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1. Hean n 3aapa4m JUCHUNIAHBI

Ileab ocBOEHUsI AMCHUIJIMHBI:

o dbopMmupoBaHre |y OOYyYalOMUXCA  CIIOCOOHOCTH  OCYIIECTBISATH
CTpaTermyecKoe IUIAHUPOBAaHUE JCATCILHOCTH OpraHa BJIACTH; OPraHW30BBIBATH
pa3paboOTKy W pealu3allii0  YIPABICHYCCKHX  pEIICHHWI;  o0OecreuuBaTh
OCYILIECTBIICHUE  KOHTPOJIbHO-HAJ30PHON  JICATEIBHOCTH HA  OCHOBE  PHCK-
OPUEHTUPOBAHHOTO TIOIX0/1A.

Ilepeyenb koMneTreH M, GOpMUPYEMBIX B IPOLECCe U3YUYEHHUS TUCUUILIUHBI

KoMmnerenun Conepxanue

OIIK -2 Crioco6eH oCyIEeCTBIATh CTPATErMYECKOe TUNIAHUPOBAHUE ACATEIbHOCTH
OpraHa BJIaCTH; OPTaHU30BBIBATH Pa3pabOTKy U pea3ainio
yIIpaBJIEHYECKUX pPEIICHUH; 00ecreurnBaTh OCYIIECTBICHUE KOHTPOIbHO-
HaJI30pHOH IeSITeNbHOCTH HAa OCHOBE PUCK-OPUEHTHPOBAHHOTO ITOIX0/1a

3apaum IMCUMILIUHBI:

e (opmupoBaHue y oOydarOIIMXCSd YMEHHMH OCYIIECTBIISITH CTPATETHUYECKOE
IUTAHUPOBAHUE JIEATEILHOCTH OpPraHa BJIACTU, OPTraHu3yeT pa3paboTKy U peann3aluio
yIPaBICHYECKUX PEIICHHUI;

e (popmupoBanue y OOy4yalOIMUXCSd HABBIKOB TNPUMEHEHUS METOJ0B
OCYLIECTBJIEHUSI  KOHTPOJIbHO-HAJ30pPHOW  JI€ATEIbHOCTH HAa OCHOBE  PHUCK-
OPUEHTHUPOBAHHOI'O MOJIX0/1a

2. llepeveHb MUIAHUPYEMBbIX Pe3yJIbTATOB 00y4eHMS 0 IMCUHUILINHE,
COOTHECEHHBIX C IIVIAHMPYEMBbIMH Pe3yJIbTaTaMM OCBOCHHS 00pa3oBaTeIbHOM
NPOrpamMMBbl

WNuankaTopsl JOCTHKEHUS] KOMITIETEHLIUN [Inanupyembie pe3ynbTaThl OOy4YeHUS IO
IUCLUUIUIMHE,  XapaKTepU3YIOIIME  HTaIlbl
(dbopMUpOBaHUSI KOMITETEHIUI
YMeeT oCyIeCTBIATh CTPATETHYECKOE 3Haer
IUITAHUPOBAHUE AEATEIbHOCTH OpraHa Biaactd, | CoaepikaTeabHYyIO CTOPOHY OCHOBHBIX
OpraHu3yeT pa3paboTKy U pean3aIuio Hay4HBIX IIKOJI, KOHIENIIMA ¥ TEOpHH,
ynpasneHdyeckux pemenuit OIIK-2.1 MIO3BOJISIIOIIMX ~ BCECTOPOHHE  OCMBICIIUTh

rOCY/IapCTBCHHOE YIPAaBJICHHE KaK MOHATHE U
obmmectBeHHbIi penomen OIIK-2.1.PO-1
['ocynapcTBeHHO-aIMUHHUCTPATHBHOE
yIpaBJIeHUE KaK CHUCTEMY C OOOCHOBaHHEM
CYIIHOCTHBIX KOMITIOHEHTOB €€ CTPYKTYPBI
OIIK-2.1.PO-2

Ymeer

OO0ocHOBaTh MPHUHIMIIBL, TTOAXOAbI, OCHOBHBIC
HampaBICHUsT W Mephl, O0ecleYnBaIoNINe
NePEeBOJ CHCTEMbI MCIIOJIHUTEIBHONW BIIACTH U
rocy1apCTBEHHON CITY>KOBI u3
CYILECTBYIOILIETO COCTOSIHUSI B  JKeJIaeMoe
(ynpasienue nzmenenusmu) OIIK-2.1.PO-3




CdopmupoBaTh METOJUKY aJAMUHUCTPATHUBHO-
YIOPaBIEHYECKOTO0  IpolLecca,  TEXHOJOTUHU
IOATOTOBKHM, IPHHATHA W pealu3alnuu
aJIMMHHUCTPATUBHO-IIPABOBBIX YIIPABIECHYECKUX
pewennii OIIK-2.1.PO-4

[IpuMeHsieT MeTOIbI OCYIIECTBICHUS
KOHTPOJIbHO-HA/I30PHOM JIESITEILHOCTH HA
OCHOBE PUCK-OPUEHTUPOBAHHOTO MOJIX0/1a

OIIK-2.2

3Haer

TeopeTnueckne © MPaKTUYECKHE ACIEKThI
CTpaxOBaHHUS PHUCKOB, METOABI YIIPaBJICHUS
paznuuHbeiMu Bugamu puckos OIK-2.2.PO-1

Krnaccudukanuioo prCcKOB: CTpaxyeMble U HE

CTpaxyeMble PHCKH, YHUCTBIE U
CIIEKYJIITUBHBIE, CTaTUUYECKUE u
OUHAMMYECKHE  PUCKHM,  IIOCTOSHHBIE U
BPEMEHHBIE, IpeAlpUHUMATEIbCKUE,

BamroTHEIE, mHHOBaoHHBIe OIIK-2.2.PO-2

YMmeer

[Tpunumars OpraHHU3alOHHBIE
YOPaBICHUYECKUE pELIEHUS 10 aJUIOKaIluu
PUCKOB B IIpoliecce KOHTPOJbHO-HAI30PHOMN
nesarenpuoctu OIIK-2.2.PO-3

[IpuMeHsTh CcOCOOBI MUHUMH3ALUU PHUCKOB:
yOopa3aHeHue, MpeAoTBpalleHue MOTepb U
KOHTpPOJIb, cTpaxoBaHue, mnoriomenue OITK-
2.2.PO-4

3. MecTo IMCHMILUIMHBI B CTPYKTYPe OCHOBHOI NMPodeCcCHOHATIBLHOM
o0pa3oBaTeJbHOM NMPOrpaMMbl

JlucrumiimHa OTHOCUTCS K 00513aTeIbHOM 9acTH OCHOBHOW MPO(eCCHOHAITBHON
o0pa30BaTeNbHON MPOrpaMMbl MarucTpaTypbl
38.04.04 TocymapCTBEHHOE W MYHUUMIAIBHOE YIIPABJICHUE,

(mpoduib) MatepuanbHO-TEXHUYECKOE 00ecTIeUeHHE.

4. CTpyKTYypAa U coJeprKaHue TUCUMIIMHBI
OO6m1as Tpy10€MKOCTh JUCIUIUIMHBI COCTABIIACT 4 3a4eTHBIC eAMHUIILI 144 daca.

IO HAIIPABJICHUIKO IOATOTOBKH
Ha1paBJICHHOCTb



4.1. PacnipeesieHue TPy10€eMKOCTH IMCHMILIMHBI 110 BHAaM padoT,

1mo Kypcam u ¢gopmam o0y4eHust
JJIs1 32049HOM opMBbI 00yUeHUs

TpynoeMKocTh
Bun paGotsr N . o0 Kypcam

1 2
OO0mast TPYIOEMKOCTh JAWCITUTUIHHBI 4 144 36 108
10 y4eOHOMY IIJIaHy
KonraxTnas paboTa, B TOM 4Hce: 14 2 12
AyIMTOpPHBIE 3aHATHSA 14 2 12
Jlexuu (JI) 4 2 2
[MpakTuaeckue 3ansatus (I13) 10 10
CamocrositesibHas pabdora (CP) 130 34 96
B tom uncre:
Kypconast pabota (mpoexr) +
3auer +




4.2 TemaTH4eCKHUil JIAH, CTPYKTYPHPOBAHHBIN 110 TEMaM C YKa3aHUEM
OTBEJAECHHOI'0 HA HUX KOJIHYECTBA aKAIeMHYE€CKHX YaCOB M BH/A0B padoT
JJIs1 32049HOM GopmMbI 00yUeHHsI

KoimuecTBo
4acoB M0 BUAAM 2
2 3aHATHIM 2 Z
No 2 B 2 | 3¢
HaumeHoBanue z ~ £ = g3
Tem g = = E S S &
2 | Z = E < |z
= z 3 s
a8 @)
=
1 2 3 4 5 6 7
1 xypc
1 | Puck kak S5KOHOMHUYECKas KaTeropus 36 2 34
2 Kypc
2 | Teopuu pucka U UX 3BOJIIOLMS 8 2 2 4
3 | PuckooOpa3syromue hakTophl B ] 4 4
SKOHOMUKE
VYnpaBieHue puckom 8 8
5 | AHaiu3 ¥ OLIEHKA pUCKa 8 8
Onenka pucka B yCIOBUAX 2 2
OTIpEeICNIEHHOCTH
7 | Onenka pucka B yCIOBUSAX YaCTUYHON ] 2
HEOMpeAeNeHHOCTH
8 | Onenka pucka B yCIOBUAX 2 2
HEOMpeAeNeHHOCTH
9 | OkcnepTHBIE METOIBI U IPOLEAYPHI ] ]
OILICHKU PUCKA
10 | Ouenka (hMHAHCOBBIX PUCKOB 8 8
11 | KommuiekcHasi olieHKa pucka ] ]
(b1HAHCOBON HECOCTOSITEILHOCTH
12 | OueHka pucKOB MHBECTUIIMOHHBIX ] ]
MIPOEKTOB
13 | Ouenka crienuuaeckux pucKkoB 10 10
14 | MexaHu3Mbl HEUTpATU3aLUU 10 4 6
HKOHOMMYECKOTO PUCKA
KypcoBas paGora +
3auer +
HToro mo pucuunainue 144 4 10 130




4.3 Coaep:kanue TUCHUNIMHBI IS 00y4ar0 M XCH:
04HOI popMbI 00yYeHUsA

Tema 1. Puck kak JKOHOMHYECKASI KATETrOpHsl.

Jleknus. Puck kak sKOHOMHYECKasi KaTEropus.

I'ocynapctBennsbiii crangapt PO I'OCT P 51897—2002 «MeHeaKMEHT pUCKa.
TepMuHBI W ONpENeneHusD: XapaKTEpUCTHKA OCHOBHBIX TMOHATHM - «PUCKY,
«BEPOATHOCTBY, «HEONPEIEIEHHOCThY, «KMEHEI)KMEHT PUCKAY.

[ToHsITUST «HEOMPEIEIEHHOCTbY U «PHUCK», UX COOTHECEHHE MEXIy coOOil.
[ToHSATHSA «OMACHOCTBY», «YIpo3ay», «YSI3BUMOCTB», «YyIIEpO» U «PUCK», UX
COOTHECEHHE MEXTy COOOM.

DyHKIUU, ICTOYHUKH U (DAKTOPHI BOBHUKHOBEHUS PUCKA. BEIsSBIEHNE, OIICHKA,
YVIOPaBJIEHUE U KOHTPOJb pucKa. OCHOBHbIE 4epThl prcka. OCHOBHbIE NPHYHUHBI
HEONPEAECIECHHOCTH M HCTOYHUKOB PHUCKA. OCHOBHBIE TOYKH 3PEHUSA HA IPUPOILY
pucka. Krnaccudukamus puckooOpasyomux (QakTopoB 3KOHOMHUYECKOTO PHCKA.
OOmue nNpUHLIMIBL KIAaCCU(PUKALMK PUCKOB. BHEIIHHWE pUCKHU: TMOJIUTUYECKHM,
PETHOHAIIbHBIA, PBIHOYHBIA MW T.1. DBHYTpEHHHE PHUCKHU: OIEPALMOHHBIN,
(VMHaHCOBBIN, YNPaBICHYECKU, WHBECTUIIMOHHBINA, MPOU3BOACTBEHHBIM. CrocOOBI
BBISIBJICHUS U UACHTU(PUKAIIMN PUCKOB.

BrisiBneHne, olneHKa, yOpaBIE€HUE MW KOHTPOJb pPHCKA B KOHKPETHBIX
CUTYALUSX.

CamocrositeibHasi padora. OCHOBHBIE TIOHSTHS PHUCKA, €r0 OCHOBHBIE
AJIEMEHTHI U YEPTHI.

Pexomenayemas ureparypa:

ocHOBHas [1,2];

JonojiHuTenbHas [1, 2].

Tema 2. Teopuu pucka U UX IBOJTIOLIUA

Jlexuus. Teopnun prcka 1 ux 3BOJIIOLIHS.

OCHOBHBIE UAECH KIACCUYECKOM TeopuH PUCKOB. CyIIHOCTH DKOHOMHYECKOMU
apajurMbl Map)KUHAIUCTOB. PHCKM M HWHHOBAallMOHHBIE HWHBECTHLMH, UX
COOTHECEHHE MEXly COOOH COTIACHO MApKCHUCTCKOIO yueHHs O puckax. Bkmax JIx.
KeilHCa B HEOKIIACCMYECKYI0 TEOpUI0 pucka. Ilogxomsl K OLECHKE poiH
IPEeANPUHUMATEIIEN B TEOPUN HHCTUTYLIMOHAJIBHON TEOPUU PUCKOB.

IIpakTnyeckoe 3anaTue. Konumenmuu pucka. OCHOBHOE HalpaBiICHUE
YIPABJICHUS] PUCKOM. AKCUOMBI, 3aKOHBI Y IIPUHIIUIIBI YIIPABJICHUS pPUCKAMU.

3aKOH €IMHCTBA CUCTEM YIIPABJIEHUS JUIsl PUCK-MEHEIKMEHTA.

3aKOH 3aBUCHUMOCTHU JOXOJ0B U PUCKA.

CucteMHBIN TOAXO0/ B YIIPABIECHUU PUCKAMU.

IIpakTH4yeckoe 3ansitue. CornocTaBieHUE BETUYMHBI PUCKA U JOXOA.

CamocrosiTeibHasi padora. AKCHOMBI, 3aKOHbI M IPUHUUIIBI YIPaBICHUS
PUCKAMH.

Pexomenayemasi sureparypa:

ocHoBHas [1,2];



nonoJiHuTenbHas [ 1, 2].

Tema 3. PuckooOpasyromue GakTopsl B IKOHOMHKE

AHanu3 omacHocTed. Buapl moteHmuanpHOro ymepoba. Buasl omacHocTH 1O
MCTOYHUKY BO3HUMKHOBEHHUs. Bunel onacHocrel mo macimrady. @opMbl NpOsBICHUS
OTACHOCTH ISl PYHKIIMOHUPOBAHUS OPraHU3AIHH.

CooTHotieHust mocyieAcTBUi U ymep6a. OcoO0eHHOCTH MPSAMOT0, KOCBEHHOTO,
MOJTHOTO U ob1miero ymepoa.

Uenoreueckuit pakrop u puck. Knaccudukanus npuuuH ONMacHBIX JEUCTBUN
nepcoHana. OCHOBHbIE NPOSBICHUSI 4YEOBEYECKOTO (pakTopa MpU OIEHKE pHCKa.
BnusgHue colMoTeXHOTeHHbIX (akTOpoB Ha pHUCK. DaKTOpbl, OKa3bIBAIOIIME
BO3/IEHCTBHE HA BEPOSTHOCTH OLIMOOK B paboTe mepcoHaia.

Nudopmanmonnas 6e3omacHoCTh B opranuzanusx. Hampasnenust paboThl 1o
oOecreueHunto 0e30MacHOCTH padOThl KOMITAHUH.

IIpakTHyeckoe 3aHsiTHe. AHAJINW3 NOTECHUMAJIBHBIX OMACHOCTEW BHELIHEW U
BHYTPEHHEW CpPEJIbI.

CamocrosiTesibHas padoTa. Busl noTeHIManbsHOTO yiepoa.

Pexomenayemas ureparypa:

ocHoOBHas [1,2];

JonojiHuTeNnbHas [1, 2].

Tema 4. Ynpasienue puckom

VYnpasienue puckoM (PUCK-MEHEKMEHT): TTOHITHE, LIEJb, 3a1a4d U (QYHKIIUH.
Cucrema ynpasiieHuss puckoM. Mojienb puck-MeHeKMeHTa. OCHOBHBIE MTPUHIUIIBI
YIPABJICHUS] PUCKOM. XapaKTEPUCTUKA BUIOB BO3MOKHBIX ITIOTEPb.

Benymme MexayHapoAHble M OTCHYECTBEHHBIE PEUTHHIOBBIE arcHTCTBA: MX
POJIb B OLIEHKE pUCKA.

TexHomorus ynpasieHus: pUCKOM KaK TPEXATAIIHbIN IIPOLECC MEPOIIPUATHH.

Crparerust puck-MeHepkMeHTa. CyIIHOCTb TaKTUKM PHUCK-MEHEIKMEHTA.
ANTOpUTM  yIpPABJIEHUS PUCKOM B CUCTEME YIPABICHUS MPEIIPHUATHEM.
OpranuzalluoHHasl CTPYKTypa, peanusyronias QyHKIMH pUCK-MeHekMeHTa. Llenw,
33124l U QYHKIMH PUCK-MEHEIKMEHTA. AJITOPUTM YIIPABJICHUS PUCKOM B CHUCTEME
YIPABJICHUS NPEIPUATUEM IO ITAMIAM.

CamocrositenbHast padora. OpraHu3anus CHCTEMbl PUCK-MEHEKMEHTA.

Pexomenayemas ureparypa:

ocHoOBHas [1,2];

JonojiHuTenbHas [1, 2].

Tema 5. AHa/IM3 ¥ OLlEHKA PUCKA

Bubl BO3MOXKHBIX OTEPh OT PUCKA. 30HBI U YPOBHU NOCIIEACTBUNA PUCKOBBIX
COOBITUH. DJIEMEHTHI 00IIEH MOJENb OLEHKU nocieacTBuil pucka. Kiaccupukanus
[IOKa3aTeJiel OLICHKU PUCKA.

Maremarnueckue Monenu oueHku pucka. [lokasarens pucka. OCHOBHBIE
TpeOOBaHuUs IpU BbIOOpE MOKa3aTenedl Uil OUEHKHU YpOBHs pucka. COOTHOLIEHHE



JOXOAHOCTH M pucka (OCHOBaHMS KayeCTBEHHOM OLEHKH pucka. CoaepkaHue
npoliecca KOJUYECTBEHHOM OLEHKH pUCKa.

JIOXOAHOCTD U PUCK PA3TUYHBIX HHBECTUIIMOHHBIX HHCTPYMEHTOB.

Cucrema mnokazaresneil OlleHKd pucka. TeXHOJIOTHsl aHaldu3a U OLEHKH PHUCKA.
AJTOpPUTM peanu3aii TEXHOJIOTMU PUCK-MEHEIKMEHTA.

Kapra puckoB: Ha3HaueHUE, CTPYKTYpa U COJIEp KaHHE.

CamocrosiTesibHasi paboTa. AHAJIU3 IOTEPh U TOCTPOEHUE 30HBI PUCKA.

Pa3pabortats mpoexT:

1. HokymenTa «Ilonutrka B 00jacTu ympaBieHUs pUCKaMU» Ha MpUMEpE
KOHKPETHOM OpraHU3allMH.

2. O606mennoit Kapter puckoB Ha mpumepe (OAO «Jlykoim», OAO
«PXI», CeBepo-3anannsiii 6ank OAO «Coepbank Poccun» u nip.)

Pexomenayemas iureparypa:

ocHoBHas [1,2];

JonojiHuTenbHas [1, 2].

Tema 6. OnleHKa pUcCKa B YCJOBHSX OIPeIeJIeHHOCTH

Buibl OCHOBHBIX J€TEPMUHUPOBAHHBIX MOJIENIEH OLIEHKH pucKa. AOCOIOTHbBIE
NOKa3aTeIN OLIEHKHU PUCKA.

Knaccudukanus akTMBOB NPEANpPUATHS Ha TPYIIbI PUCKA B 3aBUCUMOCTH OT
BPEMEHU IIPEBPAILCHUS B ICHEKHYIO (DOPMY 10 CTENEHU UX JTUKBUIHOCTH.

OneHka pucka MOTEPH IJIATEKECHOCOOHOCTH Ha OCHOBE a0CONIOTHBIX U
OTHOCUTEJIBbHBIX (DMHAHCOBBIX NMOKa3aTeIeH.

MeTtoauka OLEHKU MOTepU IiaTekecrnocoOHOCTH. CyIIHOCTh OLIEHKH PHUCKA
¢unaHcoBoi ycroWunBocTH. OCHOBHBIE TOJIXOJbl K OIIGHKE pHCKa Ha 0ase
OTHOCHUTEJIBHBIX MOKa3aTenell. DKOHOMUYECKHI cMbICT Ko3(duirenToB pucka Kp u
Ki no uzmepurensHOi mIKaie.

Conepxxanue (uHAHCOBBIX KO3 UIIUEHTOB JMKBUJIHOCTHU
(rutatexxkecriocoOnoctn). ComepxaHue TMoKaszaTele (PUHAHCOBOW YCTOMYHBOCTH H
HE3aBUCHUMOCTH.

Kommnekcubiit ko uimeHT prucka. CKOppUHT-OIIEHKa PUCKOB.

CamocToATeIbHAA padora. Mertonuka OLICHKH oTepHU
IIaTEeKECTIOCOOHOCTH.

Pexomenayemas sureparypa:

ocHoBHas [1,2];

nonoJiHuTenbHas [ 1, 2].

Tema 7. OnleHKa pucka B yCJ0OBHSX YACTUYHOH HEONpeae/IeHHOCTH

BepositHOCTHBIE TOKa3aTenu oOleHKH pucka. KpuBas (QyHKIHMU IUIOTHOCTH
HOPMAJIBHOTO pacnpeneneHus. VcnoBus BO3MOKHBIX MacimrTadboB
MPEANPUHUMATENBCKUX MTOTEPh U MPUEMIIEMOCTH PUCKA.

@akTOophl, BIUSIONIME HA OLIEHKY BEPOSITHOCTH Yycrexa mpoekra. Oriaumuue
VHTEPBAJIBHOM OLIEHKM BEPOATHOCTA OT TOYEYHOM. Buapl CTaTUCTHYECKUX
MMOKa3aTeNen, UCOJIb3YEMbIX IPH OLIEHKE PUCKA.



[TokazaTenb O0XHUIAEMOTO HWHTETPAIBHOTO 3(QeKTa, HCHOMB3YEeMBbIH AJis
CpaBHEHHUSI W BbIOOpA Pa3IUYHBIX WHBECTUIIMOHHBIX IMPOEKTOB. DKOHOMHUYECKHMA
CMBICI G Kak HWHTepBaja. YpPOBEHb JIOBEPUTEIHLHOIO MHTEpBaJa: IIOHSTHE,
Ha3HAY€HHE W MPUMEPbI UCTOIb30BaHUs. CyIIHOCTh M METOAMKA OLEHKH PUCKOB C
nomo1iso MeTo10B VaR u Risk Metrics.

CamocrosiTenbHasi padora. HTepBaiibHas OIIEHKA MMOKA3aTENsl pUCKa.

Pexomenayemas sureparypa:

ocHoOBHas [1,2];

JonojiHuTeNnbHas [1, 2].

Tema 8. Ouenka pucka B yCJOBUAX HeONpeaeJeHHOCTH

HopmaTtuBHblil noaxon kK oueHke pucka. CyIIHOCTh M COAEpP)KaHHUE TEOpUU
urp. OcoOEHHOCTH OIICHKH PHUCKa B CHUTYallMd HETMOJHOW ompeneneHHOCTH. OueHka
pPHUCKA B CUTyalllU MTOJIHOM ONPEAEICHHOCTH.

Matpuna Bemrpeimeii E = |leij|lu marpuma puckoB R = |[|rij||: mpuHImnD
dopmupoBanus u cTpykrypa. llokazaTenb, HCIOJIb3yeMbII B KaueCTBE KpUTEpUs
pucka npu BbiOOpe pemieHus. Kputepuu, KOTOpble MCHONB3YIOTCA MPU MPUHATUHU
pElIeHUI B YCIOBUSAX HEONPEIEICHHOCTH.

Kputepuii ontumusma “makcumMaxca”, UCIOJIb3YEeMbI MPU BHIOOPE PUCKOBBIX
pelieHnii B yclIOBUSX HeomnpeneneHHOcTH. Kputepuil neccumu3Ma Mpu BblIOOpe
PHUCKOBBIX PEILICHUN B yCIOBUAX HeomnpeneneHHocTH. Kputepuii Banbaa npu Beioope
PUCKOBBIX pEIICHU B YCIOBUsX HeomnpeaeneHHOCTH. Kpurepuit CoBumxa mnpu
BHIOOPE PUCKOBBIX PpEIICHUW B  YCJIOBHUSX HeompeaelieHHOCTH. Kpurepuii
00001IeHHOT0 MakcuMHMHA (meccuMmu3dmMa—onTuMmu3ma) [ypBuma mnpu  BbeiOOpe
PUCKOBBIX DPELIEHUI B YCIOBUSX HEONPENENeHHOCTU. [IpHMHIMI HeaoCcTaToyHOro
obocHoBanus Jlamjmaca mpu  BBIOOpE  PHUCKOBBIX PEHIEHHH B YCJIOBHSX
HEONPEIETIEHHOCTH.

Pacnpenenenne  [lapeto  mpUMEHUTENBHO K MATpUYHBIM  MIPaM.
OBpUCTUYECKHE MTPABUIIA OLIECHKU PUCKA B YCIOBUSIX HEONPEIEIEHHOCTH.

CamocrositesibHast padora. OntumaibHOCTh 10 Ilapeto B ycinoBusix
HEONPEIEICHHOCTH.

ocHoBHas [1,2];

nonoJiHuTenbHas [ 1, 2].

Tema 9. IkcniepTHbIE METOABI U MPOLEAYPHI OLIEHKH PUCKA

OnucarenbHble MOJEAM aHanu3a pucka. DakTopbl, BIMSIOIIME HA POCT
creneHn pucka. Crpykrypa wmatpuubl SWOT-ananuza. CymiHOCTh aHaln3a
MakposkoHoMudeckux (akrtopoB mo meroauke PEST. Hasnauenue u cymniHocTh
agautnyeckon monemu GETS.

VYcnoBusi MCHOJIB30BAHUSI 3BPUCTUYECKUX METOAOB. BHUIBI TpaaulIMOHHBIX
ABPUCTUYECKUX Mpoueayp. MeTonbl 3KCHEPTHOM OLEHKM pUCKA. TeXHOJIOrus
JKCIIEPTHOTO OLICHUBAaHUA. MaremaTtuyeckas MOJIENb OLEHKUM KOMIIETEHTHOCTH
skcriepra (K). I'padudaeckass Moaenp 3aBUCHMOCTH JTOCTOBEPHOCTH JKCIIEPTU3BI OT
KOJIMYECTBA IKCIEPTOB.



MeToapl KOJUIEKTUBHOM pabOThl 3KCHepTHOW rpynmnbl. OCHOBHBIE LEIH
UCIIOJIb30BaHUsl MHAUBUIYAJIbHBIX SKCIEPTHBIX OLIEHOK. OCHOBHBIE 3Talbl BKIKOYAET
o0111ast cxema 3KCIEepTHBIX onpocoB. OnpeneneHne ko3 UuineHTa KOHKOPIAIUH.

[Ipouenypa npoBeeHUs SKCIIEPTHOM OLIEHKH pucka MeTosioM Jlenbdu.

CamocrosiTesibHas padoTa. XapaKTepUCTUKA SKCIEPTHBIX MPOLEAYP.

Pexomenayemas sureparypa:

ocHoBHas [1,2];

nonoyiHuTenbHas [ 1, 2].

Tema 10. Ouenka GpUHAHCOBBIX PUCKOB

CoctaB M CTpyKTypa XO3SHUCTBEHHBIX pPHUCKOB. CyIIHOCTh (PUHAHCOBBIX
puckoB. PMHAHCOBBIE NOTOKH BHEIIHEW CPEAbI PEAPUATHSL.

CymHOCTh MNPOLEHTHOrOo pucka. I[locnencTtBuss HM3MEHEHUs IPOLIEHTHBIX
CTaBOK. 3aBHCHUMOCTb IPOLIEHTHOI'O PHCKA OT MOJABHKHOCTH IPOLIEHTHOW CTaBKH.
HopwmasibHast KpyBasi IPOLIEHTHOI'O JOXO0/A.

Haxoxnaenue Oynymieli CTOMMOCTH IO TPOCTOM TMPOLIEHTHOM  CTaBKe.
OcoOEHHOCTH  MPOLIEHTHOTO pUCKa oOiuranui. MartemaTuueckas MOJEIb
ko3 pUIIeHTa MOKPHITUS TPOLIEHTOB.

®dakTopbl, CIOCOOCTBYIOUIME BOZHUKHOBEHHUIO KPEIUTHBIX PUCKOB. CrocoObI
YMEHBIICHUSI KPEAUTHOTrO pucka. COOTHOLIEHHWE pEATbHOW CTaBKU JOXOJIHOCTH,
HOMUHAJIbHOW MPOLUEHTHOW CTaBKU U YPOBHS JJOXOJHOCTH.

Onpenenenue Temna u uHaekca nHdassunu. Mudasauuonnas npemusi.

CamocrosiTesibHas padora. CymHOCTh (PMHAHCOBBIX PHUCKOB.

Pexomenayemas qureparypa:

ocHoOBHas [1,2];

JonojiHuTeNnbHas [1, 2].

Tema 11. KommuiekcHasi oneHKa pucKa ()MHAHCOBOM HECOCTOATEIbHOCTH

XapakTepucTUKN pucka (PUHAHCOBOW HECOCTOSITEIILHOCTU. Mozenu OIeHKU
pucKa (MHAHCOBOW HECOCTOSTENBHOCTH. J[MHAMUKa pa3BUTHS U MOJEIU OLICHKH
pucka (UHAHCOBON HECOCTOSITELHOCTH.

UYerbipexdakTopHas  MOJeNb  PEUTUHIOBOIO  (PMHAHCOBOTO  aHaJM3a.
[Iatudakroprass Mozenb peUTUHTOBOro (UMHAHCOBOro aHanuza. JIByxdakropHas
Mozenb J. AnpTMana. [lstudakropusie Mmoaenu 3. AnbTMaHa.

[Iatudakropras wMoxens Y. buBepa. Mogens Jluca mnporao3upoBaHus
¢uHaHcoBOM  HecocTosiTenbHOCTH.  Mogens  Taddnepa  mporsHo3upoBaHus
(bMHaHCOBOM HECOCTOSATEIHLHOCTH.

JIByxdaktopHas MOJEIb IIPOTHO3UPOBAHUS pucKa (buHaHCOBOM
HECOCTOATENLHOCTH Ha OCHOBE OTEUECTBEHHBIX HCTOYHHUKOB. YeTbipexdakTopHas
OTEYECTBEHHAs MoOJeJb NporHo3upoBaHus  OankporcTBa. IlectudakropHas
OTEUYECTBEHHAsI MOIEJIb IPOTHO3UPOBAHMS PUCKA MOTEPH IIIATEKECTIOCOOHOCTH.

CamocrosiTeibHass padora. Mojenu MporHo3UpOBaHUsl pUCcKa (HUHAHCOBOU
HECOCTOSATEILHOCTH HA OCHOBE OTE€YECTBEHHBIX UCTOUYHUKOB.

Pexomenayemas ureparypa:



ocHoOBHas [1,2];
JornojiHuTenbHas [1, 2].

Tema 12. OneHKa pUCKOB HHBECTULIMOHHBIX IPOEKTOB

OCOOEHHOCTH PHUCKOB HMHBECTUIMOHHBIX MPOEKTOB. (CHOBHBIE METOJIbI
OLICHKM YpPOBHSI PUCKOB WMHBECTUIIMOHHBIX MPOEKTOB. [IpUHIUIIBI U METOAMYECKHE
MOJIXO/1bl, UCTIOJIb3YEMbIE B COBPEMEHHOM MPAKTUKE YIPABICHUS TPOCKTaAMHU.

Dtanbl aHaIW3 YYBCTBUTEJIBHOCTU MPOEKTa MPU OIEHKE CTENEHU €ro pHUcCKa.
Kosddumment snacruunoctu mnokazatens 3¢PEGEKTUBHOCTH MpoekTa. (OCHOBHBIE
ATambl aHaiau3a clieHapueB npoekTa. CucremMa OCHOBHBIX HUCXOAHBIX ((haKTOPHBIX)
noKasaresei, BIUSIONNX Ha popMupoBaHue 3p(HEeKTUBHOCTH MPOEKTA.

CylHoCTh METOJa UMHUTALIMOHHOTO MojienupoBanust (Meton Monte-Kapio)
OLIEHKM IIPOEKTHOro prcka. OCHOBHbBIE 33Jla4yu MeTo/a “‘AepeBa pemeHui” (“‘repesa
BEPOSATHOCTEN’) OLIEHKU MPOEKTHOTO PUCKA.

Onenka 3(G(EKTUBHOCTH MEp 10 CHIDKEHUIO PHCKOB HWHBECTHUITMOHHBIX
IIPOEKTOB.

CamocrosiTesibHass padora. OneHka 3¢p(OEKTUBHOCTH MEp IO CHUXKEHUIO
PUCKOB MHBECTUIIMOHHBIX MPOEKTOB.

Pexomenayemas sureparypa:

ocHoBHas [1,2];

nonoJiHuTenbHas [ 1, 2].

Tema 13. Ouenka cnenu(puIecKuX pUCKOB

DKOJIOTMYECKHUE TOCIEACTBUSI TEXHOTCHHBIX BO3ICHCTBUN Ha OKpYKaIOLLYIO
Cpely MpU OCYIIECTBICHUU XO3SUCTBEHHOU nesTenbHOCTH. OlleHKa BO3IEHCTBUS HA
OKPYXAIOIYI0 cpeay. 3aBUCUMOCTD, ONPEAEIISIoNnas AK0JI0ro-3KOHOMUYECKUN PUCK
OpU  DKCIUTyaTallMM JKOJIOTMYECKHM OmnacHbIX 00bekToB. CraHmaptel B cdepe
«CHUCTEMBI IKOJIOTUYECKOTO MEHEKMEHTay. Kiaccudukanuio mMep mo ynpaBlIEHUIO
9KOJIOTMYECKUMH PUCKAMHM, OCYIIECTBISIEMbIX HAa TOCYAapCTBEHHOM ypoBHeE. CocTaB
U CTPYKTypa MEXaHU3MOB 3KOJOTMYECKOTO PEryJMpOBaHUSA. Buabl 3KOHOMHYECKOM
OTBETCTBEHHOCTH 32 IKOJIOTHYECKUE TPABOHAPYILICHUS.

OneHka TOXAapHOTO pHUCKA Ha MPOU3BOACTBEHHOM o0OOBEKTe. MeToauka
pacyeTa OCHOBHBIX BEJIIMYMH WHIUBUIYAIBHOIO MOXapHOro pucka. OmpeneneHue
YacTOThl pealM3allMy I0XapoonacHeIX curyanuid. IlocTpoeHue moJiel OIMacHbIX
(bakTOpOB MoKapa JJIsl pa3IUYHbIX CIIEHAPUEB €ro Pa3BUTHUS. YUeT HAJIUYUS CUCTEM
oOecrieueHus MoXkapHOW Oe3omacHocTH 31aHusd. OlLEHKa MOXapHOro pHUCKAa Ha
IPOU3BOICTBEHHOM OOBEKTE.

Meroanka pacuera OCHOBHBIX BEJIMYMH WHIUBUIYAIBHOTO MOKAPHOIO PHUCKA.
Mopenu 1 MeToAbl OLUEHKH CTpaxoBoro pucka. OCoOEHHOCTH OIIEHKU CTPAHOBOTO
pHucKa 1o Metoauke MupoBoro 6aHka.

CamocrosiTennbHasi padota. CTpaxoBble PUCKH, UX OLICHKA.

Pexomenayemas iureparypa:

ocHoOBHas [1,2];

JonojiHuTenbHas [1, 2].



Tema 14. MexaHu3Mbl HelTPAIM3aAUMH IKOHOMHYECKOT0 PUCKA

IIpakTnyeckoe 3anaTHe. OmnpeneneHne yNpaBlIeHUS PUCKOM  (PHUCK-
MEHEPKMEHTA). JTalbl Ipoliecca YIpaBieHUs PUCKOM. OCHOBHBIE NPUHIUIIBI
ynpaBieHus: puckoM. Iloctymarel puck-mMeHemkMmeHTa. TpeboBaHMs K IpoLEcCy
YIIPaBJIEHUS PUCKOM.

MexaHu3mbl HeWTpanu3aluu pPUCKOB. MeETOnpl M CpencTBa pas3pellieHMs
puckoB. OCHOBHBIE MEPbI YKJIOHEHUS! OT pucka. OCHOBHbBIE HAIIPABIICHUS IEpeladu
pucKoB. Bo3mokHOCTH MCnoNb30Banus (haKTOPHUHTA JIJIS1 YIIPABJICHUS PUCKOM.

[lenu W OCHOBHBIE METOJbl CHIDKEHUSI YpOBHA pucka. CyIHOCTb
pacnpeneneHus (QUccUnanum) pyucka.

Bapuantel numutupoBanus puckoB. OCHOBHBIE (DOPMBI CaMOCTPAaXOBaHHUS.
Onenka 3eKTUBHOCTh MEPOTIPUATUH TIO YIIPABICHUIO PUCKAMH.

CamocrositeibHast  pa6ora. KouTpoas u  onenka 3ddextuBHOCTH
MEPONPUATUI IO YIIPABIECHUIO PUCKAMH.

Pexomenayemas sureparypa:

ocHoBHas [1,2];

nonoJiHuTenbHas [ 1, 2].

5. MeToauuecKue peKOMeHIAMHU M0 OPraHU3ANNN U3YyYeHUs] AU CHUIIIMHBI

[Tpu peanm3anuu TPOrpaMMbl AWCIUILIMHBI HCIONB3YeTCs JEKIUMOHHOE H
PAKTHYECKOE 3aHSATHSI.

OOmuMU 1eNIIMU 3aHATUN SBIISIOTCS:

— 0060011eH e, cucTeMaTHu3aIus, yri1yoJieHue, 3aKperieHue
TEOPETHUECKNX 3HAHUI MO KOHKPETHBIM TEMaM JUCITUTUTHBL

— (dbopMHUpOBaHNE YMEHUN MPUMEHSTH MOJyUYCHHBIC 3HAHWS HAa MPAKTHKE,
peanu3ainys eIUHCTBAa NHTEJUICKTYIbHON U TIPAKTHYECKOU eI TeTbHOCTH;

— BBIPabOTKA TpHM PEIICHWU TOCTAaBICHHBIX 3a7ad TPO(ecCHOHATBEHO
3HAYMMBIX KA4eCTB: CAMOCTOSITEIbHOCTHA, OTBETCTBEHHOCTH, TOYHOCTH, TBOPYECKOM
WHUIIUATUBBHI.

[ensiMu TEKIUU SBISFOTCS:

— JIaTh CHUCTEeMAaTH3MpPOBAaHHBIC Hay4YHbIC 3HAHUS 10 JAUCIHILIAHE,
aKIIEHTUPOBAB BHUMaHNE Ha HanOOJIee CI0KHBIX BOIIPOCaX;

— CTUMYJIPOBATh aKTUBHYIO MI03HABATEIIbHYIO JESTEIbHOCTD
oOydJaronuxcsi, crroco6cTBOBaTh (POPMUPOBAHUIO UX TBOPUECKOTO MBITTUICHHSI.

B xome mpakthueckoro 3aHATHS OOECIEUMBACTCS TIPOIECC AKTHBHOTO
B3aMMOJICUCTBHSI 00YJAIONTUXCS C MPENoaaBaTesieM; IPHOOPETAIOTCS MPAKTUUECKIE
HaBBIKK U yMeHUs. Llenb mpakTuueckoro 3aHSATHS: YyIIyOWTh W 3aKpeNUTh 3HAHUS,
MOJydYeHHBbIE Ha JICKIUH; (OPMHUPOBAHHE HABBIKOB HCIOJIb30BaHUS 3HAHUU IS
pelIeHrsT TPAKTHYECKUX 3aj[ad; BBINIOJHEHUE TECTOBBIX 3aJaHHMN IO TMPOBEPKE
ITOJIYYEHHBIX 3HAHUN U YMEHUM.

CaMmocTosiTenbHasi paboTa oOOydarolmuxcs HamnpaBlieHa Ha yriayOieHue u
3aKpeIJICHHE 3HAHWM, MOJYYCHHBIX Ha JIGKIHMSIX W APYTUX 3aHATHUSX, BBIPAOOTKY
HaBBIKOB CaMOCTOSITEIbHOTO aKTHMBHOTO MPUOOPETCHHSI HOBBIX, JOMOJHUTEIBHBIX
3HAHUH, TIOJTOTOBKY K MPEACTOSIIINM 3aHITHSIM.



6. OueHoYHbIe MaTePUAJIbI 110 TUCIUIIAHE

Texymuii KOHTPOJIb YCIIEBAEMOCTH 00ECIIEYMBAET OLEHUBAHNUE XOJa OCBOCHUS
JTUCIUIUIMHBI, TPOBOJUTCS B COOTBETCTBUU C COJIEPKAHUEM JUCIUILUIMHBI IO BUAAM
3aHATHH B (hOpMe orpoca, JOKIa10B, TECTUPOBAHMUS.

[IpomexxyTouHast arrectanusi 0OECleYUBaET OLEHUBAHUE MPOMEKYTOUHBIX U
OKOHYATEIbHBIX PEe3yJbTaTOB OOYYECHHS MO AWCIHUIUIMHE, MPOBOAUTCS B (Gopme
3ayera.

6.1. IlpuMepHbBIE OlIEHOYHbIE MATEPHAJIBI:

6.1.1. Tekymero KOHTpoOJIsi

TumnoBbie BONPOCHI JI1 YCTHOTO ONPoca:

1. HazoBuTE MEXaHU3Mbl HEUTpATU3ALUN PUCKOB?

2. Kakue Bbl 3HaeTe 0COOEHHOCTH PUCKOB MHBECTULIMOHHBIX TPOECKTOB?

3. B yeM CyIIHOCTh MPOIEHTHOTO pUcKa?

TunoBble TeMbI IS JOKJIAT0B:

1. dakTophl, BIUIIOUIME HA OLIEHKY BEPOSTHOCTH yCIleXa MPOEKTa.

2. Kapra pucKOB: Ha3HauY€HHUE, CTPYKTYpa U COJCp KaHHE.

3. Buapl 0nacHOCTH 1O UCTOYHUKY BOSHUKHOBEHHS.

Tunosble 3a1aHus 1J151 TECTHPOBAHUSA:

1. Dopma duHAHCHUPOBAHUS, KOTOpas MpelyCMAaTPUBAET paclpeiesieHue BCeX
PHUCKOB MPOCKTA MEXIAY €r0 YIaCTHUKAMU, HA3bIBACTCS:

a) puHaHCcHpoBaHHUe Oe3 MpaBa perpecca;

b) huHaHCHpOBaHKE C MOJIHBIM PETPECCOM;

) GpuHaHCHpPOBaHHUE C OTPAaHUYEHHBIM IIPABOM perpecca.

2. Ilpu aHanu3e U OLIEHKE PUCKOB MPOEKTA UCTIOIb3YETCS:

a) METOJl KpUTUYECKOTO MyTH;

b) MeToN JiepeBa pelICHHMI;

C) CUMILIEKC-METO/I.

3. CHM3UTh PUCKHU MTPOEKTA MO3BOJISIET:

a) IpeIoCTaBJICHUE TApaHTUI U 3aJI0TOB;

b) MeTon cOamaHCUPOBAHHBIX MMOKA3ATEIICH;

C) CO3/IaHUE PE3EPBOB.

6.1.2. IIpome:kyTOUYHOI aTTeCTAIMU

IIpumepHasi TeMaTHKA KypCOBBIX padoT

1. XapakTepucThKa OCHOBHBIX IIOHSATHH - «PHUCK», «BEPOSTHOCTHY,
«HEOIPEAECICHHOCTEY», «MEHEKMEHT PUCKaY.

2. llousATHA «HEONMPENEICHHOCTD) U «PUCK», UX COOTHECEHUE MEXTY COOOH.

3. TIoHATHS «OMACHOCTBY, «YyTp0o3ay, «ySI3BUMOCTbY, KYIIEPO» U «PUCK», UX
COOTHECEHHE MEXIY COOOH.

4. OCHOBHBIE YEPTHI PUCKA.

5. OCHOBHbIE IPUYHHBI HEOTIPEIETEHHOCTH U HICTOYHUKOB PUCKA.

6. OCHOBHBIE TOUKH 3PEHHUS HA IPUPOY PUCKA.



7. Kunaccuduxkarus puckoodpasyromux GakTopoB IKOHOMUUYECKOTO PUCKA.

8. Kitaccuduxanus puckos.

9. OcHOBHBIE HJIeU KIIACCUYECKON TEOPUU PUCKOB.

10. CyniHoCTh 5KOHOMUYECKON MapajurMbl Map>KUHAIMCTOB.

11. Pucku 1 MHHOBAIIMOHHBIE UHBECTULIMU, UX COOTHECEHUE MEX Ty COO0M
COrJIaCHO MAPKCUCTCKOTO YYEHHUS O PUCKAX.

12. Bknag JIx. KeitHca B HEOKJIACCUUECKYIO TEOPHUIO PUCKA.

13. IToaxoasl K OLEHKE POJIM MPEANPUHUMATENIEH B TEOPUH
MHCTUTYLIMOHAJIBHON TEOPUU PUCKOB.

14. OcHOBHBIE AKCHOMBI YIIPABJICHUS pPUCKAMU.

15. 3aKkoH eMHCTBA CUCTEM YIIPABJIEHUS ISl pUCK-MEHEIKMEHTA.

16. 3aK0H 3aBUCUMOCTH JOXOJ/I0B U PUCKA.

1'7. Buapl O1TacCHOCTH O HCTOYHUKY BO3ZHHUKHOBEHMS.

18. Bunb! ormacHocTel o Macmrtaoy.

19. ®opmbl posABICHUS ONACHOCTHU AJIs1 (PYHKIIMOHUPOBAHHS OPraHU3aLUU.

20. CooTHoIIeHHS TTOCIEACTBUN U yIiepoa.

21. OcobeHHOCTH MPSMOT0, KOCBEHHOT0, TOJIHOTO U 00111ero yiiepoa.

22. OcHOBHbIE TIPOSIBIICHUS YEJI0BEUECKOr0 (hakTopa Mpu OIIEHKE PUCKA.

23. BiusH1ME COMOTEXHOTE€HHBIX (haKTOPOB Ha PUCK.

24. ®akTOopbl, OKa3bIBAIOIINE BO3ACHCTBUE HA BEPOSITHOCTh OIMOOK B paboTe
nepcoHarna.

25. YrpaBieHue puckoM (pUCK-MEHEIPKMEHT): TIOHSTHE, 11eJIb, 3aJ1a4u U
GbyHKIUH.

26. Cucrtema yrpaBJiaeHUsl PUCKOM.

277. OCHOBHBIE IPUHLIMIIBI YIIPABICHUS PUCKOM.

28. XapakTepucThKa BUI0B BO3MOXKHBIX OTEPb.

29. Benyuiye MexX1yHapOIHbIE U OT€YECTBEHHBIE PEUTUHIOBBIE Ar€HTCTBA: UX
pOJIb B OLIEHKE pHUCKa.

30. TexHosnorus ynpaBjieHHUs] pUCKOM KaK TPEXATaIHbII Mpo1ecc
MEPOTIIPHUATHHA.

31. Crparerusi puck-MeHEI>KMEHTA.

32. CynHOCTh TAKTUKH PUCK-MEHEIKMEHTA.

33. AIropuTm yrpaBiaeHUs PUCKOM B CUCTEME YNPABICHUS PEIITPUITHEM.

34. OpranuzanmoHHasi CTpyKTypa, peaiusytonas GyHKIHH pUCK-
MEHEHKMEHTA.

35. Busibl BO3MOKHBIX IOTEPH OT pUCKa.

36. 30HBI 1 YPOBHU MOCIIEJCTBUN PUCKOBBIX COOBITHH.

37. DneMeHThl 0011l MOJIEb OLIEHKU MOCIEACTBHI PUCKA.

38. Knaccuduxanms nokaszareneil OllEHKH PUCKa.

39. OcHoBHbIE TpeOOBaHUS MIPU BHIOOPE MOKA3aTeNeH s OLEHKH YPOBHS
pucka.

40. OcHOBaHMSI KAYECTBEHHOM OIICHKA PUCKA.

41. Coneprkanue npoluecca KOJIMYECTBEHHON OLIEHKH PHUCKA.

42. KapTa pucKOB: Ha3HaUY€HUE, CTPYKTypa U COAEPKAHHUE.

43. Buabl OCHOBHBIX AE€TEPMUHUPOBAHHBIX MOJIEJIEH OLIEHKH pUCKa.



44. Knaccudukanusi akTUBOB MPEINPHUATHS HA TPYIIIHI PUCKA B 3aBUCHUMOCTH
OT BPEMEHH IMPEBPAICHUS B ACHEXKHYIO (OPMY MO CTENIEHU UX JIMKBUTHOCTH.

45. OueHKa pucCKa MOTEPHU IUIATEKECITOCOOHOCTH Ha OCHOBE a0COJIOTHBIX U
OTHOCUTEJIbHBIX (DMHAHCOBBIX NMOKa3aTeIeH.

46. Meroauka OIIEeHKU MOTEPH IIIATEKECTOCOOHOCTH.

47. CynHOCTb OIIEHKHM pUCKa (PUHAHCOBOW YCTONYMBOCTH.

48. OCcHOBHbIE TOAXO/IbI K OIIEHKE PUCKA Ha 0a3e OTHOCUTENbHBIX
ITOKA3aTeIIeH.

49. Dxonomuueckuit cMpici koadpunuenton pucka Kp u Ki mo
M3MEPUTEIBHOM LIKAJIE.

50. Coneprxanue (pUHAHCOBBIX KOA(DPUIIMEHTOB JTUKBUIAHOCTH
(TUTaTe)KecrnocoOHOCTH).

51. Coneprxanue rokaszaTenei (UHAHCOBOM YCTOMYMBOCTU U HE3aBUCUMOCTH.

52. KpuBast pyHKIIMY IIOTHOCTH HOPMAJILHOTO paclpeeIeHUs.

53. YcnoBus BO3MOXXHBIX MAacIITa0OB MPEINPUHUMATEIBCKUX TMOTEPh U
IPUEMIIEMOCTH PUCKA.

54. @akTopsbl, BIUAIOLIME HA OLIEHKY BEPOSITHOCTH ycleXa NPOEKTa.

55. OTnuyne UHTEPBAIBHOM OLEHKU BEPOSITHOCTH OT TOUECUHOM.

56. Buapl cTaTUCTUYECKUX MTOKA3ATEINIEH, UCTIOJIb3yEMBIX IPU OLIEHKE PUCKA

57. Ilokazatenb O0XHAAEMOTO HHTErpaIbHOTO A(PdekTa, HCIOIB3YyEeMbIH IS
CpaBHEHUS U BHIOOPA PA3TMYHBIX WHBECTUITMOHHBIX TIPOEKTOB.

58. DKOHOMHYECKHI CMBICI G KaK HHTEpPBAJIA.

59. CymHOCTh ¥ METO/IHMKA OIICHKH PHUCKOB C MOMOIIBI0 MeTo10B VaR u Risk
Metrics.

60. YpoBeHb AOBEPUTEIHLHOTO MHTEpBAJA: MOHATHE, HA3HAYEHUE U MPHUMEPHI
HCIIOJIb30BaHUS.

IIpuMepHbIN epeYyeHb BONMPOCOB, BBIHOCMMbIX HA 3a4eT

1. HopmatuBHBII TOAXO K OLIEHKE PUCKA.

2. CylHOCTB U COJAEPIKAHUE TEOPUHU UTP.

3. Marpuna Beiurpeimein E = ||eij|lu matpuma puckoB R = ||rij||: nmpuHuImm
(hopMHUPOBaHUS U CTPYKTYpA.

4. TIloka3zarenb, MCIOJIB3YEMbId B KauyeCTBE KPUTEPHUS PHUCKA TMpPHU BbIOOpE
peuieHusl.

5. Kpurepun, KOTOpbIE HCNOIB3YIOTCA IIPU NPUHITUU PELICHUU B YCIOBHAX
HEONPEIETIEHHOCTH.

6. Kpurepuit ontumMusma ‘“MakcuMmakca’, WCIOJB3yeMbId TIpH BBIOOpE
PUCKOBBIX PELIEHUH B YCIOBUAX HEONPEIEIEHHOCTH.

7. Kpurtepuii meccumus3ma MpH BBIOOPE PUCKOBBIX PEIICHUN B YCIOBUAX

HEONPEIEICHHOCTH.

8. Kputepuit Banpga npu BbIOOpe PpPHUCKOBBIX pPEHIEHUH B  YCIOBHSIX
HEONpPEeIEICHHOCTH.

9. Kpurepuit CoBumxa npu BbIOOpPE PUCKOBBIX PEIICHHH B YCIOBUSX
HEONpPeIEICHHOCTH.

10. Kputepuit  0060011€HHOTO  MakCMMHHA  (IIECCUMHU3Ma—OINTUMHU3MA)



['ypBu1ia mpu BEIOOpE PUCKOBBIX PEIICHUN B YCIOBHIX HEOMPEICICHHOCTH.

11. IIpuHiun HEeAOCTaTOUHOrO0 00OOCHOBaHMs Jlarmaca npu BIOOpE PUCKOBBIX
pPELIECHU B YCIIOBUSIX HEOIIPEIETIEHHOCTH.

12. Pacnpenenenue [lapeTo npuMEHNUTEIBHO K MATPUYHBIM UTPAM.

13. DBpucTruecKkue mpaBuiia OEHKU PUCKA B YCIOBUSX HEONPEIEIEHHOCTH.

14. OnucarenpHble MOAEIH aHAIN3a PUCKA.

15. ®akTopbl, BIUAIOLIME HA POCT CTENIEHU PUCKA.

16. Haznauenue u cymuocts ananutruaeckoi moaenu GETS.

17. YcnoBus UCHOIb30BAHUS 3BPUCTUUECKAX METOIOB.

18. Buapl TpaIMIIMOHHBIX ABPUCTUUECKUX TPOLIEAYD.

19. MeTo1bl 3KCIIEPTHONW OLEHKH PUCKA.

20. TexHOJOTHsl SKCIEPTHOIO OLICHUBAHUS.

21. Marematuueckasi MOJIEIb OLIEHKH KoMIleTeHTHOCTH 3kcriepTa (K).

22. I'padpuueckas Mojelb 3aBUCUMOCTH JOCTOBEPHOCTH OSKCHEPTHU3BI OT
KOJIMYECTBA SKCIIEPTOB.

23. [Ipouenypa npoBeaeHUs SKCIIEPTHOM OLIEHKHU prucka MeTo oM Jlenbdu.

24. CocTaB U CTPYKTypa X039MCTBEHHBIX PUCKOB.

25. CynHOCTh IPOIEHTHOTO PUCKA.

26. HopmasibHast KpuBasi IPpOLIEHTHOTO JOXO/1a.

27. CnocoObl yMEHBIIEHUS! KPEAUTHOTO PUCKA.

28. XapakTepucTUKH prucka (PMHAHCOBOM HECOCTOSITEIHHOCTH.

29. Monenu o1ieHKH prcKa (PMHAHCOBOW HECOCTOSITEIIEHOCTH.

30. YetsipexdakTopHast MOAEIb PEUTUHTOBOTO (PMHAHCOBOTO aHANIM3A.

31. IlaTudakropHas Moielab PEHTHHIOBOTO (PMHAHCOBOTO aHAN3A.

32. JIyxdaxropHas Mmosenb . AJbTMaHAa.

33. Ilatudaxropusie Momenu J. AnbTMaHa.

34. [TatudaxropnHas mozaenb Y. busepa.

35. Mopens JIuca mporHo3upoBaHus (PUHAHCOBOU HECOCTOATEIIHLHOCTH.

36. Mognens Taddiepa nporao3upoBanusi PUHAHCOBOM HECOCTOSTEIBHOCTH.

37. JIByx(dakTtopHas  MojaeNlb  MPOTHO3UPOBAHMUS  PHUCKAa  (PUHAHCOBOM
HECOCTOSITEIbHOCTH Ha OCHOBE OT€UECTBEHHBIX HCTOUHHUKOB.

38. UerbipexdakTopHas OTEYECTBEHHAS MOJIEJb IIPOTHO3UPOBAHUS
OaHKpPOTCTBA.

39. lllectudakropHas OTEYECTBEHHAs MOJEIb MPOTHO3MPOBAHUS PHCKa
MOTEPH IIATEKECTTOCOOHOCTH.

40. OCHOBHBIE METO/IbI OLICHKH YPOBHSI PUCKOB MHBECTUIIMOHHBIX IPOEKTOB.

41. Dtanbl aHaJIW3 YYBCTBUTEIBHOCTH NPOEKTA IPH OLIEHKE CTEIEHH €ro
pucka.

42. KoaddurmeHt amacTuaHOCTH Tokazarens 3G (HEKTUBHOCTH MPOEKTA.

43. OCHOBHBIE 3Tallbl aHAJM3a CLIEHAPUEB MPOEKTA.

44. CymHOCTh METOJla MMHUTALMOHHOTO MojJenupoBanus (Meron MoHTe-
Kapno) orieHku mpoekTHOTo pucKa.

45. OcHOBHBIC 3aJ]a4M METOJa ‘“‘mepeBa pelieHuil” (“aepeBa BEpOSITHOCTEH )
OLIEHKH MPOEKTHOTO PUCKA.

46. OrieHKa BO3/ICHCTBUA Ha OKPYKAIOILYIO CPENy.



47. Knaccupukanmuo Mep 10 YOPaBICHUIO DSKOJOTHYECKUMHU PHCKAMU,
OCYILECTBIISIEMBIX Ha 'OCYJJapCTBEHHOM YPOBHE.

48. CocTaB 1 CTPYKTYpa MEXaHU3MOB 3KOJOTUYECKOTO PETYIUPOBAHMSL.

49. OneHka nokapHoro pucka Ha poU3BOJICTBEHHOM OOBEKTE.

50. Meroauka pacyeTa OCHOBHBIX BEJIMYUH HMHAMBHIYAJIbHOTO IIOKAapHOIO
pucCKa.

51. Mogenu u METO/BI OLIEHKH CTPAaHOBOI'O PUCKA.

52. OcoOeHHOCTH OTICHKH CTPAHOBOTO pUCKa MO MeToanKe MupoBoro 6aHka.

53. MexaHu3Mbl HEUTpAIU3ALMU PUCKOB.

54. CpencTBa pa3pelieHust pUCKOB.

55. OcHOBHBIE MEPBI YKIIOHEHUS OT PHUCKA.

56. OCHOBHbBIE HaNPaBIICHUS IEPEJAYH PUCKOB.

57. Llenn 1 OCHOBHBIE METO/IbI CHUYKEHHS YPOBHSI PUCKA.

58. CymHocTh pacnpeeseHus (Auccumanum) pucka.

59. BapuaHTbI TUMUTHPOBAHUS PUCKOB.

60. Ouenka 3pPeKTUBHOCTh MEPOIIPUATHIL 110 YIIPABIECHUIO PUCKAMHU.

6.2. Illkasna oueHMBAHUSA Pe3yJabTATOB MMPOMEKYTOYHOM aTTeCTAUM H
KPUTEPUH BbICTABJICHUS OLIEHOK
CucremMa OlleHUBaHUs BKIIIOUAET:

dopma [Tokazarenu
Kpurepun BeiCTaBIEHUS OLIEHOK [Ixama onieHUBaHUSI
KOHTPOJIS OLICHUBaHUS
KypcoBas collepkaHue, | padoTa  BBIIOJHEHA CAMOCTOSITEIIBHO, OTIINYHO

paborta obopmIieHHEe, | UMEET HAYYHO-TIPAKTUYECKUN XapakTep,
MOJTHOTA U COJICPXKUT DIIEMEHTBI HOBF3HBI,
3amuTa paboThl | 0hOPMIICHHE OTBEYACT YCTAHOBJICHHBIM
TPeOOBAHUSIM; MOKa3aHO 3HAHHE
TEOPETHYECKOTO Mmarepuania o
paccMaTpuBaeMOoi TeMe, YMEHHUE

AHAJIM3UPOBATh, APTyMEHTHUPOBATH CBOIO
TOYKY 3pEHHs, JelaTh O00OOIIeHne u
BBIBOJIBI; MaTEpPHaJl M3JIAracTcsi TPaMOTHO,
JIOTMYHO, TIOCIIEZIOBATENbHO; BO BpeMs
3AIUTHl  TIOKa3aHO yYMEHHE KpaTKo,
JNOCTYITHO  TIPEICTAaBUTh  PE3YJbTaThl
WCCIICZIOBAaHMsI, aJIeKBaTHO OTBETUTh HA
TIOCTaBJICHHBIC BOIIPOCHL

paboTa  BBINOJHEHa  CAMOCTOSITEIBHO, XOPOIIIO
UMEET Hay4YHO-TIPAKTUYECKUI XapakTep,
COIICP)KHT 3JIEMEHTHI HOBH3HBI, HMEIOTCSI
HEoYeTbl B O(GOPMIICHHH  KYpPCOBOM
paboThI; MOKa3aHO 3HAHWE
TEOPETHYECKOTO Marepuaia 1o
paccmaTpuBaeMoii TeMe, yMEHHE

AHATM3UPOBATh, APTYMEHTUPOBATH CBOKO
TOYKY 3pEHHs, Jenarb OOOOIEHHUE W
BBIBOJIBI, MaTepyall He BCEr/a U3JIaraeTcs
JIOTHYHO, TIOCJIEIOBATEIbHO, BO BpEMs
3alUThl  TIOKA3aHO YMEHHWE KpaTko,




JNOCTYIIHO  TPEACTaBUTh  Pe3yJbTarhl
UCCIEAOBAHUS,  OJHAKO  3aTPyJHEHbI
OTBETHI Ha MIOCTABJICHHBIE BOIPOCHL.

paboTa BBIIOJHEHA CaMOCTOSITEIILHO, HE
COJICPYKUT SJIEMEHTBI HOBH3HBI;, UMEIOTCS
HEoYeThl B O(OPMIICHHH  KYpPCOBOM
paboThI, He B TIOJHOM Mepe BIIAJICHUC
TCOPETUICCKUM MaTepyaaIoM 10
paccMaTpuBaeMOM  TeMe, aHAM3 U
apryMEHTHPOBaHMEC  TOYKH  3PCHHS,
00001IeHE ¥ BBIBOILI  BBI3LIBAIOT
3aTpyJHCHHS; MaTepHall HE  Bceriaa
M371araeTcsl JIOTHYHO, ITOCIIEA0BATEIBHO;
BO BpPEMsI 3alUThI HIMEIOTCS 3aTPY/THCHHUS
B TIPEJICTaBICHHN pe3yIbTaToB
HCCIICIOBAHUS u OTBETax Ha
TIOCTaBJICHHBIC BOITPOCHL.

YAOBJICTBOPHUTCIBHO

paboTa BBIMIOJHEHA HE CAMOCTOSITEIIBHO,
HE MeEET HAYYHO-TTPAKTUYECKHUI
Xapakrep, HE COHCPXKUT  DIIEMEHTHI
HOBH3HBI; 0(QOpMIIEHHE HE COOTBETCTBYET
YCTaHOBJICHHBIM Tp€60BaHI/I}IM;
OTCYTICTBYeT TIOHUMaHHE€ U BJafeHHUe
MarepuaoM o pacCMaTpUBaeMoi TEME.

HEYOBJIETBOPUTEIBHO

3a4cT

IMMPaBUJIBHOCTb U
IIOJIHOTA OTBETA

JlaH TPAaBUJIbHBIMA, TOJHBIM OTBET Ha
MOCTaBJICHHBI  BOMpPOC,  TOKa3aHa
COBOKYITHOCTh OCO3HAHHBIX 3HAHUU T10
JTUCIUILIMHE, T0KA3aTeIbHO PACKPBITHI
OCHOBHBIC  TIOJIOKEHHUSI  BOIIPOCOB;
MOTYT OBITh JOIYIICHBI HEIOYECTHI,
WCTIPABJIICHHBIE  CaMOCTOATENIBHO B
mpoIecce OTBETa; JaH MPaBUIIbHBIMN,
HEJOCTAaTOYHO IIOJIHBIA OTBET Ha
IIOCTABJIICHHBI  BOIIPOC,  ITOKAa3aHO
YMEHHE BBIJCIUTh CYIIECTBEHHbIE W
HECYIECTBEHHbIE MPU3HAKH,
MIPUYHUHHO-CJIEJICTBEHHBIE CBSI3H;
MOTYT OBITH JOIYIICHBI HEIOYECTHI,
HCTIPABJICHHBIE c ITOMOIIBIO
mpernojaBaresisi; JaH HEA0CTaTOYHO
MPaBWIbHBINA U MOJIHBIA OTBET; JIOTHKA
U TOCICAOBATCILHOCTh  H3JI0KCHHS
MMEIOT  HapylIeHUs; B  OTBETE
OTCYTCTBYIOT BBIBOJIBI.

3a4YTCHO

OTBET MPEACTABISIET coooi
pa3spO3HEHHBIE 3HAHUS C
CYIIECTBEHHBIMU OIIMOKaMH 1o
BOIIPOCY; MPUCYTCTBYIOT
(dbparMeHTapHOCTb, HEJIOTHYHOCTh
HU3JI0XKCHUSA, JOITOJIHUTCIIBHBIC nu
YTOYHSIONIME BOIPOCHI HE MPUBOISAT K
KOPPEKIIMH OTBETA HA BOMPOC.

HEC 3a4TCHO




7. PecypcHoe o0ecnievyeHue QM CIATIHHBI

7.1. JluneH3uOHHOe M CBOOOJHO pacHpoCTpaHsieMoe TMPOrpaMMHOe
obecrieueHue

[lepeyeHb NIUIEH3MOHHOTO W CBOOOJHO PACHPOCTPAHSIEMOTrO MPOTPAMMHOTO
oOecredeHus1, B TOM YKCJIe OTE€YECTBEHHOTO IPOU3BOICTBA:

Microsoft Windows 7 Professional — [10-BE8-834 [JIunien3nonHoe |

Microsoft Office Standard 2010 — I[10-413-406 [JIuen3noHHOE]

7-Zip — [10-F33-948 [CBoOOmHO pacmpocTpaHsieMoe]

Adobe Acrobat Reader — I10-F63-948 [CBoGoaHO pacmpocTpaHsiemMoe |

Google Chrome — ITO-F2C-926 [CBo6omHO pacipocTpaHsieMoe]

MoitOduc O6pazoBanue — [10-41B-124 [CBoGomHO pacmpocTpaHIeMoe -
OteuecTBeHHOE |

7.2. IlpodeccuonasibHbie 0a3bl JAHHBIX U HH(POPMALMOHHbIE CIIPABOYHbIE
CUCTEMBI

WNudopmanmonnast cipaBouHas cuctema — CepBep OpraHoB rOCyAapCTBEHHOM
Bnactu  Poccuiickoit  ®enepanuu  http://poccusa.pd/  (cBoOOAHBIN  jJOCTYyN);
npodeccuonanbHbie 0a3pl gaHHBIX — l[lopTanm OTKpPBITHIX HaHHBIX Poccuiickoi
Odenepanuu  https://data.gov.ru/  (cBoOomHBIM moctyn); deaepanbHbIil  MOpTal
«Poccwmiickoe oOpazoBanue» http://www.edu.ru (cBOOOAHBIN OCTYIT); CHUCTEMA
OopUIMATHLHOTO  OMYyOJIMKOBAHUS TPABOBBIX AaKTOB B  DJICKTPOHHOM  BHJIC
http://publication.pravo.gov.ru/  (cBoOOAHBIH  mgocTym); (eaepatbHbI  MOpPTaI
«CoBepIICHCTBOBAHHE roCyJapCTBEHHOTO YIIPABJICHUS https://ar.gov.ru
(cBOOOIHBIN MTOCTYIT); dSJEKTpOHHAs OmbOmmoTeka yHuBepcuteTa http://elib.igps.ru
(aBTOpM3OBaHHBIA JOCTYI); dJEKTpOHHO-OmOMmoTreyHass cuctema «IObC IPR
BOOKS» http://www.iprbookshop.ru (aBTopr3oBaHHBIN JOCTYM).

7.3. Jluteparypa
OcHoBHas IuTEpaTypa:

1. OlieHKa pUCKOB B MPOEKTHOM MEHEIKMEHTE [DJIEKTPOHHBIN pecypc]:
yuebHoe nocobue / E. W. Kanyctuna, O. II. I'puropsera, 10. C. CkpunHudeHKo [1
ap.]. — OJeKTpoH. TeKCToBble pAaHHble. — CraBpomnons: CTaBpONOJIbCKUN

roCyJaapCTBEHHBIN arpapHblid yHuBepcuTeT, 2017. — 152 ¢. — 2227-8397. — Pexum
nocryna: http://www.iprbookshop.ru/76047.html
2. Hy6una, U. H. OcHoBHI yripaBneHus puckamu: yueoHoe mocoowue / 1. H.
Nyouna, I'. K. KummbekoBa. — CaparoB: By3oBckoe oOpaszoBanue, 2018. — 266 c.
— ISBN 978-5-4487-0271-6. — TeKCT: 3JIEKTpOHHBIH // DIEKTPOHHO-OUOIMOTeUHAS
cuctema IPR BOOKS: [catit]. — URL: http://www.iprbookshop.ru/76240.html
JlonmoTHUTEIbHAS JTUTEpaTypa:

1. NBanoB, A. A. Puck-mMeHemKMEHT [DIEKTPOHHBIN pecypc]: ydeOHoe
nocobue / A. A. Upanos, C. . OneiinuxoB, C. A. bouapoB. — DJIEKTpOH.
TEKCTOBBIE JaHHbIEe. — M.: EBpa3uiickuii OTKpbITbId UHCTUTYT, 2011. — 304 c. —

978-5-374-00013-6. — Pexxum nocrtyna: http://www.iprbookshop.ru/10817.html
2. Kynemona, E. B. VYmpaBieHue puckamyd HOPOEKTOB [DJIEKTPOHHBIN




pecypc]: yuebnoe nmocodbue / E. B. KynemoBa. — 2-e¢ uzn. — DJEKTPOH. TEKCTOBHIE
nanHbie. — Tomck: ToMckuil rocyaapCTBEHHBIA YHUBEPCUTET CUCTEM YIPABIICHUS U
panuosnekTponuku, Jib Kontent, 2015. — 188 c¢. — 978-5-4332-0251-1. —
Pexxum nocryna: http://www.iprbookshop.ru/72205.html

7.4. MaTepuaJibHO-TeXHUYECKOe o0ecreuyeHmne

Jis mpoBeAeHUsT M OOECIIEUEeHUs 3aHATUH HCHOJB3YIOTCS ITOMELICHHS,
KOTOpbIE TMPEACTABIAIOT COOON ydeOHBbIE ayAUTOpUU [UJIsl TPOBEACHUS Y4YEOHBIX
3aHATAN,  OPEOYCMOTPEHHBIX  MPOrPaMMOl  MarucTparypbl,  OCHAIlEHHBIC
00OpyIOBaHMEM U TEXHUYECKUMHU CpEICTBAaMU OOYYEHHs: aBTOMAaTU3HPOBAHHOE
pabouee MecTO MpenoaaBareis, MapKepHas J0CKa, MYJIbTUMEIUNHBIA POEKTOpP,
MPOEKIMOHHBIN SKpaH, MOCaTOYHbIE MECTA O0YUAIOIIUXCS.

[Tomemenust 17 CcamMOCTOSTENBHOM pabOThl  OOyYaroIIMXCsl  OCHAICHBI
KOMIIBIOTEPHON TEXHUKOW C BO3MOXKHOCTBIO MOAKIIOUEHHUs K cetn «MHTepHeT» u
o0ecriedyeHreM JI0CTyNna K SJIEKTPOHHON HH(POPMAlMOHHO-00pa30BaTEIbHON cpene
YHUBEpCHUTETA.

ABTOPBI: JIOKTOpP SKOHOMHUYECKUX Hayk, npodeccop bapaynun E.H., noktop
HPKOHOMHUYECKHUX HaykK, npodeccop badbenkon A.B.



