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MI'Y umenu M.B. JlomoHOCOBa Pabouas mporpamMma TUCIHMIUIMHBI «Y IpaBIeHUE
pUCKaMu»

Pabouas nmporpamMma AUCHUIUIMHBI (MOAYIIs) pa3paboTaHa B COOTBETCTBUU C CAMOCTOSITEIBHO
ycranoBieHHBIM MI'Y o0pa3zoBatensHbiM ctangapTom (OC MI'Y) s peann3yeMbIXx OCHOBHBIX
npodeccnoHanbHbIX 00pa30BaTEIbHBIX MPOTPAMM BBICIIET0 00pa30BaHUsI 110 HAPABICHUIO
moAroToBKHM / criennaibHOCTH 27.04.05 «AHHOBaTHKa» (IpOrpaMma MarucTpaTypsl),
yTBepkAeHHBIM Mpuka3zoM MI'Y ot 22 utons 2011 roxa Ne 729 (B penakuuu npukazoB MI'Y ot 22
Hos10pst 2011 ronma Ne 1066, ot 21 nexadps 2011 roga Ne 1228, ot 30 nexadpst 2011 roga Ne 1289,
ot 22 mas 2015 roma Ne 490, ot 30 utonst 2016 roma Ne 746).

I'ox (romer) mpuema Ha oOyuenue: 2020.
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1. Ienb ¥ 32724y JUCHMILIHHBI.

Heabl0 u3yueHUs] TUCHUIUIMHBL «YTPaBJICHUE PUCKAMHU» SBISETCS (OPMHPOBAHUE Y
ClIylaTeaed KOMIUIEKCA COBPEMEHHBIX TECOPETHYECKUX U NPAKTUYECKUX 3HAHUK M HABBIKOB B
o0yacTi UAeHTU()UKALIMH, OLICHKH U TPOTHBOJCHCTBUS PUCKOBBIM COOBITHSM B HHHOBAIIMOHHOM
OpraHM3alMH.

3agayaMu JUCHUIUIMHBI SBIISIOTCA:

— H3Y4UTh COBPEMEHHYIO (PyHIaMEHTaIbHYIO 0a3y OLEHKHU U aHAJIN3a PUCKOB;

— chopMupoBaTh 3HaHHUA W TIPEACTABICHUS B OOJACTH HAYKH, TEXHUKH M TEXHOJOTHH,
0a3upyoUIMXCcsS Ha COBPEMEHHBIX JOCTHKEHUAX POCCUMCKUX HAYYHBIX IIKOJ U POCCUMCKHUX
KOMIIAaHUM, YTO TIO3BOJMUT OINPEACIATh YPOBEHb PE3YIbTATOB HAYYHO-TEXHUYECKOU
NeSITEIbHOCTH M YPOBEHb MX HOBU3HBI, KaK OJHOTO M3 (DAKTOPOB YBETUYEHUSI BEPOATHOCTH
HACTYIUICHMsI PUCKa M IIPOBENEHUS  MEPONPHUATHH IO  CHWXKCHHMIO  YPOBHSA
HEOIIPEIETICHHOCTH;

— M3Yy4YUTb METOJBI BBINOJHEHUS KOMIUIEKCHOM OLICHKM CHCTEMBI YIPAaBIEHUS PUCKaMU
OpraHu3aluy;

— chopMupoBaTh HaBBIKM W yMEHHUS OpraHM3alM{ Tpolecca HACHTU(UKALUU PUCKOB U
pa3paboTKU IPOTUBOPUCKOBBIX MEPOIIPHUATHH € LIEJIbIO COKPAILEHUS TOTEPb.

B pe3ynbTare usyueHus JaHHOrO Kypca oOydaroluecs ojydyaT 3HaHHUs U HaBbIKM cOopa
JaHHBIX 00 OTKJIOHEHMSIX U3 PA3UYHBIX UCTOUYHUKOB, IPOBEJCHHIE aHATN3a PUCKOBBIX COOBITUH,
(dhopMHpOBaHHE KOMIUIEKCA MEPOIPHUATHH IO MPOTUBOACHCTBHIO PHCKA KaK YacTH EIUHOMN
KOpPIIOPATUBHOM TMOJIMTUKHM, HANPABICHHON Ha YIYYIIEHHE IOJO0KEHHE TEXHOJOTUYECKOU
(GUpPMBI B KOOPAMHATAX PUCK-TOXOIHOCTD.

2. Mecro aucuumiamHbl (Moayssi) B crpykrype OIIOII BO. OrtHocurcs K
npodeccuoHaIbHOMY OJIOKY BapuUaTHUBHOM YacTH (AMCLMIUIMHBI MO BBIOOPY CTY/AEHTA),
peanusyercs Ha 1 rogy o6yuenus (1 kypc, 2 cemecTp).

3. Bxoanble TpeGoBaHMA I OCBOEHUS THCHUILIMHBI (MOIYJIs), IPEIBAPUTEIBHBIC YCIOBHUS
(ecnu ecTh): OCBOCHHE MHMCIMIUIMH «YTpaBieHYecKas 3KOHOMHKa», «CHCTEMHBIH aHAU3 U
Teopus MpPHUHATHUS pemeHui», «CTpaTeruueckuii MeHEIKMEHT», «MojenupoBaHue u
KOJIMYECTBEHHbIE  METOJbl aHanu3a B  OusHece», «DUHAHCOBBIH  MEHEUKMEHT B
BBICOKOTEXHOJIOTUYECKUX  OTpaciisiX»,  «YINpPaBJICHHE  WHHOBAUMOHHBIMM  IIPOEKTaAMH»,
«YTIpaBIEHYECKUN YUET».

3HaHUs, HAaBBIKKM W YMEHHS, MOJYyYEHHBIE MPU W3YYEHUU AUCIUIUIMHBI «YTIpaBlieHUE
pUCKaMU» OO0ECHEeurBaIOT YCHEIIHOE OCBOCHHE IUCHUIUIMHBI «OlleHKa | YIpaBlICHUE
CTOMMOCTBIOY», «/HBECTHIINN B MHHOBAIUNY, «DJIEKTPOHHBIA OM3HEC U MEHEDKMEHT UHTEPHET-
MPOEKTOBY», «MaTremMaTH4eckoe MOJICIUPOBAHUE HWHTEIUIEKTYalIbHBIX CcUCTeM», «MeToabl
MPOTHO3UPOBAHUS W (UHAHCOBAS AaHAIUTHKA» W HEOOXOAMMBI IS MIPOX 0K ICHHS
MPETUTUIOMHON MPAKTHKHU, OCYIIECTBICHHUS HayYHO-HCCIEI0BATENbCKONW PabOThl U HAMKUCAHUS
BBITTYCKHON KBATM(PUKAIMOHHON pabOThI (MAarUCTEPCKON TUCCEPTAIINN).

4. PesyabTaThl 00y4eHHsl MO JMCHUILIMHe (MOJYJI0), COOTHECEHHble C TpeOyeMbIMU
KOMIIETEHIIUSIMU BBIITYCKHUKOB.

Komnemenyuu evinycknuxos, ¢hopmupyemvle (ROIHOCMbIO UMU YACMUYHO) NPU pPearu3ayuu
OUCYUNTUHBL (MOOYTIS):

VYK-2. TOTOBHOCTP K CaMOpa3BUTHIO, CaMOpean3allid, WCIOJB30BAHUIO TBOPYECKOTO
IIOTCHIIMAaJia.
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YK-3. T'oTOBHOCTH JeiCTBOBaTH B HECTAaHAAPTHBIX CHUTYallUsAX, HECTH COLHUAJIBHYIO U
ATUYECKYIO OTBETCTBEHHOCTH 3a IIPUHATHIE PEIICHUS.

OIIK-3. CnocobHOCTh pemiath MpoPecCHOHANBbHBIE 3aladl  Ha OCHOBe (umocoduu,
MaTEMaTHYECKUX METOJOB M MOJENEH JUIsl YHpPABJICHUS WHHOBALMSAMH, KOMIIBIOTEPHBIX
TEXHOJIOTHI B MHHOBAITMOHHOM cepe.

OIIK-4. CiocoOHOCTh K a0CTPaKTHOMY MBIIIJICHUIO, aHATTU3Y, CHHTE3Y.

IIK-3. CriocoOHOCTh MPOM3BECTH OLIEHKY SKOHOMUYECKOTO MOTEHIIMAIa MHHOBAIMH, 3aTpaT Ha
MHHOBAIIMOHHBIN [TPOEKT U OCYILECTBICHNE HHHOBAIMOHHOM 1€ATEIbHOCTH B OPraHU3alUH.
IIK-4. CnocoOHocTh pa3paboTaTh IUIaH U MOpOrpaMMy OpraHU3alMd WHHOBAIIMOHHOU
NESTeNbHOCTH  HAYYHO-TIPOU3BOJCTBEHHOTO  MOJpPA3ACTCHHS,  OCYILECTBISATh  TEXHHKO-
SKOHOMMYECKOE 000CHOBAaHNE NHHOBALMOHHBIX [IPOEKTOB U MPOTrpamM.

IMK-10. CriocoOHOCTh KPUTHYECKH AHAIM3UPOBATh COBPEMEHHBIE MPOOJIEMBI WHHOBATHKH C
y4€TOM HKOHOMMYECKOTO, COIMAIBHOTO, AKOJOTUYECKOTO U TEXHOJOTUYECKOTO aCHEeKTOB

KHU3HCACATCIIBHOCTH YCJIOBCKA.

B pesynbrare nuzyueHus QTUCHUIIIUHBI CTYACHT JIO/KEH:
3HaTh:
— OCHOBHBIE TIOJIOKEHHUSI CTAaHJIAPTOB, YCTAHABJIMBAIOIIMX IpaBWia pabdOTHl C pPHUCKaM B
OpraHu3alluy;
— HCTOPHIO Pa3BUTHS U NMEPCHEKTUBHBIE HANPABIICHUS PAa3BUTHUSI PUCK MEHEI)KMEHTA B MUPE U
B Poccuu;
—  pasnuuus MeXAY yIPaBIISIEMbIMH U HEYIIPABISIEMbIMU PUCKAMH.

YMmeThb:

—  COCTaBJATh KapTy PUCKOB,

— ¢opMHUpOBaTH IJIaH MIPOTUBOPUCKOBBIX MEPOIIPHUATHIA;

— OLIEHUBATh KaK KPAaTKOCPOUHBIE PE3YNbTAThl, TAK U CTPATETUYECKUE PE3yJIbTaThl BHEAPEHUS
CUCTEMBbI PUCK MEHEIKMEHTA;

— TPUMEHATHh METOJbl aHAIN3a PUCKOB U HETaTHUBHBIX COOBITHI B 00JIACTU HOBBIX M BBICOKHX
TEXHOJIOTHH,

— IPUMEHATH aKTyaJIbHbIE METO/bI OLIEHKH PUCKOB MHHOBAIIMOHHBIX TPOEKTOB IIPH HEMOJIHON
CTAaTUCTHYECKOM 0a3e;

— OILICHUBATh aKTYAIBHOCTh PHUCKOBBIX COOBITUN HA Pa3HBIX BPEMEHHBIX TOPU30HTAX C YIETOM
0COOCHHOCTEH CTalK PAa3BUTHUS HOBOTO MPOEKTA.

Baangers:

— HaBBIKAMH KOJMYECTBEHHOH OLIEHKU PHUCKOB;

— HaBbIKaMHM aHaJM3a OW3HEC-NPOLIECCOB OpraHM3alM C TOYKU 3pPEHUs HCCIeI0BaHUS
PHUCKOBBIX COOBITHI;

— HaBbIKaMH (P OPMUPOBAHUS PE3EPBOB, KaK M3 MPUOBLIN, TAK U U3 MOTOKA JIEHEKHBIX CPE/ICTB.

HNMeTb onbIT NOCTPOECHUS peecTpa pUCKOB HHHOBALIMOHHOTO IIPOEKTA.

5. ®opMa 00yueHHUs: OUHas.
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6. O0beM aUCHUNIMHBI (MOIYISI) cocTaBisieT /2 3.e., B ToM uncie 30 akaJeMHUYEeCKUX YacoB,
OTBEJICHHBIX Ha KOHTAKTHYIO paboTy 00yJaromuxcs ¢ mpernoaaBareneM, 42 akaJeMHUecKuX Jaca
Ha CaMOCTOSITEIbHYIO paboTy oOydarommxcs. M3ydaercs Ha 1 xypce (2 cemecTtp), uToronas

(hopMa OTYETHOCTH — IK3AMEH.

7. CopepxaHue IMCUMIUIMHBI (MOAYJIs1), CTPYKTYPHMPOBaHHOe IO TemMaM (pa3jejiaM) ¢
YKa3aHHeM OTBEJeHHOI0 HAa HUX KOJIMYeCTBA aKaJeMHYeCKMX 4acoB M BH/]bl Y4eOHBIX

3aHATHH:

Pa3zjiennl iucuun/aiuH U BUAbI 3aHATHI (aK. 4aChl)

HanmeHnoBaHue u KpaTkoe Bcero B ToMm uncne
cojiep;kaHue pa3aesioB ("acwi)
AUCHMILIMHBI (MOAYJIs1), KonrakTHas pabora CamocrosiTeabHast
(padoTta BO B3amMoeiicTBUH € padora
DopMa NPOMEKYTOYHOM npenogaBaTesiem) o0yuaromerocs,
aTTrecTalyy 1o AMCUMILIMHE Buabl KOHTAKTHON padoThl, 4acChl yachbl
(woaymo) " & .
EZ2e’s EE2%
SEEE| SEEE| Beero
SETF ZEOF
Tema 1. Puckm B coBpeMeHHOM 3
On3Hece Pedepar
KauecTBeHHOE M KOJIMYECTBEHHOE Omnpoc
MMOHUMAaHHE PHUCKOB. Pucku: (cobecenoBaHue)
MOJIOKUTENIbHAsT W HEraTHBHAas Jomaminee
CTOpOHa [IPOTHO30B. Pucku: 55 0,5 2 2,5 3aganue: «Pucku:
yIpaBieHUe TMOKOCTBIO YTPO3bI U IIAHCHI
(peakTMBHOM ¥ NPOAKTUBHOMN). JUIst
Pucku Ou3HEC NpPOLECCOB M PUCKHU TEXHOJIOTHYECKOT 0
aKTHBOB. OuszHeca»
Tema 2. Kinaccudukanusi puckoB
OO0IIEPKOHOMHUYECKHE u
MOJUTUYECKHE  PUCKH  (pUCKH 6
OKpyXKaromied  cpensl).  Puckm Ompoc
OU3HEC-TIPOLIECCOB: BU/JIBI " (cobecenoBanmue)
MPUIUHBI BO3HHKHOBCHUS. Jomamnee 3aganue
OnepalnoHHbIN pHUcK - (cxBO3HOE, YacThb 1)
3 PEeKTUBHOCTD, PE3YIBTATHBHOCTH AHanu3 puckos 3
yIPABICHUS WHBECTUIUSIMU. POCCHUICKHX
VYpaBieHYeCKHil PUCK — HE3HAHUE 8,5 0,5 2 2,5 MyOJIMYHBIX
OCHOB VIOPaBICHUS]  pPUCKaMH, KOMITaHHUM U 3
HE3aKOHHBIE JEHUCTBUS CO CTOPOHBI KUTaUCKUX
YIOPABISIIONIETO KOMIaHueu. Puck MyOTMYHBIX
WH(POPMAITMOHHBIX TEXHOJOTUHA — KOMITaHHUI
HECOOTBETCTBUE HH(DOPMAIIMOHHBIX TEXHOJIOTHYECKOI 0
TEXHOJIOTHIT KOMIETEHIIUSIM CeKTopa
KoMmaHuu. Puck nosuibHOCTH —
MOIIEHHUYECTBO. DuHaHCOBBII
PBIHOYHBI PUCK — JIMKBUAHOCTD,
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KOHIICHTPALIUS KPEIUTHBIX
pECypCcoB, HM3MEHEHHE KPEAUTHOMU
MOJIUTHKH 0aHKOB. Pucku,
CBsI3aHHBIE ¢ HH(pOpMAIMEnd JUIs
TIPUHATHUS PCIICHHIA.
OnepannoHHbIN pHUCK —
HEaJIeKBaTHOCTh KITFOYEBBIX
IIOKa3aTesen NESATENbHOCTH.
DUHAHCOBBIN pPHUCK (TEKyIuh) —
HEaJIeKBaTHOE OJUKETUPOBAHUE U
HEOINITUMAJILHOE HaJIOr000I0KEHHE.
Crparernueckuit pUCK —
HEaJIeKBaTHAas OIEHKAa CTOUMOCTH
OM3HEC-MOIeIH.

Tema 3. OueHka  pHCKOB.
KoJsin4yecTBeHHBI aHAJIU3 PUCKOB
Ananus PHUCKOB, 170'¢
npuoputm3anmst. VaR (Value at
Risk) xak MHCTpYMEHT ISl OLICHKHU
51 PUHSTHS KPaTKOCPOYHBIX
pemenuii. ROV (Real Options
Valuation) Kak WHCTPYMEHT st

)

Omnpoc
(cobecenoBanue)
JlomamHee 3a1anue
(ckBO3HOE, YacTh 2)
Pacuer
MOKa3aTeyiel pucKa

OLICHKU U MPUHATUS JOJITOCPOUHBIX 8 3 poccuiickux
pelieHui B OTHOIIEHUU MyOTUYHBIX
MHBECTULIMOHHBIX IIPOEKTOB. KOMITaHUH U 3
[IpuMeHeHne nepeBa pemieHud Ui KUTaNCKHUX
MIPUHATHUSA CTpaTernyecKux MyOIMYHBIX
PELIECHHI IO Pa3BUTHIO. KOMITaHHI
TE€XHOJIOTHYECKOT O
CeKTopa
Tema 4. Kapra puckoB kak
HHCTPYMEHT aHAJIN3Aa U KOHTPOJIs 6
PHMCKOB Omnpoc
Ha3nauenue u CTpyKTypa KapTbl (cobecenoBanmue)
puckoB. Ilpumepsl cocraBiaeHUS Jomarminee
KapT I Pa3IUYHbIX OTpacie. 3a/laHue.
Peectp puckoB mpou3BOJICTBEHHOH 10 [Toctpoenue kapThl
komnanuu.  CoctaBineHue  6a3bl puckoB 1
MPOU3OIIEIIINX PHUCKOBBIX poccuiickou u 1
cOOBITUN.  AKTyanuzanus  0a3sl KUTanCKOM1
PHUCKOB: eXeroiHas u KOMITaHUU CEKTOopa
exxekBapranbHas. [lpouenypel u OMOTEXHOJIOT U
OTBETCTBEHHBIE JIUIIA.
Tema S. Moaenb ynpasjieHUs
Ou3HecC-pUCKAMHU
Crpykrypa MoOAenIM U  aHAIU3 6
OM3HEC-PUCKOB. Pazpabotka 10 Ompoc
CTpaTeru. OYHKIIMOHUPOBAHUE (cobecemoBaHme)
Mojienu. Posib BHYTpEHHEr0 ayauTa. Homarnee

Koopaunaius puck MeHeIKMEHTa U

3amanue. AHaaus
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CIy’)KObI BHYTPEHHETO KOHTPOJIS. MOJIENH
[IpuMeHeHHEe TOJIOKEHUN 3aKoHa YIPABJICHUS

CapOeitaca OKcnM B MIPaKTHKE PUCK

pUCKaMH KOMITAHUI

MEHEKMEHTA MEKTyHAPOTHBIX Ali baba, Ozon u
KOMIIAHUM. Amazon
Tema 6. YnpapieHue pHCKaMH
npouecca c aHAJIN30M
NOCJIeACTBUI U IPUYUH
[ToTeHuuanpHble PUCKU Tporecca / 6
¢bynkuun/ TpeboBaHus, 3HaUCHHE U
Tect no
MEXaHU3Mbl BOSHUKHOBEHHUS, Mepbl 13 7 N N
IIPOMJICHHON TeME
1o IIPEIOTBPALIEHUIO u
OoOHapyXKEHHIO, Onpenenenue
IPUOPUTETHOTO 4YMCIa pHUCKA U
PEKOMEH1yeMble MEPOIPUSITHSL.
Tema 7. Pazpadorka 6
NPOTHBOPHCKOBBIX MEPONIPUATHIA
N Omnpoc
CrniocoOsl MPOTUBOICHCTBUS
(KOJIIIOKBUYM)
puckaMm. HMs6eranue, IIporpamMmsbl
3ananue
HEIOMYIIEHUS PHCKOB.
IpyNIOBOE.
MoOHUTOpHHT. OtcyrcTBUE
. . Pa3pabotka
neicTBuil (co3HatenbHOE). OleHKa
: KOMILIEKCa
YIPABIAIOLINAX MOCJIEICTBUI 13 7
. IIPOTUBOPHUCKOBBIX
IIPOTUBOPUCKOBBIX ~ MEPOINPUATHUH. .
MEPONPUITHI
N3menenue BEPOSTHOCTH N
0001 KOMIIaHUU
HacTymieHust coObITUs. Pacxonbl Ha
U3 CEeKTOpa
HenonylieHne pucka, OcoOeHHOCTH
UCKYCCTBEHHOTO
pabotsl o puckam rpynmns! [1buOT
. UHTEIJIEKTa
u okojorusi, OIBIT POCCUHUCKUX KP
KOMIIAaHUH 10 PUCK-MEHEDKMEHTY.
IIpoMexyTouHas aTTecTalus 4
(x3amen)
Hroro 72 30 42

8. ®ona oneHouHbIX cpeacts (POC) 15 oneHNBaHUA Pe3yJbTATOB 00y4YeHHs M0

AUCHUILINHE (MOYJIIO)

8.1. Tumnossie KOHTPOJIbHBIC 3aaHW UM HHBIC MAaTCPHUAJIbI AJId IIPOBEACHHUA TCKYIICTO

KOHTPOJIA YCIICBACMOCTH.

8.1.1 Tembl KypcoBbIX padoT
Kypcoas pabora 1mo auciuminHae «YIpaBiIeHne pICKaMmy He IPeTyCMOTPEHa.

8.1.2 Tembl pedpepaToB
1. AnHanmu3 CTpyKTYpbl pHCKOB KoMmanui Suaekc u mail.ru.

2. TloctpoeHue KapThl pUCKOB Ha TpUMeEpe KoMNaHui «THCTUTYT CTBOJIOBBIX KJIETOK

YCJIOBCKa» U <<BI/IOKa,Z[>>.

3. KauectBeHHast cTopoHa prcka MEHEDKMEHTA.

7
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© N oA

10

11.

AHaIu3 CTATUCTUYECKUX PSI0B Ui OLIEHKU PUCKA.

Tumbl TPOTUBOPUCKOBBIX MEPOIPUITUH.

®opMupoBaHuE pe3epBOB KaK YacTh IPOTUBOPUCKOBON IIPOIPaMMBI.

XepKUpOoBaHHe KaK 4acTh MPOTUBOPUCKOBOI MPOTrpaMMBl.

NT Ge30macHOCTh KaK 4acTh IPOTUBOPUCKOBOM IIPOrpaMMBbI.

[Tpodunaktuka puckoB OT u Th kak yacTh MPOTUBOPUCKOBOM MPOrPAMMBI.
MeHTasbHbIE JIOBYLIKH YIPABICHUS pUCKAMHU.

Puck amnmeTut: cnocoObl H3MepeHus: U MPUMEHEHHS] UHIUBUyalbHBIX OCOOEHHOCTEH.

8.1.3 Bonpochl il TEKYIIIEro KOHTPOJISI M CAMOCTOSITeIbHOM PadoThl CTY€HTOB:

NG~ WN R

10.
11.

12.
13.
14.

15.
16.
17.

18.

19.
20.
21.
22,
23.
24,
25.
26.
27,
28.
29.
30.
31.

32.

KauecTBeHHOE M KOJINYECTBEHHOE IIOHUMAaHUE PUCKOB.

Pucku: nonoxurenpHas ¥ HEraTUBHAsi CTOPOHA IIPOTHO30B.

Pucku: ynpaBnenne rTuOKOCThIO (PEaKTHBHON M MTPOAKTHBHOM ).

Pucku 6u3Hec npoueccoB U pUCKU aKTHBOB.

OO0111ePKOHOMUYECKHUE U MTOJIUTUYECKUE PUCKH (PUCKH OKPYKAIOLIEH cpebl).

Pucku 6usHec-npoleccoB: BUAbI U IPUYUHBI BOSHUKHOBEHHS.

OmnepanroHHBII PUCK — Y3PPEKTHBHOCTD, PE3YJIbTATHBHOCTD YIIPABJICHUS HHBECTHIIHSIMH.
YpaBileHYECKUI PUCK — HE3HAHUE OCHOB YIPABJICHUS PUCKAMU, HE3aKOHHBIE JEHCTBUS
CO CTOPOHBI YIPABJISIFOIIETO KOMITAHUEH.

Puck nH}opManoHHBIX TEXHOJIOTHH — HECOOTBETCTBHE MH(POPMALMOHHBIX TEXHOJIOTHIM
KOMITIETEHIIUSIM KOMITaHUU.

Puck n0sUIBHOCTH — MOLIEHHUYECTBO.

@OUHAHCOBBIM PHIHOYHBIA PUCK — JIMKBUAHOCTb, KOHLIEHTpAIUsl KPEAUTHBIX PECYpCOB,
M3MEHEHHE KPEIUTHOM MOJUTHUKU OaHKOB.

Pucku, cBsa3aHHbIe ¢ UHPOpPMALIMEN [T IPUHATHS PEILICHUH.

OnepannoHHBIN PUCK — HEAIEKBATHOCTD KIIIOYEBBIX MOKA3aTENIEH AEATEIbHOCTH.
@OuUHAHCOBBIN pUCK (TEKyLIUil) — HeaJleKBaTHOE OIOKETUPOBAHHWE M HEONTHUMAJIbHOE
HaJIOr000JI0KEHHE.

Crparernueckuii puck — HeaJleKBaTHasl OLIEHKa CTOMMOCTU OM3HEC-MOJIEIH.

AHanu3 pUcKoB, UX MPUOPUTHU3ALIUS.

VaR (Value at Risk) kak HHCTpyMEHT Al OLUEHKM M HPUHATUS KPATKOCPOUHBIX
peLIeHui.

ROV (Real Options Valuation) kak HHCTpYMEHT JJIsl OLIEHKU U IPUHATHS JOJITOCPOUHBIX
pELICHN] B OTHOIIIEHUH WHBECTULIMOHHBIX IIPOEKTOB.

[IpuMeHeHne nepeBa peleHni I IPUHATHS CTPATETHYECKUX PELICHUH 110 Pa3BUTHIO.
Haznauenue u cTpykTypa KapThl PUCKOB.

[Ipumepsl cocTaBieHUs KapT A7 pa3InYHbIX OTpACciei.

Peectp prckoB Npon3BOACTBEHHON KOMITAHUH.

CocraBnenre 6a3bl IPOU3OMIIEIIINX PUCKOBBIX COOBITHH.

AxTyanu3zanus 6a3bpl PUCKOB: €KEro/iHas M eXKeKBapTalbHas.

[Ipouienypsl U OTBETCTBEHHBIE JTUIIA.

CTtpyKTypa MOJIeNH U aHaJIu3 OU3HEC-PUCKOB.

Pa3pabotka crpareruii.

DYHKIIMOHUPOBAHUE MOJIENH.

Pone BHyTpeHHETO aynuTa.

Koopaunanus puck-MeHeKMEHTA U CITy>KObl BHYTPEHHET0 KOHTPOJIS.

[Ipumenenue mnomnoxxenuil 3axkoHa CapoOeitHca OKCIM B MpakTHKE PUCK-MEHEIKMEHTa
MEKTYHAPOAHBIX KOMITAHUM.

[Torennmansubie pucku mporecca / GyHkmuu/ TpeOoBaHUs, 3HAYCHHUE U MEXaHU3MBI
BO3HUKHOBEHHS.
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33. Mepsl mo mpenoTBpalieHui0 B oOHapykeHuto, OmpeaeneHne MPUOPUTETHOTO YHucia

PHCKa U PEKOMEHIYEMBIE MEPOTIPUSATHS.

34. CriocoObI TPOTHBOICUCTBUS PHCKAM.

35. Uzberanue, [IporpaMMbl HEOMYIIICHUS PUCKOB.

36. MonuTopunr. OTCyTCTBHE IEHCTBHI (CO3HATEIBHOE).

37. OueHka ynpasJsFOIIUX MTOCIEICTBUI MPOTUBOPUCKOBBIX MEPOTIPUATHH.
38. I3meHeHue BepOSITHOCTH HACTYIUICHHS COOBITHS,

39. Pacxopl Ha HEJIOMYIICHHUE PHCKA.

40. Oco6ennoctu padotsl o puckam rpymnmsl [I1buOT u sxonorus.

41. OnbIT pOCCUICKUX KOMITAHUH 0 PUCK-MEHEKMEHTY.

N

N

8.1.4 IlpuMepbl KOHTPOJIbHOI PadoThI

B1
[Ipoananm3upoBaTh BHEITHUE PUCKU JJISI KOMITAaHUH.
ITocuntatsr VaR.
BbIsSBUTH KITIOUEBBIE BHYTPEHHUE PUCKH.
B2
[TpoparkupoBaTh 1O MPUOPHUTETAM PEECTP PUCKOB Ha CPOK T'O/I.
[TocunTaTh CTOUMOCTH PEANILHOTO OIIIMOHA.
Paccunrtath k03 puImeHT 3aMeneHus Mpy CTpaxOBaHUHU aKTHBOB.

8.1.5 IIpuMepnbI 1oMAIIIHETO 3aJaHHS

Nzyuuts ombir orma LTCM. Ilpoananu3upoBarh Kakue PUCKH HE OBLIM IOJHOIIEHHO
OTpa’KEHbI B UX MOJEIN OU3HEca.

W3yunth onbIT KoMmaHud Sumitomo. IIpoaHanu3umpoBaTh Kakue PHUCKH HE ObLIH
MOJTHOLEHHO OTPaXKEHbI B UX MOJIEIH OM3Heca.

W3yuuts onbIT komnanuu Enron. Ipoananu3npoBarh Kakve pUCKH HE ObUIM MOJHOLIEHHO
OTpa)KeHbI B UX MOJEIHN OU3HEeca.

N3yuuts onbiT komnanuu FOKOC. [Ipoananu3upoBaTh Kakue pucKy He ObUTH MOJHOLIEHHO
OTpa)KeHbI B UX MOJEIHN OU3HEeca.

M3yuuts onbiT Oanka «OtkpbiTue». IIpoaHanusumpoBaTh Kakue pHUCKH HE ObLIM
MIOJTHOLIEHHO OTPaXKEHbI B UX MOJIEIH OM3Heca.

8.1.6 Ilpumep TecTa UIsi KOHTPOJISI 3HAHUI 00YYaIOLIUXCS

BLI6epI/ITC IMPaBUJIbHBIC OTBCTHI (HpaBI/IJ'ILHLIX OTBETOB MOJKET OBIThH HCCKOHLKO)Z

1.

CoToPwWoOTENOO T

Kapra puckos Briouaer:

Tonpko BHEIIHNE PUCKHU.

TonbKO ynpasisieMble pUCKH.

Bce pucku.

Tonbko 3H/IOT€HHBIE PUCKHU.

Kapra puckos BkiI04aer:

Or11eHKy CTOMMOCTH YyIriepoa.
Crparerndeckuil ananus.

AHanu3 ynpaBieH4YE€CKON BEPTUKAIH.
MapKeTHHIOBBII aHAJIN3.
XemKHpoBaHUe NMO3BOJISIET YMEHbIIUTD:
Crparernueckue pucku.

Topryembie pucku.

Pucku upe3BbIYaifHBIX COOBITHIA.
[TonuTHueckne puckmu.
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COTPOOOTPEOOTPYN2OTPO2OTR UL T A

CrpaxoBaHue B CTPaxX0BOH KOMIIAHUM 103BOJIAeT YMEHBIINTh:
Crparernueckue pucKu.

Topryemsle pUCKH.

Pucku upe3BbIYaiiHBIX COOBITHIA.

[TonuTnyeckue puckKu.

Yepublii jedeab 3T0 cOObITHE, Y KOTOPOIo:

Kpaiine manas BeposTHOCTb U Majbli yHiepo.

Kpaiine manast BeposITHOCTh M BBICOKHH YITIEpO.

Bricokast BEpOsSTHOCTb U MaJIblil yIiepo.

Bricokasi BeposITHOCTD U BBICOKUIA yiiiepO.

CraTucTH4ecKHil aHAJIM3 B OlIeHKe PUCKOB CTPOMTCS HA:
Craructudeckoil ”HGOPMAIIUK O TPOILIBIX COOBITHIX MTYOMHOM 1 Mecsr.
Cratuctruueckoit ”HPOpPMAIUMK O IPOIUIBIX COOBITUSAX TITyOHMHOM 5 JIET.
[Iporno3Ho# uHbopMaIuu o OyAyux coObITHIX TyOuHOM 1 Mecsil.
[Iporuo3noii nHGpOpPMALUHU O OYIYIIUX COOBITUSX TITyOMHOH 5 JIeT.
JAunBepcupuranus aKTUBOB:

CHmKaeT HECUCTEeMaTHYECKU pUCK TOPTderts.

CHmXKaeT cucTeMaTH4eCKHi pUCK OPTQes.

[ToBbImaeT HECUCTEMATHYECKUNA PUCK TTOPTQEIIS.

[ToBpImIaeT cucreMaTHUECKHU pUCK TOPTQEs.

KonuenTpanus akTuBOB:

CHmKaeT HeCUCTEMAaTHUECKUN PUCK MOPTQels.

CHMXaeT CUCTEMAaTHYECKUI PUCK TOPTQEIs.

[ToBbIIaeT HeCUCTEMATHUECKUN PUCK TOPTQEs.

[ToBbImIaeT cucreMaTHuecKuil pucKk moptdens.

Puck aKTHBOB U 10X0AHOCTH UMEIOT HA Y(PPEeKTUBHOM PBIHKE 3aBUCHMOCTh:
[Ipsmyro.

Oo6parny1o.

Her ycrolunBoii B3auMOCBSI3H.

1,5.

10.4ynpaBﬂqueCKaﬂ rudKoOCTh KakK METOA aanTanumn K PHUCKOBBIM

HENPOrHO3UPYEeMbIM COOBITHSAM JIy4Yllie padoTaeT, ecam:

a. [loyis MOCTOSTHHBIX PAacXOI0B BBICOKASI.

b. Ions nepeMeHHbBIX pacX00B BBICOKAS.

C. [loya aMOpTH3aLMK BBICOKAS.

d. Jlons pekjiaMHBIX PacXo0B BBICOKAs.

11. ¥YnpaBaenueckas rH0KOCTh KakK METO/I aJanTanuu K PHCKOBBIM

HENMPOTrHO3UPYEMBbIM COOBITHSIM JIy4llle padoTaeT, ecjIu:

a. [ons monroB B CTPYKType KamuTalia BICOKAs.

b. Jlonst mONTOB B CTPYKTYpE KamuTajga HU3Kasl.

C. Jomns monros B cTpykType KanuTana 1,0.

d. Jlosis KpaTKOCPOUHBIX JIOJTOB B CTPYKTYPE KaluTajia BEICOKas.

12. YnpaBiaeHuyeckas rH0KOCTh KakK METO/I aJanTanuu K PHCKOBBIM

HENPOrHO3UPYEMbIM COOBITHSIM JIy4Yllie padoTaeT, ecJiM B KOMIIAHUU:

a. JKecTkas BepTUKAJIBbHAS yIpaBI€HUYECKask BEPTUKAIIb.

b. Peixmas BepTHKaiIbHAs yIpaBlieHYECKask BEPTHKAIb.

. Ilnockas (ropu3oHTanpHas) yIpaBlieHYeCcKasi BEpTUKAIIb.

13. AKTHBHOE MCHO/Ib30BAHUE KOPPYNUMOHHBIX CBfi3eil Kak (paKTOpa MOBBILIAET JJIA

KOMITAaHHUN:

a. DK30T€HHBIE PUCKHU.
b. DHmoreHHBIEC PHUCKH.

10
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C. Pucku BHemIHEN cpeapl.

d. Pucku BatOTHBIC.

14. Bpbicokasi CKJIOHHOCTb K PUCKY Y HHBECTOPOB 00bIYHO HAOJIIOIAeTCs:
a. B nmepuon 3x0HOMHYECKOT0 KpU3HCa.

b. Cpasy nociie OKOHYaHHUSI SKOHOMUYIECKOTO KPH3HCa.

C. Uepes 5 neT nmocine OKOHYAHKS S3KOHOMUYECKOI0 KPU3HUCA.

d. Tlpu HeonubepaaIbHOM MOIXO0/IE K YIIPABICHHUIO.

15. Hu3kasi CKJIOHHOCTBH K PHCKY Y HHBECTOPOB 00bIYHO HA0JII0/1a€TCs:
a. B mepuoj s3koHOMHYECKOT0 KpU3Huca.

b. Cpasy nociie okOH4aHUsI SKOHOMUYIECKOTO KPH3HCa.

c. Uepes 5 jeT nociie OKOHYaAHUSI IKOHOMUYECKOTO KPU3HCA.

d. Ilpu HeonnbepaaIbHOM MOJXOJIE K YIIPABICHUIO.

16. Kapra pHCKOB BblJeJisieT KPACHbIM HBeTOM (HamOoJiee aKTya/IbHble) PHUCKH, Y
KOTOPBIX:

Bricokas croumMocTsb yiiep6a u ATMHHBIA CPOK.

Bricokast crouMocTs yiiepoa 1 KOpOTKHM CPOK.

Huskas crouMocTs yiiep6a u ATMHHBIA CPOK.

. Huzkas croumocts yiiepba u KOpOTKUM CPOK.

17 AKTHBHOE NPUMeHeHHe MPOTHBOPHUCKOBBIX MEPONPUATHII MPUBOAUT K:
a. YBeJIMUYEHUIO ONEPALMOHHBIX PACXO0JIOB.

b. CHMXEHHIO OTepPaIMOHHBIX PACXO/IOB.

C. YBeIMUYEHUIO HAJIOIOBOM HArpy3KH.

d. CHI)XEHHUIO HAJIOTOBOM HArpy3Ku.

18. Puck noBbIlIeHHSs] MPOLEHTHBIX CTABOK MO MOJY4eHHbIM KpeauTam:
a. Buemnwuii.

b. BHyTpeHHMIA.

C. YIpaBisieMblN.

d. Heympasisiembiii.

19. Puck MoumeHHHYeCTBA CO CTOPOHBI IlepPCOHAIA:

a. BHemnwmii.

b. BHyTpeHHHUIA.

C. YnopaBisieMblid.

d. Heympasisiemblii.

20. Puck HaBOJIHEHUIi / cMepyeid:

a. BHewnwmi.

b. BHyTpeHHMIA.

C. YmpasisieMblN.

d. Heympasisiembiii.

op o

8.2. TunoBble KOHTPOJIbHbIE 32/IaHUS WM HHbIE€ MATEPHAJIBI 11 MPOBeIeHU s
MPOMEKYTOYHOM aTTeCTALMHU

8.2.1 Bompochkl K IK3aMeHy
OnpeneneHye NOHATHS PHUCK.
BHyTpeHHHE pUCKH KOMITaHUH.
Pucku OGusHec mpoIeccoB.
Pucku akTuBOB.
CoObITHii aHATN3 PUCKOBBIX (DaKTOPOB.
DUHAHCOBBIE PUCKH.
CrpaTterndyeckue puckH.
OnepanoHHbIE PUCKH.

NGO rWDNE

11
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10.
11.
12.
13.
14.
15.
16.
17.
18.
19.
20.
21.
22.
23.
24.
25.
26.
27.
28.
29.
30.

31.
32.
33.
34.
35.
36.

37.
38.

COTRPWROTRENOO T

IIpunopurnsanus pucKoB.

AHanu3 pUCKOB, UX IPUOPUTE3ALUS.

Croumocts nox puckom, VaR.

[TpoakTHBHAsA U peaKTUBHAsI THOKOCTb.

[Tpumenenne ROV (peanbHbie OMIMOHBI) JIs YIIPABICHUS PUCKAMHU.

[IpuMmeHeHne AepeBa peleHUH 11 IPUHATUSA PELICHHS C yY€TOM PUCKA.

PeecTp pruckoB koMIaHuu.

Kapra puckos. IIpumMepsl cocTaBieHus KapT Ul pa3iIndHbIX OTPACIICH.

IIpuMeHeHue nepeBa peleHni Ui IPUHATUS CTPATETNYECKUX PEILICHUI 110 Pa3BUTHIO.
CocraBneHue 06a3bl NPOU3OIIEIINX PUCKOBBIX COOBITHH.

AxTyanu3anus 6a3bl PUCKOB: €KETr0/IHas M eKEeKBapTaIbHAas.

ITpouenyps! ¥ OTBETCTBEHHBIE JIHIIA.

CrpyKTypa MOZI€NU U aHallu3 OU3HEC-PUCKOB.

AKTyanu3anys KapTbl pUCKOB: KBapTaJIbHAsl U MECSIYHAS.

Poitb BHYTpEeHHETO KOHTPOJISL B IPOPHIAKTHKE PUCKOB.

DopmMHUpOBaHUE PUCK OPUEHTUPOBAHHON BHYTPEHHEN KYJIBTYPbl B KOMIIAHUH.
PazpaboTka MpOTHBOPHCKOBBIX MEPOIIPHUSITHI: (OPMHUPOBAHUE PE3EPBOB.

Pazpa0oTka MpOTUBOPUCKOBBIX MEPONIPHUATUI: H3MEHEHUE MEHTAIbHOCTH COTPY/THHKOB.
PazpaboTka MpOTHBOPHCKOBBIX MEPOIIPHUITUI: CTPaxOBaHHUE.

Pazpa0OoTka MpOTUBOPUCKOBBIX MEPONIPUATUI: XEIKUPOBAHHE PUCKOB.

Pa3paboTka MpOoTHBOPHCKOBBIX MEPOIIPUSATHI: CO3HATEIILHOE OTCYTCTBHE JICHCTBUI
CBs3b pucka u TpeOyeMol AOXOAHOCTU: Y4acTHE PUCK MEHEDKMEHTa B IOCTPOCHUU
TOJIOBBIX OIOJIKETOB.

CBs3b pucka u TpeOyeMoM JOXOAHOCTU: y4acTHE PUCK MEHEIPKMEHTa B IOCTPOECHUU
JOJITOCPOYHBIX (PMHAHCOBBIX MOJIETIEH.

CronMoCTh NPOTHUBOPUCKOBBIX MEPONPHUATHI: OLIEHKAa OKYNAaeMOCTH IPUHHMAaEMBbIX
peLeHui.

Mepsl o mpenoTBpalleHHI0 M OOHapyxeHuto, OmnpenesneHue NPUOPUTETHOIO YHUCIa
pHCKa U PEKOMEH1YEMBIE MEPOIIPUATHSA.

Crioco0ObI MPOTUBOICHCTBUS PUCKAM.

N36eranue, [IporpaMMbl HEOMYIIEHNS PUCKOB.

MonuTopusr. OTCyTcTBHE ASUCTBUH (CO3HATENBHOE).

OneHka ynpasistoX NOCAeACTBUNA MPOTUBOPUCKOBBIX MEPOTIPUSATHIA.

M3MeHeHNe BepOSTHOCTH HACTYIJIEHHS COOBITHSI.

8.2.2 IlpumMep UTOroBOro TECTa
Kapra puckoB BK/II04YaeT:
TonpKO BHEIIHUE PUCKHU.
TonbKO ynpaBisieMble pUCKH.
Bce pucku.
TonbKO H/IOT€HHBIE PUCKH.
KapTra puckoB Bkirouaer:
O1eHKy CTOMMOCTH yIepoa.
Crparerndeckuil aHanus.
AHanu3 yrnpaBiIeHYECKOI BEpTUKAIIH.
MapKeTUHIOBBIN aHAJIN3.
XemKupoBaHUe NMO3BOJIsIET YMEHbIIUTD:
CrpaTterndyeckue puckH.
Topryembie puCKH.
Pucku upe3BbIYaitHBIX COOBITHIA.
[TonuTHueckue pucku.

12
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CTpaxoBaHue B CTPAXOBOH KOMIIAHUM MO3BOJISIET YMEHBIIUTh:
CrpaTernyeckue puckH.

Topryemsie puckH.

Pucku upe3BbIYaitHBIX COOBITHIA.

[Tonutnyeckue pucku.

YepHupblii 1ed6eab 3T0 cOObITHE, Y KOTOPOIO:

Kpaiine Manast BEposITHOCTh M MaJIbIN yIiepo.

Kpaiine manasi BepoATHOCTb M BBICOKHI yIIepo.

Bricokast BeposSITHOCTB U Mallblii yepo.

Bricokasi BEpOSTHOCTh U BBICOKHIA yIIepo.

CrarucTHYecKuil aHAJIN3 B OLlEHKEe PUCKOB CTPOMTCS Ha:
CraTtuctudeckoil nH(OopMaIK O MPOIUIBIX COOBITUAX ITyOuHOU 1 Mecsl,
Craructrdeckoi HHGOPMAIIMK O TTPOIUIBIX COOBITHSIX TIIyOHHOM 5 JIeT,
[Tporno3Ho# nHGOpMAaIHK 0 Oy IyIIHX COOBITHSIX TIYOHHOH 1 Mecs.
[Tporuo3Hoi uHGoOpMaIK 0 OYAYIIMX COOBITUSIX TTTyOHUHOM 5 NeT.
JluBepcupuKanus aKTHBOB:

CHIKaeT HecUCTeMaTHUeCKU PUCK TOPTQeEs.

CHMXaeT CHCTEMAaTUYECKUI PUCK TOPTQers.

[ToBpIlIaeT HeCUCTEMATHYECKUN PUCK MOPTQEIs.

[ToBBIIaeT cUCTEMATHYCCKHIA PUCK TTOPTQEIS.

Konuenrpanusi akTuBoB:

CHmXaeT HECUCTEMAaTHIECKUH PUCK TTOPThEIs.

CHMIKaeT cucTeMaTH4eCKH PUCK TOPTQEs.

[ToBBIIaeT HECUCTEMATHYECKUN PUCK TOPTQEIIS.

[ToBhilIaeT cucTeMaTHUECKH pUCK TOPTQEs.

Puck akTHBOB M J0XOJAHOCTH HUMEIOT HA 3(1)(l)eKTI/IBHOM PBIHKE 3aBUCUMOCTD:

[Ipsamyro.

O6parHyto.

Her ycTroitunBoi B3auUMOCBS3H.

1,5.

YnpasieHnyeckass  IMOKOCTH  KaK  MeTOX  ajanTAaMH K
HENMPOTrHO3UpPYeMbIM COOBITHSAM JIy4llle padoTaeT, ecJu:

J10J1 IOCTOSTHHBIX PACX00B BBICOKASI.

JloJ1 IepeMEeHHBIX pacX0/10B BBICOKAS.

Jloyig aMOpTH3aLyy BBICOKAs.

JloJ1 peKIIaMHBIX pacXx010B BBICOKASI.

. YrpasieHueckasi THOKOCThH KaK METO/ a1anTanuu K

HENMPOTrHO3UPYeMbIM COOBITHSIM JIyullle padoTaeT, ecjiu:
Jlonst 10ATOB B CTPYKTYpE KanuTala BEICOKAsL.

Jlo71s1 1ONTOB B CTPYKTYpe KanuTana HU3Kasl.

Jons nonros B cTpykType kanutana 1,0.

Jlonst KpaTKOCPOUHBIX AO0JITOB B CTPYKTYpE KaluTalla BEICOKAs.

. YrpasieHueckasi THOKOCThH KaK METO/ a1anTanuu K

HENMPOTrHO3MPYeMbIM COOBITHSAM JIyullle padoTaeT, ecJIM B KOMIAHUM:
KecTkas BepTHKanbHasl ynpaBieHUYECKasi BEPTUKAII.

Prixitast BepTUKanbHas yrpaBiIeHYECKasi BEPTUKAIb.

[Tnockas (ropu3oHTaNbHAs) yIIpaBlieHUYECKask BEPTUKAIb.

KOMIIAHUM:
DK30T€HHBIE PUCKH.
OHJIOT€HHBIE PUCKHU.
Pucku BHENIHEN cpeibl.

13
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d. Pucku BamtOTHBIC .

14. Boicokasi CKJIOHHOCTb K PUCKY Y HHBECTOPOB 00bIYHO HA0JII0/1aeTCsl:

a. B mepmoa S5KOHOMHUYECKOIrO KpHU3HUCa.

b. Cpasy nocie OkOHYaHHsI IKOHOMUYECKOTO KPHU3HUCA.

C. Uepes 5 ser nocie OKOHYaHUS SKOHOMHUYECKOTO KPU3HUCa.

d. Tlpu HeonubGepaIbHOM MOIXO/E K YIPABICHHUIO.

15. Hu3kasi CKJI0HHOCTBH K PHCKY Y HHBECTOPOB 00bIYHO HA0/II01aeTCs:

a. B mepuoa sKkoOHOMHUYECKOro KpU3uca.

b. Cpasy nocie okoHUaHHsT IKOHOMHUECKOTO KpU3UCA.

c. Uepes 5 sieT nociie OKOHYAHUS SKOHOMUYECKOI0 KpU3HCa.

d. Ilpu HeonuOepaIbLHOM MOAXOMEC K YIPABICHHIO.

16. KapTta puHCKOB Bblje/sieT KPacHbIM LBeTOM (Haubojiee aKTyajibHble) PHCKH, Y
KOTOPBIX:

a. Bblicokas ctoumocTs yiiep6a U JUIMHHBINA CPOK.

b. Beicokas ctoumMocTh yiiepOa 1 KOPOTKHI CPOK.

€. Huzkas croumocts yuiep6a u AJIHMHHBIA CPOK.

d. Huskast crouMocTh yiepoa u KOPOTKHUH CPOK.

17. AkTHBHOE IpUMeHeHHe NPOTHBOPUCKOBBIX MePONPUATHII NPUBOAUT K:

a. YBEJIMYEHUIO ONEPAIIMOHHBIX PACXOJI0B.

b. CHmXeHHIO ONepalMOHHBIX PACXO/IOB.

C. YBEJINYEHHUIO HAJIOTOBOM HAarpy3KH.

d. CHmKEHHIO HAJIOTOBOW HATPY3KH.

18. Puck noBbIlIeHUs] IPOLEHTHBIX CTABOK MO MOJTY4YeHHBIM KpeIuTaM:

a. Buemnwii.

b. Buyrpenuuii.

C. YmpaBisieMbIH.

d. HeympainsieMblii.

19. Puck MouIeHHHYeCTBA CO CTOPOHBbI MlepcoHAJIa:

a. BuemHwil.

b. BuyrpeHHwuii.

C. YmnpaBisieMblid.

d. HeynpaBnsiemblii.

20. Puck HaBogHEeHMIi / cMepyeid:

a. Buemnwii.

b. Buyrpenuuii.

C. YmpasusieMbIi.

d. HeympaBnsiemblii.

21. I'naBHBIIi PUCK, CO31AI0IIMIT PUCKH NPH BHICOKOH /10JIT0OBOM Harpy3Ke 3T0:

a. Hwuskas pentabenbHOCTh OHM3HECA, HEAOCTATOUYHAS ISl OOCITYKUBAHUS
JIOJITOB.

b. Bricokas nuBuAEHIHAS JOXOAHOCTb.

C. Manble ynenbHbIe KaluTalbHbIE 3aTPATHI.

d. KaccoBblit pa3pbiBbI OH3HECA.

HIKAJIA U KPUTEPUU OLHEHUBAHUS pesyabratoB 00ydyenus (PO) nmo qucuuniimnze
(MoayJ110)

OneHkKa 2 3 4 5
POu
COOTBETCTBYIQIIME
BH/IbI OLIEHOYHb
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CpeJcCTB
3HaHus OtcytcTBue | ®parmeHTapHbIE 06urue, HO He CdopmupoBaHHbIE
(nucbmeHHbIE 3HaHUH 3HaHUSA CTPYKTYpUPOBaHHbIe | CUCTEMaTHUYeCKHe
0Nnpocsl Ha KAXCOOM 3HaHUSA 3HaHUSA
3aHsImuu u
KOHMPpO/1bHble
pabom no memam )
YMeHus OTcyTcTBUE B nesom B nesiom ycnemiHoe, YcnewHoe u
(npakmuueckue yMEeHUH YCIEILIHOE, HO He HO coJiepKaliee CHUCTeMaTHYeCKOe
KOHMPpO/1bHble CHUCTeMaTHYeCKOe | OT/ieJibHble MPOOesIbl yMeHHe
3a0aHus, HanucaHue yMeHHe yMeHUe ([0MycKaeT
u 3auyjuma HETOYHOCTH
pedpepamosg Ha HENMPUHLUIIHATBHOTO
3a0aHHYO memy u xXapakTepa)
peuleHue Kelicos us
mekywetl
npakmuku)
HaBbiku OTcyTcTBUE Hanuuue B nesom, CdopmupoBaHHbIE
(B1apgeHMs, ONBIT HaBbIKOB OT/e/IbHbIX cbopMHUpOBaHHbIE HaBbIKU
AeATe/IbHOCTH) (B1asieHu#, HaBbIKOB HaBbIKH (BJaJIeHU), (B1agenus),
(8udvl oyeHoUHbIX OmbITA) (Hatnyue HO UCI0JIb3yeMbIe He npUMeHsieMble
cpedcms: omuyem dparmMeHTapHOro | B aKTHUBHOU ¢popMe IpY pellleHUuHr
no npakmuke, OTBITA) 3ajau
omyem no HUP,
8blNo/HeHUe
CYeHapHo20
ModenuposaHusi)

9. PecypcHoe o0ecnedenmne:
9.1.Ilepeyenb OCHOBHO¥ U I0NMOJTHUTEIBHOM JIUTEPATYPbI

a) OcHoBHasA JuTEpaTypa:

1.

benos, II. I'. CucremHbBII aHalu3 M NPOTrPAMMHO-LIENIEBOM MEHEIKMEHT PHUCKOB:
y4eOHHUK U NMPaKTHKYM s OakanaBpuarta u maructpatypsl [Texct] / I1. T'. Beno. — M.
N3narensctBo KOpaiit, 2018. — 289 c.

Bsrtkun, B. H. Puck-menemkment: yueOnuk [Tekcr] / B. H. Batkun, B. A. I'amza, @. B.
Maesckuii. — M.: U3narensctBo IOpaiit, 2018. — 365 c.

Kyxosckuii, B. M. OneHka puCKOB M MHOTOIIATOBbIE MO3UIMOHHBIE KOHQIMKTHI:
yuebHoe mocobue s By30B / B. . XKykosckuit, M. E. CanykBaaze. — 2-e u3l., ep. u
non. — M.: U3parensctBo FOpaiit, 2018. — 305 c.

OcHoBbl puck-meHepkmenta [Teker] / [. 'anan, M. Kpoyw, B. b. Munacss, P. Mapk. —
M.: U3narensctBo FOpaiit, 2018. — 391 c.

Tumorenkos, C. I1. Hage:xHOCTh TEXHUUECKUX CUCTEM M TEXHOTE€HHBIN PUCK: YUeOHUK U
NpakTHKyM s OakamaBpuata u maructpatypbl [Texcr] / C. II. Tumomenkos, b.M.
Cumonos, B.H. I'opomko. — M.: U3narenscrso FOpaiit, 2018. — 502 c.

0) /lonoJiHUTEIbHASA JINTEpaTypa:

1.

2.

I'OCT P 51901.5-2005 (MDK 60300-3-1:2003) MeHemkMeHT prcka. PykoBoJICTBO 1O
MPUMEHEHUIO METO/IOB aHAJIN3a HAJIe)KHOCTH.

I'OCT P 51901.6-2005 (MOBOK 61014:2003) Menemxment pucka. IIporpamma
MIOBBIIIICHUS HAJIEKHOCTH.

I'OCT P 51901.11-2005 (MDK 61882:2001) Menemxment pucka. HcciaepoBanue
omacHOCTH U paboTtocrnocoOHocTH. [IpuKkiagHOe pyKOBOICTBO
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4. TOCT P 51901.16-2005 (MDK 61164:1995) Menemxment pucka. [loBbimeHue
HaJeKHOCTH. CTaTUCTUYECKUE KPUTEPUU U METOJIbI OLIEHKHU.

5. baprton, T., llenkup, Y., Yokep, [1. Puck-menemxment. [Ipaktrka Beaymmux KOMIIaHUN
[Tekct] / T. bapton, Y. lllenkup, I1. Yokep, — M.: Buibsimc, 2015, — 208 c.

6. lonmomunkuii, A.I'. Teopust pucka. Beibop npu HeonpeneneHHOCTH U MOJEITUPOBAHUE
pucka [Tekct] / A.I'. lllomomurikuii. — M.: Beiciias mkosna skonomukw, 2005, — 400 c.

7. IlumenoB, H.A. VYmnpaBienue (UHAHCOBHIMH PHUCKAMH B CHUCTEME 3KOHOMHYECKOU
0e30macHOCTH: Y4eOHUK W NPAKTHUKYyM JUIsl akajeMuyeckoro OakanmaBpuara [Tekct] /

H.A. ITumenos. / H. A. IlumeHnoB. — 2-e u3a., nep. u jpom. — M.: U3narensctBo FOpaiiT,
2018. - 326 c.

9.2. IlepeyeHb JTUIIEH3HOHHOTO MPOrPaMMHOI0 obecrieyeHust (MPH HEOOXOAMMOCTH):
MS Office

9.3. Ilepeuenn mpodeccHOHATBHBIX 023 TaHHBIX M HHPOPMAIHOHHBIX CHIPABOYHBIX CHCTEM

1. ®enpepanbHas ciayxba rocyaapcTBeHHOM ctatuctuku: cait. — URL: https://www.gks.ru

2. Lentpanbhsriii 6ank Poccuiickoit @enepanuu: cait. — URL: https://cbr.ru

3. ObC «Opaiit» [pazmen «BAIIA TIOAIINMCKA: yuyeOHuKH u ydeOHBbIE MOCOOHS
u3narenbctBa «lOpaiity]: caiit. — URL: https://www.biblio-online.ru/catalog/

4. ObC w3matenbctBa  «JlaHb»  [yueOHBIe, HaydyHble H3JaHUs, [EPBOMCTOYHHKH,

XYJ0’)KECTBEHHbIE IPOM3BENCHUS pa3IMYHbIX W3ATENbCTB; *KypHaubl]| : calT. — URL:
http://e.lanbook.com
5. DnexktpoHHas  Oubnmmoreka  skoHoMmYeckoro  (akymerera MIY -  URL:

https://www.econ.msu.ru/elibrary

9.4. IlepeueHs pecypcoB HH(OPMAIMOHHO-TEJIEKOMMYHUKAMOHHOH ceTH «AHTepHET»
(mpu He00X0AMMOCTH)

https://www.bloomberg.com — uadopmanmnonHoe areHTcTBo «birymMoepr».
https://www.cfin.ru — uatepaet npoekT «KoprnopaTuBHBIN MEHEPKMEHT.
https://www.cfjournal.hse.ru — snexkrponnsiii xypHan «KopriopaTuBHbie (HHHAHCHD.
https://www.fd.ru — sxypaan «®UHaHCOBBIN TUPEKTOPY.

https://www.econ.msu.ru/elibrary — DnekTpoHHass OMONIMOTEKa DIKOHOMHYECKOTO
¢dakynbrera MI'Y.

https://www.mckinsey.com/quarterly sxypuan «Bectauk MakKuH3m».

agrwOdE

S

9.5. Onucanne MaTepuaILHO-TEXHNYECKOI0 00ecreveHus.

Jlist mpoBeieHrs 00pa30BaTEILHOTO MPOoIecca HE0OX0AUMa ayAUTOPHsI, 000PYyT0BaHHAS
KOMIIBIOTEPOM H MPOEKTOPOM, HEOOXOIMMBIMU JUIsl IEMOHCTpaIMK npe3enTaruii. O0s3arenbHoe
nporpammuoe obecrieuenre — MS Office.

10. MeToanyeckue ykazaHusi VIl 00y4aOIIMXCS 10 OCBOEHUIO AUCHMILIUHBI.

B npomecce wu3ywyenust Kypca oOydaromuecs o00sf3aHbl OBITb BEXIHUBBIMH U
COCPEJIOTOYCHHBIMH, TNPUXOAUTh Ha 3aHATUsA Oe3 OIO03/JaHuil, BBIIOJHATH BCE JOMAIIHUE
3aJlaHusl, OCYILECTBJIATh IOJTOTOBKY KO BCEM PYOEKHBIM KOHTPOJBHBIM MEPOIPUSATHUSIM,
NPOSBJISAITh AaKTUBHOCTh W yCepIue Ha 3aHATHUAX, ObITh TMO3UTHBHBIMM M KOPIOPATHBHO
JJOAJIBHBIMH, TO €CTh CBOUMU JIeI\/IICTBI/IS[MI/I CHIDKATh BOJATHIILHOCTH BHEINIHEH Cp€abl U BIUATH
Ha YMCHBIICHHUC PUCKOB.

[Tpu 3TOM OrpoMHOE 3Hau€HHE MMEET CaMOCTOsITeNbHas paboTa CTYIEHTOB, KOTOpas
HampaBjieHa Ha (pOpMUpOBaHHE Yy Ydallerocs YMEHMH M HaBBIKOB MPAaBUJIBHOTO T'PYIIIOBOTO
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COTPYJHHYECTBA, CTOJb BAXXHOTO B PEATIbHOM CEKTOPE MPH OPraHU3alUN MEXIUCHUTUTMHAPHOTO
COTPYAHHUUICCTBA B PUCK MCHCIPKMCHTC, pa6OTbI C JII/ITepaTypOfI " 3JICKTPOHHBIMU UCTOYHHUKAMU
uHpopmanuu, e€ aHanuza, CUHTe3a U 00oOueHus. [ npoBeaeHUs caMOCTOSATENbHONU PabOThI
CTY/ICHTBI JOJDKHBI MCIIOJIb30BaTh CIHMCOK y4e€OHO-METOIUYECKOH JIMTepaTypsl, MOHOrpaduil u
aKTyaJIbHBIX CTaTeW U3 MEePeIOBBIX )KYPHAJIOB 110 TEMATHUKE YIPABICHUS PUCKAMH.

11. O6pa3oBaresibHbIE TEXHOJIOTHH.
B nporecce ocBoeHMs AUCHUIUIMHBI «Y PABJIEHUE PUCKAMUY) UCTIOIB3YIOTCS CIIEIYIOIINE
00pa30BaTeNbHbIE TEXHOJIOTHH:

1. Cmanoapmuvie Memoobl 00yHeHUsL:

— JIEKLUU;

— CEeMHHapBbl;

— NHUCHMEHHBIE WM YCTHBIC JOMAIITHHUE 3aJaHus;

— KOHCYJIbTALIMMU IIPENOJABATEIICH;

— caMocCTosTeNbHas paboTa CTYJEHTOB, B KOTOPYIO BXOJUT OCBOEHUE TEOPETUUYECKOTO
MaTrepuaa, MoAroToBKa K CEMHUHApaM, BBITIOJHEHUE YKAa3aHHBIX BBIIIE MTUChMEHHBIX
pabor.

2. Memoowl 0Oyuenus ¢ npumeHenuem UHmMepakmusHulx popm 00paz08amenbHbIX
MEeXHOA0CULL:

— UWHTEPAKTUBHBIC JICKIIUH;
— aHaJu3 JEJIOBBIX CUTYallMil HA OCHOBE KENC-METO/1a U UMUTALMOHHBIX MOJENEH;
— 00cyXJIeHHe TIOJITOTOBJICHHBIX CTyJeHTaMH pedepaTos;

— TPYIIIOBBIE TUCKYCCUU U MPOEKTHI;

— 00cyxkJieHre pe3yabTaToB paboThl CTYJEHUYECKUX UCCIEI0BATEIbCKUX TPYIII.

12. SI3bIk mpenogaBaHusl.
Pycckuii.

13. ABTOp (aBTOPBI) NPOrpaMMBbI.
Bonkos Opuit Bnagumuposuy, cT. npenogasatens BIIYU MI'Y

14. TlpenoaaBarennb (MpenoaaBaTesin).
Bonxkos IOpuit Bnagumuposuy, ct. npenogasarens BITYU MI'Y
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