM opranu3aiuu. Pucku HeBocTpeOOBaHHOCTU NPOAYKIUU. [[poMbliiieHHas
0e30MacHOCTh. YIIpaBlIeHHEe PUCKaMH B IPOMBIIIIEHHOCTH. MOJIey OLIEHKH MPOU3BOICTBEHHBIX
PHUCKOB.

30. ®uHaHCOBBIN pUCK. [[pUUMHBI BOBHUKHOBEHUS, CYIIHOCTb, METO/Ibl yIpaBiieHUs. Pucku
JUKBUIHOCTH B (UHAHCOBBIX HWHCTUTYTaX. MeXaHU3Mbl YIPABICHHUS JTHUKBUIHOCTBHIO.
WNuBectuiimonnusie pucku. [IpoueHTHbIe pUCKU. PhIHOUHBIE pUCKHU.

31. WHBecTULIMOHHBIN pUCK. 3aKOHOMEPHOCTH YINpPaBICHUS 3aKOHOMEPHOCTH YIPaBICHUS
WHBECTUIIMOHHBIMU IpoeKkTaMu. CTpyKTypa HWHBECTULIMOHHBIX PHUCKOB. TEXHOJOTMH yuera
puckoB mnpoekTta. [IpoOiemMbl KOJIWYECTBEHHOW OIIEHKM pHUCKa MpoekTa. . OTpakeHue pucka
IpoeKkTa B JUCKOHTHBIX CTaBKax. MeToapl MOCTpPOEHUs CTaBKM JUCKOHTA. I[IpoOiembl
CTpPaxOBaHMsI HHBECTUIIMOHHBIX PUCKOB. [IpakTrka cTpaxoBaHUs MHBECTUIIMOHHBIX PUCKOB.

32. [Tonmutnueckuii puck. I[lpuuMHBI BO3HMKHOBEHHUS, CYIIHOCTb, METOAbI YINPABICHUS.
Mopenu O1eHKH MOTUTHIECKUX PUCKOB.

33. KpenuTHbIil pUCK MpU KOMMEPUYECKOM M OAHKOBCKOM KpEIWTOBAaHWU. MeETobl ydyeTa u
ynpasieHus. MoJienu yyera NoJIUTUYECKUX PUCKOB.

34. Bamtotubiii  puck. I[IpyunHBI BO3HUMKHOBEHHUSI, CYIIHOCTb, METOIbl YyMOpPaBICHUS U
MOJICIIUPOBAHUS.

35. OnepannonHbiii  puck. [I[pUuunHBl BOBHUKHOBEHUSI, CYIIIHOCTb, METObI YIpPaBJICHUS U
MOJICIIUPOBAHUA.

36. CoBpeMeHHast KOHUEMIUS PUCK-MEHEKMEHTA.

37. OtHowenne k pucky. COBpeMEHHBIE TEOPUU MCCIEAYIOUIME IOBENECHHUE CYOBEKTa B
CUTYaIlUU pUCKa.

38. Konuenmus npuemiemMoro pucka. I'paHuipl puck- MEHEHKMEHTA.

39. Mogens ynpaBiaeHUs] PUCKOM.

40. Cucrema ynpaBieHus puckaMu. [IpuHIUIIBI TOCTPOEHUS CUCTEM YIIPABICHUS PCKAMHU.
41. OnbIT MOCTPOEHUSI CUCTEM YIPABICHUS PUCKAMHU.
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IIpunoxenne 2

7 OueHoYHbIE CPeCTBA /ISl IPOBeIeHUs POMEKYTOYHOM aTTeCTAIMU
a) [lnannpyemble pe3yabTaThl 00yUeHHSsI U OLIEHOYHbIE CPeICTBA ISl IPOBEJeHUsI MPOMEKYTOYHOM ATTeCTAIlUN:

Kon
WHIMKATOpa

HNuaukatop 1oCTHXKEHUS
KOMIIETEHITHH

OneHouHble CpeaCTBA

IIK-1 Cnoco0eH ocymecTBJIATh KOHTPOJb B [JOCTHKEHUM 3aIVIAHUPOBAHHBIX (PMHAHCOBBIX W OINEPALMOHHBIX MOKa3aTeded, 3QPeKTUBHOCTH
HCI0JIL30BAHMS NEPCOHAJIA OPTraHU3aAIUH

IK-1.1

OcymecTtsisger IUTAHUPOBAHHE
OCHOBHBIX HallpaBJICHUN
BHYTPEHHETO KOHTPOJIA u
KOHTPOJIBHBIX pouenyp B
JOCTUKCHUHU 3aIlJIaHUPOBAaHHBIX
OCHOBHBIX IIOKa3aTesen

ACATCIIBHOCTH OpraHu3aliun

IlepeyeHb TeopeTHYECKUX BOMPOCOB K 3a4eTy:

1 CymHOCTh pUCKa, OCHOBHBIE 3JIEMEHTHI, IPUYMHBI BOSHUKHOBEHHUSI.

2. OOBEKTHI U CYOBEKTHI PUCKA.

3. @aKkTOpHl pUCKa.

4. Bugsl ymep06a ot pucka.

5. XapakTepucTUKa CUCTEMBI yIIpaBieHus puckaMu. CyIHOCTb, TPHUYUHBI, TPOLEAYPHI U opMa yIIpaBICHUS
pUCKaMHU. 337]a4l, pelIacMble IPU YIIPABICHUH PUCKAMMU, IPABUIIA PUCK-MEHEKMEHTA.

6. OCHOBHBIE IPUHIIUIIBI YIIPABICHUSI PUCKOM (c30eTranue, CHIDKEHUE, MPUHATHE, 0TKAa3). JTambl Iporecca
yIpaBieHUs! pUCKOM (BBISIBJICHHE U OLIEHKA, CPABHEHHE METOJIOB BO3ACHCTBUS HA PUCK, BHIOOP METOI0B
BO3JICUCTBUS HA PCK).

7. Metonpl BeIsiBIIeHUs prucka. OMpOCHBIE JIUCTHI, KAPThl TOTOKOB, MPsMasi HHCIIEKIIHS, aHATN3 (UHAHCOBOU H
yIpaBieH4eCKOi 0T4eTHOCTH. CyIIHOCTh U POJIb B OIIEHKE PUCKA.

8. CynrHoCTh ¥ METO/IbI HACHTH(UKAMK prucka. LleHHOCTH, ToABEpKEHHBIE pHCKaM. BrlsBiieHHe (pakToOpoB
pucKa.

9. CTtaTuCTUYECKUE U BEPOSTHOCTHBIE MOIXO0AbI K KOJTMYECTBEHHOM OIIEHKE pHucKa. [lucnepcus u Bapuarus Kak
Mepsl pucka. Mcnons3oBanue pactpeznenenuii [lyaccona, bepnyinu, I'aycca, bosbiimana 11 OeHKH pUcKa.
10. TToctpoenue npoduseit pucka. Metosl onpeneneHus 30H pucka. [llkana pucka. [TonsTue u ncrnonp30BaHue
JUTSL OTICHKH Pa3lInYHBIX BUIOB pucka. [locTpoeHne mikansl pucka ISl OIEHKH PHCcKa OaHKPOTCTBA.

11. Cnenuduyeckue moka3aTeinu, HCTIOIb3yEeMbIe I KOJIMYECTBEHHON OIICHKU pUcKa. Vcrons3oBanne
kod¢durirenTa 3 AJig OIIEHKU CHCTEMAaTHIECKOTO PUCKA.

12. Touka 6€3yOBITOYHOCTH, OTIEPAITMOHHBIN 1 (PMHAHCOBBIN phIYar B OIICHKE MPOU3BOJICTBEHHBIX U
KOMMEpPYECKHX PUCKOB.




Kon
WHMKATOpa

NHnukatop JoCTHXEHUS
KOMIICTCHIIUN

OneHouHble CpeaCcTBa

13. KoadpunneHTs! TUKBUAHOCTH KaK U3MEPUTENN PUCKA IMKBUAHOCTH HA TPOMBIIIJICHHBIX IPEINPUITHSIX U B
(DMHAHCOBBIX MHCTUTYTaX. MeTObI ONIpeIeTICHHS U YIIPABICHUS PUCKAMH JTUKBHUTHOCTH.

14. OneHka pucka 6aHKPOTCTBA Uepe3 MOKa3aTeNn NeaTebHOCTH npennpusatus. GAP-ananu3, MeTobl
yIpaBieHUs! TPOLIEHTHBIM PUCKOM.

15. DxcnepTHbIE TPOLIEAYPHI, HCIIOJIb3YEMbIE IPU OLIEHKE pUCKa. PUCKH, yYUThIBaEMbIE C IIOMOILBIO
AKCIIEPTHBIX OIeHOK. [IpermyIiecTBa 1 HEAOCTATKU IKCIEPTHHIX OeHOK. O01as XapaKTeprcTHKa,
HCIOJIb3yeMbIe METO/IbI, 001I1asi cXxeMa IKCIEePTU3bl. METOAbI COTIacOBaHMs SKCIEPTHBIX olleHOK. OOpaboTka
PEe3yIABTATOB SKCIIEPTHBIX MPOLIEAYD.

16. [TocTpoenue mpoduisi pUCKOB /IS OIIEHKH PUCKOB KOMITAaHUH.

17. Ucnionb3oBanue VaR AJis OLEHKH [IEHHOCTH IO PUCKOM.

18. Kputepuu BbIOOpa pUCKOBBIX PEIICHU HA OCHOBE 0KHMIaeMOM JOXOAHOCTH, 0’KHIaeMOM TTOJIE3HOCTH,
(GYHKIIUU PUCKOBOTO MPEATIOYTCHHSI.

19. MonenupoBanue nopTdenbHbIX puckoB. CyITHOCTh M METO/IbI YIIPABJICHUS PUCKOM Pa3IMUYHBIMU KJlacCaMu
MHBECTOPOB. OCOOEHHOCTH MPUMEHEHHS 0eTTa-K03()(PULIMEHTOB B ITOCTPOCHUH NMOPT(ens. 0cOOEHHOCTH
yIpaBieHus: TOpT(ETbHBIM PUCKOM B (DMHAHCOBOM U MPOW3BOJCTBEHHOM cdepax.

20. ITpo6emMbl BEIOOpa PUCKOBBIX PEIICHUI Ha OCHOBE JJOXOJHOCTH U PHCKA. YUET PUCKA B OIICHKE

3¢ PEKTUBHOCTH WHBECTHIIHIH.

21. MogenupoBanue pucka MmetooMm Monrte-Kap:o. [Tokazarens 0cOOCHHOCTH TPUMEHEHHSI TOTO METOIa IIPU
OLICHKE MHBECTUIIMOHHOTO PUCKA.

22. Y4er pucKa IIpy NPUHATUHN YIIPABIEHYECKUX PELICHUHN B yCIOBUAX HeonpeaeneHHocTh. Metoasl Jlamaca,
Bansga Casumxa, ['ypeuna.

23. XemxkupoBaHue puckoB. Vcronb30BaHne MPOU3BOIHBIX HHCTPYMEHTOB JIJISl X€KUPOBAHUST (PUHAHCOBBIX
pUCKOB. Busibl Ghpr0UepCHBIX U OMIIMOHHBIX KOHTPaKTOB. OCHOBHBIE BUJIBI CTPATETHI XEIKUPOBAHHUSL.

24. TexHOIIOTUS XEeIHKUPOBAHUS IIECHOBBIX, BAIIOTHBIX M MPOIIEHTHBIX PHCKOB C TIOMOIIBIO (DbIOUEPCOB.

25. MeTopbl UCTOJIB30BAHMS CBOIIOB B XEI>KUPOBAHUU PUCKOB.

26. MeToapl UCIIOIB30BaHUS CBOIIOB B XEIKUPOBAHUU PUCKOB.

27. MeTobl UCTIOJIB30BAHMS OMIIIMOHOB B XE€IKUPOBAHUHU PUCKOB. JlenbTa, raMmma XeIKupPOBaHHUE.

28. Uctounnku ¢puHaHCHpOBaHUS pucka. CTpyKTypa 3aTpaT Mpu pa3IndHBIX METOAAX YIPABICHUS PUCKOM.
Ananu3 3QpeKTUBHOCTH METOIOB YIIPABJICHUSI PUCKOM - OOIIHE MMOAXO0/IbI, SKOHOMHUUECKHE KPUTEPUU.
MCIOJIb30BaHNE TEXHOJIOTUM BPEMEHHOW CTOUMOCTH B OIIeHKE 3 (EKTUBHOCTH YIIPABICHUSI PUCKAMH.
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NHnukatop JoCTHXEHUS

Kon
KOMIICTCHIIUN

WHJIMKaTOpa

OneHouHble CpeaCcTBa

29. IlpousBoicTBEHHBIN pUCK. [[pUUMHBI BOSHUKHOBEHUS, CTPYKTYpPa, CYIHOCTh, METO/IbI YIIPABJICHUS.
Opranuzanus ynpaBieHUs] TPOU3BOACTBEHHBIM PUCKOM. PHCKY HEHMCIIOMHEHUS XO35MCTBEHHBIX I0TOBOPOB.
Pucku ycunenus KOHKypeHUUU. PUCKH BOZHUKHOBEHUS HEMPEIBUICHHBIX PACXOI0B U COKPALICHHSI TOXO/I0B.
Pucku nmoTepu umyImecTBa npeAnpuHAMATEBCKONW OpraHu3aui. PHCKH HEBOCTPeOOBAaHHOCTH POAYKIIUH.
[IpombinieHHast 6e30MacHOCTh. YTpaBieHHe PUCKaMU B IPOMBILIUIEHHOCTH. MoieiH OLeHKH
MIPOU3BOJICTBEHHBIX PUCKOB.

30. ®unaHCcOBbIN pUCK. [[pUUMHBI BOSHUKHOBEHHS, CYITHOCTh, METO/IbI YIIPaBIEHUS. PUCKM TUKBUIHOCTH B
(MHAHCOBBIX MHCTUTYTaX. MeXaHU3MBbI YIIPaBIEHUS JIMKBUAHOCTHIO. THBEeCTHIIMOHHBIE pUCKU. [IpoTieHTHEBIE
pHUCKHU. PBIHOYHBIE PUCKH.

31. THBeCTUIIMOHHBII pUCK. 3aKOHOMEPHOCTH YIIPAaBJIE€HNU 3aKOHOMEPHOCTH YIPABIEHUS HHBECTULMOHHBIMU
npoektamu. CTpyKTypa HHBECTULIMOHHBIX PUCKOB. TeXHOJIOTUHU y4yeTa pucKoB npoekTa. [Ipodaemsl
KOJIMYECTBEHHOM OLICHKU PUCKa MpoekTa. . OTpaxeHue prcKa MPOEKTa B JUCKOHTHBIX CTaBKax. MeTo bl
MIOCTPOEHHUSI CTaBKH TUCKOHTA. [IpoGieMbl cTpaxoBaHus MHBECTUIIMOHHBIX pUCKOB. [IpakTika cTpaxoBaHus
WHBECTUIIMOHHBIX PUCKOB.

32. llonutnueckuii puck. [IpuunHbl BOSHUKHOBEHUSI, CYIITHOCTh, METO/IbI YIIPaBJICHUS. MOAENIH OLIECHKH
MOJIMTHYECKUX PUCKOB.

33. KpeauTHbIil puCK Py KOMMEPUYECKOM U OAaHKOBCKOM KPEIMTOBAHUH. METOIbI yUeTa U YIIpaBICHUSI.
Mopenu ydera noauTHYECKUX PUCKOB.

34. BanmtoTHbli puck. [IpuunHbl BOSHUKHOBEHHS, CYIIIHOCTh, METO/IbI YIIPABIICHUS U MOJICTTUPOBAHMS.

35. OneparmonHslii  puck. [I[puunHbI BO3HUKHOBEHUS], CYLITHOCTh, METO/IbI YIIPaBJICHUS U MOJACIIUPOBAHUS.
36. CoBpeMeHHasi KOHIENIHS PUCK-MEHEIHKMEHTA.

37. OtHouieHue K pucky. CoBpeMeHHbIE TEOPUH UCCIIEAYIOIINE OBECHUE CYObEKTa B CUTyalluu PUCKa.

38. Konuenuus npuemsieMoro pucka. ['paHuLIbl pUCK- MEHEKMEHTA.

39. Moaenp ynpaBieHHs] pUCKOM.

40. Cucrema ynpaBiaeHus puckamu. [ [puHIHIIBI MOCTPOEHUS] CUCTEM YITPABIICHUSI PCKAMHU.

41. OnbIT NOCTPOEHHUS CUCTEM YIPABIECHUS PUCKAMH.

[IK-1.2 [IpoBomutr oueHky kadectBa W | Ilepeuenv npumepHvlx KOHMPOILHBIX 60RPOCOE U 3A0AHULL 011 CAMOCMOAMETbHOU PAOOMbL.
obocHoBaHHOCTH  3aBepmatonux | 1. [Toctpoenne mpoduneii puckos.
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Kon
WHMKATOpa

NHnukatop JoCTHXEHUS
KOMIICTCHIIUN

OneHouHble CpeaCcTBa

NOKYMEHTOB  TIO
BHYTPEHHET 0 KOHTPOJIA

pe3yibTaTtam

2. Onenka VaR B 3a1ayax OlIEHKH PUCKOB.

3. OueHka NHBECTUIIMOHHBIX, [IECHOBBIX, IPOLIEHTHBIX pUCKOB MeTog0M MoHTe-Kapio.

4. Otienka pucka rnpu GOpMHUPOBaHUH MOPTHhETEH.

5. Ouenka pucka yepes CAPM, SML, ATR.

6. OnieHKa pUCKOB B MTPOEKTHBIX 3a7avax.

7. 3agauu, CBSI3aHHBIE C IPUHITUEM PEIICHUN B YCIOBHUSIX HEOMPEACICHHOCTH U PUCKA [0 MaTpULlaM
3¢ PeKTUBHOCTH.

8. IlocTpoenue GyHKIUI pUCKOBOTO MPEANOUTEHHS U (PYHKIIHUN 0KAJAeMON TTOJIE3HOCTH.

9. [Ipunsatue pereHnit Ha OCHOBE (DYHKITUH TPEANIOYTEHUI CyOBEeKTa pruCKa.

10. CocrapneHue nporpaMMsbl yIipaBieHUs PUCKAMHU, ONTUPAsICh HA TUMIOBBIE METO/bI YIIPABICHUSI PUCKAMU B
Pa3IMYHBIX CUTYALUSAX Y PA3IMYHBIX CYOBEKTOB PhIHKA.

11. Ucnons3oBanue caenok REPO  pa3nnyHbIX METO0B UMMYHH3ALMH ISl CHUKEHUS PUCKOB.
12. 3amaun Ha XeHKUPOBAHUE C UCIIOJIB30BaHUEM (DHIOYEPCHBIX KOHTPAKTOB.

13. 3anaumn Ha XeIKUPOBAHUE C UCIIOJIb30BAHUEM OMI[MOHOB.

14. 3agaun Ha XEHKUPOBAHUE C UCIIOIB30BAaHUEM CBOIIOB.

1enei (M uX IpEeBbBIIICHHE).

3agaua

KOMHaHI/IH I/ICHOJIBSyeT B HpOI/I?)BOI[CTBe paCTI/ITeJ'IBHOG MacJio B OG’bGMaX, KOTOpB