[Tpunoxenue 10 OIT BO

AHHOTAIIAA PABOYEH ITPOT PAMMBI I[PICIIHHJIILIHI)I
b1. B.O/A.3.6 PUCK-MEHE/IKMEHT (ITPOABUHYTbIU YPOBEHDb)

ABTOp: K.(.-M.H., 1orieHT B.b.Munacsu

Kon u HanmeHoBanue HanpaBJieHus NoAroToBku: 38.04.08 duHaHCHl U KpeaUuT
IMpoduis: [Ipukiiagubie KOpropaTuBHbIC (PUHAHCHI

KBaimdukanus (cTeneHb) BEITYCKHUKA: MarucTp

dopma 00yueHHUs1: OUHAsI, OUHO-3a04HAsl, 3a0YHAs

Leab ocBoeHUs TUCUUIIJIMHBI:

CdopmupoBars KOMIIETEHIIUU

[IK-4 - CriocoOHOCTh TIPOBECTH aHAIM3 W JIaTh OICHKY CYIICCTBYIOMUX (DUHAHCOBO-
SKOHOMHMYECKUX PHUCKOB, COCTaBUTh M OOOCHOBaTh IPOTHO3 JIMHAMHUKUA OCHOBHBIX
(bMHAHCOBO-PKOHOMUYECKUX MTOKa3aTesIe Ha MUKPO-, MAaKpPO- M ME30YPOBHE.

[TK-16 - CiocoOHOCTh MPOBECTU KOHCAITUHIOBBIE UCCIIEI0BaHMS (PMHAHCOBBIX MPOOIEM
0 3aKa3aM XO3HUCTBYIONINX CYOBEKTOB, BKIItOUasi (DMHAHCOBO-KPEIUTHBIC OPTaHU3AIIH,
OpraHoOB TOCY/IapPCTBEHHON BJIACTU U OPraHOB MECTHOT'O CaMOYIIPABIICHUS.

Ilinan kypca:

Tema 1 [TonsiTue PaccmarpuBaercs HM3MEHEHUE NPEICTABICHUN O TEPMUHE
MIpe N PUHIMATENECKOTO «PHUCK» B UCTOPUUYECKOM pa3pese.
pHucka Puck, kak oOAMH W3 OTJIMYUTEIBHBIX IPH3HAKOB

MIpeITPUHUMATENLCKOH esTenbHoCcTH. HeonpeneneHHoCTs,
CBSI3aHHAS CO CPEIOH, B KOTOPOI MPHHUMAETCS pelieHre U
puck. [IpuunHbI 1 hakTOphI pUCKa.

Tema 2 | Konnenuus npuemwsiemoro | Konmenuust mpuemyieMoro pucka W uaes YIpaBICHUsS
pucka puckoM. PasniuHble YPOBHHM PHCKa NIPU YIPABICHUU UM U
JIBIKEHHE K TPUEMIIEMOMY YPOBHIO. ODTalbl pean3aluu
KOHIICTILIMH PUEMIIEMOT'0 PUCKa.

Tema3 | Lens u 3amaum  puck- | Onpenensercs OCHOBHas Iefb PHCK-MECHEIKMEHTAa U B
MEHE/DKMEHTa CBSI3U C 3THM OOCYKIAIOTCSi OCHOBHBIE 33/1a4M, KOTOpBIE
HEOOXOUMO  pa3peluTh TpU  JBWKEHUM K  LEINH.
[IpuBoauTCcs TmpenBapUTEIbLHOE PACCMOTPEHHE YEThIPEX
OCHOBHBIX NPHEMOB YIIpaBlieHUs pUCKOM. Vcmonb3oBaHue
PBIHOYHOM MH(OPMALIMK IIPU YIIPABICHUU PUCKOM

Tema 4 | BoisBnenue gakropoB pucka | BHemHre W BHyTpeHHHE (aKTOppl pHUCKa H  HUX
knaccugukanmsa. Konkpernas cutyanus. 1 vac.

Tema 5 | Upentudpukanmsa  ¢akropos | GuHaHCOBast OTYETHOCTh KOMIIAHHUH, KAK OAMH U3 OCHOBHBIX
pHcKa UCTOYHUKOB  wWH(popManmu o  (dakropax  pucka.
Hcnonb3oBanue (pUHAHCOBOW OTYETHOCTH ISl BBISBICHUSI
(akTOpOB pHUCKAa.
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Tema 6 | IloctpoeHue MsHorodakTopHast MOAETb M MPEANIOTI0KEHNS, OJT0KCHHBIC
MHOT0()aKTOPHON MO- B €¢ OCHOBY. Pasnuunbie mpeacTaBieHns MHOTO(aKTOPHOM
Monenu. Teopusi apOUTpa)kHOTO LEHOOOPAa30BaHHUA M €e
nenn. Teopus apOUTpakHOTO o
CBSI3b C MHOTO(AaKTOpHOU Mozienbto. [IpuMephl mpruMeHeHus
[IEHOOOpa30BaHU N
MHOTO(aKTOPHOM MOJENU ISl BBISIBICHHS 3HAYUMBIX
(akTOpOB pUCKa U MX OLeHKH. [IpakTHueckas 3amgaya.

Tema 7 ITapamerpuueckuit Mmeron | Moaens VaR u mpenanosnokeHusi, Jexallue B €€ OCHOBE.

oueHku VaR [Tpumepsr npumeHenusi. bazensckuii Bapuant mogenu VaR.
[IpakTuyeckas 3amaya.

Tema 8 | Merog Monre-Kapno onenku | [lpumeHeHre METOJOB CTATHCTHYECKOTO MOJEITUPOBAHMUS

VaR (Monte — Kapno) mns oueHku BenmunHbl VaR  6e3
NPEANONIOKEHHT O JIOTHOPMaJbHOCTH. IlpakThueckast
3ajauda.

Tema 9 Mepa oxunaemoro nepuiura | OnpeneneHue Mepbl  oxupgaemoro jgedumura ES wu
ES. CgoiicTBa. cpaBHenus ee ¢ VaR. Caoiictsa ES.

Tema 10 | Ouenka wmepbl oxugaemoro | @opMmyna oueHKH Mepbl OXuaaemoro neduimra ES B
neduuTa ES B | IPEaNOI0XKEHUH HOPMAIbHOCTH pacipezeneHus. [Ipumepsr
MPEIONI0KEHIH MPUMECHEHHUSL.

HOPMAaJIbHOCTH
pacrnpeeneHus.

Tema 11 | Ouenka wmepbl  oxugaemoro | OCOOCHHOCTH OIIGHKH Mepbl Oxupaemoro neduimra ES
nepuumta ES  meromom | metonom Monte Kapio. Ilpumeps.
Momnte-Kapno

Tema 12 | ApOuTpakHble OneparuH. LlenooOpazoBanre (GbIOYEPCHBIX KOHTPAKTOB C MOMOUIBIO

momenu «cash-and-carry». IlenHooOpa3oBaHHE OIIIMOHOB,
¢dopmyna baxa—Illoynza. ApOuTpaxkxHble onepauu.

Tema 13 | Ctparernn XxeI>KMpOBaHU. Crpaibl, CTPIHIIIBI U CTPAUIIBI M CTPATEr MU XEIPKUPOBAHUS

C UX MCIIOJIb30BAHUEM.

Tema 14 | Koaddunument CoBepIlIeHHOE XeIKHUPOBAHUE U YACTHYHOE XEDKUPOBAHHE.

XEIHKUPOBaHUS. Koaddumment xemxupoBanusi. OueHka kodhdunmeHTa
XE/DKUPOBAaHHA C TIOMOLIbIO JIMHEWHOW perpeccuu.
IIpakTuueckas 3amada

Tema 15 | DddexTHBHOCTH XemKupoBaHue c MUHUMAaJIbHOM JUCTIEpCHUEi.

XEIDKUPOBAHMSL. Koaddurment XeIDKUPOBAHUS c MUHUMAaJIbHOM
JIACTIepCHUEH. Ucnonp3oBanue ko3¢ duIueHTa

JICTePMUHAIMK JJIs1 OIIPEJICIICHHUS] CTENeHH d3(PPEKTUBHOCTH
xepxupoBanud. [IpakTuyeckas 3anayva.

®opMBbI TEKYLIEr0 KOHTPOJISA M IPOMEKYTOYHOMH aTTecTAllUH:

B xone peanuzanuu qucuumiauabl b1. B.O/1.3.6 Puck-meHeaxmMeHT (MPOABUHYTHI

YPOBEeHb) HCHOJIb3YIOTCH CJeAYyIolHe MeTOoAbI

00y4YaKOIIHUXCH:

TEKYLIEr0 KOHTPOJIA YCIHEBAECMOCTH

B
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Ilonsarue OpCANPUHUMATCIILCKOTO OHpOC

pHucka

Konnenust npueMieMoro pucka Ompoc
Lens 1 3a1a9u pUCK-MEHEPKMEHTA Ompoc
BrrsaBienue (hakTopoB pucka Omnpoc
Wnentudukanus GakTopoB prucKa Onpoc
ITocTpoenne MHOTO()AKTOPHOM MO- Ormpoc

nemu. Teopust apOUTPaKHOTO IIEHOOOPa30BaAHMS

[NapameTpuueckuii Mmetox oueHku VaR Omnpoc
Meton Monte-Kapio onenku VaR Ormpoc
Mepa oxumaemoro aedunura ES. CpolicTra. [IpakTudeckoe 3aHsATHE
Onenka wMepbl oxumaemoro nedpumuta ES B [IpakTuueckoe 3aHsATHE

IMPEATIOJIONKECHUN HOPMAJIBHOCTH PACIIPEACIICHUA.

Ornenka Mepsl oxxumaeMoro neduiura ES meromom Ompoc
Momnte-Kapio

ApOuTpakHbIE OTEPAIHH. Omnpoc
Crpareruu XeP)KUpOBaHHUSI. Ompoc
Koaddumment xemxupopanus. Konrtponbhas pabora
O hexkTUBHOCTD XeKUPOBAHUS. Omnpoc

HpOMe)KyTO‘IHaﬂ aTTecTalnus NMpoBOAUTCH B (bopMe 3a4yeTa ¢ peIICcHUuEM KOHTPOJIbHBIX
PAaCYE€THBIX 3a/1a4.

OcHoBHas1 JIMTEpaTypa:

1. Benos, I1. I'. YnpaBnenue puckamu, CHCTEMHBIN aHAJIN3 U MOJIETUPOBAHUE B 2 T :
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WzparensctBo KOpaiit, 2015. — 733 ¢. — (Cepus : bakanaBp u maructp.
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2. Boponnosckuii, A. B. YnpaBienue puckamu : ydeOHUK U TPAKTHKYM JUIs OakamaBpuara

u maructparypsl / A. B. Boponmnosckuii. — M. : UznarensctBo FOpaiit, 2016. — 414 ¢. —

(Cepus : bakanaBp u maructp. Akagemuueckuii kype). — ISBN 978-5-534-00945-3.
https://www.biblio-online.ru/book/EQ98C311-CAA9-4FD5-AC72-5F801419DD64

3. Xomunnu U. I1. [u gp.]. YpaBnenue GUHAHCOBBIMU PUCKAMH: YICOHHUK U IPAKTUKYM
i GakanaBpuara U maructparypsl /mof ped. U. I1. Xomunuy, U. B. Tlemanckoit. — M. :
NznarensctBo KOpaiit, 2016. — 345 ¢. — (Cepus : bakanaBp u maructp. AkajeMHUIeCKui

kypc). — ISBN 978-5-534-01019-0. https://www.biblio-online.ru/book/419260FD-3B72-4848-A8C3-
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