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1. IHHOACHUTEJIbHAS 3AIIMCKA

1.1. ean u 3aga4M JTHCHHUILIHHBI

]_Ie.]'ll) JUCHUIIIIMHBI COCTOUT B CbOpMI/IpOBaHI/II/I 3HAaHUA W HaBBIKOB B CIICUAJIbHBIX

BOIPOCaX TEOPUH U MPAKTUKH OIICHKU U YIIPABIICHUS KOPIIOPATUBHBIMH PUCKAMHU.
3agauM QUCUUILINHGL:

. chopMUpOBaTh 3HAHWUS B OOJACTH OIICHKH W YIPABJICHHUS OCHOBHBIMH PHUCKAMU
KOMIIaHHU;
. U3YYUTh OCHOBHBIE TEOPETUYECKUE MOJENIHM, COCTAaBIAIONIME YacTH OIEHKU U

MO/JIEIIUPOBAHUS KOPIIOPATUBHBIX PUCKOB;
. MIO3HAKOMUTH C CYIIECTBYIOUIMMH B MHUPOBOH MPaKTUKE TEHACHLUAMU B M3ydacMou

npeaIMEeTHON o0nacTu;
. c(hOpMUPOBATH HABBIKU PA0OTHI ¢ AHATUTHYECKUMHU MaTCPUATAMH.

1.2. IlepeyeHb NJIAHHPYEMBIX pPe3yJabTATOB OOY4YeHHsI MO JUCHMILIHHE (MOOYI10),

COOTHECCHHBIX ¢ HHAUKATOPaAMU T0CTHKCHUSA KOMIIeTeHIuii

Komnemenyusn Huouxamoput Pezynomamut 06yuenusn
(k00 u Komnemenyuii
HaumeHosauue) (k00 u Haumenosanue)

ITK-2 Cnocoben
aHAJTM3UPOBATh,
OLICHUBATh U
pa3pabaThiBaTh
METOJIbI
yIpaBJICHUS
KOpIIOpaTUBHBIMU
pUCKaMHU

I1K-2.1 OuenuBaer
OCHOBHBIC PUCKHU

[1K-2.2 Beibupaer
METO/bI U
WHCTPYMEHTHI
yTIPaBJICHUS PUCKAMHU

[1K-2.3 ¢popmupyer
MHTETPUPOBAHHYIO
CHCTEMY yTIPaBIICHUS
pHCKaMu

3HATh:
® (OCHOBHBIC MCTOIbI
PBIHOYHBIX PUCKOB;

n MOIACIMU OICHKHU

® COBPCMCHHBLIC TCHACHIIUN B 06J'IaCTI/I
KOPIOPaTUBHOI'O PUCK-MCHCI’KMCHTA

YMeTh:

® IIPOBOIUTH OLICHKY OCHOBHBIX BHUI0OB

PHCKOB;
e BBIOMpATh METOJNbI YIPABICHUS PUCKAMH,
MPUMEHUMBIE B TPAKTUKE KOMITAaHUH.

Brnaners:

® HaBBIKAMH Pa3padOTKH aJTOPUTMA OIICHKH
PUCKOB KOPIOPALIMI U UX TPOBEICHHUS;

® HAaABbLIKAMH BLBISIBJICHUI OCHOBHBIX (i)aKTOPOB
pHCKa B IEATEIbHOCTH KOMITAHHH.

1.3. MecTo AMCHMILUINHBI B CTPYKTYPe OCHOBHOI1 00pa30BaTe/IbHOI NPOrpaMMbl

Jucnurnnuna «KoprmopaTUBHBIN pUCK-MEHEIKMEHT» OTHOCHTCS K 4acTh, (HOpMUpPyeMoin

Y4aCTHUKaMHU O6p830BaTeJ'IBHBIX OTHOIICHUM 0JI0Ka JUCIUITIINH y‘le6HOl"O IJ1a”Ha.

I[J'ISI OCBOCHHUA JUCHUIIJINHBI

«KopnopaTuBHbIA PUCK-MEHEIKMEHT

HEOOXOIUMBI

KOMIICTCHIINH, C(bOpMI/IpOBaHHBIC B XOJ€ U3YUYCHHUA CIICAYIOIINX NUCHUITJINH: «®DuHaHcoBas cpeaa

¢bup™Mb», «YIIpaBiIeHHE B YCIOBUAX HEONPEACICHHOCTH U pUCKay, «KopropaTuBHble (pUHAHCHI.

IIpoaBUHYTHIN ypOBEHbBY.




B pesynbTare ocBOeHMS AUCUUIUIMHBI (QOPMUPYIOTCS KOMIIETEHIIMU, HEOOXOAUMBbIE IS

HU3Yy4YCHUA CICAYIOMUX ITUCHUILIINH ((YHpaBJ'IeHI/Ie MHBCCTUIIMOHHBIM HOpT(I)CJ'ICM (I)I/IpMLI)),

«KoprnopaTuBHbIil HanoroBblii MeHEIKMEHT» «OlLIEHKa U yNpaBiIeHHE CTOMMOCTbIO OM3HECAy,

«Kopnoparusnas

¢uHaHCOBas

IIOJIMTHUKA),

«PuHaHCOBAasA

0€e301acHOCTh

bupmb» U

MIPOXOKACHUSI MPAKTUKHU IO MOIYYEHUIO OIbITa NPOGECCHOHATBHON AESITETbHOCTH.

2. CTPYKTYPA JUCHHUITVINHBI

CTpyKkTypa IHCHUILIMHBI /151 04HO-32049HOM Gopmbl 00yueHus (2021 rox Hadopa)

OO0mast Tpy10€MKOCTh TUCITUTIINHBI « KOpIIopaTHBHBIN PUCK-MEHEIKMEHT» COCTABIIsET 2

3a4eTHBIX €IMHUI, 76 9acoB, B TOM YHCIIE KOHTAKTHAs paboTa oOydaromuxcs ¢ mpernoaBaTeiieM

16 gacoB, camocTosTenbHas pabota oOyuaromuxcs 60 gacos.

Buaebi yue6Hoii padoTsl, ®DopMblI TeKYLIET0
(B yacax) KOHTPOJIsA
N KOHTAKTHAS ycneBaemocTu ®@opma
3 - 5 NPOMEKYTOUYHOMI
51 ° g = = aTrecTanuu (no
Ne 5 = 5= | =2
w/n Paznen ucuMminHbI &) = 2 i S = S = cemecmpam)
~
o
&8 |5 |ZE|E |&#B|E¢
> & = ® = o @ = S
M L = = = s ; 0 =
= 3| @ g = | &
(=3 o = <
= O
1 Tema 1. Konnenmus prcka
[CITHHA P i 3 0,5 5 Huckyccus
BHJIBI PUCKOB, KIIACCU(DUKAIHH
2 Tema 2. BantoTHsli puck. 3 05 1 6 Pemenune npakrudeckux
MeTo/1pI OIICHKH U YIPABJICHHUS ' 3a1a4
3 Tema 3. lleHOBBIE pBIHOUYHBIE Pemenne npakrudeckux
pucku. MeTombl OIEHKH W 3 0,5 1 6 3a1aq
YIpaBJICHUS Keiic
4 Tema 4. IIpoueHTHBI pHUCK. Pemenne npakTuueckux
MeTop! OLICHKH U YIPABICHUS 3 1 2 6 3amaq
Keiic, Tect
5 Tema 5. PUCKH TUKBHUIHOCTH.
A 3 0,5 2 6 Huckyccust
MeTo bl OIICHKH U YIPABJICHHUS
6 Tema 6. KpeauTHEIH pHCK.
pen P 3 1 2 5 Huckyccust
MeTop! OLICHKH U YIPABJICHHUS
7 Tema 7. OnepalliOHHBINA PUCK.
pal p 3 0,5 5 Huckyccust
MeTop! OIICHKH U YIPABJICHHUS
8 Tema 8. Pucku Kopriopanuy u N
priopatt 3 0,5 2 6 AHATUTHYCCKHUN KEHC
€€ CTOUMOCTh
9 Tema 9. Konnenuust IRM 3 0,5 5 Juckyccust
10 Tema 10. Konnemus SERM u
Her 3 0,5 4 Juckyccus
€€ COCTaBJISIOIINE
11 3a4eT C OLICHKOM 5 6 3anmra aHaJTUTHICCKOTO
Kelca
Bcero 6 10 60




CTpyKTypa IMCHMIUIMHBI 1JIs1 3a04HO# Gopmbl 00yueHus (2021 roa nadopa)

OO01mas Tpy10eMKOCTbh JUCHUILINHBI « KOpIopaTuBHbIN pUCK-MEHEAKMEHT» COCTABIISET 2

3a4CTHBIX CIUMHHAII, 76 qaCoB, B TOM 4YMCJIC KOHTaKTHas1 pa60Ta 06yqa}0m1/1xc;1 C IpCIIoaaBaTCJICM

8 wacoB, camocrosTenpHas pabora oOyvaromuxcs 68 yacos.

Buael yue6Hoii padoTsl, DopMBbI TEKYLIET0
(B yacax) KOHTPOJIS
o KOHTAKTHAS ycrneBaeMocTH @0[3Ma
5 = = MPOMEKYTOYHOM
<
N g o E ; E aTTecTaluu (no
i Pazaes J{MCHUMILTHHDI S - 2- | Z ez QE = cemecmpam)
S o = 2 o
2 = 5 e | 2 g5 | §¢
> Z =R = @ = 8
=~ ) = = S = ; o =
= § S 54 g = §
= o = <
= &)
1 Tema 1. KoHuenus prucka,
HCTIHI p 3 3 Huckyccust
BHBI PUCKOB, KITacCH(pHUKAINH 05
2 Tema 2. BanroTHbIi puck. 3 ’ 3 PeleHne nmpakTUuecKux
MeTop!I OLICHKH U YIPABJICHHUS 3a1a4
3 Tema 3. IleHOBBIE PHIHOYHBIC Pemienne npakTuueckux
puCKH. MeToabl OLECHKH U 3 0,5 4 3a71a4
yYIpaBJIeHUsS Ketic
4 Tema 4. IlpoueHTHbIH pHCK. | 3 4
Pemenne npakTudeckux
MeTo/pI OIICHKH U YIPABICHUS
1 3a1a4
4 1 9 Ketic, Tect
5 Tema 5. Pucku TUKBUAHOCTH.
A 3 3 Juckyccus
MeTo/1pI OIICHKH U YIPABJICHUS
6 Tema 6. KpenuTHsblit prck.
bel p 3 3 Juckyccus
MeTO/1bI OIICHKH U YIPABJICHUS
™ 1
7 Tema 7. OnepannoHHBIN pUCK. 3 3
MeTo/1bI OLICHKH U YIPABJICHUS
AL oML yrp Huckyccus
4 1 9
8 Tema 8. Pucku xopropauuu u N
priopatt 3 5 AHanuTHYeCKU Keic
€e CTOMMOCTh
9 Tema 9. Konnenuus IRM 3 3 Huckyccus
10 Tema 10. Konuenmusa SERM u 3 1 3
€€ COCTaBIISIONINE
B Huckyccus
4 2 9
11 3a4eT ¢ OIEHKON 4 7 3ammra aHaIIMTHYECKOTO
Keiica
Bcero 4 4 68




3. COOEP)KAHUE JUCIUITJIMHBI

Tema 1. Konuenmus pucka, BUAbl pPUCKOB, KJIaccupUKaiy. ICTOYHUKH KOPIOPATUBHBIX PHUCKOB.

[lonsTust prucka U HEONPEIEIEHHOCTH B KOPHOpPaTUBHOW mpakTuke. OCHOBHBIE 3Tallbl
JBOJIFOIIMM PUCK-MEHEKMEHTa. CyIIHOCTh U COAepKaHUE PUCKA KaK IdKOHOMUYECKON KaTeTOpUH.
HcrouHvkn pHCKOB — BHEWIHAS M BHYTPEHHAA cpena KoMmaHuu. DakTopsl pHCKa.
Knaccugukanum puckoB Mo MCTOYHMKAM BO3HUKHOBEHUS, CTENEHU YIPABISEMOCTH, YPOBHIO.

Knaccugukarus puckos mo GARP.

Tema 2. BamtoTHbIN pucKk. MeTOIbl OIIEHKU U yIIPaBJICHUS

HcTouHnky BaJIlOTHOTO pUCKa, BUABL. Metomonorus VaR B oleHKe BallOTHOTO PHCKA.
OCHOBHBIE METOJBl YNPABJICHHUS BAIIOTHBIMM PUCKAMHM — METYMHI, YNPABICHHE BATFOTHOU
NO3UIMEH, HeWTpanu3anus. XeHKUPOBAHUE BAJIIOTHOIO PHUCKA C MOMOILBIO (UHAHCOBBIX

nepuBaTuBOB (popBapa0B, GpIOUEPCOB, OMITUOHOB). BanmtoTHI cBon. CTpaTeruu XeHKUPOBaHUSI.

Tema 3. HCHOBBIG PBIHOYHBIC PHUCKH. MeToapl OLIEHKU U YHpaBJICHUSA

PeiHOuHBI 1eHOBOI equity puck. OneHka ¢ ucrnoib3oBanuem monenun CAPM wu ee
Moudukanuii. OieHKa ¢ UCIoJIb30BaHeM MeToosoruu VaR, olieHka nopT¢eabHOoro 1eHOBOro
pucka. PeiHOYHBIN 11IeHOBOM (TOBapHbIN) puck. OlEHKa C MCIOIb30BAaHUEM IapaMETPUUYECKOTO

VaR. anaBﬂeHI/Ie ICHOBBIMU pUCKaMHU C UCITOJIb30BAHHUECM XCIKUPOBAHUA.

Tema 4. [IporieHTHBIN pUCK. METO/IbI OLIEHKU U YIIPaBJICHUS

[IporieHTHBIN PUCK — UCTOYHUKHU U BB OreHka mporeHTHoro pucka: GAP — anamms,
Jropanus/MoaupuIupoBaHHas Iopanys HHCTPyMEHTOB. OlLieHKa IPOIIEHTHOTO pUCKa O0IUTaui
C IOMOLIBI0 TOKaszarened qropanuu. CpenHeB3BEUICHHAs JOXOJHOCTh K  ITOTAIIEHUIO.
VYIpasineHue MPOLEHTHBIM PUCKOM — CTPAaTerus MMMYyHU3ALUU. XEIKUPOBAHUE MPOLICHTHOIO

pHUcKa — IpoLeHTHBIN cBoml U FRA.

Tema S. Pucku nTuKBUIHOCTH. METOIBI OLIEHKHU U yIIPABJIEHUS



PriHounas JIMKBUJIHOCTB. Buemmsas wn BHYTPCHHAA JIMKBUJIHOCTD. Ornenka pHUCKa

JJUKBUJIHOCTH C IIOMOIIIBIO bid-ask crpena. praBHeHI/Ie PUCKOM JIMKBUJAHOCTH.

Tema 6. KpenuTHblil puck. MeTopl OLIEHKH U yIIpaBICHUS

Buapl KpeIMTHBIX PHCKOB, WX HWCTOYHHMKH, Kiaccupukaius. Tpu cocTaBisromme
KPEJAUTHOTO pUCKa (BEpOSATHOCTH AedoiTa, YPOBEHb MOTEPh MpH Ae(OiTe, TOIBEPKEHHOCTD).
OcHOBHBIE METOABl OLIEHKH KPEAUTHBIX PHCKOB — JKCHEPTHBIC, PEUTHHTOBBIC, KPETUTHBIN
CKOPUHT, BEpOsATHOCTHBIE. O030p CYIIECTBYIOMNX METOUK OIICHKU KPEAUTHOTO prcKa. CIIOCOOBI
yIpaBJICHUs] KPEIWTHBIM pPHCKOM. Pe3sepBupoBaHue, u30ekaHue, mnepenada. KpeautHbie

ACPUBATUBLI.

Tema 7. OnepaninoHHBIN pUCK. METO/IbI OLICHKH U YTIPABJICHUS

Bunpl onepanmoHHBIX PHUCKOB, MX MCTOYHUKU. OCHOBHBIE MeTOAbI OLeHKH. Cucrema
BHYTPEHHEr0 KOHTPOJISI 3a OINEpallMOHHBIMU puckamu. lcmonb3oBanue HH(POPMALIMOHHBIX

CHUCTEM.

Tema 8. Pucku kopnopanuu 1 ee CTOUMOCTb

BnusiHue puckoB Ha ctouMocTh KoMnaHuu. KoHIenus 5KOHOMUYECKOM 100aBIeHHON
croumoct EVA. TTonxons! k ynpasieHuto komnanueid Ha ocHoBe EVA. CxoppektupoBaHHast Ha

puck peHTadenbHOCTh Kanutana. Pacuer RAROC. [Toxxomap! kK pa3MemieHuio Kanuraia.

Tema 9. Konnenuus IRM.

KoMmrutekcHbIll MOAXOJ K YIPABICHUI0 PUCKAMU KOMIIAHWHM, OCHOBHBIE COCTAaBIIAIOLINE
puck-MeHekMeHTa. KoHnenius uHTerpupoBanHoro puck-menemkmenta (MPM - IRM). Tlone
PHUCKOB KOMIIaHUH, KapTa PUCKOB. PaHKHpoBaHUE PUCKOB B IPAKTHKE KoMnaHuil. CocTaBIstoNne

IRM B onenke u ynpasnenuu puckamu. Opranu3aiuoHabii acriekt IRM.

Tema 10. Kounenuus SERM u ee cocrasistromue



SERM  (Sustainable Enterprise Risk-Management) — OCHOBHBIC  3JEMEHTHI,

JOIIOJITHUTCIIBHBIC ;[paﬁBepLI. COI_[I/IEU'IBHBIC, OTUYCCKHUC, JICTAJIbHBIC PUCKH. CTCﬁKXOHHCpCKHﬁ

noaxoJ. Tpancopmarus CTOUMOCTH.

4. OBPA30OBATEJIBHBIE TEXHOJIOI' A

IIpn peamuszanuu nporpaMMbl JUCHUIUIMHBL «KOpIOpaTHBHBIM PUCK-MEHEIKMEHT»

HCIIOJIB3YIOTCA CICAYIOIINC O6pa3OBaTeJ'II>HbIC TCXHOJIOI'MH:

Ne Bunb! yueoHoii
HaumenoBanmue pasgesa O0pa3oBaTeJIbHBIC TEXHOJIOTHH
n/n padoThI
Tema 1. Konuenuus pucka, |Jlexmus 1 Jlexkuus-Buzyanusanus
1 |BMABI pHCKOB,
knaccudukarun. Ucrounnku |(CamocrostensHas  |[loaroroBka k 3aHATHIO ¢ HCIIOJIB30BaHUEM
KOPIOPATHUBHBIX PUCKOB. pabora y4eOHBIX MaTEPHAJIOB HA TYTJI-TUCKE
Jlexnms 1 Jlexuus-Buzyanuzanus
. [IpakTuueckoe Brigaua aHanuTMuecknx 3agaHui.
Tewma 2. BamoTHBIN pHCK.
3ansThe 1 Huckyccusd. Pelienne npakTuueckux 3a1ay c
2 |Metonpl OLIEHKH U
UCIoJIb30BaHKeM nakera Excel
YIIPaBJICHUS
CamocrositenpHas  |[loAroToBKa K 3aHITHIO C UCTIOIB30BAHUEM
pabora y4eOHBIX MaTepHAJIOB Ha T'yTJI-IUCKE.
Jlexms 1 Jlexuus-Bu3yanuzanus
Tema 3. LlenoBsie peiHOuHBIC |[IpakTHUeckoe Huckyccus. Peuienue keiica, MpakTHYECKUX
3 |pucku. MeToabl OLICHKH U 3ansTue 1 3aJa4 ¢ UCIMOJIb30BaHueM mnaketa Excel
YIIPaBJICHUS
CamocrostenpHas  |[loAroToBka K 3aHITHIO C UCTIONB30BAHUEM
pabora y4eOHBIX MaTepHAJIOB Ha T'YTJI-IUCKE.
Jlexmms 2 Jlexuus-Bu3yanuzaius ¢ Keic-aHaJaIu30M
. IIpakTrHueckoe Pewenne nmpaktudeckux 3afad U Kewca ¢
Tewma 4. [IporLieHTHBIH pHUCK.
3aHsTHE 2 ucnonp3oBanueM nakera Excel. luckyccusi.
4 |MeToabl OLIEHKU U
TectupoBanue
YIIpaBJICHUS
CamocrositenpHas | [loAroToBKa K 3aHITHIO C MCTIOJIB30BAHUEM
pabora y4eOHBIX MaTepHAJIOB Ha T'YTJI-IUCKE.
Jlexuus 2 Jlexuusi-Bu3yanuzaus
IIpakTuueckoe OO6CcykaeHne TPOMEKYTOIHBIX 3TAIIOB
Tema 5. PUCKHM TUKBUIHOCTH. P YA P Y o
3aHsATHE 3 BBIITOJIHEHUS aHAJTUTUYECKUX 33JaHUI 110
5 [MeTonpl OLEHKU U
BHJIaM PUCKOB.
yOpaBJICHUS
CamoctositenbHas  |[loaroToBKa K 3aHATHIO C HCITOJIb30BaHUEM
pabota y4eOHBIX MaTEpPHAaJIOB Ha TYTII-/IHCKE.
6 Jlekuus 3 Jlexkuus-Buzyanusanus




Tewma 6. Kpenutnsrnii puck.  |IIpaktudeckoe Huckyccusa. O6cyxaeHne mpoMeKyTOIHBIX
MeTo/Ip1 OTIEHKH U 3aHsTHE 4 STAroOB BHIIIOJIHEHNUS aHATUTHIECKUX
yIpaBIeHHS 3a/laHuWi 110 BUIaM PHCKOB
CamoctositenbHas  |[loaroToBKka K 3aHATHIO C HCITOJIb30BaHUEM
pabota y4eOHBIX MaTEpPHAaJIOB Ha TYTII-/IHCKE.
. Jlekuus 3 Jlexuus-Bu3yanusanus
Tema 7. OnepannoHHBIHI
7 |puck. MeTombl OLICHKH U
yIIpaBIeHHS CamoctositenbHas | [loaroToBka K 3aHATHIO C HCIIOJIB30BaHUEM
pabora y4eOHBIX MaTepHaIOB Ha T'YTJI-IUCKE.
Jlextus 3 Jlexkuus-Buzyanusanus
[IpakTrueckoe IIpesenTanms (aHamu3 U 00CyKIECHNE)
8 Tema 8. Pucku xopriopanun |3aHsATHE 5 aHAJIMTHIECKOTO Keiica; maHHbie B Excel,
U €€ CTOMMOCTb npesenranus Power Point. JTuckyccusi.
CamocTtositenbHass | [loaroToBKa K 3aHATHIO C HCITOJIB30BaHUEM
pabota y4eOHBIX MaTEpPHAaJIOB Ha TYTII-/IHUCKE.

B nepuox BpeMEHHOTro HPUOCTAHOBIECHMS MOCELICHHS OOY4YalOIIMMUCS MOMEIIEHUN MU
tepputopun PITY. mna opranuzanuu y4eOHOro Impolecca ¢ HPUMEHEHHEM 3JIEKTPOHHOIO
o0y4yeHHs W JUCTAHLUMOHHBIX O0pa30BaTENbHBIX TEXHOJOTHMH MOTyT OBbITh HCIHOJIb30BaHbI

CJICOAYIOIINC O6paSOBaTeIIBHBIC TCXHOJIOTHUH.

— BHEO-JIEKIIUH,

- OHJ'IaI\/'IH-J'ICKHI/II/I B PCIKUME PCAJIbHOT'O BPEMCHU;

— JJICKTPOHHBIC y‘IC6HI/IKI/I, y‘IC6HLIe HOCO6I/ISI, HAaY4YHbIC U3JaHUS B 3JICKTPOHHOM BUJC U

JOCTYI K HHBIM 3JIEKTPOHHBIM 00pa30BaTeIbHBIM peCypcaM;

— CUCTEMBI I DJICKTPOHHOT'O TCCTUPOBAHUSA;

— KOHCYJIbTAalluH C UCITOJIb30BAHUEM TCIICKOMMYHUKAIIMOHHBIX CPCACTB.

S OHEHKA IINTAHUPYEMBIX PE3YJIbTATOB OBYUYEHUA

5.1 CucremMa oneHNBaHUS

Makc. K0JIU4eCTBO 0AI0B
DopMa KOHTPOJISA

3a ogny padory| Bcero
OTBETHI Ha KOHTPOJILHBIC BOIIPOCHI 1 Gayn 8 O6amioB
yJacThe B TUCKYCCHH Ha CEMHUHApe 1 Gamn 8 bamos
pelleHne IpaKTHIECKHX 3a1a4 (TeMbl 2-4) 3 Gamta 24 Gama
pEIlICHNE M aHaIIN3 PAKTHYECKHX KecoB (Tema 3-4) 5 6amroB 10 6amoB
TeCcT 10 6amioB 10 6ammoB
[IpomexyTouHas aTTecTalys — 3alluTa HTOTOBOTO 40 daiu1oB 40 dasuioB
AHAIIMTHUYECKOTO Keiica
Htoro 3a cemecTp (AUCIMILIHHY) 100 Gannos




[TosrydeHHbI COBOKYIHBIN pe3yibTaT KOHBEPTUPYETCS B TPAAULIMOHHYIO LIKAITY OL[EHOK

U B IIKalTy olleHOK EBpomnelickoil cucremsl nepeHoca u HakomieHust kpeautoB (European Credit

Transfer System; nanee — ECTS) B cooTBeTcTBHM € TabIUIEH:

100 GampHas mkaia TpanunnonHas nikana IIIkana ECTS
95-100 OTJIMYHO A
83 -94 B
68 - 82 XOPOIIO 3a4TCHO C
56 - 67 YIOBJIETBOPUTEILHO D
50 - 55 E
20-49 HEYJIOBJIETBOPUTEIBHO | HE 3aU4TEHO FX
0-19 F

5.2 Kputepun BbICTABJIEHUS OLEHKH MO JUCHUILJIMHE

HIkajna

Bbanasl/ Ouenka mo

ECTS | nucuunianne

Kpurtepun oueHku pe3y/1bTaTOB 00y4eHHs 10 TUCHHUILINHE

100-83/
AB

«OTIIMYHOY/
«3a4TEHO
(oTm4HO)»/
«3a4TEHO»

BricTarnsiercss oOyvaroniemMycsi, €Cid OH TJyOOKO M TPOYHO YCBOWII
TEOPETUYECKUN 51 NPAKTUYECKUU Marepuail, MOXKET
NpOACMOHCTPUPOBATE 3TO HaA 3aHATHIAX U B XOAC HpOMe)KYTOHHOﬁ
aTTecTaIuy.

OOy4aroImuicst CUEPIIBIBAIONIE U JIOTHYECKH CTPOITHO M3IaraeT
y4eOHBIN MaTepHall, yMeeT YBA3BIBATh TEOPHUIO C IIPAKTHKOM,
CIIPABIISIETCS C PeIIeHHeM 3a7ad NpopeCCHOHAILHOW HANPABICHHOCTH
BBICOKOT'O YPOBHS CJIOXKHOCTH, MTPABUIIEHO 0OOCHOBBIBACT IPUHSTHIC
pelieHus.

CBO0OHO OPUEHTHPYETCS B Y4eOHOM U MPOPEeCCHOHATEHON
JTUTEepaType.

OrneHka Mo AUCUUIUIMHE BBICTABIISIOTCS 00yYaromeMycsi ¢ y4€ToM
Pe3yabTaTOB TEKYILIEH U IPOMEKYTOUHON aTTECTALIMH.

Komnerennuu, 3akpenyi€HabIe 32 TUCIUILTHHONW, CPOPMHUPOBAHEI Ha
YPOBHE — «BBICOKHITY.

82-68/

«XOPOMIO»/
«3a4TEHO
(xoporio)»/
«3a4TCHO»

BricTaBnsiercst o0yyaroremycs, eCiu OH 3HaeT TCOPETUUYCCKHI U
MPAaKTUYECKUI MaTEpUaj, I[PaMOTHO U MO CYILLECTBY M3JIaraet ero Ha
3aHATUSX U B XOJIE TPOMEKYTOUHOM aTTECTAllUU, HE TOTTyCKas
CYIIECTBEHHBIX HETOYHOCTEM.

OO0y4aromuiics MpaBUIbHO MPUMEHSIET TEOPETHUECKUE TTOI0KEHHS TTPH
PEIIeHNN PaKTUIECKUX 3a7ad MPoeCcCHOHATFHON HAPaBICHHOCTH
Pa3HOTO YPOBHS CIIOKHOCTH, BJaJIe€T HEOOXOJUMBIMH IS 3TOTO
HaBBIKAMH U MPUEMaMU.

JlocTaTOYHO XOPOIIO OPUEHTUPYETCS B YUeOHOU 1 IpodeccruonaabHOR
JIUTEeparype.

OreHKa 1Mo JUCIMILIMHE BEICTABJISIOTCS 00ydaronemMycs ¢ yI€ToM
pe3yJIbTaTOB TEKYLIEN U MMPOMEKYTOUHON aTTeCTALINU.

Komnerennnu, 3akpemnyi€HHbIE 32 TUCITUTLTHHON, CQOPMHUPOBAHEI Ha
YPOBHE — «XOPOLIHII».

67-50/
D.E

«YJIOBJIETBOP
UTEIBHOY/
«3a4TEHO
(ymoBieTBOp
UTEIBHO)»/
«3a4TECHOY»

BrictaBisiercst oOyuatomemMycs, €y OH 3HaeT Ha 0a30BOM ypOBHE
TEOPETHYECKUU U MTPAKTUYECKUN MAaTEPHAI, NOIIYCKAET OTACIIbHbIE
OKOKHU MPH €ro U3JI0KEHUN Ha 3aHATUSAX U B XOJIE TPOMEKYTOUHOMH
aTTeCTaluH.

OO0y4aromuics NCTIBITEIBAET ONPEICIEHHBIC 3aTPYAHEHUS B
NPUMEHEHUHU TEOPETUYECKUX MOJTOKEHUN IPU PELICHUH TPAKTUYECKUX




Banasl/ OneHka mo KpuTtepun oueHKH pe3yJabTATOB 00YUeHHs MO TUCHUIIHHE
Ikana ECTS | pucuuninnue

3a/1a4 Mpo(ecCHOHATBHON HAIIPABIEHHOCTH CTAHJAPTHOTO YPOBHS
CJIOHOCTH, BJIaJIeET HEOOXOIUMBIMH JIJISl 3TOTO 0a30BBIMU HaBBIKAMU U
IIpUEMAMU.

JleMOHCTpUpPYET TOCTATOUHBINM YPOBEHD 3HAHUS YUCOHOH JHUTEpaTyphI
10 JUCLUILIAHE.

OrieHKa 10 AUCIUILUIMHE BBICTABIISIOTCS 00YYaroIIeMycst ¢ YI4ETOM
pe3yJIbTaTOB TEKYLIEN U MPOMEKYTOUHOM aTTECTALINH.

Komnerennnu, 3akpenyi€HHbIe 32 TUCIUILTHHON, CQOPMHUPOBAHEI HA
YPOBHE — «JIOCTATOYHBIH».

49-0/
F.FX

«HCYHOOBJICTB BricTaBusercs 06y‘laIOH_I€MyC$I, eCIId OH HE 3HAET Ha 0a30BOM YPOBHE

OpPHUTEIBHO»/ | TEOPETHUYECKHI M MIPAKTUYECKUI MaTepHuall, JOMyCKaeT rpyOble OMNOKH
HE 3a4TCHO IIPH €T0 U3J0XKEHUN Ha 3aHATHIX U B XOJI€ POMEKYTOUHON
aTTeCTalluH.

OO0yyJaromuics UCTIBITHIBAET CEPhE3HBIE 3aTPYAHEHUS B TPUMEHEHUN
TEOPETUUYECKUX MOJIOKECHUN NPU PEIIEHUH NPAKTUUYECKUX 3a/1a4
npoeccnoHaIbHOM HAPaBIEHHOCTH CTAHJAPTHOTO YPOBHS
CIIOKHOCTH, HE BJIaJieeT HEOOXOAUMBIMH JUIS ATOTO HaBBIKAMHU U
IpUEMaMU.

JleMOHCTpUpYeT pparMeHTapHbIC 3HAHUS YUYeOHOH JTUTEpaTyphl M0
JUCLUIUINHE.

OneHka MO JUCIMIUIMHE BBICTABIISIOTCS OOydYalOIIEeMycs ¢ yd4€ToM
pe3yJIbTaTOB TEKYLIEN U TPOMEKYTOUHOM aTTECTALINH.
KoMnereHunn Ha ypoBHE «JIOCTATOUHBIN», 3aKPEIJIEHHBIC 32
JWICITUITUHOHN, He C(hOPMUPOBAHBI.

5.3 OneHouHble cpeacTBa (MaTepHaybl) ISI TEKYLIEro KOHTPOJIA YCIEeBaeMOCTH,
MPOMEKYTOYHOM aTTeCTAUH 00y4YaKOIINXCS M0 JUCHHUIIIMHE

HowbdhdRE

© 0N O

KoHTpoJibHBIE BOIPOCHI:
no reme 1:

KakoBbI OCHOBHbBIE UCTOUHUKHU KOPIOPATUBHBIX PUCKOB?
[Touemy mu1st KOMIaHUI BaXHO yNpaBisiTh puckamu? Ha 4to 3to Biusier?
Uro oTHOCHTCS K (PUHAHCOBBIM pUCKaM?
[Ipennoxute kinaccu(UKANKUIO KOPHOPATHBHBIX PUCKOB MO KPUTEPUIO «UCTOYHHUK
BO3HUKHOBEHHUS».
no reme 2:
Buibl BAIOTHBIX PUCKOB U CITOCOOBI UX OIICHKH.
Kak onpenenuts cooTHomeHnEe MeX Ty (popBapIHBIM U CIIOT KypcoM?
Kaxk BnusroT TemMnbl HHQIIAINT Ha COOTHOIIEHUE MEXKIY KypcaMu?
Kak geiicTByeT 3aKOH €JMHOM 1IEHbl Ha BAJIIOTHOM PBHIHKE?
Kakwue cymiecTByIoT ONIMOHHBIE CTPATETUH XEIKUPOBAHUS BaJIOTHOTO pUCKa?

10 Uro Takoe BaJIIOTHBIN CBOI U KaK pacCYUTATh €0 CTOUMOCTb?

mo reme 3:

11. B yem 0cOOCHHOCTH HUCTIOIB30BAHMS METOI0JIOTHU VAR B OllEHKE pHIHOYHBIX PUCKOB?
12. KakoBbl OCHOBHBIE HCTOYHUKH I[EHOBOTO PRIHOYHOTO prcKa?

13. M0HO UCITOJIb30BaTh IMOKA3aTellb B AKTHUBOB JIs OICHKH PBIHOYHOT'O LICHOBOI'O pI/ICKa?




14.
15.

16.
17.

18.
19.
20.
21.

22.
23.
24.

25.
26.
217.
28.

29.
30.
31.
32.
33.
34.

35.
36.
37.

38.
39.
40.
41.
42.

43.
44,
45,
46.

47.
48.
49.

Kak onernts puck noprdens?
Kakwue cymecTByrOT METO/IbI XeDKHPOBAHUE PHIHOYHBIX PUCKOB C TIOMOIIBIO (hOPBAPIHBIX
U (HBIOYEPCHBIX OTepariuii?
Kaxkue cymecTByrOT METO/IbI X€KUPOBAHUS PHIHOYHBIX PUCKOB C TIOMOIIIBIO OMIIUOHOB?
Kak M0>XHO MCIT0IB30BaTh CBOIIBI AJI XEIKUPOBAHUE PHIHOYHBIX PUCKOB?
no reme 4:
C KakuMU BUJaMU MPOLEHTHOTO PUCKA CTAIKUBAIOTCS KOMIIAHUU B CBOEH MPAKTUKE?
UTo sABNISIETCSI HCTOYHUKOM MPOLIEHTHOTO pUcKa?
Kak neficTByer 3aKoH mapuTeTa mpoOlEeHTHBIX CTaBOK?
Kak omnpenenuTh COOTHOLIEHUS MEXIY OXUIAEMBIMU JOXOJHOCTSMHU HA Pa3IUYHbIX
pBIHKax?
Kak BnusiroT TeMIibl UH(IIALIUN HA COOTHOIICHUS MEXKTY TOXOIHOCTSIMH?
Kax M0oxHO 3axeKupoBaTh MPOLIEHTHBIN pUCK ¢ moMonibio FRA?
Uro Takoe UMMyHH3a1Usl IPOLEHTHOI'O pUCKa?
1o reme 5:
Kakne cymecTByroT BUJIbI pUCKA JIUKBUIHOCTH?
Uro sBNISIETCSI HCTOYHUKOM PUCKA JTUKBUIHOCTU?
Kak MOXHO OIIEeHUTh BHEITHIOIO TUKBUIHOCTb PHIHKOB?
Kakwue cymectByroT criocoOb! yrpaBieHUs pUCKOM JTUKBHIHOCTU?
no reme 6:
KaxoBbl Tpu cocTaBmsitolue KpeIuTHOro pucka’?
Kakwue cymiecTBytoT METOIbI OLICHKH KPEIUTHOTO pucka’?
Kak orieHuTh BEpOosATHOCTD JAeonTa KOHTpAreHTa 1o BHEITHEMY KPEIUTHOMY PEUTHHTY?
Kak ydecTs pa3nuuHbie ypOBHU KPEIUTHOTO PUCKaA MO aKTUBaM B noptdene?
Kaxkue cymecTByrOT METOIbI YIIpaBIEHUS KPEIUTHBIM PUCKOM?
Uro takoe KpeauTHbIN nedonTHbl cBon? Kak oH paboTaet?
1o teme 7:
KakoBbI OCHOBHBIE UCTOUHHUKH OTIEPAIMOHHBIX PUCKOB JIJIs1 KOMIIAHUN?
Kak MoxeT KoMITaHusl OIIEHUTH/Y4eCTh CBOH ONEPAIMOHHBIC PUCKH?
Kakue erie pucku MOXKHO Ki1accu(UIIMPOBATh KaK OlepanuoHHbIe?
no reme 8:
Bnusier nmu o0mmii ypoBeHb pUCKOB Kopriopanuu Ha ee crouMocts? Kakum o6pazom?
OOBbsicHUTE MEXaHU3M B3aUMOJICHCTBHS MEKIY PUCKOM U CTOUMOCTBIO?
Kaxkue r¢ppexTrr paboTaroT mpu MOJAEITHPOBAHUH COBOKYITHOTO PUCKA KOMITAHUH ?
Kak cBsi3aHBI pCKM KOMIIAHUU ¥ CTOMMOCTD ee KanuTana? OObsCHUTE.
[TpuMeHUM JTM CTEMKXONIEPCKUI MOAXO0 K OLIEHKE COBOKYITHOTO pPHUCKa KOMITAaHUU U €€
CTOUMOCTH?
no reme 9
B ueMm ocHOBHAas unes xouuenuuu MPM?
Urto Takoe moJie puckoB KoMrnaHuu? Matpuiia puckoB?
UTto Takoe MOJENIbHBINA PUCK?
Kak Biusier BHeapenne NPM Ha ctoumocTs komnanuu? [Touemy?
1no reme 9
B uem cyTh kornenuuu SERM?
KakoBbI OCHOBHBIE TEOPETHUECKHE TTOJIOKEHNUS, JiexkKale B ocHoBe SERM?
B yem Bo3MOXHOCTH, TpeuMyIiecTBa 1 HeocTatku SERM?



IIpakTHyeckne 3a1a4u
o Teme 2
1. B Tabnuie HUkKe MpeCTaBIeHbl JaHHbIE O IPOLEHTHBIX CTaBKaX U OOMEHHBIX Kypcax
0 aMEPUKAHCKOMY JOoJUtapy W QumnmuHckoMy nieco. Kypce «cmor» - 53.6 meco 3a
JoJutap. 3anoJHUTE MPOMYCKU B TaOIUIIE.

1 mecay 3 mecaua 1 200

oJylapoBasi  MpPOLEHTHas  cTaBka  (c
Aonzap pou ] 360 3,70 ?
T'OJIOBBIM CJIOXKHBIM HA4UMCIICHUEM)
[IponienTHast cTtaBKa B meco (C TOXOBBIM

pox (c rox 9,55 ? 11,90
CJI0XHBIM HAYHCJICHUEM)
dopBapHBII Kypc TECO K JA0uIapy ? ? 57,844
dopaapanas nmpemus s neco (B % 3a rox) ? -5,7 ?

2. Ecin neHa eBpo B aMepUKaHCKMX Jojulapax cocrasiser 1.3749 pomi., a 1ieHa

mBeinapckoro (panka B nomutapax — 1.1108 nom., kakoBa 1ieHa eBpo BO ppaHKax?

3. [IpencraBpTe, YTO B IpPEBIIYIIEM BOMNPOCE HA JKEHEBCKOM PBHIHKE IIEHAa €BPO
cocrapmsier 1.4713 ¢dpankoB. OOBSICHUTE, Kakas CYHIECTBYET BO3MOXKHOCTH JIS
apOuTpaxa 1 kakoBa OyaeT npuObLUIb U BiIokeHUU 10 MiTH J0m1.?

4, Komnanus nomkHa 3amlaTUTh MOCTABIIMKY 3 MIH. eBpo uepe3 90 aneir. Ona
xorena Obl 3apuKCHpPOBATH CyMMY IUIaTeXa B J0JUIapax, MCIOJIB3YsS CYIIECTBYIOIINE
obmenHsble Kypebl. Kype «crior» coctasnser 1.3749 nont., kype «dopBapm» ¢ moCcTaBKOM
uepes 90 ameii cocrasmster 1.3806, mporenTHble craBku B Hpio-Mopke n ®pankdypre
paBubl 5.25% u 3.75% coorBercTBeHHO. KakoBa Oyaer HauMeHbIasi 10JIapoBasi IeHa
NOKphITUS TuIaTexka yepe3 90 nuei? Kakue neiicTBHs A0KHA NPEANPUHATH KOMITAHUS,
YTOOBI 3a(PUKCUPOBATH 3Ty CTOMMOCTH?

5. Kype nmomnapa cocrasnsier 1 non=28 py0., kypc eBpo — 1 eBpo=34 py6. Kommanus
Kylnuia Ha cnoToBOM phiHKE 357,143 ThIC. JOJI. M OCYHIECTBHJIA KOPOTKYIO MPOIAKY
294,118 TrIc. eBpo. CTaHmapTHOE OTKIIOHEHHE Kypca Jojijlapa B pacueTe Ha OJUH JE€Hb
coctasisier 0,6%, eBpo — 0,65%, koadpdunment koppemnauuu paser 0,85. OnpenenuTs
onHomHEBHBIN VaR noptdens ¢ 10BepUTeNbHOM BEpOSTHOCTHIO 95%.

6. Ilyctp B mpumMepe 5 rolMyHOE CTaHAAPTHOE OTKJIOHEHWE MU3MEHEHHUs Kypca Jojuiapa
paBHO 9,4868%, a eBpo — 10,2774%, konmu4uecTBO TOProBuIX AHEW B roay 250. Onpenenuts
onHoaHeBHBIN VaR s noBeputensHO# BeposiTHOCTH 95%.

7. Komnanwus kynuia Ha cnoT peiHke $357143 u ocyniecTBUIIa KOPOTKYIO TPOJIAKY €BPO
Ha cymmy 294118. Kypc mosmtapa cocrasisier 28 py6/$, kypc eBpo 34 py6/eBpo. M3BecTHO,
4YTO JIHEBHas BOJATWIBHOCTH 10 Bamotam paBHa 6($)=0.6%, o(eBpo)=0.65%,
p($,eBp0)=0.85. Ompenenure mHeBHOW VaR mopTdens KOMIaHUM C JTOBEPUTEIHHBIM
uHTEpBaIIOM 95%.

mo reme 3



1.INoptdens cocTouT U3 AByX akTUBOB A U B, ¢ oxxugaemoit 1oxoaHocTbio 7,=15% ur;, =
10%. Croumocth aktuBa A paBHa 300 ThIC.pyO, croumocth aktuBa B — 700 ThIC. pYyO.
Onpenenutb 0KUIAEMYIO JOXOIHOCTh MOPThes.

2.13BecTHO, 4TO OE3pUCKOBAsI JOXOAHOCTh COCTABIISIET 5%, CPEAHEPBIHOYHAS JOXOHOCTh
— 11%. OnpenenuTs 0KUIAEMYIO JOXOTHOCTh PUCKOBOTO aKTHUBA, €CITU U3BECTHO, UYTO €ro
B=1,5.

3.0npenenuTs MaKCUMaJIbHO BO3MOXKHBIE TIOTEPU B TE€UEHUE OJHOTO paboyero JHs Mpu
UMEIOIIeHCS BaTIOTHOM MO3UIIUMU B 1 MITH. IOJUL., C JOBEPUTENIBHON BEPOSTHOCTHIO 95%
(kBa"TIIIF 0=1,65), €ciny W3BECTHO, YTO BOJATHJIBHOCTh Kypca JoJulapa COCTaBJISET
0=0,15.

4.IIpenArnonoxum, 4To MPOICHTHAsI CTaBKa MO Ka3zHauelckuM 11/0 paBHA 4%, oxumaeMas
pBIHOYHASA JOXOIHOCTh — 10%. Ha OCHOBaHWU JAHHBIX TAOIUIIbI, BEIYHUCIHUTE:

a. OXHIaeMyr JoxoaHocTh akuuid Mc Donald’s;

b. ompemenute Hambosiee BBICOKYIO MOJOKUTEIbHYIO OXHIAEMYIO JIOXOJHOCTb,
KOTOPYIO 00ECIEUMBAIOT B TEPEUUCIICHHBIX YCIOBUSAX AaKUUU OJHON U3 QHUPM,
MPUBEICHHBIX B TAOIUIIE;

C. OIpenenuTe CaMylo HU3KYIO JJOXOJHOCTh B TOM IE€pPEeYHE aKI[uii;

d. Oosnee HHU3KyIO WM 0OJice BBICOKYIO TOXOAHOCTH NpuHOCHIH Obl akimu Dell
Computer, ecau Obl mpolieHTHas cTaBka cocraBisia 6%, a He 4%? IlycTthb
okKuJaeMas pplIHOYHAs JOXOIHOCTh ocTaercs Ha ypoBHe 10%;

€. TOBBICHJIACh MJTU CHU3MIIACHh ObI 0KKIaeMast TOXOAHOCTh akimii Exxon Mobile mpu
craBke 6%?

aKI U B
Amazon.com 3,25
Boeing 0,56
Coca-Cola 0,74
Dell Computer 2,21
Exxon Mobile 0,40
General Electric 1,18
General Motors 0,91
McDonald’s 0,68
Pfizer 0,71
Reebok 0,69

5.IIpennmonokuM, 4TO MPOLIEHTHAs CTaBKa MO Ka3HauehckuM 11/6 paBHa 4%, okumaemas
pbIHOYHAS TOXOIHOCTh — 12%. ucnons3ysi CAPM BBINOJHUTE CIEAYIONIUE 3a/IaHUS:

a) moctporite rTpapuk CML, mnokaspBatomMii Kak W3MEHSETCS —OXKHIaemas
JOXOJTHOCTb B 3aBUCIMOCTH OT PUCKa;
b) ompenenuTe pHIHOYHYO MIPEMHIO 33 PUCK;
C) ompenenute TpeOyeMyIO TOXOJHOCTh HHBECTHLIUI, OeTa KOTOpBIX paBHa 1,5;
d) ecnu uaBecTHIMHM ¢ OeToi 0,8 HafOT OXKHMIACMYIO TOXOTHOCTH 9,8% MMEIOT JIH OHU
MOJIOKUTENBHYIO YUCTYIO IPUBEAECHHYIO0 CTOUMOCTb?
e) ecnu OT akiuii X PHIHOK OKUAACT 10X01HOCTh 11,2%, kakoBa ux Oera?
6. Criexkynsat nipoaan 200 Teic. 6appeneit HeTH Mo MapTOBCKOMY (PbIOYEPCHOMY KOHTPAKTY
no 14,5 nonn./6ap. Jleno3ut cocraBisieT 2 ThIC. JOJII. 32 KOHTPAKT, €AMHUIIA KOHTPAKTA —
1000 nonn. KakoBa Oyet cymma ero c4era, €Ciii OH 3aKpoeT cienKy npu 1ene 14,35 qomm.?



7. VIHBeCTOp KyIUJI OMIIMOH Ha CEHTSIOPbCKUI KOHTPAKT Ha Ta30ijb MO IIEHE MCIOJHCHUS
158 momn./t ¢ mpemueii 12 momn. KakoB OyneT pe3ynbTar, €Clid K HCTEYCHHIO CPOKA IICHBI
COCTaBSIT:

PriHoYHas 11€HA OmnmuoH Ha MOKYIIKY OnmuoH Ha TPOJIAKY
150
160
170
180
185

no reme 4

1.O6nuramust cpokoMm oOpaieHuss 6 JeT, ¢ KyIOHHOW JOXOJHOCTBIO 7% Topryercs Mo
HomuHainy $1000. OnpenenuTe ee TOPALHIO.

2. Nmerorcs nBe obOmuranmu (A w B), HOMUHAIBHOH cromMocThio 1o $1000 m cpokom
oOpamenust 3 ronxa. O6nurauust A sBisieTcs OECKYNOHHOM W €€ TeKyllas pbIHOYHas
crouMocTh coctaBisieT $816,3. [lo obnuranuy B BBHIIUIAYMBAIOTCS €KETOIHBIC KYMOHBI 10
craBke 7% W ee TeKyIlasi ppIHOYHAs CTOMMOCTB cocTtanisietT $949,37.

Omnpenenure JOXOMAHOCTH K MOTAIICHHIO I oOnuranuu A u B.
3. Onpenenute ppIHOYHYIO IIeHY oOnuraruu HomuHasioMm $1000, cpokom obOpateHus 4 ronaa,
€KETrOTHBIMH KYTTOHHBIMH BBIIaTaMu B pazMepe $100, ecin u3BECTHO, YTO €€ TOXOIHOCTh K
NIOTaIIEHUIO Ha JaHHBIH MOMEHT cocTaBiseT 8%.

IIpakTHyeckue KeMcbl
no reme 3:

Omnpenenure 3(p¢GEKTUBHOCTh XEIKUPOBAHUS IICHOBBIX DPHCKOB Ha IpUMeEpe ACUCTBUIA
IIPOU3BOJUTEINS MEIN.

HcxonHble maHHbBIC: 1eeBas 1IeHa TPOU3BOIUTENSI MEIU, TIPU KOTOPOW OH TOKPHIBAET CBOU
W3JIEP’KKH MTPOU3BOJICTBA U TIOTYUYAET CPEIHION MPHUOBLTE, cocTaBsieT 2600 moi. 3a 1 ToHHY,
TeKymiasi OupxKeBas KOTHPOBKA, MO KOTOPOM MOMKHO NpOJaTh OWUPKEBOM KOHTPAKT U
3aKJIIOYUTH OMITMOHHYIO clienky, — 2700 momt., a mpemus (tieHa onmuona) — 100 moswr.

[penmonoxum, 4T0 MPEANPHUIATHE HAXOAUTCS HAa PEKOHCTPYKIMH JIMOO IJIAHUPYET BBECTH
HOBBIE MOIITHOCTH, B CBSI3M C UY€M MPOAYKIUS MOCTYHUT HA PHIHOK TOJBKO Yepe3 HECKOIbKO
MECAILICB. K 9TOMY BpPEMCHU LCHBI MOT'YT INOHU3UTLCA, U NPCANPUATHEC BMCCTO HpI/I6I)IJII/I
MOHECET YOBITKH.

UYroObl n30eKaTh HEOIATONPUSATHBIX MTOCIEICTBHIH, TPOU3BOAUTEIL METH MOXKET:
1) mponatk GpprOYEPCHBIN KOHTPAKT;

2) mpoaTh OMIIMOH HAa TIOKYIIKY;

3) KylIUTh OIIIMOH Ha MPOIAXKY.

Pe3ynbpraThl Bcex omepanuii cBeauTe B TAONHIly, MOSCHHUTE IOMYYEHHBIC PE3YJIbTaThl H
BbIOepuTe Haubosee 3(hHeKTUBHBIM, C Balleil TOUKU 3peHUs, BapUaAHT.
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bank XY Z nmeet mopTdens akTHBOB U TACCUBOB, XapaKTEPUIYIOIITHIACS CIICTYIONAM OKUIACMBIM

rpadMKOM BBITUIAT U TOCTYIUICHUN:

no teme 4

AKTHBBI

ITaccuBhbl

Ooicudaemvie nocnynieHus
(6x1 %), 6 0o

Ovsicudaembiii nepuoo
HOCMYNACHUS

(k1 %), 6 Oon.

Oorcudaemoie 8bINAANbL

Oorcuoaemviii nepuoo
sulnIam

1385421 Texymmii rog 1427 886 Texkymwii rog
746 872 UYepes 2 roma 831 454 UYepes 2 roza
341 555 Uepes 3 rona 123 897 Uepes 3 rona
62 482 Uepes 4 roga 1005 Uepes 4 rona
9871 Yepes 5 net

Ecnu AMCKOHT [T BCEX ITOTOKOB JICHEIKHBIX CPEICTB paBeH 8%, KaKoB OyIET CpeIHEB3BEIICHHBIN
CPOK TIOoTanIeHus 0aHKOBCKUX MOpT(henei akTHBOB U MACCHBOB?

Yro mpousoiiieT ¢ nMpuOBUIBHOCTBIO OaHKa, €CIM MPH MPOYMX PABHBIX YCIOBHUSX NMPOLEHTHBIE
cTaBKU Bo3pacTyT? CHuzATCA?

Ecmm quckoHT cHU3HTCS 110 6%, KaK M3MEHHUTCS CPOK MOTAIIEHUS TOPTQEIIs aKTHBOB U ITACCHBOB?
Kak 3T0 u3MeHeHre MOBIHIET Ha YyBCTBUTEILHOCTh OAHKA K M3MEHEHHIO MPOLIEHTHBIX CTABOK?

Ecnu nuckont Bo3pacteT 10 10%, Kak U3MEHUTCS CPEeIHEB3BEUICHHBIN CPOK MOTAIIICHUS
ropT¢ens akTHBOB U maccuBoB? Kak 3T0 M3MEeHEHNe MOBIHSIET HAa YyBCTBUTEIHFHOCTH OaHKA K
HU3MEHEHUIO MTPOLICHTHBIX CTABOK?

Tect
1o reme 4
1. OHpe,[[eJ'H/ITe, KaKOMy OHLII/IOHy COOTBGTCTByeT KaxXJ10€ U3 CJ'Ie)_IYIOH_II/IX onpeﬂeneHHﬁ:

1. TlpaBo, HO He 00sI3aTENBCTBO KYMUTH B
Oyayriem 0a30BBIN aKTHUB

2. TlpaBo, HO He 00S3aTEIBCTBO MIPOIATH
B Oyay1em 0a30BBIN aKTUB

3. TlpaBo, HO He 00S3aTEIBCTBO KYIIUTH
WK TIPOJIaTh 0A30BbIi AKTUB B
OIpe/ICTICHHYIO ATy HIIH JI0 €€
HACTYIUICHHUSI

A) eBporeiickuil ONuoH
b) onumon «xosm»

B) amepukanckuii onmmmoH



4. TlpaBo, HO HE 0053aTENBCTBO KYITUTh I') onumon «myT»

WU TIpOoJaTh 0a30BEIN aKTUB MIPH

HACTYIUICHUH ONPeIeICHHOU

Oymy1eii naTel
OnuuoH «kojuD» ¢ 1eHoi ucnonnenus 100 qomnapoB umeeT npeMuto 12 nonnapos, KOrjaa LeHa
0azoBoro aktuBa coctasisieT 110 gomnapos. KakoBa BHyTpeHHsIs CTOUMOCTS ormiuoHa? Kakosa
BPEMEHHasI CTOUMOCTh OMIHOHA?
CTOUMOCTH OIIKMOHA «KOJI MaJaeT C POCTOM:
A) eHbl 6a30BOT0 aKTHBA
b) nens! ucnoiHeHus
B) BonmatuneHOCTH
I') BpeMeHH 110 HCTEUSHUS CPOKA OMITHOHA
Kaxoti u3 cnenyromux (pakTopoB CHIIBHEE BCETO BIUSET HA pa3Mep OMIIMOHHONW MpeMuu?
A) BOJATHIBHOCTH
b) npouienTHbIE CTaBKU
B) nens! akumit
I') Bua omriona — OupkeBoii, BHEOUPKEBOH
Kakoli onmuoHHOM CTpaTeruy COOTBETCTBYET 3Ta AUarpaMma IpuObLIeh/yObITKOB?
A) nnuHHBH] call
b) xoportkwii call
B) nnmuaHBI put
I') xopoTkwuii put




HToroBniii aHAIUTHYECKHUH Kelic

HpaKTI/IHGCKI/Iﬁ WTOTOBBIM KEWC BBIMNOJIHSAETCS Ha OCHOBE JaHHBIX O ACATCIBHOCTHU
PCAIBbHBIX KOMIAHUM U OXBAaThIBA€T BCE OCHOBHEIC BHJIbI pPUCKOB Ha YPOBHC KOPIIOpalluu.

[{enb BBIMOTHEHUS] — OJyUYEHUE TPAKTUUYECKUX HAaBBIKOB B Pa3padOTKe CUCTEM YIIPaBJICHHUS
pUCKaMU NpeanpUaTuil (KOMIIaHHI), C y4ETOM BCEX BHJIOB M (PAKTOPOB PUCKA, BO3ACUCTBYIOLINX
Ha HEro.

[TocTaBieHHast 1e/Ib JOCTUTAETCS IPU PELIEHUH B XOJI€ BBIIOJIHEHUS pabOThI CIIETYIOLINX

3a1a4:

e BrisBieHHEe OCHOBHBIX (JaKTOPOB M BUJIOB PUCKA (KAK BHEIIHUX, TAK U BHYTPEHHUX )
KOHKPETHOI'O IIPEAIIPUATHS, OLIEHKA UX B3aUMHOTO BIUSHUS;

e [IpoBeneHue oreHKH (KAaUeCTBEHHOW W KOJMYECTBEHHON) OCHOBHBIX PHCKOB
IIPENIPUATHS;

e JlocTpoeHue KapThl pUCKOB IPEAIPUITHS;

e OueHKa OCHOBHBIX ()MHAHCOBBIX PUCKOB;

e ®opmHpOBaHHE MPEIIOKEHHUH MO croco0aM M METOAaM YINpPaBJIEHUS] OCHOBHBIMHU
PUCKaMH B I€ATEIbHOCTH MPEANPUATHUS;

e PazpaboTka mpoeKkTa MHTEIPUPOBAHHON CHUCTEMBI YIPABICHHUS PpPUCKAMH Ha
MPEIIPUITHH.

Keiic pemaercs Ha OCHOBaHMM OTKPBITBIX JaHHBIX O JEATEIBHOCTH aHAIM3UPYEMOU

KOMITaHUU (3aJlaeTcsl mpernojaBaTesieM) 3a nepuo 5-7 JeT B cleAyrolel Mocie0BaTeIbHOCTH:

1. XapakTepucTrka OCHOBHBIX BHJIOB

OTa 4acTh NPaKTUYECKON pabOThI OJKHA BKIIOYATh B ce0sl:

1.1 Kpatkoe omnucaHue BHEUIHMX M BHYTPEHHHUX PHUCKOB, NPUCYLIMX JEATEIbHOCTU
UCCIIeyeMOro cyobekTa. ANroput™ (pOpMHUPOBAaHUS OKOHYATEILHOTO MEPEYHS] PUCKOB
BBITJISUT CJELYIOIIUM 00pa3om:

e Ha nepsom 3Tarne onpeaenstoTcss OCHOBHBIE HCTOYHUKHM PUCKOB BO BHEIIHEH Cpele,
3aTeM KaXXJOMy UCTOYHHMKY PUCKA CTaBUTCSI B COOTBETCTBUE BUJ] pUCKa (HAIIpUMED,
HECTaOUJIbHOCTh MOJIUTUYECKON CUCTEMBI — OJUTHYECKUN puck). TakuM oOpazom,
(bopmupyeTcs nepeyeHb OCHOBHBIX BHELTHUX PUCKOB.

e Jlanee cQopMHUPOBaHHBIM NEpPEYEHb PHUCKOB CJEIYyET OTpPaH)KHUPOBaTh, T.€.
pacnpenenuTs 10 CTENEHU 3HAYMMOCTH TOT'O MJIM HHOTO BU/1a PUCKA B JEATEIIBHOCTH
npennpusaTus. PaHKupoBaTh MOXKHO, IIpUCBaMBas KaXKIOMy BHAY PpHCKa
OIIpe/ICTICHHBIE BECa B 3aBUCUMOCTHU OT UX 3HAYUMOCTH.

e [lo Takomy >xe HpuHUUNY (HOPMHUPYETCS B3BELICHHBIM IE€pPeYeHb BHYTPEHHHUX
PHCKOB XO3HCTBYIOLIETO CyOBEKTA.

1.2.CocraBienue KapTbl pUCKOB. Bce BBISBICHHBIE W OTPAH)KUPOBAHHBIE BHJIBI PHCKOB,
IIPUCYLIME AEATENBHOCTH JAHHOIO NMPEANPUATUS UCCIELYIOTCS HaA IIPEIMET B3aUMHOTO
BIMSHMS. YUMUTBHIBAIOTCA KaK «yCHJICHHME», TaK M «OcjalleHue» KaxKIoro M3 BHUIOB
PHUCKOB JIPYTUMH.

1.3. BBIIBUTE OCHOBHBIE DPBIHOYHBIE PHUCKH B JEATEIBHOCTH aHAIM3UPYEMOU
KOMIIaHUH.

OCHOBHOI METOJT — aHAIHM3 UyBCTBUTEIBHOCTH BBIpYUKH (110 MC®DO) K pa3nuyHbiM pakTopam
(Kypchl BajliOT, LIEHbl HAa OCHOBHYIO MPOJIYKIHUIO/ChIpbe U T.A.). OlLleHKa MpOBOAUTCSA Ha
MaKCHUMaJbHO BO3MOKHOM BpPEMEHHOM HHTepBajie (MUHUMYM 5 ier). OleHuBaeMblii
napamerp — KO3(pQUIMEHT Koppensnuu. MakcuMaibHble 3HAa4YeHUs KodpQHIMeHTa
CBUJETEIBCTBYIOT O 3HAUUTEIbHOW TMOJOXKHUTEIbHON 3aBUCHUMOCTH M, KakK CJEACTBHE,
00YCJIOBJICHHBIN/CBA3aHHBIM C 3TOM 3aBUCHMMOCTBIO BHUJ PBIHOYHOIO PUCKA JOJKEH OBITh
OLICHEH U JOJDKHBI ObITh IPEIOKEHBl HHCTPYMEHTHI YIPABICHUS UM.

2. OreHKa OCHOBHBIX BHJ/IOB PHUCKOB



OTa 4YacTh NPAaKTHUECKOH paboThl MpeAnonaraeT MPOBEICHHE MPOLEIYypbl OLEHKU
OCHOBHBIX (BBISBJICHHBIX paHee) BHJIOB PHUCKOB B JIEATEIHHOCTH pPAacCMaTPUBAEMOTO
npeanpuatus (opranuzauuu). [Ipu 3TOM HaO y4UTHIBaTh, YTO JJIi MHOTHUX BUJIOB PHUCKOB
KOJINYECTBEHHBIE METO/Ibl OLICHKH IPUMEHUTH KPaliHE CI0HO, B ’TOM CIIy4ae JOJIKHbI ObITh
HCIIOJIb30BaHbl KAYECTBEHHBIE METOIbI OLIEHKH.

st oneHKH (PUHAHCOBBIX PHCKOB JIOJDKHBI OBITh MCIOJIB30BAHBI CIETYIOLINE METO/bI:
orpezeneHue TUcnepcui (CpeJHEKBaPaTUYECKOr0 OTKJIOHEHHUS ), ONIPEIeTICHUE MTPeIeIbHbIX
u cpemnux xapaktepuctuk (VaR), ompeneneHue AOMYyCTUMOIO YpOBHS pHUCKa, s
NPEANPUATHS UCXOMd U3 pacueTa 3HAYEHUs BEJIMYMHBI KaluTalla KOMIAHUHU, ONpEeIeHUe
1oka3aTelis [3 akTHBOB KOMIIaHUH.

2.1 O1eHuTh OCHOBHBIE PHIHOYHBIE (TOBAPHBINA, BATIOTHBINA) PUCKH aHATH3UPYEMOM
KOMITaHUH.

OcHoBHo#i MeToq — VaR, qHeBHOM 10 yCpeTHEHHOW TO3UIUH.

2.2. Ouenuts k03 duiment Oera (cOOCTBEHHBIN puCK) KommaHuu. s 3TOro Ha

MOJIyTOZI0BOM/TOJIOBOM BPEMEHHOM HHTEPBaJe MPOBECTU OICHKY:

* JlneBHOI apu(MeTUUECKON JOXOTHOCTH aKIIU;

* BonatuiabHOCTH THEBHOW apu(PMETHUECKON JOXOMHOCTH aKITUM;

» JlHeBHOU apuMETHUUECKON TOXOIHOCTH COOTBETCTBYIoMIero unaekca PTC wiu MMBB;
* BonarunsnocTtu cootBercTBytomero uaaekca PTC nomu MMBB;

» Tlapamerpa [} akiuuy;

2.3. OueHUTh MPOIEHTHBIM PHIHOYHBIN PUCK AaHAIU3UPYEMON KOMITAHUH.

OcHOBHOW Me€TOJ — aHaNIM3 Jopauuu (00Juranuu), aHaluu3 pucka KpUBOH JOXOJHOCTH
(kpenutHBI TOpT(deEns). [IpoleHTHBIH pPHUCK OLIEHHWBAETCS MO OTAEIbHBIM aKTUBAM C
UCTIOJIb30BaHUEM TOKa3aTeNell NIopauu 1 MOAU(PUITUPOBAHHOM TIOPAIIHH.

2.4, OueHUTh KPEeAUTHBIM PUCK KOMITAHUH (COOCTBEHHBIA — MO JAHHBIM PEUTHHTOBBIX
areHTCTB; KOHTPAareHTOB — IO JaHHBIM (UHAHCOBOM OTYETHOCTH). KpemuTHBIN pHCK
NPEANPUATHS OLIEHUBAETCS C UCIOJIb30BAaHUEM OJIHOM U3 METOAUK KPEIUTHOTO CKOPHUHTA.
2.5. [TomydeHHbIe pe3yabTaThl MPOAHATU3UPOBATH/CHCTEMATU3HPOBATH, COTIOCTABUTH C
COOCTBEHHBIM aHAJIN30M KOMIIAHUH (E€CIIH €CTh).
2.6. Buemnue puckd (3a HCKIIOUEHHWEM PBIHOYHOTO) OLIEHHWBAIOTCS KayeCTBEHHBIMU
criocobamu. Jl7isi OIIEHKH CTPAHOBOTO, MOJUTUYECKOTO, PETHOHAIBLHOTO PHUCKOB MOXKHO
WCIIOIh30BaTh JJAHHBIC PEUTUHTOBBIX ar€HTCTB.
2.7. Tlo wToraM MNpPOBEAEHHOW OLIEHKH OTAEIBHO B3STHIX BHUJIOB PUCKOB MPEINPUATHUS
(koMmaHuK) OTIpeesAaeTCs BelnuruHa pruckoBoro kanurana (Capital at Risk — CaR).
3. TlpennoskeHus MO YIPABIICHUIO BBISBICHHBIMU PUCKAMU KOMIIAaHUH
B sT0i1 yacTu ananuza keiica JOMKHBI OBITh MPECTABICHBI CIEAYIOUINE TO3UIINU:
3.1.01eHKa CYMIECTBYIOIIMX HA TPEANPUSITHH METOIOB YIPABICHUS PUCKAMHU: B TOM
cily4yae, €ClIM Ha paccMaTpuBaeMOM OOBEKTE HCIONB3YIOTCS KaKue — JIMOO METOJIbI
(cucreMbl) ympaBlIeHHUsS PUCKaMHU, B ATOW 4acTH pabOThl MPHUBOIUTCS HX KpaTKOE
OMMCaHUE, XapaKTEPUCTHKA.
3.2.IlpennoxkeHus 1O YIPABICHUIO BBISIBJICHHBIMH BUIAMH PUCKOB. 37€Ch, HCIIOJB3YS
MTOJTyYEHHbIE 3HAaHUSI OTHOCUTENBHO METO/I0B YIIPABJICHUS PUCKAMH, CIETYET IOCTABUTh
B COOTBETCTBHE KaKJJOMY U3 BBISBICHHBIX BUJOB PUCKOB (Tabmuia 1) BO3MOXKHBINA U
npeIaraeMelii crroco0 ynpasiieHus uM. Hato y9uTeiBaTh, 9T0 BHEITHUMH PHCKAMH, KaK
MIPaBUJIO, KOMIIAHWM HE YIPABIAKOT, & CTPEMATCS MHHUMHU3HPOBATH HEraTUBHBIE
BO3/ICCTBUS, ITyTEM BBEIACHUS CUCTEM MOHUTOPUHIA, AHAJIW3A U T.Jl. BHELIHEH CPEJIbI.
3.3.0uenka 3(h(pekTHBHOCTH Mep 10 YIPABICHUIO prUcKaMu. B 3To#t yactu paboTel ciemyer
KAueCTBEHHO OIICHUTHh IPOTHO3HPYEMBIE PE3yJbTaThl BHEAPEHUS M HCIIOIH30BAHMS
MPEAJIOKEHHBIX METOJOB YIPABIICHUS] pUCKaMU. B MOJIy4eHHBIX pe3ynbTaTax pPUCKHU
npeanpusTiss (KOMIIAHMHM) MOTYT OTHOCHTBCS K: TOKPBITBIM, HEMOKPBITHIM,
yIpaBisieMbIM, HeylpaBisieMbiM. OTHECEHHWE PUCKAa K OJHOW W3 YEThIpeX KaTeropui
JIOJI’KHO OBITH MOTUBHUPOBAHO.



4. TlpemioxeHus M0 NOCTPOCHUIO HHTETPUPOBAHHOW CHCTEMBI YIIPABICHHUS PUCKAMHU

IIpennoxeHuss 1O TMOCTPOCHHUIO CUCTEMBI YIIPABICHUS PUCKAMH Ha MPEANPUATHU
0(QOpMIIFIOTCS B BU/I€ OPIraHU3AIIMOHHO - TEXHUUYECKUX PEIICHUMH.

OHM  JTOIDKHBI ~ COJEpKaTh  TNPEJIOKCHHUsS, HAlpPUMEpP, B  YacTH  BHEAPCHUS
CIICUAJIN3UPOBAHHBIX I/IH(i)OpMaLII/IOHHBIX CHUCTEM, CO3aaHUA CIICIIHMAIbHBIX HOI[paSﬂeHeHHfl,
OTJIETIOB, U3MEHEHUIO (YHKIMH YK€ CYHIECTBYIOIIMX U T.A. B ToM ciydae, ecnu npeanaraemast
cHCTeMa YIpaBIICHUS PHCKAMU Ha MPENNpUsITUU TpeOyeT W3MEHEHHs] OpraHWU3alMOHHOW
CTPYKTYpBI, JaeTcs KpaTKas XapaKTepUCTHKA BO3MOKHBIX (HEOOXOIUMBIX) H3MEHEHUH.

[Ipennaraempie OpraHU3allMOHHBIE peHICHUST O(QOPMISIIOTCS B TpapUuecKoM BHIE H
COITPOBOKIAIOTCS HEOOXOTUMBIMI KOMMEHTAPHSIMHU.

OTnenbHO paccMaTpUBAIOTCS MHPOPMALIMOHHBIE MOTOKM B KOMIIAHUH (HA MPEANPHUITHN),
KaK H3BHC (BHGHIHI/IC, KacaromuecCsa M3MCHCHHUA OCHOBHBIX BHCIONHUX HCTOYHHUKOB PUCKOB U
CBSI3aHHBIX C HUMU BUJIOB PUCKOB), TaK U U3HYTPH (T.€. ”HPOPMAIIMOHHBIE TIOTOKH, OTPAXKAFOIIINE
U3MEHEHMs BO BHYTpPEHHEHl cpene KOMIIAaHHUHM, OTHOCUTENBHO IapaMeTpax IesTeIbHOCTH,
MPOU3BOICTBA, (PUHAHCOBBIX MOKa3aTeNeH U T.J1.).

Bce pacuersl gomkHBI OBITH CBeleHBI B onuH (aitn Excel, ¢ ykazaHueM HCTOYHUKOB
UCTOJIb30BaHHBIX JaHHBIX.

Pe3ynbpraTel pabOThl 1O BBITOJHEHUIO HMTOTOBOTO 33/JaHHS O(GOPMIIIOTCS B BHUE
IPE3CHTALUH.

6 YYEBHO-METOJIMYECKOE 1 NTH®OPMAIIMOHHOE OBECIIEYEHHUE
TACHATIIAHBI

6.1. CnucoK MCTOYHUKOB U JIUTEPATYPbI

Jlutepartypa
OcHosnas

1. CoBpemeHHBIE TMOAXOABI K KOPIOPAaTMBHOMY PHUCK-MEHEI)KMEHTY: METOJIbl U
nHcTpyMeHThl / Jlomamenko J1.B., @unorenosa 10.10. - M.: Maructp, HULl UHD®PA-M,
2016. - 304 c.: ISBN 978-5-9776-0427-7 D5bC ZNANIUM Pexum nocryna:
https://znanium.com/bookread2.php?book=550188

2. HlamkwH, A. C. OxoHOMUYeCcKHe U (puHAHCOBBIC pUCKU. OlIeHKa, yIIpaBiaeHue, mopTdens

WHBECTUIMH : TpakTudeckoe nmocodue / A. C. llankun, B. A. [llankus. - 10-¢ u3s., crep.
— Mocksa : U3narenscko-Toprosas koprnopauus «lamkos u K°», 2020. - 544 ¢ ObC
ZNANIUM Pexwum noctyna: https://znanium.com/read?id=358552

3. Coxomnos /. B. ba3zucHas cucreMa puCK-MEHEKMEHT OpraHU3aluii peabHOr0 CEKTopa

9KOHOMHKH [DIEeKTpOHHBIN pecypc]: Monorpadus. — M.: OOO "HayuyHo-H31aTeNbCKHiA
neatp HWH®PA-M", 2016. - 125 c¢. 3BC ZNANIUM Pexum pocrymna:
https://znanium.com/bookread2.php?book=536598

4. QunancoBas MmaTemaruka: YdeOHoe mocoOue misi maructpoB / ILLH. Bpycos, T.B.
Owrarora. - M.: HUL] UH®PA-M, 2014. - 480 ¢. 56C ZNANIUM Pexum mocryna:
https://znanium.com/bookread2.php?book=363567
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17.

[lapn V., Anexcannep I'., beitu [Ix. MaBectunuu: Ilep. ¢ anrin. — M.: UTHOPA-M, 2014.
- 1028 c. SBbC ZNANIUM Pexum JIOCTYyTIA:
https://znanium.com/bookread2.php?book=551364

Ilepeyens pecypcoB HHPOPMALMOHHO-TEJIEKOMMYHHUKAIMOHHOM ceTn UHTEpHET

A risk Management Standard - AIRMIC, ALARM, IRM, UHCTHTYT prCK-MEHEIKMEHTA
Institute of Risk Management [DmeKkTpoHHBIH pecypc]|, TOCTOSHHAs CChUIKA. Pexxum

noctyna: https://www.theirm.org/media/886059/ARMS_2002_IRM.pdf

MexayHaponHblii cTaHAapt mo puck-meHemkMenty [SO 31000:2018. International
Organization for Standardization [DmexkTponHBIii pecypc], TOCTOSHHAS CChIIKA. Pekum

noctyna: https://www.iso.org/obp/ui#iso:std:is0:31000:ed-2:v1:en

Caiit GARP [Onexrponnsiii pecypc] // cop. 2019. — DnekTpoH. naH. — Pexxum moctyma

Www.garp.com.

FERMA (Federation of European Risk Management Association) [Dnexkrponnsiii pecypc]
I cop. 2019. — Dnekrpon. gaH. — Pexxum pocryna http://www.ferma.eu/

Caiit kommannu JP Morgan. Onucanne metonuk RiskMetrics [DnekTponHsIil pecypce] //
cop. 2015. — DnekTpoH. naH. — Pexum goctyna www.riskmetrics.com

PeittuaroBoe arentctBo Standard&Poors [DnexkTponHBI pecypc]: WHPOpPM.-aHATUT.
Marepuansl., cop. 2019. -  Dnextpon. gman. —  Pexum = nmocryma:
http://www.standardandpoors.com

PetitunroBoe arentctBo Fitch Ratings [DnexTponHslii pecypc]: uHGOpPM.-aHAIHT.
matepuainsl., cop. 2015. — DnextpoH. naH. — Pexxum noctyna http://www.fitchratings.com
PelitunroBoe arentctBo Moody’s Investor Service [DnekTpoHHBIH pecypc]: HHGOPM.-
aHanmuT. Marepuaibl., cop. 2019. — DOnexkrpon. maH. — Pexum nmocryma
http://www.moodys.com

NudopmanmonHo-anamtudeckuii pecypc CBonds [DnektponHbiii pecypc]: uHDOPM.-
aHanuT. Marepuanbl., cop. 2019. — DOmnexktpoH. maH. — Pexum goctyma
http://www.cbonds.ru/

Caiir Hpro-Mopkckoit donmoBoii GupxkH [DneKTpoHHBIH pecypc]: HHOPM.-aHATHT.
Matepuansl., cop. 2019. — DnekrpoH. gaH. — // Pexum nocryna https:// www.nyse.com/
Caifr MoCKOBCKO# OMpKH [DIEKTPOHHBIN pecypc]: HHPOPM.-aHATUT. MaTePUAIIbL., COP.
2015. — DnekTpoH. naH. — // Pexxum noctyma www.moex.com

Caiit DUHAM [Dnexrponnsiii pecypc] // Pexxum mocryma www.finam.ru


https://znanium.com/bookread2.php?book=551364
https://www.theirm.org/media/886059/ARMS_2002_IRM.pdf
https://www.iso.org/obp/ui#iso:std:iso:31000:ed-2:v1:en
http://www.garp.com/
http://www.finam.ru/

18. Ilpe3enTanuu o JTUCLUILINHE, MaTepuabl MPAKTHYECKHUX KEHCOB:

https://drive.google.com/folderview?id=0B Xw1Mxd3YjxcnMxQVZNWExnY0E&usp=
sharing

ITepedyenb coBpeMeHHBIX MpodeccuonaabHbIX 0a3 naHHbIX (B/]) 1 nHpOpManmoHHO-

cnpaBouHblie cucteMm (MCC)

Nent HaumeHnoBanue
/i

1 | Mexnynapoansie pedepaTiuBHbIE HayKomeTpuueckue bJl, nocTymHasie B pamkax
HaMOHAJILHOM MOAINUCKHA

Web of Science

Scopus

2 | IIpodeccronanbubie NOTHOTEKCTOBBIE bJl, JOCTYNHBIE B paMKaX HallMOHAJILHOU
NOJAMNUCKH

Kypuansr Cambridge University Press

ProQuest Dissertation & Theses Global

SAGE Journals

XKypnansr Taylor and Francis

3 | IlpodeccuonanbHble mOTHOTEKCTOBBIE B/
JSTOR

4 | KoMmbloTepHble CIIPaBOYHbBIE IIPABOBHIE CHCTEMBI
KouncynsranT Ilntoc,
["apanT

7. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHHUE JUCIUITJINHbI
Jlnsg npoBeneHUsS ayAUTOPHBIX 3aHATHH IO AMCLUUIUIMHE HEOO0XOAMMa ayauTopus,

OCHalllCHHasA [IK u MYJIbTUMEANA-TIPOCKTOPOM.

Ilepeyenb nporpamMmuoro odecneuenus (INO

Nenr Haumenosanue I10 [TpouzBoauTenn Croco0
/i pacrpocTpaHCHHS
(ruyenzuonnoe unu
c80000HO
pacnpocmparsiemoe)
1 Microsoft Office 2010 Microsoft JULIEH3MOHHOE
2 Windows 7 Pro Microsoft JIAIIEH3NOHHOE
3 Microsoft Office 2013 Microsoft JIALIEH3VUOHHOE
4 Windows 10 Pro Microsoft JIUIEH3HOHHOE
5 Kaspersky Endpoint Security Kaspersky JIMIIEH3HOHHOE
6 Microsoft Office 2016 Microsoft JIULIEH3UOHHOE
7 Zoom Zoom JINIEH3UOHHOE



https://drive.google.com/folderview?id=0B_Xw1Mxd3YjxcnMxQVZNWExnY0E&usp=sharing
https://drive.google.com/folderview?id=0B_Xw1Mxd3YjxcnMxQVZNWExnY0E&usp=sharing

8 OBECIIEYEHHME OBPA3OBATEJIBHOI'O ITPOUECCA JJIsA JIMIY C
OI'PAHUMYEHHBIMH BO3MOKHOCTAMMU 31OPOBbS 1 UHBAJINIOB

B xone peanuzanuu AUCIUIUTMHBI UCTIOJIB3YIOTCS CIASAYIONMINE TOTOJHUTEIbHBIE METOIbI
00y4eHMsI, TEKYIEr0 KOHTPOJISA yCIEBAEMOCTH M MPOMEKYTOYHOU aTTECTAIIMK O0yJarOIINXCS B
3aBUCUMOCTH OT UX UHIUBUIYAbHBIX OCOOCHHOCTEM:

° JJIs CIICTIBIX U cna60131/1z[$mmx:

] JICKIIMH OQ)OpMHHIOTCH B BHJAC OJJICKTPOHHOI'O AOKYMCHTA, AOCTYIIHOI'O C ITOMOIIBIO
KOMITBIOTEPA CO CIICHUATIU3UPOBAHHBIM IIPOI'PaAaMMHBIM O6GC]’I6‘I€HI/IeM;

U mnucbMEHHBIE 3alaHrsl  BBIIIOJIHAIOTCA Ha KOMIBIOTCPE CO CHCHUAIIN3UPOBAHHBIM
IIporpaMMHbIM 06GCHC‘ICHI/IGM, Wk MOTYT OBITH 3aMEHEHBI YCTHBIM OTBETOM;

[

o0ecreunBaeTCs MHIMBHUIyaTbHOE paBHOMEpHOE ocBenieHne He Mmeree 300 Jrokc;

] IJIA  BBIIIOJIHCHUSA 3aJaHUus HpI/I HCOGXOI[I/IMOCTI/I HpGI[OCTaBJISIeTC}I YBGJII/I‘-II/IBaIOH_Iee
YCTPOMCTBO; BO3MOXHO Tak)K€ HCIOJIb30BaHWE COOCTBEHHBIX YBEIMYMBAIOIIMX
YCTPOWCTB;

[ muceMeHHBIE 331aHUS 0(OPMIISIOTCS] YBEITMYCHHBIM MIPU(TOM;

[ »K3aMeH u 3a4€T MPOBOATCS B YCTHOM (hopMe MIIH BBHITIOJIHAIOTCS B TUCbMEHHOH (hopme

Ha KOMITBIOTEPE.

® IS TIIYXUX U CJ'I8.6OCJ'ILIH_IEIH_II/IX2

[ nexumuu odopmistoTcss B BUAC JJICKTPOHHOTO JOKYMEHTa, JHOO MPEIOCTaBIISCTCS
3BYKOYCHJIMBAIOIIAA annaparypa HHANBUAYAIBHOTO TOJIb30BaHUS;

[

MUCbMEHHBIE 3aJJaHKsI BHIITOJIHSIOTCS] HA KOMIIBIOTEPE B MMCbMEHHOM (opMe;
[l »sKk3aMeH H 3au€T NPOBOIATCA B TNMUCBMEHHOH (opMe Ha KOMIIBIOTEPE; BO3MOKHO
npoBesieHue B (hopMe TeCTUPOBAHUS.

. JUISL JIALL C HApYIIEHUSIMHU OIIOPHO-BUIaTEIbHOIO anmapara:

[ nekuumum OQOPMISAIOTCS B BUJIE 3JIEKTPOHHOIO JIOKYMEHTA, JOCTYIHOI'O C IOMOILBIO
KOMITBIOTEPA CO CIEIUAITU3UPOBAHHBIM IPOTPAMMHBIM 00ECIIEYCHUEM;

[l muchbMeHHbIE 3aJaHUsl BBINOJIHAIOTCS Ha KOMIIBIOTEPE CO CHELHATM3UPOBAHHBIM
IIPOrpaMMHBIM O00€CTIEYEHUEM;

[l »sKk3aMeH W 3a4€T MPOBOAATCS B YCTHOH (hopMe MM BBITIOJTHSIOTCS B TUCBMEHHOU (hopme
Ha KOMITBIOTEPE.

[Ipr HEOOXOOMMOCTH TPEAyCMATPHBAETCS YBEJIWYCHHE BPEMEHH ISl TOATOTOBKH
OTBETAa.

[Ipouenypa mpoBeneHuss NPOMEKYTOUHOW — arTecTaluu Uil  0Oydaroluxcs
yCTAQHAaBJIMBaeTCI C YYE€TOM UX HHIUBHUAYAJIbHBIX ICUXO(U3UUYECKUX OCOOEHHOCTEH.
[IpomexxyTouHas arrecTanys MOKET IPOBOJIUTHCS B HECKOJIBKO TAIOB.

HpI/I IMPOBCACHHUHU IIPOLCAYPBI OLICHUBAHUA PE3YJILTATOB 06yquH${ npeayCcMaTpmuBacTCA
HCIIOJIb30BAHNEC TCEXHUUYCCKUX CPCACTB, HCO6XO,I[I/IMI>IX B CBiA3M C HHAUBUAYaAJIbHBIMU



0COOECHHOCTSIMH 00y4arOIUXCsl. DTU CPEJCTBA MOTYT ObITh IIPEIOCTABIIEHBl YHUBEPCUTETOM, UITU
MOTYT HCIIOJIb30BAThCsI COOCTBEHHBIC TEXHHYECKUE CPEICTRA.

[IpoBenenne mpouexypbl OLEHUBAHUSA pPE3yJbTaTOB OOY4YeHHs] JIOMyCKaeTcs ¢
WCIOJIH30BAHNEM JTUCTAHIIMOHHBIX 00pa30BaTEIbHBIX TEXHOJIOTHA.

OGecnieunBaeTcst OCTYI K MHGOPMAIIMOHHBIM U OMOIHOTpadMuecknuM pecypcam B CETH
WutepHer mis kxaxaoro oOydaromierocs B ¢GopMmax, aJalTHPOBAHHBIX K OrPAaHHUYEHUSIM HX
3II0OPOBbSI U BOCTIPHUSITHS HHPOPMAITUU:

. JUTSL CIIETIBIX U CTa0OBUSIIINX:

- B Ie4aTHOU (popme yBEIIMUEHHBIM MIpUQPTOM;
- B (hopMe 37IeKTPOHHOTO JIOKYMEHTA;

- B popme ayauodaiina.

. JUTSL TIYXHX W CITa0OCIIBIIIAIINX

- B meyaTHou (opme;

- B (hopMe 3TeKTPOHHOTO TIOKYMEHTA.

. IUTst OOYYarOIIUXCsl C HAPYIICHUSIMHU ONIOPHO-BHTATEIBHOTO arapara:
- B meyaTHou (opme;

- B (hopMe 3JIeKTPOHHOTO JOKYMEHTA,;

- B hopme ayauodaiina.

Y4eOHbIe ayAUTOPUH TSI BCEX BHJIOB KOHTAKTHOW U CAMOCTOSATEIHHOU paboThl, HAyyHast
OMOMMOTEKa W WHBIE TIOMEIICHHS JJIsi OOYYEHHUs OCHAIICHBI CHEIUaIbHBIM O00OpYJAOBaHUEM M
y‘-I€6HI)IMI/I MECTaMH C TCXHHUYCCKUMHU CpeﬂCTBaMI/I O6yq€HI/IHI

. JUIS CIIETBIX U CIA0O0BUISIINX:
- YCTpOMCTBOM Ul CKaHUpOBaHUs U uTeHus ¢ kamepoil SARA CE;
- nuctuieeM bpaitng PAC Mate 20;
- npuaTepoM bpaiins EmBraille ViewPlus;

. JUISL TIIYXHX U CIIa0OCIIbIIIAIINX:

- aBTOMATH3UPOBAHHBIM pPA0OYMM MECTOM Ui JIIOJIEH C HapylIeHHEeM cliyXa |
¢71a00CIBIIIAIINX;

- aKyCTI/I‘-IeCKI/Iﬁ YCUIIUTCIIb U KOJIOHKH,
® JJIA o6yqa}oumxc;{ C HAPYIICHUAMHU OIIOPHO-ABUI'ATCIILHOI'O aIlllapaTa:

- IePEBIXKHBIMHU, PETYJINPYEMBIMH 3proHoMHuecKkumu napramu CU-1,



- KOMITBIOTEPHOM TEXHUKOM CO ClelHaIbHbIM IPOrPaMMHBIM 00€CIICYECHUEM.

9. METOANYECKUE MATEPHUAJIbI

9.1 [Inanbl NPAKTHYECKUX 3AHATHI

NMPAKTUYECKOE 3AHSITHE 1
Tema 2 -3. BanmtoTHbIi ¥ IEHOBOI PIHOYHBINA PUCK

HeJH) 3aHATUSA: OBJIAZICTE NPAKTHYCCKNMHN HABBIKAMH OLUCHKHW W MOACITIUPOBAHUA BAJIFOTHOT'O H

LEHOBOI'O PEIHOYHOI'O PUCKA IO METOJ0JIOTHHN VaR.

®opma npoBeeHH: PEIICHNE IPAKTUUECKUX 3a/1a4, TUCKYCCHS.
IIpakTHYeckHe 3aJa4n: CM. IPAKTUIECKHE 3a7a4u 10 Teme 2, 3 pasznen 5.4

KoHTpoJibHBIE BONIPOCHI: CM. KOHTPOJIBHBIE BOITPOCHI TI0 TeMe 2, 3 pa3jen 5.4

NMPAKTUYECKOE 3AHSITUE 2
Tema 4. [IporieHTHBIN pUCK

I.Ie.m; 3aAHATUA: OBJIAZICTh NPAKTHYCCKMMHU HAaBBIKAMH OLCHKHW W MOACIIUPOBAHUSA IIPOUCHTHOI'O

pucKa.

dopMa npoBeeHUsI: PEIICHUE MPAKTUYECKUX 3a7a4, JUCKYCCHSL.
IIpakTryeckmne 3aqa4m: CM. MPAKTUYECKHE 3a/1a4u 10 Teme 4, paznen 5.4

KOHTpOJ’ILHBIe BOIIPOCHI: CM. KOHTPOJIbHBIC BOIIPOCHI 110 TEME 4, pa3acin 5.4

IMPAKTUYECKOE 3AHSTHUE 3

Tema 5. Pucku TMKBUIHOCTH

Ienb 3aHATHS: OBJIA/ICTh HABBIKAMU OIICHKH U MOJICIIMPOBAHUS PHUCKA TUKBUIHOCTH.

®opma npoBeeHUsi: OOCYXKICHHE MPOMEXKYTOUHBIX 3TAllOB BBINOJHEHUS WHAWBUYaTbHBIX

AQHAIMTUYECKUX KeMCOB (PUCK JIMKBUIHOCTH, HCTOYHUKH, METOJbl OILIEHKH, pe3yJbTaThl);
KOPPEKTUPOBKA, TUCKYCCHS



KoHTpoJibHbIe BOPOCHI: CM. KOHTPOJIBbHBIE BOIPOCHI IO TeMe 5, pazzaen 5.4

MNPAKTUYECKOE 3AHSTHUE 4

Tema 6. Kpenutnslii puck

Henb 3aHATHA: OBJIAZCTh U HABBIKAMU OLIEHKU U MOJIEIMPOBAHUS KPEIUTHOTO PUCKA.

®opma npoBeaeHUsi: OOCYXKIEHHE MPOMEXKYTOUHBIX 3TaIllOB BBINOJHEHUS HHAWBUYaTbHBIX

AQHAINTUYECKUX KEHCOB (KPEIUTHBIM pPHUCK, HCTOYHUKU, METOJbl OLIEHKH, PE3YJbTaThl);
KOPPEKTUPOBKA, IUCKYCCHUS

KoHTposabHbIe BONPOCHI: CM. KOHTPOJIBHBIE BOIIPOCHI 110 TeMeE 6, pa3aen 5.4

NMPAKTUYECKOE 3AHSITHE 5
Tema 8. Pucku koprnopaii U €€ CTOMMOCTb

Ilem, S3AHATUA: OBJIAACTL TCOPCTUYCCKUMHU 3HAHUAMHU HW INPAKTHYCCKUMHU HaBBIKaMH

KOMIUIEKCHOM OLIEHKH PUCKOB KOPIIOpPALIHH.

®opma npoBegeHHA: 00CYKIEHUE MPOMEKYTOUHBIX 3TANIOB BHIMOJIHEHUS aHATUTHYECKOTO
Kelica (MOJesIb CTOMMOCTh — PUCK, COCTaBHBIE YaCTHU, PE3YJIbTaThl OLIEHKH), KOPPEKTUPOBKA,
JUCKYCCHS.

KoHnTposbHbIe BONPOCHI: CM. KOHTPOJIBHBIE BOIIPOCHI 110 TeMe 8, pa3zaen 5.4



[Tpunoxenue 1

AHHOTAIUA

Jucnunimnaa «KoprmopaTHBHBINA PHCK-MEHEKMEHT) pealn3yeTcs Ha HKOHOMHUYECKOM
¢daxynsrere UDVII PITY kadenpoit ®unancoB u kpenuTa.

Leap AMCUMIUIMHBI COCTOMT B (OPMUPOBAHWUU 3HAHWUN M HABHIKOB B CIEHUAIBHBIX
BOIIPOCAX TEOPHH M MPAKTUKH OIICHKU H YIIPABJICHUS KOPIOPATUBHBIMH PUCKAMH.

3agaum AMCLUIIIINHBL

. chopMupoBaTh 3HaHHA B 00JAacTH OIICHKHM M YIPABICHHS OCHOBHBIMH pPHUCKAMU
KOMIIaHHU;
. HU3Yy4YUTb OCHOBHBIC TCOPECTUYCCKUC MOACIH, COCTABJIAKOIIMWC YaCTH OLCHKU U

MOACIUPOBAHUA KOPIIOPATUBHBIX PUCKOB;

. MO3HAKOMHUTH C CYIIECTBYIOIIMMU B MHPOBOW MPAKTHKE TCHICHIMSIMHU B M3y4aeMOil
MpeIMETHOM 00acTH;

. cOpMHUPOBATH HABBIKKA PAOOTHI C AHATUTHYSCKUMH MaTepHaIaMHu;

® CCbOpMI/IpOBaTB YMCHHUEC OPUCHTHUPOBATHECA W INMPUHUMATL PCIICHUA B THUIIOBBIX H

HeCTaH,[[apTHbIX 6I/I3HGC - CI/ITyaI_[I/IHX.
Juctumnmza «KoprnopaTUBHBIN pUCK-MEHEIKMEHT» HarpaBieHa Ha (OPMHUPOBAHUE cneaytoLLent
KOMIICTCHIINN .
IIK-2 CnocobeH aHanM3upoBaTh, OLIEHWBATH W pa3padaThiBaTh METOIbI YIIPABICHUS
KOPIOPATUBHBIMH PUCKAMH
B pesynbrate ocBOeHHs TUCIMUILIMHBI O0YyYAIOIINICS JOKEH:
3Harth:
® OCHOBHBIC METOBI M MOJIENIN OLIEHKH PHIHOYHBIX PHUCKOB;
® COBpPEMEHHBIC TEHCHIIMU B 00JIACTH KOPIIOPATUBHOTO PUCK-MEHEKMEHTA
YMmerThb:
L HpOBOI[I/ITI: OLICHKy OCHOBHBIX BUI0B pI/ICKOB;
® BBIOMpATH METOJBI YIPABICHUS PUCKAMU, IPUMEHUMBIE B IPAKTUKE KOMIAHUH.
Baanerhn:
e HaBBIKaMU pa3pabOTKU aIrOpUTMa OLEHKU PUCKOB KOPIIOpALMi U UX MPOBEACHNUS;

® HaBbIKaMU BBIABJICHHUSA OCHOBHBIX (baKTOpOB PpUCKa B ACATCIbHOCTH KOMITaHHH.

ITo mucrmmumHe (MpeaycMOTpeHa IIPOMEXKyTOUHAst aTTecTanust B hopMe 3auema.
OO0wmas Tpy10eMKOCTh OCBOCHUS TUCLUIUINHBI COCTABIISIET 2 3aUSTHBIX €IUHMIIBI.



JIUCT UBMEHEHU

[Tpunoxenue 2

Teker akryanusauuu win npuiaraemsiid Kk PIIJ[ tokymeHT,
COICPIKAIIMI U3MEHEHHUSI

Hara

Ne
MTPOTOKOJIA
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