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Leab ocBoeHUS TMCUMIJIMHBI:

CdopmupoBars KOMIIETEHITUN
- [TK-9 cniocoOHOCTBIO OIIEHWBATH BO3ACHCTBHE MAaKPOIKOHOMHUYECKOM Cpelibl Ha (PYHKITMOHUPOBAHUE
OpraHu3alii ¥ OpPraHoB TOCYJAapCTBEHHOTO W MYHHUILMIAIBHOTO YIPAaBJICHUS, BBIABIATH U
aHAJIM3UPOBATh PBHIHOYHBIE M CcHelUHUYECKHe PUCKH, a TaKkXke aHaJIW3HpPOBaTh IMOBEACHUE
notrpeduTeneil 5KOHOMUYECKUX Onar u (OpMUpPOBAHHE CIIpOCa Ha OCHOBE 3HAHUS HKOHOMHUYECKUX
OCHOB TIOBEJICHUSI OpraHU3aIil, CTPYKTYp PHIHKOB U KOHKYPEHTHOM Cpe/bl OTpaciu.
- [IK-4 Ymenne nmpuMeHSTh OCHOBHBIE METOIbI (DMHAHCOBOTO MEHEHDKMEHTA JJIsS OIICHKH aKTHBOB,
yrnpaBieHUus: OOOPOTHBIM KalWTajiOM, NPUHATHS WHBECTUIMOHHBIX pPEIICHUH, pELIeHUl 1o
(buHAHCUPOBaHUIO, (POPMHUPOBAHUIO AUBHUICHIHONW TOJUTHKU U CTPYKTYphI KaluTansa, B TOM YHUCIE,
MIPU MPUHATHH PEIICHUMN, CBS3aHHBIX C ONEpalisiMi Ha MUPOBBIX PhIHKAX B YCJIOBHSIX INI00aTU3allUN.
- IIK-15 VYmeHue mNpOBOAWTH aHAIW3 PHIHOYHBIX U CHEHU(PUUECKHX PUCKOB IS TPUHSATHUS
YIOpaBIE€HYECKUX pEHIeHUH, B TOM 4YHCIE MpPU MPUHATUM peUieHH 00 WHBECTUPOBAHUU U
(buHAHCHPOBAHHH.

ILn1an kypca:

Tewma 1. [Iponecc ynpaBnenus puckoMm. MoaenupoBanue (GakTOPOB PHUCKA.

[Tonsitre pucka. CrnoxHocTh ompeaeneHusi. KoHQIUKT pucka u Bo3HarpaxaeHus. GakTopsl
pHUCKa U CTIOCOOBI UX MOJEIUPOBAHMSL.

Tewma 2. DBosroIMS 33a/1a4 PUCK-MEHEHKMEHTA.

Pazuuiia mexay mnpeickazaHMeM W MpOrHO3MpoBaHWEM. Pacnpenenenuwe morepb. Cucrema
MoKa3aTesie, CKOPPEKTUPOBAHHBIX HA PHUCK. YCIEXU W HEyJlayu PHUCK-MEHEHKMEHTa 3a IMOCIIeTHUE
NECATUIIETHS.

Tema 3. Knaccudukanus puckos. IIpo0GiaeMbl KiiacCupHUKaIMH.

Poinounsblit puck. Kpenuthsiii puck. Puck nukBuanoctu. OnepanuoHHbiid puck. FOpuandeckuii
U perynsaTopHblil pucku. Jlemosoil puck. Ctpaternueckuil puck. Pemyranuonnsie pucku. [IpoGiemsl
KJIaCCU(PUKAITHH.

Tema 4. KopnopatusHsiif puck-menemxMentT. ERM-cucremsi.

CoBeT AUPEKTOPOB | €ro GyHKIIUU TI0 PYKOBOJICTBY PUCK — MEHEKMeHTOM KoMmanuu. CRO
— €ro mpaBa ¥ 005S3aHHOCTH I10 HAJIAXKHUBAHUIO CHCTEMbI PUCK —MEHEKMEHTA B KOMITaHUU.

Komurersl mo puckaM M HUX pOJIb B OINPEACICHHMM WM OrPaHUYEHUH YPOBHEH PHCKOB.
AyauTOpcKuii KOMHTET U €€ (QYHKIUS IO YIPABICHUIO PUCKAMU

Tema 5. PerynupoBanue ymnpaBieHus puckamu. Pemienusi bazenbckoro koMuTeTa M HX
peanu3anus.

Heo0xomumoctes bBasensckoro cormamednus. BakHedinmne mokasareild OOCTaTOYHOCTH
kanuTana. OTHOLIEHHWE aKTHUBOB K KalHUTaly M OTHOIIEHHUE KamuTajda K aKTUBaM, B3BEIICHHBIM I10
pucky. KpeuTHbIi 5KBUBAJICHT sl BHEOAIAHCOBBIX pUCKOB. Tpu cToima ba3ensckoro cormameHusl.

Tema 6. Llennocts noxg puckom. Mepa pucka VaR.



Onpenenenne ueHHOCTH ToA puckoM. I[Ipumenenme VaR Ha mpaktuke. Mcropuueckoe
MozenupoBanue. Meron Monte Kapno. Ctpecc TectupoBaHue.

®DopMbI TEKYIIEr0 KOHTPOJISA M IPOMEKYTOYHOM aTTeCTaAlUHU:

B xome peanumzanum aucHUmIMHbL «OCHOBBI PHCK-MEHEIKMEHTA» MCIOJb3YHTCS
cjaeylolie MeToAbl TEKYIero KOHTPOJISA YCIIeBaeMOCTH 00YYaloInXcs:

[Iponecc ympaBiieHUSI PUCKOM. Ompoc
MonenupoBanue GakTOpOB PUCKA.

DBOJIONMS 3314 PUC-MEHEIKMEHTa Omnpoc
Knaccudukanus puckos. [TpodieMbr Omnpoc
KJ1acCU(PUKaINH.

KopnopaTruBHbIN pUCK-MEHEIKMEHT. KonTtponsHoe
ERM-cucremsl. 3a7laHue
PerynupoBanue ynpaBieHUs Ompoc
puckamu. Pemenus basensckoro

KOMUTETA U UX pean3alus.

Hennocts mox puckom. Mepa pucka Kowntposnbroe
VaR. 3aJlaHue

IIpome:kyTouHas aTTecTalus NPOBOAUTCHA B opMe IK3aMeHa.

OcHoBHas JuTeparypa:

1. Isman JI.,, Kpoynm M., Munacsu B.b., Mapk P. OcHOBBl puck — MEHEI)KMEHTa. - M:
«IOPAWT», 2016 r.  https://www.biblio-online.ru/book/8F5FF4C1-4EF0-4F05-81E1-
6F74EF3AA94B

2. Jlamomapan A. VMIHBeCTHIIMOHHAS OIICHKA: MHCTPYMEHTHI M METObI OIEHKH JIOOBIX aKTHBOB.
M.: Anbnuna [Tabnumep, 2016 http://www.iprbookshop.ru/68013.html

3. JlumutoBckuii M.A., JlobanoBa E.H., Munacsa B.b., Ilamamapuyk B.II. KopmopaTuBabiit
(UHAHCOBBIH MEHEDKMEHT. YueOHO -—TipakThdeckoe mnocobue. - M.: HOpaiit, 2016 T.
https://www.biblio-online.ru/book/045E4431-3816-404D-B445-C663F8EF9996




	Промежуточная аттестация проводится в форме экзамена.

	Основная литература:




