ITpunoxxenne 10 OIT BO

AHHOTAIIUA PABOYEW ITPOT'PAMMBI JUCIHHAITJINHBI
Puck-MeHeKMeHT

ABTOPp: JloLIeHT, KaHAUIAT IKOHOMUYeCcKuX Hayk Jlenemkuna M.H.

Kox u HanmMeHoBaHMe HANIPaBJIeHUA MOATOTOBKH, mpoduisi: 38.04.02 MeHea:KMeHT,
Ynpasiaenue B ApT-Ou3Hece

KBanupukanus (cTeneHb) BLINYCKHUKA: MATHCTP

dopma o0yueHHsi: OUHAS

Lesab ocBOeHNsI AUCHUNJIMHBI: CHOPMHUPOBATH KOMITCTEHIIHIO
I1K-3 CriocoOHOCTH UCIOIB30BATh COBPEMEHHBIE METO/Ibl YIIPABICHHS KOPIIOPATUBHBIMU
(duHaHCAMU IS PEIICHHS CTPATETNIEeCKUX 33124

IL1an kypca:

Tema 1. [lonarue npeANPUHUMATEIBCKOTO PUCKA
Puck, kak OJMH W3 OTIMYUTEIBHBIX IPHU3HAKOB MPEANPHUHUMATEILCKON JIESTENbHOCTH.
HeonpeneneHHoCTh, CBA3aHHAS CO CPENO, B KOTOPOl MPUHUMAETCS pElICHUE U pUCK. [IpuanHbI
u (akropsl pucka. KoHmenuus npuemiaeMoro pucka M ujaes ynpaBjieHUs PUCKOM. Pasnmunble
YPOBHU pHCKa MpPH YNPABIECHUU UM U JBI)KEHHE K TPUEMJIEMOMY YPOBHIO. DTallbl pean3aluu
KOHIICTIIIUH TTPHEMIIEMOTO PUCKa.

Tewma 2. BrisiBnenue ¢aktopoB pucka. Mnentudukamnus hakTopoB pucka

Buemnue u BHyTpeHHHE (DaKTOpHI prcKa U UX Kiaccupukanus. DuHaHCOBast OTYETHOCTD
KOMIIAaHUM, KaK OJMH M3 OCHOBHBIX HCTOYHUKOB HHOpManuu o (HakTopax pucka.
Hcnonp3oBanue GUHAHCOBON OTYETHOCTH JUISI BBISIBIICHUS (PAKTOPOB PUCKA.

Tewma 3. IToctpoenune MHOTO(MaKTOpHOM MOAETH. Teopusi apOUTPaKHOTO IICHOOOPA30BaHUSI.
[Tapamerpuueckuit meron oneHku VaR

MHuorodaktopHasi MOJETb U MPEAINOJIOKEHUS, MOJIOKEHHbIE B €€ OCHOBY. Pa3znmuuHbie
npezcTaBieHus MHOro(akTopHoit Mosenu. Teopus apOUTpaXKHOTO IIEHOOOPa30BaHMS U €€ CBS3b
¢ MHorodakTopHoi Mmomensto. Momens VaR u mpeanonoxeHus, Jexallue B €€ OCHOBE.
bazenbckuii Bapuant mozxenu VaR. [IpumeHeHHE METOAOB CTaTUCTUYECKOIO MOJEIMPOBAHUS
(Monrte — Kapno) ans onenku BenmmauHbl VAR 0e3 mpeanoiokeHus 0 JIOTHOPMATbHOCTH.

Tema 4. Onenka mepsl oxuaaemoro aeduuura ES B mpeamnonokeHud HOPMaIbHOCTH
pacnpeneneHus

Omnpenenenne Mepbl oxunaemoro aepunura ES u cpaBuenus ee ¢ VaR. Cpoiictsa ES.
dopmMyna OIEHKH MeEpbl OXujgaeMoro paedunura ES B mpeamnonokeHHWH HOPMaIbHOCTH
pacnpenenenus. OcoOCHHOCTH OIEHKH Mephl oxupgaemoro aedummra ES meromom MonTe
Kapio. IlenooOpa3oBanue (pbprOYEpCHBIX KOHTPAKTOB C MOMOIIBI0 Mojenu «cash-and-carry».
Lenoobpa3zoBanue oniuoHoB, popmyrna biska—Illoyn3a. ApourpakHsie onepanuu

Tema 5. Ctparerun xemxupoBanus. Koshdumment xemkupoBanus. IPHEKTUBHOCTH
XEKUPOBAHHUS

Crpaapl, CTP3HIVIBI U CTPAAUIBI M CTPATETHMH XEIDKUPOBAHUS C UX HCIOJIb30BAaHUEM.
CoBeplieHHOE XEDKUPOBAaHME M YacTU4YHOe XemkupoBanue. KoadduumeHt xemxupoBaHUs.
Onenka xkodhduIreHTa XeHKUPOBaHUS C TTOMOIIBIO JTMHEHHOW perpeccuu. XeIKUPOBaHUE C
MUHUMaJIbHON aucnepcueil. Koadduinument xemxkupoBaHus ¢ MHUHHUMAJIbHOM AHCIIEpPCHEH.
Hcnonp3zoBanne koddduiimeHTa neTepMUHAIMUA IS OMpeaeicHusT creneHu 3(PQPeKTuBHOCTH
XeJDKHUPOBAHUSL.

®opMbI TEKYLIEr0 KOHTPOJISI U MPOMEKYTOYHOM aTTeCTANMH:



— IIpY IPOBEJECHUM 3aHATUH JEKIMOHHOIO U ceMuHapckoro tumna: onpoc (O);

- TIpU TPOBEACHUW 3aHATUNA TIPAKTHYECKOro Tuma: mpaktudeckue 3amanus (I13),
KoHTposbHas padbota (KP)

- 3a4eT NPOBOAUTCS B (hopMe: BHIMOIHEHHE KOHTPOIbHBIX PACUETHBIX 3a]a4
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