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AHHOTAIIMS PABOYEM MPOT'PAMMBI TUCIHATIJIMHbBI
Puck-MeHeKMeHT

ABTOP: K.¢.-M.H., mpodeccop B.b. Munacsu

Kox u HaumeHoBaHue HanpaBJieHust moAroropkm: 38.04.02 MeHe>KMEHT
IIpopuisb: YpasineHue puckamu B KOPIOpaLUsax

KBanupukanus (creneHb) BHIMYCKHUKA: MATUCTP

®opma 00yueHHus: OuHaAs

Heab ocBOeHUsT TUCHMILINHBI:

CdopmupoBars KOMIIETEHIIUU

IIK-3 Cnoco0HOCTH  HMCHOJb30BATH  COBPEMEHHbIE  METO/bI
KOPNOPATHUBHBIMH (PUHAHCAMM /ISl PellieHUs] CTPATerH4ecKux 3a/1a4

IIK-4. Crioco0HOCTH MCNO0JIB30BATH KOJIUYECTBEHHbIE 1 KaYeCTBEHHbIE METObI ISl
NpoBe/leHUs] NMPUKJIAAHBIX HCCIe0BAHUIT M ynpaBjeHHsi Ou3Hec-TpoLeccaMu, rOTOBUTH

ynpasJieHHs

AHAJIUTUHICCKUEC MaTEPHUAJIbI 110 pe3yJjibTaTaM UX IPUMECHCHUSA

Ilian kypca:
Ne n/n HaumeHoBaHMue Tem Copep:KaHue Tem (pasgenos)
(pazpenos)
Tema 1l MoHATHe PaccmatpuBaeTca U3MeHeHue npeacTaB/ieHu o
npeAanpPUHUMATE/NIbCKOTO TEePMUHE KPUCK» B UCTOPUYECKOM paspese.
pucka PUCK, Kak OAWH U3 OT/IMYMUTENbHbIX MNPU3HAKOB
npeanpMHUMaTENIbCKOM [EeATeNIbHOCTH.
HeonpeaeneHHOCTb, CBA3aHHaA CO Cpeaoi, B KOTOPOIA
NPUHMMaETCA pelleHue U pucK. MpuunHbl U ¢PaKTopbl
pucka.
Tema 2 KoHuenuus KoHuenuua npuemnemoro pucka u upes

npuemnemoro pucka

ynpaBneHUs pPUCKOM. PasnnuyHble YpPOBHM PUCKA Npu
ynpaBAeHUU UM U ABUMKEHUE K NPUEMIEMOMY YPOBHIO.
dTanbl peannsauum KoOHLEeNLMU NPUEMNAEMOro PUCKa.

MHOroakTopHOM Mo-

Tema 3 Llenb 1 3apgaum puck- Onpepenserca OCHOBHaA uenb PUCK-
MeHeKMEHTA MeHeAXXMEeHTA U B CBA3M C 3TUM 06CYXKAal0TCA OCHOBHbIE
3agauM, KoTopble Heobxogumo paspewuntb nNpwm
ABmxKeHun K uenu. [MMpusogutca npepsBaputenbHoe
paccmoTpeHUe YeTbipex OCHOBHbIX NPMEMOB ynpaBaeHuUsa
puckom. Ucnonb3oBaHue pPbIHOYHOK MHPOpPMaLUK npu
ynpaBieHUN PUCKOM
Tema 4 BbiasneHue BHewHMe n BHyTpeHHUE (PAKTOpbl PUCKA U UX
daKTopos pucka Knaccudpukauyua. KOHKpeTHas cutyauus.
Tema 5 NUpeHTudukauma ®uHaHCOBaA OTYETHOCTb KOMNAHUWN, KaK O4UH U3
daKTopos pucka OCHOBHbIX UCTOYHUKOB MHPOpMaLumn o paKTopax pucka.
Ucnonb3osaHue $uHaHcoBO OTYETHOCTH Ana
BblABNAE€HUA PAKTOPOB pUCKa.
Tema 6 MocTtpoeHue MHorodaKTopHaa mopenb U NpPesnoNoKeHUs,

NoNOXKEeHHble B ee OCHOBY. Pa3nunuHble npepacraBneHusn




aenn. Teopua | mHorodakTopHoii mogenn. Teopus ap6UTParKHOroO
ap6uTpaxkHoro ueHoobpasoBaHUA U ee CBA3b C MHOrodakTopHou
ueHoobpa3oBaHusn mogenbto. Mpumepbl NpUMeHeHUs MHOro¢paKTOPHOIA
mopenu ana BbIABNEHUA 3HAYMMbIX PAKTOPOB pPUCKA U UX

OueHKMU. NpakTruyeckasa 3agava.

Tema 7 MapameTpuyeckuii Mopgenb VaR 1 npeanonoxeHua, nexauiue B ee
metopa oueHkn VaR ocHoBe. Mpumepbl npumeHeHus. basenbckuit BapuaHT

mopaenu VaR. NpakTuyeckana 3agava.

Tema 8 MeTtop MoHTte-Kapno MpumeHeHune metoa0B CTaTUCTUYECKOro
oueHKu VaR mopenupoBaHua (MoHte - Kapno) pns oueHkm

BE/INYUHDI VaR 6e3 npeanonoXeHus o
norHopmanbHocTu. MpaKkTuueckas sagava.

Tema 9 Mepa oxupgaemoro OnpepeneHue mepbl oxugaemoro gedpuuurta ES
Aeduuyumta ES. CBoiicTBa. 1 cpaBHeHuA ee ¢ VaR. CsowicrtBa ES.

Tema 10 OueHKa mepbl dopmyna oueHKMU mepbl oxugaemoro gedpuumra
oxungaemoro gedpuumta ES B | ES B npeanonoXeHMn HOPMaJIbHOCTU pacnpepeneHus.
npeanoNoXeHum Mpumepbl NpUMeHeHus.

HOPMa/IbHOCTH
pacnpeaeneHums.

Tema 11 OueHka mepbl Oco6eHHOCTM OUEHKM Mepbl  0XUAAEMOro
oxupgaemoro peduuuta ES | pedpuuura ES metrogom MoHTe Kapno. Mpumepsi.
metoaom MoHTte-Kapno

Tema 12 ApbutpakHble LeHoobpa3zoBaHMe ¢bOYEPCHbIX KOHTPAKTOB C
onepauuu. nomoubio moaenu «cash-and-carry». LleHoobpa3soBaHue

onuuoHoB, ¢opmyna bnaka—LlUoynsa. ApbutpakHble
onepauuu.

Tema 13 Crparerumu Cnpagbl, CTPIHrAbI U CTP3AANbBI U CTpATeruu
XeaKUpPOoBaHMUA. XeAXKUPOBAHUA C UX UCNO/Ib3OBAHUEM.

Tema 14 Koadpduumenr CoBeplieHHOE XeAXXUpPOBaHUE WU YaCTU4YHOe
XeaXXuposaHuA. xepgkuposaHue. KoadpopuumeHT xepxmposaHma. OueHka

KoapduumeHTa XegKMpPOBaHMA C NMOMOLLBLIO JIMHENHOM
perpeccuu. NMpaKTuyeckas 3agaya

Tema 15 3P PeKkTuBHOCTL Xep)XupoBaHMe ¢ MMHUMAZIBHOW pgucnepcuen.
XeAKUPoBaHUA. KoadpoduumeHT  xepKMpoBaHMA € MUHUMA/IbHOIA

Aucnepcuen. Ucnonb3oBaHue KoadppuumeHTa
AeTepMuHaumm ans onpeaeneHus cTeneHn
adpPpekTUBHOCTU XeakupoBaHus. MpakTuueckas 3agava.

B xone peasu3zauuu JMCHUIIIMHBI MCIOJIb3YIOTCS CJIeAYIOIIHe MeTO/AbI TEKYIIero KOHTPOJIA
H YCIIEBAEMOCTH 00y4YaI0IIMXCH:

— IpU NPOBEACHUH 3aHATHH JEKIMOHHOIO U CEMUHapcKoro tuna: omnpoc (0O);
— IIpY NPOBEJCHNUH 3aHATUI MPaKTHYECKOro THUma: KoHTpoibHas padota (KP), pedepar (O),
npaktuyeckoe 3ananue (113).

ATTecTanus MPOBOAMUTCH C IPUMEHEHHEM CJICAYIOIIUX METOJ0B. NTUCbMeHHOe TeCTUpPpOBaHue.
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