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Leab ocBOeHNS THCIMIJIHHBI:
CdhopmupoBars KOMITETCHIIMA
- OIIK-3 - CriocoOHOCTh TPOBOAHUTH CaMOCTOSITEIBHBIE HCCIICOBAaHMS, 0OOCHOBBIBATH

aKTyaJIbHOCTh U MTPAKTUYECKYIO0 3HAUMMOCTh U30paHHON TEMBI HAYYHOTO HCCIIEI0BaHUS.

- T[IK-3 CMOCOOHOCTh ~ MCIIONB30BaTh  COBPEMEHHBIE  METOJbl  YIPaBICHHS

KOPIOPATUBHBIMU (PMHAHCAMH ISl PEIICHUS CTPATETHYECKUX 3a/1a4.

Iliian kypca:

Tema 1

[TonsTue PaccmatpuBaercsi u3MeHEeHHE TPEACTaBIEHUNW O TEpPMHUHE
NPEANPUHAMATENBCKOTO «PHUCK» B HCTOPUYECKOM PaA3pPE3E.

pucka Pruck, Kkak oOAMH W3 OTIMYMTENBHBIX IPHU3HAKOB
MpeITPUHIMATEIbCKOM JeSITETLHOCTH.
HeomnpenenenHocTs, cBsi3aHHas cO Cpeaod, B KOTOpOH
NPUHUMAETCST pelieHne W puck. [lpuunHBI B (aKTOpHI
pucKa.

Tema 2

Konnermuua  nmpuemsniemoro | Konnenuus mnpuemMiaeMoro prcka M HOes YIpaBIICHUS
pucka puckoM. PaznuuHble ypoBHU pHCKa IIPU YNIPaBIECHUU UM H
JBI)KEHUE K IPUEMIIEMOMY YPOBHIO. OTambl pealn3alun
KOHIIEIIMH TPUEMIIEMOTO PHCKA.

Tema 3

Henms w® 3amaum  puck- | Onpenensercs OCHOBHAs IENlb PHUCK-MEHEIKMEHTa U B
MEHEIKMEHTa CBSI3M C 3TUM OOCYXKIArOTCS OCHOBHBIC 33J]aud, KOTOPBIC
HEOOXOJMMO pa3peliuTh NpPU JBUKCHHA K IEIH.
[IpuBoguTCS TpenBapUTENbHOE PACCMOTPEHHE YETHIPEX
OCHOBHBIX MTPHEMOB YIPaBIeHHUS PUCKOM. Vcronp30BaHue
PBIHOYHOUW HHQOPMAITUH TIPH YIIPABICHUHA PUCKOM

Tema 4

BrisiBnenue ¢akTopoB pucka | BHemiHMe W BHyTpeHHHE (AKTOpPhl pUCKA W HX
KJIaCCU(HKAIIHS.

Tema 5

Unentudukanus  ¢aktopoB | DuHaHCOBas OTYCTHOCTh KOMITAHWU, KaK OJUH U3
pHcKa OCHOBHBIX MCTOYHHMKOB MH(MOpMAIMU O (aKTopax pHCKA.
Hcnonb3oBanue GUHAHCOBOW OTYSTHOCTH JJISl BBISBICHUS
(hakTOpOB pHUCKA.




Tema 6 | IloctpoeHue MHuorodakTopHas MOJEIb u MPEANOI0KEHUS,
MHOTO(AKTOPHOH  MOJENH. | MOJIOKEHHBIE B €€ OCHOBY. PasnmuuHbIe mpecTaBIeHUsS
Teopus apOuTpakHoro | MHOroakToOpHOH  Momenw. Teopus  apOWTPa)KHOTO
IeHoo0pa3oBaHUs IIEHOOOpa3oBaHUsI W €€ CBSI3b C MHOTO(aKTOPHOM

Mognenpto. [lpuMmepsl mnpuMeHeHHsT MHOTO()aKTOPHOH
MOJICJIH ISl BBISBJICHHS 3HAYUMBIX (PAaKTOPOB PUCKA U HX
OLIEHKH.

Tema 7 [TapameTpuueckuii MeToll | Monens VaR u mpenrnonoxeHus, Jiexailue B €€ OCHOBE.

oneHku VaR IIpumepsl npumeHeHus. basenbckuil BapuaHT MOZENN
VaR.

Tema 8 Merton Monte-Kapiio onienku | [IpuMeHeHne METOAOB CTaTUCTHYECKOTO MOACIMPOBAHUS

VaR (Monte — Kapno) mist omeHku BenuuyuHbl VaR 0e3
MIPEITOI0KEHHS O JIOTHOPMAIbHOCTH.

Tema 9 | Mepa oxumaemoro aedumnura | Onpeneneane Mepbl  oxkumaeMoro nedunura ES u
ES. Cgoiictsa. cpaBHeHus ee ¢ VaR. Csoiictsa ES.

Tema 10 | Omenka wmepsl oxumaemoro | @opmyna omeHkn Mepbl oxumaemoro nedurura ES B
nedumnura ES B | MIPENITOIOKEHUHN HOPMAJIBHOCTH pacrpeneneHus..
MIPEITOI0KEHUN [Ipumeps! mpruMeHEeHHS.

HOPMaJIbHOCTH
pacnpeneneHus.

Tema 11 | Omenka wmepsl oxumgaemoro | OCoOEHHOCTH OIICHKH Mephl oXupaemoro nedunura ES
nepunmra ES  mertomom | Mmetomom Monte Kapiio.

Momnre-Kapio
Tema 12 | ApOuUTpa’kHEIE OITepaITi. enooOpazoBanue (PppIOYEPCHBIX KOHTPAKTOB C TIOMOIIBIO
Mojnenu «cash-and-carry». lleHOOOpazoBaHue OIIIMOHOB,
dhopmyna bika—Illoymnza. ApOUTpaKHBIE ONIECPAITHH.
Tema 13 | CTpareruu XemKUPOBAHMS. Crupsapl, CTPIHTIIBI HW  CTPIIBI W CTPATEeTHH
XeIDKUPOBAHUS C UX MCTIOIH30BAHHUEM.

Tema 14 | Koaddurment CoBepiieHHOE XeIKUPOBaHUE u YaCTUYHOE

XEDKAPOBAHWSL. xemkupoBanue. Koaddumment xemxupoBanus. OreHKa
Kod(hpuIMeHTa XeIKUPOBAHUSA C TIOMOIIBIO JTHHEHHOM
perpeccuu.

Tema 15 | DddexTuBHOCTD XemKupoBaHHe c MUHHUMAaJIbHOM JUCTIEPCHUEH.
XeIDKUPOBAHMS. Koapoummenr  xemkupoBaHUs c MUHUMAITbHON

TIUCTICPCHUEH. Hcrnonp3oBanne kod(ummerTa
JeTepMUHALINA IOIE OTIpeIeIICHUS CTETICHH

3¢ (HEKTUBHOCTH XEIKHUPOBAHUS.

. B xoae peanusauumn aucumnanHbl «PUCK-OPUEHTUPOBAHHbBIA MEHEAXKMEHT» MCMNONb3YIOTCA
cnegyowme MeToAabl TEKYLLEro KOHTPOJIA ycrneBaemocTn obyyatowmxca:

— NPU NPOBEAEHUMN 3aHATUIA NEKLMOHHOIO U CeMUHAPCKOro Tmna: onpoc (0O);

- NPV NPOBEAEHNM 3aHATUI NMPAKTUYECKOTO TUNA: NPaKTUYeckne 3agaHus (M3), KOHTpPoNbHaA
paboTa (KP.




3K3ameH NpoBOAUTCA C NPUMEHEHUEM CNeAYIOWMUX METOA0B - BbINOJIHEHUE KOHTPO/bHbIX
Pac4yeTHbIX 3a4au.
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