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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;

* [pnobpeTeHne npakTU4ecKUx HaBbIKOB pa3paboTkM CUCTEMbI YNpaBneHUss puckamn C LieNblo CBOEBPEMEHHOIO
UX BbISIBIIEHMSI 1 MMHUMM3aUUN NOCMNEACTBUI OT peannsaumm pUcKoBbIX CODbITUIA.

1.2 3agaum AMCLUNIUHBI:

* PaccmMoTpeTb OCHOBHbIE BUAbI PUCKOB B AEATENBHOCTU XO3AUCTBYHOLNX CYOBEKTOB;

» CchopmupoBath y 0by4arLLmMXCs 3HaHWS METOO0B U METOAVK BbISIBNEHUS, aHanu3a U OLEeHKU PUCKOB, crocobax
MWHUMM3aUUN NOCNEACTBUI peanm3aunmn pUCKOBOrO COOLITUS;

* CdopmupoBatb y obyvarowmxcss 3HaHMM OO OLEeHKE PUCKOB WMHBECTULMOHHBLIX MPOEKTOB, B TOM 4uCfe Ha
OCHOBE rocyapCTBEHHO-4aCTHOIO NapTHEepPCTBa;

* 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:

MpeaBaputenbHas NoAroToBka npegnonaraeT co3gaHve OCHOBbI AN (POPMUMPOBaHUSA KOMMETEHUMI, YKa3aHHbIX
B M. 2, NpY NU3YYEHUN AUCLMMNIINH;

BuaHec-nnaHupoBaHue

KoHKypeHTOCNocoBOHOCTbL opraHu3auum

MeToabl MOAENMPOBAHNST U NPOrHO3UPOBAHUSA B SKOHOMUKE
OCHOBbI NPOEKTHOWN AEATENbHOCTU

CTtpaternyecknii MEHEXXMEHT B MHHOBALMOHHOW OpraHu3auum
durHaHCOBLIN aHanu3 NpeanpuUATAA U opraHnsaumnn
OKOHOMMKA M aHanM3 MHHOBAaLUIA

AyauT nepcoHana

MHdopMaunoHHo-aHanmMTn4eckme cucTemsl
Hanoroo6noxeHne npegnpuATMin 1 opraHm3auni
YnpaBneH4eckumn yyet

OkoHoMUMYeckasa 6e30nacHOCTb opraHu3auum
OKOHOMMYECKas OLEeHKa MHBECTULIMI

OKOHOMUYECKMI aHanm3

LeHbrn, kpegut, 6aHkn

MHCTUTYyUMOHaNbHas 9KOHOMUKA

Jloructuka

MapkeTunHr

YnpaBneHue 4enoBeYecKMMM pecypcamm

OKoHOMeTpUuKa

Byxrantepckumn yyet

MeHegkmeHT

[NpaBoBeneHne

Cratuctuka

®durHaHChI

OKoHOMMKa npegnpusaTusa (opraHnsaumm)

OcHoBbI NpodeccMoHanbLHON AeATENbHOCTU 3KOHOMKUCTa
Couuonorus

dunocodus

[enoBble kKOMMyHUKaLUK

OKoHOMMYecKasi Teopus

2 KOMNETEHUWN OBYYAIOWEIroCcA, ®OPMUPYEMBIE B PE3YJIbTATE OCBOEHUA OAUCLUMITIUHbI

MK-7: CnocobeH BbINONHATL POPMUPOBaAHNE IKCNEPTHOrO 3aKO4YeHMUA 0 BO3MOXHOCTU peanusauum
MHBECTULIMOHHOrO NpoeKTa

3HaTb: TEopWIo yrnpaBreHns pUckamy MHBECTULMOHHOTO MPOEKTa.

YMeTb: BbISIBMSTb U OLEHUBATb CTeneHb (YPOBeHb) pucka Mo MHBECTUMLMOHHOMY MPOEKTY; cobupaTtb, aHanMavMpoBaTb,
CUCTEMaTM3NPOBaTb CBEAEHUS W AaHHble, AOKYMEHTMPOBATb MOMHbIE U WUcYepnbiBatowme TpeboBaHUs K MpoekTam
rnpoLeccamMm opraHusauun, KX PECYPCHOMY OKPYKEHWUID, aHanvM3upoBaTb TEXHWYECKMe peLUeHUsI U TEeXHOMoruw,
npegnaraemble Ans peanusauuyM MHBECTULIMOHHOTO MPOEKTA.

BnapeTb: HaBblkamMu BbISIBIIEHUS OrpaHI/I‘-IeHI/IVI n LI,OI'IyUJ,eHVIIZ peanusaumm MHBECTULIMOHHOIO MpoOeEKTa.




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 7
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)
dYHKUNIA pucka.

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 8 5003
MO OCHOBHBIM KNacCcUUKaAUMOHHBIM Mpu3Hakam: cdepa v
BO3HVKHOBEHMS, nMpuvyMHa  BO3HUKHOBEHWS, MEeCTO 2 1 4,75
BO3HVMKHOBEHMWS, BO3MOXHOCTb NpeABUAEHMs, 4YacToTa
peanu3aumu, MacwTab, CcTeneHb JOMYyCTUMOCTU U
Xapaktep nocnegcrteui.  PasgeneHne  pUcKoB  Ha
ynpasnsemblie Ha ypoBHe npeanpuaTma "
Heyrnpasngemble.

Tema 3. Puckm He ynpaBngemble Ha  ypoBHe
npeanpuaTus.

PaccMoTpeHne OTAEenbHbIX BUAOB PUCKA, OTHOCSALLMXCA K
rpynne He ynpasnsieMbiX Ha YPOBHE NpeanpuaTUS:
MONWTUYECKUIA  PUCK, NPUPOAHO-ECTECTBEHHLIE  PUCKM,
OTpacneBoV pPUCK, pervoHanbHbIn  PUCK, (PUHAHCOBLIN
PUCK. M3yyeHMe OCHOBHbLIX MPUYMH BO3HWUKHOBEHUSI 3TUX
BUAOOB PWUCKA, Pa3nUYHbIX BWAOB WX MPOSIBNIEHUS U
BO3MOXHbIX MOCMEACTBUMN OT HACTYNMEHUs PUCKOBOrO 6 3 23
COBbLITMA. M3yyeHne OCHOBHbLIX METOO0B, NPUMEHSIEMbIX
ONS UOEHTUUKALMKU, aHanuMsa U OLEHKU [aHHbIX BUAOB
pucka.  OCHOBHble  MeTodbl  ucnonb3yemble  Ans
MUHUMM3ALMW  MOCNEACTBAN  HACTYNSEHUs  PUCKOBOrO
coBbITUA. BrnvsiHMe pacCMOTPEHHbIX BWUOOB puUCKa Ha
peanuaauuio UHBECTULIMOHHOIO NPOoeKTa.




Tema 4. Pucku, ynpasndemble Ha YpOBHE NpeanpusTus.

PaccmoTpeHne oTaenbHbIX BUAOB PUCKa, OTHOCALLMXCH K
rpynne  ynpaensieMblX Ha  YpOBHE  Mpeanpusatus:
NpPON3BOACTBEHHBIN puCK, aKonornyeckme pUCKM,
TPaHCMOPTHLIE pUCKM, KOMMep4eckue pUCKM,
WHBECTULIMOHHbIE PUCKW. M3y4eHWe OCHOBHbLIX MPUYMH
BO3HUKHOBEHUS 3TUX BMAOB pUCKA, Pa3fUYHbIX BUOOB WX
NPOSIBNEHNST N BO3MOXHbIX MOCMEACTBUI OT HACTyMNMeHns
pUCKOBOro CobbITUA. M3ydYeHne OCHOBHbIX MeTOAOB,
npUMeHsieMbIX AN uaeHTUdUKauMKn, aHanuMsa U OLEHKU
AaHHbIX B1OOB pucka. OCHOBHble MeTOAbl MCMOMb3yemble
ans MWUHUMMU3aLNN nocneacTani HacTynneHus
PUCKOBOIO COGLITUA. BrnnsHme paccMOTpeHHbIX BUAOB
pucka Ha peanusaunio UHBECTULIMOHHOIO NpoeKTa.

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

23

Tema 5. MeToabl BbISIBNEHUS PUCKOB.

OpraHusauusi paboTbl no cbopy uWHdopmauun K
BbISIBMEHUIO pPUCKOB. TpeboBaHusa, npeabsaBnAeMble K
nHdopMaLMK, HeobxoaumoW AN BbISABNEHUS PUCKOB U
oueHkn puckoB. KonmyecTBeHHble U KayeCTBEHHble
MeTodbl  BbISIBMIEHUSI  PUCKOB.  YHuBepcarnbHble U

cneumnanu3vpoBaHHble  OMpOCHbIE NUCTbl - MeToAMKa
COCTaBMEHNS W CoAepxaHue, 006nacTM npUMEHeHus.
CTpyKTypHble AuarpaMmMbl - MNPUHUWMN  MOCTPOEHUS W

cdepbl npuMeHeHus. [lpocTble M MOAMDULMPOBaHHbIE
KapTbl MOTOKOB - pasnuyus, NporpaMMHble UHCTPYMEHThI
ncnonb3dyemblX AN MX MOCTPOEHUSA, WX HOTauus U
6a3oBble NMPUMHUMMbLI MOCTPOEHUS, 06NacTu MNpPUMEHEHWS.
Mpamas mHcnekuua - TpeboBaHWMS K ee opraHuMsauum u
chepnbl NPUMEHEHNS. AHanusa dmHaHcoBoOM "
YMpaBfeHYeckon  OTYETHOCTM -  UH(OPMaLMOHHOE
obecneyeHve aHanusa, NOpsifOK MPOBEAEHWUs aHanus3a u
ero OCHOBHblE  3Tansbl, n3y4veHue NOMy4YeHHbIX
pesynbtatoB, obnactu npumeHeHuss metoga. OnucanHue
npousoLweaLwnx aBapuin - NOHATNE aBapuu, onpeerneHue
ee NPWYnH 1 nocneacTsnn, cdepbl NPUMEHEHUS OaHHOro
meToda. AHanuM3  CTaTUCTMYECKOW  WHopmauunm -
TpeboBaHus, npegbsBnsgeMble K CTaTUCTUYECKOM
nHdopmaumm, nHdopmaumoHHas Gasa aHanusa, Nopsaok
NPOBEAEHUS CTATUCTMYECKOrO aHanu3a W ero OCHOBHblE
aTanbl, W3y4eHMEe TMOJIyYEHHbIX pes3ynbTaToB, obnactu
npuMeHeHns MeTtoga. OCHOBHble MeTOoAdbl BbISIBNEHMS
PUCKOB, WCMOMb3yemble ANs WAEHTUUKALUN  PUCKOB
WHBECTULIMOHHOIO MpoekKTa.

23

PIre,3,0




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  MoaenupoBaHue, 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
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 BbISIBIIEHUS] PUCKOB, MCMONb3yeMble B MNpoLecce
aHanusa n OLEHKM noTeHumarnbHbIX PWCKOB
WHBECTULIMOHHOIO MpoekKTa.

Tema 7. MeToabl MUHUMM3ALNN PUCKOB.

BHyTpeHHVWEe MexaHW3Mbl HeWTpanusaumM pUCKOB -
MeToAbl 3aWmUTbl OT PUCKOB M METOAbl CHUXEHWUSI PUCKOB.
[ocobbITniiHBbIE U NOCNECOObITUIHLIE MEpOoNpPUATAS MO
CHWXeHWNo puckoB. MeTogbl 3KOHOMMYECKON 3alluThl:
n3bexaHne pucka, JNUMUTUPOBaHWE  KOHLEHTpaumm
pucka, XemXMpoBaHWe, auBepcudukaums, cosgaHue
cneumnanbHbIX pesepBHbIX (OHOO0B, CTpaxoBaHWe - WX
CYTb, Pa3HOBMAHOCTW, obnactu npuMeHeHus. [nwocbl K
MUWHYCbl PasfnuyHblX METOAO0B 3KOHOMWYECKOW 3alUuThbl.
Bbibop onTumarnsHoro Habopa MeponpuUATUI
Hanpa.neHHbIX Ha MUHUMKU3aLMIO nocneacTeui
HacCTynneHns pMCKOBOro COOLITUS C y4EeTOM BEPOSTHOCTM
n cteneHn onacHoctn. OCHOBHble MeToAbl MUHUMWU3ALUM
pucka, ucnonb3yemble  Ans  npegynpexaeHns  u
CHWXeHWNs nocneacTeuii MOTeHUMarnbHbIX  PUCKOB
WNHBECTULIMOHHOIO MpoeKTa.

25

Utoro B cemecTpe (Ha kypce ans 3A0)

23

KoHcynbTauum n npoMexytovHas atrectaums (3ayer)

34

17

128,75

0,25

Bcero koHTakTHasa pa6orta u CP no gucumnnuHe

51,25

128,75

4 KYPCOBOE NPOEKTUPOBAHUE
KypcoBoe npoekTupoBaHue y4eBHbIM NaHoM He npeayCMOTPEHO




5. ONMMUCAHUE NOKA3ATENEWN, KPUTEPUEB, CUCTEMbI U CPEACTB OLEHUBAHUSA PE3YNILTATOB

5.1 NMokasaTtenu oueHMBaHUs

OBYYEHUA

Koa komneteHunn

MokasaTenu oLeHWBaHUS pe3ynbTaToB 0byYeHus

MK-7

[aeT onpegeneHve noHATMAM "puck", "puckoBaHHas cuTyauusa" un "ynpaerneHue
puckoMm" M NX cocTaBHbIM areMeHTam. [aeT onpegeneHve TepPMUHY "BEpOATHOCTL"
1 MOHWMAaET ero CyLIHOCTb.

MpaBunbHO BbIGBMpPaeT MeToAbl OLEHKM WMHBECTMUMOHHOrO npoekta. Wmeert
npeactaBneHne o6 0COBEHHOCTSX  yNpaBMEeHUss  PUCKAMU  MHBECTULIMOHHBIX
npoektax. AHanuavpyeT umeloytocs uHdopmaumio o6 obbekte ynpaBneHus u
OKpYXalollen ero cpeae, BHELWHUX U BHYTPEHHUX dhakTopax, OKasbiBaloLMX Ha Hero
BnusHMe. dopmynupyeT U OObACHAET pUCKM  Mpucylume TOMY WU UHOMY
WHBECTULIMOHHOMY MpPOEKTy. AHanuaupyeT W OUeHMBaeT pasfnu4yHble pPUCKMU,
oKasblBalolMe BMAUSHWE Ha WHBECTULMOHHLIA MpOoeKT. [emMoHCTpupyeT cnocobHOCTU
K aHanusy 1 OLeHKe PWCKOB MHBECTULMOHHOro npoekta. OcyliectBnseT BblIpaboTky

peKOMEeHAaUUn Mo  YNpaBfeHW0  WMHBECTULMOHHBIMU  MPOEKTaMW C  y4eToM
BbISIBNIEHHbIX PUCKOB.
5.2 Cucrtema n Kputepum oLeHUBaHUA
W Kputepum oueHnBaHms cchopmMmMpoBaHHOCTN KOMMNETEHLMI
Kana OLeHNBARNA YcTHoe cobecenoBaHue MucbmeHHasn paboTa

Ha YCTHOM cobecenoBaHnn
obyyaroLmMinca nokasbiBaeT BCECTOPOHHEE
n rnybokoe 3HaHWe OCHOB YMpaBleHuUs
puckamn, CcBOOOOHO OpuEHTUpyeTcs B
OCHOBHbIX NOHATUSAX, TepMUHax ml o6 .
onpeaeneHmsx. PasbupaeTcs B y4YalLlmMncss OeMOHCTpUpyeT npaBuilbHOE
KNaceNMKaLIMM DUCKOE. MpaBnnbHO NoHMMaHWe  YCnoBMs  3ajadn,  BriageHue
BbIOMpaeT MeToabl BbISABMEHUS, aHanmM3a u HEOBXOAMMbIMM MHCprMeHJaMM v HaBblkaM

3auTeno OLeHKN " MUHMMU3aLAM DMCKOB. ANS  pelleHns  3apaqu. MeeT MpUMEHSATb
MOHMMAET  OCOBEHHOCTM  yrpaBneHMs MaTemMaTM4eckuin annapart gns pealj_l'msau,vm
puckamMmn MpPOEKTOB, BIIMSIHNE OTOENbHbIX Eg::ﬁnb'_lblgemegﬁ:m 3a|f'aqM'MO”<eT onyt::g
(aKTOPOB U MOXET OLEHUTb CTEeneHb WX MHTEPNPETMPOBATS
BMMsHMSA. dopMupyeT  3akniouveHne o '
nepcnekTnBax peanunsaumu
WHBECTULMOHHOIO npoekTa.
[leMOoHCTpUpyeT apyauumio B OTBETax Ha
NnocTaBMneHHble BOMPOChHI.
OO6yuvalowmincs He WUMeeT [OoCTaTO4HOro
YPOBHSI 3HaHWs AucuMnnuHbl. He MoxeT
copMynupoBaTb  OCHOBHbIE  MOHATMS,
TEPMUHBI 7] onpegeneHus. He 06 .
pa3bupaeTtca B KnaccuduKkaumm pPUCKOB. yHalolnest HE  MOXET TIOoHAT - ychiosne
He 3HakoM C MeTogamu BbisBrEHMs, 3ajayn, He BnageetT HeobxoauMMbIMM  Ans

He 3a4yteHo QHANM3A M OLGHKM WM  MMHMMUZALMN peLueHus 3agayn WHCTPyMEHTaMm "

HaBblkamn. He BnageeT MaTteMaTU4eCKUM

PUCKOB, HE MOHMMAET B KaKWX CUTyaumsX annapartom.

nx Heobxoanmo NPUMEHUTb. ﬂ,OﬂyCKaeT
npm oTBeTe Ha BOMNPOC CyLeCTBEHHbIE
ownbKM N He MOXeT YCTPaHUTb UX [axe
noa pykoBOoACTBOM npenoaaBsaTend.

5.3 TunoBsble KOHTPOJNbHbIE 3aAaHNA n/vnun nHble MaTepuanbl, UCnomnb3yeMbie ONnA OUeHKN pe3ynbTaToB

oby4eHus

5.3.1 TunoBble KOHTPONbHbLIE BOMPOCHI

Ne n/n

$opMynmMpoBKKM BONpocoB

Cemectp 8

B 4em COCTOUT CYLLHOCTb NOHSTUS «PUCK»? KakoBbl €ro OCHOBHbIE YepThl?

KakoBbl OCHOBHbIE CBONCTBA pucka?

KakoBbl OCHOBHblE (DyHKLMM prcKa?

MpuBeguTe knaccudukaumio BUOAOB pUcka.

MpuBeamnTe Knaccudukaumio pUCKOB Ha YPOBHE NPeanpUaTUS.

|| [WIN|-~

XapaKTepI/ICTI/IKa PUCKOB, HE ynpaBlideMbIX Ha YPOBHE npeanpuatTua.




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

BpeMﬂ, oTBOAMMOE Ha NOoAroToBKY OTBETa Ha 3a4dyeTe, COCTaBlAeT He 6onee 30 muH. 3auer nposBoanTcA B
ayguTopun. 3a 310 BpeMA CTyOeHT rOTOBUT OTBETbl Ha BOMPOCHLI, T€CTbl U MPAKTUKO- OPUEHTUPOBAHHbIE 3adaHuAd, a
3aTeM OoTBeYaerT.

6. YHEBHO-METOOAMYECKOE N NUH®OPMALMOHHOE OBECNEYEHUE AUCLUIUNIIUHDI
6.1 YuebHas nutepartypa

ABTOp 3arnasuve | M3paTenbcTBO | log nspanus | Ccblnika

6.1.1 OcHoBHas y4yeOGHasa nutepaTtypa

Mandar, A. B. MHBecTnpoBaHme: cnocobsl, ) http://www.iprbooksh
puckn, cyOBbEKTbI Mocksa: Ctaty 2020 op.ru/104616.html

BanguH K. B.,|YnpaBneHve puckamu B https://ibooks.ru/rea

Mepepepsiee W. W., | MHHOBaALMOHHO- . ding.php?

lonos P. C. MHBECTULIMOHHOM Mockea: Hatukos n K 2015 short=1&productid=
OEeATernbHOCTU NpeanpusaTus 342620




MoHukapora, A. C.,|YnpaeneHue KazaHb: KazaHckuin http://www.iprbooksh
3oT0B, M. A. MHHOBALIMOHHbIMU HaLMOHanNbHbIN op.ru/100649.html
NPOMBILLIIEHHBIMU  pUCKaMU nccnegoBaTenbCKUn 2019
HayKOEMKMX NPOV3BOACTB TEeXHOMOrM4YecKuit
yHMBEpCUTET
domnyen A.H. Puck-meHemxmeHT https://ibooks.ru/rea
Mocksa: fawikos u K 2016 ding.php?
) short=1&productid=
355383
domunyes A. H. Puck-meHemxMeHT: Y4eOHuk https://ibooks.ru/rea
ans  6akanaspoB. — 8-e . ding.php?
n3g., nepepab. Mocksa: [latukos u K 2021 short=1&productid=
378547
MansarmHa, A E.,|YnpaBneHve puckamm Ha Mockea: Ail [ A http://www.iprbooksh
CeuctyHoB, A. B. npegnpuaTun:  Teopuss wn M;anvla P 2020 op.ru/96561.html
npakTuka
YepHsieea, C. H.,|YnpaeneHue puckamu. | BopoHexx: BopoHexckuin https://www.iprbooks
KopoboBa, JI. A, |lpaktukym rocyapCTBEHHbIN 2022 hop.ru/122601.htmi
ToncTosa, N. C. yHMBEpcuTeT
WHXXEHEPHbIX TEXHONOMMN
6.1.2 flononHutenbHasa y4yebHasa nutepartypa
Kynewosa, E. B. YnpasneHue puckamu Tomck: Tomckuin http://www.iprbooksh
NPOEKTOB rocyapCTBEHHbIN op.ru/72205.html
YHUBEPCUTET CUCTEM 2015
yrnpaBneHus u
pagnoaneKkTPoHUKN, Anb
KoHTeHT
TuTtapeHko, b. IM. YnpaBnexHne  puckamm B MockBa: MocKoBCKuiA http://www.iprbooksh
MHHOBALMOHHbIX NpoeKkTax rocyaapCTBEHHbIN 2011 op.ru/16322.html
CTPOUTENBHbIV
yHuBepcuteT, 36C ACB
P.B. KonecHukos AHanus © oueHKa PUCKOB:| M-BO HayKu U BbICLLEIO http://nizrp.narod.ru/
MeToA. yKasaHus ansa |  obpasosaHusa PP, C.- metod/kafmenedgipr
NPaKTU4ECKNX 3aHSATUIA MeTepb. roc. yH-T Npom. ava/1591318625.pdf
TEXHOMNOrU 1 An3anHa, 2020
BbICLU. LK. TEXHOMOMK 1
aHepreTuku. - CaHkT-
MeTepbypr: BLUT3
cneryntn
Tackaesa, H.  H.,|AHTukpusmcHoe ynpasneHue | Mocksa: MVCU-MICY, https://www.iprbooks
Mpoxoposa, tO. C. W PUCK-MEHEXMEHT 36C ACB 2020 hop.ru/101862.html
JlapmoHosa, . A. Puck-meHemxmeHT MockBa: NagaTtenbckuin http://www.iprbooksh
Tlom MACKC 2017 op.ru/98124.html

6.2 NepeyveHb NpodeccuoHanbHbIX 6a3 AaHHbIX 1 UHPOPMAaLMOHHO-CMPABOYHbIX CUCTEM




OneKkTpoHHO-0MbnmnoTeyHas cuctema IPRbooks [OnekTpoHHbIi pecypc]. URL: http://www.iprbookshop.ru/
OnekTpoHHas 6ubnuoteka BLUTS CI1B MNYMTA [OnekTtpoHHbI pecypc]. URL: http://nizrp.narod.ru

MHdopmaumnoHHas cuctema «EguHoe okHO gocTtyna k obpasoBaTenbHbiM pecypcam. Pasgen. MeHeaXMeHT u
opraHusauusa ynpaeneHusi» [OnekTpoHHbl pecypc]. URL: http://window.edu.ru/catalog/?p_rubr=2.2.76.2

MHdopmauuoHHas cuctema «EgmHoe okHO goctyna k obpasoBaTtenbHbiM pecypcam. Pasgen. ocygapcTtBeHHoe
N MyHMUMNanbHoe ynpasneHne» [OnekTpoHHbin pecypc]. URL: http://window.edu.ru/catalog/?p_rubr=2.2.76.1

WHdopmauuoHHas cuctema «EguMHoe  okHO  pgocTtyna Kk obpasoBaTtenbHbiM - pecypcaM.  Pasgen.
OKoHOMUMKay [OnekTpoHHbIN pecypc]. URL: http://window.edu.ru/catalog/?p_rubr=2.2.76.4

WMHdopmauuoHHas cuctema «EguMHoe  okHO  gocTtyna Kk obpasoBaTtenbHbiM - pecypcaM.  Pasgen.
Cratnctukar» [OnektpoHHbI pecypc]. URL: http://window.edu.ru/catalog/?p_rubr=2.2.76.4

PecepatvBHas n cnpasBovHas ©6asa AaHHbIX peuleH3npyemon nuTtepaTtypbl Scopus [OneKTpoHHbI pecypc].
URL: https://www.scopus.com

MeTtoanyeckne matepuanbl B OTKPLITOM AOCTYNE (KOHCANTWHI, CTpaTermyeckun MeHEemKMEHT) [OneKTPOHHbIN
pecypc]. URL: www.altrc.ru

MeTtoanyeckne maTepuanbl B OTKPbITOM JocTtyne (ynpaeneHue puckamu) [OnekTpoHHbin pecypc]. URL:
http://projectimo.ru/upravlenie-riskami

Pycckuin rymaHutapHbii IHTepHeT-yHuBepcuTeT [OnekTpoHHbIn pecypc]. URL: www.i-u.ru/biblio

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

6.3 NMepe4veHb NULEH3UOHHOIo U CBOGOAHO pacnpocTpaHAeMoro NporpaMmMHoro obecneyeHms
MicrosoftWindows 8
MicrosoftOfficeProfessional 2013

6.4 OnucaHune MaTepuanbHO-TEXHUYECKOWN 6a3bl, HEOGXOAMMOMN ANA OCYLUEeCTBNEeHMA o6pa3oBaTeNnbHOro
npouecca no gUucumuninHe

Ayauntopus OcHalleHue
MynbTumeguinHoe obopyaoBaHue, cneumanmapoBaHHas mebenb, Jocka

JlekunoHHas y Py, P

ayguTopust

MynbTmeauniiHoe obopyaoBaHue, cneuyanuaupoBaHHast Mebene, focka
YyebHasa aygutopus




MpunoxeHue

MpunoxeHune

paboueit Nporpammbl AUCLMMAUHLI YNpaBneHue puckamm

HaumeHosaHue OUCMUﬂﬂquI

no HanpaeneHuto noarotoekn 38.03.01 DkoHoMMKa
HanmeHoBaHwue Ol (npodmng): SkOHOMUKa M ynpaBrieHne NHHOBaLUAMN

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

Ne n/n |

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

CemecTp 8

1

OueHuTe NONUTUYECKME PUCKM OOHOW M3 MNpPeAnoXeHHbix cTpaH: Poccusa,lepmanua, 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 MiH p. — BeposiTHocTb 0,4.0npegenvte oxugaemoe nosnydeHve nNpubbiniv OT BROXEHUS 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, npegcraBiieHHbiMU 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

Buibepute HavMeHee PUCKOBaHHbIN BapuaHT BMOXEHUS Kanutana nytem CpaBHeHus
3Ha4YeHUNKOIPPULMEHTOB BapmaLmn.

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

BbaHk 3aknoumMn OOroBop CTpaxOBaHUSI pUCKa HeMnoraweHust KpeguTa CO CTpaxoBOW KoMMnaHumewn. baHk-
cTpaxoBatesb Bblgan kpeguT Ha 80 mnH p. noa 46% rogosbix. [Npepen otBeTcTBEHHOCTU 70%. CTpaxoBown
Tapnd 6,8%. 3aemMWuK okasancss He B COCTOSIHUM BbINMATUTb NPOLUEHTbI 3a KpeauT. KpeouTHbI goroBop
3aknodeH Ha cpok ¢ 1 aHuBapa 2014 no 31 wmoHa 2014 roga.Onpegenute CTPaxoByld CyMMy, CYMMY
CTPaxOoBbIX NAATEXen 1 NoTepb N0 KPeaMTHOMY PUCKY (CYMMY CTPaxoBOro BO3MeLLEHUS).

10

MmetoTcsa OgBa MHBECTUUMOHHBbIX npoekta: WM1 un WUMN2 ¢ ogvHakoBon NporHo3Hom 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 KpUTEpUI oTOopa — «MakCUMU3aunsi MaTeMaTMYecKoro OXugaHus goxogay, Bbibpatb Hanbonee
BbIFOAHbIN.




