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LOPTAHM3AIIMOHHO - METOUYMUCKHUM PA3JIEJI

He.]'lb H 3aJ1a9YM OCBOCHHUA NUCHHUIIINHBI

Heab AMCHMIUIMHBI COCTOMT B HW3YYEHHH METOJIOB aHaiu3a (UHAHCOBBIX PHCKOB B
pPa3sHOOOPA3HBIX HKOHOMHUYECKUX YCIOBHAX, OOYCIIOBIEHHBIX BIMSHMEM BHEIIHUX U BHYTPEHHHUX
(hakTOpPOB, N3MEHYNBOCTHIO PHIHOYHON KOHBIOHKTYPHI, JICHCTBUSMH JIPYTHX areéHTOB PHIHKA, CJIOKHBIM
XapaKTepoOM B3aMMOOTHOUIEHUH B paMKaX JACHEKHO-KPEJUTHON U (PMHAHCOBOM CUCTEMBI.

3agauM JMCUMILIUHBI:

- MIOJIyYCHHUE TEOPETUUECKUX 3HAHUH O BBISIBICHUH (DMHAHCOBBIX PHUCKOB;

- U3y4YEeHHE METO/IOB OLIEHKH MOoKa3areseil PMHAHCOBOTO PUCKa;

- popmupoBaHUe 3HAHMI O IPUHIIMIIAX U METOJIaX pacuera mapaMeTpoB (DMHAHCOBBIX PHUCKOB;

- U3y4YEHHE CTpaTeruu YIpaBlieHHWs (PUHAHCOBBIMH pPHCKAaMU U TOAXOAOB K BBIOOpY
ONTUMAJIBHOM CTPATETHH.

MecTO TUCHMILUIUHBI B CTPYKTYpe 00pa30BaTe/IbHOM MPOrpaMMbl
JuctummmHa « DUHAHCOBBIN PUCK-aHAIHM3» OTHOCUTCS K 4acTH y4eOHOTO TUTaHa., pOPMUPYEMOid

Y4aCTHUKaMHn O6pa3OBaTeHBHBIX OTHOIIICHHUH.

O0bemM TMCHUIVIMHBI M BUABI Y4eOHOH padoThI

Tabmuia 1
Bcero yacoB no ¢gopmam odyueHust
IHoka3aTenn 00beMa TUCHHUILIMHBI*
ouHasn | O0uHO-3a0uHaA*
O0BeM QUCIUILIMHEI B 3aUE€THBIX €IUHUIIAX 43ET
O0beM OUCHUILTHHBI B aKaJJIEMUYECKHIX Jacax 144
[IpomMexyTouHas aTTecTalus:
IK3amen IK3amen
dhopma
KonTakTHasi padora o0yyawmmxcs ¢ 52 24
npenoaasarteneM (KoHrtakTHble yachl), BCero:
1. KonTakTHas paboTa Ha MPOBEACHHUE 3aHATUN
JIEKIIMOHHOTO ¥ CEMUHAPCKOTO TUTIOB, BCETO 48 20
9acoB, B TOM YHCIIE:
e JIEKIHUU 18 8
® [PAKTUYECKHUE 3aHATH 12 6
e 1a00OpaTOPHBIC 3AHATHUS 18 6
B TOM YHCJIC TPAKTUYECKAs OJTOTOBKA 18 -
2 .MunuBuayansable KoHCYIpTarmu (MK) - -
3.KonTtakTHas paboTa 1Mo mpoMexyTOUHOM
arrecrauuu (Karr) ) )
4.Koncynpranus nepen 3x3ameHoM (K9) 2 2
5.KonTtakTHas paboTa 1o MpoMexXyTOYHOH
aTTECTAIlMU B TIEPHO]T PK3aMEHAIIMOHHOM ceccuu / 2 2
ceccur 3a04yHMKOB (KaTTak)
CamocrositenbHas padora (CP), Bcero: 92 120
B TOM YHCJIC:
e camocTofATeNbHas paboTa B MEPUOJ IK3. 32 32
ceccun (CPak)




e camocTosTenbHas pabota B cemectpe (CPc)

60 88

B TOM YHCJIC, CAMOCTOATCIIbHAA pa60Ta Ha

KYPCOBYIO paboTy

m3yuenue 0P (npu nanuuuu)**

M3YUYCHHUE OHJIAMH-KYPCa MUJIM €r0 YacTh

BBIIIOJIHEHUE UHAUBUIYAJIBHOIO WIX
rPYNIOBOTO MPOEKTA

u opyaue 8uobl

IlepeyeHb MIIAHMPYEMBbIX Pe3yJbTATOB O0yUYeHHsI 10 JUCHHUILIIIMHE

Ta0muma 2

DopmupyeMble
KOMIIEeTeHIUH
(ko0 u HaumeHosaHue
KomnemeHyuu)

NHankaTopbl JOCTHKEHUSI
KOMIIeTeHI Ui
(k00 u HaumeHoBaHUE
uHAuKamopa)

Pe3ynbTatbl 06yyeHun (3HaHuUA,
ymeHus)

IK-3. Pa3paboTka
HHBECTULMOHHOI'O NMPOEKTA

MK-3.5 OueHKa puckoB npoekTa

MK-3.5. 3-1. 3HaeT oCHOBHble paKTopbI
pUCKa, X KONIMYeCTBEHHasn OLLEHKa B pamKax
peannsaumm MHBECTULIMOHHOIO NPOEKTa

MK-3.5 Y-1. Ymeet paspabaTtbiBaTb Mepbl Mo
CHU}KEHMIO BO34,ENCTBUA OCHOBHbIX
baKTOpOB pUCKa Ha pe3yabTaTbl
3pPeKTUBHOCTM NpOEKTa

IIK-4. IIpoBenenue
AHAJTNTHYECKOIO 3TaMNa
IKCIEPTU3BI
HHBECTHIHOHHOIO TPOEKTA

MNK-4.4 AHann3 n
NNAHMPOBAHME pacnpeseneHuns
PUCKOB peanunsaumm
MHBECTULMOHHOIO NPOEKTa
MeXK4y BCEMM YHACTHUKAMMU
NpoeKTa

MNK-4.4 3-1. 3HaeT NnpuHLUNbI
B3aMMOAENCTBUA NPOLECCOB yNpaB/ieHunA
WHBECTULMOHHbBIMW MPOEKTaMM

MNK-4.4 Y-1. YmeeT aHann3nposaTtb
WUCTOYHUKM GUHAHCUMPOBaHMA
WHBECTULMOHHOIO NPOEKTa

IIK-5. BeipaGoTka
MepONpHUATHIA 110
BO3/1eifiCTBMIO HA PUCK B
pa3pe3e oTAeIbHBIX BUI0B H
HX JKOHOMHYECKasi OlleHKa

MK-5.1 OueHKa geAaTenbHOCTH
nogpasaeneHunii no
BO34EMCTBMIO HA PUCKH

MNK-5.1 3-1. 3HaeT meToAbl, KPUTEPUN NPU
BblbOpe MeponpusaTUIA NO BO3AENCTBUIO Ha
PUCK, NPUHUMNMBI M NpaBuaa Bbibopa
MeToAa, TEXHUKM OLEHKWN PUCKa,
TpeboBaHUA K 0becnevyeHNIo CoXpaHeH!s
KOMMepPYEeCKOM TalHbl U HOPMbI
npo¢$ecCcMoHaNbHOM 3TUKK

3-2. 3HaeT BO3MOXKHOCTU MHCTPYMEHTOB
PUCK-MeHeAKMEHTA A1A aHa/In3a PUCKOB
opraHusaumm.

MNK-5.1 Y-1. Ymeet oTbMpath noaxoasiwime
MeTo/bl BO3AEMNCTBMA Ha OTAe/IbHble BUAbI
pUCKOB 1 3GDEKTUBHO NPUMEHSATL UX C
YUYETOM UX Pe3yNbTaTUBHOCTMU U
3KOHOMMYECKOM 3DEKTUBHOCTY,
MCnonb3oBaTb NporpammHoe obecnedyeHume
Ansa paboTbl ¢ HPoOpPMaLUeln Ha YpoBHe
ONbITHOrO NOJ/1b30BaTENSA

MNK-5.2 PaspaboTka

MK-5.2 3-1. 3HaeT meToabl, TEXHUKMU,




MepPOoNPUATUIA NO YNPaBIEeHUIO
PUCKaMM COBMECTHO C
OTBETCTBEHHbIMU 33 PUCK
COTPYAHWKaMW OpraHM3aLmm -
BNaZeNbLaMM PUCKa

TEXHONOTMW YNPABAEHUA PA3ZINYHBIMM
BMAAMU PUCKA, TAKKE MHCTPYMEHTbI
aHaNM3a, a TaK¥Ke MNJiaH MeponpuUATUN No
ynpaB/ieHMI0 pucKamm, 6a3oBble NONOKEHUS
MeXAYHapOAHbIX CTaHAAPTOB MO PUCK-
MeHeXMEeHTY, HOPMbl KOPNOPaTUBHOTO
YNpaBAeHMA U KOPMOPATUBHOM KyAbTypbl

MNK-5.2 ¥-1. Ymeert onpeaenatb
3dpPeKTMBHbIE METOAbI BO34ENCTBUS HA
pUCK, pa3pabaTbiBaTb M BHEAPATb NAAHbI
BO34ENCTBMA HA PUCKM (COBMECTHO C
OTBETCTBEHHbIMW 33 PUCK COTPYAHUKAMM -
BNaZeNbLAMM PUCKA), OKa3biBaTb MOMOLLb
OTBETCTBEHHbIM 33 PUCK COTPYAHMKAM B
NpaBWIbHOM OLEHKE PUCKa U pa3paboTke
MepPONPUATUIA NO UX YNPaBAEHUIO

MK-5.3 MOHUTOPUHT PUCKOB 1
MOHUTOPUHT MEPONPUATUI NO
BO3/4EMCTBMIO HA PUCKK

MNK-5.3 3-1. 3HaeT BMAbl, MeToAbl, POPMbI U
WHCTPYMEHTbI BHYTPEHHEro KOHTPOoSA,
3aKoHogaTenbCcTBO Poccuiickon ®epepauymm
M OTpacnesble CTaHAAPTbI NO YNPABJ/IEHUIO
PUCKaMM, METOAbI U UHCTPYMEHTDI,
npuMeHAemMble oA NpeaynperaeHuna
PUCKOB HECOOTBETCTBUA 3aKOHOAATE/IbCTBY
Pd

MK-5.3 ¥-1. YmeeT ocyLLecTBAATb pacyeTsl,
NPOrHo3MpoBaTb, TECTUPOBATH U
BepUPMUUMPOBaTL METOAMKHN YNPaBAEeHUS
pVCKamu ¢ y4eTom oTpacsieBoi, cneundurm
dopmmpoBaTb POPMbI OTYETHOCTH,
AOPOXKHbIE KapTbl ANA Lefei peanmsaummn u
MOHUTOPUHTa MEPONPUATUIA MO
BO3JEMCTBMIO Ha PUCKU




II. COAEP)KAHUE JACHUTIINHBI

3Tanbl (JOPMUPOBAHUS U KPUTEPHHU OLleHUBAHUSA C()OPMHUPOBAHHOCTH KOMIIeTeHIMIi

Jia oOy4aromuxcst O4HON (OpMbI 00yUEHHS

Tabnuua 3
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Cemectp 7
1. | Tema 1. TeopeTuueckue acneKTbl
(¢GuHAHCOBOr0 PpUCK-aHAJIU3A
TToHsITHE HEONPEIEICHHOCTH H PHCKA.
Heonpe/ieneHHOCTh ¥ PUCK KaK HEOThEMJIEMbIE
CBOICTBA JIH000H S5KOHOMHYECKOM, IK-3.5 3-1.
MOJIATUYECKON U COLIMAIBbHON CUCTEMBI IIK-3.5 V-1.
O00011eHH s, BRIXOISIIIE 3a PAMKU MK-4.4 3-1.
HEMOCPEICTBEHHO SKOHOMHKH (OOIbIINe IIK-4.4 ¥-1.
CHCTEMBI, TEOPHsI KatacTpod, CHHEPreTHKa, IK-3. HK-5.1 3-1.
CaMOOPTaHU3AIHS. ) 2 1 6 9 K-4. MK-5.1 3-2. T 3
) ) MK-5 MK-5.1 Y-1 0 :
TTpuyKHbI HEOPEIEICHHOCTH: HE3HAHHE, -5. -5.1V-1.
CIy4aifHOCTb ¥ TIPOTHBOICHCTBHE. IK-5.2 3-1.
PuCK kKaK HHIWKATOP HEOTPEIeTEHHOCTH. IK-5.2 ¥-1.
HeomnpeneneHHOCTh CIIEKYIIATHBHAS M YHCTas. ITK-5.3 3-1
MK-5.3 ¥-1

CrouMoCTHas OLIEHKA MOJIBEPKEHHOCTH PUCKY.
Knaccudukanms puckos. Beienenne
(DMHAHCOBBIX PUCKOB U3

o0wielt cTpyKTypsl puckoB. OTaeneHne
PHCKOB, HE UIMEIOIINX (PMHAHCOBOTO
SKBHBAJICHTA.




I1K-3.5 3-1.

IIK-3.5 V-1.
Tema 2. I'maBuble GUHAHCOBBIE K44 31,
PHCKH. MK-4.4 V-1.
I'maBHBIC (HMHAHCOBBIC PHCKHU: PHIHOYHEIC, MK-3. TIK-5.1 3-1.
KPeIUTHbIE, BAIIOTHBIE, ONIEPALMOHHBIE PUCKH, MK-4. MK-5.13-2.
PHCKH JINKBHAHOCTH U PUCKH COOBITHS, 9 TIK-S. MK-5.1 V-1. -
UHQIIAIUOHHBIC U Ie(IIAIHMOHHBIC PUCKH, MK-5.2 3-1.
PHCKH YITyIICHHOM BBITOJIbl, PUCKH CHHKCHHS MK-5.2 Y-1.
JTOXOXHOCTH, PUCKH NIPSIMBIX (DHHAHCOBBIX MK-5.3 3-1
MOTePhb, OUPIKEBBIE PUCKH, PUCKH OAHKPOTCTBA. MK-5.3 Y-1
TIK-3.5 3-1.
IK-3.5 V-1.
Tema 3. Ynpasiienue ¢puHaHCOBBIMH MK-4.4 3-1.
pucCKamMu IK-4.4 ¥-1.
OCHOBHBbIE CIIOCOOBI CHUYKEHUS PUCKOB. MK-3. IK-5.1 3-1.
CrpaxoBanmue. PesepBupoBanue. 9 K-4. IK-5.1 3-2. T
Xemxuposanue. Pacrpenenenue. IK-5. HK-5.1 ¥Y-1.
Jusepcudukanus. MUHUMHA3ALIAS. IIK-5.2 3-1.
HN36exanue. JIeKOMIIO3UIHS U arPErUPOBAHHE MK-5.2 ¥-1.
pucka. YmpaBiieHHE aKTHBAMU U TACCHBAMH. IIK-5.3 3-1
MK-5.3 V-1
Tema 4. PoIiHOYHBIE PHCKH IIK-3.5 3-1.
Onpezesnenne U KiIaccHpUKALNS PHIHOYHBIX [IK-3.5 V-1.
puckoB. [IponeHTHBII pruck Kak (akTop IK-4.4 3-1.
PBIHOYHOTO prcka. Banmrorusiit puck. LleHoBoi HK-4.4 Y-1.
PHCK TOBapHBIX PHIHKOB. PHCK pHIHKA K-3. IK-5.1 3-1.
MPOU3BOHBIX (PUHAHCOBBIX HHCTPYMEHTOB. 13 ITK-4. MK-5.1 3-2. P.as.
JIOXOAHOCTD M BOJNATUILHOCTE. J{ropanus u IK-S. IIK-5.1 Y-1.
uMMyHu3aus noprdens. Iokazarens VaR. IK-5.2 3-1.
IK-5.2 V-1.
IK-5.3 3-1

MNK-5.3Yy-1




Tema 5. KpeauTHble pucku

IK-3.5 3-1.
Kpemutaeridi puck. OCHOBHBIE CIIOCOOBI K-35 V-1.
CHIDKEHUS KpeauTHoro pucka. OreHnka MNK-4.4 3-1.
KpPEIUTOCTIOCOOHOCTH 3aEMIIHKA. TIK-3 K-4.4 Y-1.
JuBepcudukaiuy KpeTuTHOTO TopTdens. K- 4' IK-5.1 3-1.
IIpuBnedeHnue 10CTATOYHOrO 16 HK-SO MK-5.1 3-2. P.a.3.
obecnieuenust. CTpaxoBaHHeE. ) IIK-5.1 ¥-1.
Momnutopunr. Cxopunr. Konnenrpanusi. ITK-5.2 3-1.
JlumutupoBanue. PesepBupoBaHue. NK-5.2 ¥-1.
[IponeHTHBIH pHCK Kak (akTop gg'gg %7'11
KPEAWTHOT'O PHUCKA. e
Tema 6. OnepaniuoHHbIE PUCKH IIK-3.5 3-1.
Jeranu3anus oneparMoHHBIX PUCKOB. IK-3.5 V-1.
BuyTpenHue u BHeUIHNE (HaKTOPBI K-4.4 3-1.
BO3HMKHOBEHHS ONEPALIMOHHOIO PHCKA. MK-3. MMK-4.4 ¥-1.
Ornepannonnsie yobITKA. OpraHn3annoHHbIE MK-4. K-5.1 3-1.
METO/Ibl CHU)KCHUS ONEPallHOHHOTO PUCKA. 12 MK-5 NK-5.1 3-2. P.a..
VYnpaieHne onepanoHHbBIM PUCKOM. ) IIK-5.1 ¥-1.
HopmartuBHbIE TOKyMEHTBI OpraHU3aLUH IIK-5.2 3-1.
YIIPaBJICHUS ONIEPALMOHHBIM PUCKOM B IIK-5.2 y-1.
KPEIUTHBIX OpraHu3aiusix. TeXHOTOTHIeCKHUe MK-5.3 3-1
METO/I1bl CHUKEHUSI OLIEPALIMOHHOIO PUCKA. MIK-5.3yY-1
Tema 7. UneasibHble pIHKH
kanuraia I1K-3.5 3-1.
OrmpezenieHne UIeaTbHOTO PhIHKA KalUTaa. MK-3.5 V-1.
D¢ dexTnBHOCTH pEIHKA U COOTHOIICHUE MK-4.4 3-1.
MEXIy PUCKOM U TOXOXHOCTEIO. ['mnoresa K-4.4 V-1.
s dexruBHocTH priHKOB (Efficient Markets K-3. MNK-5.1 3-1.
Hypothesis - EMH). Hneanbhas u 15 | K-4. TK-5.1 3-2. P.a..
IKOHOMHYECKasi HH(POPMALIMOHHAS MK-5. NK-5.1 V-1.
a3 exTuBHOCTE. DOPMBI 3P HEKTUBHOCTH. MK-5.2 3-1.
Cnabas1, ymepeHHas, cuibHast hopma NK-5.2 V-1.
sddexTrBHOCTH. KOMITpOoMuce MexIy pUCKOM MK-5.3 3-1
1 JOXOJHOCTBI0. ONTHMAIbHAS CTPATETHS MK-5.3 Y-1

KanuTaaoBiokeHU. Teopust areHTCKuX
OTHOIIICHUH.




Tema 8. OcHOBHBIE TEOPHH

I1K-3.5 3-1.

(PMHAHCOBBIX PHIHKOB TK-3.5 V-1.
Teopust CTpyKTyphl KanuTana U TEOpUs ITK-4.4 3-1.
JuBuIeH10B Monunbanu u Muinepa. Teopus IK-4.4 V-1.
nopTdens ¥ MOEb OIIEHKH IOXOTHOCTH ) 2 4 6 14 ggj gg:gi g:; r p
(DMHAHCOBBIX aKTHBOB. MOJIENb OILIEHKH . . . p.A. -a.3 -
JIOXOMHOCTH (PUHAHCOBBIX aKTHBOB. Teopust HK-5. NK-5.1¥-1.
[eHO0Opa3oBaHust OMIKHOHOB. Moesnb MK-5.2 3-1.
Mapxkosuna. Moaens Hlapra. Mogenb NK-5.2 y-1.
TobwuHa. gﬁ'gg i;ll
Tema 9. Jlunamuyeckoe IIK-3.5 3-1.
MO/IeJIHPOBAHKE B (PUHAHCOBOM [IK-3.5 V-1.
PHUCK-aHAJIHA3E gﬁ:g:j %}' _11'.
MeToap!l HeJTMHEHHON TUHAMHUKU K MK-3. MK-5.1 3-1.
skoHodu3uku. Henuneitneie 3 hexTs! B 2 1 2 6 11 | mx-4. HK-5.1 3-2. ) T AmLO
9KOHOMHUYECKOH auHamuke. budypkanuu u MK-5. MK-5.1 V-1.
KatacTpo(dbl Ha (MHAHCOBBIX PHIHKaX. XaoC U MK-5.2 3-1.
YIOPSIIOYCHHOE Pa3BUTHE IKOHOMUYCCKHX K52 V-1,
cHetet K-5.3 3-1
MK-5.3 V-1
Kouncynomayus nepeo sxzamenom (K3) | - - - -2 2
Konmaxmuas paboma no ) i i D ) i i ) ) ]
npomedcymounou ammecmayuu (Kamm)
Camocmoamenvras paboma 6 nepuoo 3K3. ) ) i 1) 1 i i ] ] )
ceccuu (CPax)
Hroro 18 | 12 18 92/4 144

10




Jranbl (OPMHUPOBAHUA U KPUTEPUHU OLIEHUBAHUSA C(POPMUPOBAHHOCTH KOMIIETEHIUI
Jist o0ydaromuxcst 04HO-3a09HON (POPMBI 00YUECHHUS

Tabmuma 3.1

prI[OCMKOCTb, AKAACMHUYECCKHE YaChbl
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= = = = = 8 [-w /M@ = F NGS > = S R-R-T-]
Cemectp 8
1. | Tema 1. TeopeTuueckue acneKTbl
(punancoBoro puck-anaamnsa
TMoHsTHE HEOTIPEAETEHHOCTH M PHCKA.
HeonpeneneHHoCTs U PUCK KaK HEOTHEMIIEMBIE
CBOMCTBA MOOON DKOHOMHUYECKOM, IK-3.5 3-1.
MOJIUTUYECKON M COLUAIBHON CHCTEMBI IK-3.5 V-1.
O00011eHH s, BBIXOISIIIE 32 PAMKA IK-4.4 3-1.
HEMOCPEICTBEHHO SKOHOMUKH (GOJIBIIIHE NK-4.4 ¥Y-1.
CHCTEMBI, TEOpHsI KaTtacTpod, CHHEPreTHKa, IK-3. HK-5.1 3-1.
CaMOOpraHU3aIusl. ) 1 1 8 10 IIK-4. TIK-5.1 3-2. o T 3
i ) MK-5 MK-5.1 Y-1 :
TpuYKMHbBI HEOTIPEIENEHHOCTH: HE3HAHNE, -5. -5.1Y-1.
CIy4aifHOCTh M IIPOTHBOICHCTBHE. IK-5.2 3-1.
PHCK KaK HHIMKATODP HEONPEAEIEHHOCTH. IK-5.2 ¥-1.
HeonpeeneHHOCTh ClIEKY/IATHBHAS U YUCTAs. IIK-5.3 3-1
MNK-5.3 ¥-1

CroumocTHas OLIEHKA MMOABEPKEHHOCTH PUCKY.
Knaccudukarus puckos. Beinenenue
(hbMHAHCOBBIX PHCKOB U3

o01Iel CTpyKTyphl puckoB. OTaeneHune
PHCKOB, HE UMEIOIINX (PMHAHCOBOTO
SKBHUBAJICHTA.
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I1K-3.5 3-1.

IIK-3.5 V-1.
Tema 2. I''1aBHbIC (PHAHCOBBIE K44 31,
PHCIH. MK-4.4 Y-1.
I'naBHbIe (PUHAHCOBBIC PUCKH: PHIHOYHEIE, MK-3. TIK-5.1 3-1.
KPEIUTHBIE, BATIOTHBIE, ONIEPALMOHHBIE PUCKH, MK-4. TK-5.1 3-2.
PUCKH JIUKBHIHOCTU U PUCKH COOBITHS, 10 12 MK-5. MK-5.1 Y-1. - .
UHQISIIMOHHBIE U Ne(IsILNOHHBIE PUCKH, MK-5.2 3-1.
PUCKH YITyIIEHHON BBITObI, PUCKH CHUKEHHUS MK-5.2 V-1.
JOXOJIHOCTH, PHCKHU MPSIMBIX (PUHAHCOBBIX MK-5.3 3-1
MIOTEPh, OUPKEBBIE PUCKH, PUCKH OAaHKPOTCTBA. MK-5.3 Y-1
IIK-3.5 3-1.
IIK-3.5 V-1.
Tema 3.Ynpasienne GUHAHCOBBIMH MK-4.4 3-1.
pucCKamMu IK-4.4 ¥-1.
OCHOBHBbIE CIIOCOOBI CHUYKEHUS PUCKOB. MK-3. IK-5.1 3-1.
CrpaxoBanue. PesepBupoBaHue. 10 12 IK-4. IK-5.1 3-2. T )
Xemxuposanue. Pacrpenenenue. IK-5. HK-5.1 ¥Y-1.
Jusepcudukanus. MUHUMHA3ALIAS. IIK-5.2 3-1.
N36exanue. [le-KOMIO3ULHS M arpernpoBaHue MK-5.2 ¥-1.
pucka. YmpaBiieHHE aKTHBAMU U TACCHBAMH. IIK-5.3 3-1
IIK-5.3 ¥-1
Tema 4. PoIiHOYHBIE PHCKH IIK-3.5 3-1.
Onpezesnenne U KiIaccHpUKALNS PHIHOYHBIX [K-3.5 ¥-1.
puckoB. [IponeHTHBII pruck Kak (akTop IK-4.4 3-1.
PBIHOYHOTO prcka. Banmrorusiit puck. LleHoBoi HK-4.4 Y-1.
PHCK TOBapHBIX PHIHKOB. PHCK pHIHKA K-3. IK-5.1 3-1.
MPOU3BOHBIX (PUHAHCOBBIX HHCTPYMEHTOB. 10 14 | K4 MK-5.1 3-2. P.as. )
JIOXOAHOCTD M BOJNATUILHOCTE. J{ropanus u IK-S. IIK-5.1 Y-1.
uMMyHu3aus noprdens. Iokazarens VaR. IK-5.2 3-1.
MK-5.2 ¥-1.
IIK-5.3 3-1
MK-5.3Y-1
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Tema 5. KpeauTHble pucku

IK-3.5 3-1.
Kpemutaeridi puck. OCHOBHBIE CIIOCOOBI K-35 V-1.
CHIKEHHUSI KpeauTHOro pucka. OneHka MNK-4.4 3-1.
KpPEIUTOCTIOCOOHOCTH 3aEMIIHKA. TIK-3 K-4.4 Y-1.
JuBepcudukaiuy KpeTuTHOTO TopTdens. K- 4' IK-5.1 3-1.
IIpuBnedenne 10CTaTOIHOTO 10 14 HK-SO MK-5.1 3-2. P.a.3. 9.
obecnieuenust. CTpaxoBaHHeE. ) IIK-5.1 ¥-1.
Momnutopunr. Cxopunr. Konnenrpanusi. ITK-5.2 3-1.
JlumutupoBanue. PesepBupoBaHue. NK-5.2 ¥-1.
[IponeHTHBIH pHCK Kak (akTop gg'gg %7'11
KPEAWTHOT'O PHUCKA. e
Tema 6. OnepaniuoHHbIE PUCKH IIK-3.5 3-1.
Jeranu3anus oneparMoHHBIX PUCKOB. IK-3.5 V-1.
BuyTpenHue u BHeUIHNE (HaKTOPBI K-4.4 3-1.
BO3HMKHOBEHHS ONEPALIMOHHOIO PHCKA. MK-3. MMK-4.4 ¥-1.
Ornepannonnsie yobITKA. OpraHn3annoHHbIE MK-4 K-5.1 3-1.
METO/Ibl CHUIKEHHUS OTIEPAIIMOHHOTO PUCKA. 10 14 HK-S. MK-5.1 3-2. P.a.3. 9.
VYnpaieHne onepanoHHbBIM PUCKOM. ) IIK-5.1 ¥-1.
HopmartuBHbIE TOKyMEHTBI OpraHU3aLUH IIK-5.2 3-1.
YIIPaBJICHUS ONIEPALMOHHBIM PUCKOM B IIK-5.2 y-1.
KPEIUTHBIX OpraHu3aiusix. TeXHOTOTHIeCKHUe MK-5.3 3-1
METO/I1bl CHUKEHUSI OLIEPALIMOHHOIO PUCKA. MIK-5.3yY-1
Tema 7. UneasibHble pIHKH
kanuraia I1K-3.5 3-1.
OrmpezenieHne UIeaTbHOTO PhIHKA KalUTaa. MK-3.5 V-1.
D¢ dexTnBHOCTH pEIHKA U COOTHOIICHUE MK-4.4 3-1.
MEXIy PUCKOM U TOXOXHOCTEIO. ['mnoresa K-4.4 V-1.
s dexruBHocTH priHKOB (Efficient Markets K-3. MNK-5.1 3-1.
Hypothesis - EMH). Hneanbhas u 10 | 14 | nK-4. TK-5.1 3-2. P.a.. 3.
IKOHOMHYECKasi HH(POPMALIMOHHAS MK-5. NK-5.1 V-1.
a3 exTuBHOCTE. DOPMBI 3P HEKTUBHOCTH. MK-5.2 3-1.
Cnabas1, ymepeHHas, cuibHast hopma NK-5.2 V-1.
sddexTrBHOCTH. KOMITpOoMuce MexIy pUCKOM MK-5.3 3-1
1 JOXOJHOCTBI0. ONTHMAIbHAS CTPATETHS MK-5.3 Y-1

KanuTaaoBiokeHU. Teopust areHTCKuX
OTHOIIICHUH.
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Tema 8. OcHOBHBIE TEOPHH

I1K-3.5 3-1.

(PMHAHCOBBIX PHIHKOB TK-3.5 V-1.
Teopust CTpyKTyphl KanuTana U TEOpUs ITK-4.4 3-1.
JuBuIeH10B Monunbanu u Muinepa. Teopus IK-4.4 V-1.
nopTdens ¥ MOEb OIIEHKH IOXOTHOCTH MK-3. NK-5.1 3-1.
(DMHAHCOBBIX aKTHBOB. MOJIENb OILIEHKH 10 14 | IK-4. NK-5.1 3-2. I'p.x. P.a3 -
JIOXOMHOCTH (PUHAHCOBBIX aKTHBOB. Teopust HK-5. NK-5.1¥-1.
[eHO0Opa3oBaHust OMIKHOHOB. Moesnb NK-5.2 3-1.
Mapxkosuna. Mogens Illapna. Moznens IK-5.2 V-1.
Tobuna. gﬁ'gg i;ll
Tema 9. lunamuyeckoe IIK-3.5 3-1.
MO/IeJIHPOBAHKE B (PUHAHCOBOM TK-3.5 33"1-
PHUCK-aHAJIHA3E gﬁ:i:j s;.lf,
MeToap!l HeJTMHEHHON TUHAMHUKU K MK-3. MK-5.1 3-1.
skoHodu3uku. Henuneitneie 3 hexTs! B 10 13 | mKk-4. HK-5.1 3-2. ) T AmLO
9KOHOMHUYECKOH auHamuke. budypkanuu u MK-5. MK-5.1 V-1.
KatacTpo(dbl Ha (MHAHCOBBIX PHIHKaX. XaoC U MK-5.2 3-1.
YIOPSIIOYCHHOE Pa3BUTHE IKOHOMUYCCKHX K52 V-1,
cHeTet TK-5.3 3-1
MK-5.3 V-1

Koncynomayus nepeo sxzamernom (K3) -2 2
Konmaxmuas paboma no D )
npomedcymounou ammecmayuu (Kamm)
Camocmosmenvras paboma 8 nepuoo 9K3.

32/- 32
ceccuu (CPax)
Hroro 120/4 | 144

Dopmbl yueOHbIX 3A0AHUT HA AYOUMOPHBIX 3AHAMUAX: (6610PAML CHIPO20 U3 NPEOCHIABIEHHO20 HUMICE NEPEUHs OUCHOUHBIX CPEOCME):

Onpoc (0.)

I'pynnogaa ouckyccua (I'p.o.)
Dopmul meKyue2o KOHmMponA:

Tecm (T.)

Pacuemno-ananumuueckue 3a0anusn unu unvle 3a0anus u 3aoaqu (p.a.3.)
Dopmul 3a0anuill 0711 MEOPUECKO20 PEUMUN2A:

Acce (3.)
Ananutudeckunii 0030p (An.o.)
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I11. YYEBHO-METOJUYECKOE U MATEPUAJIBHO-TEXHUYECKOE OBECHEUEHUE
JUCHUTIIINHBI

PEKOMEHAYEMAS JIUTEPATYPA

OcHoBHas1 iuTEpaTypa

1. UBanoBa, JL.U., Ananu3 ¢uHaHCOBOWH OTUeTHOCTU : y4yeOHoe mocobue / JL.U. MBanoma, A.C.
boOeuteBa. — MockBa : KwuoPye, 2022. — 331 c¢. — ISBN 978-5-406-08674-2. —
URL:https://book.ru/book/940648 (mara oOpamenus: 14.06.2022). — Tekct : 3IEKTPOHHBIM.
https://book.ru/book/940648

2. Uronwuna, JI.JI., ®unancoBsiii ananms : yueOnuk / JI.JI. Uronuna, ¥ .1O. PomekTaesa, B.B. Buxapes.
— MockBa : Pycaiinc, 2022. — 228 c¢. — ISBN 978-5-4365-1320-1. —
URL:https://book.ru/book/943339 (mara oOpamenus: 14.06.2022). — Tekct : 3IEKTPOHHBIM.
https://book.ru/book/943339

3. IHamkwna, A. C. DxoHomuyeckue U (uHaHCOBBIe pHUCKU. OTIeHKa, ympaBicHHe, MNOpTdensb
uHBecTHIMK : yuyebHoe mocooue / A. C. lllankun, B. A. lllankun. - 12-e u3n. nmepepad. - Mocksa :
N3narenscko-Toprosas kopnopanus «Jlamkos u K°», 2023. - 538 c. - ISBN 978-5-394-05412-9. -
TekcT : 37neKTpOHHBIH. - https://znanium.ru/read?1d=429160

JlonoJHUTeIbHAS JINTEpaTypa:

1. Jdpi6ans, C.B., ®uHaHCOBBIN aHANN3: TEOpUs U MpakTUKa : yueOHoe nmocobue / C.B. [Ipi6ans, M.A.
Hpi6ane. — MockBa : KnaoPyc, 2022. — 326 c. — ISBN 978-5-406-09495-2. —
URL:https://book.ru/book/943154 (mara oOpamenus: 14.06.2022). — Tekct : 3IEKTPOHHBIM.
https://book.ru/book/943154

2. KocopykoBa, MN.B., AnHanu3 ¢UHAHCOBO-XO3SHCTBEHHOW JesTenbHOCTH : yuebnuk / W.B.
Kocopykosa, O.B. Momenko, A.}O. YcanoB. — Mocksa : KnoPyc, 2022. — 341 c¢. — ISBN 978-5-
406-09624-6. — URL:https://book.ru/book/943228 (mara obpamenus: 14.06.2022). — Tekct :
3EeKTPOHHBIN. https://book.ru/book/943228

3. [InackoBa, H. C. ®uHaHCOBBIN aHAIN3 AeATeIbHOCTH opranu3anuy : yueoHuk / H.C. IlnackoBa. —
3-e u3a., nepepad. u gon. — Mocksa : UHOPA-M, 2023. — 372 c. + Jlon. MaTtepuaisl [ DIEeKTPOHHBIHA
pecypc]. — (Briciee obpazoBanue). — DOI 10.12737/1977992. - ISBN 978-5-16-018324-4. - Tekcr :
AJIEKTPOHHBIN. - https://znanium.ru/read?1d=430290

MNEPEYEHb UH®OPMALUNOHHO-CIIPABOYHBIX CUCTEM

1.http://www.consultant.ru - CnpaBouHo-nipaBoBas cuctrema Koncynpsrant [lmtoc;

2. http://www.gost.ru - ['OCTsl (odunuanbHble TEKCTb) B IHOMOIIb O(OPMIEHUIO KYPCOBBIX,
BBIITYCKHBIX KBaJM(PHUKALIMOHHBIX pabOT, AUCCEPTALMOHHBIX HCCIEI0BAaHUNA — KOJUIEKLUS CCBUIOK Ha
pecypcel caiita @enepaibHOIO AareHTCTBa IO TEXHUYECKOMY PpEryJUPOBAHUIO U METPOJIOTUU
(Poccrannapr), pa3meniéHnas Ha caiire ¢puinana_

3. http://pravo.gov.ru/ips/ - UnpopmanimoHHO-ipaBoBasi cuctema «3akoHoAaTebcTBO Poccumy»

NEPEYEHbD DJIEKTPOHHO-OBPA3OBATEJBHBIX PECYPCOB
1. KomnbroTepHble TECTOBbIE 3aJaHUs: cucTeMa TectupoBanus Indigo

HNEPEYEHDB TIPO®PECCUOHAJIBHBIX BA3 JIAHHBIX
1.http://www.gks.ru/ - PegepanbHas cinyxba rocyaapCcTBeHHOW CTaTUCTUKN

2.https://fedstat.ru/ Enunas mexxBenomMcTBeHHas HHPOpMaIoHHO-cTaTucTHueckas cuctema (EMUCC)
3. https://www.elsevier.com/solutions/scopus bubnuorpaduyeckas u pedepaTuBHas 6a3a TaHHBIX Scopus
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NEPEYEHb PECYPCOB HWH®OPMAIIMOHHO - TEJEKOMMYHHMKAIIMOHHOM CETH
«WUHTEPHET», HEOBXOJIUMBIX IJI51 OCBOEHUA U CHUTIJINHBI

L.https://www.minfin.ru/ru/ - MuaucrepctBo punancoB Poccuiickoit deneparuu
2.http://www.spark-interfax.ru/ - Cucrema mnpodecCHOHAIBHOTO aHaiu3a PBIHKOB W KOMIIAHUN -
CIIAPK:

3.https://www.rbc.ru/ - Uadopmanronnoe areHTcTBO «Pocbu3necKoncantuury
4.http://www.finmarket.ru/ - Undopmannonnoe AreHTcTBO OHUHMapKeT

5. https://www.nalog.ru/ - Opunmanbuelii calT enepanbHOM HaJOTOBON CITYKObI

6. http://vrgteu.ru - Caiit «KomnbroTepHass NOAJIEpKKa yueOHO-METOIUYECKON J1eATeIbHOCTH
bunnana»

NEPEYEHh HH®OPMAIMOHHBIX TEXHOJOI'MA, WCHOOJB3YEMBIX IIPH
OCYHIECTBJIEHUM OBPA3OBATEJIBHOT'O IIPOIECCA 11O JUCIUIIVIMHE,
BKJ/IIOYASA IEPEYHEHDB ITPOI'PAMMHOI'O OBECIIEYEHMU A

Omneparmonnas cuctema Microsoft Windows XP PRO

[MakeT npuxnagueix nporpamm Microsoft Office Professional Plus 2007

AntuupycHas nporpamma Kacmepckoro Kaspersky Endpoint Security mns 6usHeca-Pacmmpennsbiit
Rus Edition

PeaZip, Adobe Acrobat Reader DC

NudopmanmronHas cripaBoOYHO-TIpaBoOBasi cuicteMa KOHCYIbTaHT ILTIOC

CnpaBoyHo-nipaBoBasi cuctemMa ['apaHT

Byxranrepckas cnpaBouHas cucreMa «Cucrema ['naBbyx»

MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHHUE JUCHUIIJINHbI

Hucrtunmaa «DUHAHCOBBINA PUCK-aHATU3» o0ecreueHa:

0/151 NPOBEOCHUA 3AHAMUIL 1eKYUOHHO20 MUNA:

-yu4eOHOW aynuTopueit, 0O0OpyJOBaHHOW ydueOHOW MeOeNnbio, MYJIbTUMEAUHHBIMH CpPEICTBAMH
o0OydeHus I JEMOHCTPAIUU JICKIUI-TIPE3eHTAI;

0/13 NP0GEOCHUA 3AHAMUIL CEMUHAPCKO20 MUNA (NPAKMU4ecKue 3aHamus):

-y4eOHOI aynuTopHel, 000py10BaHHOM yueOHOW MeOeNbi0 U TEXHUYECKUMHU CPEICTBAMHU O0yUYCHHMS,
CITy KallliMU JJIsl IpeCTaBlIeHUs yueOHOo! nHpopManuy;

0J151 CAMOCMOAMENIbHOU Padomol:

-TIOMEIICHUEM I CaMOCTOSITEIbHOW palOThl, OCHAIICHHBIM KOMIIBIOTEPHON TEXHHKOH C
BO3MOXKHOCTBIO TOJKIIOUeHUs K cetu «VHTepHeT» M obOecredeHHeM JOCTyMa K SJICKTPOHHOM
nH(OpPMAITMOHHO-00pa30BaTEeIbHON cpesie Grmrana.

IV. METOJIMYECKHUE YKA3ZAHMUS /151 OBYUYAIOIUXCSI IO OCBOEHUIO
TACIATITAHBI

-Meroanueckue pEKOMEHJALMM IO OpPraHuW3allud W BBIIOJHEHUIO BHEAyAUTOPHOMN
CaMOCTOSITEJIBHOU PabOTHI.

-Meroauueckue yka3aHus M0 MOATOTOBKE M 0(OPMIICHHIO pedepaToB.

-[TonosxeHne 006 opraHu3anuu caMOCTOSTeNIbHON paboThl cTyaeHToB B ®I'BOY BO «PDY um.
I'.B. IInexanoBay;
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-Meroanueckue yKazaHUS K TMPAKTUYECKUM 3aHATUAM M CaMOCTOSITENbHON pabore
oOyJaronuxcsi o y4eOHo mucruruinHe « OUHAHCOBBIN pHCK-aHAMM3» B KpacHomapckoM Quimane
POV um. I'.B. [1nexanosna.

V. METOANYECKHE MATEPUAJIbL, OIPEAE/IAIOIUE ITPOLHEAYPBI
OLHEHMUBAHUSA 3HAHUU U YMEHUU, XAPAKTEPU3YIOLIUX OTAIIbBI
®OPMUPOBAHUA KOMIIETEHIIAN

Pe3ynbraThl TEKyIIET0 KOHTPOJS U NMPOMEXKYTOYHOM arrecTauuu (OpMHUPYIOT PEHUTHHTOBYIO
OLIEHKY paloThl oOyuaromierocsi. Pacnpenenenue GamnoB npu (GOpMUPOBAHUU PEUTHHIOBOM OLEHKU
paboThl 00yyaromerocss OCyUIeCTBIsETCS B COOTBETCTBUU ¢ «llojoxkeHneM o pedTHHrOBON cHUCTeMe
OLICHKM YCIEBA€MOCTH W KayecTBa 3HAHUM CTYJEHTOB» B IMPOLIECCE OCBOEHUS JAMCLUILIMHBI
«DUHAHCOBBI PpUCK-aHATM3» B (eepalbHOM TOCYJapCTBEHHOM OIO/DKETHOM 00pa3oBaTeIbHOM
YUpeXKICHUU BhICIIETO oOpa3zoBanms «PoccHiickuii SKOHOMUYECKHN yHUBepcuTeT umenu [.B.
[InexanoBay.

Tabnuma 4
Buasbl padot MaxkcumajibHOE KOJINYEeCTBO 0A/LUI0B

Brimonnenue yueOHbIX 3aJaHHUI Ha ay TUTOPHBIX 20
3aHATHUSAX

Tekymuii KOHTPOJIb 20
TBOpUYECKUI PEUTHHT 20
[TpoMexyTouHas aTTecTauus (9K3ameH) 40
UTOT'O 100

B cootBercTBUM ¢ I10/10)K€HHMEM O PEUTUHIOBOW CUCTEME OLEHKU YCIEBAEMOCTH M KaueCTBA
3HaHUW OOydwarolMxcs MpenojaBareib Kadeapbl, HEMOCPEACTBEHHO BEAYLIMM 3aHATHA CO
CTYJ€HYECKOU TPYMIoi, 00s13aH MPOUH()OPMHUPOBATH TPYIITY O pacHpeelieHnH PEHTHHTOBBIX 0aIOB
10 BCEM BHJIaM pabOT Ha MEPBOM 3aHITHH CEMECTpPA, CPOKax M GopMax KOHTPOJISI UX OCBOCHUS, (opme
MPOMEKYTOUHOM aTTECTAallMH, CHW)KCHHU OalllIOB 32 HECBOCBPEMEHHOE BBIMIOJIHEHUE BBIJTAHHBIX
3aganHuii. OOyuarongyecsi B TEUEHHE CEMECTpa MoJydaloT HWHGOpPMAIMI0 O TEKYIIeM KOJMYeCTBE
HaOpaHHBIX 10 IUCIUILIMHE OAJUIOB Yepe3 JMUHBIA KaOUHET CTYyICHTA.

VI. OHEHOYHBIE MATEPHAJIBI VIS ITPOBEJEHUA TEKYIIET'O KOHTPOJIA U
MPOMEXKXYTOUYHOU ATTECTALIUA'

OneHouHble MaTepuaiabl N0 AUCUUILIUHE «DUHAHCOBBIM pHUCK-aHAINW3» pa3paboTaHbl B
coorBercTBUM ¢ [lonokeHueM o (oHAE OLEHOYHBIX CPEACTB B (elepaIbHOM ToCyIapCTBEHHOM
OI0/KETHOM O00pa30BaTEIbHOM YYPEKICHUU BBICIIETO 00pa3oBaHUsl «POCCHICKHN AKOHOMUYECKUN
yHuBepcuteT umenu I'.B. [Tnexanosay.

Ilepeuens 6onpocos K IK3ameny
1. IloHsATme pHucka Kak 5KOHOMHUYECKOW Kareropuu. CyIIHOCTb pUCKa U OCHOBHBIE IIPUYMHbI
€ro BO3HUKHOBEHUS.
2. CymHocTb U pyHKUUHU (UHAHCOBOI'O PUCKA.
3. XapakTepHCTHKa OCHOBHBIX TE€OPUN (PMHAHCOBBIX PHCKOB.
4. Mecto pUHAHCOBBIX PUCKOB B 00IIeH KIacCU(UKALIMN PUCKOB.
5. CoBpemMeHHbIE KIacCUPHUKAINA (UHAHCOBBIX PUCKOB U X OCHOBHBIE MTPOSIBICHUS.
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6.
7.

Pucku yTparhl TMKBUAHOCTH (TIIATEXKECTIOCOOHOCTH).
Buibl MHBECTUIIMOHHBIX PUCKOB M PUCKOB, CBSI3aHHBIX C MOKYIATEIbHOMN

CIIOCOOHOCTBIO JCHET.

8.

O6Illa$[ XapaKTCPUCTUKAa OCHOBHBIX q)aKTOpOB 1 UX BJIHUSAHUA HAa U3BMCHCHUEC

ypOBHS ((MHAHCOBOT'O PHUCKA.

9

10.
11.
12.
13.
14.
15.
16.
17.
18.
19.

Konuenmus B3anMocCBs31 JOXOJIHOCTH U PHUCKA.

DHUHAHCOBOE COCTOSTHHUE MPEANPUATHS U PUCK OAHKPOTCTBA.

OcHOBHbIE IOJXObI K BBISIBJICHUIO PUCKA.

CTpyKTypHBIE IUarpaMMbl U KapThl IIOTOKOB KaK METO/IbI BBISIBJICHUS (PUHAHCOBBIX PHCKOB.
AHanu3 GpUHAHCOBOM M YIPABIEHYECKON OTUETHOCTH KaK METObI BBISIBICHUS PUCKOB.
[Toctpoenue puck-pouis (KapThl PUCKOB).

KauecTBeHHbIe METO/IbI OIIEHKH (PMHAHCOBBIX PUCKOB.

Kputepuu u MeTo/1bl KOJTMYECTBEHHON OLIEHKH (PMHAHCOBBIX PHCKOB.

MeTo/1bI OLIEHKH pUCKa: 3KOHOMHUKO-CTaTUCTHUECKHUE, MaTeMaTHYECKHUE.
WHTerpanbHble OLIEHKA U XapaKTEPUCTUKH PUCKA.

Crneuunduyeckue nokasaTelsd, UCIOIb3yeMble JJIsl KOJIMYECTBEHHON OLIEHKH pucKa: [3-

k03 urmeHt, Touka 6€3yObITOUHOCTH, ONIEPAIIOHHBIHN JIEBEPUIK, (PMHAHCOBBIN JICBEPUIK,
K03 HULIHEHTHI TUKBUTHOCTH U TIP.

20.

BiaumoneiictBue (bHHaHCOBOTO H OIICPALIMOHHOI'O pbIYaroB U OIICHKAa COBOKYIIHOI'O pHUCKa,

CBA3aHHOI'O C IPCANIPUATHEM.

21.

Cucrema YHpaBJICHUA (I)I/IHaHCOBLIMI/I pUCKamu. HpI/IHI_II/IHLI H KJIFOYCBBIC ITPpaBUJIa

yrpaBieHUs] GUHAHCOBBIMH PUCKAMHU.

22.

O0mras cxema npoiiecca yrpaBieHUs pUCKOM. Y ciioBus popMupoBanus 3¢(dekTuBHOM

CHUCTEMBI pPUCK-MCHCIPKMCHTA.

23.
24.
25.
26.
27.
28.
29.
30.

CriocoOb! ynpaBieHus: GUHAHCOBBIMH PUCKAMH.

AHanu3 3QPeKTUBHOCTH METOJI0B YIIpaBieHUs (PUHAHCOBBIMU PHCKaMHU.
Kpurepun npussTHS pelIEHNs B YCIOBUSAX HEONPEIAEIEHHOCTH.
OcHoBHbIE CIOCOOBI CHUYKEHUS PUCKOB

VYpaBiieHne akTUBaMU U I1aCCHBAMHU

[IporieHTHBIH pUCK Kak (paKTOp PRIHOYHOTO PUCKA.

Puck pbIHKa TPOM3BOAHBIX (PMHAHCOBBIX HHCTPYMEHTOB

OcHOBHbBIE CIOCOOBI CHMKEHHUS KPEIUTHOIO pHUCKA.

3agaHnus, BKJIOYaeMble B YK3aMeHAIIHOHHBIH OUJIeT

1. 3amaya
Beruncnure ypoBeHb COBOKYITHOTO PHUCKA OPraHU3aLUH MO CIEIYIOIINM JaHHBIM: CHJIA BO3AECHCTBUS
(muHAHCOBOTO phiyara — 1,2; cuiia BO3IEHCTBHS ONEPAlMOHHOTO phIyara — 2,2

2. 3anaya
Ecnu naccu 6ananca pasen 80 MiH. py0., aktuB Gananca 80 MiH. py0., Oyxrantepckas NpuObLIb 10
Hastoroo0soxenus 20 MitH. py6., peHTabeIbHOCTh AKTHBOB =

3amayga
PaCC‘-II/ITaTB Map)KI/IHaJ'H)HLII\/’I 0X04 OpFaHI/ISaHI/II/I, numMes cneny}oume JaHHBIC, BBIpy‘IKa oT peanmam/m
TOBAapOB 3 MJIH. py0., IEpeMEHHbBIC M3ACPKKU 1 MITH. pyo0.

3amaya
Yemy Oyer paBHa 4nuCTasi MPUOBUTH OPraHU3aIluH, €CIIM COTJIACHO OTYETHOCTH BhIpyUKa cocraBuia 300
MJIH. py0., cebectoumocts 200 MitH. py0., mpoure noxoasl SO MuH. py0., mpoune pacxoabl 30 MiH. pyo.

3amaya
Ha cko1bKO IpOIIEHTOB BO3PACTET NPUOBLIB ..., €CJIK 00bEM IPOU3BOJICTBA YBEIHUUTCS Ha 5%, a cuiia
BO3CUCTBHSI OTIEPAIIMOHHOIO phlyara paBHa 4

3amayga
ITo maHHBIM OyXrantepckoro OalaHca BHCOOOPOTHBIC aKTHBEI OpraHu3anuu cocrasmwim 350 MiH. pyo.,
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obopotHbIe akTuBHI 500 MITH. py0., coOcTBeHHBIH KarnuTan 550 MiH. py0., JOJITOCPOYHBIE 00S3aTEIBCTBA
50 mutH. py0., KpaTkocpouHble 00s3aTenbeTBa 250 MitH. py0. PaccunTtath cOOCTBEHHBIE 00OPOTHBIC

cpencTBa

7. 3amaya
OpraHu3anys IMeeT CICIYIOIIUE UCXOAHBIC JaHHBIC: JOJITOCPOYHbIC KpenuThl Ha Hauano 13500 teic. pyo.,
Ha koHenl 17550 TeIc. py0., KpaTKOCPOYHBIE KPeAUThl Ha Hayaio 45252 Teic. pyo., Ha KoHen 41202 ThIc.
py0., IeHexHbIe cpeacTBa Ha Havasno 4104 Teic. py0., Ha KoHel 3726 ThIC. py0. Paccuntarsh TUKBUIHBIH
JICHEKHBIN IOTOK

8. 3amaya
CoBOKyIHBIE TIOCTOSIHHBIE 3aTpaThl opranu3amuu paBHEI 3000 py0., 06sem mpousBoacTa — 500 ex.
mnenuit. [Ipu 00peme npon3BoacTea B 400 e1. m3aeInid HOCTOSHHBIC 3aTPAThl COCTABAT. ...

9. 3anaya
CoBOKYITHBIE IOCTOSTHHBIC 3aTpaThl opranusaiiu paBabl 8000 py0., 00bem mpoussoacTea — 400 ex.
n3aenuid. [Ipu o6beme npousBoacTa B 200 e/1. U3eMil MOCTOSHHBIE 3aTPaThl COCTABT. .

10. | 3amaua
Opraamzanueii mpousseaeno 20000 equau npoaykuuu. [Ipon3BoacTBeHHAs ce0ECTOMMOCTH COCTaBMIIA 2
MIH. py0. Ce0ecTONMMOCTh €TMHHIIBI TPOTYKITUH COCTABUT. . .

11. | 3amaua
Bripyuka ot nponaxu npoaykiuu coctasiser 70000 py6., mepemennsie 3aTpatsi - 30000 py6., a
noctostaHbIe 3aTpathl - 20000 pyd. Map)kuHaIbHBIN I0XO paBeH. . .

12. | 3amaua
Bripyuka ot nponaxu npoaykiuu coctasmia 72000 py6., B Tom uucie HJIC — 12000 py6. B otueTHOM
Tepruo/ie TOCTOSTHHBIE 3aTpathl coctaBmd — 17 000 py6. COBOKyITHBIE TIEpEMEHHBIC PACXOIBI COCTABUIIH
35000 py6. MaprxuHabHas TPUOBUTH IPEITPHSTHSI paBHA

13. | 3amaua
Bripyuka ot npogaxu npoaykiun cocraBuia 600000 py6., B oM uncie HIC — 100000 py6. B otueTHOM
MepUO/Ie MOCTOSIHHBIE pacxopl cocTaBmwin — 40000 py6. CoBOKyIIHBIC TIEPEMEHHBIE PACXO/IbI COCTABIIN
450000 py6. MaprkuHasbpHas IPUObLTL MPEANPHSTHS paBHA

14. | 3amava
Opraamzanueii mpousseaeno 25000 equaum npoaykuuu. [Ipon3BoacTBeHHAs ce0ECTOMMOCTH cocTaBmIa 4
MIH. py0. CeGecTONMOCTh eIMHMIIBI POAYKIMU COCTABHT. ..

15. | 3amaua
Bripyuka ot npogaxu npoaykiuu coctasisier 150000 py0., mepemennsie 3atpatel - 70000 py6., a
nocTostaHbIe 3aTpathl - 30000 pyd. Map)kuHaIbHBIN I0XO paBeH. . .

16. | 3amaua
Ha npeanpusrum, 3aHUMarOmeMcsi pPEMOHTOM KBapTHp, 3aIlIaHUPOBAaHBI HAKIIAJHBIE PACXOIBI B pa3Mepe —
200000 py©. u mpsAMBIe 3aTpaThl Ha 3apaboTHYIO IUIaTy paboTHUKOB npennpusitist — 160000 pyo.
[IpennpusTie BEIIOJHIIO PEMOHTHBIC Pa0OTHI Il OJHOTO U3 CBOMX KIHEHTOB. ONpeneuTh CyMMy
JIOTOBOPA, IPUMEHMUB I103aKa3HbIH METO/I, €CIIM NpsMbIe 3aTpaThl Ha MaTepuansl — 800 pyo0., mpsiMble
3aTpaThl Ha 3apadoTHyIo miaty — 2000 py6.

17. | 3amada
VY komnanuu kodppunueHt GpuHancuposanus cocraisioT 0,75. Uncras perradensHOCTh npogax 18%,
000padnBaeMOCTh aKTUBOB 2,5. OpenenTh BEeTHUNHY T0Ka3aTeNs peHTabeTbHOCTh COOCTBEHHOTO
KalyTaJia KOMIIAHUH

18. | 3amaua
Wznenus nponarorcs no 1ieHe 25 py0. 3a eqUHUILY, IepeMEHHbIE 3aTPaThl COCTABISIOT 17 py0. 3a equHUILY
U3JIeIus, MOoCTosTHHBIC 3aTpaThl — 350000 py6. 3a nepuos. OnpeaeauTh, CKOIBKO U3/ICIUl TODKHO OBITh
MPOJaHO, YTOOBI MPEANPHATHE TOIY4HII0 pHOBLIE B cymme 30000 pyo.

19. | 3amaua
Bripydka oT peann3anny OpraHu3anyuy cocTaBiseT 125 ThIC. py0., COBOKYIIHBIE IEPEMEHHBIE PACXOIBI —
80 ThIC. py0., MOCTOSIHHBIE pacXoabl — 16 Thic. pyO. [IpuOBLIIH OpraHU3aIllii COCTABISIET

20. | 3amaua
B TeueHne oT4eTHOTO NEpUOAA MaTepHalIbl HA €MHUILY TPOAyKInH coctaBmu 50 py0., 3apaboTHast riata
0 U3roToBJeHuto - 20 py0., Apyrue 3aTpaThl Ha U3TOTOBIEHHE POAYKIMY - 10 pyO., OCTOSIHHBIE 3aTPaThI
- 50000 py6. Oprauuzanueii npousseaeHo 2000 exuHuIl mpoayKiuy, a mpogano 1600 equnur. HukHss
T'paHuIila HCHBI MPOAYKIMU B YCIIOBUAX CUCTEMbBI K AUPCKT-KOCTUHI» paBHA

21. | 3amaua

BrIpyuka oT peasizanyy opraHu3aIii cocTaBisiet 125 Teic. py0., COBOKYIHBIE IEpeMEHHBIC pacxobl - 80
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TBIC. pyO0., TOCTOSTHHBIEC PacXoAbl - 16 Tric. py0. Touka 6e3yOBITOYHOCTH OpraHU3aluy IPH 00BEMe
peammzarmu 1000 mTyk paBHa... THIC.pYO.

22.

3amaya

®upma mpousBena B oraetHoM roay 200000 enuHMn mpoaykiu. OOmIre mpon3BOCTBCHHBIC 3aTPATHI
cocraBuiu 400 ThIC. py0., 13 HUX 180 ThIC. py0. — MOCTOSIHHBIE pacxobl. [IpennonaraeTces, 4To HUKaAKUX
M3MEHEHHH B UCIIOJIb3yEMbIX IIPON3BOJICTBEHHBIX METO/IaX M LIEHOOOpa3oBaHus He npousoiaeT. O0mue
3arpathl i npon3BoacTBa 230000 equHHUIT TPOIYKTA B CIACAYIOIIEM IOy COCTaBAT. .. pyo.

23.

3agaya
IToBenenme n3aep ek opranu3anuy onuckiBaercs popmynoit Y = 800 + 4X. [Ipu Bemmycke 400 equawMI
U3JIeNNi IUTaHUPYEMble 3aTpaThl OPraHU3aLiU COCTABSAT. .. pyO.

24.

3amaya

Bripyuka oT peanu3zanuy yciayr npeanpustus coctasmia: B utoie — 130000 py6, aBrycte — 150000 py06, B

ceHrsope — 140000 py6. U3 onbiTa MOCTYIUICHHUS ISHET U3BECTHO, 4T0 70% AeOMTOPCKOI 33/10DKEHHOCTH
TacUTCS Ha CJIEAYIOMUI Mecll IToCIe OKa3aHus ycuyr, 25% - uepe3 1Ba Mecs1a, a 5% He racsarcs Bosce. B
CEHTSI0pE Ha PAacUETHBIN CYET NMPEANPHUATHS NOCTYIHT ... pyO.

25.

3amayga

K Hawany nmmaampyeMoro mepro/ia 3amachkl TKaHu mBeiHo# padpuku coctapmsum 1000 m.m.
AZMuHHCTpanus IMIaHUPYET COKPATUTh MX K KOHIY oTdeTHoro neproxaa Ha 30 %. ITpu atom Gyner cmmro
500 mnatbeB. Pacxon Tkanu Ha 1 miatbe — 3 .M. Padpuke MpUaeTcs 3aKyIUTh ... IL.M.

26.

3anaua

ZII/IpeKTop MYHUOHUIAIBHOI'O MPECANPUATHUA, 3aHUMAIOIIETOCA MaCCAKUPCKUMU ITEPEBO3KAMU, IBITACTCA
CIUTAHUPOBATh TOJIOBBIE PACXOJIbI aBTOMApKa, cocTosmlero u3 30 aBTo0ycoB. I1o omHOMY aBTOOYCY MMeeTCs
crenyromias nHpopManus: pacxox roprodero — 20 py6. Ha 100 kM mpobera; amoptu3amnus (3a rox) — 1000
py6. Pacxomb! 1o comepaHnio aBTONapKa MPU YCIOBHH, YTO 3a ToJ Kaxkabli aBToOyc mpoiimer 10 000 kM,
COCTABSIT ... THIC.pYO.

27.

3amaya

Ecan HU3BCECTHO, YTO OpraHusaiys, B COOTBETCTBUU C y’-IeTHOﬁ MHOJUTHUKOMN pacnpeacisae€T KOCBCHHBIC
pacxo/Isl MPOMOPIIUOHATBEHO 3apaboTHOM TIaTe. 3apaboTHAs MiaTa B 3 KBapTaie JobKHa cocTaBuTh 15000
pyOuteii, a oxuaemMas BeIMYHHA KOCBEHHBIX pacxooB — 45000 py0ineii, cinenoBaTensHO OFOKETHAS
CTaBKa pacrpe/ieJIieHusl 3aTpaT OyIeT paBHa ...

28.

3amaya

W3 pemust npoparotes o neHe 25 py0. 3a eqUHUILY, IEPEeMEHHBIE 3aTPAThI COCTABIIIOT 17 py0. 3a eMHUILLY
u3zenus, mocrosiHuble 3arpatsl — 350000 py6. 32 nepuoa. KonndecTBo uznenuii B Touke 6e3yObITOUHOCTH
PaBHO ... ITYK

29.

3amaya

[Mpennpusitus maHupyeT cedbecTouMocTh peann3oanHoit npoxykuuu 2000000 py0., B T.4. IOCTOSIHHBIE
3arpatsl - 400000 py0. u mepemenHsIe 3aTpatsl — 75% OT 00beMa peanu3aru. [Inanupyemsie 00beM
peaM3alyK COCTABHT ... PyO.

30.

3amaya
Onpenenuts k03 punmeHT HUHAHCOBOH 3aBUCHMOCTH ¥ aBTOHOMHH, 110 TAHHBIM ITPUBCICHHBIM HIKE.
Jloarocpodnelie 00s3aTeIbCTRA 250
CoOCTBEHHBII KanuTall OpraHu3alyu 700
KpaTtkocpodHble 00513aTeIbCTBa 400
Bastora 6anmanca 1350

Ilepeuens mem 01s npogedenusn zpynnoeoil OUCKyccuu:

1. Br160p a1eKBaTHBIX METOIOB YIPABJICHUS PUCKAMHU.
2. HNmymecTBeHHOE CTpaxoBaHUE (PUHAHCOBBIX PHUCKOB.
3.  Heifrpanusamus pucka 6aHKpOTCTBA.

Tunoevie mecmoewie 3a0anus:

Tema 1. TeopeTnueckne acnekTbl UHAHCOBOI0 PUCK-aAHAJIN3A
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1. OCHOBHBIE MOMEHTBI, XapaKTEPHbIE JIJIs1 PUCKOBOM CUTYaLUH:

a) ciay4aiiHbIi XapakTep COOBITHS;

0) HaJTM4Me ambTEePHATUBHBIX PEIICHU;

B) BEPOSATHOCTD IOJIy4E€HHUs YOBITKOB;

T') BEPOSTHOCTD MOJTYUYESHUS] TPUOBLIH;

1) a-B;

e) a-T.

2. Kakas QyHKIMS pUCKa CTUMYJIHPYET MOUCK HETPAIUIIMOHHBIX PEeICHHH mpoliem:

a) peryJATHBHAs;

0) 3ammTHAs;

B) MHHOBAIIMOHHAS; T') aHAJTUTUYECKasl.

3. CyOBexT pucka — 3710:

a) I0pUIMYecKoe WK (PU3NYecKoe JIMI0, HAXOAIIeecs B CUTYallul PUCKa U OCO3HAIOIIee
3TO;

0) npeAnpusITHe-IPOU3BOIUTED;

B) ¢puznyeckoe JUIO (OTAENbHbIE HHIMBUYYMBI, IOTy4aTEeIN JOX0/1a);

I') OpraHu3alK HENPOU3BOCTBEHHOM cepbl 1eTETbHOCTH.

4. K puckam, KOTOpbI€ 11€JI€CO00pa3HO CTPaX0OBaTh, OTHOCSTCS:

a) BEpOSITHBIE TIOTEPH B pe3yJIbTaTe MOKAPOB U IPYTHX CTUXUUHBIX O€JCTBUH;

0) BEepOSTHBIE TIOTEPHU B PE3YJIBTATE aBTOMOOMIHHBIX aBAPUH;

B) BEpOSATHBIE  IOTEPUB pe3ysibTare  MOpYM WM YHUYTOXEHMS NMPOTYKIUHU

MIpU TPAHCIIOPTUPOBKE;

I') BEpPOSTHBIE TOTEPH B PE3YIbTATE HEBBINOIHEHHS 003aTeNbCTB CYyONOAPSIUNKAMHY;

1) BEPOSITHBIE MIOTEPU B PE3yJIbTATE MPUOCTAHOBKHU JIEJIOBOM aKTUBHOCTH (PUPMBI;

€) BEpOsITHBIE TIOTEPH B pe3yJIbTaTe Mepeiaun COTPYIHUKAMU (PUPMbI KOMMEPUYECKOH
nH(pOpMalUy KOHKYPEHTaM;

xK) a-11;

3) a-e.

5. Ilo BepOATHOCTH BOZHUKHOBEHHUS U YPOBHIO IIOCJIEICTBUN BBIIEISIOT:

a) JOMyCTUMbIE, KpUTUYECKHE U KaTaCTPOPUUECKHUE PUCKHU;

0) TeKyIIMe, NepClIeKTUBHbIE U PETPOCIIEKTUBHBIE PUCKH;

B) KPaTKOBPEMEHHBIE U TOCTOSTHHBIE PUCKH.

6. Ilo ypoBHIO A€MCTBHS BBIACISIOT:

a) JOMyCTUMbIE, KpUTUYECKHE U KaTaCTPOPUUECKUE PUCKHU;

0) cTpaHOBBIE, OTPACIIEBbIC, PETUOHAIBHBIE, PUCKU MPEATIPHUSITHUS;

B) KPaTKOBPEMEHHBIE U TOCTOSTHHBIE PUCKHU;

I') (PMHAHCOBBIE U TPOU3BOICTBEHHBIC PUCKHU.

7. Buapl MTHBECTUIIMOHHOTO PUCKA:

a) KaluTaJIbHbIN, MPOIIEHTHBIN, CEEKTUBHBIN, MOJTUTHYECKUI;

0) ornepanMoOHHbII, BpEMEHHOM, 10IyCTUMBIH, KPEIUTHBIN;

B) KallUTaJIbHBIH, CEJIEKTUBHBIN, PUCK 3aKOHOIATEJIbHBIX N3MEHEHU.

8. Kakas 30Ha pucka xapakTepu3yeTcsi ypOBHEM NOTEPh, MPEBBIIIAIOLIUM pa3Mep
pacueTHOM NPUOBLUTN BILIOTH /10 BETUYHUHBI PACYIETHOM BBIPYUKH (JI0X0/1A):

a) 30Ha JIOMyCTUMOTO PUCKa;

0) 30Ha KPUTUYECKOTO PUCKA;

B) 30Ha KaTacTpo(pUUECKOro pucka.

9. Ilo xapakrepy NocIeACTBUM pa3iInyaroT PUCKH:

a) TeKyIlIH1e, NEPCIEeKTUBHbIE U PETPOCIIEKTUBHBIE;

0) 4MCTBIC M TUHAMUYECKUE;
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B) PUCKH B c(hepe MPUHATHUS pEIIeHUI U PUCKU B chepe pean3aliuyl pereH .
10. V cyObeKTOB-0aHKOB MPOSIBISIOTCS CAEAYIOLIUE PUCKHU:

a) KpEUTHBIE;

0) MpOLIEHTHBIE;

B) JIMKBUTHOCTH;

) 6aHKOBCKHUX 3JI0yNIOTPEOICHMIA;

1) a-T;

e)a,0ur.

Tema 3. YnpasiieHue GuHaAHCOBBIMH PUCKAMH

1. B oneHke NpoeKTHOro pucka MOKHO IPUMEHSTH:

a) METOJ1 JIepeBa PeLECHUN;

0) aHAJIN3 CLIEHAPHEB;

B) METOJ] IMUTALlMOHHOI'O MOJIEJITUPOBAHUS;

r) 6 u B;

1) a-B.

2. Kakoe yTBepxIeHHE BEPHO:

a) METOJl UMUTAIIMOHHOTO MOJIEJIMPOBAHUS YIITyOsIsieT aHaTMTUYECKH anmapaT aHajIn3a
YyBCTBUTEIHLHOCTH MIPOEKTA M aHATN3a CLIEHAPUEB MTPOEKTA;

06) MeTo] aHanmu3a YyBCTBUTEIBHOCTH  IPOEKTA yriyonseT

AHAIUTUYECKUI anmnapar UMUTAIlMOHHOTO MOJIEIMPOBAaHHUS U aHAJIN3a CLIEHApHUEB

IIPOEKTA;

B) METO/] aHallu3a cleHa4pueB MpoeKTa yrIyoseT aHaTMTHUECKUI arnapar aHainusa
qyBCTBUTEIBHOCTHU MPOEKTA U UMUTALMOHHOTO MOJEIUPOBAHMS.

3. 3ajmauel KAaKOro METO/IA ABJISIETCS KOMIUIEKCHAsI OLIEHKA YPOBHS PUCKa ITPOEKTa Ha

OCHOBC rpa(bnqecxoro NMpEACTABJICHUA BO3MOXKHBIX ITOCIICAOBATCIIBHO paCCMATPpHUBACMBIX BO BPEMCHU

CIIEHAPHUEB €r0 PEATH3alliU C yY€TOM BEPOSITHOCTH BOSHUKHOBEHHS KAXKOTO U3 HUX:

a) METO/JI IepeBa pelIeHUM;

0) METOJ] UMUTAITMOHHOTO MOJICTTUPOBAHMS;

B) METO/ aHAJIW3a CLICHApUEB MPOEKTA.

4.  VYnpaBusiTe pUCKOM — 3TO:

a) YYUTHIBATh HATUYHE PUCKA MPU NPUHATUU PELICHUH;

0) yMeTh JaTh PUCKY KOJMYECTBEHHYIO U KQU€CTBEHHYIO OIICHKY;

B) BJIAQJIETh METOJIaMH CMSITUYEHUS UM YCTPAHEHUS HETaTUBHBIX MOCIEACTBUN MPOSBICHUS
PUCKOBOW CHTyalluu;

T') OCYIIECTBIISTH JI€ITEIbHOCTD, CBA3aHHYIO C IPEOI0JIEHUEM HEOIPEACIIEHHOCTH B
CUTYaIMu HEM30€KHOTO BBIOOPA, B MPOIECCe KOTOPOH UMEETCS BO3MOKHOCTh KOJTMYECTBEHHO U
KaueCTBEHHO OLIEHUTh BEPOSITHOCTh JIOCTHKEHUS IIPEATNOIaraéMoro pe3yJjabTaTa, Hey/1auu Wik
OTKJIOHEHHSI OT T1EJIH;

1) a-T;

e)auo.

5. OcHOBHBbIE IPaBUJIA YIIPABJICHUSI PUCKOM:

a) HEOOXOIMMO JTyMaTh O TIOCIIEJCTBUSX PHUCKA;

0) HeNb3s1 PUCKOBAThH OOJIBINE, Y€M MOXKET MO3BOJIUTH COOCTBEHHBIN KAalUTaN; B) HEb3s
pPUCKOBaTh MHOTHUM Pajfl MaJIOTO;

T) a-B;

1) a ¥ B.

6. Ilpouecc ynpaBiaeHus pUCKOM BKIIFOUAET CIAEAYIOIINE ITaIlbl:
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a) aHAJIU3 PUCKOB (BBIIBICHHUE, OIICHKA);
0) BbIOOP METO/I0B BO3JEMCTBHSI Ha PUCK MPU CpaBHEHUU 3P (HEKTUBHOCTH MPUHUMAEMBIX

MEp,

B) IPUHATHE PELICHUS;

I') BO3/IEHCTBHE HA PUCK (CHMKEHUE, COXpPaHEHHUE WM Niepeaya); /1) KOHTPOJIb pe3yIbTaToB;

e) a-T;

XK)a, B, T U .

7. OOBEKT B CUCTEME YIIpaBJICHUS PUCKOM — 3TO:

a) pUCK;

0) pUCKOBBIE BIOXKEHHS KaluTaa;

B) SKOHOMUYECKHE OTHOILLICHUS MEXY XO3IUCTBYIOIUMH CyOBEKTaMU;

T) a-B;

n) auo.

8. CyObexT B cucTeMe yIpaBJIeHHUS PUCKOM — 3TO:

a) IpeaNpUHUMATEb;

0) hrHAHCOBBIN MEHEIKED;

B) MEHEIKED IO PUCKY;

I') CIEUAINCTHI [0 CTPaXOBAHUIO;

1) a-T;

e) O-T.

9. Cnoco0bl ynpaBiaeHHs PUCKOM:

a) n3bexaHue pucKa, T.e. CO3HATEILHOE PEIICHNE HE MOABEPraThCs ONPEIEICHHOMY BULY
pHUCKa;

0) mpeaoTBpaleHne yiepoa C MeIbI0 CHUKEHHUS BEPOSITHOCTH MOTEPh 1 MUHUMHU3 AT
HETaTHBHBIX MOCIEICTBHIA;

B) IPUHATHE PUCKA Yepe3 MOKPHITHE YOBITKOB 3a CUET COOCTBEHHBIX CPECTB; I') IEPEHOC
pHUCKa Ha IPYTHX JIUIL;

1) a-T;

e) O-T.

10. JluBepcudukauus — 310:

a) mpoliecc pacnpeieeH!si HHBECTULIMOHHBIX CPEICTB MEKAY Pa3IMUHBIMU 00bEKTaMHU
BJIOYKEHUS KanuTalia (He CBSI3aHHBIMU MEX/1y COOOM) C 11€TIbI0 CHIYKEHUS MTOTEPh JOXO0J0B U PUCKA;

0) cornaiieHue, No KOTOPOMY CTPaXOBIIKK 32 OTOBOPEHHOE BO3HATPAXKACHUE IPUHUMAET Ha
ce0st 00513aTeIbCTBO BO3MECTUTH YOBITKU WIJIM UX YacTh B pe3yJIbTaTe HACTYIJICHHS CTPaxoBOTO
ciydas;

B) YCTAaHOBJICHHE CUCTEM OTPAHMYCHUM («CBEPXY» M «CHU3Y»), CIIOCOOCTBYIOIITUX
YMEHBUICHUIO CTETIEHU PUCKA;

') CaMOCTpaxoBaHUE WM CIIOCOO CHUKEHMSI OTPULIATEIbHBIX MTOCIIECTBUI HETATUBHOTO
pa3BUTHsI COOBITUH 3a CYUET COOCTBEHHBIX OOOPOTHBIX CPE/CTB;

1) IpHOOpeTEeHNe HAIeKHOW U JOCTATOYHON MH(POpPMAIUH, TO3BOJISIIOIIECH MPUHSTh
palMoHaIbHOE PEIIeHUE B YCIOBHIX PUCKA;

e) a-1.

Tunoewie pacuemno-ananumuyeckue 3a0anusa/3a0avu:

3agava 1

Hupektop nures, 00ydeHre B KOTOPOM OCYIIECTBISETCS Ha TUIATHOM OCHOBE, pelllaeT, cleayeT JIu
pacmmpsTh 30aHue aures Ha 250 mect, Ha 50 MecT WK He TIPOBOJIUTH CTPOUTEIHHBIX PadOT BOOOIIIE.
Ecnu nacenenue HeOONBIIOrO ropoia, B KOTOPOM OpraHU30BaH IJIATHBIN JHliel, OyAeT pacTu, TO
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OoJbIIast pEKOHCTPYKIHS MOTa Obl MpuHecTH MpuoObLTb 250 THIC. py0. B IO, HE3HAUYUTEILHOE
paciupeHue yueOHbIX ToMeneHu Moro Obl mpuHOCcUTh 90 Thic. py0. mpubsLu. Ecin ke HaceneHue
ropojia yBeIU4MUBATHCS HE Oy/ET, TO KpYIHOE paclIupeHre 000iieTcs Juiero B

120 TBIC. py0. YOBITKA, a Masioe - 45 Thic. py0. ['ocymapcTBeHHAs cTaTHCTHYECKAs CITy»K0a
IPEIO0CTaBUIIA CIEAYIOINI IPOrHO3: BEPOSITHOCTh pOCTA YMCIEHHOCTH HaceseHus cocrasiset 0,7;
BEPOATHOCTH TOTO, YTO YUCIEHHOCTh HACEJICHNUS OCTAHETCS HEM3MEHHOM nUiu Oy/IeT yMEeHbIIAThCH,
paBHa 0,3.

[TocTpoiite nepeBo pemeHni 1 ONPEEINTE, YEMY PaBHBI CPEAHHUE OKUIAEMBIE BBIUTPBIILIN IS BCEX
IbTEPHATHB B OTCYTCTBHE HEOOX0 MO HH(popMaruu?

3azmava 2

PykoBo/icTBO KOMIIaHUHU pellIaeT, CO3aTh JIM JJISl BBITYCKa HOBOM MPOIYKIIMH KPYITHOE MTPOU3BOICTBO,
MaJioe MpeanpusTHE WIK MPOAATh MaTEeHT ApYyroi pupme.

Ecnu 6yneT oTKpbITO KpyIHOE MPEaNpHUsITHE, TO IIPHU 0I1aronpusTHOM phIHKE NMPUObUTL cocTaBUT 200
ThIC. pyO0., a IpU HEOJIATONPUATHBIX YCIOBHUAX (GrpMa rnoHeceT yobITkH B 180 Thic. py0. HeGombimoe
MpeIpHusaTHE B CIy4yae ero ycnemHoi padotel npuHecet pupme 100 Toic. py6. npudbuin u 20 ThIC.
pyO. yOBITKOB - IIpH HEOIArOMPHUATHBIX BHEIIHUX yciaoBusX. [Ipogaxa naTeHTa NpUHOCUT KOMIAHUU
ipuObLIb B pazmepe 10000 Toic. pyd. Bo3M0oXKHOCTH 01aronpusTHOrO U HEOIAronpusATHOIO HCXO0B
KOMIIaHUS OLIEHUBAET OJJUHAKOBO.

YTOYHUTH KOHBIOHKTYPY BHEUIHEH cpeibl pupMa MOKET PU MOMOIIH JTOTIOJIHUTEIHLHOTO
UccleIoBaHus, KoTopoe notpedyer 3arpat B pazmepe 10000 Toic. py6. [Ipu 3TOM U3BECTHO, YTO
YTBEPKACHUSI TAaHHBIX HCCIIEA0BaHUN O OJIaroNpUSATHOM MIPOTHO3€ OMPABIBIBAIOTCS C BEPOSITHOCTHIO
0,78, a mporHo3bl 0 HEOIATONPHUATHOM COCTOSIHUU PhIHKA - ¢ BeposATHOCThIO 0,73. [IpeanonaoxurensHo,
bupma-sKcrepT yTOYHUIA BEPOATHOCTH OJIaroNpUsSTHOTO U HEOJArOMPHUSITHOIO COCTOSTHUS BHEIIHEN
cpensl kak 0,45 u 0,55.

[TocTpoliTe nepeBo pelIEHU U ONPEIeNTUTE, KAKOBa OKHUIaeMas JICHE)KHasl OIEHKA BO3MOKHBIX
peLeHui.

[Ipoanamm3upyiite HEOOXOAUMOCTH 3aKa3a y SKCIEPTOB JOTIOTHUTEIHFHON HHPOPMAIIUH O
KOHBIOHKTYpE pPbIHKAa. APT'YMEHTUPYHTE CBOIO TOUKY 3PEHUSI.

Ilepeuensv éonpocos ona nposedenus onpoca

Tema 1. TeopeTnueckne acnekTbl GUHAHCOBOI0 PUCK-AHAJIU3A

1 Knaccudukanus puckon

2 ['maBHBIC (pUHAHCOBBIC PUCKU

3. HeomnpeneneHHOCTh U pUCK KaK HEOTHEMIJIEMbIE CBOMCTBA OOJBIION CHCTEMBI
4 Puck xak HHAMKATOP HEONPEAECTEHHOCTH.

5 HeomnpeneneHHOCTh CHIEKyISITUBHASI U YUCTAs.

pruepmm memamuka ycce

Tema 1. TeopeTnueckne acneKTbl (PMHAHCOBOI0 PHCK-AHAIN3A
1. HeonpeneieHHOCTh CIIEKYJISITABHAS U YMCTas.

2. CrouMocCTHAas OLIEHKA MTOABEPKEHHOCTU PUCKY.

3. Kimaccudukamnus puckos.

4. Boiienenue (pMHAHCOBBIX PUCKOB M3 OOLIEH CTPYKTYpBl PUCKOB.
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Ilpumepnaa memamuka analumuueckKo2o 003opa:
Tema 9. JlunaMuyeckoe MoaeJMpPOBaHUE B (PUHAHCOBOM PHCK-aHAJIM3e

Meroas! ynpaBiieHHs! KPEAUTHBIM PUCKOM
CKOpHHTOBBIE MOJIETU

JIMKBUIHOCTH (PMHAHCOBBIX HHCTPYMEHTOB
[IpouenTHslii puck. [IpumMeps! n aHanu3 cuTyanuu
OnepanroHHBIN PUCK U METOJIbl €F0 MUHUMU3ALIUN

AR S e

CpaBHUTENBHBIN aHAIN3 IUTEPATYPHBIX HCTOUHUKOB M0 (PMHAHCOBOMY PHUCK-aHAIU3Y

7 . OcHOBHbIE BU/Ib PUHAHCOBBIX YCIYT U MPOAYKTOB B MPOPUIBHOM CEKTOpE, UX QYHKIUH U

Ha3HA4YCHUC.

8. Cumxenue pucka OJl/®T npu B3auMoaeicTBiM ¢ pabOTHUKaMH, OCYIIECTBIISIOIUMU

KOHTPOJIb U YIIPABJIICHUC PUCKAMHU.

TunosBasi CTpyKTypa 3K3aMeHAIlHOHHOT0 OMJIeTa

Maxcumansvnoe
Haumenoeanue ouyenounozo cpeocmaea
Koiuuecmeo 6annos
Bonpoc 1. [TonsaTtue pucka Kkak S3KOHOMHUYECKOH kaTeropun. CyIHOCTb 15
pHUCKa U OCHOBHBIE IPUYMHBI €0 BO3HUKHOBEHHUSI.
Bomnpoc 2. MeTo1pI OIICHKH pUCKA: SKOHOMHKO-CTATHCTUYECKUE, 15
MaTeMaTH4YeCKHUE.
IIpakTuyeckoe 3aaHue (PACYETHO-AHAIUTHYECKOE):
1. CpasHums ~ nokazamenu pucka (Oucnepcuio,
cpedHeKksaopamuyeckoe OMKIOHeHUe, KOIphuyuenm

sapuayuu) axyuii A u B no credyrouum OaHHbvIM:

Cocmosnue Beposmuocms | [loxoonocms | /JJoxoOnocmo

BHEWHell cpeobl akyuti A, % akyuii B, % 10

Iloovem 0,1 20 22

9KOHOMUKU

Cmaburvnocms | 0,5 14 15

Cnao 0,4 8 7

9KOHOMUKU
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Iloka3zaTesin U KPUTEPUHU OLIEHUBAHNS IVIAHUPYEMbIX Pe3yJIbTATOB OCBOEHHMSI KOMIIETEHIIUH W Pe3yJIbTaTOB

oﬁyqemm, HIKaJa OHCHUBAaHUA

Tabnuma 5
Dopmupyembie HNupuxartop Yposenn
Ikaja oueHMBaHUSA JAOCTHKEHUS Kpurtepuu oneHuBanus OCBOEHUS
KOMIeTeHIINN .
KOMIIeTeHIIu ! KOMIleTeHIu i
85-100 | «ormuuno» | IK-3. [1K-3.5 Onenka puckoB | 3HaeT BepHO M B MOJHOM 00beMe: OCHOBHBIE (DAaKTOPHI PUCKa, UX IIponBunyTHI
6aoB Pa3pa6oTka MIPOEKTa KOJINYECTBEHHAS OIIEHKA B PaAMKaX peai3alui HHBECTHIIHOHHOTO
HHBECTHIIHOHHOT MIPOEKTa
0 MpoeKTa YMeeT MBICTUTH CTPYKTYPHO, BEPHO H B IIOJTHOM 00BbeMe:
pa3pabaTbIBaTh MEPHI IO CHIDKEHHIO BO3JEHCTBHSA OCHOBHBIX
(haxTOpOB prCKa Ha pe3yNnbTaThl 3PHEKTHBHOCTH MTPOCKTA
70 — 84 «XOpOLLO» IK-3. [1K-3.5 Onenka puckoB | 3HaeT ¢ He3HAYUTEJbHbBIMH 3aMeYaHUSIMH: OCHOBHBIE (DAaKTOPBI IoBbIIeHH b1
Oanos Pa3pa6oTka MIPOEKTa pHCKa, UX KOJMYECTBECHHAS OIIEHKa B paMKaX peai3aluu
WHBECTUIHOHHOT WHBECTHIIMOHHOTO MTPOEKTa
0 NPOEKTa YMeeT ¢ He3HAYNTENBLHBIMHU 3aMeYaHUAMU: Pa3pabaThiBaTh MEPHI

10 CHMYKEHHIO BO3JICHCTBHSI OCHOBHBIX ()aKTOPOB PUCKA HA
pe3ynbTaThl 3P HEKTHBHOCTH MIPOCKTA
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50-69 | «ynosuersop | IIK-3. [1K-3.5 Ouenka puckoB | 3HaeT Ha 6230BOM YPOBHE, € OIIMOKAMU: OCHOBHBIE (haKTOPBI Ba3zoBnbiii
6aoB UTETBHO Pa3paborka MIPOEKTa pHUCKa, UX KOJIMYECTBECHHAS OLIEHKA B paMKaX pealnu3aluu
HHBECTHIHOHHOT MHBECTHLIMOHHOTO MIPOEKTa
0 NMpoeKTa YMmeer Ha 6a30BOM ypOBHeE ¢ OIIMOKAMM: pa3padaThiBaTh MEPHI 110
CHIDKEHHIO BO3/ICHCTBHSI OCHOBHBIX (DaKTOPOB PUCKa Ha PE3YJIbTATHI
3¢ PEKTUBHOCTH TTPOCKTA
MEHee «neynosners | IK-3. [IK-3.5 Onenka puckoB | He 3HaeT Ha 6230BOM YpOBHE: OCHOBHBIC (DaKTOPHI PUCKA, X Komnerenuuun
50 oputensHO» | Pa3paGoTka MIPOEKTA KOJIMYECTBEHHAS OIICHKA B PAMKaX pealn3alii HHBECTHIIHOHHOTO He
6aioB HHBECTHIHOHHOT MIPOEKTa chopMHUpoOBaHbI
0 MpOoeKTa He ymeeT Ha 6a30BOM ypoBHe: pa3palbaTbIBaTh MEPHI IO CHI)KEHHIO
BO3/ICHCTBUS OCHOBHBIX (DaKTOPOB PHCKA HA PE3YJIbTaThI
3¢ EKTUBHOCTH MTPOCKTA
85-100 | «ornmuunoy» | IIK-4. IIK-4.4 Ananu3 u 3HaeT BepHO U B NOJTHOM 00beMe: IPUHIIUIBI B3aUMOICHCTBUS IIponBuHYTHII
6amoB IIposenenue IUTAHUPOBaHUE MIPOLIECCOB YNPABICHUS HHBECTUIIMOHHBIMH IIPOEKTaMU
AHAJUTHYECKOI0 | PaclpeleNiCHUs PUCKOB | YMeeT MBICIUTH CTPYKTYPHO, BEPHO U B IIOJTHOM o0beMe:
sTana peanuzanun AHAIN3UPOBATh HCTOYHUKH (PMHAHCHPOBAHUS HHBECTUIIMOHHOTO
3KCIepTH3bI WHBECTHIIMOHHOTO MIPOEKTa
WHBECTHIHOHHOT | IPOEKTA MEXIY BCEMU
0 MpOoeKTa YYaCTHHKAMH ITPOEKTa




70 — 84 «XOPOILO» IIK-4. IIK-4.4 Ananu3 u 3HaeT ¢ He3HAYMTEIbHBIMHU 3aMeYaAHUAMU: ITPUHITUIIBI IloBbIIEHHBIH
Oanos IIposenenne IUIAaHUPOBaHUE B3aMMO/ICHCTBUS IIPOILIECCOB YIPaBIECHUSI HHBECTULIMOHHBIMU
AHAJIMTUYECKOI0 | PACIpENCNICHUS PUCKOB | MIPOEKTaMU
JTamna peanuzanuu YMeeT ¢ He3HAYMTEIbHBIMH 3aMeYaHUAMU: aHATU3HPOBATH
3KCHePTH3bI HMHBECTHIMOHHOTO HCTOYHHKH (PMHAHCHPOBAHUS HHBECTHIIMOHHOTO MTPOEKTA
UHBECTHIHOHHOT | TIPOEKTa MEXKTy BCEMHU
0 MpPOoeKTa YYaCTHUKAaMH ITPOEKTa
50-69 | «ynosnersop | IIK-4. IIK-4.4 Ananus u 3HaeT Ha 6a30BOM YPOBHE, ¢ OIIMOKAMM: IPUHIIUIIBI Ba3zoBnbiii
6aoB UTETBHO» IIpoBenenue IUTAHUPOBAHNE B3aMMOAEHCTBUS ITPOIIECCOB YIPABICHNS HHBECTUIIMOHHBIMH
AHAIMTHYECKOI0 | PACIpENCNICHUS PICKOB | NMIPOEKTaMU
Jrana peanusanuu YMeer Ha 0230BOM YPOBHE € OIIMOKAMM: aHAITU3UPOBATh
3KCHePTH3bI WHBECTHIIMOHHOTO WCTOYHHKH (PMHAHCHPOBAHUS HHBECTHIIMOHHOTO MTPOEKTA
MHBECTHIIHOHHOT | IIPOEKTa MEXy BCEMU
0 MPOeKTa YYaCTHUKAMH ITPOEKTa
MEHee «ueynosiets | ITIK-4. IIK-4.4 Ananu3 u He 3naeT Ha 0230BOM YpOBHe: IIPUHIIUIIEI B3aUMOIEHCTBUS Komnerenuun
50 opurensHO» | IIpoBeneHue IUTAHUPOBaHNE MIPOLIECCOB YIPABICHUS HHBECTUIIMOHHBIMH IIPOEKTaMU He
6aioB aHAJIMTHYECKOro | pacmpejencHus puckoB | He ymeeT Ha 6a30BOM ypOBHe: aHAIM3UPOBATh UCTOUHUKU c(hopMHUPOBaHBI
sTana peanuzanun (MHAHCHPOBAHMUS HHBECTHIIMOHHOTO MTPOEKTA
3KCIepTH3bI WHBECTHIIMOHHOTO
WHBECTHIHOHHOT | IPOEKTA MEXIY BCEMU
0 MpOoeKTa YYaCTHHKAaMH ITPOEKTa
85-100 | «ormuuno» | IIK-5. IIK-5.1 Ouenka 3HaeT BepHO M B NMOJTHOM 00beMe: METO/IbI, KpUTEPUHU IIPU BEIOOpPE IIponBuHyTHIH
6aioB BripaGoTka JEATEBHOCTH MEPOIIPUATHH 110 BO3ACHCTBUIO HA PUCK, IPUHIMIIEI U IIPaBUIIa

MepOoNpUsTUIl 110
BO3/ICIICTBHIO HA
PHCK B pa3pe3e
OT/IeJIbHBIX
BU/I0B M X
IKOHOMMYECKAs
OlleHKA

Toapa3aeieHui o
BO3JICHCTBUIO Ha PUCKU

BBIOOpA METO/1a, TEXHUKH OIICHKH PUCKA, TPEOOBaHMSI K 00ECTICUEHUIO
COXpaHCHHS KOMMEPUYECKOW TaifHBI 1 HOPMEI PO(eCCHOHATBHOMN
STHKH; BO3MOKHOCTH HHCTPYMEHTOB PUCK-MEHEIDKMEHTA JJIsl aHaJIH3a
PHUCKOB OpraHU3aLuHy.

‘YMeeT MBICJIUTD CTPYKTYPHO, BEPHO U B IIOJIHOM 00beMe:
OT6I/IpaTI) noaxoasauiue MeToabl BOSHeﬁCTBHﬂ Ha OTACJIBbHBIC BUbI
PpHUCKOB 1 3()(HEeKTHBHO NIPUMEHSTh MX C YIETOM HX PE3YJIbTATHBHOCTH
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1 9KOHOMUYeCcKOU 3()(HEeKTUBHOCTH, UCIIOJIB30BATh TPOrPAMMHOE
obecrnieuenue Juist paboThl ¢ HHpOpManUel Ha YPOBHE OIBITHOTO
HIOJIb30BATEINs

70 — 84 «XOPOIIIOY MK-5. MK-5.1 Onenka 3HaeT ¢ HE3HAYUTEIbHBIMH 3aMEeYAHUSIMH: METOIbI, KPUTEPUH TIPH IMoBbINMIEHHBIH
6aoB BripaGoTka JeATebHOCTH BBIOOpE MEPONPHUATHI 1O BO3JEHCTBHIO HA PUCK, IPUHIUIIBI 1
MeponpuUsiTHIi 0 | TIOApa3IeICHNH 1o IIpaBuiIa BEIOOPA METOa, TEXHUKH OLIEHKH PHCKA, TPEOOBAHUS K
BO3/IeiiCTBHIO HA | BO3JICHCTBHIO Ha PUCKH | OOECIIEYEeHHIO COXPaHEHHsT KOMMEPUECKOM TaiiHbl 1 HOPMBI
PHCK B pa3pe3se podeCcCHOHANBHON STHKH; BO3MOKHOCTH HHCTPYMEHTOB PHCK-
OTJeJNBHBIX MEHEDKMEHTA JJIsl aHaJIM3a PUCKOB OpPraHu3allky.
BH/IOB U UX YMeeT ¢ He3HAYNTEIBHBIMHI 3aMeYaHUSIMU: OTOMPATH MTOJIXOISIINE
3KOHOMHUYeCKas METO/IbI BO3JCHCTBHSA HA OTAENbHBIC BUABI PUCKOB U 3((EKTUBHO
OLICHKA MIPUMEHSATH UX C yUETOM UX PE3YIbTATUBHOCTU M SKOHOMHYECKOH
3¢ PEKTUBHOCTH, UCTIOIB30BATh IPOTrPAMMHOE 00eCTIeeHUE IS
paboThl ¢ MH(pOpMaIEeH Ha YPOBHE OIBITHOTO HOJIb30BATEIIS
50-69 | «ynosnersop | IIK-5. ITK-5.1 Ouenka 3HaeT Ha 6a30BOM YpPOBHE, ¢ OINMOKAMHU: METO/IbI, KPUTEPUH ITPU Ba3zoBblii
6aioB UTEIBHO» BripaGoTka JeATeIbLHOCTH BBIOOpE MEPONIPUSTHIL 11O BO3JEHCTBHIO HA PUCK, NPUHLIUIIBI 1
MepONpUSITHIi M0 | TOApa3JelieHNuH 1Mo npaBuiia BEIOOpA METO/1a, TEXHUKH OLIEHKH PHCKa, TPEOOBAHUS K
BO3/ICiiCTBHIO HA | BO3JICHCTBHIO HA PUCKH | OOECIIEUEHHIO COXPAHEHHsI KOMMEPUECKO TaiiHbl 1 HOPMBI
pHUCK B pa3pese poQeCCHOHANBHON STHKH; BO3MOKHOCTH HHCTPYMEHTOB PHCK-
OTHeJBbHBIX MCHEKMEHTA AJIsI aHAJIM3a PUCKOB OPraHU3alHu.
BHM/J0B M UX YMeer Ha 6a30BOM YPOBHE C OIIMOKAMH: OTOMPATH ITOIXOSIIIC
3KOHOMHUYeCKas METO/IbI BO3JICHCTBHS HA OTAEIBHBIC BUABI PUCKOB U 3((EKTUBHO
OLIEHKA MIPUMEHSTH UX C yYETOM UX PE3YJIbTATUBHOCTH M IKOHOMHYECKOMH
3¢ PEKTUBHOCTH, UCTIOIB30BATh NPOrPAMMHOE 00eCTIeYeHUE IS
paboThI ¢ HHpOPMAIIKEH HAa YPOBHE OIBITHOTO IOJIb30BATEIIS
MEHee «ueynosiets | IIK-5. IIK-5.1 Ouenka He 3HaeT Ha 6a30BOM YPOBHe: METO/bI, KpUTEPHUH IIPU BRIOOPE Komnerenuuu
50 oputensHO» | BpipadoTka JEATEBHOCTH MEPOIIPUATHH 110 BO3/ICHCTBUIO HA PHCK, IIPUHIMIIEI M IIPaBUIIa He
OamroB MepONpUATHIi M0 | TOApa3IeNeHUH 1O BEIOOpa METO/1a, TEXHUKHU OIEHKH PHCKa, TpeOoBaHMA K obecnieueHnio | cOpMUPOBAHBI
BO3/IEIiCTBHIO HA | BO3JICHCTBHIO HA PUCKH | COXpaHEHHs] KOMMEPYECKOH TalHbI 1 HOPMBI PO ECCHOHATBHON
PHCK B pa3pese 9THKH; BO3MOXXHOCTH HHCTPYMEHTOB PHCK-MEHEDKMEHTA JUIS aHAIN3a
OTIeJNBHBIX PHCKOB OpraHH3aluHy.
BH/IOB U UX He ymeeT Ha 6a30BOM ypoBHe: OTOMpATh TOAXO/SIINE METO/IbI
3KOHOMHUYeCKAas BO3/IeIICTBUSI HA OTJEIBbHBIC BUIBI PUCKOB U 3(P(HEeKTUBHO IPUMEHSTH
OlleHKA HX C YYETOM HUX PE3YJIbTaTUBHOCTH U SKOHOMHUYECKOMN
3¢ PEKTUBHOCTH, UCTIOIB30BATH MPOTrPAMMHOE 00ECTICICHHUE IS
paboThl ¢ mHPOpMaIKeH Ha YPOBHE OIBITHOTO ITOJIE30BaTENs
85-100 | «ormmuro» | HK-5. MK-5.2 Pa3pabotka 3HaeT BEpHO U B MOJHOM 00beMe: METObl, TEXHUKH, TEXHOJIOTUH IpoaBuHyTHIH
6aioB BripaGoTka MEpOIIPUATHH 110 YIpaBIICHUS Pa3INIHBIMUA BUIAMH PUCKA, TAKKE HHCTPYMEHTBI

MeponpusTHii 10
BO3/elCTBHMIO Ha
PHCK B pa3pese
OTJeJbHBIX

YIIPaBICHUIO PHCKAMH
COBMECTHO C
OTBETCTBEHHBIMHU 32
PHUCK COTPYIHHUKAMH

aHaM3a, a TAKXKE IJIaH MEPONPUSATHI 0 YIIPABICHHUIO PUCKAMU,
0a30Bble MOJI0XKEHHST MEXTyHAPOJHBIX CTAaHJAPTOB 110 PUCK-
MEHEPKMEHTY, HOPMBI KOPIIOPaTUBHOI'O YIIPABJICHUS U
KOPIIOPaTUBHOM KYJIBTYpPbI
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BH/IOB U UX OpraHM3aIyH - YMeeT MBICJIUTH CTPYKTYPHO, BEPHO U B IIOJIHOM 00beMe:
IKOHOMHYeCKasi BIIa/IeIbLIaMH pUCKa orpeaenaTs 3 GEeKTUBHBIE METO/IBI BO3JICHCTBHS Ha PUCK,
OLICHKA pa3pabaTbIBaTh U BHEAPSTH IUIAHBI BO3JICHCTBHS HA PUCKH (COBMECTHO
C OTBCTCTBCHHBIMH 3a PUCK COTPYAHUKAMU - BJIAACIbIIAMHA pI/ICKa),
OKa3bIBATh TIOMOIIb OTBETCTBCHHBIM 33 PHCK COTPYAHUKAM B
MIPaBHIHHOM OIICHKE PHUCKa M pa3padOTKe MEPOIIPHUATHH 110 HX
YIIPABIICHUIO
70 — 84 «XOPOLLOY IIK-5. IIK-5.2 PazpaboTka 3HaeT ¢ HE3HAYNTEIBLHBIMH 3aMeYaAHUSIMU: MCTO/IbI, TCXHUKH, IMoBbIIEHHBIIT
6amioB BeipadoTka MEPOIPUITHI 110 TEXHOJIOTMH YIIPABJICHHs PAa3IMYHBIMU BUIAMU PUCKA, TAKXKE
MEPONPUSITHIi M0 | YIIPABJICHHUIO PUCKAMU | WHCTPYMEHTHI aHaJIu3a, a TaK)Ke IIaH MEPOIIPUSATHH 110 yIIPaBICHUIO
BO3/IeliCTBHIO HA | COBMECTHO C pHckamu, 6a30BbIe OIOKEHNS MEX/TyHAPOJHBIX CTAHIAPTOB IO PUCK-
pHCK B pa3pese OTBETCTBEHHBIMH 32 MEHEIKMEHTY, HOPMbI KOPIIOPAaTUBHOTO YIPABIICHUS U
OTHeJBHBIX PHCK COTPYTHUKAMHU KOPHOPAaTHUBHON KyJIbTYpBI
BH/JI0B U UX OpraHM3aINH - YMeeT ¢ He3HAYMTENBHBIMHU 3aMeYAHUAMHU: OTIPEIEISTH
IKOHOMUYEeCKAsI BJIaJICTIbLIAMH PUCKa 3¢ QeKTUBHBIE METO/IbI BO3JICHCTBHS HAa PUCK, pa3padaThiBaTh U
OLIEHKA BHEJIPATH IUIaHBI BO3ICUCTBHS Ha PUCKH (COBMECTHO C
OTBECTCTBCHHBIMU 3a PUCK COTPYAHUKAMU - BIaJC/IblIaMU pI/ICKa),
OKa3bIBaTh MOMOIIb OTBECTCTBCHHBLIM 3a PUCK COTPYIHUKAaM B
MIPaBHIHHOM OIICHKE PHCKa U pa3padOTKe MEPOIIPHATHH 110 UX
YIIPABIECHUIO
50-69 | «ynosnersop | IIK-S. IIK-5.2 Pa3zpabotka 3HaeT Ha 6a30BOM YPOBHE, C OIIMOKAMM: METO/bI, TEXHUKH, Bazosnblii
6aioB UTETHHO» BripaGoTka MEpOIIPUATHH 110 TEXHOJIOTUH YNIPABICHUS PA3IMYHBIMU BHJIaMU PUCKA, TAKXKE
MEpONpUSTHIi M0 | yNPaBIEHUIO PUCKAMU | HHCTPYMEHTHI aHAIIN3a, a TaKKe IIaH MEPOIPUATHH MO yIpaBIeHHIO
BO3/JeHCTBHIO HA | COBMECTHO C pHrcKamu, 6a30BbIe IOJIOXKEHHST MEXKIyHAPOJHBIX CTAHaPTOB 110 PUCK-
PHUCK B pa3pe3e OTBCTCTBCHHBIMH 3a MCHECPKMCHTY, HOPMbI KOPIIOPATUBHOT'O YIIPABJICHUA U
OTJeJbHBIX PHCK COTPYTHUKAMHU KOPHOPATHUBHOW KYJIbTYPbI
BH/IOB M UX OpTaHU3aINH - YMeert Ha 6a30BOM YpOBHe ¢ OIIMOKAMM: OTIpeessiTh 3QhekTHBHBIC
3KOHOMHUYeCKas BIaJEIbLIIAMH PUCKA METO/IbI BO3JCHCTBHSA HA PUCK, Pa3pabaTeIBaTh U BHEAPSTH IJIAHBI
OLICHKA BO3/ICHCTBUS Ha PUCKU (COBMECTHO C OTBETCTBEHHBIMH 32 PHCK
COTPYJHHUKAMH - BIaJeIbIIaMH PHUCKa), OKa3bIBATh IIOMOIIb
OTBETCTBEHHBIM 33 PUCK COTPYHUKAM B PABUILHON OIICHKE PHCKA U
pa3paboTKe MEPONPHITHH 10 MX YIPABICHUIO
MEHee «neynosiers | IIK-S. IIK-5.2 Pa3paboTka He 3HaeT Ha 6230BOM YPOBHE: METO/bI, TEXHUKH, TEXHOJIOTHH Komnerenuun
50 oputensHO» | BbhipadoTka MEPOIIPUATHI 110 YIIPaBJICHUS Pa3INYHBIMU BUIAMU PUCKA, TAKIKE HHCTPYMEHTBI He
6aoB MepONpUSITHIi 0 | YIIPABICHHUIO PUCKAMU | aHAJM3a, a TAKXKE [UIAH MEPOIIPUATHH 110 YIIPABICHUIO PHCKAMH, c(hopMHPOBaHBI

BO3/IClICTBHIO HA
pHCK B pa3pe3se
OTJEJbHBIX
BHIOB H UX
IKOHOMHYECKAs
OLIEHKA

COBMECTHO C
OTBETCTBEHHBIMHU 32
PHUCK COTpYIHUKAMHU
OpraHu3aIlH -
BJIa/IeIbLIaMH pUCKa

0a30BbIC MOJOKEHUS MEXKIYHAPOJHBIX CTAaHIAPTOB II0 PHUCK-
MEHEKMEHTY, HOPMbI KOPIIOPATHBHOT'O YIPaBJICHUS U
KOPHOPAaTHBHON KyJIbTYpHI

He ymeeT Ha 6a30BoM ypoBHe: onpenelisiTh 3P PpEeKTHBHBIE METO b
BO3/ICHCTBUS Ha PHCK, pa3padaThIBaTh U BHEPSATH TUIAHBI
BO3JCHCTBUS Ha PUCKU (COBMECTHO C OTBETCTBEHHBIMH 32 PHCK
COTpYAHUKAMU - BJIaACIbIaMn pI/ICKa), OKa3bIBATh IIOMOIIb
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OTBETCTBEHHBIM 32 PUCK COTPYJHUKAM B MPaBUJIHHON OLIEHKE PUCKA U
pa3paboTKe MEPONIPHUSITUH M0 MX YIPABICHUIO

85-100 | «ormmuno» | IIK-5. K-5.3 MorATOpHHT 3HaeT BepHO U B NMOJHOM 00beMe: BUIBI, METOIbI, (OpMBI 1 IpoaBuHyTHIH
6amoB BripaGoTka PHUCKOB U MOHUTOPUHI | MHCTPYMEHTBI BHYTPEHHETO KOHTPOJIS, 3aKOHOJATEIBCTBO
MepPONPUATHIA 10 | MEPOIPHUATHIH 110 Poccuiickoit denepanuu 1 0TpaciaeBble CTAHAAPTEI [0 YIPABIECHUIO
BO3/1eiiCTBHIO HA | BO3JICHCTBHIO HA PUCKH | PUCKAaMH, METOABI U HHCTPYMEHTHI, IPUMEHAEMBIE IS
PHUCK B pa3pe3se MIPEAYNPEKAECHHS] PUCKOB HECOOTBETCTBHSI 3aKOHOIATENILCTBY PO
OTHeJNBHBIX YMeeT MBICTUTH CTPYKTYPHO, BEPHO H B IIOJTHOM 00BbeMe:
BH/IOB U UX OCYLIECTBIISITh PACUEThl, IPOrHO3UPOBATh, TECTUPOBATH U
IKOHOMUYeCKAas Bepu(HULINPOBATH METOANKH YIIPABICHUSI PUCKAMU C YUETOM
OLIeHKAa oTpacieBoi, crierudurn GopMIpPOBaTh GOPMBI OTIETHOCTH,
JOPO’KHBIE KapThl AJISI LIEJIEH pealnu3anud 1 MOHUTOPUHTa
MEpOIIPUSATHH 110 BO3/ICHCTBUIO HA PHCKU
70 — 84 «xopomo» | ITK-5. MK-5.3 MorATOpHHT 3HaeT ¢ HE3HAYUTETbHBIMU 3aMeYaHUSMHU: BUJIBI, METOIBI, (POPMEI IoBbIIeHHbII
6aoB BripaGoTka PHCKOB ¥ MOHHTOPHUHT | ¥ HHCTPYMEHTHI BHYTPEHHETO KOHTPOJISI, 3aKOHOIATETIbCTBO
MEpPONpPHUATHII 0 | MEPONPUATUH 11O Poccuiickoit @enepanun 1 0TpacieBble CTaHIAPTHI MO YIIPABICHUIO
BO3/1eiiCTBHIO HA | BO3JICHCTBHIO HA PUCKH | PUCKAMH, METOABI U HHCTPYMEHTHI, IPUMEHEMBIE /IS
PHUCK B pa3pe3se MIPEAYNPEKACHHS] PUCKOB HECOOTBETCTBHSI 3aKOHOIATENLCTBY PO
OTHeNBHBIX YMeeT ¢ He3HAYNTENBHBIMH 3aMeYaHUSIMH: OCYIIECTBIISTH
BH/IOB U UX pacyeTsl, MPOrHO3UPOBATh, TECTUPOBATh U BEpHU(UIIMPOBATH
IKOHOMUYeCKAasI METOJIMKH YIPABJICHUSI PUCKAMH C YUYETOM OTPACIIEBOM, CLIELU(PHUKH
OLIEHKA (opMupoBats GOpMBI OTIETHOCTH, TOPOXKHBIC KAPTHI IS LIENCH
peanu3ai 1 MOHUTOPHHTA MEPONIPHUSITHI 110 BO3JICHCTBHIO HA PUCKH
50-69 | «ynosuerBop | ITK-S. MK-5.3 MorATOpHHT 3HaeT Ha 0a30BOM YpOBHE, ¢ OLIMOKAMM: BUJIBI, METOIBI, ()OPMEI H Ba3zoBblii
6aioB UTEITHHO» BripaGoTka PHUCKOB ¥ MOHHTOPHHI | MHCTPYMEHTHI BHYTPEHHETO KOHTPOJIS, 3aKOHOIATEIECTBO

MeponpusTHii Mo
BO3/1eiiCTBHIO HA
PHCK B pa3pese
OTHeJbHBIX
BH/IOB M UX
3KOHOMHUYeCKas
OLIEHKA

MEPONPUATHH IO
BO3/JCHCTBUIO HA PUCKU

Poccuiickoit @enepanun 1 0TpacieBble CTaHIAPTHI O YIIPABICHUIO
PHUCKaMM, METO/IbI U HHCTPYMEHTHI, IPUMEHSEMBbIE TS
MIpeIyNpeKACHUS PUCKOB HECOOTBETCTBUSI 3aKOHOATENbCTRY PD
YMmeeT Ha 6230BOM YPOBHeE € OINIMOKAMM: OCYIIECTBIISTh PACUCTBI,
MIPOTHO3UPOBATh, TECTUPOBATH M BEPHUPHUINPOBATH METOUKHI
YIpaBICHUS PUCKAMH C YI€TOM OTPACIEBOH, CIICIN(PUKH
(opMupoBats GOpMBI OTIETHOCTH, TOPOXKHBIC KAPTHI AJISI LIENCH
peanu3anuy 1 MOHUTOPUHTa MEPOIIPUATUI 110 BO3AEHCTBUIO HA PUCKH
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MeEHee
50
6asioB

«HEYIOBJICTB
OpUTETTHEHO»

K-5.
BeipaboTka
MepOoNpusTUIi 110
BO37eHCTBUIO HA
PHCK B pa3pe3e
OTIEeJbHbBIX
BU/I0B M UX
IKOHOMMYeCKAs
OLICHKAa

IIK-5.3 MoHUTOpHHT
PHUCKOB U MOHUTOPUHT
MEpONPUSITUH TTO
BO3JICHCTBUIO HA PUCKH

He 3naet Ha 62a30BOM YpOBHe: BUJIbI, METO/bI, JOPMBI 1
HWHCTPYMEHTHI BHYTPEHHETO KOHTPOJIs, 3aKOHOAATENbCTBO
Poccuiickoit denepanuu 1 0TpaciaeBble CTAHAAPTHI 10 YIIPABIECHUIO
PUCKaMU, METOABI U HHCTPYMEHTEI, IPUMCHACMBIC IJIA
MIPeAYNPEKACHNS PUCKOB HECOOTBETCTBHS 3aKOHOJATENIBCTBY PD

He ymeer Ha 0230BOM yYpOBHe: OCYILECTBIIATh PACUETHI,
MIPOTHO3UPOBATH, TECTUPOBATH ¥ BEpU(UINPOBATH METOANKN
YIpaBIICHUS] PUCKAMH C YIE€TOM OTPACIEBOH, ClIeN(PUKH
(dhopmupoBaTh GOPMBI OTUECTHOCTH, JOPOIKHBIC KAPThI JJIS IIETICH
peanu3anyy 1 MOHUTOPUHTa MEPOTIPUATHUI 110 BO3ACHCTBUIO HA PUCKU

Komnerenuun
He
copmMupoBaHbI
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1.leap 1 3212494 AUCHHUIINHBI:

Leab AMCUUILIMHBI COCTOMT B H3YYEHHH METOJIOB aHaimu3a (UHAHCOBBIX PHUCKOB B
pPa3sHOOOPa3HBIX HPKOHOMMYECKHX YCIOBUSX, OOYCIIOBJIEHHBIX BIMSHMEM BHEUIHMX U BHYTPEHHUX
(akTOpOB, W3MEHYMBOCTHIO PHIHOYHON KOHBIOHKTYPHI, JIEHCTBHSAMHU JPYTUX AareHTOB pBIHKA,
CJIO’KHBIM XapaKTepOM B3aHMOOTHOIIEHUH B paMKaX J€HEKHO-KPEAUTHONW U (PMHAHCOBOM CUCTEMBI.

3apaum IMCUUILIHHBI:

- IOJIyYeHHE TEOPETUUECKUX 3HAHUM O BBISIBICHUU (DUHAHCOBBIX PUCKOB;

- U3y4EHHUE METOJIOB OIICHKM NoKa3aresei (PMHAHCOBOTO PUCKA;

- opmupoBaHUE 3HAHUI O MPUHLUIIAX U METOJIaX pacuera napaMeTpoB (PUHAHCOBBIX PUCKOB;

- W3y4YCHHME CTPATeruyd YIpaBieHUs (PUHAHCOBBIMH pPHUCKAMH M TIOAXOIOB K BBIOOPY
ONTUMAaJIbHOU CTPATEIHH.

2.ConepskaHue QM CHUIINHBI:

ryi HaumeHnoBaHue pa3aesioB / TeM AUCUUIIMHBI
1. Tewma 1. Teopernueckune acieKThl PHHAHCOBOTO PUCK-aHATN3a
2. Tema 2. I'maBHbIe (prHAHCOBBIE
PHUCKHU
3. Tewma 3. Ynpasieane pUHAHCOBBIMH PHCKAMU
4. Tema 4. PeIHOYHBIE PUCKH
5. Tewma 5. Kpenurtnsle pucku
6. Tema 6. OnepaiuOHHbIE PUCKU
7. Tema 7. UeanbHble phIHKY KamnuTana
8. Tema 8. OcHOBHBIE TeOpUU (PHHAHCOBBIX PHIHKOB
9. Tema 9. Jlunamuueckoe MOJIETMPOBAHUE B (PUHAHCOBOM PUCK-aHAIM3€
TpyaoeMKoCTh IUCHUNIMHBI cocTaBJsieT 4 3.e. / 144 yaca.

(I)opMa KOHTPOJIA — 3K3aMEH

CocTaBuTEIb:
K.».H, nonenT 3emisakoBa A.B.
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