[Tpunoxenne 10 OIT BO

AHHOTAIIAA PABOYEN ITPOT'PAMMBI JUCHHUILINHBI
b1. B.13 PUCK-OPUEHTUPOBAHHBIU MEHE/IKMEHT

ABTOp: K.(0.-M.H. Munacsz B.b.

Koa u HaumeHoBaHMe HanpaBJjeHusi NoAroToBkm: 38.04.02 MeHeKMEHT
IIpo¢duib: YpasieHue puckaMu B KOPIIOpaLusax

KBanudukanus (cTeneHb) BLITYCKHUKA: MarucTp

dopma 00yueHuUs: OuHasl.

Leab ocBoeHUs TUCUUIJIMHBI:

CdhopmupoBaTh KOMIIETCHIIMH
- OIIK- 3 cmocoOHOCTh TIPOBOAHMTH CAMOCTOSITENBHBIC HCCIEAOBAaHUS, OOOCHOBBLIBATH
aKTyaJIbHOCTh U MIPAKTUYECKYIO 3HAYMMOCTh M30PaHHOM TEMBbI HAYYHOTO UCCIICAOBAHUS
- [IK- 3 cmocoOGHOCTh HCIONB30BaTh COBPEMEHHBIE METOJbI YIPABICHHUS KOPIIOPATUBHBIMHU
(duHAHCAMU [T PEIICHHS CTPATETUYCCKUX 3a/1a4

Ilinan kypca:

Tema 11lonATHE IPEITPUHUMATEIBCKOTO PUCKA

PaccmarpuBaeTcs n3MEHEHHUE NPEICTABICHNUN O TEPMUHE «PUCK» B UICTOPUUYECKOM paspese.
Pruck, kak OOWMH U3 OTIMYUTENBHBIX IPU3HAKOB NPEANPUHUMATEIBCKON AESATEIbHOCTH.
HeonpeneneHHOCTD, CBA3aHHAsA CO CPEIOM, B KOTOPOW IPUHUMAETCA penieHue U puck. [Ipuannsl
U (aKTOpPbI pUCKa.

Tema 2 KoHnenuus mpuemMiieMoro pucka

KoHuenmnus npuemineMoro pucka 1 uaes ynpasiIeHUs PUCKOM. PasnuuHbple ypOBHM pUCKa NpU
YIOpPaBICHUU UM M JBW)KEHHE K IPUEMIIEMOMY YPOBHIO. ODTallbl pealu3alliy KOHLENLUU
IIPUEMJIIEMOTO PUCKA.

Tema 31lens u 3a1aun pUCK-MEHEHKMEHTA

Omnpenensiercs OCHOBHas! 11€7b PUCK-MEHE/DKMEHTAa U B CBA3M C 3THUM O0OCYKIAOTCS OCHOBHBIE
3a/la4l, KOTOpble HEOOXOAMMO pa3pelmuTh 0Opu JABMWKEHMH K nenu. [lpuBoautcs
IIPEIBAPUTEIIBHOE PACCMOTPEHHME YETHIPEX OCHOBHBIX IIPUEMOB  YIPABIEHUS PUCKOM.
Hcnonp3oBaHne ppIHOYHONW MH(OPMALIUK TIPU YIIPABICHUH PUCKOM

Tema 4 BeisiBnenue ¢pakropoB pucka BHeminue u  BHyTpeHHUE (akToppl pucka M HX
kiaccu¢ukanus. KonkperHas cutyanus.

Tema S5Unentuduxanus pakTopoB pucka

@duHaHCOBas OTYETHOCTh KOMIIAHWH, KaK OJUH M3 OCHOBHBIX HCTOYHHUKOB HH(pOpMaLUU O
¢dakropax pucka. Mcnonp3oBanue GpUHaAHCOBOIN OTYETHOCTH ISl BHISIBIIEHUS (PaKTOPOB pUCKA.
Tema 6Iloctpoenne MHOTO(akToOpHON Moienu. Teopust apOUTpaKHOTO IIEHOOOPa30BaHUS
MHuorogakropHass MOZEIb M NPEANOJIOKEHUs, IOJOKEHHblE B €€ OCHOBY. Pa3znuunble
npezcTaBieHns MHOroakTopHoi Mosienu. Teopus apOUTpakKHOTO 1IEHOOOPa30BaHUS U €€ CBSI3b
¢ MHorogaktopHoil wmonenbto. Ilpumepbl npuMeHeHHs MHOro(akTOpHOH MoJAenu AJis
BBISIBJICHHS 3HAUYMMBIX (DAaKTOPOB pHCKa U UX oLeHKU. [IpakTHueckas 3a1aya.

Tema 7ITapameTpudeckuii MeTos olieHKH VaR

Mogens VaR u npeanoinoxenus, jaexamue B ee ocHoBe. IIpumepsl nmpuMeHenus. basenbckuit
BapuaHT Mozaenn VaR. [Ipaktudeckas 3amayqa.

Tema 8 Meton Monte-Kapno onenku VaR IIpumenenne METOJI0B CTaTUCTUYECKOIO
monenupoBanusi (Monte — Kapno) nnst omenku BenuuuHbl VaR 0e3 mpeanosioxkeHus o
norHopMmanbHocTH. [IpakTndeckas 3anayva.

Tema 9Mepa oxunaemoro nedunmra ES. CoiicTsa.



Omnpenenenne Mepsl oxkuaaemoro aedurmura ES u cpaBuenus ee ¢ VaR. Caoiictsa ES.

Tema 10 Onenka Mepwel oxkumaemoro aedunura ES B mpeamonokeHur HOPMaTbHOCTH
pacnpezeneHusl.

Qdopmyna OUEHKH Mepbl oxupaemoro nepumura ES B mnpeamonoxeHUH HOPMaIbHOCTU
pacupenenenus. [Ipumepsl IpuMeHeHuUs.

Tema 11 Ornenka mepbl oxxunaemoro nepunura ES merogom Monte-Kapio

OcobenHocTu oLieHKU Mepsl oxkuaaemoro aedunuta ES meronom Monte Kapio. [Ipumepsr.
Tema 12 ApOUTpaKHBIE OTIEpaITUH.

[lenooOpa3oBanue (HBIOYCPCHBIX KOHTPAKTOB C IOMOINBIO Mojenu  «cash-and-carry».
IlenooOpazoBanue onuuoHoB, hopmyna biadka—Illoyn3za. ApOUTpaKHBIE OTICPALIUH.

Tema 13 Crpareruu XepKUpOBaHHUsL.
Cripa/bl, CTP3HIVIBI U CTPAUJIBL U CTPATErMH XEKUPOBAHUS C UX UCIIOIb30BAHUEM.
Tema 14 Koadduuuent xemxupoBanusi.

CoBeplIeHHOE XEPKUPOBAaHME M YacTU4HOE XepkupoBaHue. KoadduuumeHTt XxemxupoBaHus.
Onenka kod(p¢UIMEHTa XEIKUPOBAHHUA C TOMOIIbIO JIMHEHHOH perpeccuu. IlpakThueckas
3ajada

Tema 15 D¢ heKTUBHOCT XEIKUPOBAHHUSL.

XemKkupoBaHue ¢ MUHMManbHOH aucnepcueil. KoadduureHT xepkupoBaHus ¢ MUHUMAaJIbHON
mucriepcueii. Mcnonb3zoBanue KoddduimeHTa AeTepMUHAIMH U ONPEACIICHUS CTEICHH
3¢ dexTUBHOCTH XekupoBanus. [IpakTuueckas 3aiayqa.

(I)OpMLI TEKYLIEro KOHTPOJIA U HpOMe)l(yTO'lHOﬁ aTTeCTalluu.

B xone peaamsanun B1. B.13 PACK-OPUEHTUPOBAHHBIN MEHEJKMEHT
HCHOJIB3YIOTCSA CJIeAYIOIHMe MeTO/Ibl TeKYIero KOHTPOJIsl YCIIeBaeMOCTH 00y4a0IMXCs:

[MoHsTHE PEANPUHAMATEIHCKOTO Ompoc
pHUCcKa
KoHuenuus npueMiaemMoro pucka Ompoc
Llenp 1 3aJa4M PUCK-MEHEDKMEHTA Omnpoc
BrusiBiieHne (akTopoB pucka Omnpoc
Wnentudukanus Gpakropos pucka Omnpoc
[Moctpoenne MHOTO(AaKTOpHONH MOJenu. Teopwus Pedepar
apOUTpaxHOTO IIeHO0Opa30BaHUs
ITapamerpruueckuit Mmeton oneHkn VaR Pedepar
Meton Monte-Kapio onenku VaR Onpoc
Mepa oxugaemoro aedwurmra ES. CpolicTsa. [TpakTH4ecKoe 3aHsITHE

Onenka wMepel oxumaemoro aedunmra ES B | [lpaktnueckoe 3aHsaTHE
MIPEJITOJI0KEHUH HOPMAaIbHOCTH pacpeeNICHHsI.

OreHka Mepbl oxkuiaeMoro jaeduiura ES meromom Ompoc
MomnTe-Kapio

ApOuTpaKHBIE OTIEpAITHH. Pedepar
Crpareruu XemKupoBaHHsl. Pedepar
KoaddurmeHT xemxupoBaHust. KonTponkHas pabora
D hexkTHBHOCTD Xe/PKUPOBAHUSI. Pedepar

HpOMe)KYTO'-IHaH aTTeCTanud NMPOBOAUTCHA B (])opMe BBINMOJTHCHUS KOHTPOJbHBIX
PACYETHBIX 3a/1a4 HA 3a4€TeE.

OcHoBHasi iMTEpaTypa:
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