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1. IlepeyeHb NJIaHMPYEeMbIX Pe3yJabTAaTOB 00y4YeHHs MO AUCHUIIHHE (MOAYII0),
COOTHECEHHBIX C IVIAHUPYeMbIMH Pe3y/JbTATAMHU OCBOEHHS MPOrPaMMBbI

1.1. Huctmmummaa b1.B.18 OcHOBBI  pHCK-MEHEIKMEHTa OO0ECIeYrBaeT OBJIAJCHUE
CJICAYIOIIMMU KOMIIETCHIIUSMU C YYETOM 3Tana:
Kon Koz orana HanmenoBanue srama
P — HaunmeHoBaHue KoMneTeHIUu OCBOEHUS OCBOGHIS! KOMITETEHIIHIH
KOMIIETCHIIUT
I1K-4 YMeHne npuMeHsaTs OCHOBHBIE MeToabl | [1K-4.4 CrocoOHOCTh MPUMEHSTH
(MHAHCOBOIO  MEHEKMEHTa  JUId OCHOBHBIE METObl
OLIEHKHU aKTHBOB, yIpaBICHUS (uHAHCOBOTO
OOOpOTHBIM ~ KalUTalOM, HPUHATHS MEHEKMEHTa o
WHBECTHIIMOHHBIX PEUICHUH, peHIeHui (buHAHCHPOBAHHMIO,
10 (PMHAHCUPOBAHUIO, (POPMUPOBAHUIO (bopMHPOBAHUIO
JUBHUICHIHON MOJUTUKUA M CTPYKTYPHI JUBHUICHIHOMN MOTUTUKH U
KaluTajga, B TOM 4MCie, IPU IPUHATHH CTPYKTYpbl KamuTajga, B
PpELLEHHH, CBSI3aHHBIX C OIIEPALUIMU Ha TOM YHCJIIE, IPU IPUHATUI
MHUpPOBBIX  PBIHKAX B  YCJIOBHUSX peLIeHU, CBSI3aHHBIX C
106anu3anuu olepalusMid Ha MUPOBBIX
pBIHKaX B YCIOBHAX
riio0anu3anuu
I1K-9 CrocoOHOCTh OIIEHHUBATh BO3EHCTBHE [1K-9.4 CrocoOHOCTE BBISIBIISITH U
MaKpO’KOHOMHMUYECKOW  CpeAbl  Ha aHAJIU3UPOBAThH
(YyHKIIMOHMPOBAHUE OpraHU3alui U PBIHOYHBIE U
OpraHoB roCyJapCTBEHHOIO u crienupuIecKue pUCKH,
MYHUIIUIAIBHOT'O yIIpaBJICHUS, OLIEHUBATh BO3/IEHCTBUE
BBIABIIATh U @HAJIM3UPOBATh PHIHOYHBIE MaKpO’KOHOMHUYECKOU
U clenu(pHUUecKue pPHCKH, a TaKxKe cpezbl Ha
aHAJIU3UPOBATh MOBEJICHUE (bYHKIIMOHMPOBaHHE
noTpeduTeneil 5KOHOMUYECKUX OJar u CTPYKTYP PBIHKOB U
¢dbopMupoBaHHE CcIpoca Ha OCHOBE KOHKYPEHTHOM Cpe/ibl
3HaHUS 9KOHOMMUYECKUX OCHOB OTpaciu
MOBEACHUSA OpraHu3alui, CTPYKTYpP
PBIHKOB U KOHKYPEHTHOM  Cpefbl
OTpaciu
IIK-15.2 YMeHue NPOBOAUTH AHAJIU3 PHIHOYHBIX IIK-15.2 YMeHue NpoBOJAUTH
U CTIeU(UIECKUX PUCKOB JIJIS aHaJN3 PHIHOYHBIX
HPUHATHS YIPABICHYECKHX crenu(uIecKkux pucKoB
pEeIIeHHIA, B TOM YHUCIIE TIPU PHUHITHN JUTSE IPUHSTHS
peleHnii 00 MHBECTUPOBAHUU U yIpaBJIEHYECKUX
buHAHCHPOBAHUH pelIeHui, B TOM 4Hciie
IPU OPUHATHU PEeLIeHUN
00 MHBECTUPOBAHUU U
(buHaHCHPOBAaHUH
1.2. B pesynabrare ocBoenuss aucuumuiuHbl b1.B.18 OCHOBBI pHCK-MEHEIKMEHTa Y

CTYJEHTOB JIOJKHBI ObITh CPOPMHUPOBAHBI:

OTD/TD
(npu HANMUYUU
npodcTangapTa)

Koz srama
OCBOEHUA
KOMIIETEHIIUU

Pe3ynbTarsl 00yueHus




[1C-452 Cnenuanuct o
YIIPaBJICHUIO pPUCKaMU

Pa3paboTka OTAEeTbHBIX
HaIlpaBJICHUN PUCK-
MeHepKMeHTa/ PazpaboTka
METOINUECKON U
HOPMATHUBHOW 0a3bl CUCTEMBI
YIIPABJICHHUS PUCKAMU U
MPUHIIUIIOB YIIPABJICHUS
PUCKAMH B paMKax
OTIIEIBHBIX OU3HEC-
MPOIIECCOB, HAIIPABJICHUI

[1C-440 Cnenuanuct o
(aKTOPUHTOBBIM OTIEPAITHSIM
YipaBiieHrue pUCKaMH
(aKTOPUHTOBBIX OMEPALIUA

I1K-4.4

CriocoOeH NMPUMEHATh NMPOU3BOAHBIE UHCTPYMEHTHI
s GOpMUPOBAHMUS JUBHICHAHOW MOIUTUKH U
CTPYKTYpbI KalluTana;

CriocoOeH MPUMEHATh MPOU3BOAHBIE UHCTPYMEHTHI
JUIs  yNpaBJIEHUS PUCKAMH, NPUHATHS pELEHHH,
CBSI3aHHBIX C ONEpalMsIMA HAa MHPOBBIX PBIHKAX B
YCIIOBUSX II00aIn3anuu

3HaeT KIACCU(PHUKAIMIO Pa3INYHBIX (DaKTOPOB PHCKA
U CIIOCOOBI X aHaJIM3a HAa YPOBHE KOMIIAaHHH;
CriocoOeH OleHUBATh U aHAU3UPOBATH PA3IUYHBIC
(bakTopsl pucka npu (GOPMHUPOBAHUN JUBHJIEHIHOM
MOJIUTUKH U CTPYKTYPHI KaruTaaa

I1K-9.4

3HaeT OCHOBHbBIE IMOHATHSA B OOJACTH YyNpaBJICHUS
pUCKaMu

CriocoOeH BBISBISTh U aHAJTU3UPOBATH BO3/IEHUCTBUE
PHIHOYHBIX W CHEMU(PUYSCKUX  PHUCKOB  HA|
(GyHKIIMOHUPOBAHKE OpraHU3aU
CrocobeHn OLIEHUBATh
MaKpO3IKOHOMHUYECKON Cpensl HA|
(GYHKITNOHUPOBAHHE CTPYKTYP PBIHKOB u
KOHKYPEHTHOM Cpe/ibl OTPACu C YI€TOM PUCKOB

BO3JICUCTBUE

I1K-15.2

Ha ypoBHE 3HaHMU: Kiaccudukanuio pasianyuHbIX
(dakTOpOoB pHCKa M CIOCOOBI UX aHalIM3a;
TEXHOJIOTUM OLIEHKM U aHalu3a CHeHU(PUYECKUX U
PBIHOYHBIX PUCKOB; METOJIbI YIPABJICHUS PUCKAMU
Ha ypoBHE KoMmanuu. 3Hanue ERM-cucrem.;

HAa YPOBHE YMEHUI: aHAJIU3UpPOBaTb W OLECHUBATb
KOpIIOpaTUBHbIE PUCKM HA YPOBHE KOMIIAHUU B
LEJIOM, aHAJIN3UPOBATh PBIHOYHBIE u
crnenu(pUYecKue  pUCKH IpU  NPUHATHH
YIIPaBIECHYECKUX PEILICHUI

QHAIM3UPOBATH PHIHOYHBIE U CHELU(PUUECKUE PUCKU
OpU TPUHATUU pEUIeHHH 00 WHBECTHMPOBAHUU U
(uHaHCUPOBAHUH

Ha YpOBHE HABBIKOB: BJIQJICTh HABBIKAMHU BBISIBICHMS]
(GakTOpoB pHCKA; OLIEHKH pa3IUYHbIX (PaKTOpPOB
PHUCKA; PUCK-MEHEDKMEHTA HA YPOBHE KOMIIAaHUU B

LeJI0OM;  IPOBOJUTH AQHAJIM3 PBIHOYHBIX H
crennuyeckux PHUCKOB pu MIPUHITHA
VIPaBIEHYECKUX  pElIeHuH U pemeHuit o0

HMHBCCTHUPOBAHUHN U CI)I/IHS.HCI/IpOBaHI/II/I

2. O0BbeM u MecTO TMCHUIIMHBI (Moays) B cTpykType OIl BO

JucuumuimHa «OCHOBBI pUCK-MEHEPKMEHTa» oTHOcuTCs K 61oky b1.B. «BapuatuBHas yacTb.
Oos3arenprble aucumunHb. Kox muctummmael b1.B.18 [luciumimHa u3ydaercs Ha 4 Kypce, B 8
cemectpe. O6mas Tpynoemkocts auctmuinabl 108/81 (3 3E).

CopnepxaHue IUCHUIUIMHBI CIY)KMT IPOJOJDKEHHUEM OCBOEHHUS IUCHMIUIMH «DHHAHCOBBIN
MeHEKMEHT», «HBeCTULIMOHHBIN aHanu3», «OCHOBBI Teopuu nopTdens», «DuHancoBas MaTeMaTHuKa
1», «®uHAHCOBBIE HHCTUTYTHI U (POHIOBBIE PHIHKH, LIEHHBIE OyMaru».



KO.HI/I‘-IGCTBO AKaACMHUYCCKHUX YaCOB, BBIACIIICMBIX Ha KOHTaKTHyIO pa60Ty C HpeHOI[aBaTCJIeM
coctaBiger 20 yaca, u3 Hux 10 — Ha nekuuoHHbIE 3aHATHA, 10 — HA MpaKTUYECKUE 3aHIATHS, Ha
CaMOCTOSITENTLHYIO pa0d0Ty 00yJaronmxcst OTBOUTCS 42 4acos.
dopMoi TPOMEKYTOUHOH aTTECTAIIMH B COOTBETCTBUU C yUYCOHBIM IJIAHOM SIBJIIETCS SK3aMEH.

3. CoaepxaHue H CTPYKTYpPa AHCHMILIMHBI (MOIYJIs1)

Tabmuma 2.
n/m HaumeHnoBaHue TeM | O0bem quCHUIIMHBI (MOayJsl), yac.  |[@opma TeKyuiero
pa3aesioB) Bcero KounrakTHas paGora KOHTPOJIs
00y4YaAIOIIUXCH C ycneBaemocTn?,
npenojaBartejieM mno NMPOMEKYTOUHOI
BH/IaM Y4eOHbIX 3aHATHIl aTrecTauuu
J [JP |13 [KCP | CP
Ounasn popma odyuenusn
Tema 1 | IIporecc ynpapiieHus 9/6,75 Pp/1,5 7/5,25 o
puckoMm. MozenupoBanue
(haKTOpOB pHICKA.
Tema 2 | DBouroLus 3aa4 pUcC- 11/8,25 21,5 2/1,5 715,25 0]
MEHEDKMEHTA
Tema3 | Knaccudukarus puckos.  |13/9,75 |4/3 2/1,5 715,25 0]
[TpoGaembr
KJIaccu(UKaIum.
Tema 4 | KoprnopaTuBHbBIN pHCK- 13/9,75 |4/3 2/1,5 715,25 K3
MeHekKMeHT. ERM-
CUCTEMBI.
Tema 5 | PerymupoBanue 13/9,75 |4/3 2/1,5 715,25 0]
yIIPaBJICHUS] PUCKAMH.
Pemenus baszensckoro
KOMHUTETA U UX
pea3anmsl.
Tema 6 | LIecHHOCTB MO/ PUCKOM. 13/9,75 |4/3 2/1,5 7/5,25 K3
Mepa pucka VaR.
[IpoMeskyTOUHAS 36/27 IK3aMeH
ATTECTAIUSI
Bcero: 108/81 [20/1 10/7,5 42/31,
5 5
Ilpumeuanue:

* — npu npumeHeHuy 1eKMpPOHHO20 00YYeHUs, OUCTNAHYUOHHBIX 00PA308AMENbHBIX MEXHOI02UL
6 COOmeemcmeuu ¢ y4eOHbIM NIaHOM,
** — dhopmul mexkyweco konmpons ycnesaemocmu. onpoc (O), mecmuposanue (T), koumponvHoe
saoanue (K3), konnoxeuym (K), acce (3), pechepam (P), oucnym (/) u op.

Conep:kanue TMCHUIUIMHBI (MO1YJIA)

Nen/m | HaumenoBanue Coaep:xanue Tem (pa3zesoB)
TeM (pa3aesoB)
Tema | | ITpouecc [Tonsitue pucka. CnoxHocTh onpenenenusa. Kondmaukt pucka wu
yIIpaBIEHUS BO3HarpaxaeHus. DakTopsl pUcka M CrocoObl UX MOJIETMPOBAHUSI.
PHUCKOM.




MoaenupoBanue
(aKkTOpPOB pHCKAa.

Tema 2 | OBomonua  3aja4 | Pa3zHuna Mexay npejckazaHueM W IMPOTHO3MpoBaHueM. Pacnpenenenue
pUCK- noteps. Crucrema nokasaresel, CKOppeKTUPOBAHHBIX HA PUCK. Y CIEXU U
MEHEJKMEHTa HEY/Iauu PUCK-MEHEDKMEHTA 3a MOCIEAHUE NECITHIICTHS.

Tema 3 | Knaccudukanus PriHounslii puck. Kpeautsslil puck. Puck nuksuanoct. OnepanoHHbIN
puckos. [Ipo6nems! | puck. FOpuaudyeckuidi W perynsaTOpHbIi pucku. JlenmoBod  pucK.
KJaccu(ukanuu. Crparernyeckuii  puck.  Penyrammonnsle  pucku.  [IpoGiemsl

KJIaCCU(DUKAIIMH.

Tema 4 | KopriopatusHblit CoBer IUPEKTOpPOB M €ro (YHKIMH IO PYKOBOJACTBY pPHCK —
PUCK-MEHEIKMEHT. | MeHeDkMeHTOoM kommanud. CRO — ero mpaBa u 00s3aHHOCTH IO
ERM-cucremsi. HaJIAXKUBAHUIO CUCTEMBI PUCK —MEHEI)KMEHTA B KOMITAHHH.

KomureTsl o pruckam 1 UX pojib B ONPEIEICHUN U OTPAHUYEHUHN YPOBHEN
PHUCKOB. AYAUTOPCKUN KOMUTET U €€ (DYHKIIHSI [0 YIIPABICHUIO PUCKAMHU

Tema 5 | PerynupoBanue HeoOxonumocts bazensckoro cornamenus. Baxkselue nokasaTtenu
YIPABICHUS JIOCTaTOYHOCTH KanuTana. OTHOILIEHWE AakTUBOB K KamuTtaly |
puckamu. PerieHus | OTHOLIEHHE KamnuTana K aKTUBaM, B3BEIICHHBIM 0 pUCKY. KpenuTHbIi
bazenbckoro SKBHUBAJIEHT JUId BHeOamaHCOBBIX puckoB. Tpu cronma bazenbckoro
KOMUTETa M  HX | COrJallleHus.
peanu3anusi.

Tema 6 | LlenHocTthb nox | Onpenenenue 1eHHOCTH 1o puckoM. [Ipumenenune VaR Ha npakTuke.
PHUCKOM. Mepa | Uctopuueckoe wmonenupoBanue. Meron Mounte Kapno. Crpecc
pucka VaR. TECTUPOBAHUE.

4. MarepuaJibl TEKYIIEr0 KOHTPOJIS yCIIeBAeMOCTH M (DOH/ OLIEHOYHBIX CPEACTB

MPOMEKYTOYHOM ATTECTAMH M0 AUCHUILINHE (MOIYJIIO)

4.1. (I)OprI U METOAbI TEKYIIEIro0 KOHTPOJIA YCIIEBAEMOCTH U l'[pOMe)KyTO‘-IHOﬁ aTTeCTallum.

4.1.1. B xone peanmzanuu IUCUUTLTAHBI «OCHOBBI PUCK-MEHEKMEHTA» UCIIOJIB3YIOTCS CIICTYIOITHE
METO/IbI TEKYIIETO KOHTPOJIS M YCIIEBAEMOCTH 00 YJaIOIIUXCSI:

— MPH TPOBEJICHUH 3aHATHI JIEKIIMOHHOTO THMa: ompoc(O);
— TIPY MPOBEJICHUH 3aHATHI ceMuHapckoro tumna: onpoc (O), koutponbHOe 3ananue (K3)

4.1.2. DK3aMeH MPOBOJIUTCS MUCHMEHHO: PEIICHUE MPAKTUICCKUX 3aJad.

4.2. MatepuaJibl TEKyLIero KOHTPOJISI YCIIeBAeMOCTH.
Koutpoabnbie 3aganust (Tembl 3 u 6)

Tema 3.

1. Knaccudukanus pucKoB B PEANPUHUMATENIBCKON AESITEIbHOCTH.

2. 3auHTEepeCOBaHBI JIM BBl B CTPAXOBAHHUH KU3HU WU JIYYIIE BaM 110 APYTOMY YIIPABIIATh
CBOMMHU pPUCKaMHU ( U KaKUMU?), €CIIU:
A. Bbl 0IMHOKHI YeJIOBEeK 0€3 MKIMBEHIICB.
b. Bel oquHOKHH YEI0BEK C MXKINBEHIIAMH — HACIISIHUKAMH.
B. Br1 paboratomas u 6e31eTHast mapa.
I'. Bl Oe3nieTHas cynmpy Keckas mapa, Ho paboTaeT TOJIBKO OJIMH U3 CYIPYTOB.
J1. Bel cynpykeckas napa, UIMeeTe JeTeu.




4. Tlpeamonoxkum, 9to 2-X (aKTOpHAs PUCKOBAs MOJETb OMpPEAEseT JT0XOIHOCTh
POCCHUICKHX KOMIAHHKA CO CIENYIOMMMH (DaKTOpamu: IOJITOCPOYHAs MPOIICHTHAs CTaBKa
(daktop 1) u 06beMbI mpousBoicTBa (hakTop 2). YyBCTBUTEIHPHOCTH KOMITAHUH K (DaKTOpaM

OIIPECACIIIIUCH C ITIOMOLIBIO PEIPECCUOHHOI0 aHaInu3a.

[TosryueHsl ciaenyroue pe3yyibTaThl:

Komnanus bit bi>
X -0.3 2.1
Y 0.14 -0.8
Z -0.21 1.2

kammanuit TakoBbl: E(Rx) =7.08%, E(Ry) =3.4% u E(Rz) =4.56%.

Tema 6.

1. Meton Monte Kapio mis pacuera VaR.
2. KapTbl pucka v JMHUU TOJICHPAHTHOCTH.

OHpGI[CJII/ITb PUCKOBBIC MTPEMUHN K 3THUM Q)aKTopaM, CCJIN OXHIAACMBIC JOXOAHOCTH

3. Kak depmep ¢ momoIpto AuBepCHPUKAIINNA MOKET YMEHBIIUTH PUCK HEYPOXKAst 36PHOBBIX ?
4. Tlpenmomnarasi, 4TO JOXOTHOCTh MOPT(ENS MOAUUHICTCS HOPMAIBLHOMY Paclpe/IeiICHUI0, TOI0Bas
BOJIATHIIBLHOCTE TTOpTdens 30%, cocuyuTarh MOIYroJOBOe MaTeMaTHYECKOe OXKUIaHHE neduuuTa s

JOXOAHOCTHU € ypoBHEM J10BepHs 99%.

Bomnpocs! 1U1s1 yCTHOTO onpoca

(Tema 1)

1. Ilonsarue pucka. ClI0)KHOCTb OIIPEJIEICHHUS.

2. KoHHKT pricKa U BO3HArPAKICHHUS.

3. ®akTophl pHUCKa U CIIOCOOBI KX MOJICTHPOBAHHUS.

(Tema 2)

1
2.
3.
4

(Tema 4)

2.
KOMITaHHUH.
3.
4
(Tema 5)

1. Heob6xomumocts Ba3enbckoro coriameHus.
2. Baxselmue mokas3arenay J0CTaTOYHOCTH KaltuTaa.

Pa3Huna Mexny npeackazaHueM U IPOTHO3UPOBAHUEM.
Pacnipenenenue noreps.

Cucrema nokasareiell, CKOpPpEKTUPOBAHHBIX Ha PUCK.

VYcnexu u HeyJauu pUCK-MEHEDKMEHTA 3a MOCIIETHUE IeCATUICTHS.

Oynkuuu CoBera AUPEKTOPOB MO PYKOBOJICTBY PUCK — MEHEIKMEHTOM KOMIIAaHUH.
CRO — ero mpaBa M 0053aHHOCTH MO HAJIAXHUBAHUIO CHCTEMBbl PUCK —MEHEIKMEHTa B

KoMuteTs! 0o puckaM U X posib B ONIPEIEICHUN U OTPAaHUYEHUH YPOBHEN PUCKOB.
. Kopnoparusnslit puck-menemxment. ERM-cucremsr.



3. OTHOIIeHHE aKTHBOB K KalUTaTy W OTHOIICHHE KamlHWTajla K aKTHBaM, B3BEHICHHBIM IIO
PHUCKY.

KpenutHblil 5KBUBaJNICHT 17151 BHEOATaHCOBBIX PUCKOB.

Tpu cTonna ba3eabCcKoro coryameHusl.

ok~

4.3. OneHOYHbIE CPEACTBA ISl IPOMEKYTOYHOM aTTECTAMU 00YYAOIIMXCS.

4.3.1. IlepeyeHb KOMIeTEHIMII € yKa3aHMeM 3TanoB HX (POPMHPOBAHUS B Ipolecce
oCcBOeHUs1 oOpa3oBarTeibHOW mnporpamMmbl. [loka3areim MW KpUTepUM OlEHMBAHUA
KOMIIETEHIIUI ¢ y4eTOM 3Tana ux popMupoBaHus

Koz srama
Kon HaumenoBanue >Tamna
KOMITETEHIIH HaumenoBanye KOMIIETCHIIMHT OCBOCHMUS OCBOCHHS KOMIICTEHITHH
KOMITETEHIIUN

[1K-4 YMenue  npumensaTb — ocHoBHble | [IK-4.4 CrocoOHOCTh ~ TPUMEHATH
MeTOAbl (PMHAHCOBOTO MEHEKMEHTA OCHOBHEIC METObI
JUISL OLIGHKH AaKTHUBOB, YIIPaBJICHUS (MHAHCOBOT'O MEHEPKMEHTA
00OpOTHBIM KAlUTAJIOM, MPUHATHI o (buHaHCHPOBAHMUIO,
MHBECTUIIMOHHBIX peuieHu, (hOpMUPOBAHUIO
pemieHuid 1Mo  (pUHAHCHPOBAHUIO, JUBUICHIHON IIOJMTUKH H
(hopMUPOBaHUIO JIABUJICHHON CTPYKTYpHI KanuTaia, B TOM
MOJUTUKU U CTPYKTYpPHI KamuTajia, B yuclle, NOpU  [PUHITHH
TOM YHCIIC, IPU MPUHATUUA PEUICHUH, pelIeHui, CBS3aHHBIX C
CBA3aHHBIX C ONepauusMH Ha omepanusiMd Ha MHPOBBIX
MHUPOBBIX  PBIHKaX B  YCIIOBHUSX PBIHKaX B YCIIOBHSIX
mIo0aIu3aIuu riao0an3anuu

[1IK-9 CrocoOHOCTb ouenusars | [1K-9.4 CrocoOHOCTh BBIABIATH U
BO3JIEUCTBUE MaKpPOIKOHOMUYECKOMN AQHAIM3UPOBATH PHIHOYHBIE U
cpensl  Ha  (QYHKIMOHHPOBAHHUE crierupuIecKue PHUCKH,
OpraHu3anui i OpraHOB OLICHUBAThb BO3JICHCTBHUE
rOCYJIapCTBEHHOTO i MaKpOIKOHOMHUYECKOM
MYHUIIUTIATEHOTO yIpaBIeHUS, cpenbl Ha
BBISIBIISITD H aHaJM3UPOBATH (YHKITNOHUPOBAHHE
PBIHOYHBIE U CHEIU(PUIECKHE PUCKH, CTPYKTYp PBIHKOB u
a TaKKe aHaJU3HPOBATH TMOBEICHUE KOHKYPEHTHOM cpenbl
noTpeduTeneii SIKOHOMUYECKUX OJar oTpaciu
1 (HOpMHUPOBAHKE CIPOCAa HA OCHOBE
3HAaHUS  DKOHOMHYECKHMX  OCHOB
MOBEJICHUSI OpPraHU3alluid, CTPYKTYpP
PBIHKOB M KOHKYPEHTHOH Cpeabl
OTpaciu

IIK-15.2 ‘YMeHue nNpoBOAUTh aHAIIN3 TIK-15.2 CriocoOHOCTH POBOJUTH
PBIHOYHBIX U CIIEIU(DHICCKUX aHaAJIN3 PHIHOYHBIX U
PUCKOB IS IPHHSITHS crenupUIecKuX PUCKOB IS
YIPaBJICHUECKUX MPUHATHS YIIPABICHUECKUX
pelieHunii, B TOM 4HUCIie pu peuieHui, B TOM 4UCIie Mpu
HNPUHITUU peleHuil 00 MPUHITUU peleHuit 00
WHBECTUPOBAHUU U WHBECTUPOBAHUU U
(buHaHCUPOBAaHUU (buHaHCUPOBAaHUU




MUBUIEHIHON IIOJIUTUKH U

YIIPABJICHUA pPUCKAMU, IIPUHATHUA

Ortan ocBoeHus | [TokazaTens orleHUBaHUsA Kputepuii onennBanus

KOMTICTCHITHH

I1K-4.4 CnocobeH  MPUMEHSATH [Tpumenser MIPOM3BOHBIC
CrocoOHOCTh TPUMEHSITh MPOU3BOIHBIC HHCTPYMEHTHI ISl | HHCTPYMEHTHI TUTSE 000CHOBaHUS
OCHOBHBIC MeTo/Abl (OPMHPOBAaHUS  AMBHICHIHOW | (OPMHUPOBAHUS JTMBHJICHTHOM
(bUHAHCOBOTO MIOJINTUKA u CTPYKTYpBI | TIONIMTUKA W CTPYKTYphl Kamuraia B
MEHEHDKMEHTA 10| KaIuTala; paMKax MpakTUYeCKOTO 3a/IaHus;
(buHAHCHPOBAHMUIO, CrmocobeH  MPUMEHSITH [Ipumensier B  MPaKTUYECKOM
(OpMHPOBAHUIO MIPOU3BOIHBIC HHCTPYMEHTBI JIJIsl | PabOTe MPOU3BOJHBIE HHCTPYMEHTHI JIJIS

YIPABJICHUS  PHUCKAMH, IIPUHATUSA

(UHAHCOBO-?KOHOMHYECKHE
pacucThbl, CBA3aHHBLIC C OHGHKOI\/JI
PHCKOB;

Crnioco0eH OLEHUTh PhIHOYHBIE U
cnienn(uIeckue pucku

Crniocoben IPOBOJIUTH
KJIaCCU(DMKAIIUIO PUCKOB,
Crniocoben aHAJIM3UPOBATh

pPBIHOYHBIE W  CIeU(pUIECKUE
PHUCKH KOMIIAHUU

Croco0eH y4yecTb pbIHOYHBIE U
cnienupuveckue PHUCKH
OpTraHW3alliil  NPH  TPUHITAN
pelieHuii 00 MHBECTUPOBAHUM U
(buHaHCUPOBAaHUU

CTPYKTYpPBI KalluTaja, B PEIICHHH, CBSI3aHHBIX C | pellIeHHUM, CBA3aHHBIX C ONEpaIusIMH Ha
TOM YHCIJIC, HpI/I HpI/IHSITI/II/I OHepaHI/ISIMI/I Ha MI/IpOBbIX MPIpOBBIX pBIHKaX B YCJ'IOBI/ISIX
pPEIICHWI, CBSI3aHHBIX C PBIHKAX B YCIIOBHSIX | TIOOQNIHM3aIin
ornepanusiMU Ha MUPOBBIX TIJ100anu3aluu ['paMOTHO M B TOTHOM OOBEMe
PBIHKaX B  YCIIOBHSIX 3HaeT kiaccu(uKanuio | 1aeT  KiIacCH(DHKaNUIO  pa3IWYHBIX
rio0anu3anuu pa3nuyHbIX (PaKTOpOB pucka W | (HaKTOPOB PHCKA U CIIOCOOOB UX aHAIIN3A
CHOCOOBI MX aHallM3a Ha YPOBHE | Ha YpOBHE KOMIAHUH;
KOMITaHUH; B MPaKTUYECKON pabore
Cnocoben OIICHHUBATh W | TIPOBEJCHA OLICHKA M aHAJIM3 PA3TMIHBIX
aHAIM3UPOBATH pasnuusble | (akTOpoB pHicka Tpu (HOPMUPOBAHHUH
(hakTOophI pHucKa Opy | TUBUACHAHON MOJUTHKU M CTPYKTYPHI
(dhopMupoBaHHH IOUBUICHIHON | KamuTajia
TIOJINTUKU U CTPYKTYPBI KarurTaia
I1K-9.4 3HaeT OCHOBHBIE ITOHATHS B | CaMOCTOSITEILHO W B IIOJHOM OOBEME
CriocoOHOCTh BBISIBISITH M 00JIACTH YIPABICHUS PUCKAMU H3JaracT OCHOBHBIC IOHATUS B 00JIACTH
aHAJIN3UPOBATH Cnocoben BBISIBIISIT U | yIpaBJeHUsI pUCKaMU
PBIHOYHBIE Y aHaJU3UpPOBATh Bozxeiicteue llpencrasien aHaIu3 BO3IEHCTBUS
CHeU(PUICCKIE  PUCKH, PHIHOYHBIX U CICNU(PHYSCKUX PHIHOYHBIX M CIEIU(DUICCKUX PUCKOB HA
OLICHUBATh BO3JICHCTBUE PUCKOB Ha (YHKIMOHHpPOBaHHE (YHKIIMOHUPOBAHHE OPTaHU3AIUI
MaKpO3KOHOMHYECKON OpraHu3aui IIpoBenena OIIEHKA BO3JICUCTBHUSA
cpenbl Ha CriocobeH OLICHUBATh MaKPOIKOHOMMUYECKOMN cpenbl Ha
(hYHKITMOHHPOBAHUE BO3JICHCTBHE (YHKITMOHHPOBAHHUE CTPYKTYP PHIHKOB H
CTPYKTYp  PBIHKOB ¥ MaKpOIKOHOMHYECKOW Cpelbl Ha KOHKYPEHTHOM Cpebl OTpacid C y4EeTOM
KOHKYPEHTHOMH cpensl GYHKIIMOHUPOBAHHE  CTPYKTYp PHCKOB
oTpaciu PBIHKOB M KOHKYPEHTHOW CpeJIbl
OTPACIH C YYETOM PHUCKOB
I1K-15.2 Crniocoben npoBoaAUTh | CaMOCTOATEIBHO U BEPHO OIPEJEIECHbI

OCHOBHBIE TPUHIUIBI KOPIOPaTUBHBIX
(UMHAaHCOB JJIs TPOBEJEHUS aHalIMu3a

PHUCKOB
[IpoBenena knaccuduxays puckoB
[IpoaHanu3upoBaHbl  pBIHOYHBIE U

crenupuUeckre pucku KOMIaHUH
[Ipou3sBenens! PBIHOYHBIE u
cneun(puyeckue PUCKH KOMIIAHUHM TpU
MPUHATHH pellleHUu 00 MHBECTUPOBAHUU
1 (UHAHCUPOBAHUU




4.3.2. TunoBble OLIEHOYHbIE CPEICTBA
Cnucok BOMPOCOB AJIs MMOATOTOBKH K DK3aMEHY:

1. Puck, kak OJJMH U3 OTIIMYUTENBHBIX TPU3HAKOB MPEIIPUHUMATEIbCKON JeSTEIbHOCTH.

2. HeompeneneHHOCTb, CBS3aHHAs CO CPENOi, B KOTOPOH MPUHUMAETCS PEHICHWE M PHCK.
[TpuuunHe! 1 HakTOpHI pUCKAa.

3. TlosiBneHue pHUCK- MEHEKMEHTa, KaK 0co00W (YHKIMH CO CBOMM aHAINTHYECKUM
anmnapaTom.

4. N3menenne GyHKIUN PUCK — MEHEKMEHTA.

5. upexrop no ynpasineHuto puckamu (CRO) u ero Mecto B KOPIOPaTHBHOM PYKOBOJCTBE.
ERM —nporpammsl.

6. OcHOBHasI LI€TIb PUCK — MEHEJDKMEHTA. Y paBHOBEIIMBAHUE PUCKA U BO3HATPAKICHUSI.

7. HanaxuBaHue B3aMMOCBS3H PYKOBOJHTENCH OU3HECA U CIIELUAINCTOB PUCK — MEHEKMEHTA.

8.PBIHOYHBIN pHUCK.

9. KpeautHslii puck

11. puck JIMKBUAHOCTH

12. OnepanuoHHbII pUcK

13. FOpuauyeckuii peryiasiTOpHblE pUCKU

14.Crparernueckuil puck

15. PenyraliluOHHBINA PUCK.

16. CoBeT TUPEKTOPOB € ero GyHKIUH 110 PyKOBOJICTBY PHCK — MEHEPKMEHTOM KOMITaHUH.

17. CRO — ero mpaBa ¥ 0O0S3aHHOCTH MO HAJNAKUBAHUIO CHUCTEMBl PUCK —MEHEI)KMEHTa B
KOMITaHUH.

18. KomuteTsI 10 pruckaM U UX POJIb B ONPEAETICHUHN U OTPAaHUYEHUU YPOBHEH PUCKOB.

19. AynmuTopcKuii KOMUTET U €€ PYHKIUS IO YIPABICHUIO PHCKaMU

20. bazenbckue cornaimieHus: 1 UHAHCOBBIE OTPAaHUYUTENH, CKOPPEKTUPOBAHHBIE HA PHCK.

21. Tpu ctonna bazenbckux cornamieHu.

22. Mogens VaR u npeanoioKeHus, JeKaIliie B ¢ OCHOBE.

23. IlpumeHeHHe METOJIOB cTaTUCTHUecKoro MozenupoBanus (Moute — Kapio) nns onenku
BeMuMHBI VaR 6e3 mpeanoiokeHus 0 JIOTHOPMATHOCTH.

22. Ctpecc — TECTUPOBAHUE U aHATU3 CIICHAPUEB KaK METObI aHAJIN3a U OIEHKH PHUCKOB.

HDI/IMGD 9K3aMCHAIIMOHHOTO 3aJIaHUA

Bapuanr 1.

1: MaBectop pernn kyruth 1000 akiuii kommanuu X 110 1ieHe 2 py0. 3a akiuio. OH BKJIA/IbIBAET
csou 500 py0., u emre 1500 pyd. OH TUIAaHUPYET B3ATH B I0AT Ha Mecs1l. [loTepst COOCTBEHHBIX JICHET HE TaK
KPUTUYHA /171 UHBECTOpA. J{71sl HETO HAMHOTO BaKHEE BEPHYTH JIOJT.

A) Eciu Ob1 MHBECTOp OBLIT YBEpEH C BEPOSITHOCTBIO 95%, UTO akimu yepe3 MecsI] OyIyT CTOUTh He
MeHee 1,6 py0., TO MOT JI1 TaKOM pHUCK OBITh JUTsl HETO premiieM?

B) Ecn 661 uHBeCTOp OBLT YBEPEH C BEPOSTHOCTBIO 95%, UTO aKiiu uepe3 MecsI] OyIyT CTOUTh He
MeHee 1,4 py0., TO MOT JI1 TaKOM pHUCK OBITh JTsl HETO premiieM?

C) Ecnu 61 mHBECTOp OBLT YBEPEH C BEPOSTHOCTBIO 95%, UTO aKimu yepe3 Mecsiil OyayT CTOUTh He
MeHee 1,5 py0., TO MOT JI1 TaKOM pHCK OBITh JTsl HETO IpremiieM?

OTBeTHTH Ha BOTIPOCHI C UCTIOIB30BaHUEM MephI prcka VaR.

2: Kommaaust umrioptep, COOMpaeTcs 4epe3 TP MecsIa IMITOPTUPOBATh TOBAP, HOMIHHUPOBAHHBIN
B eBpo Ha 100 mymH. py0., m3 HuX 50 MitH. py0. OymyT B3sTHI B KpenuT. CorjacHo MpOrHo3aM Kypc €Bpo
gepe3 TpH Mecsa MOXeT ¢ BeposTHOCTBIO 50% BeIpacTr Ha 20% 10 cpaBHEHHIO ¢ OxHmacMbiM. C
BepOSITHOCTHIO 30% TIPOIIEHTHAs CTaBKa MO KPEIUTY MOKET BBIPACTH Ha 5% TI0 CPAaBHEHHIO C OXKHTAEMOM.
A) OmpeenuTth 3aK0H pacpe/IeNIeH s TOTePb JAHHOW KOMITAHHH.
B) Onpenemuts VaR,,,, ¥ NOSCHUTH €0 CMBICI.



[pumep 3: TIpuBoauTCS BRIOOPKA PEATH30BAHHBIX JOXOMHOCTEH 0 akTuBY 3a 20 mepronos (B %)
{2,6;-5;0;3;6;-3;-5;4;8;-7;5;6;1;4;-4;4;0;-6;2}. CTaTHCTUYECKH OIEHUTh MAaKCHMAILHO BO3MOYKHYIO
MOTEPIO B IIEHHOCTHU aKTHBa (B %) ¢ BeposTHOCTBIO 90% .

Bapuanr 2

1: MuBectop penmn kymuth 1000 akipm kommaany X 1o 1ieHe 3 py0. 3a akiuio. OH BKIIA/IBIBACT
cBou 1000 py06., u emie 2000 pyO. OH IUIAHUPYET B3Th B JOJIT Ha Mecsil. IToTepst COOCTBEHHBIX JICHET HE
TaK KpUTUYHA 11 KHBECTOpa. J1J1s1 Hero HaMHOTO BaYKHEE BEPHYTH JIOJT.

A) Ecri 661 iHBECTOP OBUT YBEPEH C BEPOSTHOCTBIO 95%, UTO akIMuy yepe3 Mecsiil OyIyT CTOUTh He
MeHee 2,1 py0., TO MOT JIi TaKOH PUCK OBITh JIIsl HETO IpHUeMiIeM?

B) Ecimn 661 nHBECTOp OBLT YBEPEH C BEPOSITHOCTBIO 95%, UTO aKiyu yepe3 Mecsil OyIyT CTOUTh He
Menee 1,9 py0., To MOT JIM TaKOM PHUCK OBITh JIIsl HETO IpHeMiIeM?

C) Ecnu Ob1 mHBECTOp OBLT YBEPEH C BEPOSTHOCTBIO 95%, UTO aKimu yepe3 Mecsill OyayT CTOUTh He
MeHee 2,5 py0., TO MOT JIi TaKOU PHCK OBITh JTSl HETO IpHeMIIeM?

OTBeTHTH Ha BOMPOCHI C UCIIONIL30BAaHHEM MephI prucka VaR.

[Tpumep 2: Kommanus wummoptep, coOupaercss uepe3 TpU Mecslla HMIIOPTUPOBATH TOBAp,
HOMHUHHUPOBaHHBIA B eBpo Ha 200 MiH. pyO., m3 HuX 100 MumH. py0. OymyT B3sTHI B KpeauT. CoriacHo
MIPOTHO3aM KypC €BPO Yepe3 TPH MecsIia MOXKET ¢ BepoITHOCTHIO 50% BbipacTu Ha 10% 1Mo cpaBHEHHIO €
oxkuiaeMbiM. C BeposTHOCTBIO 40% MpOlIEHTHAs CTaBKa IO KPEeauTy MOKeT BbipacTd Ha 10% mo
CPaBHEHHMIO C 0YKHJIAEMOH.

A) OnpenenuTh 3aK0H pactpeieNieHHs TOTePh JAHHOM KOMITAHHUH.

B) Onpenemuts VaR,,,, ¥ NOSCHUTH €0 CMBICIL.

[Tpumep 3: TIpuBoauTCs BHIOOPKA PEATM30BAHHBIX JI0XOIHOCTEH MO akTuBY 3a 20 mepuonos (B %)

{2;7;-8;1,0;4;-3;-7;3;-6;-7;5;6;0;1;-9;1;0;5;2}. CTarnCTUYECKH OIEHWTh MaKCHMAILHO BO3MOMKHYIO
MOTEPIO B IIEHHOCTH aKTHBa (B %) C BEpOSTHOCTHIO 90% .

IIxana oneHUBaHUA

CaMocTOSITEIBHO M B TIOJHOM OObEME H3J1araeT OTnnyHO
OCHOBHBIE NTOHATHS B 00JIACTH YIPABJICHUS pUCKAMHU (85-100 6amoB)
CaMOCTOSTeThHO W BEpPHO OIpEIesieHbl OCHOBHBIC

HPUHIUITBL KOpPITOPaTUBHBIX ¢uHaHCOB ISt

MPOBEJCHUS aHAJIU3a PUCKOB

I'pamMOTHO U B mOJIHOM 00BbEME AAaeT KiacCH(UKALUIO
pa3IUYHbBIX (AKTOPOB PUCKA U CIIOCOOOB UX aHAIN3a Ha
YPOBHE KOMIIaHWY;

[TpoBenena knaccuduxaiys puckoB
[Tpoananu3upoBaHbl pPHIHOYHBIE M crHenuduyeckue
PUCKH KOMITAaHUU

[IpousBeneH aHaiu3 PBIHOYHBIX U CHEHM(PUUECKHX
PUCKOB  KOMIIAHMM TIpU NPUHATUU peuieHuid o0
MHBECTUPOBAHUH U (PMHAHCUPOBAHUU

B mpakTudeckoit paboTe mpoBeneHa OIeHKa M aHaIN3
pa3nu4HbIX (PAKTOpOB pucka MHpU (POPMUPOBAHUH
JTUBUJICHIHOM MOJIUTUKY U CTPYKTYphI KanuTasia
[IpencraBnen aHaiu3 BO3ACHCTBHUS PBIHOYHBIX U
cnenupuYeckux pHUCKOB Ha  (QYHKIIMOHHPOBAHUE
Opra"u3aun




IIpoBeneHa oneHKa BO3ACUCTBUSA MAKPOIKOHOMUYECKOM
cpenbl Ha (DYHKIMOHUPOBaHHE CTPYKTYpP PBIHKOB M
KOHKYPEHTHOM CpeJibl OTPACIIH C Y4€TOM PUCKOB

CaMOCTOSITEILHO U B IOJHOM OOBEME H3JIaraer
OCHOBHEBIE ITOHATHSA B 00J1aCTH YIIpaBJICHUS PUCKAMU
CaMOCTOSTEIIBHO U BCpHO ONpCACIICHBI OCHOBHBLIC

IMPUHIUIIBI KOPIIOPATHBHBIX (bl/IHaHCOB JJIA
IMPOBCACHUA aHalIn3a PUCKOB
FpaMOTHO, HO HC B MOJJHOM 00BeMe JacT

KJacCU(UKAUIO Ppa3INYHBIX (PAKTOPOB pHUCKA U
Croco0OB X aHAJINM3a Ha YPOBHE KOMIIAHUU;
[TpoBenena kiaccupuKamuss pUCKOB € HEOOIBIINMH
HETOYHOCTSAMH

[Tpoananu3upoBaHbl PHIHOYHBIE M crHenu(UIecKue
PUCKU KOMIIaHUH

[IpousBeneH aHaiW3 PBHIHOYHBIX M CHEIM(PUUECKIX
PUCKOB  KOMIIAHMM MpU MPUHATUM peleHui 00
WHBECTUPOBAHUH M (PMHAHCHUPOBAHUU C HEOOIBIITNMH
omubKaMu

B npaktuyeckoii paboTe nmpoBeAeHa OLIEHKA M aHAJIN3
pasinyHbIX (PAKTOpOB pucka MpU (HOPMUPOBAHUU
JMBHJICHTHOM MOJIMTUKU U CTPYKTYpPBI KalluTaja
IIpencrasnen HE B TIIOJIHOM OOBEMe aHalu3
BO3/ICIICTBUS PHIHOYHBIX U CHELU(PUUECKUX PUCKOB Ha
(YHKLMOHUPOBAHUE OpraHU3aLUN

IIpoBeneHa oneHKa BO3ACHCTBUS MAKPOIKOHOMUYECKON
cpeabl Ha (DYHKIMOHUPOBAHHE CTPYKTYpP PBIHKOB M
KOHKYPEHTHOM CpeJibl OTPACIIH C Y4ETOM PUCKOB

Xopomo
(70-84 Gamna)

He Moxer nath ompeneneHuss OCHOBHBIX TOHSATUH B
00J1aCTH yIpaBJICHUsI PUCKaMHU

He onpenenser ocHOBHbIE MPUHIUIIBI KOPITOPATUBHBIX
(UHAHCOB JUIs TPOBEACHUS aHAIM3a PUCKOB

B orpannueHHoMm o0ObemMe  aeT KiaccU(UKALMIO
pa3InYHbBIX (PAKTOPOB pUCKa M CIOCOOOB X aHAIM3a Ha
YpOBHE KOMITaHUH;

[TpoBeneHa kiaccu(uKanms pUCKOB C OMINOKaMH
[Ipoananu3upoBaHbl pPHIHOYHBIE U cHenU(pUIECKUe
PHUCKHM KOMIIAHUU C OIIMOKaMU

[IpousBeneH aHamM3 PBIHOYHBIX U CIEUU(DUUECKUX
PUCKOB  KOMIAHMU TpH MPUHATHH pEUIeHUH 00
WHBECTUPOBAHUU U (UHAHCHPOBAHUHU C OLIMOKAMU

B npaktuyeckoil paboTe nMpoBeeHa OLIEHKA U aHAIU3
pa3ianyHbIX (QakTOpoB pucka Hpu (HOPMUPOBAHUU
JUBUJCHIHON NOJUTHUKA M CTPYKTYpBl KamuTajga ¢
omuoKaMu

IIpencraBnen HE B TIIOJHOM OOBEME aHalu3
BO3/ICHCTBUS PHIHOYHBIX U CHEHU(PUUECKUX PUCKOB Ha
(YHKLIMOHUPOBAHUE OpraHU3aALUI

Y 10OBIETBOPUTEILHO
(50-69 6an0B)




IIpoBeneHa oLeHKa BO3ACUCTBUS MAKPOOKOHOMUYECKON
cpenbl Ha (DYHKIMOHUPOBaHHE CTPYKTYpP PBIHKOB M
KOHKYPEHTHOM Cpenbl OTpacid C Y4EeTOM PHUCKOB C

omuOKaMu
He moxer natb onpenencHuss OCHOBHBIX TOHSTHH B HeynoBneTBOpUTEIbHO
00J1aCTH yIpaBIICHUs] pUCKaAMHU Memnee 50 6aoB)

He onpenensier 0CHOBHbIE MPUHIIMITBI KOPITOPATUBHBIX
(MHAHCOB [T TPOBEACHUS aHAIHM3a PHUCKOB

He naer knaccudukaiuio pa3anuHblx (aKTOPOB pUCKa
U CIIOCOOOB MX aHaJIM3a Ha YPOBHE KOMITAaHUH;
[TpoBeneHa kiaccu(uKanys puckoB C OMINOKaMU

He npoananu3upoBaHbl peIHOYHBIE U crienuduyecKue
PHUCKM KOMIIAHUU C OIIMOKaMU

[IpousBeneH aHaiW3 PBHIHOYHBIX M CHEIHM(PUUECKHX
PUCKOB  KOMIIAHMM MpU MPUHATUM pelIeHui 00
MHBECTUPOBAHUU U (UHAHCUPOBAHUHU C OLIMOKAMU

B mnpaktuueckoil paboTe He mNpoBeieHA OLIEHKa HU
aHaM3  pas3aMuYHBIX  (AKTOpPOB  pHCKA  TIpH
(GOopMHPOBAHNYU JUBHUIEHIHON IMOJIUTUKU U CTPYKTYPbI
Kanuraia

IIpencrasnen HE B TIIOJIHOM OOBEMe aHalu3
BO3/ICIICTBUS PHIHOYHBIX U CHELU(PUUECKUX PUCKOB Ha
(GYHKLIMOHUPOBAaHUE OpraHU3aLUi.

IIpoBenena oneHKa BO3ACHCTBUS MAKPOIKOHOMUYECKON
cpeabl Ha (DYHKIMOHUPOBAHHE CTPYKTYpP PBIHKOB M
KOHKYPEHTHOM cpeibl OTpacid C Y4YETOM pHUCKOB C
olmnoKamMu

4.4 MeToauyeckue MaTepuasibl

CryaeHT 1omycKaeTcs K 3K3aMeHy Mo AUCHUIUINHE «OCHOBBI PUCK-MEHEIKMEHTa) B CIy4ae
BBIMIOJTHEHUS] MM y4yeOHOro TMJlaHa MO JAWCUUIUIMHE: BBIMOJTHEHUS TEKYIIero KOHTPONIsS
MPEAYCMOTPEHHBIX TPOTrPAMMON TUCHUTLINHBI.

[IpomexyTouHas arrectanus (dK3aMeH) MPOXOJUT B MUCbMEHHOW Qopme. CTyneHTHI
OJIHOBPEMEHHO OTBEYAIOT HA BOINPOCHI HK3aMEHALIMOHHOIO OWJIeTa, BKIIOYAIONIME KaK BOIPOCHl HA
MOHMMAaHHE TEOPETHUUECKUX aCIEeKTOB TUCIUIUINHBI, TaK U 3aJa4u.

[Ipouenypa npoBeneHus FK3aMeHa.

OOyuaromuiics Ui cjauy SK3aMeHa MPeabsBIsSET 9K3aMEHATOPY CBOIO 3aUETHYIO KHIDKKY.
Kaxaplii cTyneHT moiydaeT CBOM IepcOHajbHBIM BapuaHT Owiera. Ha opranuzannoHHyro
noAroToBKy otBoauTcs oT 20 10 30 MUHYT, Ha OTBET Ha BOMPOCH! OwmiieTa U perienne 3amad — 90
MUHYT. Bo BpeMs opraHu3animOHHOW MOATOTOBKU CTYAEHTAM Pa3bACHSIOTCA IMpaBUja MPOBEICHUS
9K3aMEHa U BBIIAIOTCS OJIAHKHW OTBETOB JISI 3AIIOTHEHHUS.

[lo ucTedeHHWH OTBENEHHOTO BPEMEHHM OOYYAIOUIUIiCS JOKJIaAbIBaET HSK3aMEHATOpy O
TOTOBHOCTHU U C €T0 pa3pelieHus WIH M0 BBI30BY U OTBEUAET YCTHO Ha BOMPOCHI OHIIETA.

[Io okoHYaHMHM OTBETa Ha BOIPOCHI JK3aMEHATOpP MOXET 3aJaBaTh OOYyYaromeMycs
JOTIOTHUTETIbHBIE W YTOUHSIONIME BOMPOCHl B Mpeaenax y4eOHOro maTepuaina, BHIHECEHHOTO Ha
sk3ameH. [locne npoBeaeHMs K3aMeHa MPOBOIUTCS MPOBEpKa padboT



Pe3yanaT o Ccaadyc DSK3aMCHa 00BIBIACTCS CTYACHTaM IIOCJIC OTBCTA, BHOCUTCA B
OK3aMCHAIlMOHHYKO BEAOMOCTHE MW B 3a4CTHYIO KHHXKY. OHGHKa «HCYOOBJICTBOPUTCIIHHO»
MMPOCTABJIACTCA TOJIBKO B BEAOMOCTH.

5. Meroanyeckue yKa3aHusi 1Jis1 00y4alomMXCs M0 OCBOCHHUIO THCHUILIHHBI (MOTYJIs)

Bompocel misi caMOCTOSTENBHONW MOATOTOBKH K 3aHATHSM JICKIIMOHHOTO, MPAKTHYECKOTO
(ceMMHApCKOTO) THIOB MO TeMaM (paszeiiaM) IUCIHUIUIMHBI (MOJYJIS) COOTBETCTBYIOT BOMPOCaM IO
paszaenam JUCUUILIMHBL, TpuBeAeHHbIM B PII/I.

[TpakTuyeckue 3aHATHA AUCHUIUTUHBI «OCHOBBI TeOpuUW MOPTQENs » MPEANoNaraloT HxX
IIPOBE/IEHUE B Pa3IMUHBIX (JOpMax C LEJIbIO BBIABICHMS IOJIYYEHHBIX 3HAHUM, yMEHHH, HABBIKOB U
KOMIIETEHIIUM € IPOBEIEHUEM KOHTPOJBHBIX Meponpuatuil. C 1enpto o0ecreueHus: YCHEHIHOIo
0o0y4eHHsl CTYICHT JIOJDKEH IOTOBUTHCSA K JIEKLUH, IOCKOJbKY OHa SIBISETCA BaxkHeWied ¢opmoit
OpraHM3alMy yueOHOro Mpolecca, IOCKOIbKY:

—  3HAKOMMT C HOBBIM y4eOHBIM MaTe€pHAIOM;

—  pa3bsACHSET yueOHbIC DJIIEMEHTHI, TPYAHbIC /Il IOHUMaHHS;

—  cUCTeMaTU3UpYyeT y4eOHbI MaTepuall;

—  OpHEHTUPYET B Y4eOHOM TpoIiecce.

Iloo2omoeKa K nexyuu 3aKIII0YaeTCs B CICIYIOIEM:

—  BHMMATEJIbHO IIPOYUTATe MaTepHall NpeabIAyILEeH JIEKLIUY;

—  y3HaiiTe TeMy NpeacTosALIel JeKIHHU (110 TeMaTHYECKOMY IIJIaHy, 0 HHpOopMaluu

JIEKTOpa);

—  O3HAKOMbBTECH C YUEOHBIM MAaTEPUAJIOM 10 YUEOHUKY U yU€OHBIM IOCOOUSIM;

—  I[OCTapalTeCh YSICHUTh MECTO M3y4aeMOU TeMbI B CBOEH Mo ecCHOHaIbHON MOATOTOBKE;

—  3aluUIMTe BO3MOXKHBIE BOIPOCHI, KOTOPBIE BbI 3313 JUTE JIEKTOPY Ha JIEKLIUH.

Iloo2omoeka k npakmu4eckum 3aHAMUAM.

—  BHUMATEJIbHO NPOYUTANTE MaTepHall JIEKIUI, OTHOCAIINXCSA K JAaHHOMY CEMUHAPCKOMY
3aHSTHIO, 03HAKOMBTECH C YU€OHBIM MaTEPHUAJIOM IO YUEOHUKY M Y4€OHBIM ITOCOOUSIM;

—  BBIIIAIIUTE OCHOBHBIE TEPMUHBI,

—  peumTe 3alaHus 10 CEMUHAPCKUM 3aHATHAM, TOTOBBTECH 1aTh PA3BEPHYTHINA OTBET Ha
Ka)KIbIi U3 BOIIPOCOB;

—  YSACHUTE, KaKue y4eOHbIE 3JIEMEHTBI OCTAIHCh JIJIsl BAC HEACHBIMU U [TOCTapaiTeCh
MOJTyYUTh HA HUX OTBET 3apaHee (0 CEMUHAPCKOI0 3aHATHI) BO BpeMsl TEKYLIUX
KOHCYJIbTAl[Ui MPEenoiaBaTes;

—  TOTOBHUTHCSI MOKHO MHAMBHIyaJIbHO, TApaMH UJIU B COCTaBE MaJIOi rPpyIIIbl, MOCIEAHHE
ABISAIOTCS () (HEeKTUBHBIMU (hopMaMU PabOTHI;

— pabouas mporpamma JUCLUUILUIMHBI B YaCTHU LEJIeH, IepEeYHIO 3HaHUM, YMEHUI, TEPMUHOB U
y4eOHBIX BOIPOCOB MOKET OBITh UCMOJIb30BaHA BAMHU B KAUECTBE OPUEHTUPA B
OpraHu3aly 00y4eHHUS.

lloocomoska k sx3ameny. K ak3ameHy HEOOXOAMMO FOTOBUTCS LI€JIEHANPABIEHHO, PErYJISpHO,
CHCTEMaTUYEeCKH U C MEPBbIX JHEH 00ydeHus 1o JaHHOH JucuuIuivHe. [1onbITKH OCBOUTH JUCIUIUIMHY
B IMepHoJ 3a4€THO-DK3aMEHAI[MOHHOM CeccHM, KaK TMpaBUjIO, IIOKa3blBalOT HE  CIUIIKOM
yIOBIIETBOPHUTEIbHBIE pe3ylbTaThl. B caMoM Hauane n3ydeHus: yueOHOM TUCIUIUIMHBI T03HAKOMbTECh
CO CIeAYIONIIeH y4eOHO-METOAMIECKON TOKYMEHTAIINEH:

—  IpOrpaMMoON JTUCLUIUIVHBI,

— IEpeYHEM 3HaHUI U YMEHMM, KOTOPBIMH CTYJEHT JI0JIKEH BJIAJETh;

—  TEeMaTUYECKHUMU IUTAHAMU JIEKIUI, CEMUHAPCKUX 3aHATHH;

—  KOHTPOJIbHBIMU MEPONPUATUSIMY;

—  y4eOHHMKOM, Y4eOHBIMH MOCOOHMSIMHU MO JUCLUIUIMHE, A TAKKE JIEKTPOHHBIMH pECypcamy;




—  TIepeYHEeM BOIPOCOB ISl DK3aMEHA.

[Tocne aToro y Bac 10MKHO ChOPMHUPOBATHCS YETKOE MPENICTABICHHE 00 00beME B XapakTepe
3HAHUW ¥ YMEHUU, KOTOPBIMH HAJ0 Oy/eT OBIETh MO auciuIuimHe. CUCTEeMaTHYeCKOe BBITOJTHCHUE
yueOHOM pabOThl Ha JEKIUAX U MPAKTUYECKUX 3aHATUAX MMO3BOJMUT YCIEUIHO OCBOUTH JUCHUIUIMHY U
CO3J1aTh XOPOILIYI0 0a3y JAJIs cjauu SK3aMeHa.

Bompocel nisi caMOCTOSATENbHONW MMOATOTOBKH K 3aHSATHSM JIEKIMOHHOTO, MPaKTHYECKOTO
(ceMrMHApCKOT0) TUIOB MO TeMaM (pa3jenam) TUCIUILUIUHBI (MOJIYJIf):

MCTO,Z[I/I‘ICCKI/IG YKa3aHHs 110 BBIITOJTHCHHUIO KOHTPOJBHBIX 3aHaHHﬁ

KonTtponbsHoe 3amaHue 1o JUCHUIUIMHE SIBIISETCS (POPMOI KOHTPOJIS KaueCTBa YCBOCHUS
JUCLUIUIMHEL Llenbl0 KOHTPOIBHOTO 3aJaHus SABIISETCS 3aKpEIJIeHUE TEOPETUUIECKUX 3HAHUI
CTYJEHTOB, IPOBEPKA YMEHHUS YBSI3bIBaTh TEOPETUUYECKUE TIOJIOKEHUS C IPAKTUYECKUM aHAIIU30M
peanbHbIX cuTyauii. KoHTponbHOE 3a1aHie JOJKHO OBITh BBIIIOJIHEHO B IIOJHOM 00bEME U
akKypatHO oopmiieHO. KOHTpoIbHOE 3aJaHue COCTOUT U3 OTBETOB HA BOIIPOCHI U PEIIeHUs 331ad 10
TeMaM JUCLUHUIUIMHEI . Pemas 3aiady, CTyI€HT JOJKEH J1aTh MOSICHEHUS, U3 KOTOPBIX JJOJDKHA OBITh
BUJIHA JIOTHKA €ro paccyxeHui. Ecim ycnoBuem 3agaun mpeaycMOTpeHO OCTPOESHUE rpaduka nin
3aI10JIHeHUE TaOIMILIbI, TO MO TaOIULeH WK IpapMKOM OIUCBIBAIOTCSI OCHOBHBIE ATAIlbl TOCTPOCHUS
rpaduKa WiId 3armoMHeHus Tabmunsl. [Ipexae yem pemars npeuiokeHHbIe 3a1aHusl, ONPEAeTIUTe, K
KaKOHM TeMe IUCIUIUIMHBI OHM OTHOCSTCSA. BHMMAaTeNnbHO NPOYUTaiTe COOTBETCTBYIOILUI pa3/el
yueOHHKa (CIIMCOK OCHOBHOM JIMTEPATYPHI), & TAK)KE COOTBETCTBYIOIIYIO Pa3AaTOuYHBIA MaTepuai 0o
OCHOBHBIX IIOHATHUSIX U KATETOPUSIX TEMBI.

6. YueOHasi iuTepaTypa u pecypcbl HHGOPMALMOHHO-TEJIEKOMMYHUKAIIMOHHOM CeTH
"HHTepHeT", BKJIKOYas NlepevYeHb Y4eOHO-MeTOANYeCKOro odecneyeHus 1Jis
CaMOCTOSAITE/IbHOI Pad0ThI 00y4aIOIMXCH MO JMCUHUILTHHE (MOTYJIIO0)

6.1 Ocnoenasn numepamypa:

1. Tomau JI., Kpoyu M., Munacsiu B.B., Mapk P. OcHOBBI pHCK — MeHeKMeHTa. - M: «FOPAIT,
2017 r. https://www.biblio-online.ru/book/B09D2080-475C-4D6A-A567-ECOLEE10B8CD

2. Jamomopan A. VIHBeCTHIIMOHHAS OIEHKA: MHCTPYMEHTBHI U METOMBI OLIEHKU JIOOBIX aKTHBOB.
M.: Anpnuna [Tabmumep, 2016 http://www.iprbookshop.ru/68013.html

3. JlmmuroBckmii M.A., JlobanoBa E.H., Munacsu B.b., Ilamamapuyk B.I1. KoprnoparuBHsiii
(uHAHCOBBI MEHEKMEHT. YueOHO -—TpakTHyeckoe mnocobue. - M.: HOpaiir, 2017 r.
https://www.biblio-online.ru/book/89E2CCAF-62F2-4869-A5A1-15A944DA01BE

6.2 /lonoanumenvnas numepamypa:
1. Bbpurxewm IO., [Ixo31 A. XstoctoHn, @uHaHcoBBIM MeHeKMEHT. - CII0.: [Tutep, 2016
2. Kosaner B. KopmopatuBuble ¢uHaHchl u yder. [IOHSATHS, adropuTMbl, TMOKazarend. - M.:
[Ipocnekr, 2016

3. Kynpssues, A.A. Beenenue B KONHMYECTBEHHBIN PUCK-MEHEDKMEHT: YI€OHUK. [ DJICKTPOHHBINA
pecypc] : yueb. / A.A. Kynpssues, A.B. Pannonos. — Dnektpon. gan. — CII6. : CII6T'Y,
2016. — 192 c. — Pexxum pocryma: http://e.lanbook.com/book/78092

4. Temnosa T. Koprnoparupusle ¢uHanchl. YueGuuk. - M.: FOPAWT, 2017 https://www.biblio-

online.ru/book/6B29165B-FA92-40E1-A686-D7A3026FAA56
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5. ®ab66ommu @. Yopasneane naBectuiiusamu. - M.: UTHOPA-M 2016 1.

6. lapn V.®., Anekcannep I'.Jx., batinu JI.B. UaBectunuu, M.: «<MUHOPA — My, 2016 .

6.3.  Yueono-memoouueckoe obecneuenue camocmoamenvHoil pabomaol

1. Mamonopan A. IHBeCTUIIMOHHAS OIICHKA: HHCTPYMEHTHI M METOJIbl OLIEHKH JIFOOBIX aKTHBOB.
M.: Anbrnna [Tabnumiep, 2016 http://www.iprbookshop.ru/68013.html
2. Jlumurosckuii M.A., JIo6anosa E.H., Munacsu B.b., [Tanamapuyk B.I1. KopnoparusHusiii

(hMHAHCOBBI MEHEHKMEHT. Y4eOHO —TTpakTHIeckoe mocodwue. - M.: FOpaiit, 2017 r.
https://www.biblio-online.ru/book/89E2CCAF-62F2-4869-A5A1-15A944DA01BE

6.4 Humepnem pecypcot

www.derex.ru
www.riskmetrics.com

7. MarepuajibHO-TeXHHYecKas1 0a3a, HH(POPMAIHOHHBIE TEXHOJIOTUH, IPOrPAMMHOE
o0ecneyeHue U HH(POPMALMOHHBIE CIIPABOYHbIE CHCTEMbI

3aHATHUS IPOBOJAATCS B yUEOHBIX ayIUTOPHIX, OCHAICHHBIX pab0dYnM MECTOM IMpEnoaBaTes
(cron, cryn, xadenpa), paboyrMu MECTaMH CTYIEHTOB (CTOJbBI, CTYJNbs) MO KOJUYECTBY CTYACHTOB,
JOCKOM MeJOoBOW WM OeJOoi sl HAamMCaHWs MapKepaMu WM (QIIMIYapToOM Uit Oymaru OOJIbIIOro
dbopmata, Mapkepamu (KpacHbIH, YepHBIA, 3€J€HbIN, CUHUI), TYOKOU AJI JO0COK, 000pYyAOBaHUEM ISt
MOKa3a Mpe3eHTAIM U CIIaiiJI0B (KOMITBIOTED, IPOCKTOP, IKPaH).
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