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MI'Y umenu M.B. JlomoHocoBa Pabouas mporpaMMa JUCIUTIIUHBI « Y TPaBJICHUE
pUCKaMU»

Pabouas mporpamma aMCHMIUIMHBI (MOIYNs) pa3paboTaHa B COOTBETCTBUU C CaMOCTOSITEIBHO
ycraHoBiieHHBIM MI'Y o0Opa3oBatenbHbiM ctangaptom (OC MI'Y) ans peanuszyemMbiX OCHOBHBIX
npodeccHoOHaNBHBIX  00pa30BaTENbHBIX MPOTPaMM  BBICHIETO OOpa30BaHUS [0 HAIPABICHUIO
noarotoBku /  cnenmanbHocTH  27.04.05  «MHHOBaTMKa»  (ImporpaMMa  MarucTparypsl),
yTBepKIeHHBIM Tpruka3zoM MI'Y ot 22 utons 2011 romga Ne 729 (B pemakuuu npukazoB MI'Y ot 22
Hos10pst 2011 roma Ne 1066, ot 21 nekabps 2011 roma Ne 1228, ot 30 nexadpst 2011 roma Ne 1289,
ot 22 mas 2015 rozma Ne 490, ot 30 utonst 2016 roma Ne 746).

I'on (ronxer) mpuema Ha oOydenwue: 2019, 2020.
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1. Hesap 1 32724 AU CUMIIIMHBI
Heablo u3yueHUs] TUCHUIUIMHBI «YTIpaBlICHHE PUCKaMU» SIBISETCA (OPMUPOBAHHE Y

CIIylIaTeJIel KOMIUIEKCA COBPEMEHHBIX TEOPETHMYECKUX U IPAKTUYECKUX 3HAHUN M HABBIKOB B

o0nacTi uaeHTH(PUKALNH, OLICHKH U MMPOTHBOJCHCTBUS PUCKOBBIM COOBITUSIM B MHHOBAIIHOHHOM

OpraHu3aluu.

3agayaMu JUCHUIUIMHBI SIBIISIFOTCS:

— M3YYHTh COBPEMEHHYIO (DyHIaMEHTaIbHYIO 0a3y OLIEHKH M aHAJIN3a PUCKOB;

— chopmupoBaTh 3HAaHHA W TPEACTABICHUS B OONACTH HAYKH, TEXHUKA W TEXHOJOTHA,
0a3upYIONINXCS HA COBPEMEHHBIX JOCTIKEHHSIX POCCHICKUX HAYYHBIX IIKOJ U POCCHUCKUX
KOMIIaHUM, 4YTO TMO3BOJIAT OINPENCNATh YPOBEHb PE3YJIbTATOB HAyYHO-TEXHHUYECKOU
NeSITEIbHOCTH U YPOBEHb MX HOBM3HBI, KaK OJHOTO U3 (PaKTOPOB YBEIMUYEHUS BEPOSTHOCTU
HAaCTYIUICHMsI pHUCKa W MPOBEIACHUS  MEPONPUATHA 10  CHUXKEHHUIO  YPOBHSA
HEOIIPEAEICHHOCTH;

— UW3Y4YUThb METOJBl BBINOJHEHNS KOMIUIEKCHONW OILICHKH CHCTEMBI YIPaBJICHUS PHUCKAMHU
OpraHu3aluy;

— cdopMUpOBaTh HAaBBIKM U YMEHHUS OpraHu3aliM Ipolecca HACHTU(UKAIMU PUCKOB U
pa3paboTKH MPOTUBOPHUCKOBBIX MEPONPUSIITHUI C IIENIbI0 COKPAILIEHUS TOTEPh.

B pesynbrare n3ydeHust JaHHOTO Kypca oOydaroniiecs ojydaT 3HaHUs U HaBBIKH cOopa
JAHHBIX 00 OTKJIOHEHHSIX U3 PA3ITUYHBIX NICTOUYHUKOB, MPOBECHNE aHAN3a PUCKOBBIX COOBITHH,
dhopMupOBaHUE KOMIUIEKCA MEPONPHUATHNA TO MPOTHUBOJACHCTBHUIO PUCKA KaK YacTH €IUHOU
KOPMOPAaTUBHOW TOJIMTUKH, HAMPABICHHOW Ha YIYYIIEHUE TMOJOKEHUE TEXHOJIOTHYECKOMN
(GbupMbl B KOOPAUHATAX PUCK-TJOXOIHOCTbD.

2. Mecro mucummidebl (Moayasi) B crpykrype OIIOII BO. OrtHocurcs K
npodecCHoOHATBPHOMY OJIOKY BapHaTUBHOW dYacTH (AUCIUIUIMHBI TIO BBIOOPY CTY/IEHTA),
peanusyercs Ha 1 roxy obydenus (1 kypc, 2 cemectp).

3. Bxognble TpeOoBaHMs 1Jisl OCBOEHHMS TUCHUILIMHBI (MOYJIs), IPEIBAPUTEIbHbIC YCIOBUS
(ecu ecTh): OCBOCHHE HCIUILIHNH «YTpaBlieHUECKass 3KOHOMHKay», «CHUCTEMHBIH aHAIN3 U
Teopus MPUHATHS pemieHui», «CTpareruyeckuii MeHEIKMEHT», «MojenupoBaHue U
KOJIMYECTBEHHbIE  METOJbI  aHaiu3a B  OusHece», «DHUHAHCOBBII  MEHEIXKMEHT B
BBICOKOTEXHOJIOTHYECKHX  OTpacisax», «YIpaBieHHE  HMHHOBAIMOHHBIMH  NPOEKTaAMU,
«YTpaBiIeHYECKUN yUET».

3HaHUs, HaBBIKM U YMEHUS, IOJIydeHHbIE€ NpPU M3YYEHUU AUCLUIUIMHBI «YIIpaBlieHUE
pUCKaMM» O00€CleYMBalOT YCIEIIHOE OCBOCHME AUCHUIUIMHBI «OLEeHKa U yIpaBJeHHE
CTOUMOCTBIO», «VIHBECTHLIMU B MHHOBALIUNY, «DIEKTPOHHBIN OM3HEC U MEHEKMEHT UHTEPHET-
NPOEKTOB», «MareMaTHueckoe MOJICIHPOBAHUE HWHTEIUICKTYaIbHBIX CHCTEM», «MeTomabl
NPOTHO3MPOBaHMS W (UHAHCOBAs AHAJIUTUKA» M HEOOXOIUMBI  JUIS HPOX0XKICHUS
NPEAJUITIOMHOM MTPAKTUKH, OCYIIECTBICHNS HaY4YHO-UCCIE0BATEIBLCKON pabOThl M HAIMCAHUS
BBIMMYCKHON KBaJTM(PUKALIMOHHON paboThl (MarucTepcKou auccepTaium).

4. PesyabTarbl 00y4eHHS] 1O AMCHUILIMHE (MOIYJIIO), COOTHECEHHblE C TpeOyeMbIMU
KOMIETEHIUSMH BbIITYCKHUKOB.

Komnemenyuu evinycknuxos, @opmupyemvie (ROIHOCMbIO UL YACMUYHO) NPU Pearu3ayuu
OUCYUNTUHBL (MOOYIS):

YK-2. ToToBHOCTH K CaMOpPa3BUTHUIO, CaMopCalin3aluv, HUCIOJIb30BAHUIKO TBOPUYCCKOI'O
HoTeHIasa.
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YK-3. T'oToBHOCTH [eiicTBOBaTh B HECTAHIAPTHBIX CUTYyallMsIX, HECTH COLMAJBHYIO U
ATUYECKYIO OTBETCTBEHHOCTb 32 MPUHSATHIC PEIICHUSI.

OIIK-3. CrocoOHOCTh pemiath NpoQecCHOHANBHBIE 3aJaud  Ha OCHOBe (Quiocodum,
MaTeMaTH4YeCKUX METOJIOB M MOJIENICH /ISl YNpaBJICHUS WHHOBAIUSAME, KOMITBIOTEPHBIX
TEXHOJIOTUH B MHHOBAIIMOHHOH cdepe.

OIIK-4. CiocoOHOCTh K a0CTPaKTHOMY MBIIIICHHUIO, aHATTN3Y, CHHTE3Y.

IK-3. CtocoGHOCTh MPOU3BECTH OIEHKY SKOHOMHUYECKOTO TMOTEHIIMAIa MHHOBAIMH, 3aTpaT Ha
MHHOBAI[MOHHBIN MPOEKT U OCYILIECTBICHNE MHHOBAI[MOHHOM J1€ATEIbHOCTH B OpraHu3allHu.
IIK-4. CnocobHocTh pa3paboTath IUIaH W MOpOrpaMMy OpraHM3allid  WHHOBAITMOHHOU
NESITeIbHOCTH ~ HAy4YHO-IIPOU3BOJCTBEHHOIO  MOJPA3/EICHUs,,  OCYLIECTBISATh  TEXHUKO-
SKOHOMMYECKOE 000CHOBAaHNE NHHOBALMOHHBIX IPOEKTOB U MPOTPaMM.

IMK-10. CriocoOHOCTh KPUTHUYECKH aHATU3UPOBATH COBPEMEHHBIE MPOOJIEMBl WHHOBATHKH C
y4€TOM 3KOHOMHYECKOIO, COIMAIBHOTO, S5KOJOTHYECKOIO0 U TEXHOJOIMYECKOro acleKTOB

KHU3HCICATCIIBHOCTH YCJIOBCKA.

B pe3ynLTaTe I/I3y‘—IeHI/I$I JUCHUITIINHBI CTy,Z[eHT JOJI’KCH:
3HaTh:
— OCHOBHBIC TIOJIOXKEHHUS CTAHIAPTOB, YCTAHABJIMBAIOIIMX IpaBmiia pabOThl C PHUCKaM B
OpraHu3aIlNH;
— HCTOPHIO Pa3BUTHS U MEPCIEKTUBHBIC HAMPABIICHUS Pa3BUTHS PUCK MEHEPKMEHTA B MUPE U
B Poccuu;
—  pasnu4us MEXAY yNPaBIIeMbIMH M HEYIPABISIEMBIMU PUCKAMH.

Ymern:

— COCTaBJIATh KapTy PUCKOB;

— (opmupoBaTh MIaH MPOTHBOPHUCKOBBIX MEPOIIPUATHH;

— OILICHUBATh KaK KPATKOCPOUYHBIE PE3YJbTaThl, TAK U CTPATErHYECKUE PE3YIbTAThl BHEAPECHUS
CHUCTEMBbI PUCK MEHEIPKMEHTA;

— TPUMEHATHh METOJbl aHAIM3a PUCKOB U HETATHBHBIX COOBITHI B 00JACTH HOBBIX M BBICOKHX
TEXHOJIOT UM,

— IPUMEHATH aKTyaJIbHbIE METO/Ibl OLICHKH PUCKOB MHHOBAIIMOHHBIX IIPOEKTOB IPU HEMIOJIHOU
CTaTHUCTHYECKOI Oase;

— OIICHHMBATh AKTYAJIbHOCTh PUCKOBBIX COOBITUI Ha Pa3HBIX BPEMEHHBIX TOPU30HTAX C YUETOM
0COOEHHOCTEH CTaANM Pa3BUTHUS HOBOTO IIPOCKTA.

Biaagern:

— HaBbIKaMU KOJINYECTBEHHOU OLIEHKU PUCKOB;

— HaBBIKAMH aHaNIM3a OW3HEC-TIPOIIECCOB OpPraHu3alid C TOYKH 3PEHUS HCCIEAO0BaHUs
PUCKOBBIX COOBITHIA;

— HaBbIKaMHU (GOPMHUPOBAHUS PE3EPBOB, KaK U3 MPUOBLIN, TaK U U3 MOTOKA JICHEKHBIX CPEJICTB.

HmMeTnb onbIT MOCTPOCHUSA peeCTpa PUCKOB MHHOBAITHOHHOTO ITPOCKTA.

5. @opMa 00y4eHHUs1: OYHO-3a0YHasl.
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6. O0beM TUCHUILUIMHBI (MOIYNs) cocTaBiseT /2 3.e., B ToMm uucie 30 akaJeMUYeCKHX YacoB,
OTBEJICHHBIX Ha KOHTAKTHYIO paboTy o0yJaromuxcs ¢ npenojanareneM, 42 akaieMU4ecKuX 4aca
Ha CaMOCTOATEIbHYI0 paboTy oOyuatomuxcs. M3yuaercs Ha 1 kypce (2 cemecTp), HTOTOBas

(hopMa OTUETHOCTH — 3aUeT.

7. CopepxkaHue IMCUMILUIMHBI (MOIYJisl), CTPYKTYPHMPOBaHHOe MO Temam (pa3jejiaM) ¢
yKa3aHUEeM OTBEeJAEHHOI0 HA HHUX KOJMYECTBA AKAJEeMHYECKHX YaCOB M BHAbI YUeOHBIX

3aHATHMN .

Pa3nesibl 1MCHUIVIMH U BHBI 3aHATHH (AK. Yachl)

HanmeHoBaHMe U KpaTKoe Bcero B ToMm uncne
coJeprkaHue pa3iesoB U (uachl)
AUCHUIUIMHBI (MOYJIs1), KonrakTHasi paGora CamocrosiTeibHAsA
(paGoTa BO B3aUMO/1eiiCTBUM C padora
®opma NpPoOMeKyTOUHOM npenogaBartesiemM) o0yuaolerocs,
aTTeCTALMM MO IMCUMILIMHE Buabl KOHTAKTHOI Pad0ThI, Yachl 4achbl
(oyano) =2 .| 55,
= £ g E 5 E5E Bcero
SEEEl Z358
oM = ™M o
Tema 1. Pucku B COBpeMEHHOM 4
Oon3Hece Pedepar
KayecTBeHHOE W KOJMYECTBEHHOE Onpoc
MMOHUMAaHHE PHCKOB. Pucku: (cobecenoBanue)
MOJIOKUTENbHAsE W HEraTWBHAas Homaninee
CTOpOHA MPOTHO30B. Pucku: 6 - 2 2 3aganue: «Pucku:
YIPaBJICHUE TMOKOCTBIO YTPO3bI U IIAHCHI
(peakTUBHOH W TPOAKTHUBHOMN). JUTST
Pucku Ou3HEC MPOLECCOB U PHUCKHU TEXHOJIOTUYECKOTO
aKTHBOB. ouzHeca»
Tema 2. Kinnaccugukanusi puckon
OO011ePKOHOMHUYECKHE u
MOJMTHYECKUE  PHUCKH (puckm 4
OKpYy’Karoleu Cpelbl). Pucku Omnpoc
OM3HEC-TIPOIIECCOB: BUJIBI u (cobecenoBanue)
MIPUYUHBI BO3HUKHOBEHUSL. Jomarinee 3ananue
OnepanmoHHbIM pHUCK — (cxkBO3HOE, YacTh 1)
3¢ hEeKTUBHOCTD, PE3YJIbTaTUBHOCTh AHanu3 puckos 3
yIpPaBICHUS MHBECTUIUSMU. POCCUHCKHX
VYIpaBiaeHYECKUN PUCK — HE3HAHUE 8 - 4 4 MyOJIUYHBIX
OCHOB YIpaBIICHUS pUCKaMH, KOMMaHWi u 3
HE3aKOHHBIE JCWCTBUSA CO CTOPOHBI KUTaNCKUX
YIOPABISIIONIETO0 KoMIaHueil. Puck MyOITMYHBIX
WHOOPMALIMOHHBIX TEXHOJOTHUH — KOMIaHUI
HECOOTBETCTBUE HH(POPMAIMOHHBIX TEXHOJIOTUYECKOTO
TEXHOJIOT U KOMIIETEHIIUSIM CeKTopa
KOMIOaHuu. PuUCK JosubHOCTH —
MOILIEHHUYECTBO. DUHAHCOBBII
PBIHOUHBIA PHUCK — JMKBUAHOCTb,
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KOHIICHTpalus KPEIUTHBIX
peCypcoB, H3MEHEHHE KPEAUTHOMU
IIOJINTUKHU 0aHKOB. Puckn,
CBA3aHHbIE C UHpopManuenl s
NIPUHATUSA peLIeHu.
OnepannoHHbIN pHUCK —
HEa1eKBaTHOCTh KITFOUEBBIX
IOKa3aTeneu NESATENBHOCTH.
@®uHAHCOBBIM puCK (TeKylui) —
HEaJIeKBaTHOE OIOKETUPOBAHUE U
HEONTUMAJILHOE HAaJIOro00JI0KEeHHE.
Crparernyeckuit pHUCK —
HeaJieKBaTHasi OIEHKAa CTOMMOCTHU
OM3HEC-MOJIEIIH.

Tema 3. OuneHka  PpPHCKOB.
KosmmuecTBeHHBIN aHAJIN3 PHCKOB
Ananus PHUCKOB, ux
npuoputusaims. VaR (Value at
Risk) xak MHCTpyMEHT Ui OLIEHKHU
u MPUHATHSA KpPaTKOCPOYHBIX
pemenuii. ROV (Real Options
Valuation) kak HWHCTpYMEHT yIs

5
Onpoc
(cobecenoBanue)
JlomarHee 3aganue
(ckBO3HOE, YacTh 2)
Pacuer
MoKazaresei pucka

OILCHKU U MPHUHATUS JOJTOCPOUYHBIX 9 3 poccuiickux
penieHui B OTHOILLIEHUHU MyOIMYHBIX
VHBECTULMOHHBIX IIPOEKTOB. KOMMaHWi 1 3
[Ipumenenne nepeBa pemieHUN st KUTaHCKUX
MIPUHATHS CTPATETNYECKUX MyOIMYHBIX
pELICHHH IO Pa3BUTHIO. KOMITaHHU I
TEXHOJIOTUYECKOTO
ceKkTopa
Tema 4. Kapra puckoB Kak
HHCTPYMEHT aHAJIN3Aa U KOHTPOJIA 7
pUCKOB Omnpoc
Hasnauennme u cCTpykTypa KapThl (cobecenoBanue)
puckoB. Ilpumepsl cocTaBieHus Homaninee
KapT [ pa3IMYHbIX OTpacie. 3a/laHue.
Peectp puckoB npou3BOIACTBEHHOM 10 [TocTpoenue kapThl
komnanuu.  CocraBneHue  0asbl puckosB 1
MIPOU3OIIEAIINX PHUCKOBBIX poccuiickoi u 1
coObITHil.  AkTyanu3amusi  0a3bl KUTaNCKOMN
PHUCKOB: eXeroaHas u KOMIIaHUH CEKTOpa
exekBapranpHad. [lpouenypst u OMOTEXHOIOT A
OTBETCTBEHHBIE JIMIIA.
Tema S. Mopgeias ynpasjieHUs
OM3Hec-pucKaMH
CrpykTypa MOJAE€NM U  aHAIIU3 6
OU3HEC-PUCKOB. PazpaboTtka 11 Omnpoc
CTpaTerui. OYHKIIMOHUPOBAHHE (cobecenoBanue)
Mojienu. Poiib BHyTpeHHEro ayaura. Homanrnee

KOOp,Z[I/IHaI_[I/IH PUCK MCHCIPKMCHTA U

3agaue. AHanns
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CIly’KObl BHYTPEHHETO KOHTPOJIS. MOJIEJIH
IIpuMeHeHHE TI0JIOKEHUH 3aKoHa yIIpaBICHUS

Cap6eiinca OKcH B MPaKTHKE PUCK

pUCKaMU KOMITaHUI

MEHEPKMEHTA MEXTYHAPOIHBIX Ali baba, Ozon u
KOMITaHH. Amazon
Tema 6. YnpapijeHue pHCKaAMH
npouecca c aHAJIN30M
NOCJIeACTBUM U NPUYUH
[ToTeHManpHBIC PUCKU TIpoIecca / 8
¢byHkuuy/ TpeboBaHUs, 3HaUCHHE U
Tect no
MEXaHU3Mbl BOZHMKHOBEHUsS, Mepbl 14 6 o N
MPONJICHHON TeMe
1o MPEI0TBPALLEHUIO u
0OHApYKEHHUIO, Omnpenenenue
MPUOPUTETHOTO 4YHCJIa pHUCKA U
PEKOMEHAYEMbIE MEPOIPUSITHS.
Tema 7. Pazpaborka 8
NMPOTHBOPUCKOBBIX MEPONIPUSITHIA
N Onpoc
CriocoObl MPOTUBOACHCTBUSA
(KOJIJIOKBHYM)
puckam. UM36eranue, IIporpammbl
3amanue
HEJOMYIEHUs PHUCKOB.
IPYIIOBOE.
MOHHUTOpUHT. OrtcyrcTBHE
o . Pa3paboTtka
neiictBuii (co3HatenbHOe). OleHKa
o KOMILJIEKCa
YIPABIAIOLINX MOCJIEICTBUA 14 6
o MIPOTUBOPHUCKOBBIX
MPOTUBOPUCKOBBIX ~ MEPOIPUATHUH. .
MEPOTPUITHIA
HN3menenue BEPOSTHOCTH N
0001 KOMITaHUU
HacTyIUieHust coObITHs. Pacxonsl Ha
U3 CeKTopa
HegomnyeHue pucka, OcoOeHHOCTH
HCKYCCTBEHHOTO
pabotel 1o puckam rpymnnsl [IbuOT
. MHTEJJICKTa
u okosorusi, OMBIT POCCUUCKUX KP
KOMITaHUM MO0 PUCK-MEHEHDKMEHTY.
[IpomexyTouHas aTTecTalus 4
(3auer)
HTroro 72 30 42

8. ®ony oneHouyHsbIx cpeacts (POC) 11 oneHUBAHUS Pe3yJIbTATOB 00yUeHHs 10

AUCHHUILINHE (MOLYJIIO)

8.1. TunoBsle KOHTPOJIBHBIC 3aIaHU UM UHBIC MAaTCPUAJIbL IS ITPOBCACHUS TCKYIICTO

KOHTPOJIA YCIICBAEMOCTH.

8.1.1 Tembl KypcoBbIX padoT
KypcoBas pabota no aucuuiuinHe «YpaBieHUe pucKkaMu» He IPeIyCMOTpPEHa.

=

8.1.2 Tembl pedepaToB
AHanmu3 CTpyKTYpbl pUCKOB KoMnanuii SIuaexc u mail.ru.

2. Tloctpoenue kapThl pUCKOB Ha puMepe KOMIAaHUH «IHCTUTYT CTBOJIOBBIX KJIETOK

yeloBeka» U «buokamy.

3. KauecTBennas CTOpPOHA pUCKa MCHCI’KMCHTA.

7
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©ooNo A

10

11.

AHanu3 CTaTUCTUYECKUX PSAAOB JJI OLEHKH PUCKA.

TuIbl IPOTUBOPUCKOBBIX MEPOIIPUATHIA.

@opMHUpPOBaHUE PE3EPBOB KaK YaCTh IIPOTUBOPUCKOBOM IIPOIPAMMBI.

XeLDKUPOBaHUE KaK 4acTh IPOTUBOPUCKOBOU ITPOTrPaMMBI.

WT Ge30macHOCT KaK 4acTh MPOTUBOPUCKOBOM MPOTPaMMBI.

[Mpo¢punakruka puckoB OT u Th kak yacTh MPOTHBOPUCKOBOM MPOTPAMMBEI.
MeHTanbpHbIE JIOBYIIKH YIIPABIECHUS PUCKAMM.

Puck anmnerut: cnocoObl U3MEPEHNUs U IPUMEHEHUSI UHIMBUyaIbHBIX 0COOEHHOCTEH.

8.1.3 Bonpochkl /151 TeKyIIEro KOHTPOJISA M CAMOCTOSATEIbHOI padoThl CTY1€HTOB:

NG~ WNE

©

10.
11.

12.
13.
14.

15.
16.
17.

18.

19.
20.
21.
22.
23.
24,
25.
26.
217.
28.
29.
30.
31.

32.

KauecTBeHHOE 1 KOJIMYECTBEHHOE IOHUMAaHUE PUCKOB.

Pucku: nonoxutenpHas 1 HEraTUBHAs! CTOPOHA MPOTHO30B.

Pucku: ynpaBneHue ru6KoCTbIO (pEaKTUBHOM U TPOAKTUBHOM ).

Pucku OuzHec mporeccoB U PUCKH aKTHBOB.

OO0111ePKOHOMHUYECKUE U MOJUTHYECKUE PUCKH (PUCKH OKpY KaroUeil cpepl).

Prcku OGu3Hec-TIpoIecCOB: BHJIBI M TPUYUHBI BOSHUKHOBCHHS.

OnepannOHHBIA PUCK — Y3PPEKTUBHOCTD, PE3yIbTATUBHOCTH YIIPABJICHHS HHBECTHITHSIMH.
VYnpaBiieH4eckuil pUCK — HE3HAHUE OCHOB YIIPAaBJICHUS] PUCKaMU, HE3aKOHHbIE JeHCTBUS
CO CTOPOHBI YIPABJISIFOIIETO KOMITAHUEH.

Puck nH(DOPMAIIMOHHBIX TEXHOJIOTHI — HECOOTBETCTBHE HH(POPMAITMOHHBIX TEXHOJOTHH
KOMITETEHITHSIM KOMITAHHH.

Puck nosiibHOCTH — MOLIIEHHUYECTBO.

OUHAHCOBBIN PBHIHOYHBIA PUCK — JIMKBUAHOCThH, KOHIIEHTPAIMS KPEAUTHBIX PECYpPCOB,
M3MEHEHHE KPEAUTHOM MOIUTUKHN OAHKOB.

Pucku, cBs3anHbIe ¢ nHQOpMAaIUen sl MPUHSTHS PEIICHUH.

OrnepanMoOHHBIN PUCK — HEAJIEKBATHOCTH KIIFOUEBBIX MMOKA3aTeNe AeATEIbHOCTH.
DuHAHCOBBIN PHUCK (TEKyIIMH) — HEAJCKBATHOE OIOKETUPOBAHHUE M HEONTUMAIIBHOE
HaJI0ro00JI0KeHNUE.

Crparerudeckuii puck — HeaJileKBaTHasl OI[EHKA CTOMMOCTH OM3HEC-MO/IEIH.

AHanu3 pucKoB, UX PUOPUTHU3ALUS.

VaR (Value at Risk) kak HMHCTpyMEHT IS OIEHKHM W TPHHATHS KPATKOCPOUYHBIX
[S11(S317178

ROV (Real Options Valuation) kak HHCTPYMEHT JJIsi OLIEHKH U MIPUHATHUS JIOJITOCPOUHBIX
pelIeHnli B OTHOIIICHUH WHBECTUIIMOHHBIX IIPOEKTOB.

[Ipumenenue nepeBa pelieHui A IPUHATUS CTPATErHYeCKUX PEUICHHUH 10 pa3BUTHIO.
Hasnauenue u cTpykTypa KapThl PHUCKOB.

[Ipumeps! cocTaBieHUs KapT AJS Pa3TUYHBIX OTPACIIEH.

Peectp puckoB Npou3BOACTBEHHON KOMIIAHUU.

CocraBienue 6a3bl MPOU3OIIEAUTNX PUCKOBBIX COOBITHIA.

AxTyanuzanus 0a3bl pUCKOB: €KEro/IHas U €KEeKBapTaabHasl.

[Ipouieypsl U OTBETCTBEHHBIE JTUIIA.

CrpykTypa MOJeNy U aHalu3 OM3HEC-PUCKOB.

PazpaboTka cTpareruii.

OYHKIIMOHUPOBAHUE MO/IEIH.

Ponp BHyTpeHHero ayaura.

KoopauHaius puck-MeHeKMEHTa U CITy»KObl BHYTPEHHETO KOHTPOJISL.

[Ipumenenne monoxkeHuit 3axkoHa CapOeitHca OKcIM B MPakTHKE PUCK-MEHEHKMEHTa
MEXTYHAPOIHBIX KOMITAHUH.

[MoTenmmansubie pUcKU Tpoliecca / (GyHKIMM/ TpeOoBaHUs, 3HAUEHHWE M MEXaHU3MBI
BO3HUKHOBEHHS.
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33. Mepsl 1O MpenoTBpalleHHI0 M OOHapykeHuto, OnpeneneHue NPUOPUTETHOTO YHCIa

PHCKa U PEKOMEHYEMBIE MEPOTIPUSATHS.

34. CriocoObl IPOTHUBOACHCTBHS PHCKAM.

35. Uzberanue, [IporpaMmbl HEOMYIIEHUST PUCKOB.

36. Monutopunr. OTCyTCTBHE NEHCTBUH (CO3HATEIBHOE).

37. O1eHKa ypaBIISIOIIUX TOCIEACTBUI TPOTUBOPHUCKOBBIX MEPOIIPUSTHIA.
38. 3MeHeHmne BepOATHOCTH HACTYIUICHHS COOBITHS,

39. Pacxo/ibl Ha HEJOMYIIEHUE PUCKA.

40. Ocobennoctu padotsl mo puckam rpymisl [IbuOT u sxonorus.

41. OnbIT pOCCUNCKUX KOMITAHUN IO PUCK-MEHEIKMEHTY.

N

N

8.1.4 TIpumepbl KOHTPOJIbHOI PadoThI

B1
[Tpoananu3upoBaTh BHEITHUE PUCKH JJII KOMITAHHH.
ITocuntats VaR.
BrIgBUTH KITtOUEBBIE BHYTPEHHHUE PUCKH.
B2
[TpopamxupoBaTh 1O MPUOPUTETAM PEECTP PUCKOB HA CPOK TO/I.
[TocuuTaTh CTOMMOCTH PEATHLHOTO OTIIMOHA.
Paccunrtare k03uIineHT 3amMmeneHns mpyu CTpaxOBaHUH aKTHBOB.

8.1.5 Ilpumepnbl foMAalIHET 0 3aJaHUS

N3yuuts onbiT ponma LTCM. TlpoananusupoBaTh Kakue PUCKH HE OBUIM TIOJHOIIEHHO
OTpa)keHbI B X MO/ OU3Heca.

W3yunts ombIT KOMmaHud Sumitomo. IlpoaHanu3upoBaTh Kakue PUCKH HE ObLIH
MTOJIHOIICHHO OTPa)KEeHbI B UX MOJIENIN OM3HEca.

N3yunuts onbiT kommanuu Enron. TlpoananusupoBarh Kakve pUCKU HE OBLIM MOJHOILIEHHO
OTpa)keHbI B X MOJIeIHN Ou3Heca.

N3yuuts onbiT komnanuu FOKOC. [Ipoananu3upoBarh Kakue pUCKH He ObUTH ITOJTHOIICHHO
OTpa)keHbI B UX MOJIeIHN OU3Heca.

W3yunts ombeir O6anka «OtkpbiTHey. [Ipoananu3mpoBaTh Kakue pUCKH He ObUIH
MTOJIHOIICHHO OTPa)KEeHbI B UX MOJIENIN OM3HEca.

8.1.6 Ilpumep TecTa I KOHTPOJISI 3HAHUH 00y4YalOIIUXCS

Bri6epute npaBuibHbIe OTBETHI (MIPABUIIBHBIX OTBETOB MOKET OBITH HECKOJIBKO):

1.

COoTPWaROOTENOD O

KapTra puckoB BKjII04YaeT:

Tonpko BHEIIHKUE PUCKHU.

Tonpko ynpaBiisieMble PUCKH.

Bce pucku.

TOJIBKO DHJIOT€HHBIE PUCKHU.

Kapra puckoB BKiIO4aeT:

O1eHKy CTOMMOCTH yuiepoa.
Crparernueckuii aHamus.

AHanu3 ynpaBJIeHYECKOM BEPTUKAIIH.
MapKkeTHHIOBBIN aHAJIN3.
XeqKMpoBaHHe MO3BOJIACT YMEHbIINTD:
Crparerndeckue pucku.

Topryemsie pUCKH.

Pucku upe3BbIuaiiHbIX COOBITHIA.
[TonuTyeckue puckKu.
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CrpaxoBaHue B CTPaxX0BOii KOMIIAHUM 103B0JIAET YMEHbIINTh:
Crparerudeckue pucku.

Topryemsie pUCKH.

Pucku upe3BbIuaiiHbIX COOBITUH.

[TonuTyeckue pucku.

YepHuplii jedeab 3TO COObITHE, Y KOTOPOIO:

Kpaiine manas BepoSTHOCTb U Majbli yiiepo.

Kpaiine mainasi BEpOSITHOCTb U BBICOKHI y1epO.

Bricokas BeposATHOCTh U MaJlblil y1epo.

Bricokast BEpOSITHOCT 1 BEICOKUH yIIEpo.

CraTucTnyeckmii aHaJIN3 B OlleHKe PHUCKOB CTPOMTCS Ha:
Cratuctrueckoit HHPOpPMAIUHU O IPOILIBIX COOBITUSAX MTYOUHOH 1 Mecs.
Cratuctrueckoit ”HPOPMAIUHU O IPOILIBIX COOBITUSAX MTYOUHOH 5 JIeT.
[IporHo3Hoii nHpopMaluu o Oyaymux coObITUIX TITyOuHOM 1 Mecsi.
[IporHo3Hoii nHpopmanuu o OyAymuX COOBITUIX TITyOUHOH 5 JeT.
JAuBepcupukanusi akKTHBOB:

CHIXaeT HECUCTEeMAaTHYEeCKUI pUCK TIOPThETs.

CHIXaeT CUCTeMaTHYeCKU PUCK TIOpTdeTs.

[ToBpITIIaeT HECUCTEMATUIESCKUN PUCK TTOPTQEITS.

[ToBbITIIaeT cCHCTEMAaTHYECKUI PUCK TTOPThETs.

KoHueHTpanusi akTHBOB:

CHIXaeT HECUCTEeMAaTHIEeCKUI pUCK TTOpTdErs.

CHmXaeT CUCTeMaTHYeCKU PUCK TOpTders.

[ToBpITIIaeT HECUCTEMATUICCKUN PUCK TTOPTQEIS.

[ToBbITIaeT cCHCTEMAaTHYECKUH PUCK TIOPThETIs.

Puck akTHBOB M 10X0HOCTH UMEIOT HA 3P (PEeKTUBHOM PbIHKE 3ABUCHMOCTD:

[Ipsimyro.

OO6pathnyto.

Her ycroitunBoii B3auMOCBSI3H.
1,5.

10. ¥YmnpaBieHndeckasi T'H0KOCTh Kak MeTOox aganTanuu

HEINPOTrHO3UPYEMbIM COOBLITHUSIM JIy4llle padoTaer, ecau:

a. J1oJ1s1 MOCTOSIHHBIX PacX0JI0B BBICOKAs.

b. Jlons mepeMeHHBIX paCX0I0B BBICOKA.

C. Jloas aMOPTH3aIMH BBICOKAS.

d. Jloys pekiiaMHBIX PacX00B BBICOKAS.

11. VYnpasjieHndeckasi r'H0KOCTh Kak MeTOox aJanTanuu

HENPOrHO3UPYEeMbIM COOBITHSAM JIy4dlle padoTaer, ecim:

a. Jlosg noiroB B CTPYKTYpE KaluTajaa BbICOKAS.

b. loist TONrOB B CTPYKTYpE KaluTaaa HU3Kasl.

C. ons nonros B CTpyKType Kanurtana 1,0.

d. IoJsist KpaTKOCPOUHBIX JIOJTOB B CTPYKTYpPE KAITMTalIa BHICOKASI.

12. YnpaBiaeHyeckassi  THOKOCTH  Kak  MeTOA  ajanTamuu

HENPOrHO3UPYEMbIM COOBITHAM JIy4llie padoTaeT, ecJIM B KOMIIAHUM:

a. JKecrtkas BepTUKanbHas yIpaBJIeHUECKasi BEPTHKAIb.

b. Peixias BepTUKalbHAS YIIPaBICHYECKAsI BEPTHKAb.

c. Ilnockast (ropu3oHTaIbHAS) YIpaBICHUYECKast BEPTHKAIb.
13. AKTHBHOe HCNOJIb30BAHHE KOPPYNUIMOHHBIX cBfi3eil Kak (pakTopa moBbIIAaeT AJs

KOMIIAHUM:

a. DK30T€HHBIE PUCKHU.
b. DHmoreHHbIC pUCKH.

10
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C. Pucku BHemHeN cpenpl.

d. Pucku BastoTHBIE.

14. BbicoKasi CKJIOHHOCTb K PUCKY Y HHBECTOPOB 00bIYHO HA0JII0/1aeTC:
a. B nmepuno 3KOHOMUYECKOTO KpU3Hca.

b. Cpasy nociie OKOHYaHUSI SKOHOMUYIECKOTO KPU3HUCA.

C. Uepes 5 ner nociie OKOHYaHUS 3KOHOMHYECKOTO KPU3HUCa.

d. Ilpu HeonmbepaIbHOM MOJIX0/IC K YIPABJICHUIO.

15. Huskasi CKJIOHHOCTD K PHCKY Y HHBECTOPOB 00bIYHO HA0JII0/1a€TCA:
a. B mepuo 3KOHOMHUYECKOT0 KpU3HCa.

b. Cpasy nociie OKOHYaHUSI SKOHOMUYIECKOTO KPU3HUCA.

C. Uepes 5 neT nocie OKOHYAHUS 3KOHOMHYECKOTO KPHU3HUCa.

d. Tlpu HeonmbepaIbHOM MOX0/IC K YIPABJICHUIO.

16. Kapra puckoB BblejisieT KPacHbIM LBeTOM (HamOojiee aKkTyaJbHble) PUCKH, Y
KOTOPBIX:

Bricokas cTouMocTb yiep0a U JJIMHHBIN CPOK.

Bricokas cTouMocTs yiiep0a u KOpOTKUN CPOK.

Huzkas croumocTs yiep0a u AJTMHHBINA CPOK.

. Huzkas croumocts yiep0a u KOpOTKUM CPOK.

17 AKTHBHOE IPUMEHeHHe MPOTUBOPUCKOBBIX MEPONPUSITHII IPUBOAUT K:
a. YBeJIMUYEHUIO ONEepPAIMOHHBIX PACXOIO0B.

b. CHMWXeHUIO OTIepallMOHHBIX PACXO/IOB.

C. YBEIMYEHHIO HAJIOTOBOU Harpy3KH.

d. CHIKEHHUIO HAJIOTOBOM HArPy3KH.

18. Puck noBbllIeHUsI MPOUEHTHBIX CTABOK MO MOJYYeHHbIM KpeIuTam:
a. Buemnwmii.

b. Buyrpenumii.

C. YnpaBisieMblil.

d. HeympagsisieMbrii.

19. Puck MOIIEHHHMYECTBA CO CTOPOHBI NEPCOHAJIA:

a. Buemnwmii.

b. BuyrpeHHmii.

C. YnpaBisieMblil.

d. HeympagsisieMblii.

20. Puck HaBoaHeHMH / cMepYeii:

a. BuemHui.

b. BHyTpeHHHMIA.

C. YupasisieMblil.

d. Heympasisemsiii.

cooe

8.2. TunoBble KOHTPOJILHBIE 32/1aHNUS WM HHbIE MATEPHUAJIBI JAJIs IPOBeIeHH s
NMPOMEKYTOYHOM aTTecTAlluN

8.2.1 Bonpocsl Kk 3auety
OrnpesneneHre MOHATUS PUCK.
BHyTpeHnHue pUcKH KOMITAHUH.
Pucku GuzHec mporeccos.
Pucku axtuBos.
CoObITHt aHATU3 PUCKOBBIX (PAKTOPOB.
DUHAHCOBBIE PUCKH.
CrpaTernueckue puckKu.
OnepalinoHHbIE PUCKH.

ONoG~LNE

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.

Qoo wWaOoTYNMNOO TR

[Ipunopurnsanus puckos.

AHanu3 puCKOB, UX IPUOPUTE3ALIMSL.

Croumocts nox puckom, VaR.

[IpoakTuBHas U peakTUBHAs THOKOCTb.

[Tpumenenne ROV (peasibHbIE OMIIUOHBI) ISl YIIPABJICHUS PUCKAMHU.

[Ipumenenue nepeBa pelieHui A IPUHATUS PELIEHHS] C yYETOM pUCKa.

PeecTp prckoB koMmaHuu.

Kapta puckos. [IpumMepsl cocTaBiieHus: KapT JUIsl pa3IMuHbIX OTpaciel.

IIpuMeHeHue epeBa pemIeHNU 171 IPUHATUS CTPATETHYECKUX PEIICHHM 10 Pa3BUTHIO.
CocraBieHnue 6a3bl MPOU30LIEAUINX PUCKOBBIX COOBITH.

Axryanuzanus 0a3bl pUCKOB: €XKETroJHAasl U eXKeKBapTabHasl.

[Ipouenypsl U OTBETCTBEHHBIE JIUIIA.

CrpykTypa MOJeNu U aHallu3 OM3HEC-PUCKOB.

AxTyanu3anus KapThl pUCKOB: KBapTaJIbHAs U MECSIUHAS.

Ponb BHyTpeHHEro KOHTpPOJIS B MPO(PUIAKTUKE PUCKOB.

@opMHpOBaHNE PUCK OPUEHTHUPOBAHHON BHYTPEHHEN KYJIbTYpPbl B KOMITAHUH.
Pa3paboTka MpoTHBOPUCKOBBIX MEPOIIPUATHI: (OPMHUPOBAHUE PE3EPBOB.

Pa3paboTka MpoTHBOPUCKOBBIX MEPOTIPUSATHI: U3MEHEHHE MEHTAIBHOCTH COTPY/IHUKOB.
Pa3paboTka MpoTHBOPUCKOBBIX MEPOTIPUSTHI: CTpaXOBaHUE.

Pa3paboTka MpoTUBOPUCKOBBIX MEPOIIPUATHI: XEIKUPOBAHUE PUCKOB.

PazpaboTka mpoTHBOPUCKOBBIX MEPOTIPUATHNA: COZHATEILHOE OTCYTCTBUE JIEHCTBUMA
CBa3b pucka u TpeOyeMol NOXOAHOCTH: ydyacTHE PUCK MEHEKMEHTa B HOCTPOCHUU
TOJOBBIX OFOKETOB.

CBa3b pucka u TpeOyeMoH IOXOAHOCTU: y4yacTHE PUCK MEHEDKMEHTa B IOCTPOECHUU
JOJATOCPOYHBIX (PMHAHCOBBIX MOJIENIEH.

CronMoCTh NPOTHBOPUCKOBBIX MEPONPHUATHH: OLIEHKA OKYNAaeMOCTH IPHHUMAaEMBbIX
[ 911(S317178

Mepsl 1m0 NpeloTBpalieHUI0 M OOHapyxeHuto, OrpenesieHue NPUOPUTETHOIO YHucia
PHUCKa U PEKOMEHIYEMBIE MEPOIIPUATHSL.

CrocoObl MPOTHBOICUCTBUS PUCKAM.

N36eranue, [IporpaMmbl HEOMYIIEHUST PUCKOB.

MonuTtopunr. OTCyTCTBHE NEHCTBHUH (CO3HATEIIBHOE).

Onenka ynpasJIsiFOIIMX MOCIEACTBUNA IPOTUBOPUCKOBBIX MEPOIIPHUATHH.

V3MeHeHne BepOATHOCTH HACTYIJICHUS COOBITHUS.

8.2.2 Ilpumep UHTOrOBOIo TECTa
KapTra puckoB BK/II04Yaer:
Tonpko BHEIIHKUE PUCKHU.
Tonpko ynpaBiisseMble PUCKH.
Bce pucku.
Tonpko 3HIOrE€HHBIE PUCKH.
Kapra puckoB BKiIO4aer:
O1eHKy CTOMMOCTH yuiepoa.
Crparerndeckuii aHaaus.
AHanu3 ynpaBJIeHYECKON BEPTUKAIIH.
MapKkeTHHIOBBIN aHAJIN3.
XenKkupoBaHue MO3B0JIsIeT YMEHbIIHUTh:
Crparerndeckue pucku.
Topryemsle pucku.
Pucku upe3BbIuaiiHbIX COOBITHIA.
[Tonutnyeckue pucku.

12



MI'Y umenu M.B. JlomonocoBa

Pabouas mporpaMMa JUCIUTIIHHBI « Y TPaBJICHUE

pUCKaMu»

QP TPOROTPPAOTRPNAOTPOROTR U0 T A

Beeoe Reeoe B

oo

oo

1.

2.

CrpaxoBaHue B CTPaX0BOH KOMIIAHUM MO3BOJISIeT YMEHbIIUTh:
Crparerudeckue pucku.

TopryemMsie pUCKH.

Pucku upe3BbIuaiiHbIX COOBITUI.

[TonuTyeckue pucku.

YepHuplii jedeab 3T0 COObITHE, Y KOTOPOIO:

Kpaiine manas BEpoSTHOCTb U Majbli yiiepo.

Kpaiine mainasi BEpOSITHOCTb U BBICOKHI y1epO.

Bricokast BEpOsSTHOCTh U MaJbId yiepo.

Bricokast BepOSITHOCTh U BHICOKUH yIIEpO.

CraTucTnyeckmii aHaJIN3 B OlleHKe PHMCKOB CTPOMTCS Ha:
Cratuctrueckoit HHGOpPMAIUHU O IPOLLIBIX COOBITUSAX MTYOMHOU 1 Mecsll,
Cratuctrueckoit ”HGOpPMAIUU O IPOILIBIX COOBITUSAX TITYOMHOH 5 JIeT,
[IporHo3Hoii nH(popManuu o0 OyAymuX coObITUSAX IITyOnHOM 1 Mecs.
[IporHo3Hoii nHpopManuu o OyAymux coObITUIX TITyOUHOM 5 JeT.
JAuBepcupukanusi akKTHBOB:

CHIXaeT HECUCTEeMAaTHYEeCKUI pUCK TIOPThETs.

CHmKaeT cUCTeMaTHYeCKU PUCK TIOpTdErs.

[ToBpITIIaeT HECUCTEMATUICCKUN PUCK TTOPTQEIS.

[ToBbITIaeT cCHCTEMAaTHYECKUN PUCK TTOPTQEs.

KoHueHTpanusi akTHBOB:

CHIXaeT HECUCTEeMAaTHYEeCKUI PUCK TIOPThETs.

CHIXaeT CUCTeMaTHYeCKU PUCK TOpTders.

[ToBpITIIaeT HECUCTEMATUICCKUN PUCK TTOPTQEIS.

[ToBbITIaeT cHCTEMAaTHYECKU PUCK TIOPThEIIs.

Puck akTMBOB M 10X0JHOCTHh UMEIOT HA 3P (PeKTUBHOM PbIHKE 32aBUCUMOCTD:

[Ipsimyro.

O6pathnyto.

Her ycroiiunBoii B3auMOCBSI3H.
1,5.

. YnpasJjieHuecKkasi THOKOCThL Kak METOJ aganTanun K

HEINPOTrHO3UPYEeMbIM COOBLITHSIM JIy4llle padoTaer, ecau:

JloJ1st HOCTOSTHHBIX PacX0/I0B BBICOKAsL.

JloJist mepeMeHHBIX PacX0I0B BHICOKASI.

Jlonst aMOpTH3allii BBICOKASI.

Jlonist peKJIaMHBIX pacXo0JI0B BBICOKASI.

YnpaBieHueckass  ruOKocThb KAk  MeTOJ  aJanTaluMm K
HENPOrHO3UPYEeMbIM COOBITHSAM JIy4Ylle padoTaer, ecin:

Jlonist JOATOB B CTPYKTYpPE KamuTaaa BRICOKas.

Jlonst JOATOB B CTPYKTYpPE KamnuTaaa HU3Kasl.

Joust nonros B cTpykrype kanurana 1,0.

JloJ1s1 KpaTKOCPOYHBIX JI0JTOB B CTPYKTYpE KaluTalla BICOKAs.
YnpapiieHueckass  rMOKOCTL  KaK  MeTOA  aJanTaluu K
HENMPOTrHO3UPYEMBbIM COOBITHSAM JIy4lle padoTaer, ec/ii B KOMIAHHUH:
Kectkas BepTUKanbHas yIpaBJICHUECKAs] BEPTUKAIIb.

Poixiiag BepTUKanbHas yrpaBleHYECKasi BEPTUKAIb.

[Tnockast (ropu3oHTaNbHAs) yIIpaBIeHUYECKasi BEPTUKAT.

KOMIIAHUM:
OK30TE€HHBIE PUCKHU.
OHJIOTE€HHBIE PUCKH.
Pucku BHeWHEN cpenpl.
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d. Pucku BaIrOTHEIE .

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

a. B mepmon 5KOHOMHYECKOIO KpU3HUCa.

b. Cpa3y nocie okoHYaHHS SKOHOMHYECKOTO KPH3HCA.

C. Uepes 5 ner nocie OKOHYaHUS SKOHOMUYECKOTO KPU3HCA.

d. Ilpu HeonuOEpaIbHOM MOAX0/IE K YIIPABICHHUIO.

15. Hu3kasi CKJIOHHOCTH K PUCKY Y HHBECTOPOB 00bIYHO HA0JII0/1aeTCs:

a. B mepuoj s5KOHOMHUYECKOTO KpH3HCa.

b. Cpa3y nocie okoHYaHHS SKOHOMHYECKOTO KPH3HCA.

C. Uepes 5 ner nocie OKOHYaHUS SKOHOMUYECKOTO KPU3HCA.

d. Tlpu HeonuOEpaIbHOM MOAX0/IE K YIIPABICHHUIO.

16. Kapra pHCKOB BBbIJeJIsieT KPacHbIM IBeTOM (HauGojiee aKTyajbHble) PHCKH, Y
KOTOPBIX:

a. Bricokas croumocTs yiiep6a U JUIMHHBIN CPOK.

b. Beicokas croumocTh yiiepba u KOPOTKUH CPOK.

C. Huskas croumocTs yiiepba v JUIMHHBIN CPOK.

d. Huskas croumocTs yiepba u KOPOTKHH CPOK.

17. AkTMBHOE NpUMeHeHHe TPOTUBOPUCKOBBIX MEePONPUATHIA NPUBOAUT K:

o

VYBEINYECHUIO OTIEPAIMOHHBIX PACXOJIOB.

b. CHuKeHHIO OMepPanOHHBIX PACXO/IOB.

C. YBEIMYEHUIO HAJOTOBOM Harpy3KHu.

d. CHMXCHHIO HAJIOTOBOW HArpPy3KH.

18. Puck noBbllIeHUs MPOLEHTHBIX CTABOK MO MOJYYeHHbIM KpeIuTam:

a. BaemHwnii.

b. Buyrpennuii.

C. YmpaBisieMbli.

d. HeympaBnsiembrii.

19. Puck MOIIEHHHY€ECTBA CO CTOPOHBI MEepCcoHAaJIa:

a. BaemHuii.

b. Buyrpennuii.

C. YmpaisieMbli.

d. HeympaBusiemblii.

20. Puck HaBOHeHHH / cMepYeii:

a. Bnemnwii.

b. BuyrpeHHwuii.

C. VYmpaBisieMbIH.

d. HeympaBisieMbilid.

21. I'maBHBI PUCK, CO3AIOMINH PUCKH MTPH BBICOKOMH /10JITOBO Harpy3ke 3T0:

a. Hwuskas peHtabenbHOCTh OU3HECA, HEAOCTATOYHAS JUIsI OOCITY>KUBAHUS
JIOJITOB.

b. Beicokas AMBUAEHAHAS JOXOIHOCTb.

Maunbie yaenbHble KaluTalbHbIE 3aTPATHI.

d. KaccoBslii pa3pbiBbI OH3HECA.

o

IIKAJIA 1 KPUTEPUU OLUEHUBAHMUS pesyastatoB 00yuenus (PO) no gucuunimnne
(Moxy.110)

OneHka 2 3 4 5
PO n
COOTBETCTBWOQIIME
BHU/IbI OlIEHOYHb
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cpeac
3HaHuA OtcytcTBue | ®parmeHTapHbIe O61u1ue, HO He CdopMupoBaHHbIE
(nucomeHHbLE 3HaHUHU 3HaHUs CTPYKTYpPUpPOBaHHbIE | CHUCTeMaTH4yecKue
onpocsl Ha Kaxcoom 3HaHUA 3HaHUA
3aHsIMUU U
KOHMpO/bHble
pabom no memam )
YMmenusa OTtcyTtcTBHE B nesom B nesom ycneniHoe, YcnemHoe n
(npakmuueckue yMeHUH yCIIelHOe, HO He HO cojieprkallee cUCTeMaTHYecKoe
KOHMpO/bHble cUcTeMaTUYecKoe | OTJeJibHble IPOOesbl yMeHue
3a0aHusi, HanucaHue yMeHue yMeHHUe ([oMycKaeT
u 3aujuma HETOYHOCTH
pedepamos Ha HENPUHIUITHAIbHOTO
3a0aHHYO memy u xapakTepa)
peuleHue Keticos us
mekyweli
npakmuku)
HaBbIku OTtcyTcTBUE Hannuue B nesnom, CdopMupoBaHHbIE
(B/1ageHMs, ONBIT HaBbIKOB OT/le/IbHBIX cbopMUpoOBaHHBIE HaBbIKH
AesaTe/IbHOCTH) (By1ameHuH, HaBbIKOB HaBbIKH (B/IaJieHUS), (By1ameHus),
(8udbl oyeHoUYHbIX OIbITA) (Hanuune HO HCII0JIb3YeMbIE HE npUMeHsieMble
cpedcme: omuyem dparMeHTapHOro | B aKTHUBHOU popme pY peLieHun
no npakmuke, OIbITA) 3aja4
omyem no HUP,
8bINO/IHEHUE
CYEeHapHO20
Modes1uposaHusi)

9. PecypcHoe obecneueHue:
9.1.1lepevyeHb OCHOBHOM M JI0MOJTHUTEJIbHOM JIUTEPATYPbI

a) OcHoBHas JMTEpaTypa:

1.

benos, II. I CucremHblii aHalM3 U TPOrPAMMHO-IIEICBOM MEHEHKMEHT PHUCKOB:
y4eOHHK U MPAKTHKyM i OakanaBpuara u maructparypsl [Tekcr] / I1. T'. beios. — M.:
N3patensctBO FOpaiit, 2018. — 289 c.

Bsarkun, B. H. Puck-menemkment: yueouuk [Tekcr] / B. H. Batkun, B. A. I'amza, ®. B.
Maegckuii. — M.: U3natensctBo FOpaiit, 2018. — 365 c.

XKyxosckuii, B. N. OuneHka puCKOB M MHOTOIIArOBbIE MO3UIIMOHHBIE KOHQIUKTHI:
yuebHoe nocodue ais By3os / B. U. XKykosckuii, M. E. CanykBanze. — 2-e u3f., nep. u
norn. — M.: U3parensctBo FOpaiit, 2018. — 305 c.

OcHoBbl puck-menemxkmenTa [Teker] / JI. I'anaun, M. Kpoyu, B. b. Munacsix, P. Mapk. —
M.: UznarensctBo FOpaiit, 2018. — 391 c.

Tumomenkos, C. I1. Haae:kHOCTh TEXHHUECKUX CHCTEM U TEXHOT€HHBIN PUCK: YIeOHUK U
NOpakTUKyM st OakanaBpuata u Mmaructpatypel [Texcr] / C. II. Tumoruenkos, b.M.
Cumonos, B.H. I'opomiko. — M.: M3natensctBo FOpaiit, 2018. — 502 c.

0) JlonoJiHUTeIbHAA JIMTEpaTypa:

1.

2.

I'OCT P 51901.5-2005 (MBK 60300-3-1:2003) MenemxMeHT pucka. PykoBoacTBo 1o
MIPUMEHEHHIO METOJIOB aHAIN3a Ha/Ie)KHOCTH.

I'OCT P 51901.6-2005 (M3OK 61014:2003) Menemxment pucka. IIporpamma
MOBBIIIEHUS HAJISKHOCTH.

I'OCT P 51901.11-2005 (MK 61882:2001) Menemxment pucka. HccnenoBanue
OTacHOCTH U paboTocrnocoOHocTH. [IpuKknaaHoe pyKOBOICTBO
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4. TOCT P 51901.16-2005 (MOK 61164:1995) Menemkment pucka. lloBeimenue
HaJe)KHOCTH. CTaTUCTUYECKUE KPUTEPUU U METO/IbI OLICHKH.

5. bapron, T., enkup, Y., Yokep, I1. Puck-menemxment. [Ipaktuka BeAymux KOMIaHUi
[Tekcr] / T. baptown, V. lllenkup, I1. Yokep, — M.: Bunbsimc, 2015, — 208 c.

6. LHomomuukwii, A.I'. Teopust pucka. Beibop mpu HeonpeaeIeHHOCTH U MOACIHPOBAHNE
pucka [Tekct] / A.I'. omomumkuii. — M.: Beicirast mikona skoHomuku, 2005, — 400 c.

7. TlumenoB, H.A. VYmpasneHue (QUHAHCOBBIMH pPHUCKaMU B CHCTEME SKOHOMHYECKON
0€30MacHOCTH: Y4eOHUK W TPAKTHKyM Ui akajaeMudeckoro OakanmaBpuwara [Tekct] /

H.A. ITlumenos. / H. A. [lumeHoB. — 2-e u3a., nep. u jnon. — M.: U3garensctBo IOpaiir,
2018. - 326 c.

9.2. [lepeyeHsb JUIEH3HOHHOTO MPOrPAMMHOI0 odecnedeHus (MPU HEOOXOUMOCTH):
MS Office

9.3. Ilepeuens mpogecCHOHATBHBIX 023 TAHHBIX U HH()OPMAINMOHHBIX CMIPABOYHBIX CHCTEM

1. ®depepanbHas cayx0ba rocyaapcTBeHHO# craructuku: cait. — URL: https://www.gks.ru

2. entpanbusiit 6ank Poccuiickoit @eneparuu: cait. — URL: https://cbr.ru

3. DBC «HOpaiit» [pazmen «BAIIHA TIOJIMNCKA: y4eOHMKM © ydYeOHBIE TIOCOOHS
usnarennbcTBa «lOpaitry»]: caitt. — URL: https://www.biblio-online.ru/catalog/

4, ObC wuzpmarensctBa «JlaHb»  [ydeOHBIE, Hay4dyHbIE U3JIaHUSA, IEPBOMCTOYHHKH,

XYIO0>KECTBEHHBIE IPOU3BEACHUS Pa3INMYHBIX H3IATEeNbCTB; KypHanubl] : caWt. — URL:
http://e.lanbook.com
5. DnektponHas  OuOnmoTreka  SKOHOMHYeckoro  dakymprera MI'Y -  URL:

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

9.4. IlepeueHb pecypcoB HH(POPMALMOHHO-TEJIEKOMMYHUKAIIMOHHON ceTH «AHTEepHET»
(mpu HEOOXOAUMOCTH)

https://www.bloomberg.com — uadopmanronHoe areHTcTBo «biymoepr».
https://www.cfin.ru — uatepuer npoekt «KoprnoparuBHbI MECHEHKMEHTY.
https://www.cfjournal.hse.ru — snekTponssIii )xypHan «KoprmopaTuBHbIC PHHAHCHD.
https://www.fd.ru — sxxypran « DUHAHCOBBIH JUPEKTOPY.

https://www.econ.msu.ru/elibrary —  DiekTpoHHas OHMOIMOTEKa  AKOHOMHYECKOIO
¢daxynbrera MI'Y.

https://www.mckinsey.com/quarterly sxypuan «Bectauk MaxKun3m».

oo PE

o

9.5. Onucanue MaTepuaIbLHO-TEXHMYECKOr0 o0ecrneyeHusl.

Jlnist ipoBeieH s 00pa30BaTEIBHOTO MPOIIEcca HEOOX0IMMa ayIMTOPHS, 000pyIOBaHHAS
KOMITBIOTEPOM U IIPOEKTOPOM, HEOOXOAUMBIMH JIJIsl IEMOHCTpaluu npezenrtanuii. O0s3arenabHoe
nporpammuoe obecrieuenre — MS Office.

10. MeToanueckue yKa3aHus AJIs 00y4arOUIMXCcsl 10 OCBOCHHIO THCIMIIUHBI.

B nmpouecce wu3yueHus Kypca oOyuaromuecs o00s3aHbI ObITh BEXKIUBBIMU U
COCPEIOTOUYEHHBIMH, MPUXOAUTh Ha 3aHATUs O€3 OIO03/JaHUM, BBIOJHATH BCE JOMAIlIHUE
3aJJaHUs, OCYIIECTBIATh IOJATOTOBKY KO BCEM pYOESKHBIM KOHTPOJIBHBIM MEpPONPHUITHUSM,
NpPOSBJIATh AKTUBHOCTh W yCepJue Ha 3aHATHUAX, OBITh MO3UTUBHBIMU U KOPHOPATUBHO
JIOSTBHBIMH, TO €CTh CBOMMH JCUCTBUSIMHM CHU)KATh BOJATUILHOCTH BHELIHEW Cpelbl U BIHSATH
HA YMEHBUIECHUE PUCKOB.

IIpu 3TOM OrpoMHOE 3Hau€HHE HUMEET CaMOCTOsITeNbHas padoTa CTYIEHTOB, KOTOpas
HampaBjieHa Ha (OpPMHUPOBAaHHE Yy Y4alllerocs YMEHMH M HaBBIKOB MPABUIBHOIO T'PYMIIOBOTO
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COTPYJHHYECTBA, CTOJIb BAYXHOTO B peaTbHOM CEKTOPE MPU OPTaHMU3AINH MEXIUCIUTLTNHAPHOTO
COTPYJHHYECTBA B PHCK MEHEIKMEHTE, pabOThI C IUTEPATYPOH U IICKTPOHHBIMUA HCTOYHUKAMH
uHpopmanuu, e€ aHanu3a, cuHTe3a U 00oO0IeHus. st mpoBeACHNUS CaMOCTOSATEIBHON PaOOTHI
CTYACHTBI JIOJDKHBI MCIIOJIB30BATh CIHCOK y4eOHO-METOIUYECKON TUTepaTyphl, MOHOTpapuil u
AKTyaJIbHBIX CTaTeH U3 MEePEIOBBIX )KYPHAIOB 110 TEMATHUKE YIIPABICHUS PUCKAMH.

11. Od6pa3oBaTesibHbIE TEXHOJIOTHH.
B mporiecce ocBoeHUs TUCIUTIINHBI « Y IPABJICHUE PUCKAMUY HCIIOJIB3YIOTCS CIICIYIOIIHE
00pa30BaTEIIbHBIC TEXHOJIOTHH:

1. Cmanoapmmuvie memoowl 0OyueHus.

— JIeKUUU;

— CEeMHUHapBhl;

— IMHMCbMCHHBIC WJIN YCTHBIC TOMAITHUC 3aIaHUA;

— KOHCYJbTallUM TIPENOAaBaTeleH;

— caMocTosATeIbHas paboTa CTYACHTOB, B KOTOPYIO BXOJUT OCBOEHHE TEOPETUYECKOTO
MaTrcpuaia, nmoAroToBKa K CEMHUHAapaM, BBITIOJHCHUC YKa3aHHBIX BBIIIC MMCBbMEHHBIX
pabor.

2. Memoowi 006yuenus ¢ npumeneHuem UHMepaKmusHvix popm oopaz08amenbHblx
MexXHON0cU:

— I/IHTepaKTI/IBHI)Ie JICKIIMH,

— aHaJu3 JCJIOBBIX CUTyallMid HA OCHOBE KEHC-METO/1a U UMUTALIMOHHBIX MOJIENICH;
— oO0CyXJIeHHE TTOrOTOBJICHHBIX CTyJeHTaMHU pedepaToB;

— TPYIIOBBIC TUCKYCCUU U TTPOCKTHI,

— o0CyXJIeHHEe PE3yIbTaTOB PabOTHI CTYICHUYECKUX UCCIEIOBATEIHCKUX TPYIIIL.

12. SI3pIk npenoxaBaHmsl.
Pycckuid.

13. ABTOp (aBTOpPBI) NPOrpPaMMBbl.
BouskoB IOpuii Bnagumuposuy, ct. npenogasarens BIITYU MIY

14. IpenogaBareib (MpenoaaBaTen).
Bosnkos FOpuit Bnagumuposuy, ct. npenogasarens BITYU MI'Y
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