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1. IlepeyeHb NJaHUPYEMBbIX Pe3y/JIbTATOB 00y4eHHUS 110 AUCHMUILINHE, COOTHECEHHBIX C
IUIAHUPYEMbIMH Pe3yJIbTATaAMM 0CBOEHUSI MPOTrPaMMbI

1.1. Jucuumnuua b1.B.JIB.1.2

«H(pOopMaIMOHHBIE OCHOBBI YIIPABJICHUS PUCKAMHU
IIPY IPUHATHM CTPATETMYECKUX YIIPABJICHUYECKUX PEILICHUN»

obecreyuBaeT OBJIAACHUE CIICAYIOIMMHA KOMIICTCHIUAMMU

Kon HanmenoBanue Kopa stana ocBoeHust HaumenoBanue sramna
KOMIIETEHIIUU OCBOEHUSI KOMIIETEHIIUH
KOMITIETEHIINH KOMIIETEHIINH
I1K-2 CIIOCOOHOCTBIO IK-2.1 dopMHUpOBaHUE 3HAHWN W
pa3pabaTIBaTh YMEHHI pa3pabaThIBaTh
KOPTIOPATHBHYIO KOPIIOPATUBHYIO CTpPATErHIo,
IPOTPaMMBI
CTPATETHIO, TPOTPAMMEI
OpPTaHMU3AIIIOHHOTO Pa3BUTH
OpTraHU3aIMOHHOTO B ——
pa3BUTUS U U3MEHEHH
u ol0ecrneunBath HX
peanzanuo
[1K-4 CIIOCOOHOCTHIO [1K-4.1 @opMupOBaHUE 3HAHWHA W
HMCHOIb30BATE YMEHM B UCHOJIb30BAaHUU
KOJIMYECTBEHHBIC u
KOJIMYECTBEHHBIX u
KaueCTBEHHbIE METOMIbI
TUISL MIPOBEICHUS KaueCTBEHHBIX METOJaX JUIs
MPUKIaIHBIX MPOBEJICHUST  TPHUKIIATHBIX
HCCIIEN0BAHUMN u .
UCCIICJIOBAaHUM U yIIPaBICHU
yhnpaBieHuss  Ou3Hec-
IpoleccamMm, TOTOBUTH busHec-nporeccamu
aHAJIUTUYECKUE
MaTepuaibl o
pe3ynbraTtam ux
MIPUMECHCHHUS

1.2. B pe3ynbTaTe OCBOGHUS TUCIMILIMHBI Y CTYI€HTOB JOJKHBI OBITH CHOPMUPOBAHBI:




OTO/TD

(npu Haruuuu
npogcmanoapma)l
npodeCCHOHATbHBIC

JICACTBUSA

Kon JTamna
OCBOEHUSA
KOMIIETEHIUNA

[TnarupyemMble pe3ynbTaThl 00yUCHHS
[IPU MPOXOKICHUH MPAKTHK™

Ha YPOBHE 3HAHMII:

[Tonsarue MPUHIUIIOB pa3paboTKu
KOPHOpaTUBHOU CTpaTeruu, porpamMm
OpPTraHU3aIIOHHOTO PAa3BUTHUA U U3MEHEHUH U
o0ecrneueHurs ux peanu3alum.

Ha YPOBHE YMEHHIA:

pa3pabaTbIBaTh IPOTPaMMBI
OpraHU3alHOHHOTO pa3BUTHS pHCK-
MCHE/PKMCHTA.

Ha YPOBHE HaBBIKOB:
BHCAPCHUA OCHOBHBIX 3TaIllOB u
3aKOHOMEPHOCTEH HMCTOPHUYECKOTO Pa3BUTHUS
06HICCTB3., OCHOBHBIX INOJIUTUYCCKUX u
COIMAJIbHO-D)KOHOMHYECKUX HAlpaBJICHUH U
MCXaHHU3MOB, XapPaKTCPHBIX JJISL
HUCTOPHYECKOTO pA3BUTUS W COBPEMEHHOTO
ITIOJIOKCHU L POCCI/II/I; OCHOBHBIC HUCTOPUUYCCKHC
3Talbl ¥ TEHACHIIUH Pa3BUTHSI SKOJIOTUIECKOTO
MeHeKMeHTa B Poccun ¥ B Jpyrux cTpaHax
MUpA.

Ha ypOBHE 3HaHMI:

COBPEMEHHBIX  MaT€MaTUYeCKUX  METOJI0B
MHOTOMEPHOTO  CTaTUCTHMYECKOIO  aHalu3a,
BKJIIOYasi METOJIbl CHMKEHUS pPa3MEpHOCTH
MHOTOMEPHOTO IIPOCTPAHCTBA,
UICHTU(QUKAUN W pacro3HaBaHUs 00pazoB,
peain3alMi0 3TUX METONOB B COBPEMEHHBIX
MaKeTax MNPUKIATHBIX MPOrpaMM; OCHOBHBIX
ONpEACNEeHUN, TEOpEM, NPHUMEHSIEMBIX B
MaTeMaTHYeCKON CTaTUCTUKE;

HA YPOBHE YMEHUM:

10JIb30BaThCSl MATEMAaTUYECKHMMH METOJAaMH TIpH
V3YYCHUHU U KOJUYECTBEHHOM OIMUCAHHUU PEATbHBIX
MIPOIIECCOB U SIBIICHUI;, WCIOJIh30BATh yKa3aHHbBIE
METOABI TIPH CHUCTEeMaTH3allud W 00paboTKu
SKOHOMUYECKOW HH(OPMAIMU C HCIIOJIb30BaHUEM
MaKeTOB MPUKIIAJHBIX MPOrpaMM CTAaTHCTUYECKOTO
aHaJIM3a U IPOTHO3UPOBAHMSL.

Ha YPOBHE HABBIKOB:

BBIPA0OTKH PallMOHATIBHBIX PEIICHUN, TPUMEHEHUS
CTaTHCTUYECKHUX METOJIOB B peasbHOM
9KOHOMHUYECKOH, (DMHAHCOBOH M YIIPaBICHYECKOMH
MPaKTHUKE; CO3aHUEM U UCCIEIOBaHUEM
MaTeMaTHYECKIX MoJeaeH SIBIICHHH,
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OTD/TD Kon JTamna

OCBOCHHSI
npu Haruuuu
(np KOMITETEHIHI [Tnanupyembie pe3yabTaThl 00yUCHUS
npogcmanoapma)l IIPH MMPOXOXKJICHUM TTPAKTHK*
npodeCCHOHATbHBIC
JICACTBUSA

BBIYUCITUTEIBHBIX  TMPOILECCOB,  CBSA3AHHBIX  C
(hyHKITMOHUPOBAaHUEM 00BEKTOB
poecCHOHATBHON ACSITECIHHOCTH

2.00beM U MeCcTO TUCHUILTHHBI (MoayJisi) B ctpykrype OI1 BO
O0BeM THCHUILINHBI

OO6m1ast TpyI0€MKOCTh TUCIMIUIUHBI COCTABIIACT 3 3au€THBIX eauHullbl (108 yacon)
Mecro nucuunminunbl B ctpykrype OII BO
Huctummumua b1.B.JIB.1.2  «MHpopmManoHHBIE OCHOBBI YIPaBICHUS PHUCKAMH TpU

HOPUHATHM CTPATETUUECKUX YIPABICHUECKUX PELICHUI» OTHOCUTCS K AUCLUIUIMHAM IO BBIOOPY
BapUaTUBHON 4YacTH y4yeOHOro miaHa. M3yueHue IUCHMIUIMHBI OCYLIECTBISETCS BO BTOPOM
ceMecTpe MepBOro Kypca.

Copepxanue Kypca Jiorndecku cBsizaHo ¢ kypcamu: b1.b.1 Teopus cucreM u cucteMHbIN
aHaM3 B MEHEIKMeHTe (IepBblii cemecTp mnepBoro kypca), b1.b.2 Meronsl noanepx ku
OPUHATHS ~ YIpPaBIEHYECKUX  pelleHud (mepBelid  cemecTp mepBoro kypca), bl1.B.3
MareMaTiueckoe MOAETHPOBAHHE B SKOHOMHKE M YIpPaBJICHHWU (NIEPBBIA CEMECTp IEPBOTO
kypca), b1.B.OJ1.3 Ilouck u o00paboTka uHpOpManuu B HECTPYKTYPUPOBAHHBIX MaCCHUBaX
nanHbIx (Data Mining) (BTOpoii ceMecTp mepBoro Kypca).

3. Conep:xaHue M CTPYKTYpPa M CUHUIIIMHBI
COIlep)KaHI/Ie JAUCHUIINIMHBL JOJDKHO COOTHOCHUTHBCA C IUIAHUPYCMBIMHU PE3YyJIbTaTaMU

OoOydeHHUs MO ITUCIMIUIMHE dYepe3 3aaadd, (HopMHUpyeMble KOMIICTCHIIMA W WX KOMITOHCHTHI
(3Hanus, ymeHus1, HaBbIkK) (Taom. 1).

Tabmumna 1.
Ounasa popma odyuenun
O0beM aucuMIJIMHBI (MOIYJIsA), Yac. ®opma
KonTakTHas padora TeKyIIero
- odyuyarouuxcs ¢ KOHTPOJIsA
Ne n/n AMMEHOBAIMME TEM npenojapareem yemenaemoc
(pa3nesioB) ™,
M0 BUAaM y4eOHbIX npoMexyTo
3aHATHH 4HOi
JI | JIP | 113 | KCP arrecTaluu
Ounasn chopma ooyuenusn
OCHOBHBIE aCIEKTHI U
Tema | | TCHACHIMH PHCK= 20 1 1 18 0,JIP
MEHEIKMEHTA.
Tema 2 | Knaccudukanus puckoB 20 1 2 17 O,JIP
Tema 3 | AHanm3 u OIleHKa 20 2 4 3 11 0O,J1P




O0beM aucUMIIMHBI (MOIYJIs1), Yac. @opma

KonTakTHas padora TeKyLIero
u 00yYarouuxcs ¢ KOHTPOJIsA
AUMECHOBAHHE TEM

Ne n/n npenoaaBarteemM yemesacmoc
(pa3neJioB) 6 ™,

10 BHJAM y4eOHBIX npoMeNyTo
3aHATHH YHOI

JI I JIP | 113 | KCP aTTecTaluu

Ounasn ¢hopma odyuenusn

CTCIICHU pHCKa

VYnpaBieHue puckamu,
Tema 4 | Kkak cucreMa 24 2 4 3 15 O, KP
MEHEIP)KMEHTA

Puck-MeHe5KMEHT B
pa3pe3e MHBECTUIIMOHHOM

Tema s | STPTEMMH. 24 2 4 | 3 15 0, JIP
[TopTdenbubrit
MEHEIKMEHT
IIpomexyToUHas aTTecTanus 3a4eT
Bcero: | 108 8 12 12 76
Ipumeyanue:

— popmol mekywe2o konmpous ycnesaemocmu. onpoc (0), mecmuposanue (T), sawuma JIP.

ConepxaHue IMCUMILTHHBI

Tema 1 OcCHOBHBIE ACTIEKTHI U TEHACHUMH PUCK-MEHeIKMEHTA.

OCHOBHBIE OTIPEJICTICHUS U TIOHATHS PUCK-MEHeKMeHTa. [Iporiecchl yripaBieHust pUCKOM.
Kareropuu «puck» u «10X0qHOCTb». OCHOBHBIE 3JIEMEHTHI U 3TAlbl YIIPABICHUS PUCKOM.
ManunynupoBanue puckom. [1obanbpHbIE 3a1a4n B 00JIaCTH YIIPABICHUS PUCKAMU: IPUMEHEHHE
PUCK MEHEIP)KMEHTA; YIIpaBJIeHUE PUCKAMU IO UX TUIIaM; TOYHOCTh OLIEHOK PUCKOB. OYyHKIIUU
pUcK-MeHeKMeHTa. Opranu3anus puck-MmeHeKMeHTa. [[oHATHS: HHTYWLINSI, UHCANT,
sBpuctuka. [IpaBuna puck-menemxmenTa. Pacuer kosddunnenta pucka. OyHKIUH OTAETA
PHCKOBBIX BIOKeHMI KanuTana. MHpopmanronHoe odecrieuenne GyHKIIMOHUPOBAHUS PUCK-
MeHeKMeHTa. [lepedeHb TOKYMEHTOB, XapaKTepu3yIoX (PMHaHCOBOE COCTOSTHUE
OpraHH3aIiHy.

Tema 2 Kuaaccndpukauus puckos

Knaccugukarus puckoB 1o ux (pyHKIIMOHAIEHON HANpaBIeHHOCTH. UHCThIE U CIIEKYISTHBHBIE
pucku. [IponsBoacTeenssiit puck. KoMmmepuecknii puck. @®rHaHCOBBIN pUCK. Pucku
3aBUCUMOCTHU OT OCHOBHOM IIPUYMHBI UX BO3HUKHOBEHHUs. PUCKHU, CBA3aHHBIE C ITOKYIIATEIbHON
crocoOHoCThIO fieHer. MuBecTuionHble pucku. [IponsBoacTBenHbIi puck. Kommepueckuit
puck. @uHaHCOBBIN pucK. CeneKkTUBHbIE pUCKH. Puck 6aHKpoTCTBa. brpskeBble pUCKH.
TpaHcropTHBIN pUCK - yeThIipe rpynmsl 1o crenenu orserctBeHHocTd (E, F, C, D.). BamtoTHsrii
puck. Pernonanbsnsiil puck. OtpacneBoii puck. IHHOBalMOHHBIN puck. Pucky HencnoaHeHus
XO3AMCTBEHHBIX JOTOBOPOB. PUCKM N3MEHEHMS pIHOYHON KOHBIOHKTYPBI U YCUJICHUS
KOHKYpeHIUU. PUCKY BOZHUKHOBEHUS HEIIPEABUACHHBIX PACXOA0B U CHUKEHHUS 10X00B. Pucku
NoTepu uMyliecTBa 6usneca. Puck HeBocTpeOOBaHHOCTH MPOAYKINU. DPOpC-MaKOPHbIE PUCKH.

Tema 3 AHaJIN3 U OlleHKA CTeNEeHU PUCKA
WnenTudukanys 1 KOHIENTYaJIbHbIE HAIpaBJICHUs aHaIu3a pUCcKoB. KauecTBeHHBIN aHaN3.
KonnyecTBeHHOI OIIEHKU. DTaIbl HACHTH(UKAIIMKA U aHaln3a pyuckoB. [IpuHIHATIBI
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nH(pOpPMAITMOHHOTO 00ECIIeYeHUsI CUCTEMBI yIIpaBiieHHs puckoM. [lone3nocts nHGoOpMaIym.

D¢ dexTrBHOCTD yrpaBneHust puckoM. JloctynHocTs uHGopManuu. J[ocToBEpHOCTD
uHpopmaruu. OO1IMe rpynIbl MCTOYHUKOB HH(GOPMAIIUU MPU aHAJIM3€ KOHKPETHBIX PUCKOB.
HNudopmannonHas cucrema, 00CIyKHUBarolIast MpoLece yrpaBlIeHus: puckamu. Busyanuzamus
puckoB. [Ipuemsbl Bu3yanu3anuu puckoB. ILIoTHOCTE pacnipeiesieHus B CBSI3U € peau3anueit
penynpeauTensHoro meponpusatus. Konuenuus npuemaemoro pucka. Iloporosbsie 3HaueHus
pucka. PuckoBslil kanutan. Cucrtema HeonpeneneHHocTel. [lonnas HeonpeneneHHoCTh. [lonHas
oIpeeeHHOCTh. YacTuuHas HeolnpeaeaeHHoCcTh. KpuTtepuu onpeaeneHust onTUMaibHOCTH B
cdepe HeonpeneneHHocTH. OnpeeneHne CTeNeHn pucka. MeToabl OLIEHKH PUCKa!
KOJIMYECTBEHHBIN U KauecTBEHHbIN. BHyTpenHsst Hopma noxoanoctu (IRR); oxxnnaemast Hopma
noxoaHoct (ERR). Koaddumment sapuanmu (CV). HopmanbHoOe pacnipeneienue
BEPOATHOCTEN 1 KpUBasi PUCKOB. DMIIMpUYECKas 1IKajla I0IyCTUMOr0 YpOoBHsI pucka. Kpusas
PUCKOB. MeTo1bI 3KCIIEPTHBIX OLIEHOK IPU ONpeieNieHUuH cTeneHu pucka. Konuenmus puckoBoi
croumoctH (Value at risk - VAR). KiroueBbie mapaMeTpsl onpeieIeHus PUCKOBOW CTOMMOCTH
(VAR). OObeKTUBHBINM METO]1 yCTAHOBJICHUS JOBEPUTEIHHOI'O HHTEPBAia U BPEMEHHOTO
ropu3oHTa. TpaaIulMOHHbIE TEXHUKHU annpokcumaiuu pacupenenenus Ri(T): mapamerpuueckuit
METO/[I; MOJICTMPOBAHHE 110 UICTOPHUECKUM JaHHBIM; MeToJ MouTe - Kapio; ananus cuenapuen

Tema 4 YupasiieHue pucKkaMu, KaKk CHCTeMa MEHeAKMEeHTa

[Tpouecc ynpapiieHus: pUCKaMH B OPraHU3alluY U €ro dTanbl. aeHTudukanus u anaiau3 pucka.
AHayu3 anbTepHATUB YIPABICHUS PUCKOM. MeTObl MUHUMU3AI[MH HEIraTUBHOTO BIMSHUSA
HeOIaronpusaTHbIX coObITH. Kitaccudukanus MeTo10B ynpasiieHus: puckamu. Beibop meTo10B
ynpaBiieHus! puckoM. McrnonHenue BIOpaHHOTO METO/1a YIPaBJICHUs: pUCKOM. MOHUTOPHHT
Pe3yJIbTaTOB U COBEPILIEHCTBOBAHUE CUCTEMBI YIIPABIEHUS pUCKOM. MeTo/bl yIIpaBieHUs
pHucKaMH (YeTbIpe TpyIibl). MeTobl YKIOHEHUs OT pucka. Cxema MeTOI0B yIpaBlIeHUs
puckamu. OrpaHueHus: IPUMEHEHUS METOJI0B yIpaBiieHus: puckaMu. OCHOBHBIE PEKBU3HUTHI
CTPaxoBOr0 MOJINCA WU CBUAETENLCTBA. OCHOBHBIE KOHTPAKTHI, 3aKJII0YAEMBbIE IIPU NIEpeade
pucka. MeToapl JTIOKaIu3aluy U TUCcCUNaly pucka. YeTbipe OCHOBHBIX BHJIa MHTETpaLUU, KaKk
croco0 MMHUMU3aIUK prcka. JluBepcudukanus, kKak pa3HOBHIHOCTb METOJIOB TUCCUTIAIIUH
pucka. Buasl auBepcuduxanyv. MeToipl KOMIIEHCAIIMHN PUCKA, KaK YIPEXKAAIOIINE METO b
YIPaBIEHUS PUCKAMH..

Tema 5 Puck-mMeHeKMEHT B pa3pe3e HHBECTHULIMOHHOM cTpareruu. [TopTdenbHblii
MEHEJKMEHT

AHanu3 pucka B MHBECTULHMOHHOM NIporpamMMme C IpHUBJIEUEHUEM KpeauToB. Bribop
ontuMaibHOro MHBecTUIMOHHOrO mnpoekta. Merox "IIATTEPH". I'paduk BeposiTHOcTel
nepuoAoB moramieHus kpeautra. CymMMmapHble 3HAYEHHUS BEPOSITHOCTEH MEPHOJOB IMOTALICHUS
KpeauTa. [IByXypOBHEBBbIE BEPOSTHOCTU OKYIAeMOCTH IpOrpaMM HHBECTHpOBaHMs. Pacuer
COBOKYITHBIX BEpOSITHOCTEH MEpPHOAOB OKymaeMocTh HHBeCTULHNA. COBOKYIHBIE BEPOSITHOCTH
0000I1IEHHBIX TIEPHOJIOB OKYIIAEMOCTH B IIPOrpaMMax MHBECTUPOBaHUs. PEHTHHIOBBIE 3HAUEHUS
JIBYXYPOBHEBBIX BEPOATHOCTEN OKYIIA€MOCTH HWHBECTULIMI. Pacuer peNTHHrOBBIX 3HAYCHUH
COBOKYITHBIX BEpOSITHOCTEM INEPUONOB OKYNAEMOCTH HWHBECTHLIMU. OCHOBHBIE TOHATHS U
OPUHLMIBL OLEHKH 3(G(EeKTUBHOCTH HWHBECTUIUH. O(PPEKTUBHOCTh YydacTUs B TPOEKTE
coOcTBeHHOro Kamurtaiga. OO0beM COOCTBEHHBIX CpencTB ydyacTHHKA. OO0beM COOCTBEHHBIX
CPEICTB, BKJIaJIbIBa€MbIX B MpoekT. WHrerpanbHble mnokazarenu 3¢dextuBHOCTU. OlleHKa
3 PEKTUBHOCTH: MPOEKTA B LIEJIOM; ydacTus B mpoekte. [Tokazarenn 3¢(eKTUBHOCTH y4acTus B
npoekte. PanuoHanbHBIH BBIOOpP MHBECTUIMOHHOTO mopTdens. PeanbHble U (uHAHCOBBIE
MHBECTULIMU. OTalbl Ipolecca YOpaBieHUs UWHBecTULUsAMH. [lopTdenbHble cTpareruu:
aKTHBHBIC W maccuBHBIE. J{uBepcuduimpoBanusii moptdens. Kpusbie 6e3paznuuus. Puckosbie
u Oe3puCKOBBIC aKTHBHI. J[Byxmapamerpuueckas mojnenb ['appu Mapkosuna. KoBapuanmonnas
MaTpuIa. AHaIU3 3HAYCHUH PUCKA TOPTQETICH.
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4. MaTtepuaJjbl TEKyLIero KOHTPOJISl YCIIeBAeMOCTH 00ydaromuxcs U GOoH OLleHOYHbIX
CpeACTB MPOMEKYTOUYHOM aTTecTauuu nmo gucuuniaunne b1.B.JIB.1.2 «Muadbopmanmonnsie
OCHOBBI YIPABJICHUS PUCKAaMU IIPU IPUHATUY CTPATETMYECKUX YIIPABICHYECKUX PEILIECHUN»

4.1. ®opMBI U METOJBI TEKYIIETO KOHTPOJIS yCHEBAEMOCTH OOYYArOIIUXCS U MPOMEKYTOUHOM
aTTeCTallUU.

4.1.1. B xone peaqM3anuyd JUCHUIUIMHBI ...MCHOJB3YIOTCS CIEIYIOIIME METOAbl TEKYIIEro
KOHTPOJISI U YCTIEBAEMOCTH 00YyJarOIINXCS:

— IIpH IPOBCACHUU 3aHATHH JICKIIMOHHOI'O THIIA:
O

— IIPY IPOBEJICHUH 3aHATHUN CEMUHAPCKOTO TUIA!
JIP, 113

4.1.2. TIpoMexxyTOUYHAs aTTECTAIMsI TPOBOAUTCS B hopMe:
3auema
[TpomexyTouHasi aTTecTalus CTYyJSHTOB MO aucHHILIMHE «MH(MOpMAIMOHHBIE OCHOBBI

yIpaBJIEHUS] PUCKAMU IIPU IPUHATUYU CTPATETMUECKUX YIPABICHYECKUX PELICHUIH» MPOBOJIUTCS
B COOTBETCTBUU ¢ YcTaBoM AkajneMuu, [TonoxeHneM o mpoMexyTOYHON aTTECTAllUU CTYIEHTOB
no nporpammam BIIO. CTyneHTsl 1onycKaroTCs K 3a4eTy M0 AUCLHUIUIMHE B C1y4Yae BBITOJIHEHUS
UM y4eOHOro IUIaHAa IO JMCLUUIUIMHE: BBIOJHEHMS BCEX 3aJaHUMl U  MEpONpUsATHH,
IPEIYCMOTPEHHBIX MpOrpaMMoil aucuuIuinHbl 1.5.2. (Mo ¢opmaM TeKyllero KoHTpois). B
clly4ae HaJM4yusl y4eOHOM 3aJOJKEHHOCTH CTYJEHT OTpadaThlBaeT INMpPOIYIIEHHbIE 3aHATHSA B
COOTBETCTBUHU C TpeOOBaHUSIMM, YKa3aHHbIMU B 1. 8.3. 3auer nmpuHHMaer jektop. OneHka
3HAaHUH CTyJ€HTa Ha 3a4€Te HOCUT KOMIUIEKCHBIN XapakTep, ABJseTcs OaUIbHOM U opeenseTcs
ero:
OTBETOM Ha 3a4eTe;
y4eOHBIMH JIOCTH)KEHUSIMU B CEMECTPOBBIN NEPUO/I.

Bonpocs! k 3auery no aucuuniuHe «HpopMaloHHbIE OCHOBBI YIPABJICHUS PUCKAMU

IIPU IPUHATHM CTPATETMYECKUX YIIPABICHUECKUX PELICHUN» (2 cemecTp)

4.2. Marepuaisl TEKYIIETO KOHTPOJIS YCIIEBAEMOCTH.
Tunosble OLlEHOYHbIE MAaTePHAJIbI 110 TeMe 1

Tunosbie BONPOCHI ONPOCca

1. OcHoOBHBIE OTIpeACTICHHS U TIOHSATHS PHCK-MEHEKMEHTA
2. Tlpomeccsl yrpaBieHHs PUCKOM

3. T'moGanbHBIE 331241 B 00JIACTH YIPABJICHUS pPUCKAMHU

4

DyHKIMN PUCK-MEHEKMEHTA



Pacuet xoaddurmenTa prucka
IIpaBuna puck-MeHeKMEHTA

HNudopmannonnoe odbecreueHrne (yHKIMOHUPOBAHUS PUCK-MEHEKMEHTA.

© N o v

[lepeueHb JOKYMEHTOB, XapaKTepU3YIOIIUX (PUHAHCOBOE COCTOSIHUE OpraHU3aIiH.

Tembl 1a0opaTOpHBIX padoT
1. Puck 1 5KOHOMHYECKUE pelIeHUs.
2. Ponb paBUTENBLCTBA B YIIPABICHUH PUCKOM.

3. Iporecc ynpapiieHUs pUCKOM (PHHAHCOBOW CHCTEMBI.

TunoBbie OLIEHOYHbIE MaTepHualJbl 10 TEME 2

TunoBbie BONPOCHI ONPOCca

1. Kinaccuduxanus puckoB Mo ux GyHKLIHOHATIBHOIN HAIIPaBICHHOCTH

2. YucTble U CIIEKYJIATUBHBIC PUCKU

3. IlpousBoacTBeHHbIN puck. KomMmepueckuii puck. @®MHaHCOBBIN PUCK

4. NuBecTuinoHHbIE pUCKU. [IpONU3BOICTBEHHBIN PHUCK.

5. CenexTuBHbIE PUCKHU.

6. ®uHaHCOBBIN puck. Puck 6ankporcTBa. bupxesbie pucku.

7. TpaHciopTHBIN pUCK - YeThbIpe rpyninsl no crenenu orerctBeHHocTH (E, F, C, D.)
8. PuCKM HEMCIIOIHEHUSI X035 CTBEHHBIX IOTOBOPOB.

9. Pucku norepu umyuiectsa ousHeca

10. Puck HeBocTpeOOBaHHOCTH MPOAYKIMH. DPOpC-Ma)kKOpHbBIE PUCKH.

Tembl 1abopaTopHBIX padoT

CxeMbl nepeHoca pucka: XeI)KUpoBaHHUe, CTPaXOBaHUE, TUBEpCUUKALINS.
[Tepenoc pucka u s3xoHOMUYecKasi 3PpPEKTUBHOCTD.

MecTo 1 poib PUCKOB B dKOHOMHUECKON JEATEIBHOCTH

PuckoBble HHBECTULIOHHBIC TIIpOIECChI

A

Crparerus ynpasiIeHUs pUCKaAMHU

TunoBbie OLIEHOYHbIE MaTepuaJjbl Mo TeMe 3

Tunosbie BONPOCHI ONPOCca

1. Unentudukanus W  KOHICNTYyaJIbHBIC  HANpaBICHHWS  aHAIN3a  PHCKOB.
KauecTBennsiil ananu3. KonrmyecTBEHHOM OLICHKH.

2. Tlpunmunel uHOOPMAITMOHHOTO OOECIEYCHHUSI CHCTEMBl YIPABICHUS PHCKOM.
[Tone3nocTs nHGOPMAITIH.

3. HudopmanmonHas cucrema, 00CIyKHBAIOIAs MPOIECC YIPABICHUS PUCKAMHU.
10
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4. Dranbl uAeHTU(GUKAIIUN U aHAIN3a PUCKOB..

5. DddekruBHOCT,  ympaBieHHs — pUCKOM.  JlOCTymHOCTH  WH(OpPMAIUH.
JlocToBepHOCTH NH(OPMALIHH.

6. PuckoBbIil KarmuTan

7. Cucrema  HeomnpeneneHHocteil.  Ilonnas ~ HeompeneneHHocts.  IlomHas
OTpeIeNIEHHOCTh

8. Buyrpennss nopma noxoaHoctu (IRR); oxumaemas Hopma moxomgHoctu (ERR).
Koaddumuent Bapuaruu (CV).

9. Dmnupuueckas MKaia JOMyCTUMOro ypoBHs pucka. Kpuas puckos.

10. Meronbl OIIEHKM pHCKa: KOJWYECTBEHHBIH M KadecTBeHHBbIH. HopmanbHoe
pacripeielieHue BEepOATHOCTEH U KpUBasi PUCKOB.

11. MeTo/1bl 3KCIIEPTHBIX OLIEHOK MU ONPEAEIECHUH CTEIIEHU PUCKA.

12. Onpenenenne crenenu pucka.. Konnenmus puckoBoii croumoctu (Value at risk -
VAR).

13. OOBbEeKTUBHBIN METOJ YCTAaHOBIICHHUS JOBEPUTEIHHOIO MHTEPBAJIa U BPEMEHHOTO
TOPU30HTA.

14. TpagunuoHHBIC TEXHUKH arnmpOKCUMAIIUH pacnpeneneHus Rt(T):
napaMeTpUYecKuil METOJ; MOJEIHPOBAHUE 10 HWCTOPHYECKUM JAHHBIM;, METOX
Momnrte - Kapiio; aHanu3 cueHapues

Tembl J1a60paTOPHBIX PadoT

CrpaxoBaHue pucka

XCI[)KI/IpOBaHI/IC, KakK CII0CO0 CHIDKCHUS PUCKOB

WHCTUTYTHI yIIpaBJIEHUS] PUCKOM.

HOpT(l)eJ'[BHafl TCOpH: CTAaTUCTUYCCKHI aHAJIN3 AJId OIITUMAJIBHOTO YIIPAaBJICHUA PUCKOM.

CraBku JOXOOHOCTHU PUCKOBAHHBIX aKTHUBOB.

PrIHOYHBIE HHAECKCHI U CTparerus HHACKCUPOBAHUA.

Purcku HHBECTUIITMOHHOIO HOpT(l)eJ'IH

Konuenmus 3¢ dexrnBrOCTH OpThHE.

[Toprdenu u3 1ByX pUCKOBaHHBIX AKTHBOB.

TunoBble OLIEHOYHbIE MATEPHUAJIBI 110 TeMe 4

Tunosbie BONPOCHI ONPoOca

1.

[Tpouecc ynpapieHus: puckaMy B OpraHU3allly U ero 3Tanbl. UaeHTudukanus u aHaiums
pHCKa.

AHanu3 anbTepHATHB YIPABJICHUS PUCKOM. MeToabl MUHUMHU3ALMU HETaTUBHOTO
BJIMSIHUS HEOIaronpHusITHBIX COOBITHH.

Knaccugukaius MeTo10B ypaBiIeHUs PUCKAMHU.

Bri6op MeTon0B ympaBieHusi puckom. lcromHeHue BBIOPAaHHOTO METoJa YIpPaBICHUS
pUCKOM. MOHMTOPHUHI pE€3yJlbTaTOB M COBEPIICHCTBOBAHUE CHUCTEMBl YIPaBICHUS
PHCKOM.
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5. Metob! yripaBieHUs pUCKaMH (YETHIPE TPYIITIHI).
6. OrpaHuueHHs TPUMEHEHHS METOIOB YIIPABICHHS PUCKAMH.
7. Metopl IOKATU3aIlUK U JUCCUITAIINN PUCKA.
8. [uBepcudukaius, Kak pa3HOBUIHOCTH METOJOB  JHCCHITAIUN
JTUBEPCUPHUKAIH.
9. Metoabl KOMIIEHCAIIUU PUCKA, KaK YIIPEXKIAIOIINE METO/IbI YIIPABJICHUS PUCKAMH..
IIpumepsl 3a1a4 17151 KOHTPOJIbHBIX PadoT
Br16op HOMEpOB 3a/1a4 1efaeTcs 1Mo mepBoil OykBe (haMuINK CTYICHTA!
A|/B|B|T|OA|E|X|3 | U|K|JIO|M|H]|O
1 (5,9 |13|17]1 |2 3|4 |56 |7|8]29
2 |6 (1014|1810 |11 |12 13|14 |15 |16 |17 | 18
3|7 (1115|1919 |20(1 |2 |3 |4 5|67
4 |18 112(16|20| 8 |9 |10|11 |12 |13 |14 15|16
n|p|C|T |V | | X|IO|Y|Wl ||| 4d
911 |5 1311712 3|4 |5 /|6 |78
18| 2|6 (1014|1810 11|12 |13 |14 |15| 16| 17
713|711 |115|19(19(20( 1|2 |3 |4 |56
16| 4 | 8 1211620 8 | 9 |10 |11 |12 |13 |14 |15
3anaua 1

pHCKa.

Bunbr

KakoBo CpCeAHCC 3HAYCHNUEC NOXOAHOCTHU U €€ CTAHAAPTHOC OTKJIIOHCHUC I HOpT(beﬂﬂ, KOTOprI

Ha 65% coCTOMT M3 pUCKOBaHHOro akTuBa | W Ha 35% pHUCKOBAHHOIO aKTHBA 2, €CIM UX

kodddurment xkoppemsiiuu  paBeH (0,17 CraBku  0XUZAaeMOM  JOXOAHOCTA COCTABJISIFOT

cootBercTtBenno 0,151 0,1; 61 =0,2 ; 62=0,15?

3amgaya 2

HpCI[HOJ'IO)KI/IM BCChH (I)OH,[[OBLIﬁ PBIHOK COCTOUT H3 aKIun TpEX KOMITaHUH: KoMIIaHUU «Ban k)),

kommanuu «Oily, kommanuu «Motor». Micrionb3ys gaHHbIe, TPUBEICHHBIE B TAOIHUIIE,

paccm/ITaﬁTe PBIHOYHYIO CTOUMOCTD KOMHaHHfI, KalmuTaJInu3alnio pblHKA, MHACKC PhIHKA 11O THITY

donnoBoro unaekca Cranaapt 311 [Tysp 500 (S&P500)).
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Komnanus Kypc aknuii KonuuecTtBo PrIHOYHASI CTOMMOCTD
HUCXOIHBIN Tekymunit aKIUi, TYK HUCXOIHBIN TEKYLIUI
ron MOMEHT roj MOMEHT
Bank 100 $ 709% 100 mJIH.
Qil 80% 0% 200 mutH.
Motor 50$ 60$ 300 muH.
3anaga 3

bespuckosas craBka qoxoaHoctu coctaisieT 0,046 roioBbIX, a 0XKKM1aeMasi CTaBKa JOXOIHOCTH

peiHOUHOTO TIopTdens paBHa 0,15 rogOBbIX.

A) Vkaxwure, ocHoBbIBasich Ha LIMPK, s dexTrBHbBIN criocob moydeHus HHBECTOPOM

oxuaeMoi joxoaHoct B 0,10 romoBEIX.

b) Ecnu crannapTHOe OTKJIIOHEHHE CTaBKU JOXOJIHOCTH JJISI PHIHOYHOTO TTOpT(desis cocTaBisieT

0,20, To yemy paBHO CTaHAAPTHOE OTKJIOHEHHE IS TOPTQEis, ONMMCAHHOTO B A).

B) IMoctpoiite rpaduk ppiHKa KamUTaIOB U HAHECUTE HAa HErO TOYKY, COOTBETCTBYIOIIYIO

onrcaHHoMy noptdero b).

TunoBbie OLIEHOYHbIE MaTepHualJbl 10 TEME 5

Tunosbie BONPOCHI 0OIIPoOca

1.
2.

AHanu3 pucka B UHBECTULIMOHHOM MPOTrpamMMe ¢ IPUBJICYEHUEM KPEUTOB.
Bo160p onTumanbHOro HHBECTHIIMOHHOTO npoekTa. Meton "[TATTEPH".
I'paduk BepossTHOCTEH NEPUOAOB IMOTALIEHUS KPEAUTA.
BEPOATHOCTEH MEPHOI0B MOTAIIEHUS KPEINTa.

CyMMapHble 3HAuYEHUS

PacyeT COBOKYITHBIX BEPOATHOCTEN NEPUOJOB OKYIIaEMOCTH MHBECTHULIMMN.

Pacyer peHTHMHIOBBIX 3HAUYE€HUN COBOKYIIHBIX BEPOSTHOCTEH IEPHOJOB OKYNAaeMOCTH
uHBecTULMI. OCHOBHBIE OHATHUS U IPUHIMIIBI OLEHKH 3()(HEKTUBHOCTH MHBECTHUIIMH.
OO6beM cOOCTBEHHBIX CPE/ICTB, BKIIA/IBIBAEMBIX B IIPOEKT.

[Toxazarenn  >Q¢EeKTUBHOCTH  y4yacTHsi B  IpoekTe. PalMoHanbHBIA  BBIOOD
WHBECTHIIMOHHOTO MOPTQEs.

PeansHbIE M q)HHaHCOBI)Ie HMHBECTUIINN

JTansl mnmponecca ynpabBJICHUA NHBECTULIUAMU. HOpT(l)eJ'H)HI)Ie CTPATCrun: aKTUBHBIC 1
IIaCCHUBHBIC

10. IuBepcudunmpoBanuslii moptdens. Kpubbie 6e3paznuuns. PruckoBbie n 0€3pHCKOBEIC

AKTHUBHI.

11. IsyxnmapameTpudeckas moaens ['appu Mapkosuna. KoBapuannonnas Matpuna. AHaiu3

3HAYCHHUH prcKa mopTdenei.

TeMmbl 1a00paTOPHBIX padboT

13



MuHuMH3aLus pacxo10B Ha XeIKUPOBAHUE.
JuBepcudukanus HHBECTUIIMNA: aKTUBBI C HEKOPPETUPYEMBIMU PUCKAMHU.

OHHI/IOHBI KaK MHCTPYMCHT CTpaxXOBaHMA.

A W e

HpI/IMeHCHI/IC OIIIIMOHOB IJId BAPbUPOBAHWA HHBCCTUIIMOHHOI'O pHCKa

CTyI[eHT, HpOHYCTI/IBH_II/Iﬁ ABa 3aHATHUA IMOAPAL, AOIMYCKACTCA A0 MOCICAYIOMHNX 3aHATUH
Ha OCHOBAHUU JIOITyCKa.

CTy,I[CHT, NPONYCMUBUIUL _ICKYUOHHOE _3aHAmUE, 00s13aH npeaoCTaBUTh KOHCIICKT

COOTBETCTBYIOILIETO pa3jesia yuyeOHOW U MoOHOorpaduuyeckoil nuTepaTtypbl (OCHOBHOM U
JOTIOJIHUTEIbHONW) WJIM KOHCHEKT BUACOJEKUUU [0 MPOMYIIEHHOW TEME B COOTBETCTBUU C
MIPOrpamMMON TUCIUILIAHEI.

CrtyneHt, nponycmuswiuii npakmuueckoe 3awsmue, oTpabaTeiBaeT ero B ¢dopMme

JNOTIOTHUTENBHBIX ~ JOMAIIHMX  3a/laHuid  COOTBETCTBYIOIIETO  pa3ziena  y4yeOHOH U
MOHOTpadUUecKor JUTepaTyphl (OCHOBHOM M JIONMOJIHUTENIBHON) IO paccMaTpuBacMbiM Ha
MPaKTUYECKOM 3aHSATHUU BOIIPOCAM B COOTBETCTBUHU C MPOTPAMMOMN JUCIUIUIMHBI UK B opme,

HpeHHO)KeHHOﬁ MpernoaaBaTcJICM.

4.3. OueHo4Hble CpeACcTBA ISl IPOMEKYTOYHOI aTTecTalnu.

4.3.1. ®opMupyemblie KOMNETEHIIUH

Kon HaumeHnoBanue Kox srama ocBoennsa HaumenoBanue >Tamna
KOMIIETEHIIUH OCBOEHHUS KOMITETEHIINHU
KOMIIETEHITHN KOMIIETEHITUN
[1K-2 CIOCOOHOCTBIO [1K-2.1 dopMHUpOBaHUE 3HAHUA W
pa3pabarbIBaTh YMEHHI pa3pabaThIBaTh
KOPTIOPATHBHYIO KOPIIOPATUBHYIO CTpPATErHIo,
MIPOTPaMMBI

CTpaTEeruio, MPorpaMMbl
OpPraHMU3ALMIOHHOTO Pa3BUTH

OpraHnu3alMOHHOIO U M3MEHEeHHi.

pa3BUTHS U U3MEHEHUI
H o0ecreunBaTh HX

peanu3anuio
[1K-4 CIOCOOHOCTBIO [1K-4.1 dopmupoBaHue 3HaHMH U
HCHONB30BATR YMEHUH B UCIOJIb30BAaHUH
KOJINYECTBEHHBIE u
KOJIMYECTBEHHBIX u
Ka4CCTBCHHBIC MCTO/bI
L MIPOBEACHUS KayeCTBEHHBIX METOJaxX JUIsl

MPUKITAIHBIX
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HCCIIEIOBAHUI u
ympaBiieHUs ~ OM3Hec-

mnmponeccaMm, TOTOBUTH

AHAJIUTUYCCKUC
Marc€puralbl 10
pe3yjibTaTaM nux
MMPUMCHCHUA

IpOBCACHUA MMPUKIIAIHBIX
HCCIIEA0BAHUN U YIIPABIICHUS

6I/ISHCC-HpOHCCC&MI/I

4.3.2 TunosBble OLlEHOYHBIE CPEICTBA

IIIxana oneHNBaHNA.
3HaHUs, YMEHUS, HABBIKUA CTY/ICHTA HA 3a4€Te — «3aumeHo» U «Hezauemy». Kpome Toro,

CTYJCHTY BBICTABIISIETCS OLIEHKAa B COOTBETCTBUU C OAJUIbHO-PEUTUHIOBON cuctemMoi. OCHOBOM

JUIA OIIpCaACIICHUA

OLIEHKH

CIIYKUT YPOBCHb

YCBOCHHU CTYACHTaMU MaTcpuaia,

MPEeyCMOTPEHHOTO JaHHOH paboueil mporpaMmon.

OHGHI/IBaHI/IG CTyACHTa Ha 3a4eTC 10 AJUCHUIIIIMHC

«H(opMaLIMOHHBIE OCHOBBI

YIIPABJICHUS PUCKAMU IIPU IIPUHATUHU CTPATETUYECKUX YIIPABICHYECKUX PEILICHUI:

Bbanubl
(perTHHTOBOI
OIICHKH ), %

Onenka

TpeGoBanus Kk 3HAHUAM

81-100

3a4meHo

OueHka «3aumeHo» BBICTABISIETCS CTYJIEHTY,
ecmm  OH TJIyOOKO H  TIPOYHO  YCBOWJI
MpOrpaMMHBIN  MaTepualn,  HCUEPHbIBAIOLIE,
MOCJIeI0BATENFHO, YETKO M JIOTUYECKH CTPOUHO
€ro u3JlaraeéT ero Ha3zayeTe, YMEET TECHO
YBSA3BIBATH TEOPHUIO C TPAKTUKOW, CBOOOJHO
CHpaBJISIETCS C 33JlayaMu, BOIIPOCAMH U JIPYTUMHU
BHJIaMH TPUMEHEHUs] 3HAHUM, TMpuYeM He
3aTPyAHSIETCS C OTBETOM IPU BHUIOWU3MEHEHUU
3a/IaHMH, TPABUILHO OOOCHOBBIBAECT MPHUHATOE
pelieHue.

VYueOHbIC TOCTHKEHHS B CEMECTPOBBIN MEPUO] U
pe3yiabTaTaMu pyOexxHOTO KOHTPOJIA
JEMOHCTPUPYIOT BBICOKYIO CTENEHb OBJIAJICHHS
MPOrPaMMHBIM MaTEPHAJIOM.

61-80

3a4meHo

OneHka «3aumeHo » BBICTABISIETCS CTYJICHTY,
€CJIM OH TBEP/O 3HAET MaTepuai, rpaMOTHO U 1O
CyIIEeCTBY  W3jaraeT €ro, He JOIycKas
CYILLIECTBEHHBIX HETOYHOCTEM B OTBETE Ha
BOHpOC, HpaBI/IHBHO HpI/IMeHﬂeT TeOpeTI/IquKI/Ie
MOJIOKEHUS TPU  PEUICHUU  MIPAKTUYECKUX
BOIPOCOB W 3ajia4, BIAJCeT HEOOXOIUMBIMHU
HaBBIKAMH U HpI/IeMaMI/I HX BBIIIOJIHCHU .

YyeOHbIe TOCTH)KCHHS B CEMECTPOBBIN MEPUO U
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pe3ysibTaTaMu pyOexxHOTO KOHTPOJIS
JEMOHCTPUPYIOT XOPOLIYIO CTENEHb OBJIAJCHUS
IIPOrPaMMHBIM MaTE€PHAIIOM.

OneHKa «3aYTeHO» BBICTABIISCTCS CTY/ICHTY,
€CId OH HMEeT 3HaHHSA TOJBKO OCHOBHOTO
MaTepualia, HO HE YCBOWJI €ro JeTayeH,
JIOITyCKaeT HETOYHOCTH, HEJ0CTATOYHO
npaBUiIbHBIE  (DOPMYTUPOBKH,  HapYIICHUS
JOTMYECKON IMOCIIeIOBATEIBHOCTH B M3JI0KEHUHU
POrPaMMHOTO Marepuara, UCTIBITHIBACT
3aTPyJHEHUS TPU BBIMOJIHCHUN MPAKTHUECKUX
pabor.

Y4eOHbIe TOCTHIKEHUSI B CEMECTPOBBINA ITEPHO] U
pe3yabTaTaMu PYOEIKHOTO KOHTPOJIS
JEMOHCTPHPYIOT JOCTaTOYHYIO
(YIOBJIETBOPUTEIILHYIO)  CTEIICHb  OBJIAJICHUS
MIPOrPaMMHBIM MaTEPHAJIOM.

41-60 3a4umeHo

OrneHka «He 3a4TE€HO » BBICTABISETCS CTYACHTY,
KOTOPBIM HE 3HAeT 3HAYNUTEIBHOM 4YacTH
MIPOrPaMMHOTO MaTepuana, JOTTYCKaeT
CYIIECTBEHHBIE  OHIMOKH, HEYBEPEHHO, C
00JIBIIUMU 3aTpyIHEHUSIMU BBITIOJTHSIET
npakTuyeckne padorel. Kak mpaBmio, omeHka
«HEYIOBJICTBOPUTEIIHO» CTAaBUTCS CTYyJIEHTaM,
0-40 He 3aumeno KOTOpBIE HE MOTYT NPOJOJDKUTH OOyueHue 0e3
JIOTIOJTHUTEIBHBIX 3aHATHH o
COOTBETCTBYIOUIEH TUCIUIIINHE.

VY4eOHble TOCTUKEHUS B CEMECTPOBBIN NEPUOT U
pe3ysibTaTaMu pyOexHOro KOHTPOJIS
JI€MOHCTPHPOBAIIU HEBBICOKYIO CTEIEeHb
OBIIQJICHUSI TIPOTPAaMMHBIM ~ MaTE€pPHaJIOM IO
MUHUMAaJIbHOH IJIaHKeE.

YpoBeHb OCBOEHUSI KOMIIETEHIUH 1o aucuumuinHe «HpopManmoHHbIE OCHOBBI YIpPaBIE€HUS
PUCKAMHU MPU IPUHATUU CTPATETUYECKUX YIIPABICHUYECKUX PELICHUN» ONPEACIIACTC:

ITo komnerenuuu IMK-2

3HaHWE JOKYMEHTOOOOpOTa M OCHOBHBIX THIIOB JOKYMEHTOB M OCOOCHHOCTEH WX
XpaHEHUs;

3HaHUI COBPEMEHHBIX METOJIOB U CPEJICTBA yIpaBieHHs] OM3HECOM, METOJIOB aHallu3a U
IIPOrHO3UPOBAHMSL.;

3HaHHEM METOJI0OB CTPATErMYECKOT0 MEHEKMEHTA;
YMeHue ynpaBisATh AAHHBIMU; NPUMEHATh Ha MPAKTUKE METOJABl aHAIW3a U ONTHUMHU3ALNN
OHM3HEC-TIPOIIECCOB; AHATU3UPOBATh PUCKH MPOrHO3HO-aHAIMTUYECKON 1eATEIbHOCTH; MOJIy4aTh
TEOPETUYECKHE 3HAHUS W MPAKTUYECKUE HABBIKM I10 OpPraHM3alMM IPOLECCOB aHalIu3a U
IIPOrHO3MPOBaHUSI B OW3HECE; OCYIIECTBIAThH OOOCHOBAHHBIN BbIOOp MpodecCHOHaIbHO-
opueHTupoBaHHbIX C B aHAIMTHYECKON NEATEIBHOCTH.

Joist npuoOpereHus cJjaeayommX 3HAHUM:
° OcCHOBEBI TEOPHHU CTPATETHUCCKOI0O MCHEIPKMEHTA U MAPKETHUHT'a
° OCHOBHBIE 3JIEMEHTHI CTpaTEru4cCKOro yrnpansJICHUA U IIJIAHUPOBAHUSA
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CozeprkaHue U B3aMMOCBSI3b OCHOBHBIX DJIEMEHTOB IPOIECcCa CTPATErHIECKOTO yIPaBICHHS
OCHOBBI TEOPHH OPraHU3AIMOHHBIX CUCTEM

OCHOBBI TCOPUH YIIPABJICHUS H3MECHEHUSIMU

Teopus ynpasieHus IporpaMmMamMmu

Teopus nmokazareneit 3pHEeKTUBHOCTH

CranzmapTel U METOJUKH YIIPABJICHUS HHHOBALUSAMHU

Cucremsl ynpaBlIeHHs UAESIMHU, KpayICOPCUHIOBBIE U IOCTKPAYIACOPCUHTOBBIE
TEXHOJIOTUHU

CranzapTel 1 METOAUKH YIIPABJICHUS IPOEKTaMU

Cranpaptel 1 MeToauKH ynpasieHus U T-npoekramu pa3nuyHbIX TUIIOB

Mertonpb! orienkn U T-tipoextoB u pe3ynbTatoB U T-nmpoekToB

Teopus ynpasieHus IporpaMMamMmu

Meroauku cTpaTernuecKoro yrnpaBiaeHUs U IUTAaHUPOBAHUS

Meroauku crparernyeckoro ynpasieHus UT

3akoHo#aTensCTBO  Poccuiickoi ®enepanuu, HalMOHAIbHBIX U MEXAYHAPOIHBIX
CTaHIApPTOB, PYKOBOACTB M JIYUIINX MPAKTUK II0 YIPAaBICHUIO PUCKAMH, YIIPABICHUIO
HEMIPEPBIBHOCTHIO 6H3Heca H B I-IpC?)BI)I‘-Ial\/lIHBIX CUTyalusax

OCHOBEI YIIpaBJICHUA ITPOCKTAMHU

CJIeAYIOIIUX YMEHUM:

ITornmats ocobeHHOCTH OHM3HECA OPTaHM3ANNH U eT0 (YHKIIMOHUPOBAHHUE,

AHanM3upoBaTh OOIIYIO0 CTPATErvio OpPTraHM3aIMH, CTPATETHH IO OTICIBHBIM BHIaM On3Heca,
MpoeKTaM, OU3HEC-TIPoIIeccaMm;

Onpenensate Haubonee BaxkHble Uil (YHKIMOHUPOBAHUS OPTraHU3alMW HAIPABICHUS,
OHM3HEC-TIPOIIECCHI;

OmnpenensaTs NPUOPUTETHHIC HANpPaBICHHS, ITOJBEPKCHHBIC HAMOOJBIINM PUCKAM;
AHaIM3MpOBaTh BHENIHWH M BHYTPEHHHH KOHTEKCT M IMpPOOJIEMHBIE O0O0JIACTH AEATEIHLHOCTH
OopraHu3any ¥ NOTCHIUAJIbHBIC BO3MOXHOCTHU IJISA Pa3sBUTHA,

OmnpenensTs cTpaTerHyecKue eI OPraHu3aliy ¢ y9eTOM PHCKOB;

BHocuTh mpeaniokeHus M0 M3MEHEHHIO M COBEpIICHCTBOBAHHMIO CTPATETHH YHPABICHHUS
pHCKaMH B OpraHH3aIlUH;

dopMupoBaTh M aHATM3UPOBATH MOKa3aTeNd ASPQPEKTHUBHOCTH YIPAaBJICHUS pPUCKAMH B
OpraHM3alvy;

YrpaBasiTe nmporpaMMaMH MIPOEKTOB;

BrisiBisiTe motpe6HOCTH B MHHOBaImsx UT;

Vnpasnsare UT-nipoexramu;

Onpenensrts nenu u 3aaaun UT;

IIpe3zentoBath uaen n npuHUUIEI crpateruu UT;

VYupasnsate 6roxerom UT;

CocCTaBisTh ¥ IPOBOIUTH TMPE3CHTALMH M 00yJaloIIne CeMUHAPHI,

®opMynupoBaTh PEKOMEHAALMHM MO PEIICHHIO CIHOPHBIX W HECTaHIApPTHBIX BOIPOCOB
YIIPaBIICHUS PUCKAMU

CJICAYIOINUX HABBIKOB:
Opranuzamus pa3paboTKH U SKCIIEPTU3BI CTPATETHIl M OJTUTHK OPTaHU3AIMH 10 YIIPABICHUIO
pUCKaMU

KoHTposb KIII0YeBBIX MTOKa3aTeNe MpoayKTa
BripaboTka KIIOUEBBIX PEHICHUI O Pa3BUTUU MTPOAYKTA
Opranuzanus mporpaMMbl padboT MO Pa3BUTHIO MIPOIYKTA
Opranuzanus npoiiecca BoisiBIeHUs UHHOBauuid U'T

17



AHanu3 pe3yabTaToB BbIsIBICHUS U BHepeHus: nHHoBauuii T u BeimosiHeHne
YIIPABJICHYECKUX JICUCTBUI 10 PE3ysIbTaTaM aHAJIN3a

Opranu3anus npoiiecca BeIsiBJICHUS ToTpedHocTeit B UT-ipoekTax

KonTtposns Beimosnenuss UT-npoekToB

dopmupoBaHHE I€JIe, MPUOPUTETOB M orpaHudeHuil crparerun WUT u uzmeHnenue
X MO0 Mepe M3MEHCHHUs BHEIIHWX YCJIOBUW M BHYTPEHHUX IMOTpeOHOCTEH
HOI[FOTOBKa IUIaHOB U ITPOTpaMM KOHCYJIBTAIIMOHHBIX MNPOCEKTOB, BKIIOYAIOMIUX LEJIH, 00beM
IMPOCKTOB, UX CPOKHU U pacCIIpCACJICHUEC PECYPCOB JJId JOCTUIKCHUA

ueneﬁ KOHCYJIbTAIIMOHHBIX ITPOCKTOB I10 YIIPABJICHUIO PUCKAMHU

Wnentndukanmss ¥ OIEHKa PHUCKOB OOBEKTa KOHCYJIBTAIIMOHHOTO IpoeKTa (Om3Hec-
IpoIiecca, MPOEKTa, IPOrPaMMbI, OAPA3CTCHHS)

Hpezmox(eHHe CII0CO0OB CHIKEHUSA PUCKOB I TMOBBIIICHUA S(I)q)CKTI/IBHOCTI/I 00beKTa
KOHCYJIbTAaIJUOHHOT'O IIPOCKTa

ITo xomnerenuun INK-4

Jliisi npuoOpereHus CaeAyOMMX 3HAHUIM:

3aKOHOAATENHCTBO Pocculickoit ®Depnepanuu, HallMOHAJIBHBIX U
MEKIYHApOAHBIX CTAHIAPTOB, PYKOBOJACTB M JIYUYIIMX NPAKTHK IO YIPaBICHUIO PUCKAMH,
VIPaBICHUIO HEMPEPHIBHOCThIO OH3HECAa W B YPE3BBIYAMHBIX CUTYAIHAX

OCHOBBI yIIpaB/i€HUS NPOEKTAMHU

Teopus npoLecCHOro yrpaBieHHUs

Teopus ynpasieHus nporpaMMaMu

CraHpapThl 1 METOIMKH YIIPABICHUS MHHOBALUAMU

Peinox UT

CucreMsl ynpaBieHus UAECIMH, KpayJICOPCUHTOBBIE U TOCTKPAYACOPCUHIOBBIE
TEXHOJIOTHHI

CraHgapThl U METOJIMKH YIIPABICHUS POEKTaMHU

Cranpaptel 1 MeToMKH ynpasiaeHus U T-mpoekramMu pa3ianyHbIX THIIOB

Merons! onenku UT-mipoekTos u pe3ynbraTtoB U T-mipoekTos

YMeHus, TONY4YEHHBIE MPU MNPOXOKIACHUU IUCLUIUIMH — HCIOIb30BAHUE METOMOB,
IIPOrpPaMMHOTr0 0OecTeyeHus], UCTIOJIb30BAHUE SA3bIKA:

ba3pl 1 XpaHWIMILA JaHHBIX

ONEKTPOHHBIA JOKYMEHTOO0O0POT

[Touck u 06paboTka HH(POPMALINK B HECTPYKTYPUPOBAHHBIX MaccuBax JaHHbIX (Data
Mining)

IIporpammupoBanue

JlenoBoi NHOCTpaHHBIN A3BIK

ABTOMaTH3a1Us y4eTa B OPraHU3alMOHHBIX CTPYKTYpax

CrarucTuyeckrie MEeTO/Ibl B aHaJTUTHUECKOM paboTte

HupopmaninoHHbIE OCHOBBI YIIPABIEHUS PUCKAMHU MIPH MPUHATUU CTPATETUYECKUX
YIIPABJICHUYECKUX PELIECHUN

cJIeYIOIUX YMEHM:
CTaBI/ITI) 3a1a49u U KOHTpOJIPIpOBaTB UX UCITIOJTHCHUC
O60CHOBBIBATH TO3UIIMHU TI0 CTIOPHBIM BOIIPOCAM YITPaBIECHHUS pUCKAMHU
YrpaBasiTe mporpaMMaM# IPOEKTOB
BrisiBnsiTe moTpeOHOCTh B nHHOBaIusix UT
IIpe3enToBars u npoasurats MHHOBauMu UT 3anHTEpECOBAaHHBIM JTMLIAM
OnenuBaths naHOBanmu UT
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e Vopasmars UT-npoexramu
e (OpraHu3oBbIBAaTh U ONITUMU3UPOBATH IPOEKTHYIO JAESTEIbHOCTD

OnenuBath 3¢ GeKTUBHOCTH 3aTpaT Ha T
CJIeTYIIIUX HABBIKOB:

e [loAroToBKa INIAHOB M MPOTPaMM KOHCYJIBTAI[MOHHBIX MPOEKTOB, BKITFOYAIONIHX IIETH, 00heM
MPOEKTOB, UX CPOKH H PACIIPEIICIICHAE PECYPCOB JUISI IOCTUKCHHUS

e  I[iejiell KOHCYJIbTAIMOHHBIX TIPOCKTOB IO YIIPABICHUIO PHCKAMHU

e lneHTudwukanus u OIEHKA PHUCKOB OOBEKTa KOHCYJIBTAIMOHHOTO TpoeKTa (Om3Hec-
npoliecca, IpOeKTa, MPOrpaMMBbl, TOAPA3ICICHHS)

e Orenka cxeMbl TOCTpOeHUS (3PGEKTUBHOCTE) CUCTEMBI YITPABJICHUS PUCKAMU WU 00BEKTA
KOHCYJILTAIIMOHHOTO TIPOEKTa

o [IpemroxxeHue crmocob60B CHUKEHUS PUCKOB IS TIOBBITICHUS 3(PQPEKTHBHOCTH 00BEKTA
KOHCYJIbTAIUOHHOI'O IIPOCKTA

e Opranuzanus MccieIOBaHUS JIYUIIMX MHUPOBBIX MPAKTUK M IMPOLECCOB B 00JaCTH
YIIPaBJICHUS IPOJYKTaMHU

e VYhpasieHHE ONHUCAHUEM IPOLECCOB U MPAKTUK YIIPABJICHUS IPOLYKTaMU B OpraHU3aluu

e BripaboTka KIIIOUEBBIX PEIICHUH O pa3BUTHH MTPOAYKTA

e Coznganue TpeOOBaHUI K Pa3BUTHIO MMPOIYKTA
Opranuzanus npoiiecca BbisiBiieHUs1 nHHoBauuii T

e Opranusanus GopMUPOBAHUS IPUOPUTETHBIX JUIsl BHeApeHust nHHOBauuil UT u
COIIACOBAaHUE UX BHEJAPEHHUS C 3aMHTEPECOBAHHBIMHU JIMLIAMH

e AHanu3 pe3yabTaTOB BBIABICHUS U BHeIpeHUs nHHoBauuil T u Beimonnenne
YIIPABJICHYECKUX JIEUCTBUM MO PE3YJIbTATAM aHAIN3a
Opranuzanus npouecca BbIsiBIeHUs notpedHocter B UT-mpoekTax

e Opranuzanus nporecca GOpMHUPOBAHUS U COTIACOBaHUS 1enel, 3a1au u OropkeroB UT-
IIPOEKTOB

e IHunmupoBaHue CO3qaHus IPUHIUIIOB yIIpaBieHus pacxogamu Ha UT u nx
U3MEHEHHE IpU M3MEHEHUM BHELIHMX YCIOBUH M BHYTPEHHMX MOTpeOHOCTEH

e [Inanuposanue pacxonos Ha UT

Huzkmii  «HEyIOBIETBOPUTEIHHO/HE3aUET» - KOMIIETEHIIMS HE OCBOCHAa WM OCBOCHa B
HenoctaToyHOM Mepe. CTyAeHT He 3HaeT, JM00 3HaeT Ha cllaboM YpOBHE TEOPETHYECKUM
Mmartepuan Mo aucuumuinHe. He BiageeT TEepMUHOJIOTMEH M OCHOBHBIMU IOHSTUSMH U3
npodeccuoHanbHOM chephl MM Ha3bIBa€T HEYBEPEHHO, C OIIMOKaMH.

IToporoBerif  (0a30BBIi)  «yIOBIETBOPUTEIBHO/3a4E€T» - KOMIIETEHIIMS  OCBOEHA
yIIOBJIETBOPUTEIBHO, HO 1O0CTaTOYHO. CTYyOEHT OCBOMJI OCHOBHYIO 0a3y TEOPETHUYECKUX 3HAHUH.
Brnaneer TepMuHoONOruei 1 OCHOBHBIMH MOHATHAMH U3 POPECCHOHATBHON CHEPBHI.

ITpoABUHYTBIN «XOpOLIO/3a4eTy - KOMIIETEHIIUS OCBOEHA JI0CTaTOYHO Xopoio. CTyAeHT
3HAEeT TEOPETUYECKUI MaTepual Mo JUCLUIUIMHE, YMEET IPUMEHHUTh 3TU 3HAHUS HA NPAKTHUKE.
Yétko M sICHO (QOPMYNHPYET CBOM MBICIU. 3HACT CIHELHATbHYI0 W MYOIUIIUCTUYECKYIO
JUTEpaTypy MO MpoheCCHOHATEHBIM BOIIPOCAM.

Bricokuii  «OTIMYHO/3a4eT» - KOMIIETEHIIMS OCBOCHA B TIONHOM Mepe WM Ha
MPOJIBUHYTOM ypoBHE. CTYy/IEHT 3HAET TEOPETUUECKUI MaTepuaj, yMeeT IPUMEHUTh 3TU 3HAHUS
Ha TMPaKTUKE M UMEET OMNbIT B MpodeccHOoHaNbHO-TIpaKTUYeCKol aedrenbHocTu. [IpuBoauT
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aKTyaJibHble TpUMephl U3 cdepbl MPO(EecCHOHANBHOM AESITETbHOCTH; JIEMOHCTPUPYET
CIIOCOOHOCTH K HECTaHJAPTHON MHTEPIPETAMH IOCTaBICHHOIO BOMpOca.

Jliss  BBICTABJICHHST HWTOTOBOM OIEHKH TI0 AMCHUIUIMHE WCIONB3YyeTcs OalbHO-
peiituHrOoBas cuctema. HaOpaHHbBIE 32 Kaxayl padoTy Oajuthl MPUBOIATCS K MAaKCUMaIbHOMY
Oauty 1o JaHHOMY BUAY pa0OoT. bamiubsl  pacnpenensioTcss MeXIy IOCEHIaeMOCTHIO,
BBITIOJTHEHUEM MPAKTUYECKUX, TECTOBBIX 3a/IaHWi, BBIMIOJHEHHUEM M 3alIUTON JIA0OPATOPHBIX
pabor.

Crpykrypa popmupoBanus 6amion

Cymma 6auios Bun onennBaemoii padboTbl MakcuMaJbHBIH 0211
[TocemaemocTth 1 paboTa Ha 25
MPaKTUYECKOM 3aHATHU
JlaGopaTopHas 50
paboTa(ucciae0BaHuE)
3ayeT (OTBET Ha TEOPETUUECKUM 25

BoIIpoc, 3amura JIP)

Bonpocs! k 3a4ety no gucuuminne «MHpopMaloHHbIE OCHOBBI YIIPABICHUS pPUCKAMU
IPY OPUHATHU CTPATETUYECKUX YIPABIEHYECKUX pEeIIeHUI»

1. OcHoBHbIe onpeseneHus U MOHATHS pUCK-MeHeKMeHTa. [Iporieccsl ynpaBieHus
puckoM. Kateropum «puck» u «10X0THOCTb»

2. OCHOBHBIE 3JIEMEHTHI M 3Talbl yIpaBieHus puckoM. [ modanbHble 3a7jauu B 06J1acTH
YIIPABJICHUS PUCKAMU: IPUMEHEHHUE PUCK MEHEKMEHTA.

3. @DyHKIMM pUCK-MeHeKMeHTa. OpraHu3aius puck-MeHeKMeHTa. [IoHATHS: HHTYUIMS,
WHCANT, IBPUCTHKA.

4. UudopmanmonHoe odecrnieyeHne GyHKIMOHUPOBAHUS PUCK-MEHEPKMEHTA.

5. IlepeueHb NOKYMEHTOB, XapaKTEPU3YIOINX (PMHAHCOBOE COCTOSIHUE OpraHU3aI1H.

6. Knaccuduxanus puckoB 1o ux GyHKIHOHAIBHON HAalPpaBIeHHOCTU. YUCThbIE U
CHEKYJIATUBHBIE pUCKHU. [IponsBoacTBeHHBIN pruck. Kommepueckuit puck. @MHaAHCOBBIN
pUCK

7. OcCHOBHbBIE KOHTPAKTBHI, 3aKJIF0YaeMble NP TIepeaue prckKa.

8. Merto/p!I TOKaIM3alKU U JUCCUTIAIIMU PUCKA.

9. Mertos! yripaBieHHs] pUCKAMH.

10. Bo16op onTuMaibHOTO HHBECTULIMOHHOTO MTpoekTa. Meroxa "ITTATTEPH".

11. YeTsIpe OCHOBHBIX BH/Ia HHTETPAIMH, KaK ClIOCO0 MUHUMU3ALIUU PUCKA.

12. Ananu3 pucka B HHBECTULIMOHHOW IPOTrpaMMe C MPUBJICYCHUEM KPEIUTOB.

13. Knaccudukanus puckoB 1o ux yHKIIMOHATBHON HATIPAaBICHHOCTH. PHCKH 3aBUCUMOCTH
OT OCHOBHOM NPUYHMHBI UX BOZHUKHOBEHUS. PUCKH, CBS3aHHBIE C IOKYNATENbHON
CIOCOOHOCTHIO JieHeT. MIHBecTuIIMOHHBIE pUCKH. [IpON3BOICTBEHHBIN PHCK.

14. Knaccudukanus puckoB Mo X GyHKIHOHAIBHON HAalpaBIeHHOCTU. TpaHCIIOPTHBIN pUCK
- yeTbIpe rpynnsl o crenenu orsercteenHoctu (E, F, C, D.).

15. Kommepueckuii puck. @uHaHCOBBIN pucK. CeleKTHBHBIC pUCKHU. PUCK GaHKpPOTCTBA.
bup:xeBbie pucku. BamoTHblil puck. Pernonanbhsbiil puck. OTpacieBoil puck.

VM HHOBAaLIMOHHBIN PUCK. PUCKM HEUCIIOIHEHNS X035 HCTBEHHBIX JI0IOBOPOB.
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16.

17.

18.
19.

20.
21.
22.
23.
24.
25.
26.
27.

28.
29.

30.
31.
32.
33.

34.
35.

36.

37.
38.

39.
40.
41.

Knaccudukanms puckoB mo ux ¢GyHKIIMOHATHHOW HAMPaBIEHHOCTH. Pucku
BO3HUKHOBEHUS HENPEABUACHHBIX PACXOA0B U CHWKEHUS A0X00B. Pucku notepu
uMyliecTBa Ou3Heca.

Knaccudukanus puckoB 1o ux (pyHKIIMOHAIBHOW HANpaBIeHHOCTH. Puck
HEBOCTPEOOBAHHOCTH NMPOAYKLUUHU. POpc-MaxKOpHbIE PUCKH.

WnenTudukaiys 1 KOHIENTYaIbHbIC HAPaBJICHUS aHAIN3a PHCKOB

[TpuHIMIBI HTHPOPMALTMOHHOTO 00ECIIEYEeHHs] CUCTEMBI YIIPABIICHHS PUCKOM.
[Tone3HocTh HHPOPMAITHH.

Busyanuzanus puckos. [Ipuemsl Bu3yann3anuu puckoB

IToporoBeie 3HaueHus pucka. Puckosbiii kanutai. Cuctema HEONPEAEIEHHOCTEN.
[InoTHOCTE pacnpenesieHus B CBA3M € Peau3alnei IpeynpeIuTeIbHOr0 MEPOIIPUATHSL.
MeTo/1bl OLIEHKH PUCKA

MeTtobl MUHUMH3AIMKA HETAaTUBHOI'O BIMSHUS HEOIArONPUATHBIX COOBITHI.
MOHUTOPHHT PE3YJIBTATOB U COBEPIICHCTBOBAHUE CUCTEMBI YIIPABJICHUS PUCKOM.
(Cxema METOI0B yNpaBIEHUS PUCKAMH.

HopmanbHoe pacripeseneHue BeposTHOCTEN U KpUBasi pUCKOB. DMIUpPUUECKas IKaa
JOIIYCTUMOIO ypoBHs pucka. Kpusas puckos.

KirroueBple mapaMeTpsl OIIPEAEIICHNAs] PUCKOBOM CTOMMOCTH.

OOBEKTUBHBIN METOJI YCTAHOBJICHUS TOBEPUTEIILHOTO HHTEPBAJIa U BPEMEHHOTO
TOPU30HTA.

MeTol MonTte - Kapio; ananus cuieHapues.

JIByxmapamerpudeckas moaens I'appu Mapkosuna. KoBapuanuonnas matpuia.

TpanuioHHble TEXHUKY annpokcumanuu pacnpenenenus Rt(T): mapamerpuyeckuit
METOJI; MOJIEIIMPOBAHUE 110 HCTOPUUECKUM JaHHBIM.

[Ipouecc ynpaBieHus pucKkaMu B OpraHU3alluy U €ro 3Tallbl.

OrpanunueHus IPUMEHEHNS METOI0B YIIpaBJIeHUs puckaMu. OCHOBHBIE PEKBU3UTHI
CTPaxoBOI0 MOJINCA WU CBUAETEILCTBA.

I'padux BeposiTHOCTEH MepHOAOB NorameHus kpeauta. CymMmapHble 3HaU€HUS
BEPOATHOCTEN MEPHOI0B MOTAIIEHUS KPEINTa.

PeliTuHTrOBBIE 3HAaUYEHNUS ABYXYPOBHEBBIX BEPOSATHOCTEN OKYIIa€MOCTH NHBECTULIMH.
OcHOBHbIE OHATHUS U TPUHLHUIIBI OIIEHKU 3P PEKTUBHOCTH NHBECTULIMH. DP(HEKTUBHOCTh
y4acTHs B IPOEKTe COOCTBEHHOTO KaluTania.

Nuterpanbuabie nmokazatenu 3QPeKTUBHOCTH

[TopTdenbHble cTpaTeruy: akTUBHBIE U NacCUBHbIE. J{MBepcupULIPOBaHHBIN MOPTHENTb.
Kpussie 0e3paznuuusi. PuckoBble 1 6€3pHCKOBbIE aKTHBBI.

4.4. MeTon4ecKue MaTepuabl

Cooeporcanue npakmuyeckux 3aHAMu

Ne

Pa3gena 4acoB

Koa-Bo
Tema
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Ne
Pa3gena

Tema

Koa-Bo
JacoB

OcCHOBHBIE OIIPENEICHUS] U MOHSATHUS PUCK-MEHEIKMEHTA.
ITpoueccesl ympaBneHuss puckoMm. Kareropum «puck» u
«10XOAHOCTb». OCHOBHBIE AJIEMEHTBHI M 3Tallbl YIPABJICHUS
prCcKOM. MaHunynupoBaHue puckoM. ' obanbHble 3a1auu B
o0nacTu  ympaBlIEHHS  pUCKAMU: IPUMEHEHUE  PHUCK
MEHE/IKMEHTA; yIIPaBJICHUE PUCKAaMU 110 UX THUIIaM; TOYHOCTb
OLICHOK PHUCKOB. OyHKIMH PUCK-MEHEIKMEHTA.
Opranuzanusa puck-mMeHemxMenTa. lloHatusa: wuHTYHnus,
MHCalT, 3BpucTHKA. [IpaBuia puck-mMeHemxmeHTa. Pacuer
kodpduuuenta pucka. @DYHKUMH OTAENa  PHUCKOBBIX
BIOKEHUH Kanutana. HMHpopmanmonHoe obecrneyeHue
(bYHKLIMOHUPOBAHUS PUCK-MEHEIKMEHTA. Ilepeuenn
JIOKYMEHTOB, XapaKTEpU3YIOLIUX (UHAHCOBOE COCTOSIHHUE
OpraHM3alyHy.

Knaccupukamuss  puckoB 1o  uX  (QyHKIHMOHAIBHOU
HAIpaBJIEHHOCTU. YHCTBIE M CHEKYJISATHBHBIE  PHUCKU.
IIpon3BOACTBEHHBIN PHCK. Kommepuecknii PHCK.
®rHAHCOBBIM pUCK. PHCKM 3aBUCUMOCTM OT OCHOBHOU
IIPUYMHBI WX BO3HUKHOBEHMS. Pucku, CBsA3aHHBIE C
HOKYHaTeJIbHOM CIIOCOOHOCTBIO JieHer. VIHBeCTULMOHHBIE
pucku. IIpomsBonacTBeHHBIM pHUCK. Kommepueckuil pHCK.
DUHAHCOBBIKM  PHUCK. CelleKTUBHBIE  PHUCKH. Puck
OankporcTBa. bupkeBble pucku. TpaHCHIOPTHBIH pHUCK -
yeTelpe rpymnnsl o crenenu oteercrsenHoctH (E, F, C, D.).
Bamtotnblii puck. PermonanbHblii puck. OTpacieBoil pHCK.
VM HHOBAaLIMOHHBIN pHCK. Pucku HEUCIIOJIHEHUSA
XO3AWCTBEHHBIX JOTOBOPOB. PHUCKM W3MEHEHHsI PBIHOYHOMN
KOHBIOHKTYPBl M YCWIEHHS  KOHKypeHUUH. Pucku
BO3HMKHOBEHHsI HENPEABUACHHBIX PAaCXOJ0B WM CHUKEHUS
noxoJoB. Pucku morepm wumymectBa OusHeca. Puck
HEBOCTPEOOBAHHOCTH NMPOAYKIMH. POpc - MaKOPHbIE PUCKH.
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Ne
Pa3gena

Tema

Koa-Bo
JacoB

Wpentudukanyst ¥ KOHIENTYyaJbHbIC HAINPABICHUS aHAIN3a
puckoB. KauecTtBeHHbli aHanu3. KoaM4yecTBEHHON OLICHKH.
Oranbl WACHTUGHUKAIMM M aHaIW3a pHUCKOB. [IpuHIUIIBI
MH(OPMALIMOHHOTO O0ECTeYeHUs] CUCTEMBbl YIpPaBIICHUS
puckoMm. Ilonesnoctp  umHpopmamuu.  DPPeKTUBHOCTDH
VIOpPaBICHUS  PUCKOM. JlocTynmHOCT ~ MH(pOpPMAIUH.
JocroBepHocTh uHPOpManmu. OOIIKE TPYIIEI HCTOYHUKOB
uHbOpMallMM  MpPU  aHAIM3€  KOHKPETHBIX  PUCKOB.
WudopmannonHas cucremMa, OOCIyXKHBaoUas MpoIecce
yrnpasieHus puckamu. Busyamuzanus puckoB. [Ipuemsl
BU3YyalM3aluu pUckoB. [IIOTHOCTE pacnpeneneHus B CBS3U €
peanuzanuen npeaynpeAUuTeIbHOTO MEPONPUSITHSL.
Konnenuus npuemsiemoro pucka. lloporoBele 3HaueHHs
pucka. PuckoBeiii kanurtan. CuctemMa HEONMpPEIEICHHOCTEH.
Ilonnas HeonpenenenHocts. [lonHas  ompeneneHHOCTSH.
YactuyHasi HeompeaeneHHOCTs. Kputepun onpeneneHus
ONTUMAJIBHOCTU B cepe HeompeneneHHocTH. Onpenenenne
CTeNeHH pUCcKa. MeTo/bl OIEHKH PHUCKA: KOJUYECTBEHHBIN U
KauyecTBeHHbIN. BHyrpenussi Hopma noxomnoctu (IRR);
oxkumaemas Hopma noxomHoctd (ERR). Koaddumment
Bapuanun (CV). HopmanbHoe pacnpeneneHie BEpOsITHOCTEH
U KpHUBas PHUCKOB. DMIMpUYECKas MIKajga JOMYyCTHUMOIO
ypoBHsA pucka. KpuBas puckoB. MeToabl 3KCIEPTHBIX
OLIGHOK IIpH OIpeNeNeHuu cTeneHn pucka. Konnenuus
puckoBoii croumoctu (Value at risk - VAR). Kitouesbie
napameTpel ompejaeneHus puckoBoit crommoctu (VAR).
OOBEKTUBHBIA ~ METO/  YCTAHOBIICHHS  JIOBEPUTEIHHOTO
UHTEpBAJIa W BPEMEHHOIO0 TOpU30HTA. TpajaulMOHHBIE
TEXHUKA anmpoOKCUMAITHH pacripeneneHus Rt(T):
napaMeTpUIeCcKHid METOJ; MO/ICIUPOBAaHUE 1o
UCTOPUYECKUM JlaHHbIM; MeTtoa Monte - Kapno; anamus
CLICHApUEB.
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Ne
Pa3gena

Tema

Koa-Bo
JacoB

[Iponecc ynpaBieHHus pUCKaMH B OpPTraHU3alMU M €T0 ATaIlbl.
Unentudukanuss M aHamu3 pUCKa. AHalW3 aJbTEpPHATUB
yIpaBJIeHUs] PUCKOM. MeToapl MUHHUMH3AIUKA HEraTUBHOTO
BIUSHUS HeOnaronmpusatHeix coObiTuii. Knaccudukanus
METO/IOB yIIpaBIeHHs pucKaMu. BIOOp METOIOB ynpaBieHUs
puckoMm. lcrnonHeHue BBIOpAaHHOTO MeETOAa YIPaBJICHUS
prcKOM. MOHHUTOPHHT pe3yJIbTaTOB U COBEPLICHCTBOBaHHE
CUCTEMbl YIpPaBJICEHUS PUCKOM. MeToabl  yHpaBlieHUs
pucKamMu (4YeTblpe rpymiibl). MeToasl YKIOHEHHS OT pUCKa.
Cxema MeTo0B ympaBieHHs puckamu. OrpaHuueHus
OPUMEHEHHUS METOJIOB yIpaBlieHHs puckamu. OCHOBHBIC
PEKBU3UTHI  CTPAXOBOTO TOJHCAa WJIH CBHJAETEIbCTBA.
OcHOBHBIE KOHTPAKTHI, 3aKJII0YaeMbIe TIPU Tepeaade prcKa.
MeToapl NOKanM3alMM M JUCCUNAIMKM  pucka. Yersipe
OCHOBHBIX BHJIa WHTETPAllMM, KaK CHOCO0 MHUHUMH3AIUU
pucka. JluBepcudukanus, Kak pa3Ho-

BUIHOCTD METOJIOB  JHWCCUIAIMKA  PHCKA. Bunst
muBepcuuikanuyu. MeToasl  KOMIIGHCAIlMM  PHUCKa, Kak
YIPEXKIAOIMNE METOJBl YIpaBICHUs pUCKamMH. CHIDKEHHE
IpeIPUHUMATEIBCKUX PUCKOB. MeTO bl TPOBEPKHU JEIOBBIX
apTHEPOB npaBuia ISTH «C». VYnpasnenue
MH(GOPMALIMOHHBIMU pUCKaMU. [pynmbl HHPOPMAIIMOHHBIX
puckoB. Metonasl (pUHAHCHPOBaHHUS PUCKOB M CXeMa HX
kinaccupukanuu. IlokpbiTHe yOBITKa M3 TEKYILEro J/10X0ja
(Current expensing of losses). IlokpeiTne yOBITKA U3
pesepBoB  (Reserving). IlokpeiTe yObITKa 3a  CHeT
ucnonp3oBaHus 3aiima (Borrowing). IlokpeiTne yObITKa Ha
ocHoBe camoctpaxoBanusa (Self-Insurance). Co3nganue
KAMTUHOBBIX CTPAaXOBBIX OpraHu3aiuii (captive insurance).
[ToxpeiTue ymepba 3a cdyeT mepeaayd OTBETCTBEHHOCTH Ha
ocHoBe noroBopa (Contractual transfer). ITokpbiTue yObITKa
Ha  OCHOBE  MOJNJIEPKKH  TOCYJapCTBEHHBIX  JIMOO
MyHHUIIMTIaTbHBIX opraHoB (Budget support). IlokpsiTue
yOBITKa Ha OCHOBE crioHcopcTBa (Sponsorship).

AHanmu3  pucka B HMHBECTHUIIMOHHOW  TporpamMme C
MIPUBJIICUCHUEM KpPEIUTOB. Bri6op ONTUMAIBHOTO
uHBecTuionHoro npoekra. Merox "IIATTEPH". I'padux
BEpPOSITHOCTEM MEPHOJOB MoramieHus kpeauta. CymmapHbie
3HAYEHUs BEPOATHOCTEH MEPUOJOB TMOTAlIEHUsS] KpEeauTa.
JIByXypOBHEBBIE BEPOSTHOCTH OKYNAE€MOCTH IPOrpamMm
WHBECTUPOBaHMUS. PacyeT  COBOKYNHBIX  BEpPOSATHOCTEH
NepUoIoB  OKymaeMocTH  uHBecTULMM.  COBOKYIIHbBIE
BEPOATHOCTH OOOOILIEHHBIX MEPHOJOB OKYIaeMOCTH B
[porpaMmax HHBECTUPOBaHHUSA. PEUTHHrOBBIE 3HAYEHUS
JIBYXYPOBHEBBIX BEPOSATHOCTEH OKYMAa€MOCTH WHBECTHUIIUH.
Pacyer peWTHHIOBBIX 3HAYEHUN COBOKYIHBIX BEPOATHOCTEMN
1505 (1 (0):]
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Ne KoJu-Bo
Tema
Pa3gena 4acoB

OCHOBHBIC MOHSATUS W TPHUHIHUIBI OIEHKU 3((eKTHBHOCTH
uHBeCTUIMH.  DQPQPEeKTUBHOCTH  y4acTus B  IPOEKTE
coboctBeHHOro kanutaiga. OObeM COOCTBEHHBIX CpEACTB
yuacTHUKa. OO0BbeM COOCTBEHHBIX CPE/ICTB, BKIIAJbIBAEMBIX B
npoekT. HMHTerpanbHble  Tokazarean  APPEKTHBHOCTH.
Onenka 5¢G(}eKTUBHOCTU: TpPOEKTa B LEJIOM; ydacTusl B
npoekte. [lokazatenu 3pPEeKTUBHOCTH ydacTHsS B IPOEKTE.
5 PanmoHanpHbIii  BBIOOp  WMHBECTHIIMOHHOTO  TOpTdes. 3
PeanbHble W (UHAHCOBBIE MHBECTHIIMU. JTalbl IpoIecca
yrnpasiaeHuss uHBectunusMu. IloprdenbHble cTpaTeruu:
aKTUBHBIC U MaccuBHBIC. J(nBepcuuupoBaHHbIN MOPTHENb.
Kpusbie Oe3paznuuus. PuckoBble M 0e3pUCKOBBIE AKTHBBI.
JByxmapamerpuueckass  moaenb  lappu  Mapkosuua.
KoBapuannonnass Marpuia. AHaIU3 3HAYCHUW pHUCKa
noprdenei

Hroro: 13

TpeGoBanuss K caMOCTOSITeJbHOH padoTe MO AMCUUIIMHE BKIIOYAIOT: YKa3aHHE
TPYAOEMKOCTH M IIepeueHb BOMNPOCOB IO JUCLHMIUIMHE, BBIHOCHUMBIX Ha CAaMOCTOSITENIBHOE
U3y4yeHHe; KOMIETeHLUH, (QopMHUpYyeMble B XOJ€ CaMOCTOSTENbHON paboOThl; BUIBI
CaMOCTOSITENIbHOW Pa0OTBI CTYACHTOB; TEXHOJIOTUYECKYIO KapTy CaMOCTOSTEIBHOW pPabOTHI;

MCTOANYCCKHUEC PCKOMECHAAUHU 110 BBIITOJHCHHUIO 3a)1aH1/1171 JUIA CaMOCTOSTCILHOMI pa60TI>I.

Bonpocu ona camonposepku u pekomenoyemasn niumepamypa

e Cnucok
pasmena Bonpocs! 1J1s1 camonpoBepku peKoOMeH/yeMoi
JINTepaTypbl

OcHoBHbBIE oOmpeneNeHnus M TNOHATUA puck- | OCHOBHAs JUTEparypa:
MEHEDKMEHTA. IIpoueccer  ympasnenus | NeNe 1,2, 5
puckoM. Kareropuu «puck» 1 «I0XOJHOCTbY.
OcCHOBHBIE 3JIEMEHTHI M 3Talbl YIPABICHUS
PHUCKOM. ManunynupoBasnue puckoM. | JlonosHuTENBHAA
['moGaneHble 3amaun B obnacTu ympasieHus | muteparypa: NeNe 1, 3,
pHICKaMH: TIPIMEHEHHE PUCK MeHeKMeHTa; | 4, 9.
yIpaBIEHUE PUCKAMM II0 UX TUIIAM; TOUHOCTb

1 OLICHOK PHUCKOB. OyHKIMU pHUCK-

MEHE[KMEHTA. Opranuzanus pHUCK-
MeHeKMeHTa. [[OHATHS: MHTYWULIMS, UHCAWT,
sBpuctuka. IlpaBuna puUCK-MEHEIKMEHTA.
Pacuer kooddunmenta pucka. DyHKUHU
OT/eNla PHUCKOBBIX BIIOXKEHUN KamMTala.
Nudopmanmonnoe obecrieueHue
(GYHKITMOHUPOBAHHUS PUCK-MEHEIPKMEHTA.
[lepeyeHb JOKYMEHTOB, XapaKTEpPU3YIOIIHUX
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(MHAHCOBOE COCTOSTHUE OpraHU3aLINH.
Knaccudukanus PHUCKOB o 170:¢
(GyHKIMOHATBHON HampaBieHHOCTH. YucThie
u CIEKYJISITUBHbBIC PUCKH.
IIpousBoacTBeHHbI puck. Kommepueckuit
PHCK. OUHAHCOBBINI PHCK. Pucku
3aBUCUMOCTM OT OCHOBHOW IIPUYMHBI UX
BO3HUKHOBEHHUs. PuCkHM, CBs3aHHbIE C
MIOKYIIaTEIbHOU CIIOCOOHOCTBIO JICHET.
WHBeCTULIMOHHBIE PHUCKH.
IIpousBoacTBeHHBI puck. Kommepueckuit
puck. @uHaHCOBBI pHUCK. CeneKTUBHbBIC
pucku. Puck 6ankporcTBa. bupkeBble pucKH.
TpaHCHOPTHBII PUCK - YETBIPE TPYIIIBI IO
crennenn oteerctBeHnoctu (E, F, C, D.).
BamtotHblid  puck. PervoHanbHbBI  pHCK.
OtpacneBoit puck. VHHOBAaIMOHHBIA PHUCK.
Pucku HEUCIIOJTHEHUSA XO3SIICTBEHHBIX
JIOTOBOPOB. PUCKM M3MEHEHHs PBIHOYHOU
KOHBIOHKTYPBl W YCWICHHS KOHKYPEHIIHH.
Pucku  BO3HUKHOBEHMS  HENpPEABUIACHHBIX
pacxoloB M CHIKEHMS JI0XOIOB. Puckm
OTEpH HMMYIIECTBa ousHeca. Puck
HEBOCTpeOOBaHHOCTH Tponykuuu. Dopc -
MayKOPHBIE PUCKHU.

Wnentuduxamnms u KOHIIETITyaJIbHbIE
HaTpaBJICHUS aHam3a PHUCKOB.
KavectBennsiii ananu3. KomnuecTBeHHOM
OLICHKH. OTamnbl HJICHTU(QUKALNMKA U aHAIU3a
puckoB.  IlpuHnmnel  KWHGOPMAIIMOHHOTO
00ECTIeYeHHsI CHCTEMBI YIPABICHUS PHUCKOM.
[TonesHocts uHpopMarmu. DPPEKTUBHOCTD
yIIpaBJICHUS PHUCKOM. JloCcTyTHOCTh
uHpopmanuu. JlocTOBEpHOCTh MH(POPMALIUH.
OOue rpynmbl MCTOYHUKOB HH(MOpMaIUH
npu aHaJm3e KOHKPETHBIX ~ PHCKOB.
NudopmannonHas cucrema,
oOciyxuBaroliasi  MpoLecc  YIpaBlIEHUs
puckamu. Busyanuzanus pucko. [Ipuemsr

BHU3YyaJIu3aluu PHCKOB. [TImoTHOCTB
pacrpeleneHdss B CBSA3M € peaju3aluen
MpEayNpPEeAUTETLHOTO MEpOIPHUATHSL.

Konuenuus npuemnemoro pucka. [loporossie
3HAYEHUs  pUCKA. PUCKOBBIM  Kamural.

Cucrema  HEONpeNEIEHHOCTEM. ITonnas
HEOIPEIECTEHHOCTD. Tlonnasa
OIIPENIEIIEHHOCTb. YactruuHas

HEONpeIeeHHOCTh. KpuTepuu ompenencHus
ONTUMATFHOCTU B cepe HEONPEIEICHHOCTH.
OmnpeneneHre creneHd pucka. MeTonbl
OIICHKM  pHCKa: KOJIMYECTBEHHBII u
Ka4eCTBECHHBII. Buyrpennsis HOpMa

OcHoBHast nUTEparypa:
NeNe 1, 2, 3.

JlomosHUTENbHAS
TuTeparypa:
NoNe 1,3,4,5,9
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noxogHoct  (IRR);  oxxupmaemas HopMma
noxonHoctr (ERR). Koadhdumnuent Bapuanmm
(CV). HopmanbHoe pacrpeeneHue
BEPOATHOCTEMH u KpuBas PHUCKOB.
OMnupuyeckas MIKana AOMYyCTUMOIO YpPOBHS
pucka. Kpusasi puckoB. MeTObl SKCIIEPTHBIX
OLICHOK TIPU OIPENCIICHUN CTENEHH pPHCKa.
Konmemnmus puckoBoii croumoctu (Value at
risk - VAR). KiroueBble mnapamerpsl
omnpenenenuss puckooii croumoctu (VAR).
OObeKTUBHBIN METOJ YCTaHOBJICHUS
JIOBEPUTENILHOTO HWHTEpBajia U BPEMEHHOIO
TOPHU30HTA. TpagumoHHbIE TEXHHUKHU
anmpokcumaiuu  pacrpenenenus  Rt(T):
napaMeTpUUeCcKUuil METO/T; MOACTHPOBAHUE IO
UCTOPUYECKHM JaHHBIM; MeToa MoHTe -
Kapno; ananus cuenapues.

ITpouecc YIIPaBJICHUS pUCKaMH B
OpraHu3aly U ero sransl. Unentudukanus u
aHainu3  pucka. AHanM3  anpTEpHATUB
yIpaBiaeHUs: pUCKOM. MeTobl MUHUMH3aLUH
HETaTUBHOI'O BJIIMSAHUA He6HaFOHpI/I$ITHI)IX

COOBITUH. Knaccudukamms METOIOB
yIpaBleHUs pucKamMu. Bbibop MeromoB
yIpaBIeHUS PHCKOM. Hcnoanenue
BBEIOPDAHHOTO METOJIa YIPABJICHHUS PHCKOM.
MoHuTtopuHr pe3yabTaToOB 51

COBEPILICHCTBOBAHME CHCTEMBI YIPABICHHS
puckoM. Meroabl  ympaBlIeHHs —pUCKAMHU
(ueTpipe rpynmbl). MeTonbl YKJIOHEHHUS OT
pucka. Cxema METOJIOB YIpPaBJICHUS PUCKAMU.
OrpannyeHus MIPUMEHEHHS METO/IOB
ynpaBieHus: puckaMu. OCHOBHBIE PEKBU3UTHI
CTPaXxoBOI0 TOJHMCAa WM CBUAETENbCTBA.
OCHOBHBIE KOHTPAKTHI, 3aKJIIOYaeMble MPH
nepeaaye pucka. MeTonbl JOKaIM3alUud |
JMICCUTIAIIMKA pUCKa. YeThlpe OCHOBHBIX BHIA
UHTETpallii, KaKk CIoco0 MHHMMHU3ALUHN
pucka. JluBepcudukanus, Kak pasHo-

BUJHOCTh METOJIOB AMCCUIIAIMU pHCcKa. Bupl
IuBepcuUKau. MeTombl  KOMITEHCAIUU
pucKa,  Kak  YIOPeXIamollue  METOMbI
yIpaBiIeHUS PHUCKaMH. CHuxeHune
OPEANPUHUMATENBCKUX — PUCKOB.  MeTobl
NIPOBEPKH JETOBBIX NAPTHEPOB MpaBUiIa TSATH
«C».  VYnpaienue  UHGOPMAIMOHHBIMU
PHCKaMH. ['pymmer WH(POPMAITMOHHBIX
pHuckoB. MeTosibl (pMHAHCHPOBAHUS PUCKOB U
cxemMa ux kiaccudukamuu. I[lokpeiTue
yobITKa w3 Tekymero goxoma (Current
expensing of losses). IlokpeiTne yOBITKA W3

OcHoBHas JnuTEparypa:
NeNe 1,2, 5

JlomosiHuTENbHAS
JIuTepaTypa:
NoNe 1,3,5,7,8,9
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pesepBoB (Reserving). IlokpsiTie yObITKa 3a
CYET HCIOJb30BaHMs 3aiiMa (Borrowing).

[ToxpsiTHE yOBITKa Ha OCHOBE
camoctpaxoBanus (Self-Insurance). Co3nanue
KA TUHOBBIX CTPaxOBBIX OpraHu3aIuii

(captive insurance). IlokpseiTHe ymepba 3a
CUET MepeJauyd OTBETCTBEHHOCTH HAa OCHOBE
noroBopa (Contractual transfer). IlokpsiTue
yObITKa Ha OCHOBE MOAJIEPKKH
rOCyIapCTBEHHBIX JHOO MYHUIUIAIbHBIX
opranoB (Budget support). [TokpeiTre yobITKa
Ha OCHOBE crioHcopcTBa (Sponsorship).

Ananuz pucka B WHBECTUIIMOHHOU
mporpaMMe C TPHUBJICYCHHEM KPEAHUTOB.
BpiGop onTUManbHOTO  WHBECTHIIMOHHOTO
npoekta. Merton "IIATTEPH". I'padux

BEPOSATHOCTEM MEPUOJI0B MorameHus
Kpeaura. CyMMapHbIe 3HAYECHUs
BEPOSATHOCTEMN MEPUOJI0B MorameHus

KpeauTta.  J[ByXypoBHEBbIE  BEPOATHOCTHU
OKYITAEMOCTH MPOrpaMM HMHBECTHPOBAHUS.
PacueT cOBOKYNHBIX BEPOATHOCTEN NEPHOIOB
OKyrmaeMocTH  uHBecTUlUid. COBOKYITHbBIE
BEPOATHOCTH 0000IIIEHHBIX MEepUOJI0B
OKYITa€MOCTH B porpamMmmax
VHBECTUPOBAaHUA. PEHUTHHroBBIE 3HAYCHUSA
JIBYXYPOBHEBBIX BEPOSITHOCTEH OKYIaeMOCTH
VHBECTULIMMI. Pacuer peMTUHIOBBIX 3HAUEHUN
COBOKYITHBIX BEPOSATHOCTEN NEPUOTOB

OcHoBHas JnuTEparypa:
NeNe 1,2,5

JlomosiHuTENbHAS
JIuTepaTypa:
NeNe 1,4,5,8,9, 10.

OCHOBHBIC MOHATUSA U MMPUHIHUIIBI OLCHKU

s dexTuBHOCTH WHBECTHUILIHI.
O¢ddexkTuBHOCTH  ydacTUs B IPOEKTe
COOCTBEHHOTO Kanurania. O6bem

COOCTBEHHBIX CpeACTB YydacTHHKA. OOBeMm
COOCTBEHHBIX CpPEJCTB, BKJIAJbIBAEMBIX B
IIPOEKT. WHTerpanbubie MIOKa3aTeNn
sp¢pexktuBHocTH. OneHka 3¢pdexTuBHOCTH:
IpOEKTa B IEJIOM; Y4YacTHsl B IIPOEKTE.
[Tokazatemn s>ddekTuBHOCTH ydacTHsl B
[IPOEKTE. PauyoHanbHbIN BBIOOp
WHBECTUIIMOHHOTO mnopTdens. PeanbHble u
(uHaHCOBBIE MHBECTHIIMU. DTalbl IMpolecca
yrnpasiaeHuss uHBectuuusMu. [loprdenpHbie
CTpaTeruu:  aKTUBHbIE U ITaCCUBHBIE.
JusepcudunmpoBanusiii noptdens. Kpusbie
Oe3paznuuusi. PuckoBele u  0e3pHCKOBbIE
akTuBbl.  JIByxmapamerpuueckas  MOJEJb

I'appu Mapxkosuria. KoBapuanuonnas
MaTpHula. AHanu3 3HA4YECHHUU pHUCKa
noptdeneit

OcHoBHas JnuTepatypa:
NeNe 1,2, 5

JlonoaHuTENbHAS
TuTeparypa:
NeNe 1, 3,5, 8, 9,10.
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5. Meroauveckue yKazaHus il 00y4al0IUXCH 110 OCBOCHUIO

AUCHUIJIMHBI (MOZYJIs1)

BOHpOCBI JJIA CaMOCTOSTEILHOMI IIOATOTOBKH K 3aHATHUAM JICKIIMOHHOI'O TUIIA

Ne
pasnen
a

Ha3Banue pa3nena

Tema

Koa-Bo
JacoB

OCHOBHEBIE AaCIIEKTBI
U TEHJICHUUU PHUCK-
MEHEKMEHTa

OcCHOBHBIE ONpeAcTeHUs MW TOHATUS PHUCK-
MeHemKkMeHTa. [Ipoueccsl ynpaBiIeHHUsST PUCKOM.
Kareropun «puck» u «10X0JHOCTH». OCHOBHBIE
3JIEMEHTBI WM JTalbl  YIPABJICHUS  PUCKOM.
ManunynupoBanue puckoM. ['mobanapHbIe 3a1a4u
B 00JacTH yNpaBIICHUS] PUCKAMHU: MPUMEHEHHUE
PUCK MEHEIKMEHTA; YIPABIECHUE PUCKAMH MO UX
TAMNAaM; TOYHOCTbh OLIEHOK pPHUCKOB. DyHKIUU
PUCK-MEHEIKMEHTA. Opranuzanust pHUCK-
MeHeMKMeHTa. [IOHATHA: WHTYUMUUs, WHCAMT,
sBpuctuka. [IpaBuna puck-menemxmMmenTa. Pacuer
kodpdunuenta  pucka. DyHKIMH ~ OTHENA

PHCKOBBIX BJIOYKCHUIA Karnurana.
Nudopmannonnoe obecrieyeHne
(bYHKIMOHUPOBAHUS PHCK-MEHEIIKMEHTA.

Ilepeyenp  TOKYMEHTOB,  XapaKTEPU3YIOLIUX
(MHAHCOBOE COCTOSIHUE OpPraHU3alMH.

17

Knaccudukarus
PHUCKOB

Knaccudukanus puckoB 1no ux (yHKIIMOHATIBHOU
HANpPaBJIECHHOCTU. YHCTBIE U CHEKYJIATHUBHBIE
pucku. IIponsBoacrBenHslil puck. Kommepueckuit
puck. @UHAHCOBBIM pUCK. PUCKHM 3aBUCUMOCTH OT
OCHOBHOW TPUYUHBI UX BO3HUKHOBEHHMS. Puckw,
CBSI3aHHBIE C TIOKYNATEJbHOM CIOCOOHOCTBIO
JICHET. HHBeCTULIMOHHBIE PHUCKH.
IIponsBonacTBeHHbI puck. Kommepueckuil puck.
®unaHcoBblil puck. CenekTUBHbIE PHUCKU. Puck
O6ankporcTBa. bupskeBble pucku. TpaHCHIOPTHBIN
pUCK -  4YeTelpe TIpyHmel IO  CTENEHU
orBerctBeHHocTH (E, F, C, D.). BantoTHblil puck.
Pernonanbueiii  puck.  OTpacineBod  pHCK.
NHHOBauMOHHBIM pUCK. PHCKM HencnosHeHus
XO3SIICTBEHHBIX JIOTOBOPOB. PUCKM H3MEHEHUS
PBIHOYHOM KOHBIOHKTYPBI u YCUJICHUS
KOHKYpPEHLIUH. Pucku BO3HUKHOBEHMUS
HENPEJABUJEHHBIX  pacXol0B U  CHWXKCHUSA
0X0/10B. Puckum morepu wuMyliecTBa Ou3HeEca.
Puck HeBocTpeboBaHHOCTH mnpoaykuuu. Popc-
MayKOPHBIE PUCKH.

19

AHamu3 # OIEHKa
CTEIEeHH pUCKa

Wnentudukanus u KOHLENTYyaIbHbIE
HalpaBJICHUs aHalau3a pHUCKOB. KadecTBEHHBIN
agamu3. KoianuecTBEHHOH  OLIEHKH.  DTallbl
UACHTUGUKALMY U aHauu3a pUCKOB. [IpuHIMIIEI
WHGOPMAIIMOHHOTO  O0ECNEYEeHUs]  CHUCTEMBI

22
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Ne
pasaen
a

Ha3Banue pa3nena

Tema

Koa-Bo
JacoB

ynpasiieHus: puckoM. Ilone3sHocTs MHPOpMaLuu.
D¢ dexTuBHOCTH yIpaBICHUS PHUCKOM.
HoctynHocTs  uHGpopManuu.  JloCTOBEPHOCTH
uHpopmanuu. OOmme Tpynmsl  UCTOYHHKOB
uHGOpMalUU TPU aHAIM3€ KOHKPETHBIX PUCKOB.
Wudpopmannonnas cucrema, OOCIyKUBaIOIIAs
IIpoLeCC YNpaBICHUS pHUCKaMH. Busyanusanus
puckoB.  llpuemMbl  BuU3yanuzaluM  PHUCKOB.
[InotHOCTE  pacmpeneneHuss B CBSI3H C
peanu3anuen MpeayIpPEAUTEILHOTO
MeponpusaTusa. KoHuenuus nmpueMiaeMoro pucka.
[Toporoseie 3HaueHUs pUCKa. PUCKOBBIN KanuTas.

Cucrema HEOTpeeIEHHOCTEH. [Tonnas
HeomnpezeneHHocTh. [lonHas  ompeneneHHOCTb.
YactuyHas HEOTPEIEeTIEHHOCTb. Kpurepun

olpeeNeHUs ONTUMAaJIbHOCTHU B chepe
HeonpeaeneHHoctd.  OmnpeneneHue  CTENEHH
pucka. MeTozbl OLIEHKH pUCKa: KOJUYECTBEHHbIN
u KaueCTBEHHBIN. Buytpennss HOpMa
JIOXOJTHOCTH (IRR); oXKuaeMast HOpMa
noxogHoct (ERR). Koaddunment Bapuanuun
(CV). HopmanbHoe pacnpeiesieHue BEposiTHOCTE!
M KpHBas PHUCKOB. OMIHpUYecKas MIKaja
JIOTYCTUMOI'O YpOBHsI pucka. KpuBas pHCKOB.
MeToabl 9KCIEPTHBIX OLIEHOK IPH OIpeleTIeHUH
cTeneHu pucka. KoHuenmnus puckoBoi CTOUMOCTH
(Value at risk - VAR). KiroueBbie mapamerpsl
omnpezaeneHus puckooil croumoctu (VAR).

OOBEeKTUBHBIN METOJ YCTaHOBJICHHUSI
JIOBEpUTEIIBHOTO  HUHTEpBaja U  BPEMEHHOIO
TOPU30HTA. TpaguiuoHHbIe TEeXHUKH
anmnpoKCUMaIH pacnpeneneHus Rt(T):

MapaMeTpUuecKuii MeToJ; MOJEINPOBAaHUE IIO
HCTOPUYECKUM JaHHbIM; MeTox MoHte - Kapio;
aHAJIN3 CLICHAPHEB.

VYnpasnenue
pucKamu, KaK
cucrema
MEHEJKMEHTa

[Ipouecc ynpaBieHus: puckaMl B OpraHU3AlMH U
ero osrtambl. VaeHTUUKaUs W aHAIU3 pHCKA.
AHanu3  anbTEpPHATUB  YIPABICHUS  PHUCKOM.
MeTtoapl MUHUMM3ALMU HEraTUBHOIO BIIMSHUS
HeOnaronpusaTHeIx — coObiTuil.  Knaccuduxarnms
METOIOB YIIpaBleHHUs prcKaMu. BriOop MeTos0B
yrpaBiieHus: puckoMm. lcrosnHeHune BBIOPaHHOTO
METOJla  YIpaBJIEHUd PUCKOM. MOHHUTOPUHT
pe3yNbTaTOB M COBEPIICHCTBOBAHUE CHCTEMBI
yIpaBIEHUs PUCKOM. MeToasl  ynpaBieHHUs
pucKaMu (4YeTsipe rpyIibl). MeToasl yKIOHEHUS
oT pucka. Cxema METO/I0B yNpaBICHUs PUCKAMHU.
OrpaHuyeHus MPUMEHEHHs] METOJ0OB YIPaBICHUS
puckamMd. OCHOBHBIE PEKBHU3MTBHI CTPaxOBOIO
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Ne
pa3nea | Ha3Banue pasnena Tema
a

Koa-Bo
JacoB

Mojiuca WM  CBUJETENbCTBA. OcHoBHbIE
KOHTPAKTBI, 3aKJII0YaeMble MpPU Tepeadye pucka.
Metoapl nOKanM3alMM U JUCCHUIIALIUK  PHCKA.
UeTbIpe OCHOBHBIX BHJIa HHTETPAIIUHU, KaK CIIOCOO
MUHUMU3AIUK pucka. JluBepcubukanus, Kak
Pa3HOBUJHOCTh METOJIOB JUCCUTIALMU PHCKA.
Buner ausepcudukanmu. Meroabl KOMIEHCAIUMH
pHUCKa, KaK YIpEexJarolue METOJbl YIpaBiICHUS
pHUCKaMHU.

Puck-mMeHemxMeHT | AHaJIU3 pHUCKAa B WHBECTHIIMOHHOW IMporpamme C
B paspese | mpuBJI€YEHUEM KpeauToB. BeiOop onTumaibHOro
MHBECTUIIMOHHOU WHBECTUIIMOHHOTO TipoekTa. Meton "IIATTEPH".
CTpaTeruu. I'paduk BeposATHOCTEH MEPUOAOB IOTallCHUS
[MopTdenbubrii kpeauta. CymMmapHble 3HAU€HHS BEPOSATHOCTEU
MEHEIPKMEHT IIEPUOJIOB TOrameHuss Kpeaura. [[ByXypoBHEBBIE
BEPOSTHOCTH OKYyIIaeMOCTH porpamm
MHBECTUPOBAHUS. Pacuer COBOKYITHBIX
BEPOSTHOCTEN [IEPHOI0B OKYIIA€MOCTH
MHBECTULIUH. CoBokynHbIE BEPOATHOCTH
00OOIIEHHBIX ~ NEPUOAOB  OKYIIAaeMOCTH B
IIpOrpaMMax  MHBECTUPOBaHUA. PelTUHrOBBIE
3HA4YCHUS JBYXYPOBHEBBIX BEPOSITHOCTEN
OKYIIaéMOCTH MHBECTHULMU. Pacuer penTUHIOBBIX
3HAQ4YEHUI COBOKYITHBIX BEPOSTHOCTEH NEPHOJIOB
OKYITa€MOCTH MHBECTUIMI. OCHOBHBIE MTOHATHS U
MPUHLMIIBI OLIEHKH 3(P(PEKTUBHOCTH WHBECTHULMI.
D¢ dexkTuBHOCTH y4acTus B IIPOEKTE
coOctBeHHOro kanutana. OObeM CcOOCTBEHHBIX
cpeactB  ydacTHuka. OObeM  COOCTBEHHBIX
CPEICTB, BKJIa/IBIBAEMBIX B IIPOEKT.
Wnterpanbable  mokazatend 3¢ (EeKTUBHOCTH.
Onenka »(G(EKTUBHOCTU: TMPOEKTa B IEJIOM;
yuyactus B npoekre. [Tokazarenu 3gppeKTHBHOCTH
ydyacTusi B TIpoekTe. PaunuoHanbHBI  BBIOOD
WHBECTULIMOHHOTO  mopTdens. PeanbHble
(uHaHCOBBIE HWHBECTHIIMM. OTambl Mpoliecca
yrnpaBieHuss ~ uHBecTuuusMH.  llopTtdenbHble
CTpATETHH: AKTHBHBIC u MTaCCHBHBIE.
JusepcuduuupoBanublii  noprdens.  Kpusble
6e3paznnuusi. PuckoBeie 1 0€3pUCKOBBIE AKTHBBI.
JIByxnapaMmeTrpuueckas MOJIENb I'appu
Mapxosuina. KoBapuannonHas marpuiia. AHaiu3
3HAUEHUH pUCKa MopThenei.

27

UTOIo 108

He.m, H pe3yabTart CaMOCTOSITEIbLHOM paﬁ()TBI CTyaA€HTa 110 JUCHMILIMHE.

CamocTtosTenbHas paboTa CTyIEHTa, U3ydaromero JucHUIuiMHy «HpopMalMoHHbIE OCHOBBI
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yIpaBiIeHUs] pUCKaMU IIPU MPUHITUU CTPATETHUECKUX YIPABIEHYECKUX PELIECHUI» HampaBlieHa

Ha (popMUpOBaHUE CIETYIONMX YMEHHUI H HABBIKOB CTY/ICHTA:

pemiaTth 3aJa4r, HJIUIIOCTPUPYIOIUC OCHOBHBIC ITIOHATHUA U METO/IbI, BKIIFOUCHHLIC B IPOI'PaAMMY;

MNPUMCHATH 3HAHUWA, IIOJYUYCHHBIC B XOAC HU3YUYCHHA KypcCad, IJId HNPUHATUA IMMPAKTHUYCCKUX

petieHuii B mpodecCuoHaIbHOM chepe U MOBCETHEBHOM JKHU3HH.

Baanenwnii:

MCETOJHUKaMU paCy€TOB,

MCTOJHUKAMHU KOJIMYCCTBCHHOI'O aHajin3a U MOJACIIMPOBAHUA.

TeMBbI cCaMOCTOATEIbHBIX paGOT

© 0 N o g R~ 0w DN E

e
N 2o

13.

PHCKOM.

14.
15.
16.
17.
18.
19.
20.
21.
22.
23.
24.

Purck 1 5KOHOMUYECKHUE pELICHHUS.

Ponp npaBuTensCTBA B YIIPABICHUH PUCKOM.
Ipouecc ynpaBiaeHus: puckoM (prHAHCOBOIT CHCTEMBI.
CxeMmbl IepeHoca pucka: XeJKUpOBaHUE, CTPAXOBAaHUE, TUBEPCUPUKALIHSL.
[Tepenoc pucka 1 3koHOMHUYecKas 3(pPEeKTUBHOCTS.
MecTo 1 posb PUCKOB B dKOHOMUUECKOMN EATEIBHOCTH
PricKOBBIE MTHBECTUIIMOHHBIE ITPOLIECCHI

Kpemyrhsle pucku

Crpaterus ynpasieHHs pUCKaMu

CrpaxoBaHue pucka

XemKupoBaHHe, Kak crioco0 CHUKEHUsI pUCKOB
WMHCTATYTBI yIIPABIEHUS PUCKOM.

HOqu)eJ'ILHaH TCOpUsI: CTaTUCTUYECKHUM aHaIu3 IS ONTHUMAaJIbHOI'O YIIPpaBJICHUA

CtaBKM 10XOAHOCTH PUCKOBAaHHBIX aKTHBOB.

PbIHOYHBIE MHAEKCHI U CTpATETUsl UHACKCUPOBAHUS.

Pucku mHBECTUIIMOHHOTO TIOPTdEs

Konuenmus s3¢dexrnBrocTH OpTdhes.

[Toprdenu u3 1ByX pUCKOBaHHBIX AKTHBOB.

Bnusinue gakropa BpeMeHH Ha AUBEPCU(UKAIINIO aKTHUBOB.

Pucku peiHka kanurana

[Tpumenenne LIMPK st hopmupoBanus nmoptdens 1eHHbIX Oymar.
Monudukauus IMPK u ee Bo3MokHbIE abTEpPHATUBEI.

XemKupoBaHHUE PUCKA C TOMOUIbIO (POPBAPAHBIX U (PHIOUEPCHBIX KOHTPAKTOB.

XeKUPOBaHUE BATIOTHOIO PUCKA € ITOMOILBIO CBOIIA.
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25. XeHKUpoBaHUE PUCKA HEBBITIOJIHEHHS 00s3aTECIIbCTB.

26. MuHumu3anus pacxo/10B Ha X€I)KUPOBAHHUE.

27. JuBepcudukanys MHBECTULIMI: aKTUBBI C HEKOPPETUPYEMBIMUA PUCKAMHU.

28. OnuuoHb! KaK HHCTPYMEHT CTPaXOBaHHUS.

29. [IpumeHeHne ONIMOHOB I BApbHUPOBAHMS HHBECTUIIMOHHOTO PUCKA

30. BunomuanbHas MOJIENb OLIEHKM CTOMMOCTH OMIIMOHOB 1 MoJienb biaka-1lloynsa.

31. VYipasieHue puckaMu JOMOXO03sIiiCTBa (Ha OCHOBE TEOPUU YEJIOBEYECKOIO
KarnuTaa)

[Ipu opranuzauuu obyuenus no aucuuruinHe «MH}opmanroHHbIe OCHOBBI YIIPaBJICHUS
pUCKaMU NP MPUHATHM CTPATETMUYECKUX YNPABICHUECKUX PEIICHUN» IMPEernoaaBaresb JOJKEeH
oOpatuth 0co0O€ BHMMAHHWE Ha OPraHM3AlMI0 CEMHUHAPCKUX 3aHATHUM U CaMOCTOSITEIIbHOMN
paboThl CTYAEHTOB, MOCKOJIbKY KypC MpEANojaraeT MIMPOKOE HCIOJIb30BaHNE MHTEPAKTHUBHBIX
MeTOOB 0o0yuenus. [l mMpoBeACHHS CEMHUHAPCKUX 3aHATHH HE0OXOIMMO aKTHBHO
UCIIOJIb30BaTh METO/AbI pabOThl B MajblX IpyMIax, BOBJIECYEHHE B HHIUBUAYAIbHYIO padoTy.
3amaua mpernojaBaTeNs COCTOUT B MAaKCHMAJIbHOM OTKa3e OT POJH JIEKTOpa, €ro (yHKIHU
COCTOST TJIaBHBIM OOpa3oM B MojJepaluu 00pa3oBaTENbHOIrO mpolecca. Marepuanbl Ui

3aHATUMN H606XOI[I/IMO OOHOBJISITE CKETOAHO, YUUTBIBAA U3MCHAIOIINECA YCIIOBUS.

CamocrosiTesibHas padoTa CTY/A€HTOB

[Tonydyenue yrayOneHHBIX 3HAHUN MO M3y4yaeMOW IUCHUIUIMHE TOCTUTAeTCS 3a CYUeT
JOTIOTHUTETIFHBIX YacoB K ayAUTOPHON paboTe CcaMOCTOSTENbHON paloThl CTYACHTOB.
BrigenseMble 9achl 11eJ1eco00pa3Ho HCIIOIh30BaTh JIJIsl 3HAKOMCTBA C JIOTIOTHUTEIIEHON HAYTHOH
J'II/ITepaTypOI\/JI 10 HpO6J'IeMaTI/IKe JUCHUINIIMHBI, aHaJIn3a Hay‘IHBIX KOHHGHHI/II\/II nu COBpeMeHHI)IX
MOJIXOJI0OB K OCMBICICHHIO paccMaTpuBaeMbix mpobiem. K camocrosiTensHOMY BUAY pabOTHI
CTYJEHTOB OTHOCUTCSI paboTa B OMOIMOTEKAX, B AIEKTPOHHBIX MOMCKOBBIX CUCTEMAax U T.II. TO
C60py MaTepI/IaJ'IOB, HeO6XO}II/IMBIX JJISA HpOBeJIeHI/Iﬂ HpaKTI/I‘ICCKI/IX SaHHTI/II\/'I HNJIN BBIIIOJIHCHUA
KOHerTHI)IX 3a)1'aHPII>i npenonaBaTeJm 10 I/I3yqaeMblM TCMAaM. CTYJICHTI)I MOFYT YCTaHOBI/ITI)
DIIEKTPOHHBIA JMANIOT C TMPErnojaBaTesieM, BBIMOIHITh IOCPEJACTBOM HEro KOHTPOJIBbHBIE

3a/1aHMUs.
3ansatuss no gucuumuinHe «MHQOpMalMoHHBIE OCHOBBI YIPABICHUS pPUCKaMH TMpU

MMPUHATHUU CTPATCTUYCCKUX YHPABJICHUCCKHUX peH.IeHHﬁ» OpCACTABJICHBI CICAYIOIIUMU BUAAMU

pa6OTLII JICKIIUH, ITPAKTUICCKUC 3aHATHA, CaMOCTOSTEIbHOM pa60T0171 CTYACHTOB.
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Ha nmnpakthuecknx 3aHATHAX CTYINCHTBl  BBINOJHAIOT — 3aJaHHs, CBS3aHHBIE C
BKJIIOUEHHBIMH B IIPOrpaMMy pas[ellaMd MaTeMaTHKH, OOCYXJIEHHEM OTJENIbHBIX BOIIPOCOB,
BBICTYIUICHHEM U Y4aCTUEM B AUCKYCCUSX, PELICHUEM 3a]1a4.

B pamkax camocTosATenbHOI pabOThl CTYAEHTHl TOTOBAT CaMOCTOSITEIbHO BOIPOCHI,
IIPUBEICHHBIE B II. 6, TOTOBATCS K CEMHHAPCKUM 3aHATHAM, OCYLIECTBIIIOT IOArOTOBKY K
KOHTPOJILHBIM paboTaM U 3a4eTy.

Tekymas arrecranus cryaeHTOB. Tekymias arrectauus CTYIEHTOB IO AUCLUIUIMHE
«lH(popMallMOHHBIE OCHOBBI ~ YIpPABJIEHHS PHUCKAMU TPU TNPUHATUU  CTPATErMYECKUX
YIPaBICHYECKUX PELICHUI» NPOBOIUTCS B COOTBETCTBUM ¢ ¥YcTaBoM Akanemuu, Ilonoxxennem
0 TEKYIeH aTTecTalluu CTy1eHTOB 1o nporpammam BIIO u sBisiercs 00s13aTeIbHOM.

Texkymass arrectauus mo aucuumuinHe «MH(OpMaMOHHBIE OCHOBBI  YIIPABICHHS
pUCKaMU IpPU HPUHATHH CTPATETMYECKUX YIPABICHUECKUX PELIEHHI» NpoBoAUTCA B (opme
OIpoca U KOHTPOJIbHBIX MEPONPHUATHHA HO OLEHUBAHHUIO (DAKTUUYECKUX Pe3yJbTaTOB OOyueHUs
CTYJIEHTOB U OCYILECTBIISECTCSA BEAYLIUM IIPETIOIaBATEIIEM.

OObeKTaMu OIEHUBAHMS BBICTYIIAIOT:
yueOHas TUCHMIIIMHA (AaKTUBHOCTh Ha 3aHATHSX, CBOEBPEMEHHOCTbH BBINOJIHEHMS Pa3IMYHBIX
BU/JIOB 33/IaHUM, TIOCEIIAEMOCTh BCEX BUJIOB 3aHATHI 110 aTTECTyEMOM JIUCLUILIMHE);

CTEIEHb YCBOCHUS TEOPETUYECKUX 3HAHU;
YPOBEHb OBJIQJICHUS IPAKTUYECKUMHU YMEHHUSMHU M HaBbIKaMM 10 BCEM BHJIaM Y4eOHOMN paboThI;
pe3yNbTaThl CaMOCTOSATEIBLHOW PabOTHI.

AKTHUBHOCTb CTYJEHTA Ha 3aHATUAX OLIEHHUBAETCS II0 €r0 BBICTYIUIEHUSM IIO BOIIpOCAM
MIPaKTUYECKHUX 3AHITHUM.

Kpome Toro, oueHuBaHMe CTyAEHTa IPOBOAUTCS HAa KOHMPOIbHOU Heodele B
COOTBETCTBUM C PACHOpsDKEHUEM MpopekTopa 1o ydeOHo# pabore. OueHUBaHME CTYACHTa Ha
KOHTPOJIBHOM HEZeNIe IMPOBOIUTCS IIPENOJABATENIEM HE3aBUCUMO OT HAJIMYUS WM OTCYTCTBUS
CTyJeHTa (MO YBaXHUTEIbHON WIM HEYBaXUTEJIbHON MNpuunMHE) Ha 3aHATHU. OLEeHKa HOCUT
KOMIUIEKCHBIM XapaKTep U YYUTBIBACT JOCTH)KCHHMS CTYACHTa II0 OCHOBHBIM KOMIIOHEHTaM
y4eOHOTO0 Mpolecca 3a TeKYIHH MepHoI.

OneHuBaHUE CTYACHTa Ha 3aHATHSIX OCYIIECTBISETCS C HCIOJIb30BaHUEM OallIbHO-
PEUTUHIOBOW CUCTEMBI B COOTBETCTBUM € TEXHOJIOTMYECKON KapTOW NUCHMIUIMHBL. OLleHMBaHUE
CTY/ICHTa Ha KOHTPOJIBbHOM HeJeNe TakKe OCYLIECTBISETCS M0 OaUIbHO-PEHTUHTOBOM cUCTEME C

BBICTABJICHUEM OLICHOK B BCAOMOCTU U YKA3aHUEM KOJIMYCCTBA MPOIMYIICHHBIX 3aHSATHH.

6. YueOHas muTepatypa u pecypcbl HH(POPMAIHOHHO-TEJ1eKOMMYHUKANMOHHOM
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10.

11.

12.

13.

14.

15.

16.

17.

cetu "UHTepHer", BK/IIOYAS NepeYeHb Y4eOHO-METOAMYECKOr0 o0ecnedeHnst 1JIs
CAMOCTOSITEJILHOM Pa0doThI 00y4aroIuXcs M0 JUCIUAIIIHHE

6.1. OcHoBHas JIMTEepaTypa

benop  ILI.. VIIPABJIEHUE PUCKAMH, CHUCTEMHBLIM AHAJIM3 MU
MOJEJIMPOBAHUME B 2 T. M: FOpaitr, 2014.
H. A. Kocomanos ; pen. B. I'. bapanosckuii, H. 1. BanoBa ; PAH, Ota-Hue riobanbHbIX
npobneM, MH-T MHpPOBOW 5SKOHOMHMKM M MEXIYHapOJHBIX OTHOIICHHH. [I100anbHOe
VIIpaBJICHHE: BO3MOXKHOCTH | pricku. - M. : UMBOMO PAH, 2015. - 314 c. - ISBN 978-5-9535-
0433-1.

6.2./lonoiHUTEILHAS JIUTEPATYPaA

Boponnosckuii A.B. YIIPABJIEHUE PUCKAMMU. M: [Opaiir, 2016
VYnpapinenve puckamu: YueO. MOcoOMe IS CTYICHTOB BY30B, , OOYYarOIIMXCS IIO
CrienMaTbHOCTSIM SKOHOMUKU U ynpasienust , (ISBN / ISSN: 5-238-00861-9) / K.B. banmus,
C.H. Bopo6sbes. - M.: IOHUTU-IIAHA, 2012. - 511 c.
Asnormn, CM. HMuadopmarmsanus 6usHeca. Ympasnenue puckamu / C.M. ApgonmH, E.1O.
[Tecomkas. - M.: JIMK Tlpecc, 2011. - 176 C.
banmua, K.B. VmpapneHue puckamMu B HMHHOBAIlMOHHO-MHBECTHLIMOHHOM JESTEIHLHOCTU
npemnpustist: Y4edHoe nocooue / K.B. bammun. - M.: Jlammkos u K, 2013. - 420 .
Bonkos, A.A. Ynpasnenue prckamMu B kommepdeckoM Oanke: [Ipaktuueckoe pykoBOACTBO /
A.A. Bonkos. - M.: Omera-J1, 2013. - 156 c.

6.3. YueOHO-MeTOAMYECKOE O0ecTieYeHHe CAMOCTOSITeIbHOI padoThl.

JleonoBuy, T.W. YnipaBiieHue prickaMil B OaHKOBCKOH JIESTEIILHOCTH: Y 4eOHbIi Komruieke / T..
JleonoBuu. - Munck: [lpkra, Mucanta, 2012. - 136 C.

Jlsmenko, B.IT. Toprosmst opyxuem: nposenenne HMOKP, omeparmu co crpareruueckumu
MaTepraiaMi M ChIpbeM, pUCKU U yrpaBienue puckamu / B.IL Jlsmenko. - M.: DkoHOMUKa,
2008. - 351 c.

Mawmaea, JI.H. YnpaBnenue puckamu: Yuebnoe nocodue / JI.H. Mamaesa. - M.: [lamkoB u K,
2013. - 256 c.

HosuxoB, AWM. Teopus NpuHATUS pELIEHWH W YNpaBieHWE pUCKaMM B (DUHAHCOBOW H
HasioroBo cepax: Yuebnoe nocooue / A.M. Houkos, T.W. Conmoakast. - M.: amkoB u K,
2012. - 288 c.

HoBukoB, AWM. Teopus npuHATUS pelIeHM W yHpaBleHWE PUCKaMM B (DUHAHCOBOM U
HaoroBoi cdepax: YuebHoe mocodue / AWM. Hosukos, T.W. Cononkas. - M.: [lamkos u K,
2013.-288 c.

[Tnomkun, B.B. Onenka u ynpaneHHe pUuckaMy Ha TpeanpusTHsax: YuyeOHoe nocodue / B.B.
ITnomxum. - Ct. Ockom: THT, 2013. - 448 c.

PoixtukoBa, H.A. AHaimu3 u yrpapjieHHe pUCKaMM OpraHusaimu: YueOHoe mocodue / H.A.
PrixtukoBa. - M.: @opym, 2012. - 240 c.

Crpebemn, I1. I'pamoTHbie x0mpl. Kak yMHbIE cTparterus, ICHXOJIOTUsl U YIpaBJICHHE PUCKaMH
obecneunBaroT ycrex omsHeca / I1. Crpeben, D. Omccon; Tlep. ¢ anrn. A. Cromsipos. - M.:
Omuvn-busnec, 2013. - 208 c.

VYponosckux, B.H. Ynpasnenne puckamu npennpustest: YdeoHnoe mocodre / B.H. YpomoBckux.
- M.: By3oBckuii yueonnk, MTHOPA-M, 2012. - 168 c.

®enopoa, T.A. YrpapieHue puckaMy U CTpaxoBaHHE B TypusMe: YueOHoe nocobue / T.A.
®enopoga. - M.: Maructp, HUL] MTHOPA-M, 2013. - 192 c.
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6.4. HopmaTuBHBIE NIPABOBbIE JOKYMEHTBI

18. TOCT P ICO/TO 18128 HAIIMOHAJIbHBIN CTAHIAPT POCCUIICKOM ®EJIEPALTNA
OreHKa pUCKOB JIJIST IOKYMEHTHBIX IPOIIECCOB M CUCTEM 00Pa0OTKHU 3aITCei
https://www.eos.ru/upload/pk6/files/Proekt GOST ISO  TO 18128 1 red.pdf

19. HOPMATMBHO-NPABOBOE PETYIMPOBAHMUE AEATE/IbHOCTM MO YMPABJEHUIO PUCKAMMN
MHBECTULIMOHHbBIX MPOEKTOB
http://pravo.mgimo.ru/sites/default/files/pdf/16 zagrebelnayans shevelevaan.pdf

6.5. UHTepHET pecypchbl

20. ITpuHIMIIBI yIIpaBICHUS MPOLICHTHBIM PUCKOM XOJIMHTA. [ DJIEKTPOHHBIN pecypc| —
Pexxum nmoctyna: http://www.hedging.ru/publications/54

21. baHKkoBCKoe o0o3peHue [DnexkTponHblii  pecypc] —  Pexum  nocryna:
http://bo.bdc.ru/2004/9/ KopriopatusHoe yrpasienue B Poccun: [DneKTpoHHBIH pecypc]
— Pexxum nocryna: http://www.corp-gov.ru

6.6. UHbIe HCTOYHUKH.

22. THOOPMALIMOHHAS BA3A TIPOLIECCA YIIPABJIEHUS PUCKOM -
http:/AMww.csc.ac.ru/news/1999 1/99-1-8-2.pdf

23. bagpernunoBa A. A. MHO®OPMAILIMOHHAS BA3A AHAJIM3A W OLIEHKU
PUCKOB. ONEeKTPOHHBIN JKypHa OKOHOMHUYECKHE HayKH, Ne58-6,
http://novainfo.ru/article/10945

7. MaTepuanbHO-TeXHH4YeCKasi 0a3a, HHPOPMALMOHHbIE TEXHOJIOIMH,
NporpaMMHoe odecrnedenne 1 HHPOPMALMOHHbIE CIIPABOYHbIE CHCTEMbI
HNHpopManinoHHO-METOJUYECKUH pecypc IO BOIPOCcaM 3KOHOMUKH, (PMHAHCOB, MEHEJKMEHTA U

MapKeTHHra Ha MpeAnpusiTUu: [DNeKTPOHHbIN pecypc]: AAMUHUCTPATUBHO-YIIPABICHUYECKUM
noptai. — Pexxum nocryma: http://www.aup.ru

®denepanbHas cnyx0a rocyIapcTBEHHOM CTATUCTHKU: [ DJIEKTPOHHBIN pecypc| — Pexum
noctyna: http://www.gks.ru

®denepanpHas cinyx0a Poccuu 1o ¢pruHaHCOBOMY 03/I0POBJICHHIO U OAHKPOTCTBY: [ DNEKTPOHHBIHN
pecypc] — Pexxum nocryna: http://www.fsforus.ru

Caiit "KopnopaTuBHbIi MeHEKMEHT".[ DIEKTPOHHBIN pecypc] — Pexxum gocrymna:
http://www.cfin.ru

Caiit unpopmarnmonHoro areurctsa "PocbusnecKoncantunr".[DnekTpoHHslil pecypc] — Pexum
nocrtyma: http://www.rbc.ru

Caiit nHBeCTUIIMOHHOM KoMIanuu "®unam". [DnexkTpoHHBIN pecypc] — Pexxum nocryma:
http://www.finam.ru

Caiit PTC. [Dnextponnsiii pecypc] — Pexxum moctyma: http:// www.rts.ru

Caiit MMBB".[Dnektponnsiii pecypc] — Pexxum noctyna: http://www.micex.ru

st obecriedennst 00y4eHHs CTYACHTOB Mo AucuuruinHe «MHbopMalinoHHbIE OCHOBBI
YIIpaBJICHUA pUCKaMU IIPU MPUHATUN CTPATCTHIYCCKUX YIIPABICHYCCKUX peHIeHI/II\/’I)) AKaJIeMI/Iﬂ
pacrmoiaraeT cleAyroleil MaTepruanbHO-TEXHUYECKOU 0a30ii:

- JICKHUOHHBIMU ayJIUTOPUAMU, O60py210BaHHI)IMI/I BUACOIMMPOCKIINOHHBIM 060py)103aHHeM JJISL
MpPEe3EHTAINA, CPEICTBAMHU 3BYKOBOCIIPOU3BEACHHS, SKPAHOM U UMEIOIINE BBIXO]] B CETh
NurtepHer;

- IOMEIICHUSIMU JUIsI IPOBEACHUS CEMUHAPCKUX U MPAKTUYECKUX 3aHIATUH, 000pyI0BaHHBIMH
yaeOHOI MeOenbIo;
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https://www.eos.ru/upload/pk6/files/Proekt_GOST_ISO__TO_18128_1_red.pdf
http://www.hedging.ru/publications/54
http://bo.bdc.ru/2004/9/
http://www.csc.ac.ru/news/1999_1/99-1-8-2.pdf
http://novainfo.ru/author/5931
http://novainfo.ru/archive/58/6
http://www.aup.ru/

- OMOIMOTEKy, MMEIONIYIO paboune MecTa JUIsl CTYJEHTOB, OCHAIIICHHBIE KOMITBIOTEPAMH C
AOCTYIIOM K 6a3aM JAaHHBIX U CE€THU I/IHTepHeT;
- KOMITBIOTEPHBIMU KJIACCAMHU.
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