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eab ocBOeHHUST TUCHUTLIHHDI:

CdopmupoBars KOMIIETEHITUU
- OIIK- 3 cmocoOHOCT, TPOBOJIUTH CAMOCTOSATENbHBIE HCCIIEIOBaHUsI, OOOCHOBHIBATH
AKTYaJbHOCTb M MPAKTUUYECKYIO 3HAUUMOCTh N30paHHOM TEMbl HAYYHOT'O MCCIICIOBAHUS
- TIK- 3 cnocoOGHOCTh HCIOJIB30BAaTh COBPEMEHHBIC METOJbI YMPAaBICHUS KOPHOPATHBHBIMU
dbuHAHCAMU JJTsl pEIICHHUS CTPATETUYECKHUX 331a9

Ilnan kypca:

Tema 11loHATHE TPETPUHUMATEIBCKOTO PUCKA

PaccmarpuBaercst ”3MEHEHHE NPECTABICHUN O TEPMUHE «PUCK» B UICTOPUUYECKOM pa3pese.
Puck, xak OAMH U3 OTJIIMYUTEIBHBIX NPHU3HAKOB MPEANPUHUMATEIBCKON J1€ATEIbHOCTH.
HeonpeneneHHocTh, CBA3aHHAS CO CPENOA, B KOTOPOl MPUHUMAETCS pelIeHHe U pUCK. [IpuamHbI
U (aKTOpbI pUCKa.

Tema 2 Konrenuus npueMiaeMoro pucka

Konuenmust npuemneMoro pucka u ujes yrnpaplieHUs pUCKOM. Pa3nuuHble YpOBHM pUCKA IpPH
VOPABICHUUM MM W JABWKEHUE K NPHUEMIIEMOMY YPOBHIO. OTallbl pealu3alid KOHLEMIHH
IIPUEMJIIEMOTO PUCKA.

Tema 311enb 1 3a1a4M PUCK-MEHEKMEHTA

OmnpenenseTcs OCHOBHAs II€7Ib PUCK-MEHE/DKMEHTA U B CBA3HM C 3THUM OOCYKIAIOTCSI OCHOBHBIE
3aJaud, KOTOpble HEOOXOAMMO pa3pemuTh Npu JABWKEeHMH K uenu. [lpuBoautcs
MpeABapUTEIIbHOE PACCMOTPEHHE YETHIPEX OCHOBHBIX MPUEMOB YIPABICHUS PUCKOM.
Hcnonb3oBanue ppIHOYHOM HH(DOPMAIIHH TP YIIPABIEHUU PUCKOM

Tema 4 BeisiBnienue ¢pakropoB pucka BHemmHre W BHyTpeHHHE (AKTOpbl pHUCKAa W HX
knaccudukanus. KoHkpeTHast cuTyarms.

Tema SV nentudukanus GakTopoB pucka

duHaHCOBass OTYETHOCTh KOMITAHWU, KaK OJWUH W3 OCHOBHBIX HCTOYHHKOB HH(MOpMAIUUA O
dakropax pucka. Mcnonp3oBanue GpuHAHCOBON OTYETHOCTH JJIS BBIABIICHUS (PaKTOPOB pPHCKA.
Tema 6IToctpoenne MHoro(akTopHOM Moenu. Teopust apOUTpaKHOTO IIEHOOOPa30BaAHUS
MHuorodakropHass MojAenb U MPEANOIOKEHHS, IOJOKEHHbIE B €€ OCHOBY. PasnuuHbie
npezcTaBiIeHuss MHOTo(akTopHoi Moenu. Teopus apOUTpaKHOTO IIEHOOOPa30BaHUS U €€ CBS3b
¢ MHorodakTopHo Moxaenbio. [lpuMepsl TpuMeHeHUST MHOTO(AKTOPHOW MOJCIH IS
BBISIBJICHHSI 3HAUUMBIX (DAKTOPOB pHCKa M UX olleHKH. [IpakTideckas 3amayga.

Tema 7IlapameTpudeckuii meTon oeHkn VaR

Mogens VaR u npeanonoxenus, nexamue B ee ocHoBe. [Ipumeps! npumenenus. basenbckuil
BapuaHT mozaenu VaR. [Ipaktrdeckas 3a1aya.

Tema 8 Meton Monte-Kapio ouenku VaR Ilpumenenune METOJI0B CTaTUCTUYECKOIO
moxaenupoBanus (Monte — Kapmo) nns omeHku BenwdyuHbl VaR 0e3 mpeamosiokeHus o
norHopmanbHocTH. [IpakTudeckas 3aaaya.

Tema 9Mepa oxxunaemoro nedunura ES. CoiicTsa.



Onpenenenne Mmepol oxxugaemoro aepunura ES u cpaBuenus ee ¢ VaR. Csoiictsa ES.

Tema 10 Onenka mepsl oxumaemoro aeduumra ES B mpeamnonokeHnn HOPMaTbHOCTH
pacmpeneneHus.

dopmyna OIEHKH Mepbl oxupaemoro naedurmra ES B mpeamnonokeHMH HOPMAaJIbHOCTH
pacnpenenenus. [Ipumeps! npruMeHeHNs.

Tema 11 Omnenka mepsl oxumaemoro aedumura ES merogqom Monte-Kapio
OcobeHHocTH O1IeHKH Mepbl oxkugaeMoro aepunura ES Mmerogom MonTe Kapio. [Tpumepsr.
Tema 12 ApOuTpaxHbIe ONeparyH.

[lenooOpazoBanue (BIOYEPCHBIX KOHTPAKTOB C TOMOIIBI0 Mojenu  «cash-and-carryy.
IenooOpa3zoBanue oniuoHoB, popmyna bmka—Illoyn3a. ApOuTpa)xHble ONEpaIuy.

Tema 13 Crpareruu XemKupoOBaHUs.

Cripa/1b1, CTPIHTIIBI U CTPIUIIIBI M CTPATETHH XEHDKUPOBAHUS C UX UCTIOIb30BAHUEM.

Tema 14 Koaddumnuent xemxupoBanusi.

CoBeplieHHOE XE€KUPOBAHHE M YacTUYHOE XepkupoBaHue. KosdduiumeHT XemxupoBaHUsL.
Onenka kod(dduimeHTa XeKUPOBAHUSA C TIOMOUIBI0 JIMHEHWHOW perpeccun. [IpakTudeckas
3aa4ya

Tema 15 O heKTHBHOCTH XEKUPOBAHMS.

XemKupoBaHHe ¢ MUHUMaJIbHON aucnepcueil. KoappuuuenT xekupoBaHusi ¢ MUHUMAIbHOM
mucnepcueit. Vcnonb3oBanue ko3d@uirieHTa AeTepMUHAIMM JJs  ONpPEAETeHHs] CTENeHU
3 PeKTUBHOCTH XekupoBanus. [IpakTruueckas 3aiaya.

@DopMbI TEKYIIEr0 KOHTPOJISI M POMEKYTOYHOM aTTeCTAlMM:

. B KauecTBe NnpomerKyTO4HOI aTTecTauum no gucumnanHe « PUcKk-meHeaKmeHT. 5a3oBbiii
YPOBEHDb» UCMOJb3YIOTCA:

— NpW NPOBEAEHUMN 3aHATUI IEKLMOHHOIO M CEMUHAPCKOro TMna: onpoc (O);
— NpW NPOBeAeHMM 3aHATUN NPAKTMUYECKOro TMNa: KOHTPo/ibHaA paboTa (KP), pedpepat (O),
npakTuyeckoe 3agaHue (M3).

MpomeKyTo4yHaa aTrecTtayMa NPoOBOAUTCA B ¢opme: 3ayer.

OcHoBHas JInTepaTypa:

1. benos, I1. I'. YnpaBnenue puckamu, CACTEMHBIN aHAJIU3 U MOJIETTUPOBAHUE B 2 T :
yu4eOHUK U IPAaKTUKyM Ui OakanaBpuara u maructparypsl / I1. I'. benos. — M. :
W3parensctBo FOpaiit, 2015. — 733 ¢. — (Cepus : bakanasp u marucrp.
Axanemuyeckuii kypc). — ISBN 978-5-9916-4703-8. https://www.biblio-
online.ru/book/5471D44E-2B8B-45A8-90F0-C4C4416B0C39

2. Boponmosckuii, A. B. YnpaBnenue puckamu : y4eOHUK U IPAKTUKYM JJIs1 OakaiaBpuaTa

u maructparypsl / A. B. Boponnosckuii. — M. : U3natensctBo FOpaiit, 2016. — 414 ¢. —

(Cepus : bakanaBp u maructp. Akagemuueckuii kypc). — ISBN 978-5-534-00945-3.

https://www.biblio-online.ru/book/E098C311-CAA9-4FD5-AC72-5F801419DD64

3. Xomwunuu U. IL. [u np.]. YopaBnenue prUHAHCOBBIMU PUCKAMU: YYEOHHUK U MPAKTUKYM

i GakanaBpuara U maructparypsl /mof pea. U. I1. Xomunuy, U. B. Tlemanckoit. — M. :

WznarensctBo HOpaiit, 2016. — 345 ¢. — (Cepus : bakanaBp u maructp. AkageMHUIeCKuit

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

4848-A8C3-BSEBABF94F86




	Основная литература:




