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1 BBEQEHUE K PABOYEW NPOrPAMME OUCLUUMNUHBI

1.1 Uenb aucumnnuHbl: + CchopmMmpoBaTb KOMMNETEHLMM oby4aroLerocs B 0b6racTu ynpaBreHuss pasnuyHbIMy
BMOAMWN PUCKOB B AEATENbHOCTU XO3ANCTBYHOLMNX CYyOBbEKTOB;

* [probpeTeHne NpaKTUYECKMX HABLIKOB pa3paboTKM CUCTEMbI YNpaBlieHUsl pUckaMu C Lienbio CBOEBPEMEHHOIO
UX BbISIBIIEHMSI 1 MMHUMM3aUUN NOCMNEACTBUI OT peannsaumm pUcKoBbIX CODbITUIA.

1.2 3agaum AMCLUNIUHBI:

* PaccmMoTpeTb OCHOBHbIE BUAbI PUCKOB B AEATENBHOCTU XO3AUCTBYHOLNX CYOBEKTOB;

* CchopmupoBath y obyyarowmnxcs 3HaHUs METOA0B Y METOAMK BbISIBITIEHUS, aHanm3a 1 OLEHKN PUCKOB,

Cnocob0B MUHMMMU3ALMM NOCNEACTBUMA peann3aumm puckoBoro cobbiTus.

* ®opmMupoBaHMe y 0Oy4aloLWMXca 3HaHWA 06 OLEHKE PUCKOB MHBECTULIMOHHBLIX MPOEKTOB, B TOM 4uCre Ha
OCHOBE rocyapCTBEHHO-4aCTHOrO NapTHepCTBa.

* KMcnonb3oBaHve MOMy4YyeHHbIX 3HaHWA B 0OMacTu ynpaeneHus puckamm anst obecnedeHus yCTONYMBOIO
pasBUTUS NpPeanpusTUs B YCIOBUSIX COBPEMEHHOW SKOHOMUKN U MOBbIWEHNST 3PIEKTUBHOCTM €ro AeATENbHOCTU.

1.3 TpeboBaHMA K npeaBapuUTeNbHOW NOArOTOBKEe OOy4aloLerocs:

MpepBaputenbHas NoAroToBka NpegnonaraeT co3daHue OCHOBbI AMsi (POPMUPOBAHNS KOMMNETEHUMIA, YKa3aHHbIX
B M. 2, NpY NU3YYEHUN AUCLMMNIINH;

BaHkoBckoe geno

MHBECTUUMOHHBIN MEHEeIKMEHT
KoHTponbHO-peBU3MOHHasa pabota n aygut
MexayHapoaHble BantOTHO-(OMHAHCOBbIE OTHOLLEHUS
Hanorn u HanoroobnoxeHune

OueHka aHeprocbeperarLmx NPOEKTOB U Mporpamm
TaMOXXeHHO-TapudHOe perynmpoBaHNe BHELLUHESKOHOMUYECKOW OeATENbHOCTU
®urHaHcoBas 6e30MacHOCTb

PUHAHCOBbLIA MEHEIKMEHT

AHanmna prHaHCOBO-X0O3ANCTBEHHOWN OeATENbHOCTU, YacTb 2
BusHec-nnaHnpoBaHne

MexagyHapoaHble cTaHgapTbl PMHAHCOBOW OTYETHOCTHU
OCHOBbI KOMMEPYECKOro BHAKETUPOBAHMS

Cratnctmka omHaHcoB

CtpaxoBoe geno

TexHonormm npoaBmXeHnst OMHaAHCOBLIX NPOAYKTOB
durHaHCbI

Byxrantepckuin u ynpaBneH4eckuii yyet
B3aumopeicTene ¢ opraHamu rocyapCTBEHHOW BracTu
OeHbru, kpeant, 6aHku

MapkeTnHr

YnpaeneHue rocygapCTBEHHbIMU 3aKynKamm
®duHaHCcoBbIE BbIYMCIEHUS

MHHOBaAUMOHHbLI MEHEOKMEHT

Jlornctuka

MeToabl MogenMpoBaHusa 1 NPOrHO3NpPOBaHNS
CTparernyeckuin MEHEIKMEHT

OnepaunoHHbIN MEHEOXKMEHT

MeToabl NPUHATUS yrpaBrieHYeCckux peLleHnmn
Cratuctumka

Couuonorus

OKOHOMMKA NpeanpuaThs

[lenoBble KOMMYHUKaLMM N JOKYMEHTUPOBaHNE
OkoHOMUYeCckas Teopus

AHanua3 pUHaAHCOBO-XO3ANCTBEHHOWN OEATENbHOCTH, YacTb 1
OCHOBbI NPOEKTHOWN AEATENbHOCTU

2 KOMMNETEHUWU OBYYAIOLLEIOCA, ®OPMUPYEMbBIE B PE3YJIbTATE OCBOEHUA OUCLUUNIUHDbI



MK-7: CnocobeH nogrotoButb PMHAHCOBO-3KOHOMUYECKOe 060CHOBaHMe peanusauum NpoeKkTa
rocygapcTBeHHO-4aCTHOro NapTHepCcTBa

3HaTb: MeToAbl OLEHKU MPOeKTa C TOYKU 3peHUst 3PMEKTUBHOCTA NPUMEHEHUS MEXaHW3Ma rocygapCTBEHHO-4AaCTHOO
napTHepCTBa B YCINOBUSX MHNSUMM, HEoNpeaeneHHOCTU U PUCKOB.

YMeTb: MOEHTUUUMPOBATL W aHanuavMpoBaTb PUCKM MPOEKTOB COTPYAHWYECTBA OCYAAPCTBEHHOTO W YacTHOO
CEKTOPOB.

BnageTb: HaBblkamMu ONMWCaHWs W aHanu3a (UHAHCOBLIX, KOMMEPYECKMX W HaroroBblX PUCKOB NpoekTa
rocyjapCTBEHHOIO M YacTHOIO CEKTOPOB M BblpaboTka pekoMeHAauuin No ynpaBneHnio UMW,

MK-8: Cnoco6eH npoBOAUTbL aHANUTUUYECKUNA 3Tan 3KCNepTU3bl MHBECTULIMOHHOIO NPoeKTa

3HaTb: OCHOBbI Teopumn BepOﬂTHOCTeVI, Q)I/IHaHCOBOVI mMaTeMaTukn MU MUHBECTULMOHHOIO MeHeaXMeHTa.

YMeTb: paspabatbiBaTb Mepbl MO CHMKEHUIO BO3OENCTBMSI OCHOBHLIX (DaKTOPOB (OUMHAHCOBOIO pUCKa Ha pesynbTarhbl
3ahbheKTMBHOCTU NpoekTa

BnapeTb: HaBblKaMW OLEHKU yCTOI;I‘-II/IBOCTI/I npoekTa K NSMEeHEeHUIo yCﬂOBI/Il7I BHyTpeHHel7| 1N BHELUHEN cpenbl, HaBblkamMmun
OLUEHKN pUCKOB MNMpoOeKTa.




3 COOAEPXAHUE OANCLUMITIUHbI

KoHTakTHas
paboTta

dopma
TeKyLero
KOHTpOns

CP

Nex. Mp. | (Yace)
(vacnl) | (vachbl)

HavmeHoBaHWe u cogepxaHue pa3nenos, TeM U
Yy4€OHbIX 3aHATUN

Cemectp
(kypc ons
3A0)

Pazgen 1. TeOpeTI/I‘-IeCKVIe n Metogosiorm4eckme OCHOBDbI
pUCKa Kak obbekTa ynpasneHund

Tema 1. TloHATME pucka, €ro OCHOBHblE 4epTbl U
3MNEeMEHTHI.

M3yyeHne pasnuuHbIX  POCCUMUCKMX U 3apyOexHbIX
onpefdeneHnun  TepMMHa  PUCK B 3KOHOMWYECKOM
nitepartype, BbisBNeHMe  obWmMX  4epT,  NPUCYLLMX
puckoBon cuTyaumn. K3yyeHne OCHOBHbIX CBOWCTB
pvcka: NPOTUBOPEYUBOCTD, anbTepHaTUBHOCTb "
HeonpeaeneHHoCTb. N3yyenune BO3MOXHbIX
9KOHOMWYECKMX pe3ynbTaTOB pUCKa Kak 3KOHOMWUYECKOW 2 1 5
kateropun. [aTtb onpegeneHne MoHATUIO "pUCKOBaHHasi
cuTyaums" U CBOMCTBEHHbIX €N Yycnosuin. M3syyeHue
npouecca "ynpaeneHune pUCKOM" U ero  OCHOBHbIX
COCTaBHbIX yacrten. UsyyeHune OCHOBHbIX
(ctumynupylowias - 3awuTHas) WM BTOPOCTEMEHHbIX
(komneHcupytoLas n coLmanbHO-3KOHOMUYEeCKast)
byHKLMIA prcka. 7 3,0,03

Tema 2. Knaccudumkaumsa sBugoB pucka.

PaccMoTpeHne  pasnuyHbiX MNOAXOA4  3apybexHbIX W
POCCUICKMX YYeHbIX K Knaccudukaumm puckos. syyeHne
pasnuyHbIX KnaccnuKaLuMoHHbIX NPW3HAaKOB.
Knaccudmkaumss BMOOB pucka Ha YpOBHE Mpeanpusatvs
MO OCHOBHBIM KNacCcUUKaAUMOHHBIM Mpu3Hakam: cdepa
BO3HVKHOBEHMS, nMpuvyMHa  BO3HUKHOBEHWS, MEeCTO 2 1 5,75
BO3HVMKHOBEHMWS, BO3MOXHOCTb NpeABUAEHMs, 4YacToTa
peanu3aumu, MacwTab, CcTeneHb JOMYyCTUMOCTU U
Xapaktep nocnegcrteui.  PasgeneHne  pUcKoB  Ha
ynpasnsemblie Ha ypoBHe npeanpuaTma "
Heyrnpasngemble.




Tema 3. Puckm He ynpaBnsemble Ha  YpoOBHE
npeanpuaTma.

PaccmoTpeHne oTaenbHbIX BUAOB PUCKA, OTHOCALLMXCSA K
rpynne He ynpaBnsieMblXx Ha YPOBHE NpeanpusaTUs:
NONMUTUYECKUA  PUCK, MNPUPOLAHO-ECTECTBEHHbIE  PUCKW,
OTpacrneBol pPUCK, pPermoHanbHbIn PUCK, HUHAHCOBBIN
puUCK. M3y4eHne OCHOBHbLIX MPUYUH BO3HUKHOBEHUSA ITUX
BMOOB pUCKA, pPas3fUYHbIX BWOOB WX MNPOSBAEHUA U
BO3MOXHbIX MOCMEACTBUA OT HACTYMMEHUs PUCKOBOIO
co0ObITMSA. N3yyeHne OCHOBHbIX METOAOB, MPUMEHSAEMbIX
ANna naeHtTudmkaumMm, aHanusa v OUEHKN AaHHbIX BUMAOB
pucka.  OCHOBHble  MeTodbl  WUCMOMb3yemble  AnA
MUHUMM3AUUN  MOCNEACTBUA  HACTYMMEHUS  PUCKOBOTO
cobObiTnsA. Y4yeT [aHHbIX BWMAOB puUCKa B Mnpolecce
OCyLLeCTBMNeHUn hrHaHCcoBON OedATenbHOCTH
npeanpuaTuii.

Tema 4. Pucku, ynpaBnsieMble Ha ypoBHE NpeanpusiTus.

PaccmoTpeHne oTAenbHbIX BUAOB PUCKa, OTHOCALLMXCA K
rpynne  ynpaBnsieMblX Ha  YpOBHE  MpeanpusaTus:
NpPON3BOACTBEHHbIN puCK, aKonornyeckme pUCKM,
TPaHCMNOPTHLIE pUCKM, KOMMep4eckue pUCKM,
WHBECTULMOHHbIE PUCKU. M3y4eHMe OCHOBHbLIX MPUYMH
BO3HWKHOBEHUS 3TUX BWOOB pUCKA, PasfUMYHbIX BUOOB UX
NPOSIBNIEHNST N BO3MOXHbIX MOCNEACTBUI OT HACTyMNMeHns
pUCKOBOro  CoObITUA. M3ydeHne OCHOBHbIX MeTOAOB,
NpUMeHsIeMbIX AN uaeHTUdUKaUMn, aHanmM3a U OLEHKU
AaHHbIX B1OOB pucka. OCHOBHble MeToAbl MCMOMb3yemble
ans MUHUMMU3aLNM nocnencTeni HacTynneHus
puckoBoro cobbiTvs. YYeT [AaHHbIX BWOOB pucka B
npoLlecce ocyLlecTBneHun UHAHCOBON AeATEeNbHOCTM
npeanpusaTUn.

10

Pasgen 2. Metogbl BbISIBIEHUS, aHanus3a, OLEHKU U
MWHUMM3ALUN PUCKOB

10

PIre,3,0




Tema 5. MeToabl BbISIBNEHUS PUCKOB.

Opranusauma paboTel no cbopy uWHGopMauum 1
BbISBNEHUIO PUCKOB. TpeboBaHus, npegbsBNaemMble K
nHdopmaumm, HeoBXxoAMMON ANSA BbISBMEHUA PUCKOB U
oueHkn puckoB. KonunyecTBeHHble U KavyeCTBEHHbIE
MeToAbl  BbIABMEHUS  PUCKOB.  YHMBEpcarnbHble U

cneunanm3npoBaHHble OMPOCHbleE JUCTbl - MEeToAuKa
COoCTaBJieHnda wn copgepXxaHue, obnactu NPUMEHEHNA.
CTPYKTyprIe anarpaMmmbl - NpUHUUN  NOCTPOEHUA U

chepbl npumeHeHus. [pocTble U MOAMPULMPOBaHHbLIE
KapTbl MOTOKOB - Pasnuyns, NporpammHble WUHCTPYMEHTI
ncnonb3yemblX AN MX MOCTPOEHWS, WX HoTauusa u
6a3oBble MPUHUMMNBI MNOCTPOEHUs, 0bnactn NPUMEHEHUS.
Mpamas mHcnekums - TpeboBaHWs K ee opraHusauum u
cepsbl NPUMEHEHWS. AHanus d1HaHCOBOM "
yrpaBreH4yeckoh  OTYETHOCTU -  UH(OPMaLUOHHOE
obecrneveHve aHanusa, NOPSAOK NPOBeAEHMs aHanus3a u
ero OCHOBHble  3Tansl, nsyyveHue Nony4YeHHbIX
pesynbTatoB, obractu npumeHeHus Metopa. OnwucaHve
npousoLleaLlnX aBapui - MOHATWE aBapuu, onpegeneHve
ee MPUYnH 1 NocneacTBui, cepbl NPUMEHEHNs AaHHOTo
MeToda. AHanua  CTaTUCTUYEeCKOW  WHopmaumm -
TpeboBaHus, npeabsBnsemMble K CTATUCTUYECKON
nHdopmaumm, nHdopmaumoHHas 6asa aHanu3a, NopsaoK
NpoBeAEeHNs CTaTUCTMYECKOrO aHanu3a U ero OCHOBHblE
aTanbl, W3y4eHWe MONyYeHHbIX pesynbTaToB, obnactu
npuMmeHeHnss Metoga. OCHOBHble MeToAdbl BbISIBNEHUS
puvcka wucnonb3dyemble AnS UAEHTUMUKALMM BO3MOXHbIX
hMHaAHCOBbLIX PUCKOB.




Tema 6. Cnocobbl aHanmM3a n OLEHKN PUCKOB.

OpraHnzauma paboTbl NO aHanNM3y M OLEHKE PUCKOB U ee
nHdopmaumMoHHoe obecneyeHne. KonuyecTBeHHble U
KayeCTBEHHble MNOAXOAbl K aHanuM3y U OLEHKEe PUCKOB.
M3yyeHne OCHOBHLIX rpynn METOOOB aHanvM3a U OLEHKM
pUCKOB:  CTaTUCTMYECKME  MeTOodbl,  aHanuTudeckue
MeTOoAbl, METOA 3KCMEPTHbIX OLEHOK, METO aHaroros.
M3yyeHne pasHOBMOHOCTEN METOAOB aHanm3a U OLEHKM
puckoB. CTaTucTuyeckne MeToAbl OLEHKU pucKa: MeTosq
OLEHKM BEpOATHOCTW, METO aHanusa BepOATHOCTHbIX
pacnpegeneHuin NoTOKOB NaTexen, AepeBbs peLleHun,
UMUTAUMOHHOE  MogenupoBaHue, TexHonorma  "Risk
Metrics", obnactn npUMeHeHnst CTaTUCTUYECKMX
MeToaoB. AHanuTuyeckue MeToabl OUEHKU pucka:
AHanmM3  4yBCTBUTENBHOCTMH, MEeTo,  KOPPEKTUPOBKMU
HOPMbI OUCKOHTa C Y4eTOM pucka, MeTo AOCTOBEPHbIX
9KBUBANeHTOB, MeTO[ cleHapueB, cdepbl NpUMeHeHUs 7 3 9
aHanMTUYeCKnX METOLOB. UNayyeHune NPUHUUMNOB
NPOBEAEHUSA pacyeToB MO KaXAOMy M3 METOAOB, aHanu3
n WHTEepnpeTaums NONyYeHHbIX pe3ynbTaTos,
hopMynMpoBaHMe BbLIBOAOB Ha OCHOBE MPOBELEHHOIO
aHanusa n OLIEHKM, BblpaboTka KOHKPETHbIX
pekomeHgauun. MeToa 9KCNepTHbIX OLEHOK - cduepsbl
NPUMEHeHUs, NOPAJOK opraHusaumm U nHopMaLMoHHOe
obecneyeHne, vHTepnpeTauus MnonyyYeHHbIX pPe3ynbTaToB
N NnpuMeHeHne KnX Ha MNpakTuke, ydert Cy6'beKTVIBVI3Ma B
MHeHun akcnepToB. MeTog aHanoroB - cneundurka
NpMMeHeHus, onpegeneHne 6asbl aHanmusa (CXOXUX
0OBHEKTOB), BbISIBNIEHWE B3aUMOCBSI3E/ M NPOELMPOBaHME
Mx Ha 0OBbekT oueHkM. OCHOBHblE CMOCOObI aHanu3a u
OLEHKM PWCKOB MCMONb3yeMble B Mpouecce aHanusa u
OLLEHKM BbISIBITIEHHbLIX (PMHAHCOBbLIX PUCKOB.

Tema 7. MeToabl MUHUMM3ALMN PUCKOB.

BHyTpeHHVEe MexaHW3Mbl HeWTpanusaumm pUCKOB -
MeToAbl 3alMTbl OT PUCKOB U METOAbI CHUXKEHUS PUCKOB.
JocobbITuiiHbIE U NOCNECcODbITUIHLIE MEpOoNpUATAS MO
CHWXeHWNo puckoB. MeToabl 3KOHOMMWYECKON 3aluThl:
n3bexaHne pucka, JNIUMUTUPOBaHWE  KOHLEHTpauum
pucka, Xe[XMpoBaHWe, auBepcudukaums, cosgaHue
cneumnanbHbIX pes3epBHbIX (OHOOB, CTpaxoBaHWe - WX
CyTb, Pas3HOBMOHOCTW, obBnactu npumeHenus. lnwocbl n 7 3 8
MUWHYCbl pPasfnWyHbiX METOAO0B 3KOHOMWUYECKOW 3alUuThbI.
Bbibop onTumarnsHoro Habopa MeponpuUATUI
HanpaBneHHbIX Ha MUHUMWU3aLMIO nocneacTeui
HaCTyNIeHnss PUCKOBOro COBLITUA C Y4ETOM BEpPOSTHOCTU
n creneHun onacHoctu. OCHOBHblE MeToAbl MUHUMMU3ALUK
pucka ucrnonb3yemble NS NpeaynpexaeHus U CHUKEHUS
nocneacTBuiA HACTyNneHns (MHaHCOBOIo pucka.

Utoro B cemecTtpe (Ha kypce ans 3A0) 34 17 56,75
KoHcynbTauum n npomexytovHas atrectaums (3ayer) 0,25
Bcero koHTakTHasa pa6ora u CP no gucumnnuHe 51,25 56,75

4 KYPCOBOE NMPOEKTUPOBAHUE
KypcoBoe npoekTupoBaHne y4eGHbIM MraHoM He NpeaycMOTpeHo

5. ONMTUCAHUE NOKA3ATENEW, KPUTEPUEB, CUICTEMbI U CPEACTB OLIEHUBAHUSA PE3YNILTATOB
OBYYEHUA



5.1 NokasaTtenu oueHNnBaHuA

Koo komneTteHumn

MokasaTenu oLeHWBaHUS pe3yrbTaToB 0by4eHNs

MK-7

[aeT onpegeneHve noHATMAM "puck", "pUCKOBaHHasi cuTyauusa" wn "ynpaerneHue
puckoM" M KX COCTaBHbIM 3fieMeHTaM. [lpaBunbHO BbIOMPAET MeToAbl OLIEHKU
npoekta. WmeeT npepctaBrneHne 06 OCOOEHHOCTAX yMNpaBNeHUs puckamum B
npoekTax, B TOM 4uCre rOCy4apCTBEHHO-4YACTHOrO MapTHepcTBa. AHanuaupyet
nmetowytocss MHopMaumio o6 obbekTe ynpaBneHUs M OKpyXalolleh ero cpefe,
BHELUHUX W BHYTPEHHUX (hakTopax, OKasblBalOLWMX Ha Hero BnusHue. dopmynupyet
N OOBACHSET PUCKU MPUCYLLNE TOMY MU MHOMY MPOEKTY. AHanManpyeT n oueHUBaeT
pasnuyHble pUCKW, OKasblBaloliMe BnUSHUE Ha O0ObekT ynpaeneHus. OObsAcCHAET
BMUSIHNE OTAENbHbIX BWAOB pUCKa Ha (OUHAHCOBYH AEATENbHOCTb MNPeanpusiTus.
HdemoHcTpupyeT  cnocobHOCTM K aHanM3y M OLUEHKe  pUCKOB  MNpOeKTa
rocy4apCTBEHHOro M 4YacTHoro cektopoB. OcyllecTBnsieT BblpaboTKy pekomeHpaumi
No yNpaBIEHUIO NPOEKTaMU C YHETOM BbISIBIIEHHbLIX PUCKOB.

MNK-8

[aeT onpepeneHve TepMuHy "BEpOATHOCTBE" W MOHMMAET ero CywHoCTb. WmeeT
npencrtaBneHne 06 OCHOBHbIX MWHCTPYMEHTAX KOMMYECTBEHHOW OLEHKU PUCKOB.
AHanuanpyet BO3JENCTBME BHELWHUX W BHYTPEHHUX (PaKTOpPOB Ha MPOEKT.
dopmynupyeT pekoMeHAauuMuM , HanpaBfeHHble Ha CHWXEHWE YPOBHS pucKa.
[emMoHCTpupyeT 3HaHWS WHCTPYMEHTOB W METOAOB aHanu3a W OLEHKW npoekTa.
BbinonHsieT anropMTtM MPOBEPKM Ha YCTOMYMBOCTb OLEHMBAEMOrO MpoeKTa Ha
N3mMeHeHns hakTOpOB BHELLUHEN U BHYTPEHHEN cpeapbl.

5.2 Cucrtema n KputTepum oLeHUBaHUA

LLikana oueHnBaHnA

Kputepum oueHnBaHms cchopMUpOBaHHOCTU KOMMNETEHLMI

YcTHoe cobecepoBaHue MucbmeHHas paboTa

Ha YCTHOM cobecenoBaHun
0obyyarLLMNca NokasbiBaeT BCECTOPOHHEE
U rnybokoe 3HaHWE OCHOB YMpaBeHust

puckamu, cBo6odHO opueHTUpyeTcs B | OByyalowmincs OeMOHCTpUpYeT  npaBuibHOe
OCHOBHbIX  MOHATMAX,  TepMMHAxX W | MOHMMaHWe  YCroBMA  3adaqun,  BraaeHue

onpeaeneHunsix. PasbupaeTcs B | HEOBGXOAMMBIMU  MHCTPYMEHTAMW U HaBbIKaM
3auTen Kraccudpukaumum PUCKOB. MpaBunbHO | NS peweHua 3agadn. YMeeT MNpUMEHSATb
adTeHo BblIOMpaeT MeToAbl BbISIBIEHUS!, aHanNM3a 1 | MaTeMaTUYeckMin annapat ans  peanusauum
OLEHKU n MUHUMU3ALNN pVCKOB. | NnaHa peLleHus 3agaun. Monyunn
lMoHnmaeT  OCOBGEHHOCTM  ynpaBneHus | NPaBUIbHbIN oTBeT " MOoXeT
pyCKkamu NPOEKTOB, BMWSHWE OTAENbHbIX | UHTEPNpPeTUpoBaTh.
(PaKTOPOB N MOXET OLEHUTb CTEMNeHb WX
BMMsAHWA. [eMOoHCTpupyeT 3pyauuuioo B
OTBeTax Ha NocTaBMeHHbIe BOMPOCHI.
O6yvarowminca He WMMeeT [OCTaTO4YHOro
YPOBHS 3HaHWs AuCUMNNUHbBL. He MmoxeT
copmMynupoBaTb  OCHOBHblE  MOHATMSA,
TEPMUHbI " onpegeneHus. He o
OOyuvalowmincss He MOXET MOHATb  YCroBue
pa3bupaetcs B KknaccuduKalumM PUCKOB.
3adaun, He Brageet HeobxoouMbIMKM - ANS
He 3Hakom ¢ wmeTOgamMu BbISIBNEHWS,
He 3auTeHo peLleHus 3agaun WHCTPYMEHTaMM

aHanmM3a U OUEHKM U  MUHMMU3ALUK
PUCKOB, HE MOHMMAaET B KaKuMX CUTyaumsix
X HeobxoaMMO MpUMeHUTb. [onyckaeT
npy OTBETE Ha BOMPOC CYLIECTBEHHbIE
OLWNBKM M HE MOXET YCTPaHUTb UX Oaxe
non PyKOBOACTBOM MpernofaBaTernsi.

annaparom.

5.3 TunoBble KOHTPOJbHbIE€ 3aA4aHUA n/vunu nHble mMaTepuanbl, UCnonb3yemMble A5 OLeHKU pe3ynibTaToB

obyyeHus

5.3.1 TunoBble KOHTPONbHbLIE BONPOCHI

Ne n/n

dopMynNnpoBKN BONPOCOB

Cewmectp 7

B yem COCTOMT CyLLHOCTb NOHATUSA «PUCK»? KakoBbl €ro OCHOBHbIE YepTbl?

KakoBbl OCHOBHbIE CBONCTBa pucka?

KakoBbl OCHOBHbIE hyHKLMW pUcKa?

MpuBegnTe knaccmngurkaumo BULOB pUCKa.

MprBeanTe KnaccuukaL o pUCKOB Ha YPOBHE NpeanpusiTUS.

||~ [WIN]-

XapakTepucTiKa pUCKOB, HE yNpaBnsieMblX Ha YPOBHE NpeanpusaTu.

HaBblKaMW. He Bnageer martematuyeckum




7 XapaKTepI/ICTI/IKa pucKkosB, ynpasndeMblX Ha YpOoBHe npeanpuaTusa.

8 MeToab! BbISIBIIEHMS PUCKOB U UX Knaccudurkaums.

9 Kak cocTaBnsoTCa ONpOCHbIE NUCTbLI, CTPYKTYPHbIE AuarpaMmmbl U KapTbl MOTOKOB? O6NacTM ux NpUMEHeHMS.
10 Kakve pucku nossonseT BbIBUTb aHanu3 (yHaHCOBOW U ypaBreHYeCckon OTYETHOCTN?

11 BbisiBNeHne puckoB C NOMOLLIbIO aHanm3a cTaTUcTMYeckor nHdopmauum.

12 MoHATNE 1 cnocobbl OLEHKM pUCKa, KONMMYECTBEHHbIV U KAYEeCTBEHHbIN NOAX0AbI.

13 CtaTtuctmyeckme MeTofbl OLIEHKN pUcka.

14 MeTog OLEeHKN BEPOSATHOCTH.

15 MeTog aHanusa BEPOATHOCTHbIX pacnpe/:l,eneHMVl NOTOKOB NIiaTeXeMn.

16 MmutaumoHHOe MogenupoBaHue.

17 TexHonorus "Risk Metrics".

18 AHanuTuyeckne MeToabl OLIEHKM puUcKa.

19 AHanuna 4yBCTBUTEMNBHOCTW.

20 MeTopn KOPPEKTUPBOKN HOPMbI ANCKOHTA C YY4ETOM pucKa.

21 MeTog 4OCTOBEpPHbIX 3KBMBAIEHTOB.

22 MeTog cueHapues.

23 MeToa aKcnepTHbIX OLIEHOK.

24 MeToa aHanoros.

25 OcHoBHble METOAbI MUHMMU3ALUN PUCKOB.

26 MeToa n3bexaHus pucka.

27 MeTopg NIMMUTUPOBAHUA KOHLUEHTPAUUN puUcka.

28 XeaxnpoBaHue PUCKOB.

29 Oneepcndukaums.

30 CTpaxoBaHue 1 camocTpaxoBaHue.

31 Bbl60p mMeToga MUHMMU3aumn ¢ y4eTomMm BepOATHOCTU U CTEeNneHU OnacHOCTU.

5.3.2 TunoBble TeCcTOBbLIE 3a4aHUA
TunoBble TecToBble 3adaHnsa HaxogaTcs B [NpunoxeHuu K gadHon Prif.
5.3.3 TunoBble NPaKTUKO-OPUEHTUPOBaHHbIEe 3aA4aHUA (3aga4umn, Kercbl)
TvnoBble NPaKTUKO-OPUEHTMPOBaHHbIE 3a4aHus (3a4ayvm, kencel) HaxoaaTtes B [NpunoxeHnn k gadHow Prif.

5.4 MeTognyeckue matepuansl, onpegensiowme npoueaypbl OLeHUBaHUA pe3ynbTaToB 00y4YeHus
5.4.1 YcnoBus gonycka oby4atoLerocsi K npoMexyTo4yHOM aTTecTauum 1 Nopsaaok NMKBUAauMm akageMmnieckon
3a[0MKEHHOCTH

lMpoBeoeHNe NPOMEXYTOYHOW aTTecTauuu perfnamMeHTMpOoBaHO moKanbHbIM HOpMaTuBHbIM aktom CI6MYMNTO
«MNonoxeHne 0 NpoBeAEHNN TEKYLLErOo KOHTPOSSA YCNEBAEMOCTM N NPOMEXYTOYHOM aTtTecTaum oby4vatoLLmMxca»

5.4.2 ®opma npoBeAeHMUA NPOMEXYTOYHOM aTTecTaumm no gUCUmnimHe

YcTHad + MucbmeHHas + KoMnbloTepHOe TeCcTMpoBaHue WHas

5.4.3 OcobeHHOCTU NpoBeAeHNA NPOMEXYTOYHOM aTTecTalmMu nNo gUCLUnimnHe

Bpemsi, oTBogMMOe Ha MoAroToBKYy OTBETA Ha 3adyeTe, cocTaBnseT He Goree 30 MuWH. 3ayeT npoBoAUTCH B
aygutopumn. 3a 9TO Bpems CTyAEeHT MUCbMEHHO T[OTOBUT OTBETbl Ha BOMPOCHI W/MNW TecTbl W/WAWM  MpaKTUKO-
OPVEHTUPOBaHHbIE 3aJaHusl, a 3aTteM oTBevyaeT YcTHo. [lpenogaBaTtenb, NPUHUMAKOLWMIA 3a4eT, AOSKEH WMETb
pesynbTaTbl OLEHMBAHUS BMOOB [eATENbHOCTU o6y4yalollerocs B TedyeHue cemecTpa. KonvyecTBo BOMpocoB WU
Heo6X0AMMOCTb PELUEHUSI TECTOB W/UNWN MPaKTMKO-OPUEHTUPOBaHHbLIX 3adaHuii 3aBUCUT OT paboTbl OGy4atollerocs BO
BpEMSsi CEMeCTPa, CBOEBPEMEHHOM CAAYM TEKYLLUMX TECTOB U OMALLHUX 3a4aHUA.

6. YHEBHO-METOAU4YECKOE U MUH®POPMALMOHHOE OBECIMNEYEHME OAUCLUUNIIUHDI
6.1 YuebHasa nutepartypa

ABTOp 3arnasuve | M3patenbcTBO | log nspanus | Ccblnika
6.1.1 OcHoBHas y4yebGHasa nutepaTtypa
domunyes A. H. Puck-meHegxMeHT: Y4eOHuk https://ibooks.ru/rea
ana  OakanaspoB. — 8-e Mocksa: flawkos u K 2021 ding.php?

short=1&productid=
378547

n3g., nepepab.




MansrmHa, A E.,|YnpaBneHve puckamm Ha Mocksa: Al [ A http://www.iprbooksh
CeuctyHoB, A. B. npeanpuaTun:  Teopust  ” Ménma P 2020 op.ru/96561.html
npakTuka
Cokornosa, H. I., | FTocyaapcTBeHHO-4acTHOE http://www.iprbooksh
TionbkuHa, . A. napTHeEpPCTBO B peanusaumm Caparos: Byaosckoe 0p.ru/96555.html
OONTOCPOYHbIX o6paéosaHme 2020
WHBECTULIMOHHBLIX  MPOEKTOB
P®
YepHsieea, C. H.,|YnpaeneHue puckamu. | BopoHex: BopoHexckui https://www.iprbooks
KopoboBa, JI. A, |lpaktukym rocyapCTBEHHbIN 2022 hop.ru/122601.htmi
Tonctosa, N. C. yHuBepcuTeT
WHXXEHEPHbIX TEXHOMNOMMN
BpsHues, n. W., |T'ocypnapcTBeHHO-4acTHOE 1 CapaTos: BV3oBCKoe https://www.iprbooks
pebeHHukoBa, A. A. | MyHUUMNanNbHO-4acTHOE p06 a'30|3yaH|Ae 2022 hop.ru/120289.html
napTHEPCTBO P
6.1.2 lononHuTenbHasa y4yebHasa nutepartypa
HwvkoHoB, B. YnpasneHune puckamn: Kak Mockga: Anbvna http://www.iprbooksh
Oonblwe 3apabaTbiBaTb WU |‘|a6j1muep 2019 0p.ru/82360.html
MeHbLUEe TepaTb
Epwosa H.A., | YnpaeneHue puckamu: Mockga: Poccuiickuii https://ibooks.ru/rea
FOTkuHa O.B. Yue6Hoe nocobue roCyAapCTBEHHbIN 2019 ding.php?
yHuBepcuteT short=1&productid=
npaeocyaunsi 369235

6.2 MNMepe4eHb NpocheccnoHanbHbIX 6a3 AaHHbIX U NH(POPMALMOHHO-CNPABOYHbIX CUCTEM
OnekTpoHHo-6MbnnoTevHasa cuctema IPRbooks [OnektpoHHbi pecypc]. URL: http://www.iprbookshop.ru/

OnekTpoHHas 6ubnuoteka BLUTO CI1b MNYMTA [AnekTpoHHbI pecypc]. URL: http://nizrp.narod.ru

MHdopmMauuoHHas cuctema «EgmHoe okHo gocTyna k obpasoBaTtenbHbiM pecypcaM. Pasgen. MeHemkMeHT u
opraHunsauusi ynpaeneHusa» [OnekTpoHHbin pecypc]. URL: http://window.edu.ru/catalog/?p_rubr=2.2.76.2

WHdopmaumoHHasa cuctema «EguHoe okHo gocTyna K obpasoBaTenbHbiM pecypcaM. Pasgen. MocyaapctBeHHoe
U MyHUUMNaneHoe ynpaeneHue» [OnekTpoHHbIi pecypc]. URL: http://window.edu.ru/catalog/?p_rubr=2.2.76.1

MHdopmaunoHHas cuctema «EguHoe  okHO  pgoctyna K obpasoBatenbHbiM  pecypcaMm.  Pasgen.
OKoHOMUKay [OnekTpoHHbIN pecypc]. URL: http://window.edu.ru/catalog/?p_rubr=2.2.76.4
MHdopmaunoHHas cuctema «EguHoe  okHO  pgoctyna K obpasoBatenbHbiM  pecypcam.  Pasgen.

Cratuctuka» [OnektpoHHbin pecypc]. URL: http://window.edu.ru/catalog/?p_rubr=2.2.76.4

PedepatvBHass n cnpaBovHas ©0asa AaHHbIX peleH3npyemon nuTepaTtypbl Scopus [OneKTpOHHbIA pecypc].
URL: https://www.scopus.com

MeTognueckne martepuvanbl B OTKPbITOM [[OCTyne (KOHCaNTWHF, CTpaTerMyeckuin MeHeKMEHT) [OneKTPOHHbIN
pecypc]. URL: www.altrc.ru

MeTogunyeckmne matepuansl URL:
http://projectimo.ru/upravlenie-riskami

B OTKPbITOM [J0CTyne (ynpaBrneHue puckamu) [OneKTpoHHbIA pecypc].

Pycckun rymaHutapHbin IHTepHeT-yHuBepcuTeT [QnekTpoHHbIn pecypc]. URL: www.i-u.ru/biblio

OkcnepTHoe areHTCTBO «3JkenepT PA» [OnekTpoHHbIn pecypc]. URL: www.raexpert.ru

6.3 MNepeyveHb NULIEH3MOHHOIO U CBOGOAHO pacnpoCcCTpPaHAEeMOro NPorpaMMHOro oéecnevyeHus
MicrosoftWindows 8
MicrosoftOfficeProfessional 2013

6.4 OnucaHune maTepranbHO-TEXHUYECKOM 6a3sbl, HEO6XOAMMON ANA OCYLLECTBNEHUs 06pa3oBaTenbHOro
npouecca no gucumnnuHe

Ayautopus OcHalleHue




JNlekynoHHas
ayguTopust

MynbTumeauiitHoe oGopyaoBaHuWe, cneuuanmaMpoBaHHas meberb, gocka

YyebHasi aygutopusi

MyﬂbTMMe,D,MVIHOG o6opyp,OBaHme, cneuynanunsnpoBsaHHas mebenb, gocka




MpunoxeHue

MpunoxeHune

pabouyeii NporpamMmmbl AUCLUMANHBI YnpasneHne oUHAHCOBLIMM PUCKaMM

HaumeHosaHue OUCMUﬂﬂquI

no HanpasneHuto noarotoBkn 38.03.02 MeHeaXMeHT
HanmeHoBaHwue Ol (npodnngd): ®UHaHCOBbLIV MEHEAXKMEHT

5.2.3 TunoBble NPaKTUKO-OPUEHTUPOBaHHbIE 3aAaHuA (3agaym, Kenchbl)

Ne n/n |

YCcnoBus TUNOBbIX MPaKTUKO-OPUEHTMPOBAHHbIX 3ag4aHni (3agay, Kencos)

Cemectp 7

1

OueHuTe MonMTUYECKME PUCKM OAHOW M3 MPeAnoXeHHblx cTpaH: Poccus, Mepmanuns, CLUA, Cayposckas
ApaBus. [Ina oueHKM NONUTUYECKNX PUCKOB BOCMONb3ynTech Metogonorven ICRG, paspabotaHHon rpynnown
PRS.

MmetoTcsa aBa BapuaHTa BOXEHUS KanuTana. YCTaHOBMEHO, YTO NpuY BRIOXEHUN Kanutana B meponpuatne A
nomnyyeHne npubbinm B cymme 15 MnH p. umeet BepoAaTHOCTb 0,6, a B meponpusitue B nonydeHune npubebinu B
cymme 20 mnH p. — BepoATHocTb 0,4. OnpegenvTte oxugaemoe nosnyyvyeHne npmbbinn OT BAOXEHMS KanuTana
(maTemaTmyeckoe oOXxugaHue) M paccMOTPUTE BEPOATHOCTb HACTYMNEHWUs COObITUS OOBLEKTUBHBIM 1
CYy6bEeKTVBHbIM MeTogaMu.

OueHute BapuvaHTbl CbVIHaHCOBbIX BITOXXEHUI MHBeCTopa, C uernbio MMHMMU3aL N pucka, NCNoJib3yda MeTOAUKY
BEPOATHOIro pacnpeneneHna 0oOXoOHOCTU. NmeeTcsa oBa anbTepHaTUBHbIX BapuaHTa CbI/IHaHCOBbIX BINOXEHWIN
C XapaKkTepuctnkamu, npeacrtaBieHHbIMU B Tabnuue.

BapuaHTbl

BIOXeHWN BeposiTHOCTb

Mokasartenu o
ocyliecTBnexus, %

A b

1. PblHOYHaA LeHa LeHHow Bymaru, TeiC. p. 14 19 -

2. OKcnepTHas oLeHKa J0XOAHOCTH:

2.1. neccmmmucTudeckas 9 7 25

2.2. Hanbonee BeposiTHad 11 12 60

2.3. onTuMmncTnyeckas 14 15 15

BbibepTe HaummeHee pPUCKOBAHHbIM BapuaHT BROXEHWS KanuTana nyTeM CpaBHEHUS 3HayYeHun
KoahbmumeHToB Bapmauuu.

MepBbii BapuaHT. MNpunbbinb npu cpegHen senuunHe 30 MnH p. konebnetcs ot 15 o 40 mnH p. BeposTHoCcTb
nonyyeHus npubbinu B 15 mnH p. pasHa 0,2 v npubbinu B 40 MnH p. — 0,3.

BTopoii BapuaHT. Mpubbinb npu cpegHen BenuunHe 25 mrH p. konebnetca ot 20 go 30 mnH p. BepoaTHocTb
nonyyexust npnbsinn B 20 MiH p. pasHa 0,4 u npubbinun B 30 miH p. — 0,3.

Onpegenute cpegHol  oXngaemyl npubbinb, OXUOAEMYK CTOMMOCTb WHOpMauuMuM npu  ycrioBusx
OMpeAEeneHHOCTM 1 HEONPEeAENeHHOCTH, a TakkKe CTOMMOCTb MOMHOM MHopmMauuu.

Ecnn npegnpuvHumaTens ctouT nepes BbIOOpOM, CKOMNbKO emy 3akynuTb ToBapa: 100 unu 200 eanHuu. MNpu
3akynke 100 eguHuy ToBapa 3atpaTbl coctaBaT 120 Teic. p. 3a eguHuuy, a npu 3akynke 200 eamHuy, — 100
ThiC. p. 3a eauHuuy. MNMpegnpuHuMmatens gaHHbIA ToBap OyaeT npogasath no 180 Teic. p. 3a eanHuyy. OgHako
OH He 3HaeT, byaeT nu cnpoc Ha Hero. Becb He NPOAaHHbLIM B CPOK TOBApP MOXET OblTb peann3oBaH TOMbKO Mo
ueHe 90 Tbic. p. n MmeHee. lNpn Npogaxe ToBapa BepPOATHOCTb cocTaBnseT «50 Ha 50», T.e. cywecTtByeT
BeposaTHocTb 0,5 ans npogaxu 100 eanHny ToBapa n 0,5 ana npogaxu 200 egnHuy, ToBapa.

XO03ANCTBYIOLNIA CYOBEKT peLuns 3aknioYnTb TPEXMECSAYHBIN CPOYHbIA (DOPBapPAHbIA KOHTPAKT Ha nokynky 10
Tbic. gonn. CLWA no cdopsapaHomy kypcy 27,20 p. 3a 1 gonn. CnegoBaTenbHo, 3aTpaTthl HA MOKYMNKY BanoThbl
MO KOHTPaKTy cocTaBunu 272 TeIC. p.

PaccmoTpuTe npouecc xemxupoBaHus ¢ MOMOLLLIO hopBapAHOW onepauun u onpeaenuvre:

Q) 9KOHOMMIO AEHEXHbIX PECYPCOB MMM MOTEHUManbHyl0 NpubbINb, ecnn 4Yepes3 Tpu Mecsila Ha [AeHb
NCMOSTHEHMS KOHTpaKTa Kypc cnoTt coctasmuT go 27,80 p. 3a gonn.;

6) ynyLleHHYI BbIrO4Y UNK NoTeHUuarnbsHble MOTEPU, eCNN Yepes TPU MecsiLa Ha AeHb UCMONMHEHMS KOHTPaKTa
Kypc cnoT cHuautcs go 26,80 p. 3a gonn.




cTp. 2

BaHK 3akmo4uMn OOroBOp CTPaxOBaHUSA puUcKa HeMoraweHus Kpeauta CO CTpPaxoBoW KomnaHvuen. Badk-
cTpaxoBaTernb Bblgan kpeauT Ha 80 mnH p. nog 46% rogosbix. Npeaen otBeTcTBEHHOCTN 70%. CTpaxosomn
Tapnd 6,8%. 3aemMWuK okasancss He B COCTOSIHUM BbINMATUTb NPOLUEHTbI 3a KpeauT. KpeouTHbI goroBop
3aknodeH Ha cpok ¢ 1 gaHBapsa 2014 no 31 uoHa 2014 roga. Onpegenute CTpPaxoByk CyMMY, CyMMY
CTPaxoBbIX NfaTexen 1 NoTepb No KPeAUTHOMY PUCKY (CYMMY CTPaxoBOro BO3MELLLEHUS).

10

MmetoTcs OBa MHBECTUUMOHHBbIX npoekta: WM1 un WUMN2 ¢ ogvHakoBon MpPOrHO3Hom cymmon Tpebyembix
KanuTanbHbIX BNoXeHun. BennunHa nnaHnpyemoro goxoga B MiH. py0. HeonpeaeneHHa u npMBedeHa B Buae
pacnpegeneHust BeposiTHocTel B Tabnuue ¢ BapuaHTamu. OLEHWUTb PUCKOBAHHOCTb KaXkOoOro MNPOEKTa,
NCNonb3ys KpUTEpPUI oTOOpa — «MakKCUMMU3aunsi MaTteMaTMyYecKkoro oXxugaHus goxogay, Bblopate Hanbonee
BbIFOAHbIN.




