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1. lleanb ocBOeHNSI AUCUUILIHHBI

Henp aucuurmnnabl: OCHOBHAS 1EIb U3YUYEHUS TUCHUTUIMHBI — OJTOTOBUTH BBITYCKHUKOB K
OpraHU3aI[MOHHO-YIPABIEHYECKOW, HH(POPMALIMOHHO-aHATUTUYECKON U MpeInpUHUMATEIbCKOM
JeSITeTbHOCTH, 00ecleunBaroe Y(PPEeKTUBHOE yIpaBlieHHEe Ha MPEINPUATHIX U B OpPraHU3aIMIX
a000l  OpraHu3allMOHHO-TIPaBOBOM  (OpMBI, MOWUCKY U TOJYYEHHI0O HOBOM uH(pOpMaluuy,
HE00XO0IUMOM 111 pabOThI B MOCTOSTHHO U3MEHSIOIUXCS YCIOBUSAX BHYTPEHHEH U BHEIIHEH Cpeibl U
3¢ (peKTUBHOrO pelIeHUs] YIpaBlIEHYECKUX 3aJad, a TakkKe OOOCHOBAaHUI0O M OTCTAUBAHMIO
COOCTBEHHBIX 3aKJIIOUEHUI M BBIBOJOB, OCO3HAHUIO OTBETCTBEHHOCTH 3a pE3YJIbTAaT IPHUHSTHIX
YIPaBIECHYECKUX PEIICHUH.

JucuumninuHa «PUcK-MEHEPKMEHT» HallpaBJIeHa Ha PELICHHUE CIEAYIOLINX 3aa4:

- U3y4YCHHE METOI0JIOTMYECKUX OCHOB MPUHATHUS PUCK-PEIICHUN;

- U3y4YEHHE METO/I0JIOTMH aJallTUBHOTO TMHAMUYECKOIO yIIPaBJICHUS pUCKAMU;

- U3y4YeHHE NMPUHIUIIOB YIPaBICHUS Pa3IUYHBIMU BUAAMU PUCKOB;

- OpraHu3alus yrpaBJiIeHHs] pUCKaMU;

- KOHTPOJIb A€ATEIBHOCTH MOApa3AeIeHH, KoMaH (Ipyi) paGOTHUKOB;

- MOTHUBHMpPOBAaHHME U CTUMYJUPOBAHHUE I[IEPCOHAJA OpraHU3alLuHy,
JOCTHKEHHUE CTPATETUUYECKHUX U ONEPATUBHBIX LIEJCH.

HaIlpaBJICHHOC Ha

2. Mecro mucnuminnbl B crpykrype OIIOITI BO

OcBoeHue auCHUILIMHBL «PHCK-MEHEIKMEHT» NpEeanoiaraer, 4ro CTYIAEHThl BIIAJICIOT
HaBBIKAMHM CaMOCTOSATEJIHOTO aHallh3a OyXTanTepCKOW OTUYETHOCTH MPEANPUSITHS, 3HAIOT METOJIbI
SKOHOMMYECKOTO aHaln3a, MUKPO- U MaKpOAIKOHOMHUYECKHE OCHOBBI PHIHOYHOTO IIEHOOOpa30BaHUs,
0COOEHHOCTH HAIOTOOOJIOKEHHS IOPUANYECKUX U (PU3MUECKUX JIMI. B CBS3M C 3TUM IUCHUILIMHA
«PHUCK-MEHEDKMEHT» CBsS3aHa CO CIEAYIOIMIMMH JUCUUIUIMHAMUA OCHOBHOW 00pa3oBaTelbHOM
nporpamMmbl 1o HampasieHuto noArotoBku 38.03.02 «MenemkMeHT»: « DKOHOMUKA OpraHU3aIUm,
«Cratuctukay, «byxranrepckuil yuér», «YnpaBiieHUeCKUil yu€r», «OUHAHCBI U KpeauT», «MeTo bl

NPUHATUSA ~ YIOpaBICHYECKUX  pemeHuit»y, «Hamorm wu  HamoroobnoxeHue»,  «OCHOBBI
NpEeANPUHUMATENIbCTBA),  «OJKOHOMUYECKMM  aHanu3»,  «MHBectuummny,  «CTpaTernuyeckuit
MeHeKMEHT», «busHec-miianupoBanue». Ha mucuurmumne «Puck-MeHEIKMEHT» Oazupyercs

U3ydyeHue AUCUUIUIMHBI «/HHOBAalMOHHBIH MEHEDKMEHT», a TaKKe IIOATOTOBKA BBIITYCKHOM
KBaJIM()UKALIMOHHOM paboThl.

3. Ilnanupyembie pe3yJabTaThl 00yYeHHsI 10 JUCHHUILIIMHE
[Inanupyembie pe3ysiabTaThl OOYYEHHS TO JUCIUIUIMHE, COOTHECEHHBIE C IIAHUPYEMbIMU
pesynbratamu ocBoeHust OIIOII (koMneTeHIUSIMI U HHANKATOPAMU JTOCTHXKEHUS KOMITETEHITHI )

IIPOEKTA C yYETOM
YPOBHS pUCKa

penreHuit 00
WHBECTHPOBAHUH,
paspabaTtbIBaeT
WHBECTHLUOHHBIA POEKT

ananm3a puckos (I1K-5.2)
[IK-5 YMmeTs npuMeHsITh
KOJINYECTBEHHBIE
Ka4eCTBEHHbBIE METOJIbI
ananusa puckos (I1K-5.2)
IIK-5 Brnagets
CIIOCOOHOCTBHIO TIPOBOINTH
aHaJIN3 PHIHOYHBIX
cren(pUIecKux prcKoB,
HCIIONIb30BaTh €ro
Ppe3yJbTaThI ISl IPUHSTUS
YIPaBIEHYECKUX PEIICHUI
(TIK-5.2)

dopMupyembie [Tmanupyemble pe3yapTaThl 00yUCHHUS 0 AUCIUILIINHE, B
KOMIICTCHIIUU (KOJ:[, COOTBCTCTBUHN C MHAUKATOPOM AOCTHIKCHHS KOMIICTCHIIUN HauMmenoBanue OLICHOYHOI'O
cojiepKaHue WHaukaTop A0CTHXKEHUS Pesynbratel 00y4eHus mo cpelcTBa
KOMIIETEHIIUN) KOMITCTCHITUN JTHUCIUTIINHE
TIK-5 Criocoben I1K-5.2 OuennBaet TIK-5 3HaTh OCHOBHBIE Bompocksl, Tect, 3anaun, Tecr,
OCYLIECTBJIATD KIIIOYEBBIE MTapaMeTPhI (akTOpHI pUCKa, 3a7a4n
pa3paboTky BHEIIHEN U BHyTpEHHEH KOJIMYECTBEHHBIC 1
HHBECTHUIIIOHHOT'O Cpelbl JUIsl IPUHSTHS Ka4eCTBCHHBIC METOIBI




I1K-5.3 OuenuBaer
coJiepKaHue,
pean3yemMoCTh,
COOTBETCTBHE PEaTH3aAINN
MHBECTHIIHOHHOTO MPOEKTA
CTpPATErnueCKUM IIIaHaM
OpraHH3aliy, OIICHUBACT €ro
3¢ (PEeKTHBHOCTD

I1K-5 3HaTh Y5KOHOMHUYECKHUE,
(rHAHCOBBIC U
OpTaHM3aIMOHHO-
YIIPaBICHIECKUE MOJCIIH
TIpH IPUHSTHAHN PELICHUH B
cdepe yrpaBIeHUS PUCKaMU
(TIK-5.3)

[IK-5 Ymets pa3pabaTsiBaTh
MEpBI IO CHIDKEHUIO
BO3JICHCTBHSI OCHOBHBIX
(haKTOpOB pUCKa Ha
pe3ynbTathl 3P HEeKTHBHOCTH
MHBECTHLMOHHOT'O IPOEKTa
(TIK-5.3)

[IK-5 Bnaners cpenctBamu
MIPOTPaMMHOTO 0OecTieueHHs
aHaIM3a ¥ KOJMIECTBEHHOTO
MOJICTIMPOBAHNUS YIIPABICHUS
puckamu (IT1K-5.3)




4. CTpyKTYypa H coepkaHne TUCHUILTHHbBI
OO01mast TpyA0€MKOCTh TUCHIUTUIMHBI COCTABISET 5 3a4eTHRIX equHMuIl, 180 yacos.

4.1. ®opma o0y4eHHsI: OUHAS
YpoBeHb 6a30BOro 00pa3oBaHusi: CpeHee ooIee.

Cpoxk o0yueHust 4r.

4.1.1. CTpyKTypa IMCHUNINHBI

KonraktHas paboTa
00yJaroImuxcs ¢ MeJarorn4eckumM <
PabOTHUKOM 5
g dopMa TeKyIero
g" KOHTPOJISA
o < ycrieBaeMocTH (110
= =
Ne Paznen (Tema) 3 @ | Hezenam cemecTpa),
m\in JUCIUILIAHBI 3 = | 7| S dopma
Q E £ = 5 TIPOMEKYTOTHOM
= = S = g arrectaiuu(Io
S| &l 8 = 4 = ceMecTpam)
= 1] o A = =) =
Sl el gle|L| & S <
S| E|E|E|z|&] 8| ©
s Sl &l 2|l E]| 2| =
= =) [ 5| ¥ 2 S
E| & & S
% | o | & 2
S| &
o & Q
=B
1 | Bugabl u Mmeronsl oueHku | 7 | 12 | 22 74 Yerusiii onpoc,
TECTUPOBAHUEC
PHUCKOB
2 Metoab! yrpaBieHUs 714110 54,15 Tecruposanme
pHUCKaMu
Bcero 3a CEeMECTp 180 | 16 32 3,6 0,25 128,15 3ay. ¢ o1l
Utoro 180 | 16 | 32 3,6 | 0,25 | 128,15
4.1.2. CogepkaHue TUCUMILIMHBI
4.1.2.1. IlepeyeHnb JeKUM i
Cemectp 7
Pazoen 1. Buowi u memoowl oyenku puckos
Jlekums 1.
Onpenenenne pucka. llenmn u 3amaun puck-MeHeKMEHTa (2 Jaca).
p p p
Jlekumus 2.

OpENpUATHIA U IPEANPUHUMATEILCKON AEATENbHOCTH (2 yaca).

Perynstops! puckos. Kiaccudukanuus v Buasl puckoB. O011as XxapakTepUCTHKA PUCKOB

Jlekuus 3.
MeTo/1b1 OIIEHKH PUCKOB. PacuéTHO-aHaTUTHYECKHE METO/IBI OIICHKH PUCKOB B YCIIOBUSIX
onpenenéHHoCTH (2 Jaca).
Jleknus 4.

BeposITHOCTHBIC ¥ CTATUCTUYECKHE ITOKA3aTeTN OIEHKH PHCKA B YCIIOBUSX YaCTUIHON

HeomnpeaenéHHocTy (2 aca).

Jlexuus 5.

KonnuecTBeHHBIEC U SKCIIEPTHBIE METO/IbI OIIEHKU PUCKA B YCIOBUSAX TOTHON
HeomnpenenEéHHOCTH (2 Jaca).




Jleknus 6.

Poirounsriii puck. Meroasr pacuéra Value-at-Risk (2 uaca).
Pasoen 2. Memoovwl ynpaenenus puckamu
Jlexnus 7.

[opTdenpubiii puck. Mozenb olleHKH KanmuTanbHbIX akTUBOB (Capital Asset Pricing Model —
CAPM). Mogens pacuéra cpenHeB3BenieHHoON ctonmoctu kanutana (Weighted Average Cost of
Capital - WACC). KpenutHblii puck. KpenuTHbie peiiTUHTOBBIE cCUCTEMBI (2 Yaca).

Jlexnus 8.

Mertobl ynpaBieHust puckamu. XepKupoBaHue puckoB. [Icuxomornueckne aciek sl

yIpaBiIeHUs puckaMu (2 Jaca).

4.1.2.2. IlepeyeHb NPAKTUYECKUX 3AHATHI

Cemectp 7
Paszoen 1. Buovl u memooul oyeHku puckos
IIpakTnyeckoe 3ansitue 1

dopMHUpOBaHUE KapThl PUCKOB IIPEeAIPUATHS (2 yaca).
IIpakTnyeckoe 3ansiTue 2

[IpumeHeHne BEpOATHOCTHBIX U CTATUCTUYECKUX METOJ/IOB B OLIEHKE pUCKa (2 yaca).
IIpakTnyeckoe 3ansitue 3

PanxupoBanue puckoB u 0ajuibHas OLIEHKA UX HACcTyIUIeHHUs (2 yaca).
IpakTnyeckoe 3ansiTue 4

[IpuMeHeHne KOIMYECTBEHHBIX METO/IOB OLIEHKU PUCKA B YCIOBUSAX HEONPEAEIEHHOCTH (2
Jaca).
IIpakTu4yeckoe 3ansAaTHE S

O1eHKa PUCKOB C UCIOJIb30BAaHUEM YHCIIEHHBIX 3HAYEHUN BEPOSITHOCTEN HACTYIIJICHUS
coObITHii (2 yaca).
IIpakTnyeckoe 3ansiTue 6

OneHka pUCKOB BJIOKEHUH B (PMHAHCOBBIE AKTUBBI C IPUMEHEHUEM CTAaTUCTUYECKUX
nokasatesnei (2 gaca).
IIpakTuHyeckoe 3ansitue 7

O1eHKa pUCKOB BIOKEHUH B (PUHAHCOBBIE AKTUBBI C IPUMEHEHUEM BEPOSTHOCTHBIX
nokasaresei (2 gaca).
IIpakTH4eckoe 3ansaTHe 8

Omnpenenenue nokaszarens pucka Value at Risk (2 gaca).
IIpakTH4eckoe 3ansaTHE 9

OrmpenienieHne BeIMYUHBI CHCTEMAaTHYECKOTO pUcKa (2 Jaca).
IIpakTyeckoe 3ansaTue 10

[Tpumenenne CAPM-Mozenu aiisl OLIEHKH U yIIpaBJIEHMsI pUCKOM (2 yaca).
IIpakTyeckoe 3ansaTue 11

Onenka nopT¢enbHOro pucka Ha npuMepe GUHAHCOBOTO aKTUBa MpeanpusTus (2 yaca).
Pasoen 2. Memoowl ynpaenenus puckamu
IIpakTuyeckoe 3ansaTue 12

VYnpasieHue puckamu npeanpusatus ¢ npumeHeaneM CAPM-monenu (2 gaca).
IIpakTnyeckoe 3ansaTue 13

Pacuér cpenner3pemiennoi croumoctu kanutaia (WACC) (2 gaca).
IIpakTHyeckoe 3ansaTue 14

OnuuoHsl 1 UX BUJHI (2 Yaca).
IIpakTHyeckoe 3ansaTue 15

VYnpaBieHne puckaMu ¢ IpUMEHEHHEM NMPOU3BOHBIX (PMHAHCOBBIX HHCTPYMEHTOB (2 Jaca).
IIpakTHyeckoe 3ansitue 16

XemKupoBaHHE PUCKOB C HCIIOJIB30BaHUEM OIIIMOHOB (2 yaca).

4.1.2.3. Ilepeuennb J1adbopaTOpHbIX padboT
He mnanupyercs.



4.1.2.4. IlepeyeHb TeM U y4eOHO-MeTOANYECKOE O0ecIedeHUe CAMOCTOSATEIbHOM

padoTbI
[lepeueHb TeM, BHIHECEHHBIX Ha CAMOCTOSITEIIbHOE U3yUEHUE:

. CyIHOCTh 3KOHOMHYECKOI'O PUCKA.
. Bunel 1 knaccudukaiys puckoB B 3aBUCUMOCTH OT BO3MOXHOT'O PUCKOBOT'O COOBITHS.
. HopMaTuBHO-3aKOHOJaTENIbHBIE OCHOBBI YIIPaBJICHUS pUCKAMHU.
. KomMmepueckuii puck Kkak 00beKT yrpaBiaeHHs.
. Knnaccugukarus koMMepyecKix pucKOB 10 CTPYKTYPHOMY MTPHU3HAKY.
. ®uHaHCOBbIN puck. Buasl u knaccudukanus GUHAHCOBBIX PUCKOB.
. Iloxazarenu ppIHOYHOIO pUCKA.
. Kpeaurtnsle puck.
. OnepanvoHHBIN PUCK.
10. Konuenuus pucka, 10X0Aa U JOXOJHOCTU. PUCK KOHKPETHOro akTMBa M HHBECTHIIMOHHOIO
noptdens.
11. ITpunIunel popMuUpOBaHUS TOPTQEST HHBECTUITUN.
12. Mogenb B3auMocBs3H pucka u goxogHoctu (CAPM).
13. Pacuér cpennen3BenieHHoi croumocTtH kanutana (WACC) B ynpaBiIeHHH pUCKAMHU.
14. Pa3zBuTre KOHIENIMUU YIIPABICHUS PUCKOM.
15. CymHocTh, cTpaTerus W TaKTHKa pPUCK-MEHEIKMEHTa. PHCK-MEHEeIKMEHT Kak Qopma
peIIPUHUMATEIBCKOMN e TEIbHOCTH.
16. ®yHKIIMU PUCK-MEHEKMEHTA.
17. Opranuzanus pucK-MEHEKMEHTA: OCHOBHBIC JTaIIbI.
18. Ctparerus puck-MeHeI)KMEHTa: OCHOBHBIE MTPaBHIIA.
19. XapakTepucTuka METOIOB YIIPABICHUS PUCKOM.
20. luBepcudukanusa Kak METO YIPaBICHUS PUCKOM.
21. XemxupoBaHue pUCKOB.
22. YrpaBieHus pucKaMu ¢ Y4ETOM TIICHXOJIOTUHA UHBECTOPA.

Jia caMoCTOSTENbHOM pPAa0OThl HMCHOJIB3YIOTCS METOAMYECKHE YKa3aHUsS [0 OCBOEHUIO
JTUCIUIUIMHBI U U3JIaHUS U3 CIHCKA MPUBEICHHON HIM)KE OCHOBHOM U TOTIOJIHUTEIHHON JTUTEPATYPHI.
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4.1.2.5. IlepeyeHb TeM KOHTPOJbHBIX padoT, pedeparos, TP, PI'P, PIIP

He nnanupyercs.

4.1.2.6. IlpumepHbIi IepedyeHb TeM KyPCOBbIX padoT (IPOEKTOB)
He nnanupyercs.



4.2 ®opma 00yuyeHHA: OYHO-3204YHAS
YpoBeHb 6a30BOro 00pa3oBaHus: CpeHee ooIee.

Cpoxk o0yueHus 5.
Bcero ®opma
Tpynoem- Jlek- Hpaxru- | Jlabopa- Koncyab- (KOHTAK- MPOMEKYTOYHOr0
KOCTb, qyecKue TOPHBbIE KonT- CPC,
Cemectp numu, Taums, THas KOHTpOJIsI (3K3.,
yac./ 3a4. 3aHATUS, | PadoThI, poJib,uac. qac.
qac. gac. padora), 3ad4., 3a4. C 01I.)
(91 8 yac. yac.
qac.
9 180/5 8 10 4 0,5 22,5 153,75 3au. ¢
o1.(3,75)
Hroro | 180/5 8 10 4 0,5 22,5 153,75 3,75
4.2.1. CTpyKTypa AUCHUIIMHBI
KonrtakTHas padota
oOyuaromuxcs ¢ <
MeAarorndecKuM pabOTHUKOM é
<
g" dopMa TEKyIIEro
= g KOHTPOJIS YCIIEBAEMOCTH
Ne Paznen (Tema) 3 g (TI0 HenensAM ceMecTpa),
1\t JIACITATIIAHEBI = x| = | ~ 3] dopma IpomesKyToUHO#
O = £ = S artectanuu(Io
E Ve 8 w 5 ceMecTpam)
s =
s| & g S| a o}
= o [0) Ay < = =
El 2| 2| 2| 4| 8| ¢ <
= = e e ¥a] o Q
gl 2|l Bl =zl | B E
ol 8l &l 2| E| 2| =
= Q| S
= =) = o o jan} N7
S| & & S
AN *
&l 8| &8
==
1 Bunbr 1 MeToIb1 9 | 6|6 93 YcTHBIN ompoc,
OILICHKH PUCKOB TECTUPOBAHHUE
2 Mertonabl 9 2| 4 60,75 TectupoBanue
yIIpaBICHUS
pUCKaMU
Bcero 3a cemectp 180 | 8 | 10 + 4 10,5]| 153,75 3au. ¢ o11.(3,75)
Hroro 180 | 8 | 10 4 10,5]| 153,75 3,75
4.2.2. CoaepkaHue TUCUMILIMHBI
4.2.2.1. IlepeyeHnb JeKUM
Cemectp 9
Paszoen 1. Buovl u memooul oyeHKu puckos
Jlexnus 1.

Omnpenenenue pucka. Kiaccupukanus u BUIbI pUCKOB. METOIBI OIIEHKH PUCKOB.
BePOHTHOCTHBIe 1 CTaTUCTUYCCKHUEC IMOKA3aTCIIN OLICHKU PUCKA B YCIIOBUAX JaCTUYHOU
HeomnpeaenéHHocTy (2 aca).



Jlexknus 2.

Peinounsiii puck. Metonsl pacuéra Value-at-Risk. [TopTdenpabiil puck. Mozenb oreHKr
kanutaiabHbIX akTHBOB (Capital Asset Pricing Model — CAPM) (2 gaca).
Jlexnus 3.

Monens pacuéra cpenHeB3BenIeHHO# croumoctu kanutaia (Weighted Average Cost of
Capital - WACC). Kpenuthblii puck. KpeauTHblie pedTHHIOBBIC CUCTEMBI (2 Yaca).
Paszoen 2. Memoow ynpaesnenus puckamu
Jlexnus 4.

MeTtopl ynpaBiaeHus puckaMu. Xea)KUpoBaHUE PUCKOB (2 yaca).

4.2.2.2. IllepeyeHb NPAKTHYECKHUX 3AHATHH

Cemectp 9
Pazoen 1. Buovi u memoowl oyenku puckos
IIpakTnyeckoe 3ansTue 1.

[IpuMeHeHne CTaTUCTUYECKUX METO/IOB B OLICHKE pUcKa (2 vaca).
IIpakTHyeckoe 3aHsATHE 2.

Omnpenenenue nokaszarens pucka Value-at-Risk (2 yaca).
IIpakTHyeckoe 3ansaTHE 3.

OrneHka pUCKOB BIIOKEHUH B (PMHAHCOBBIE AKTUBBI C TPUMEHEHUEM CTATUCTUYECKUX U
BEPOSITHOCTHBIX TMOKa3arenel (2 yaca).
Paszoen 2. Memoow ynpaenenus puckamu
IIpakTnyeckoe 3ansTHE 4.

Onenka nopT¢enbHOro pUcKa U yrpaBieHHe pUCKaMu Ipeanpustus ¢ npumenenueM CAPM-
Mozenu (2 yaca).
IIpakTH4yeckoe 3ansaTue S.

VYnpasiieHue puckamu ¢ IpUMEHEHHEM (PMHAHCOBBIX MHCTPYMEHTOB (2 yaca).

4.2.2.3. [lepeueHb 1a00paTOPHBIX PadOT
He mianupyercs.

4.2.2.4. llepeyeHb TeM U y4eOHO-MeTOAMUYECKOE O0ecIIedYeHHe CAMOCTOSATEIbHOM

padoTbI
IlepedyeHb TeM, BBIHECEHHBIX HA CAMOCTOSATEIILHOE U3YYCHHUE:
. CyIIHOCTh 35KOHOMHYECKOI'O PHUCKA.
. Bunel 1 knmaccugukanus puckoB B 3aBUCUMOCTH OT BO3MOYKHOT'O PUCKOBOI'O COOBITHS.
. HopMaTuBHO-3aKOHOJaTENbHBIE OCHOBBI YIIPABJICHUS PUCKAMHU.
. Kommepuecknii puck kak 00beKT yrpaBiIeHHUS.
. Knaccugukarus koMMepyeckuX pUCKOB 10 CTPYKTYPHOMY MIPU3HAKY.
. ®uHaHCOBBIN puck. Buasl n knaccuukanus GUHAHCOBBIX PUCKOB.
. IlokazaTeny peIHOYHOIO PUCKA.
. KpenutHsble puck.
9. OnepannoHHBIN PHUCK.
10. Konnenuust pucka, 10XoAa U J0XOJHOCTU. PUCK KOHKPETHOTrO aKTHUBA U
MHBECTUILIMOHHOTO OPTQEs.
11. Ilpunuunsl popmMupoBaHus HOPTQENS NHBECTULIUH.
12. Mogenb B3anMocBs3H pucka u goxoaHoctu (CAPM).
13. Pacuér cpennenspenieHHoM cronmocTt kanuTana (WACC) B ynpaBieHUN pUCKAMU.
14. PazBuTne KOHIENIUN yIIPABICHHS PUCKOM.
15. CymHocTb, cTpaTerust 1 TaKTHKa pUCK-MeHeKMeHTa. PUck-MeHeKMeHT Kak ¢popMma
IIPEANPUHUMATENIBCKOMN 1E€ATEIbHOCTH.
16. @yHKIINN PUCK-MEHEKMEHTA.
17. Opranu3zanust pucK-MEHEPKMEHTA: OCHOBHBIE JTallbl.
18. Crparerust pucK-MeHEPKMEHTA: OCHOBHBIE ITPaBUJIA.
19. XapakrepucTuka METOA0OB YIPABIECHUS PUCKOM.
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20. JTuBepcudukaiys Kak METOJ yIPaBICHHUS PHCKOM.

21. XemKupoBaHUE PUCKOB.

22. YrupaBineHUs pUucKaMu ¢ Y4ETOM IICUXOJIOIMH HHBECTOPA.

Jis caMOCTOATENbHONM pabOThl HUCIOJB3YIOTCS METOJUYECKUE YKa3aHUs II0 OCBOEHHUIO
JUCLUIUIMHBI U U3/IaHUS U3 CIMCKA PUBEJCHHON HM)KE OCHOBHOM U TOTIOJIHUTEIbHON JIUTEPATYPBHI.

4.2.2.5. IlepeyeHb TeM KOHTPOJIbHBIX padoT, pedepartos, TP, PI'P, PIIP

Tema KOHTPOIBHOM pabOTHI:.

"O11eHKa ¥ yIpaBlIeHUE PUCKAMH MPU HHBECTUPOBAHUH (Ha ITpuUMepe PUHAHCOBOTO aKTHBa)".

Lenp paboThl: 03HAKOMIICHUE O0YYAIOIIMXCS C BEPOSATHOCTHBIMHU U CTATUCTUYECKUMU
METOJIJaMH OLIEHKH PUCKOB MHBECTULIMOHHOTO aKTHBA, MOJICISIMH B3aUMOCBSI3U PUCKA U IOXOJIHOCTH
OT BJIO’)KEHUH ¥ METOAMHU YIIPABJICHUS PUCKAMHU.

3amanue.

JUJ1 BBIIOJTHEHUS] KOHTPOJIBLHOM paboThl HEOOXOJUMO OCYIIECTBUTH OLICHKY
MHBECTUIIMOHHBIX PUCKOB KOHKPETHOTO aKTHBa, Pa3MEIIaeMOro Ha COOTBETCTBYIOLIEM (PHAHCOBOM
PBIHKE, C IPUMEHEHUEM BEPOSTHOCTHBIX U CTATUCTUYECKUX METOJIOB OLIEHKU U PACCMOTPEHUEM
METOJIOB YIIPABJICHUS PUCKAMHU.

KonkpeTtHbIii PMHAHCOBBIN aKTHB B Ka4eCTBE OOBEKTA UCCIIEIOBAHHS BEIOMPACTCS CTYICHTOM
CaMOCTOSITENIHO U B 00s13aTEILHOM TOPSAKE COTTIACOBBIBAETCS C MPEIOIaBaTEIIEM.

4.2.2.6. IlpumepHbIi IepedyeHb TeM KypPCOBbIX padoT (IIPOEKTOB)
He mnanupyercs.



4.3 ®opma 00yueHHA: OUHO-3204YHAS
YpoBeHb 6a30BOro 00pa3oBaHMsI: BBICIIEE.

Cpoxk o0yuenus 3r 6M™.
Bcero ®opma
Tpynoem- Jlek- Hpaxru- | Jlabopa- Koncyab- (KOHTAK- MPOMEKYTOYHOr0
KOCTb, qyecKue TOPHBbIE KonT- CPC,
Cemectp numu, Taums, THas KOHTpOJIsI (3K3.,
yac./ 3a4. 3aHATUS, | PadoThI, poJib,uac. qac.
qac. gac. padora), 3ad4., 3a4. C 01I.)
(91 8 yac. yac.
qac.
6 180/5 8 8 3 0,5 19,5 156,75 3au. ¢
o1.(3,75)
Hroro | 180/5 8 8 3 0,5 19,5 156,75 3,75
4.3.1. CTpyKTypa IMCHUNINHBI
KonrtakTHas padota
oOyuaromuxcs ¢ <
MeAarorndecKuM pabOTHUKOM é
<
g" dopMa TEKyIIEro
= g KOHTPOJIS YCIIEBAEMOCTH
Ne Paznen (Tema) 3 g (TI0 HenensAM ceMecTpa),
m\i JIACLIUILIUHBI = = | = | ~ o (hopma poMeKYTOUHON
@) = £ = S arTecTanuu(mo
E Ve 8 w 5 ceMecTpam)
<
< & = § a o)
= “ o jrall -9 < = =
El 2| 2| 2| 4| 8| ¢ ®
S| E|E| 2|2 &l & O
51 8| 2| & S| £
22| o g E Q| S
=l 8| g z | =
1HHEE
S
LIk
1 Buast u meToabl 6 | 6| 4 93 VYcerHbIl onpoc,
OILICHKH PUCKOB TECTUPOBAHHUE
2 Mertonabl 6 2| 4 63,75 TectupoBanue
yIIpaBICHUS
pUCKaMU
Bcero 3a cemectp 180| 8 | 8 + 3 10,5] 156,75 3au. ¢ o11.(3,75)
Hroro 180| 8 | 8 3 10,5] 156,75 3,75
4.3.2. CoaepkaHue TUCHMILIMHBI
4.3.2.1. IlepeyeHnb JeKUM i
CemecTtp 6
Paszoen 1. Buovl u memooul oyeHKu puckos
Jlexnus 1.

OHpe,Z[CJ'ICHI/IC pucka. Knaccmbmcaum[ " BUJBI pPUCKOB. MeToas! OLIEHKH PUCKOB.

BepOHTHOCTHBIe 1 CTaTUCTUYCCKHUEC IMOKA3aTCIIN OLICHKU PUCKA B YCIIOBUAX JaCTHIHOU

HeomnpeaenéHHocTy (2 aca).




Jlexknus 2.

Peinounsiii puck. Metonsl pacuéra Value-at-Risk. [TopTdenpabiil puck. Mozenb oreHKr
kanutaiabHbIX akTHBOB (Capital Asset Pricing Model — CAPM) (2 gaca).
Jlexnus 3.

Monens pacuéra cpenHeB3BenIeHHO# croumoctu kanutaia (Weighted Average Cost of
Capital - WACC). Kpenuthblii puck. KpeauTHblie pedTHHIOBBIC CUCTEMBI (2 Yaca).
Paszoen 2. Memoow ynpaesnenus puckamu
Jlexnus 4.

MeTtopl ynpaBiaeHus puckaMu. Xea)KUpoBaHUE PUCKOB (2 yaca).

4.3.2.2. IllepeyeHb NPAKTHYECKUX 3AHATHH
Cemectp 6
Pazoen 1. Buovi u memoowl oyenku puckos
IIpakTnyeckoe 3ansTue 1.

[TpumMeHeHne CTaTHCTHYECKUX METOIOB B OLIEHKE pHCKa (2 yaca).
IIpakTHyeckoe 3aHsATHE 2.

OmeHKa pUCKOB BIIOYKEHUH B (DMHAHCOBBIC aKTHUBBI C TPUMEHEHUEM CTaTHCTHUECKHUX U
BEPOSTHOCTHBIX NOKa3zareneld. Onpenenenue nmokasarens pucka Value-at-Risk (2 gaca).
Pazoen 2. Memoow ynpaenenus puckamu
IIpakTHyeckoe 3ansaTHE 3.

OueHka nMopTQeabHOro PUcKa U yIpaBiIeHHe PUCKaMH NpeAnpusiTus ¢ npumeHennem CAPM-
Mozenu (2 yaca).

IpakTnyeckoe 3ansiTue 4.
VYnpasiieHue puckamu ¢ IpUMEHEHHEM (PMHAHCOBBIX MHCTPYMEHTOB (2 yaca).

4.3.2.3. IlepeyeHnb J1a00paTOPHBIX PadoOT
He mianupyercs.

4.3.2.4. llepeyeHb TeM U y4eOHO-MeTOAMUYECKOE O0ecIIedYeHHe CAMOCTOSTEIbHOM

padoThI
IlepedyeHb TeM, BBIHECEHHBIX HA CAMOCTOSATEILHOE U3YYCHHUE:
. CyIHOCTh 35KOHOMHYECKOI'O PHUCKA.
. Bugp! u knaccudukanus puckoB B 3aBUCUMOCTH OT BO3MOKHOTO PUCKOBOTO COOBITHS.
. HopmaTuBHO-3aKOHOJaTEIbHBIE OCHOBBI YIIPABJICHUS PUCKAMU.
. Kommepuecknii puck kak 00beKT yrpaBiIeHHUs.
. Knaccugukanus koMMepyeckuX pUCKOB 110 CTPYKTYPHOMY MIPU3HAKY.
. ®uHaHCOBBIHN puck. Buael n knaccudukanus GUHAHCOBBIX PUCKOB.
. IlokazaTeny ppIHOYHOIO PUCKA.
. KpenutHsble puck.
9. OnepannoHHBIN PHUCK.
10. Konnenuust pucka, 10XoAa U J0XOJHOCTU. PUCK KOHKPETHOTrO aKTHUBa U
MHBECTUILIMOHHOTO NOPTdEs.
11. Ilpunuunel popmupoBaHus TOPTQeiss UHBECTUIUI.
12. Mogenb B3auMocBs3H pucka u goxogHoctu (CAPM).
13. Pacuér cpennenspemieHHoM cronmocTt kanuTana (WACC) B ynpaBieHUN pUCKAMHU.
14. PazBuTne KOHIENIUN yIIPABICHUS PUCKOM.
15. CymHocTb, cTpaTerust 1 TakTHKa pUCK-MeHeKMeHTa. PUck-MeHeKMeHT Kak ¢popMa
IPEIIPUHUMATEIBCKOM JEATEIBHOCTH.
16. @yHKIINN PUCK-MEHEKMEHTA.
17. Opranu3zanusi pucK-MEHEPKMEHTA: OCHOBHBIE JTallbl.
18. Crparerust pucK-MeHEPKMEHTA: OCHOBHBIE ITPaBUJIA.
19. XapakrepucTika METOAOB YIPABIECHUS PUCKOM.
20. luBepcudukanus Kak METO YIPaBIECHUS PUCKOM.
21. XemKupoBaHUE PUCKOB.
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22. YupaBineHUs pUucKaMu ¢ Y4ETOM IICUXOJIOIMH HHBECTOPA.
Jlis  caMOCTOSITENTbHOM pabOThl HMCIOJB3YIOTCS METOJUYECKHE YKa3aHUs II0 OCBOECHHIO
JUCLUIUINHBI ¥ U3/IaHUS U3 CIMCKA IPUBEJCHHON HM)KE OCHOBHOM U JOTIOJIHUTEIbHON JIUTEPATYPBHI.

4.3.2.5. IlepeyeHb TeM KOHTPOJIbHBIX padoT, pedepartos, TP, PI'P, PIIP

Tema KOHTPOIBHOM pabOTHI:.

"O1eHKa U yrpaBlIieHUe PUCKAMH MPU HHBECTUPOBAHUH (Ha ITpUMepe PUHAHCOBOTO aKTHBa)".

Lenp paboThl: 03HAKOMIICHUE O0YYAIOIINXCS C BEPOSATHOCTHBIMHU U CTATUCTUYECKUMU
METOJIJaMH OLIEHKH PUCKOB MHBECTULIMOHHOTO aKTHBA, MOJICISIMH B3aUMOCBSI3U PUCKA U IOXOJIHOCTH
OT BJIO’)KEHUH M METOAMHU YIIPABJICHUS PUCKAMHU.

3amanue.

JUJ1 BBIIOJTHEHUS] KOHTPOJIBLHOM paboThl HEOOXOJUMO OCYIIECTBUTH OLICHKY
WHBECTUIIMOHHBIX PUCKOB KOHKPETHOT'O aKTHBa, Pa3MEIIaeMOro Ha COOTBETCTBYIONIEM (PHAHCOBOM
PBIHKE, C IPUMEHEHUEM BEPOSTHOCTHBIX U CTATUCTUYECKUX METOJIOB OLIEHKU U PACCMOTPEHUEM
METOJIOB YIIPABJICHUS PUCKAMHU.

KonkperHsbiii pMHAHCOBBIN aKTHB B Ka4eCTBE OOBEKTA UCCIIEIOBAHHS BEIOUPAETCS CTYICHTOM
CaMOCTOSITENILHO U B 00s13aTEILHOM MOPSAKE COTTIACOBBIBAETCS C MPEIOIaBaTEIIEM.

4.3.2.6. IlpumepHbIi IepeYyeHb TeM KypPCOBbIX padoT (IIPOEKTOB)
He mnanupyercs.



4.4 ®opma o0yueHHA: OYHO-3204YHAS

YpoBeHb 6a30BOro 00pazoBaHus: cpeaHee MPoPeCCHOHATBHOE.

Cpoxk o0yuenus 3r 6M™.
Bcero ®opma
Tpynoem- Jlek- Hpaxru- | Jlabopa- Koncyab- (KOHTAK- MPOMEKYTOYHOr0
KOCTb, qyecKue TOPHBbIE KonT- CPC,
Cemectp numu, Taums, THas KOHTpOJIsI (3K3.,
yac./ 3a4. 3aHATUS, | PadoThI, poJib,uac. qac.
qac. gac. padora), 3ad4., 3a4. C 01I.)
(91 8 yac. yac.
qac.
6 180/5 4 6 2 0,5 12,5 163,75 3au. ¢
on.(3,75)
Hroro | 180/5 4 6 2 0,5 12,5 163,75 3,75
4.4.1. CTpyKTypa AUCHUIIMHBI
KonrtakTHas padota
oOyuaromuxcs ¢ <
MeAarorndecKuM pabOTHUKOM é
<
g" dopMa TEKyIIEro
B s KOHTPOJIS YCIIEBAEMOCTH
Ne Paznen (Tema) 3 g (TI0 HenensAM ceMecTpa),
1\t JIACITATIIAHEBI = x| = | ~ 3] dopma IpomesKyToUHO#
O = £ = S artectanuu(Io
= e S = 5 ceMecTpam)
s =
s| & g S| a o}
= o © A& < = =
El 2| 2| 2| 4| 8| ¢ <
= = e e ¥a] o Q
gl 2|l Bl =zl | B E
ol 8l &l 2| E| 2| =
REle|lel|l gl %] 2|8
= | g g S| ™
AN *
S
2E| 2
1 Bune! 1 metobl 6 2| 2 94 VYcerHbIl onpoc,
OILICHKH PUCKOB TECTUPOBAHHUE
2 Mertonabl 6 2| 4 69,75 TectupoBanue
yIIpaBICHUS
pUCKaMU
Bcero 3a cemectp 180 4 | 6 + 2 10,5]163,75 3au. ¢ o11.(3,75)
Hroro 180 4 | 6 2 10,5]163,75 3,75
4.4.2. ConepkaHue TUCUMILIMHBI
4.4.2.1. IlepeyeHnb JeKUM
CemecTtp 6
Paszoen 1. Buovl u memooul oyeHKu puckos
Jlexnus 1.

Onpenenenune pucka. Kiaccuduxanus u BuIbl pUCKOB. BeposTHOCTHBIE M CTaTHCTUYECKHE
IOKa3aTesy OLIEHKH PUCKA B YCIOBUSAX YACTUYHOM HeonpenenéHHOCTH (2 yaca).




Paszoen 2. Memoow! ynpagnenus puckamu
Jlekuus 2.

Meropl oieHKH pUcKoB. PerHOUHBIN puck. Metoasl pacuéra Value-at-Risk. [Toprdenbhbrii
puck. Mopeinb orneHkH KanuTaiabHbIX akTHBOB (Capital Asset Pricing Model — CAPM). Moaenb
pacuéra cpeaHeB3BelIeHHON croumocTr Kanurtana (Weighted Average Cost of Capital — WACC).
Mertob! yripaBieHus: pucKaMu. XeDKUPOBAaHUE PUCKOB (2 yaca).

4.4.2.2. IlepeyeHb NPAKTUYECKUX 3AHATHI

Cemectp 6
Paszoen 1. Buovl u memooul oyeHku puckos
IpakTnyeckoe 3ansiTue 1.

OneHKa pUCKOB BIIOKEHUH B (DMHAHCOBBIE AKTUBBI C TPUMEHEHUEM CTATHCTUYCCKUX U
BEpPOSATHOCTHBIX TOKa3aresel (2 yaca).
Paszoen 2. Memoow ynpaenenus puckamu
IIpakTnyeckoe 3ansiTue 2.

Onenka nopT¢enbHOTO PUCKA U YIIPABICHUE PUCKAMU Npeanpusitus ¢ npumenenneM CAPM-
Mozenu (2 yaca).
IIpakTHyeckoe 3ansaTHE 3.

VYnpaBieHue puckaMu ¢ IpUMEHEHHEM (PMHAHCOBBIX HHCTPYMEHTOB (2 yaca).

4.4.2.3. Ilepevyenn 1a00pPaTOPHBIX PadoT
He mnanupyercs.

4.4.2.4. IlepeyeHb TeM U y4eOHO-METOAUYECKOE O0eceYeHre CAMOCTOATEIbHOM

padoThbI

[lepeueHb TeM, BHIHECEHHBIX Ha CAMOCTOSITENIbHOE U3yUEHUE:
. CyIIHOCTh 35KOHOMHYECKOI'O PHUCKA.
. Buzp! u knmaccuukanumst pucKoB B 3aBHCHMOCTH OT BO3MOYKHOTO PHCKOBOTO COOBITHSI.
. HopMaTuBHO-3aKOHOJaTEIbHBIE OCHOBBI YIIPABJICHUS PUCKAMU.
. Kommepueckuii puck kak 00beKT yrpaBiIeHHUS.
. Knaccugukarus koMMepyeckuX pUCKOB 110 CTPYKTYPHOMY MPU3HAKY.
. ®uHaHCOBBIN puck. Buael n knaccudukaius GUHAHCOBBIX PUCKOB.
. Iloxazarenu ppIHOYHOTO PHUCKA.
. KpenutHsble puck.
. OnepanvoHHBIN PUCK.

10. Konuenuus pucka, 10X0Aa U JOXOJHOCTU. PUCK KOHKPETHOTO aKTUBA U
WHBECTHUIIMOHHOTO MOPTQEs.

11. IIpuHuune! GpopMupoBaHus NOPTQEss HHBECTULIHH.

12. Mogenb B3auMocBs3H pucka u goxogHoctu (CAPM).

13. Pacuér cpeaner3BemeHHoi croumocTu Kanutana (WACC) B yrpaBlieHUH PUCKaMH.

14. PazpuTre KOHIENIUU yIIPABICHUS PUCKOM.

15. CymHocTb, cTpaTerus 1 TakTHUKa pUCK-MEHEIKMEeHTa. PrcKk-MeHeKMeHT Kak (opMma
IpeIPUHUMATEIBCKOMN e TEIIbHOCTH.

16. ®yHKIMK PUCK-MEHEDKMEHTA.

17. Oprann3zanusi puCK-MEHEKMEHTA: OCHOBHBIE ATaIIbI.

18. Ctparerus puck-MeHEI)KMEHTA: OCHOBHBIE ITPaBUIIA.

19. XapakrepucTuka METOJOB YIIPABIEHUS PUCKOM.

20. /TuBepcudukarys Kak METOJl YIPaBICHUS PHCKOM.

21. XeIKupoBaHUE PUCKOB.

22. YrupaBineHUs pUcKaMu ¢ Y4ETOM IICUXOJIOTMH HHBECTOPA.

Jlis caMoCTOSITENbHOM pPAa0OThl MCHOJIB3YIOTCS METOAMYECKHE YKa3aHHUsS [0 OCBOEHUIO
JUCLUIUIMHBI ¥ U3/IaHUS U3 CIMCKA PUBEJCHHON HM)KE OCHOBHOM U TOTIOJIHUTEIbHON JIUTEPATYPBHI.
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4.4.2.5. llepeyeHb TeM KOHTPOJIBHBIX padoT, pepepartos, TP, PI'P, PIIP

Tema KOHTPOIBHOM paboTHI:.

"O1eHKa U yrpaBlieHHe PUCKAMH MPU WHBECTUPOBAHUH (Ha TTpuMepe (PMHAHCOBOTO aKTHBa)".

Lenp paboThl: 03HAKOMIICHUE O0YYAIOIIMXCS C BEPOSATHOCTHBIMHU U CTATUCTUYECKUMU
METOJIJaMH OLIEHKH PUCKOB MHBECTUIIMOHHOTO aKTHBA, MOJIECISIMHU B3aUMOCBSI3U PUCKA U IOXOJIHOCTH
OT BJIOKCHUI M METOJaMHU yIPABICHHS PUCKAMH.

3amanue.

JU71st BBITOJTHEHHUSI KOHTPOJIBHOM paboThl HEOOXOMMO OCYIIECTBUTH OLICHKY
MHBECTUIIMOHHBIX PUCKOB KOHKPETHOT'O aKTHBA, Pa3MEIIaeMOro Ha COOTBETCTBYIOLIEM (PHAHCOBOM
PBIHKE, C IPUMEHEHUEM BEPOSTHOCTHBIX M CTATUCTHYECKUX METOIOB OLIEHKH M PACCMOTPEHUEM
METOJIOB YIIPABJICHUS PUCKAMHU.

KonkperHbiii pMHAHCOBBIN aKTHB B Ka4eCTBE OOBEKTA UCCIIEIOBAaHHS BEIOUPAETCS CTYICHTOM
CaMOCTOSITENILHO U B 00s13aTEJIbHOM MOPSAKE COrTIACOBBIBAETCS C MPEIO/IaBATEIEM.

4.4.2.6. IlpumepHblii IepedyeHb TeM KYPCOBBIX padoT (IPOEKTOB)
He mianupyercs.

5. O0pa3oBaTe/ibHbIE TEXHOJIOTHHU
MGTO,I[I/I‘IGCKI/IG YKa3aHus U1 BBIIIOJIHECHUA KOHTpOJ’IBHOﬁ pa6OTLI Pa3MCHICHBI 11O aJIpeCy:
https://www.mivlgu.ru/iop/course/view.php?id=2202

Ha 5eKuMOHHBIX W TPAKTUYECKUX 3AHATHUAX HCIOJB3YIOTCA TPATUIMOHHBIE (OPMBI HX
MIPOBEJICHUS C AJIEMEHTaMHU aKTUBHBIX (popM 00ydeHus.

[TpoGnemHuas seknust — popma yueOHON paboOThI, B paMKax KOTOPO HOBOE 3HAHUE BBOJIUTCS
yepe3 MpoOJIeMHOCTh BOMPOCa, 3aJauyu UIU cuTyauuu. [Ipu 3ToM mporecc mo3HaHHUs CTYJIEHTOB B
COTPYJIHUYECTBE U JUAJIOTE C MPENOJaBaTENIEM NPUOIINKACTCS K UCCIIEI0BATEIbCKON AESITEIbHOCTH.
CogepxaHue MpoOJeMbl pacKpblBaeTcsa MyTEM OpraHU3alMd IOUCKAa €€ pelIeHUus WIH
CYMMUPOBAHHS U aHAJIM3a TPAIUIIMOHHBIX U COBPEMEHHBIX TOUEK 3PCHUS.

Jloknag — 3T0 pa3BEPHYTOE YCTHOE COOOIIEHUE HA KaKyI0-TH00 TeMy, ClIeJJaHHOEe IMYOIUYHO.
OH sBNsieTCs pa3HOBHIHOCTHIO CaMOCTOSATEIBHOM HAYYHOW pabOThI CTYIEHTA, YacTO MPHUMEHSETCS
Ha ceMMHapax. PaboTas Hax JOKJIAZOM, CTYACHT 3aKperuisieT MOJyYeHHBIH Ha JEKLUSIX MaTepual,
nproOpeTaeT HayYHO-HCCIIEOBATEIIbCKHE YMEHHS, a TakKe NpUoOpeTaeT OIBIT IyOIMIHOTO
BBICTYIUICHHUS.

Jluckyccus — apryMeHTUPOBaHHOE 00CYK/IeHNE KaKoro-1100 CIIOPHOro BOIpoca, MpoOIeMsbl.

MogenupoBaHie — HCCIEJOBaHUE OOBEKTOB IMO3HAHMS HAa UX MOJENAX, MOCTPOEHHE U
W3y4eHUE MOJIeTie pealbHO CYIIEeCTBYIOMUX MPEAMETOB (SBJICHUM, TWPOILIECCOB) I HUX
olpesieNieHus], MO0 YIydIlIeHUs UX XapaKTePHCTUK, PallMOHAIM3allUU CHOCOOOB MX IMOCTPOEHUS,
yIIpaBJICHUS] MU U TIPOTHO3UPOBAHUSI.

TectupoBaHne — KOHTPOJIb 3HAHUN C IOMOIIBIO TECTOB, pa3AeNEHHbIX Ha TPH OJIOKA: MPOCThIE
TECTOBBIC 33/IaHUS, YCIOKHEHHBIE 3a/IlaHMsI U CIIOKHBIE TBOpUYeckue 3ananus. Onpoc ¥ OlleHWBaHUE
pe3yabTaTOB aBTOMATU3UPOBAHBI.

6. OnleHOYHBIE CPEACTBA IJIA TEKYLIEro KOHTPOJIA YCIIeBAeMOCTH,

HpOMe)KyTOqHOﬁ aTTeCTallui MO0 U TOraM OCBOCHHUA JUCHMUILJINHBI.
@DOH/IbI OIICHOYHBIX MATEPHATIOB (CPEICTB) MPUBEIEHBI B IPHIIOKEHUU.

7. YueOHO-MeTOANYeCKOe U HH(POPMAITMOHHOE o0ecnieyeHre JUCHUIJINHBI.

7.1. OcHOBHAas1 y4eOHO-MeTOAMYECKAS JIUTEPATYPa MO IUCHUILIINHE
1. IMansruna, A.E. YnpaBrneHue puckaMHu Ha NPEANPUATHU: TEOpUs M MpaKTHKa: ydeOHOe
nocobue / A.E. Ilansruna, A.B. CBuctynoB. — Mocksa : Aii [Tu Ap Meama, 2020. — 284 ¢. —
ISBN 978-5-4497-0608-9. — Tekct: anmekTpoHHBIH // DnekTpoHHO-OuOnmoredynas cucrema PR
BOOKS: [caiit]. - http://www.iprbookshop.ru/96561.html



2. TypuaeBa, VI.H. ®unancoBas cpefa NpeAlpUHUMATENbCTBA M NPEINPUHUMATEIbCKUE
pucku : yaeobnoe nocooue / MI.H. Typuaesa, B.A. MartunnoB. — CapartoB: By3oBckoe oOpa3zoBanue,
2018. — 248 c. — ISBN 978-5-4487-0319-5. — TekcT: 31eKTpOHHBIN // DIIeKTpOHHO-0MOIHOTe HAs
cucrema IPR BOOKS: [caiit]. - http://www.iprbookshop.ru/77575.html

3. Dunukonenus GpuaancoBoro puck-menemxmenTa / B.E. bapbaymos, M.A. Poros, /1.D.
[lyxusn [ gp.]; mox penakuueit A. A. JlobanoBa, A. B. UyrynoBa. — 4-e u3a. — MockBa: AnbIiiHa
busnec byke, 2020. — 932 ¢. — ISBN 978-5-9614-0824-9. — TekcT : 3neKTPOHHBIH // DIIeKTPOHHO-
oubnmmoreunas cucrema IPR BOOKS: [caiit]. - http://www.iprbookshop.ru/96867.htmi

7.2. lonoHUTEIbHAS Y4eOHO-MeTOAUYECKAs JJUTEepPaTypa Mo JUCHHUILIJIMHE

1. I'puncnen, Aman Kapra um Ttepputopus: Puck, demoBedeckas mnpupona U MpoOIeMbI
nporrosupoBanus / Anan I'puncnen. — MockBa: Anpnuna [labmumep, 2019. — 416 ¢. — ISBN
978-5-9614-4699-9. — TekcT : 27eKTpOHHBIHN // DiekTpoHHO-0nbmnoTeunas cucrema IPR BOOKS:
[caiiT]. - http://www.iprbookshop.ru/82899.html

2. [MozneeBa, C.H. OcHoBbl ynpasnenus: puckamu: npaktukym / C.H. I[To3zneeBa. — Mockga:
Poccuiickas tamoxennas axagemwust, 2016. — 68 c. — ISBN 978-5-9590-0927-4. — Texkcr:
SJICKTPOHHBIA  //  DnekTpoHHO-OmOmuoTreunas  cucrema IPR - BOOKS:  [caiit]. -
http://www.iprbookshop.ru/69984.html

3. Jlapuonona, 1.A. Puck-menemxment: yuyebnoe nocobue / U.A. Jlapuonoa. — Mockaa:
Nznarensckuii JJom MUCuC, 2017. — 32 ¢. — ISBN 978-5-906846-47-1. — TeKcT : 31EeKTPOHHBIHA
/! DNeKTPOHHO-O0MOIMOTeYHAs cucremMa IPR BOOKS: [caliT]. -

http://www.iprbookshop.ru/98124.html

7.3. Ilepeyenb HHGPOPMAIMOHHBIX TEXHOJIOT Ui, HCIIOJIb3YEeMbIX NPH
OCYLLIECTBJICHHH 00pa30BaTeJIbHOI0 MpoLecca 1o AUCHUIINHE, BKJIYast
nepeyeHb MPOrpaMMHOI0 odecrevdeHnsi 1 UHPOPMAIMOHHBIX CIIPABOYHBIX

CUCTEM

B  oOpasoBarenpHOM  mporecce  MCHOJNB3YIOTCS — MH(POPMAIMOHHBIE  TEXHOJIOTHH,
peamM30BaHHbIE HAa  OCHOBE  HMH(OPMALMOHHO-OOpA30BATENBHOTO  MOpTajla  WHCTHUTYTA
(www.mivlgu.ru/iop), 1 ”HOOKOMMYHUKAIIMOHHOW CETH MHCTUTYTA!

- IPEIOCTaBJICHUE YIeOHO-METOINYECKIX MaTePHAJIOB B DJIEKTPOHHOM BHJIE;

- B3aMMOJICHCTBME YYAaCTHMKOB 0Opa30BaTENILHOTO IIpoliecca Yepe3 JIOKAIbHYIO CeTh
uHcTuTyTa U IHTEepHET;

- IPEJI0CTaBIIEHHE CBEICHUI O pe3ynbTaTax y4eOHOM NEesSTeTbHOCTH B 3JEKTPOHHOM JINYHOM
kKaOuHeTe 00yJaroerocs.

WHpopmanoHHbIe CIIPABOYHBIE CUCTEMBI:

1. UudopmanmonHo-cripaBounas cucrema "KoncynsranT [lnroc" - http://www.consultant.ru

2. UndpopmannoHHo-cnipaBouHasi cucrema "'apant" - http://www.garant.ru

3. DnekTpoHHas bubimoreka - http://www.elibrary.ru

4. NudopmannonHo-obpasoBarenbubiii  mopran MU (punmana)  Bal'y -
https://www.mivlgu.ru/iop

ITporpammHoe oOecrieueHue:

Microsoft Windows XP (ITporpamma Microsoft Azure Dev Tools for Teaching (Order
Number: IM126433))

7.4. Ilepeyennb pecypcoB HHPOPMALMOHHO-TEJIEKOMMYHHUKAIIMOHHOM CeTH

«AHTEpHET», HEOOXOAUMBIX JIJI OCBOECHUS TN CIIMILIMHBI
iprbookshop.ru
consultant.ru
garant.ru
elibrary.ru
mivlgu.ru
mivigu.ru/iop



8. MarepuajbHO-TEXHUYECKOE O0eceYeHue U CIUTITHHbI
KabuneT OuzHec-TUTaHUPOBAHUS
Kommiekt yuebHo-meTomuueckux mocobuit; 12 xommbrorepoB E8400/2048Mb/VGA int
/320Gb/BenQ19; unrepaktuHas gocka SMART BOARD 480 co BcTpoeHHBIM MpoeKTOpoM V25

9. MeToan4yecKkue yKa3aHusl M0 OCBOEHUIO JUCHUILINHbBI

JIJIs  YCHEIIHOTO  OCBOCHHMSI TCOPETHYECKOr0 Marepuaja OOydYaroIMics: HU3ydaeT
PEKOMEHIYEMYI0O OCHOBHYIO W JIOTIOJHUTEILHYIO JINTEPATYpPy; YTOUHSET y MpPEroiaBaTelis, KakKuM
JIOTIOJTHATEIBHBIM ~ [MOCOOMSAM CJCAYeT OTHaTh NPEANOYTEHUE; BEAET KOHCIEKT JICKIMHA M
npopabaThIBaeT JCKIIMOHHBIN MaTeprall, OJIb3YAICh KaK KOHCIIEKTOM, TaK U y4eOHBIMU TTOCOOUSIMHU.

Ha mnpakThueckux 3aHATHSAX MPOUJICHHBIA TEOPETHUYSCKUH MaTepuan IMOAKPEILIAeTCS
pelieHneM 3a7ad MO0 OCHOBHBIM TeMaM JUCHUIUIMHBL ~Kaxkgol rpymme o0ydaromuxcs
IperojaBarelib BbIIACT 3a7ady, CBSI3aHHYIO C aHAIM30M KOHKPETHOW CHUTYalldd M TMPUHATHEM
pemieHuii. B KoHIIE 3aHATHS 00yYaroIIue JEMOHCTPUPYIOT TIOTyYEHHBIC PE3YIbTaThl MIPETOIaBATEITIO
Y TIPY HEOOXOIMMOCTH AENIal0T padoTy HaJ OITHOKAMH.

CaMmocrosiTennbHasi paboTa OKa3bIBa€T BaXXHOE BIUSHUE HA (DOPMHUPOBAHHWE JHUYHOCTH
OyAylIero CrenuaincTa, OHa INIAHUPYETCsl 00YJarOIIUMCS CaMOCTOSITEeIbHO. Kask bl 00yJaromuics
CaMOCTOSITCIIEHO OIPEACIIIeT PSKUM CBOSH pabOThl U Mepy Tpyla, 3aTpauyuBaeMOro Ha OBIIAJCHHE
yueOHBIM coAepkKaHHeM AUCUUIUIMHBL. OH BBIIOJTHSET BHEAYTUTOPHYIO pPAadOTy U H3Yy4YCHHE
pa3zeNoB, BBIHOCHMBIX Ha CaMOCTOSATEIBHYIO paboTy, MO JIMYHOMY WHIUBUAYATbHOMY IUIaHY, B
3aBUCUMOCTH OT €TI0 TIOJIrOTOBKHU, BPEMEHH U JIPYTHX YCIOBH.

dopma 3aKITFOYUATEITHFHOTO KOHTPOJISA MPU MPOMEKYTOYHON aTTECTAI[MM — 3a4eT C OICHKOHM.
Jis mpoBeneHUs] MPOMEXKYTOYHOM aTTecTalMy M0 TUCIMILIMHE pa3paboTaHbl (OHJ OLIEHOYHBIX
CPEICTB U OaJUIbHO-PEUTUHIOBAs CHUCTEMa OLEHKH Y4eOHOH JEeSATENIbHOCTH CTYAEHTOB. OlieHKa IO
JUCITUIUIMHE BBICTABJISACTCS B HMH(DOPMAIIMOHHOW CHUCTEME W HOCHUT HMHTEIPHPOBAHHBIN XapakTep,
VUUTBHIBAIOIIMA PE3y/IbTaThl OIICHUBAHUS YYAaCTHUS CTYACHTOB B ayIAWTOPHBIX 3aHSATHSAX, KA4eCTBA H
CBOCBPEMCHHOCTH BBINOJIHEHHS 3aJlaHUil B XOJIe¢ HM3Yy4YCHHS JUCIMIUIMHBI M MPOMEXKYTOYHOM
aTTecTaluu.



[Iporpamma cocraBieHa B cooTBeTcTBUH ¢ TpeOoaHusMu OI'OC BO mo HampaBieHUIO
38.03.02 Meneoscmenm v poUITIO IOATOTOBKH MeHedcmenm opeanuzayuu
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[Iporpamma paccmotpena u ogo0peHa Ha 3acenanuu kadenpsr ITuMK

POTOKOJ Ne 22 or 16.05.2023 ropxa.
3asenytrommii kapeapoit dTuMK I'vcaposa M.E.
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[Ipencenarens komuccuun OGOM Tepenmvesa U.B.
(ITonmucne) (®.1.0.)




Ilpunoscenue
DoH/I OLIEHOYHBIX MAaTEPHAJIOB (CPeICTB) MO AUCHHUIINHE
Puck-MeHea:KMEHT

1. OHeHO‘IHbIe MaTepuaJbl AJ NPOBCACHUS TEKYIICI0 KOHTPOJISA yCII€EBAEMOCTH

o IMCIOMIIJIMHE
[IpuMepHBIii IEpeyeHb BOIIPOCOB U1 IIPOBEIECHUS YCTHBIX OIIPOCOB

. [lonsiTue pucka.
. CyIHOCTh 3KOHOMHUYECKOI'0 PUCKA.
. lenu, 3anaun ¥ QyHKIIUN PUCK-MEHEIKMEHTA.
. PerynsaTops! puckos.
. Knaccugukarus u Bupl puckos.
. Knaccugukanus pucka B 3aBUCUMOCTH OT IPUYUH BOSHUKHOBEHMSL.
. XapakTepucTUKa PUCKOB MPEIIPUATUN U IIPEANIPUHUMATEIILCKON 1EATEIbHOCTH.
. MeToibl OLIEHKH PHCKOB.
. CrtocoOb1 BEIOOpA BapUaHTa PEILICHHS.
10. OcHOBHBIE HaNpaBJICHUs OLIEHKU PE3yJIbTaTOB BIOKEHUS KaluTajla.
11. Ananu3 puckoB: coJiepKaHue U 001Me IPUHLUIIBI.
12. PacuéTHO-aHATMTUYECKHE METObI OLIEHKH PUCKOB B YCIOBUAX ONPEACIEHHOCTH.
13. AGcountoTHbBIE TOKAa3aTeNN OLIEHKH PUCKA.
14. OTHOCUTENBHBIE ITOKA3aTENHN OLEHKU PHUCKA.
15. BeposATHOCTHBIE NTOKA3aTeNu OLIEHKH PUCKA B YCIOBUSIX YACTUYHOW HEONpeAeIEHHOCTH.
16. CraTucTryeckue NoKa3aTeln OLIEHKH PUCKA B YCIIOBUSIX YaCTUUHOM HEONPEAeIEHHOCTH.
17. KomudecTBEeHHbIE U OKCIEPTHHIE METOJIbl OLEHKH pUCKA B YCIOBHUSX IOJHOM
HEOIPeaeIEHHOCTH.
18. Mopnernb onieHKH KanuTaibHbIX akTUBOB (Capital Asset Pricing Model — CAPM).
19. MeToa KyMyJIsTUBHOTO IIOCTPOEHUS CTaBKU JJOXOHOCTH.
20. Mogens pacuéra cpenHeB3BenieHHOW crommoctu kanurtana (Weighted Average Cost of
Capital - WACC).
21. KpenutHble peiTUHIOBBIE CUCTEMBI.
22. KomMMmepueckmii pucK, Kak 00BEKT YIpaBIeHHUS.
23. ®uHaHCOBbIE PUCKU: KJIACCU(PHUKALUS U XapaKTEPUCTUKA.
24. Pa3BUTHE KOHUEMNIUH YIIPABIEHUS PUCKOM.
25. IlopTdenbHblil pUCK.
26. ONIuoHkl, UX BUIBI 1 0COOEHHOCTH.
27. XemKupOoBaHUE BATIOTHBIX PUCKOB.
28. Ilcuxonoruueckne aceKThl yIPaBICHUS PUCKAMU.

0N LN kW~

Ne)

ITpuMepHBIii epedeHb BapuaHTOB TECTOBBIX 3a/laHUM

1. C 5KOHOMMYECKOH TOYKHU 3pEHUS PUCK — 3TO:

a) YUCIIEHHO U3MepHMasi BO3MOKHOCTh MIOTEPH;

0) HeonpeAEeIeHHOCTb PE3Y/IbTAaTOB JESITEIbHOCTH B OyAyILEM;

B) CTOUMOCTHOE BBIPQ)KEHHE BEPOSITHOCTHOT'O COOBITHS, BEYLIETO K OTEPSIM.

2. BepHo 11 Bricka3biBaHMe: «B a0COMOTHOM BBIpaXXEHUH PUCK OINpeIeseTcs KaKk BeIMYrnHa
BO3MOJHBIX TIOTCPb, OTHECCCHHAA K HeKOTOpOﬁ 6336»?

a) na;

0) HeT.

3. TO)K,Z[CCTBGHHBI JIX TIOHATHUA ((pI/ICK)) nu ((HCOHpC)ICJICHHOCTB»?
a) na,
0) HeT.



4. PerynsatuBHas QyHKIHS PUCKA COCTOHUT B TOM, YTO:

a) IopuaUYecKue U (U3NYECKUE JIUIa BBIHY)KICHBI MCKAaTh CPEACTBA U ()OPMBI 3AIIUTHI OT
HE)KeNaTeIbHOW pean3alliy PUCKa;

0) MOXXHO 00ecneunTh AOMOJHHUTEIbHYIO HMPUOBUIL B Cllyyae OJaronpusATHON peanu3alnuu
IIaHCOB;

B) BBICTYNAeT KakK JCWCTBEHHBIH phlYar yrpaBlIeHUS SKOHOMHUYECKHM pa3BUTHEM U
HAaIpaBJIeHUEM YKOHOMUYECKUX PECYPCOB B HanOoIIee MmoJie3Hoe Il 00IecTBa pycCIo.

5. UucThle pUCKH O3HAYAIOT:

a) BO3MOXXHOCTD MOJTYYEHHUS OTPULIATEIILHOTO PE3YIIbTATA,

0) BO3MOKHOCTbD TTOJTYYCHUS TTOJIOKUTEIHHOTO Pe3ysIbTaTa;

B) BO3MOKHOCTh MOJIYY€HUS HYJIEBOT'O UM OTPULIATEIILHOTO pe3yJibTara.

6. BBeenue MopaTopus Ha BHEIIHME IUIATEKH HA OMPEACICHHBIN CPOK BBUAY HACTYIUICHUS
Ype3BbIYAHBIX COOBITUH OTHOCST K:

a) 9KOJIOTMYECKUM PUCKaM;

0) DKOHOMHUYECKUM PUCKaM;

B) MOJIUTUYECKAM PUCKaAM;

') KOMMEPYECKUM PUCKaM.

7. PUCKH, CBsi3aHHBIC C YOBITKOM II0 MPHUYMHE 3aJCPXKKHU TUIATSIKEH, OTKa3a OT IUIaTexa B
NepUO] TPAHCTIOPTUPOBKU TOBApa, HETTOCTABKH TOBAPA U T.J., OTHOCAT K:

a) TOPrOBBIM PUCKaM;

0) 5KOHOMHYECKHM PHCKAM;

B) (DMHAHCOBBIM PUCKAM;

T') PUCKaM JINKBHIHOCTH.

8. ®UHAHCOBbIE PUCKU OTHOCSTCS K
a) YUCTBIM pUCKaM;
0) CIIEKYJIATUBHBIM PUCKaM.

9. TlpaBoMo4HO nU ciedyroliee yTBepxkaceHHe: «PocT pbIHOUHON CTaBKUM OaH-KOBCKOTO
MpOIEHTa BEAET K TMOHWXEHHIO KYpCOBOW CTOMMOCTH IIEHHBIX OyMar, 4YTO BBI3BIBAET PHUCK
(MHAHCOBBIX MTOTEPh Y NHBECTOPA, BIOKUBILIETO JIEHEKHBIE CPEICTBA B 3TH Oymarun»?

a) na;

0) HeT.

10. D¢ heKTUBHOCTh pUCK-MEHEIKMEHTA 3aBUCHUT OT:

a) OT yMeHUs ObICTPO M NMPABUIIBLHO OLIEHUBATh KOHKPETHYIO SKOHOMHUYECKYIO CUTYAIHIO;

0) OBICTPOTHI pEaKIUu Ha W3MEHEHMsI YCIOBUN pbIHKA, 3KOHOMUYECKOW CHUTya-1lUH,
(MHAHCOBOI'O COCTOSIHUS OOBEKTA YIPABICHUS U YMEHHSI IPABUIILHO UX OLIEHUTD;

B) CITOCOOHOCTH OBICTPO HAWTH XOPOIIH, €CITM HE €AMHCTBEHHBIN BBIXO M3 ITOU CUTYaIUH.

11. Ecnmi cyOBeKT pbhIHKA OTKA3bIBAETCS OT XEIKUPOBAHUS, TO
a) OH HeceT OOJIbIINE MTPeIBAPUTENIbHBIE 3aTPAThI;

0) oH n30eraer puck;

B) IIEpENacT PUCK;

B) OH IIPUHHUMAET Ha ceOsl PUCK.

12. BepHo nu yrBepkneHue: «JlepeBo coOBITHI KaK OJUH U3 METOJOB OIICHKH BEPOSITHOCTH
HACTYIUICHHSI HEONArompUsTHBIX COOBITHH CTPOUTCS, HaYWHAS C TJIaB-HOTO COOBITHS, JBHUTasiCh K
npUYrHaAM»?

a) na;



0) HeT.

13. Bepno mum yrBepxkaeHue: «CaMocTpaxOoBaHHWE TPEACTaBIAET CcOOON  jeleH-
TPaJIM30BaHHYIO (OpPMY CO3[JaHMs HATYpajdbHBIX M CTPaxOBbIX (OHIOB HENOCPEN-CTBEHHO B
XO3SIMCTBYIONIEM CYOBEKTE, 0COOCHHO B TEX, Ubsl IEATEILHOCTh MOABEPIKEHA PUCKY»?

a) 1a;

0) Her.

14. ®uHaHCOBBIE TOTEPU — ITO:

a) NpsAMON JIEHEKHBIH ylIepO, CBA3aHHBIM C HEMPEAYCMOTPEHHBIMU IIATEXaMHM, BBIILUIATON
mrpadoB, MoTepeil IEHEKHBIX CPEIICTB;

0) IONOJHUTENIBbHBIE 3aTPAThl, HEIIPEYCMOTPEHHbIE TPOSKTOM WIIN IPOrPaM-MOM;

B) JICHEKHBIN ymiepO, CBA3aHHBINA C OCTAHOBKOW MPOU3BOJICTBA;

I') A€HEXHBIN yiepO, BbI3BaHHBIN HENIPeIBUICHHBIMUA OOCTOSATEILCTBAMU.

15. OOmacTp Kakoro puCKa XapaKTEPHU3YEeTCS BO3MOXHOCTBIO IIOTE€Ph, MPEBBIIAOIINX
BEIIMYMHY OXKUIAAEMOW NPUOBUIM M JOCTHTAIOIIMX B TMpelelie BEeIUYMHBI JIEHEKHOTo o0BbeMa
OTIepaIiy, HCYNUCIIIEMOTO ITOJTHOM pacyeTHON BBIPYYKOW OT CICTIKU?

a) JOIYCTUMOI'O PHUCKa;

0) KPUTHYECKOTO PHUCKA;

B) KaTacTpO(pUIECKOTO PHCKA.

16. Ilo Mepe cHUXEHHS pUCKOB, KOTOPbIE HECET Ha ce0Oe 1ieHHas Oymara, ...
a) majaeT ee JIMKBUIHOCTH;

0) pacreT ee TOXOHOCTH;

B) pacTeT ee JIMKBUIHOCTh M Ma/IaeT JOXOTHOCTb.

17. IuBeCcTOp MOXKET CTaTh OAHKPOTOM, €CIH KOI(D(PHUIIMEHT pHCKa COCTABIISIET
a) 0.1;
0) 0,3;
B) 0,5;
r)0,9.

18. Haubonee pacnpocTpaHeHHbIM B MHpPE CHOCOOOM CHMKEHHMsI (PMHAHCOBOIO pHCKa
ABJISETCS:

a) AUBepCcU(pUKaIINS;

0) cTpaxoBaHHE;

B) IUMHTHPOBAHUE;

I') IpHOOpeTEeHNE JONOTHUTENBHON HHPOPMALMK O BBIOOPE U pe3ysIbTaTax.

19. Co3nanue pezepBHOro (hoHAa MPEANPHUATHS CBSI3aHO:
a) ¢ MpU3HAHUEM PUCKA;

0) ¢ nuBepcuuUKalnei;

B) C IEPEyCTYNKON pUCKa.

20. ITox puckoM B OaHKOBCKON MPaKTUKE TOHUMAIOT:

a) OMacCHOCTb HEJONONYYEHHUS JT0XO/J0B WJIU IMPOU3BEACHHUS JTOMOJHUTEIBHBIX Pacxoi0B B
pe3ysbTaTe OCYIIECTBICHUS ONPEIeIeHHBIX (PMHAHCOBBIX OIEpaIuii;

0) BO3MOXKHOCTh MOTEPH OAaHKOM YacCTH CBOUX PECYPCOB;

B) BO3MOXXHOCTb YT€PH JIMKBUAHOCTU U (MJIM) (PMHAHCOBBIX MOTEPH (YOBITKOB), CBSI3aHHAS C
BHYTPEHHUMH U BHEIIHUMU (AaKTOpaMH, BIMSIIOINIMMHU Ha JEATEeIbHOCTh OaHKa.



21. BepHo nu ytBepxkaeHue: «[IpuMepomM MPOrHO3HPYEMBIX PUCKOB SIBISIOTCS TAKUE PUCKU
KaK WHQIISIHMOHHBIN, TPOIIEHTHBIN, KPEIUTHBIN PUCKH, PUCK KYPCOBBIX TIOTEPh M HEKOTOPHIE APYTHE
BUIBI»?

a) na;

0) Her.

22. B uyém 3akiroyaeTcss OCHOBHOM PHCK JEATEIbHOCTH B KAauyeCTBE WHIUMBUYAIBHOTO
npeIrnpuHUMAaTeNs?

a) BBICOKHE HAJIOTH

0) moJsiHasi UMYIIECTBEHHAsI OTBETCTBEHHOCTh

B) 3ampeT Ha HaéM pabOTHUKOB IO TPYAOBOMY JIOTOBOPY

23. CHuXEeHHE pHCKa BEACHHUS MPEeNNPUHUMATEIBCKONW JIeATeNbHOCTH B  (opme
IOPUJIMYECKOTO JIMLIA IPE/I0Iaraer:

a) He00X0AMMOCTh TOCY/IAPCTBEHHON PETUCTPALNU IOPUINUECKOTO JIHIIA

0) HOJIHYIO OTBETCTBEHHOCTb I10 J10JIraM

B) yIUIaTy HaJIOTra Ha IUBUACH/IbI

24. YKaxuTe MpaBUJIbHOE YTBEP/KIECHUE O COOTHOLIEHUH PUCKA U 10X0Aa:
a) UeM HMXe PHUCK, TEM BbIIIE JOJKEH OBITh 0XKHJIaeMBbIil T0X0.

6) Uem BbIIIE PUCK, TEM BBIIIE JODKEH OBITH 0’KUAAEMBIN JOXO/

B) UeM BbIIIE TOXOJI, TEM HHMXKE JIOJKEH OBITh ITpeaIoaaraeMblii puck

r) Pruck u noxon He cBsi3aHbl MEXAY CO00M

25. Koapdunment p xommnanuu paBeH -0,5. Ha ckombko M3MEHHTCS IICHA aKIUH JaHHON
KOMITaHHH, eciu (POHIOBBINA MHJEKC BbIpoCc Ha 10 %?

26. K MeTonmaM OILIEHKM pHUCKa, NMPUMEHSEMBbIM B YCIOBHSIX YAaCTHYHOW OMPEICIEHHOCTH,
OTHOCSITCS:

a) pacYE€THO-aHAIUTHYCCKUE

0) BEpOSATHOCTHBIE

B) CTaTUCTUYECKHE

T') 9KCIIEPTHHIE

27. PacioNo)KuTe aKTUBBI IO BO3PACTAaHUIO PUCKA 110 CTETICHHU JIMKBUIHOCTH:
a) IEHEeKHBIE CPEICTBA HAa PACUETHOM CUETE

0) nebuTopckas 3aJ0JPKEHHOCTh CO CPOKOM TOTaleHus MeHee 12 mMecsien
B) 3armachl

') HeMaTepruaIbHbIC aKTHBEI

28. Pe3ynbTaT pemeHus MOKHO CYMTATh 00Jiee MpeicKa3yeMbIM MPH YCIIOBHH:
a) MEHbIIEro pa3zdpoca (IUCHepCHr) pe3ysibTaTa peleHNs

0) Goubiiero pazOpoca (IucIepcun) pe3yabTaTa PeeHHs

B) OoJibIIel BeIMYMHBI KO3 UIMEHTa BapUalluy

') MEHbIIEH BETUYMHBI KO3(PPHUIIEHTa BapHallH

29. CroumocTts noptdens naBectopa cocrtasisger 10 muH. py0., VaR s ogHoro aHst paBeH
100 tbIC. py0. C MOBEPUTEIBHON BEpOATHOCTHIO 95 %. Kak MOXHO MHTEpPHpEeTHpPOBATH JAHHYIO
uH(popmanuo?

a) BEPOSATHOCTh TOTO, YTO B TEUCHHE CIIEAYIOUIMX 24 4acoB MOTEPH B CTOMMOCTU MOPTdes
coctassaT Menbie 100 Teic. py0. paBHa 95 %

0) BEpOSTHOCTH TOTO, YTO B T€UEHHUE CIENYIOIUX 24 4acoB MOTEPU B CTOMMOCTU MOPTdens
npeBbicaT 100 Toic. py0. paBHa 5 %



B) HHBECTOP BIIPaBE OKUJATh, UTO B CPEIHEM €0 NOTEPHU B TeueHHe 95 nHel u3 kaxapix 100
nueit He npeBbicAT 100 ThIC. pyO., Win 9To oHU OoKaxyTcst 6osbmie 100 Thic. py0. B TeueHue 5 qHEH
n3 Kaxaeix 100 quei

30. CymecTBYIOT CIEIYIONINEe METOABI Ui pacyéra CTaBKU JOXOJHOCTU JUISI COOCTBEHHOIO
KanuTana:

a) CpelIHEB3BEIICHHAS CTOMMOCTh KaluTaia

0) MOJIeITh OIIEHKHU KaIlTMTAIBHBIX aKTUBOB

B) METOJ] BHYTPEHHEN HOPMBI 10XOJHOCTU

31. Kakue u3 nepeuncieHHbIX HHCTPYMEHTOB IIO3BOJIIIOT CHU3UTh KPEAUTHBIN pUCK?
a) CTpaxOBaHHE KPEIUTHOIO pUCKa

0) noy4yenue OAaHKOBCKOW TapaHTUH

B) Opranu3aius paboThl ¢ MOCTABIIMKOM Ha IocToruiate (0e3 Bblaun aBaHca)

HpaKTI/ILICCKI/Ie 3aJaHusA

1. Ouenute puck (B pyOssx) HHBECTHIIMOHHOTO TIPOEKTAa HA OCHOBE OMNpPEICICHUS
CPEIHEKBAIPATHYECKOTO OTKJIOHECHUS TIPU YCJIOBHH, YTO HW3BECTHBI BEPOSITHOCTH IOJYYICHHUS
MPUOBLIN:

[TpuObu1b, MiTH. pyo. -1 0 1
BepositHOCTB, % 32 36 32

2. Ompenenure CTaBKy TOXOAHOCTH (B MPOIEHTAX) MPOEKTa MPU YCIOBHH, YTO HOMHHAJIbHAS
Oe3puckoBasi craBka joxoja paBHa 10 %, cpenHepblHOUHAs CTaBKa Joxoja cocTaBiseT 15 %,
kodpdunuent B paBen 1,2, mpemus 3a PUCK, XapakTepHBIA I Hpeanpusitus, paBHa 1 %, a
HOIIpaBKa Ha CTPAHOBOM pHCK cocTaBisieT 2 Y.

3. PaccunTaiite k03¢ (UIMEHT prcKka U BbIOEpUTE HAUMEHEE PUCKOBBIN BapUaHT BIOXKEHUS
Kanuraia.

Bapuant A. CoOcTtBeHHbIe cpencTBa uHBecTopa - 5000 Thic. py0. Makcu-ManbHO BO3MOXKHAs
cymma yobITKa - 3500 ThIC. PYO.

Bapuant b. CobctBenHble cpenctBa nuBectopa - 30000 ThICc. py6. MakcuManbHO BO3MOXKHAS
cymma yobITKa - 12000 TBIC. pYO.

4. VImeroTcs ABa BapHaHTa BJIOKEHMSI KalluTasla. Y CTAaHOBJIEHO, YTO MPHU BJIOKEHUU KaluTaja
B Meponpustie A u3 100 ciyyaeB npuobuib 35 ThIC. py0. 6buTa moaydeHa B 50 ciyyasx, npuObLIb 25
ThIC. py0. Obla moydyeHa B 30 cioydasx u npu-Obuth 20 ThiC. pyO. ObuIa monydyeHa B 20 cimydasx.
[Tpu BroxeHuu kanurtaia B Mmeponpustie b u3 140 cinydaeB npubbuib 56 ThIC. py0. ObUIa OTyUYeHa B
84 cnyuasx, npuObUTE 38 THIC. py0. OblIa TONydYeHa B 42 ciaydasx W NpUOBLUIL 26 ThIC. py0. Oblia
noJjiyueHa B 14 ciyuasx.

Onpenenure CTENEeHb pUCKa Ui KaXKIOTO M3 MEpPONPUATUN OOBIYHBIM M YHPOIIEHHBIM
cnocobamu. Crenaiite BBIBOIBI.

5. PaccunTaiiTe yBeIMUEHUE BEPOSTHOCTH MOJIyUEHUS 10X0JAa U CHUKEHUS CTENIEHU PHUCKa U
BbIOEpUTE HAMMEHEE PHUCKOBBIM BApUAHT BIIOKEHHS] MOPTQENbHBIX WHBECTHUIUI, €CIM HHBECTOP
BMECTO MOKYIKH aKLIUH OJHOTO aKIMOHEPHOTro OOIIEeCTBA MOXET KYMUTh aKUUH TpeX WM MATH
pa3HbIX aKIIHOHEPHBIX OOIIECTB.

6. IIpenmpuHUMaTeTh CTOUT TEpE BHIOOPOM, CKOJBKO 3aKynuTh ToBapa: 1500 exunuI wim
2000 equuun. Ilpu nmokynke 1500 exuuuil ToBapa 3atpatsl coctaBat 2500 py0. 3a equHMIly, a TIpU
nokynke 2000 eguHUI ToBapa 3aTparbl coctaBaT 1300 py6. 3a egunuiy. [IpennpuaumMarens OyaeT
Ipo/iaBaTh JaHHBIA ToBap 1o 1e-He 3500 py6. 3a eaunuiy. OHAKO OH HE 3HaeT, OyJeT JIU CIpoc Ha



toBap. [Ipu oTcyTcTBHHM cripoca eMy MpPUIETCs 3HAYUTEITLHO CHU3HUTH IIEHY, YTO HAHECET YOBITOK €ro
onepauuu. [Ipu mponaxe ToBapa BeposTHOCTh cocTaBisieT «50 Ha 50», T.e. CyIIECTBYET BEPOATHOCTh
0,5 nst mpomaxku 1500 equaun ToBapa u 0,5 mist npoaaxku 2000 eauHUI TOBapa.

Onpenenutb CTOMMOCTh MOJTHON HHGOPMAIUU, HEOOXOIUMOM JIJIsl IPUHATHUS PELICHHUS.

7. IMeroTca nBa BapuaHTa BIOKEHHUS OJIHOW M TOW K€ CyMMbl Kanutana. [Ipu mepBom
BapHaHTE KamuTal coBepimaer 3a rox 18 000poTOB, peHTA0EIBHOCTh MPO-U3BEACHHOTO U
peanuzoBanHoro toBapa 20 %. [lo BTopoMy BapuaHTy KamuTaja coBepiuaeT 3a roa 24 obopora,
pPEHTAa0CNBHOCTh MPOM3BEACHHOIO U peann3oBaHHOro ToBapa 18 %. BeiOpats Hambomee
3¢ exTUBHBINA BapHaHT BIOXKeHUS KanuTaia. OO0CHyHTEe OTBET.

8. [IpuobpeTeH onmuoH Ha MOKYNKY akmuil yepe3 90 mueit o niene RO = 630 py0. 3a akmuto.
VYmunayennas npemust paBia P = 10 pyO0. 3a akuuro. OnpeaenuTs pe3yabTaThl CASIKA I TOKYTIaTes
omnIMoHa, ecau yepe3 90 mHel Kypc akiuii cocTaBuT: a) 615 pyo.; 6) 640 pyo.

9. IIpuobperen onuuoH Ha mpoAaxy akiui yepe3 90 nueit mo nene RO = 740 py0. 3a akiuio.
VYmutayennast npemust paBHa P = 15 py0. 3a akiuro. OnpeaenuTs pe3yabTaThl CASIKH Ui TOKYIaTems
OMIIMOHA, ecu uepe3 90 nHel Kypc akuuid coctaBut: a) 725 pyo6.; 6) 755 pyo.

10. Llena ucnonnenus call-onuona 460 py6. 3a akuuio, mpemuss 5 pyo. 3a akuuo. llena
WCTIOJTHEHUS put-omIMoHa Ha 3TH ke akiuu 420 py0. 3a akiuuto, npemus 7 pyO. 3a akmuro. Cpok
UCIIOJTHEHUS OMIIMOHOB Yyepe3 60 nueil. Onpenenutb npuobLUIb-yOBITOK MOKYIATENs OMIIUOHOB, €CIIN
yepe3 60 qHel Kypce akiuit coctaBut: a) 470 py0.; 6) 430 pyO.

11. NuBectop mpomaer 6e3 mokpeiTusi akuuu mo 1ene 600 py6. 3a akumro. Omnpenenuthb
NpuObLTH-YOBITOK TIOKYIATeIss ONIMOHOB, €CIM Ha JaTy pealn3alid KOHTPAaKTa KypeC aKIHi
cocraBut: a) 700 py0.; 6) 650 pyo.

Oo6uiee pacnpeneseHne 6ajJI0B TEKYIIEr0 KOHTPOJISI IO BUAAM y4eOHBIX PadoT 1Jisl CTY/IeHTOB

. VYernslii onpoc 20 BOnpocos, 2
PeliTunr-kouTpois 1 P P ’ o 10 6annos
MPAKTUYECKUX 3aJaHHs
. YerHbiit onpoc 20 Bonpocos, 2
PeliTuHr-KOHTpOIH 2 P P ’ o 10 6annoB
MIPAKTUYCCKHUX 3a[aHs
. [TpomexxyTounslit TecT 20
PeliTunr-koHTpOIH 3 P YT o 10 6annoB
BOIIPOCOB
[Tocemenue 3aHATHIA [Tocemenne JIEKIUOHHBIX U
N o 30 6amioB
CTYJIEHTOM MPAKTUYECKUX 3aHATUHN
JlonoHUTETbHBIE OATLTBI AKTHBHOCTB Ha MPAKTUYECKUX
o 20 6amnoB
(6onycCHI) 3AHATHUSAX
BrimonHenune ceMecTpoBOro Brmmonnenue ninana
MJIaHA CaMOCTOSATEITLHOMN CaMOCTOSITEIbHOW PabOThI o 20 6amios
paboThI CTYJICHTOB

2. IIpome:kyTOUYHAS aTTECTANUA MO AUCHUIINHE
IlepeuyeHb BONPOCOB K IK3aMeHY / 3a4eTy / 3a4eTy ¢ OleHKOii.
Ilepeyenn npakTHYecKuX 3a1a4 / 3aJaHUH K IK3aMeHY / 3a4eTy / 3a4eTy ¢ OeHKOMH (nmpu
HAJIUYUH)

JIyst mpoBeIeHNs MPOMEKYTOYHON aTTECTAIlN UCTIONB3YIOTCS 3a/IaHHs B TECTOBOM (popme.



doHg TECTOBBIX 3aIaHUI.
Bomnpocs! 1151 TOATOTOBKH.

Ha ocHoOBe  THUIIOBBIX

MeTtoanyeckue MaTepuabl, XapaKTepHU3yLHe NPpoueAypbl OlleHUBAHNUS

3aJaHUil  MPOrPAaMMHBIM  KOMIUIEKCOM  MH(OPMALUOHHO-

obpasoBarenbHoro mopraisa MU Bal'Y dopmupyroTcs B aBTOMaTHYECKOM PEXKHME TECTOBBIC
3aaHus s CTyneHTOB. I[IporpaMMHBIN KOMIUIEKC (OpMHUpYET WHAMBUAYAIbHBIC 3aJaHUs IS
KQXKIOr0 3aperuCTpUpPOBAHHOTO B CHCTEME CTYyJEHTa M YCTaHABJIMBAE€T BpEMs MPOXOXKIACHUS

TCCTUPOBAHMUA.

PesynbraTtoM TecTUpOBaHHS SIBISETCS KOJMYECTBO HaOpaHHbIX OaymioB. 3a

MIPaBUJILHOE BBIMOJHEHUE Ka)KI0TO TECTOBOTO 3a7aHus 0i0Ka "3HaTh" CTYACHT MOJIydaeT 1o 2 Oaua,
3a TPaBWIBHOE BBIMOJHEHHWE KAXKAOro 3agaHus Ojoka "ymers" - mo 3 Oaiuia, 3a IpaBUIIbHOE
BBIIIOJIHEHHUE KaXKI0T'0 TECTOBOIO 3aaHus Oyioka "Bianers" - mo 4 Oasia.

MaxkcumanbHasi cymma 0ajioB, Habupaemas CTyJIeHTOM 1o aucuuruinHe pasHa 100.

HEKOTOpbIE MPAKTUYECKIE HABBIKA
paboThI ¢ OCBOEHHBIM MaTEpUaAIOM
c(OpMHPOBAHBI HEAOCTATOYHO, BCE
IIPEeyCMOTPEHHBIE IPOTPaMMOi
oOyueHus: yueOHbIe 3aJaHUs
BBINOJIHEHBI, KAYECTBO BBIMOJIHEHUS
HU OJIHOTO M3 HUX HE OIEHEHO
MUHUMAaJIbHBIM YHCIIOM 0aJlioB,
HEKOTOpbIE BUJIBI 33JaHUI
BBINOJIHEHBI C OIINOKaMU

Onenka | Onenka 1o uikaie ObocHoBanme Yposens
B chopmuposannocmu
Oautax KomMnemenuyuii
bonee | «OtnmuHO» ConepkaHue Kypca OCBOCHO Buicokuit yposens
80 MOJIHOCTBIO, 0€3 MPOoOeIioB,

HEOOXO/IMMBIE PAKTUYECKUE HABBIKU

paboThl C OCBOEHHBIM MaTEPUATIOM

copMupOBaHbI, Bce

MPEyCMOTPEHHBIE IPOTPAMMOMA

oOyueHus: yueOHbIE 3aJaHUS

BBINIOJTHCHBI, KAYECTBO UX

BBIITOJTHEHUS! OIICHEHO YUCIIOM

0aJ10B, OJIM3KUM K MAaKCUMaJIbHOMY
66-80 | «Xopormo» Conepxanne Kypca OCBOCHO Ilpoosunymotii

MIOJIHOCTBI0, 6€3 po0enoBs, ypoeeHs




50-65 | «YmoBIETBOPHUTEIBHOY Coneprxanue Kypca OCBOEHO Ilopozoeuwlit yposens
YaCTUYHO, HO MTPOOETIBI HE HOCAT
CYIIECTBEHHOT'O XapakTepa,
HE00XO0AMMBIE IPAKTUYECKHE HABBIKU
paboThI C OCBOSHHBIM MaTEPUAJIOM B
OCHOBHOM C()OPMUPOBAHBI,
OOJIBIITMHCTBO MPEIyCMOTPEHHBIX
porpamMmoii 00y4eHus: yaeOHbIX
3aJJaHHid BHITTOJIHEHO, HEKOTOPBIE M3
BBITTOJIHEHHBIX 33JJaHUI, BO3MOXKHO,
coJiepKaT OUTMOKH

Menee | «HeynosnerBopurenbHo» | CoaepkaHue Kypca HE OCBOEHO, Komnemenuyuu ne
50 HE00XO0/AMMBbIE IPAKTUYECKUE HABBIKU | chopmuposanst
paboThI HE CHOPMHUPOBAHBI,
BBINOJIHEHHbIE YUeOHbIE 3a/1aHUS
CoJIepKaT IpyObIie OMUOKH

3. 3agaHus B TeCTOBOM (popMe 1O TUCHUILINHE
IIpumepsl 3anaHmii:
[Tpumeps! 3agaHnii B TECTOBOM (popMe pa3MerieHbl B COOTBETCTBYIOIIEM JIEKTPOHHOM Kypce
Ha UH(OPMAIIMOHHO-00pa30BaTEILHOM MOPTAJIE.

1. K MeronaMm OIEHKHM pHUCKA, MPUMEHSIEMBIM B YCIOBHUSX YAaCTUYHOW OMpPENEIEHHOCTH,
OTHOCSITCS:

a) pacuéTHO-aHATUTHYECKUE

0) BEpOSATHOCTHBIE

B) CTaTUCTUYECKHE

T') OKCIIEPTHBIC

2. Croumoctb noptdens nuaBecropa cocraiser 10 muH. py6., VaR ans onHoro nHs paBeH
100 TeIC. pyO. ¢ moBepuTeNnbHON BepoaTHOCTBIO 95 %. Kak MOXHO MHTEpHpeTHpOBaTh JaHHYIO
uHpopManu?

a) BEPOSITHOCTh TOTO, YTO B T€YEHUE CIENYIOIMIMX 24 4acoOB MOTEPU B CTOMMOCTH HOPTQeEs
coctaBsT MeHbIne 100 ThIc. py6. paBHa 95 %

0) BEpOATHOCTb TOTO, YTO B TEUEHHUE CIEAYIOIUX 24 4acoB MOTEPU B CTOMMOCTH HOPT e
npesbicat 100 TeIc. py0. paBHa 5 %

B) MHBECTOP BIIPaBE OKUJATh, UTO B CPETHEM €0 MOTEepH B TeueHue 95 nHel u3 kaxapix 100
nHer He npesblcaT 100 ThIc. pyo., UM 9T0 OHM OKaxkyTcst Oombiie 100 Teic. py6. B TeueHue 5 qHei
u3 Kaxaeix 100 gueit

[TonHbI epedyeHb TeCTOBBIX 33/1aHUN C yKa3aHUEM MPAaBUIILHBIX OTBETOB, pa3MelleH B OaHKe
BOIIPOCOB Ha I/IH(I)OpMaLII/IOHHO-O6pa30BaTeJ'ILHOM rnopraje HWHCTUTYTA 1o CCBIJIKEC
https://www.mivlgu.ru/iop/question/edit.php?courseid=896&category=27837%2C24309&qbshowtex
t=0&gbshowtext=1&recurse=0&showhidden=0&showhidden=1

OHCHKa PACCUUTBIBACTCA KaK IMPOUCHT IMPABUJIBHO BBIITOJHCHHBIX TCCTOBBIX 3a)1aH1/1171 n3 ux
oO1ero yucia.



