AHHOTAIIUS PABOUYEH ITPOT' PAMMBI JIUCIIUTIJIMHBI (MOYJIS1)/IIPAKTUKA

b1.B./IB.1.2 HNudopmanuoHHbIe OCHOBBI YIIPABJICHHUS PUCKAMH NPH NPUHATHH

cTpaTern4ecKuX ynpaBjieHYeCKUX peleHuii

(uHOeKc u HauMeHo8anue OUCYUNIUHbL (MOOYJIS), 8 COOMBEMCMBUU C YUEOHIM NIAHOM)

ABTOP(bI)—COCTABUTEJIb(H):
[Tpodeccop, A0k. TeXH. HAYK, Ipodeccop kadenpsl MPUKIAAHBIX HH(HOPMAITMOHHBIX

TEXHOJIOTU I'openos B.1.
(yueHoe 36anue, yueHas cmenery, OOJIHCHOCb) (Haumenosanue kagpheopwl) (@.1.0.)

JlotieHT, KaHa.. ¢pu3.-MaT. HAYK, JOIEHT KadeAphl MPUKIAAHBIX HHPOPMAITMOHHBIX TEXHOJIOTUI

Tepenepa E.A.
(yueHoe 36anue, yueHas cmenetn, O0JINCHOCb) (naumenosanue Kagedpor) (®.1.0.)

Kox n HauMeHOBaHHe HaNpaBjIeHUs1 MOATOTOBKH, npoduias: 38.04.02 Menemxment "Digital
design B MmeHe/DKMeHTE (MHGDOPMAaIIMOHHO-aHATUTUYECKUI MEHEKMEHT)"

Kpaimmpukanus (crenens) BbIMyCKHUKAa: Marucrp

®opma 00yyeHus1: OUHAs

I_[e.m, OCBOCHHUA TUCHUIIIMHBI:

CdopmupoBaTh ciemyromnme KOMIETSHINH:
CHOCOOHOCTBIO Pa3pabaThiBaTh KOPIOPATUBHYIO CTPATETHIO, MPOrpaMMbl OPraHU3alMOHHOI'O
pa3BUTHUS U U3MECHEHHIA 1 o0ecrieunBaTh ux peanusanuio (I[1K-2);
CHOCOOHOCTBIO HCIIOJIb30BaTh KOJIMYECTBEHHBIE M KauyeCTBEHHBIE METOABI JUIsl MPOBEACHUS
MNPUKIAJHBIX HCCIIEIOBAaHUI W yIpaBieHHs OW3HEC-TPOIEeCCAMM, TOTOBUTh AHAJTUTHYECKHE
MaTtepHasl 1o pe3yibTataM ux npumeHenus (I1K-4);

Ilnan kypca:

Tema 1 OcCHOBHBIE aCIEKTHI U TCHJICHIIUU PUCK-MEHEIPKMEHTA

OcHoBHBIE OIpeIeTICHUS U MOHATHS pUCK-MEHEeKMeHTa. [Iporecchl yrpaBieHus
puckom. Kareropum «puck» U «10X0AHOCTb». OCHOBHBIE DJIEMEHTHI U ATAIIbI YIIPABJICHUS
puckoM. ManunynupoBaHrue puckoM. I moOanbHbIe 3a1a4u B 00JIaCTH YIIPaBICHUS pUCKAMU:
IIPUMEHEHHE PUCK MEHEIDKMEHTA; YIIPABICHUE PUCKAMU 110 UX TUIIaM; TOYHOCTH OLIEHOK
puckoB. OyHKIIMU pPUCK-MEHEKMEeHTa. Opranusanusa puck-MeHekmenTa. [TousTus:
MHTYUIIMS, HHCAUT, 3BpHCcTUKA. [IpaBuia puck-meHepkMenTa. PacueT koaduiienta pucka.
OyHKIMH OT/Ie]a PUCKOBBIX BIOXKEeHUH kanuTana. MHpopmanronHoe obecrieueHue
(YHKIIMOHMPOBAHUS PUCK-MEHEPKMEHTa. [lepeueHb JOKYMEHTOB, XapaKTepU3yIOIIUX
(bMHAHCOBOE COCTOSIHME OpraHU3aLUu.
Tema 2 Knaccudukanus puckos

Knaccudukanmst puckoB 1mo ux ¢GyHKIIHMOHATHHOM HAMPaBIEHHOCTH. YHCThIE U
CIEKyJIATUBHBIE pucKU. [IponsBoacTBennsiii puck. Kommepueckuil puck. @UHaHCOBBINA PUCK.
Pucky 3aBUCMMOCTH OT OCHOBHOM NPUYMHBI UX BOZHUKHOBEHUS. PrUCKH, CBSA3aHHBIE C
MOKYNaTeIbHON CIIOCOOHOCTHIO JieHeT. IHBeCTHIIMOHHbIE PUCKH. [IpOM3BOICTBEHHBIH PHCK.
Kommepuecknii puck. @unancossiii puck. CenekTuBHble pucku. Pruck 0ankporcTBa. bupskeBbie
pucku. TpaHCHOPTHBIN PUCK - YeTbIpe Tpymsl o crenenu orBercrBenHoctH (E, F, C, D.).
Bantotsslii puck. Pernonansubiii puck. OtpacieBoii puck. MIHHOBaImoHHBIN puck. Pucku
HEHCIIOJIHEHUS X035 MCTBEHHBIX I0rOBOPOB. PUCKM U3MEHEHUs! PRIHOYHOW KOHBIOHKTYPHI U
YCWJICHUSI KOHKYPEHINU. PUCKM BO3ZHUKHOBEHUS HENPEABUACHHBIX PACXOI0B U CHUKECHUS



noxoa0B. Pucku motepu umyiectBa 6usHneca. Puck HeBocTpeOGoBaHHOCTH TTpOoayKInu. Dopce-
MaKOPHBIE PUCKH.
Tema 3 AHanu3 1 OllEHKa CTEIEHU PUCKa

Wnentudukanys 1 KOHIENTYaJIbHbIe HAPaBICHUS aHAJIH3a PUCKOB.
KauectBennsiii ananus. KoanuecTBeHHOM OIIeHKH. DTanbl HASHTU(UKAIIMY U aHAJIN3a PUCKOB.
[Tpuniuns! HHGOPMAITMOHHOTO 00ECTICYCHHS CUCTEMBI yIIpaBlieHUs! puckoM. [1one3HoCTh
nHpopMmanuu. DPHEeKTHBHOCTH YIIpaBICHUS PUCKOM. J[OCTYITHOCTh HH(POPMAIIHH.
HoctoBepHocts nHpopmanuu. OOmmuye rpynnsl KCTOYHUKOB HH(OPMAIMK IPY aHATIN3e
KOHKpETHBIX pucKoB. IHpopMmalmonHas cuctema, 00CayKUBaroIas IpoIecc YIpaBleHuUs
puckamu. Busyanusauus puckos. [Ipuems! Bu3yanusanuu puckoB. ILIOTHOCTB pacnipenenenus
B CBSI3U C peallu3auueil mpeaynpeauTesIbHoro Mmeponpusatusa. KoHuenuus npueMiaeMoro pucka.
IToporoseie 3HaueHus pucka. Puckosbiii kanutai. Cucrema HeonpeneneHnoctell. [lonnas
HeonpeneneHHocTh. [lonHas onpeneneHHocTs. YacTuuHas HeonpeaeaeHHoCTb. Kpurepun
oIpeziesIeHUs! ONITUMAIBHOCTH B cpepe HeorpeaeneHHocTu. OnpeeneHne CTeNneH pUcKa.
Metoabl OLIEHKH PUCKA: KOJIMYECTBEHHBIN U KaUE€CTBEHHbIN. BHYTpEeHHS1 HOpMa JOXOJHOCTH
(IRR); oxumaemas Hopma goxogaoctd (ERR). Koaddumment Bapuammu (CV). HopmansHoe
pacnpezelieHue BEpOATHOCTEH U KPpUBask PUCKOB. DMIIMPUYECKAs IIKaja JOIYCTUMOTO YPOBHS
pucka. KpuBas puckoB. MeToabl 3KCIEPTHBIX OLIEHOK IIPU ONPECIICHUN CTEIIEHU PUCKA.
Konnenmus puckoBoit croumoctu (Value at risk - VAR). KnroueBbie mapameTpsl onpeaeieHust
puckoBoii croumoctd (VAR). O0beKTUBHBINM METO] YCTAaHOBJIEHUS JOBEPUTEIILHOIO UHTEpBaIa
Y BPEMEHHOT'0 TOpU30HTa. TpaulIMOHHBIE TEXHUKH annpokcuMmanuu pactnpeaeneHus Rt(T):
IapaMeTpU4EeCKUi METO/T; MOJAEIUPOBAHKE 110 HCTOPUYECKUM JaHHBIM; MeToJ MoHTe - Kapio;
aHaJIU3 CLIEHAPHUEB.
Tewma 4 YnpasneHue puckamu, Kak CUCTEMa MEHEIKMEHTA

[Tpouecc ympapiieHus puckaMi B OpraHU3alMU U ero 3Tanbl. aentudukanus u
aHaJIN3 puUcKa. AHaAJIN3 aJbTEPHATUB yIIPaBJICHUs PUCKOM. MeTo1bl MUHUMHU3AlUU
HEraTUBHOI'O BIMAHUS HEOIaronpuaTHeIx coObiTuil. Kiaccudukanus MeTo10B ynpaBieHHs
puckamu. Beibop MeTo10B ynpasiienus puckom. MicronHenue BBIOpaHHOTO METOa
YIIPaBJIEHUS pUCKOM. MOHUTOPHUHT PE3YIbTAaTOB U COBEPLIEHCTBOBAHNUE CUCTEMBI YIIPaBJICHHUS
puckom. MeToibl yrpaBiieHus: puckamu (4eTbIpe Irpynibl). MeToibl YKJIOHEHHS OT pUCKa.
Cxema MeTo10B ynpaBiaeHus puckaMu. OrpaHu4eHNs IPUMEHEHHSI METOJI0B YIIPaBJICHHUS
puckaMu. OCHOBHBIE PEKBU3UTHI CTPAXOBOIO MOJIMCA WK CBUAETENbCTBA. OCHOBHBIE
KOHTPAKTBI, 3aKJII0YacMble TIPU Niepefade pucka. MeToabl JIOKaIu3auuu U JUCCUIIALIMK PHUCKa.
YeTbIpe OCHOBHBIX BHUJIa MHTETPALIMU, KaK CIIOCO0 MUHUMM3AIMK pucka. J(uBepcudukanus, Kak
Pa3sHOBUIHOCTh METOJIOB JUCCUTIAIIMM pHrcKa. Buapl nuBepcudukanun. MeToabl KOMIeHCcaluu
pHUCKa, KaK YIPeXKIalolinue METObl YIIPaBICHHS pUCKAMHU.
Tema 5 Puck-mMeHeXKMEHT B pa3pe3e HHBECTHULIMOHHOM cTpareruu. [TopTdenbHblii
MEHEPKMEHT

AHanu3 prcka B MHBECTUIIMOHHON TpOrpaMMe ¢ IpUBJIeUeHNEeM KpeauToB. Beibop
onTUMaTBHOTO HHBECTUIIMOHHOTO TipoekTa. Metoxa "IIATTEPH". I'padux BeposiTHOCTEH
MEepUO0B noramenus kpeaura. CyMMapHble 3Ha4EHMsI BEPOSITHOCTEN MEPUOJIOB MOTallIEHUs
KpeauTa. J[ByXypoBHEBbIE BEPOSATHOCTH OKYIIa€MOCTH IpOrpaMM HHBECTHUpoBaHUs. Pacuet
COBOKYITHBIX BEPOSTHOCTEN NIEPUOAOB OKYIIAa€MOCTH UHBeCTULINN. COBOKYITHBIE BEPOSITHOCTH
0000IIEHHBIX MEPUOJIOB OKYIIAEMOCTH B ITpOrpaMMax UHBECTUPOBaHUs. PeHTHHTOBbIE
3HAUEHUS JIBYXYPOBHEBBIX BEPOSITHOCTEN OKYNIAaEMOCTH MHBECTULIMHI. PacueT pedTHHIOBBIX
3HAQ4YE€HHUI COBOKYITHBIX BEPOSTHOCTEN NEPHOIOB OKYITAEMOCTH HHBECTUIIMH. OCHOBHBIE
MOHATHUS ¥ MIPUHLUIBI OLEHKH 3(pPeKTHBHOCTH MHBECTUINH. D(H(HEKTUBHOCT YUaCTH B
npoekTe coO0cTBeHHOro kanuTana. O0beM COOCTBEHHBIX CPEACTB yuacTHUKA. OO0beM
COOCTBEHHBIX CPEJICTB, BKJIAJIBIBAEMBbIX B IPOEKT. VIHTerpaabHble mokazaTenu 3(ppeKTuBHOCTH.
Orenka 3 eKTHBHOCTH: TIPOEKTA B IIEJIOM; ydacTus B poekre. [Tokazarenu s3pdekTuBHOCTH
y4JacTus B poekTe. ParoHansHbIid BBIOOP HHBECTHIIMOHHOTO nopTdens. PeanbHbie u
(rHaHCOBBIE MHBECTUIIMU. DTaIlbl Ipoliecca yrnpasieHus nuBectuusamMu. [loprdenbubie



CTpaTeruu: akTUBHbBIE U accuBHbIe. [luBepcudunnpoanubiii noptdens. Kpussie
6e3paznnuusi. PuckoBbie 1 0€3pHCKOBBIE aKTUBBIL. J[Byxnapamerpuueckas Mozens [appu
Mapxkosuia. KoBapuanronHnast Matpuiia. AHaaIu3 3HAYCHUH prucka noprdenei.

B PE3yabTaTC OCBOCHUA JUCHUIIIMNHBI Y CTYACHTOB JOJI?KHbBI OBITh:

OTD/TO Kon JTana
OCBOEHUS
(npu nanuyuu KOMIICTCHIIAH [Tnanupyemble pe3yabTaTbl 00ydeHUs
npogpcmanoapma)l MIPU IPOXOKJICHUN TPAKTUK™*
npodeccruoHaIbHbIE
JNIEUCTBUSA
E Crparernueckoe | [TK-2.1 Ha YPOBHE 3HAHHII:
KOPIOPAaTHBHOE Ilonstue IIPUHLIAIIOB pa3paboTKu
VIPABICHHE  PHCKAMH KOpIIOPAaTUBHOU CTpaTeruu, porpaMm
E/01.8  Onpenenenue OpPraHMU3aLMIOHHOIO Pa3BUTUS M MU3MEHEHUH U
CTpATErHH OpraHH3aIHH o0ecneyeHus ux peanusaumy.
B YacTH pa3BUTHUI W Ha YpOBHC yMCHHH:
HOJVICPAHMH CHCTEMbI pa3pabaTbIBaTh HPOTPaMMBI
OpPraHU3alMOHHOTO pa3BUTHSA pHUCK-
YIPAaBICHUS  PUCKAMH MEHEKMEHTA.
Cl02.7
Ha YpPOBHE HaBBIKOB:
Koncynpriposanue 110 BHEIPEHUS OCHOBHBIX 3TAIoB u
BOMpPOCaM  yIPABJICHH 3aKOHOMEPHOCTEH HCTOPHYECKOTO Pa3BUTHSI
prucKaMu B 0o0IlleCTBA, OCHOBHBIX  IOJIUTHYECKHUX H
OpraHHA3aln COLIMAIbBHO-DKOHOMUYECKUX HAIpPaBICHUN U
MEXaHNU3MOB, XapaKTEepPHBIX JUISE
HUCTOPUYECKOIO pa3BUTUA U COBPEMEHHOTO
MOoJI0OkKeHUs Poccum; OCHOBHBIE MCTOPUYECKHUE
9Tanbl U TEHACHLIUN Pa3BUTHUS DKOJIOTHUECKOTO
MeHeKMeHTa B Poccun U B Ipyrux cTpaHax
MUpa.
C Mertoanueckas TIK-4.1 Ha YPOBHE 3HaHUI:
paspaboTka, COBPEMEHHBIX  MaTeMaTUYeCKUX  METOJIOB
HoJiepiKaHue u MHOTOMEPHOTO  CTaTUCTHMYECKOIO  aHaIu3a,
KOOpJMHAIMSA  Iporecca BKJIIOYash METOABI CHM)KEHHMS Pa3MEpHOCTH
yYHpaBJICHUS puckamMu MHOT'OMCPHOT'O IIpOCTPAHCTBA,
Cl02.7 uaeHTU(HUKAIMA W pacro3HaBaHUs 00pa3oB,
KoHcynbTupoBanue 1o peain3alMio 3TUX METOJO0B B COBPEMEHHBIX
BOIIPOCAM  YMPAaBJICHUS MaKeTax MNPHUKJIAJHBIX IPOrpaMM; OCHOBHBIX

pUCKaMHU B OpraHu3ann

ONpENEICHUN, TEOpeM, IPHUMEHIEMBIX B
MaTEMaTHYECKON CTATUCTHUKE;

HA YPOBHE YMEHUM:

10JIb30BaThCSl MATEMAaTUYECKMMH METOJaMH TIpH
W3YYCHUU U KOJUYECTBEHHOM OIMUCAHHUU PEATbHBIX
MIPOLIECCOB U SIBJICHU;, HCIOJIb30BaTh yKa3aHHbIC
METOABI TIPH CHUCTEeMaTH3allud W 00paboTKH
SKOHOMUYECKOW HH(OPMAIMU C UCTIOIH30BAHUEM
MaKeTOB MPUKIIAJHBIX MPOrpaMM CTaTUCTUYECKOTO
aHaJIM3a U IPOTrHO3UPOBAHMS.

Ha YpPOBHE HABLIKOB:
BBIpaOOTKH pallOHAJIbHBIX pEelICHUH, MPUMEHEHUS




OTD/TD Kon JTana
OCBOCHUS
(npu Hanuyuu
KOMIIECTCHITNH
npogcmanoapma)l
npodeccruoHaIbHbIE
JNIEUCTBUSA

[TnarupyemMble pe3ynbTaThl 00yUCHHS
[IPU MPOXOKICHUH MPAKTHK™

CTaTHCTUYECKHX METOJIOB B peabHON
SKOHOMHYECKOH, (PMHAHCOBOW M YNpPaBICHYECKOI
MIPAKTHKE; CO3JaHMEM W  HCCIECIOBAHHEM
MaTeMaTHYECKIX MoJeaeH SIBIICHHH,
BBIUHCIUTENBHBIX  TPOLIECCOB,  CBA3AHHBIX  C
(YHKIMOHUPOBaHUEM 00BEKTOB

poheccnoHaIbHON IeITETbHOCTH

®opMbI M METOAbI TEKYIIEr0 KOHTPOJIS U MPOMEKYTOYHOH ATTECTAIUM

B xome peanuzanuu gucuumiiuHel MHQopManuoHHbIE OCHOBBI YIpaBICHHS pPUCKaAMH IpU
IPUHATHA CTPATETMYECKUX YIPABICHUECKUX PEUICHUM MCIIONb3YIOTCS CIEAYIOIUE METOIbI
TEKYIIETO KOHTPOJIS M YCTIEBAEMOCTH 00YJarOIIUXCSI:

— IIPU IPOBCIACHUU 3aHATUUN JICKOMOHHOI'O THUIIA:
onpoc (0), oucnym ([]).

— [IpH NPOBCACHUUN 3aHATHU CCMUHAPCKOI'0 TUIIA:

onpoc (0), pegpepam (P), oucnym ().

— IIPU IPOBCIACHUU Ha60paTOpHBIX " IMPAKTHYCCKUX 3aHSITHH:
onpoc (0), koumponvras paboma (KP), pegpepam (P), oucnym (/).
[TpomexxyTouHast aTTecTanus MPoBoaUTCs B popme: 3auema

OcHoBHasi iMTEpaTypa:
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2.
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