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AHHOTAIIUA PABOYEH ITPOT' PAMMBI U CIIUILIUHBI
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ABTOp: K.(.-M.H., 1orieHT B.b.Munacsu

Kon u HanmeHoBanue HanpaBJieHus NoAroToBku: 38.04.08 duHaHCHl U KpeaUuT
IIpoduis: [Ipukiiagubie KOpropaTuBHBIC (PUHAHCHI

KBanudukanus (creneHb) BHINYCKHUKA: MAarucTp

dopMa 00yueHHsI: O4HAsS

He.]'lb OCBOCHUSA NUCHHUIIJIMHBbI:

CdopmupoBars KOMIIETEHIIUU

[IK-4 - CrocoOHOCTh TPOBECTH aHAIMW3 U JaTh OICHKY CYIIECTBYIOIIUX (UHAHCOBO-
SKOHOMHMYECKUX PHUCKOB, COCTaBUTh U OOOCHOBATh MPOTHO3 JIUHAMHKU OCHOBHBIX
(bMHAHCOBO-PKOHOMUYECKUX MTOKa3aTesIe Ha MUKPO-, MAaKpPO- M ME30YPOBHE.

Ilinan kypca:

Tema 1 ITonsTue PaccmarpuBaeTcsi M3MEHEHHE NPEACTABIEHUW O TEPMHHE
MPEANPUHUMATEIHCKOTO «PHUCK» B UCTOPHUYECKOM pazpese.
pHucKa Puck, xak oOIMH W3 OTIMYMUTENBHBIX IPHU3HAKOB
MpepUHUMATENIbCKOM esTenbHocTH. HeonpeenenHocTs,
CBSI3aHHAsl CO CPENlOM, B KOTOPOM MPUHUMAETCS pEUICHUE U
puck. [Tpuunner u pakTops! pucka.
Tema 2 | Konuenmus npuemiemoro | KoHuenuuss mnpuemieMoro pucka M uies YHpaBiIeHHs
pHucKa puckoM. Pa3nuuHble YpOBHU pHCKa MPH YHPABICHUH UM U
JIBIDKEHHE K NPHEMIIEMOMY YPOBHIO. DTalbl peaau3anuu
KOHIENIINY TPUEMIIEMOTO PUCKa.
Tema 3 Hemrs w 3amaum puck- | OnpesenseTrcs OCHOBHAs 1€ PUCK-MEHEIKMEHTA W B
MEHEIKMEHTA CBSI3U C OTHM OOCYXXIArOTCS OCHOBHBIE 33J1a4H, KOTOPHIE
HEOOXOIMMO  pa3peluTh NpHd JBWKEHHH K  LEJH.
[IpuBomuTCS NpEABAPUTEIBHOE PACCMOTPEHHE HYETBIPEX
OCHOBHBIX IIPHEMOB YIIPaBJICHUSI pUCKOM. Mcronb3oBanue
PBIHOYHOM MH(pOPMAIIUK MIPU YIIPABICHUU PUCKOM
Tema 4 | BoisiBinenue gaktopoB pucka | BHemHMe W BHYTpeHHHE (AKTOphl pHCKA M HUX
knaccugukanmsa. Konkpernas cutyanus. 1 vac.
Tema 5 | Unentudukamms  dakropoB | duHaHCOBas OTYETHOCTh KOMIIAHHH, KK OJIMH U3 OCHOBHBIX
pucka UCTOYHMKOB  uH(popManmuu o  (akropax  pucka.
Hcnonb3oBanue (UHAHCOBOW OTYETHOCTH AJISI BBISIBICHUS
(hakTOpOB pHUCKA.
Tema 6 | IloctpoeHue MHorodakTopHasi MOZIENb 1 MPEAIONI0KEHHS, TIOJI0KEHHbIE

MHOT0(aKTOPHOH MO-

B €C OCHOBY. Paznuunbie NpeaACTaBJICHU MHOFO(I)aKTOpHOfI
MOACIIH. TeOpI/IH ap6I/ITpa)KHOFO ]_ICH006pa3OBaHI/I}I n cc




nenn. Teopus apOUTpakHOTO

CBSI3b C MHOTO(aKTOPHOU MOIEIbI0. [IpuMephbl IpUMEHEHHUS

LIEHOOOpa30BaHUs MHOTO(aKTOPHOM MOJEeNu ISl BBISIBICHHS 3HAYUMBIX
(bakTOpoB puCKa 1 UX OLEeHKU. IIpakTrueckas 3agaya.

Tema 7 [TapameTpuueckuii Meton | Mogens VaR u mpenmoniokeHus, JieXKallne B €€ OCHOBE.

oreakn VaR [Ipumeps! npumenenus. baszenbckuii BapuanT moaenu VaR.
[IpakTuyeckas 3amaya.

Tema 8 Meton Monte-Kapio ouenku | [IpumeHeHre METOJIOB CTaTUCTHYECKOTO MOECITUPOBAHUS

VaR (Mounte — Kapmo) mis onenku BennduHbel VaR  0e3
NPEANONIOKEHHT O JIOTHOPMaJbHOCTH. [lpakThueckast
3ajaqa.

Tema 9 | Mepa oxkumaemoro aedunmra | OnpeaencHue Mepbl  oxumaemoro aeduiura ES wu
ES. CgoiicTBa. cpaBHeHus ee ¢ VaR. CaoiicTsa ES.

Tema 10 | Omenka wmepbl oxumgaemoro | opMmyna omeHKH Mepsl OXuaaemoro nedurmra ES B
nedunmra ES B | IPEINONIOKEHUH HOPMAaIbHOCTH pactpezeneHus. [Ipumepsr
MIPEITION0KEHIH MPUMEHEHUSI.

HOPMAJIbHOCTH
pacnpeneneHus.

Tema 11 | Oumenka wmepbl oxumgaemoro | OCOOEHHOCTH OILIEHKHM Mephl Okumaemoro nedurmra ES
nepuumta ES  meromom | metonom Monte Kapio. Ilpumeps.
MomnTte-Kapno

Tema 12 | ApOuTpakHbIe ONEpaIiH. IlenooOpazoBaHue (QHIOYEPCHBIX KOHTPAKTOB C IOMOIIBHIO

mozenn «cash-and-carry». IleHooOpa3oBaHHE OIIHOHOB,
¢dopmyna bmaxa—Illoynza. ApOuTpaxHble oneparuu.

Tema 13 | Ctpareruu XxeKMpOBaHUSI. Capaapl, CTP3HIIIBI U CTPIAIBL M CTPATETUU XEKUPOBAHUS

C MX MCIOJIb30BaHUEM.

Tema 14 | Koaddunpment CoBepIlIeHHOE XeIKUPOBaHUE U YACTUYHOE XEDKUPOBAHHE.

XeIKUPOBAHMUS. Koaddumment xemxupoBanus. OuenHka koddduimeHTta
XEeIUKMPOBAaHUSI C TOMOLIbIO JIMHEWHOW perpeccuu.
IIpakTrHueckas 3amaua

Tema 15 | DddexTuBHOCTD XemKupoBaHue c MUHUMAaJIBHOU JTUCTIEPCHUE.

XEJ[KHPOBAHHUSL. Kosdpdumment XeIDKUPOBaHUS c MHUHHUMAaJIbHON
JUcriepcuei. Hcnone3oBanne ko3 duumenrta

JICTePMUHAIMK JJIs1 OIIPEJICIICHUS CTENeHH d3(PPEKTUBHOCTH
xemxkupoBaHus. [IpakTuueckas 3agayva.

(I)OpMI)I TEKYLIETr0 KOHTPOJIA U HpOMe)l(yTO‘lHOﬁ aTTeCTalluu:

B xone peammsanmuu aqucuuniuabl b1.5.09 YnpaBieHue puckamMu HCHoJIb3YIOTCS
cJIeAYIOIHe MeTOAbl TEKYIIero KOHTPOJISA YCIIeBAeMOCTH 00y4Yal0IMXCs:

Tlonsrue IpeaANPpUHUMATCILCKOTO

pucka

Ormpoc




Konuenmus npuemiaemMoro pucka Omnpoc

Lenb u 3a1aun puCK-MEHEHKMEHTa Omnpoc
Brisieienne GakTopoB prcka Ormpoc
Wnentndukanus hakTopoB prucKa Ormpoc
[ocTpoenne MHOrOaKTOpHON MO- Omnpoc

nenu. Teopust apOUTPaKHOTO IIEHOOOPa30BaHHUs

ITapameTrpuaeckuit MmeTon oreHkH VaR Ormpoc
Meton MonTte-Kapno ounenku VaR Ompoc
Mepa oxugaemoro aeduiura ES. CoiicTsa. [IpakTrdeckoe 3aHsATHE
Onenka Mepbl oxumaemoro nedpunura ES B IIpakTuueckoe 3aHsTHE

MPEIMOI0KEHUH HOPMAaITBbHOCTH PacpeaeTIeHIs.

OreHka Mepbl oxkuaeMoro aeduiura ES meromgom Ompoc
MomnTte-Kapino

ApOuTpaKHBIE OTIEpAITHH. Ompoc
Crpareruut XemKupoBaHHsl. Omnpoc
KoaddutmeHT xemxupoBaHms. KonTponbHas pabora
O PeKTHBHOCT XEMKUPOBAHUS. Ompoc

IIpome:kyTouHasi aTTecTAlUsI IPOBOAUTCS B (popMe 3a4eTa C OIEHKOIi: pelenne
NMPaKTHKO-OPHEHTHPOBAHHBIX PACYETHBIX 3a/1aY.
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