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1. Heau ¥ 3aaa49¥ JUCHUILJINHBI

Ileab ocBOeHUs TUCIHINIHHBI:

o dbopMmupoBaHre y  0OOYyYarOmUXCS  CIMOCOOHOCTH  OCYIIECTBIISTH
CTpaTermyecKoe IUIAHUPOBAaHUE JICSATCILHOCTH OpraHa BIJIACTH; OPTraHW30BHIBATH
pa3pabOTKy W pealu3allii0  YIPaBICHYCCKUX  pEIICHUH;  o0OecreunBaTh
OCYILIECTBJIICHUE  KOHTPOJIbHO-HAJ30PHON  JCATEIBHOCTH HAa  OCHOBE  PHCK-
OPHUEHTHUPOBAHHOTO TOX0/1A.

Ilepeyenb komMmeTeH M, GOpMUPYEMBbIX B IPOLECCe U3YyUYEHHU TUCUUILIUHBI

KomMmnerenuun Conepma}me

OIIK -2 Crioco6eH oCyIEeCTBIATh CTPATErHYeCcKOe TNIAHUPOBAHHE ACATEIbHOCTH
opraHa BJIaCTH; OPTaHU30BbIBaTh pa3pabOTKy U pean3aliio
YIPaBIECHUYECKUX PELIEHUI; 00eCeunBaTh OCYIIECTBIEHUE KOHTPOJIBHO-
HAJ30pHOM NESTEILHOCTH Ha OCHOBE PUCK-OPHEHTUPOBAHHOTO TOJIX0/a

3ajaud IMCHUIINHBI:

e (bopmupoBaHue y 00y4YarOMIMXCS YMEHHH OCYIIECTBIATH CTPATETHYECKOE
IJIAHUPOBAHUE JICITCIIBHOCTH OpraHa BJIACTH, OPTaHU3YyeT pa3paboTKy U peaanu3aluio
YIPaBJICHYECKUX PEIICHUM;

e (popmupoBaHue y O0Oy4YalOIIMXCS HABBIKOB INPUMEHEHHUS METOJIOB
OCYILIECTBJIICHUSI ~ KOHTPOJIbHO-HAJ30PHOM  JEATETbHOCTU HA  OCHOBE  PHUCK-
OPUEHTUPOBAHHOTO MOX0/1a

2. IlepeyeHb IUIIAHMPYEMbIX Pe3yJIbTATOB 00yYeHHs 10 JUCHMILINHE,
COOTHECEHHBIX € INIAHUPYEMBIMH Pe3y/JIbTAaTAMHU 0CBOCHUS 00pa30BaTe/JIbHOM
MPOrpaMMBblI

Nuaaukatopsl JOCTUKEHUS KOMIIETEHIIUU [Inanupyemble pe3ynbTaThl OOy4YEHHUS IO
JTACLIUTUIUHE, XapaKkTepHU3yIOIHEe  JTambl
(hopMUpOBaHUS KOMITETEHITHI
YMeeT oCyIeCTBIATh CTPATETHYECKOE 3Haer
IUTAHUPOBAHME JEATEIBHOCTH opraHa BiacTd, | ComepikarenbHyIO CTOPOHY OCHOBHBIX
OpraHu3yer pa3paboTKy U pean3aluio Hay4YHBbIX [IKOJI, KOHLENUUM U TEOPHUH,
yrnpapieHueckux pemenuii OITK-2.1 MO3BOJISIFOIIMX ~ BCECTOPOHHE  OCMBICIIUTH

rOCy/IapCTBEHHOE YIPaBJICHUE KaK TMOHATHE U
obmiectBeHHbId peHomen OINK-2.1.PO-1
lNocynapcTBeHHO-aAMUHUCTPATUBHOE
yIpaBJIeHUEe KaK CHUCTEMy C OOOCHOBaHUEM
CYITHOCTHBIX KOMIIOHEHTOB €€ CTPYKTYpBI
OIIK-2.1.PO-2

YMmeer

O060CHOBaTh MPUHIUIIBI, TTOJIXObI, OCHOBHBIE
HampaBJICHUST W MeEphl, O00ECIeYHBAIOIINE
MePEeBOJ] CUCTEMbI HUCIIOJIHUTEIHHON BJIACTH U
roCyJ1apCTBEHHOM CITYXKOBI u3
CYIIECTBYIOILIETO COCTOSIHUSL B JKeJaeMoe
(ympasiieane usmenenusmu) OITK-2.1.PO-3




CdhopmupoBaTh METOIUKY aJIMUHUCTPATHBHO-
YIIPaBICHYECKOTO  MpOIecca, TEXHOJOTUU
NOJArOTOBKH, TPHHATUS W pealu3aliu
aJIMHHHUCTPATHBHO-TIPABOBBIX YIIPABICHYCCKUX
pemenuii OI1K-2.1.PO-4

[IprMeHsieT METOIbI OCYILIECTBIEHUS
KOHTPOJIbHO-HA/I30PHOM JIESITEILHOCTH HA
OCHOBE PUCK-OPUEHTUPOBAHHOIO MOIX0Aa

OIIK-2.2

3Haer

Teopernueckue U TPAKTHUYECKHUE ACIHEKTHI
CTpPaxOBaHUsI PHUCKOB, METOABI YIpaBICHUS
pasnuuHbiMHU Bugamu puckoB OIMK-2.2.PO-1

Knaccudukanuio prCKOB: CTpaxyeMble U HE

CTpaxyeMsle pHUCKH, YUCTBIC u
CIIEKYJISITUBHBIE, CTaTUYECKUE u
JUHAMHUYECKUE  PUCKHM,  IIOCTOSAHHBIE U
BPEMEHHBIE, IpEeANPUHUMATEIBCKUE,

BaIOTHEIE, HHHOBaMoHHuble OITK-2.2.PO-2

VYmeer

IIpuHHUMATH OpraHu3aI[HOHHBIC
yIIPABJIICHYCCKAE PEIICHUS [0 aJIOKAIUU
PHCKOB B IIPOIECCE KOHTPOJIBHO-HAA30PHOM
nesrensHocty OITK-2.2.PO-3

[IpuMeHsaTh CIIOCOOBI MHHMMH3ALUH PUCKOB:
ylpa3aHeHHue, MPeIOTBpalllCHHE IOTeph U
KOHTpOJIb, CTpaxoBanue, norjiomenue OIIK-
2.2.PO-4

3. MecTo TUCHUILIMHBI B CTPYKTYpPe OCHOBHO# MpodeccHoHAIbLHOM
00pa3oBaTeJIbHOM NPOrPaMMBbI

JucuumiHa OTHOCUTCSI K 00513aTeJIbHOM 4acTH OCHOBHOM MPpOo(deCCHOHATBHOM
0o0pa3oBaTeNbHON MPOrpaMMbl  MarucTpaTypbl
38.04.04 T'ocynmapCTBEHHOE W MYHMIMIIAJBHOE YIIPABIICHHE,

(npodune) MaTtepuanbHO-TEXHUUYECKOE 00ECTIeUEHHE.

4. CTpyKTypa u cojiep:KaHue TUCHUIIHHBI
OO6mmas Tpy10eMKOCThb JUCIUIUIMHBI COCTaBIIAET 4 3aueTHbIe eaquHuIbl 144 gaca.

10 HaNpaBJICHUIO IIOATOTOBKHU
HarpaBJICHHOCTb



4.1. PacnipeaesieHue TPYyA0€MKOCTH JMCHMILIMHBI 110 BUIAM padoT,

no Kypcam u popmam 00y4eHus
JJIS1 32049HO1 (opMBbI 00yUeHUA

TpynoeMKocTh

Bun paGotsl se | wac, : 0 Kypcam 5
OO0masi TPYITOEMKOCTh JIUCIUILUIHHBI 4 144 36 108
10 Y4eOHOMY TIIIaHy
KonraxTnas pabota, B TOM 4Hce: 14 2 12
AyIUTOpPHBIE 3aHATHSA 14 2 12
Jlexruu (JI) 4 2 2
[MpakTuaeckue 3anstus (I13) 10 10
CamocrositesibHast padora (CP) 130 34 96
B ToM unce:
KypcoBas pabora (mpoekr) +
3auer +




4.2 TemaTnyeckuii MJIaH, CTPYKTYPUPOBAHHBIH 10 TeMaM € YKa3aHHeM
OTBEJECHHOI'0 HA HUX KOJIMYECTBA aKAIeMHYECKHX YaCOB M BH/A0B padoT
AJIA 32049HOM GopMbl 00yUeHH s

KosmuectBo
4YacoB M0 BUAAM 3
2 3aHATHI A z
Ne s g 5 § s
HaumeHoBaHue 7 - g = = 23
TeM 5 = s E 3 SR
2 | g = E = | g
= z g
2
=
1 2 3 4 5 6 7
1 xkypc
1 |Puck xak 3KOHOMHYECKas KaTeropus 36 2 34
2 Kypc
2 | Teopum pucka u UX IBOJIOIHS 8 2 2 4
3 | Puckoobpasyromue hakTopsl B 5 4 4
YKOHOMHKE
4 | YopaBlieHHuEe pUCKOM 8 8
S5 | AHanu3 ¥ OlLIEHKa pUCKa 8 8
6 |Ouenka pucka B yCIOBHIX 3 8
OTpeeNICHHOCTH
7 | O1eHKa pHCKa B YCIOBUSX YACTUYHOU 5 8
HEONpeAeNeHHOCTU
8 |Ouenka pucka B yCIOBHIX 8 8
HEOMpeAeIeHHOCTH
9 | DkcnepTHBIE METOIBI U TIPOLIEAYPHI 5 8
OIICHKH PUCKa
10 |Ouenka pUHAHCOBBIX PUCKOB 8 8
11 | KoMrIuiekcHasi OlIeHKa PUCKa 8 8
(MHAHCOBOW HECOCTOSITENEHOCTH
12 | Ouenka pucKOB UHBECTHIIMOHHBIX 5 8
MTPOCKTOB
13 | Ouenka ciennuuecKux pucKkoB 10 10
14 | MexaHu3Mbl HEHTpaIU3aIluN 10 4 6
HYKOHOMHYECKOTO PUCKA
Kypcosas padora +
3auyer +
HToro mo nucuuinHe 144 4 10 130




4.3 Coaep:kaHue JUCHUNIHHBI VIS 00y4ar0INXCH:
04HOI popMBbI 00yUeHUs

Tema 1. Puck kKak JKOHOMHYECKASI KATETrOpHsl.

Jlekuus. Puck kak skoHOMUYECKasi KaTEropus.

['ocynapcteennsiii ctangapT PO I'OCT P 51897—2002 «MeHemKMeHT prcKa.
TepMUHBI W ONpENEHEHUsD. XapaKTEPUCTHKA OCHOBHBIX TMOHATHH - «PHUCKY,
«BEPOSITHOCTBY, «HEOMPEIETICHHOCTDY, «MEHEJI)KMEHT PUCKaY.

[ToHSITUS «HEOMPEIENEHHOCThY U «PHUCK», WX COOTHECEHHE MEXIY COOOM.
[ToHATHST «OMACHOCTBY, «yIpo3a», «YSI3BUMOCTB», «YHIEPO» H «PUCK», HUX
COOTHECEHHE MEXITy COOOM.

@DYHKIUU, ICTOYHUKH U (DAKTOPHI BOBHUKHOBEHMS prcKa. BhIsiBICHUE, OIICHKA,
VOpPaBJIEHUE U KOHTPOJb pucKa. OCHOBHbIE 4epThl pucka. OCHOBHbIE NPHYHUHBI
HEONPEAECICHHOCTH U HCTOYHUKOB pHUCKAa. OCHOBHBIE TOYKH 3PEHUS HA HPUPOIY
pucka. Krnaccudukamus puckooOpasyromux (pakTopoB 3KOHOMHUYECKOTO pHUCKA.
OOmue npUHIMINBI KIaCCU(PUKALMKU PUCKOB. BHeEIIHWE PUCKHU: TOJUTUYECKUMA,
PETUOHAIBHBIM, PBIHOYHBIM W T.0. BHyTpeHHME pUCKU: ONEpalMOHHBIN,
(MHAHCOBBIM, YIpPaBIECHYECKUN, WHBECTUIIMOHHBIN, MPOW3BOJCTBEHHBIA. CrOCOOBI
BBISIBJICHUS U UACHTU(UKAIIMI PUCKOB.

BoisiBeHUEe, OLIEHKA, YNpPABICHUE M KOHTPOJIb pHUCKA B KOHKPETHBIX
CUTYyaIUsX.

CamocrosiTeibHass padora. OCHOBHBIE TMOHATHS PHUCKA, €r0 OCHOBHBIE
AJIEMEHTHI U YEPTHI.

Pexomenngyemas aurepartypa:

ocHoBHas [1,2];

JonoaHuTENbHAL [1, 2].

Tema 2. Teopuu pucka u UX IBOJIIOLUA

Jlekumsi. Teopun pucka u ux 3BOJIOIHA.

OcCHOBHBIE UAEU KJIACCUYECKOW TeopuH PUCKOB. CYIIHOCTh 3KOHOMHUYECKOM
MapaJurMbl  MapKUHAIMCTOB. PUCKM W WHHOBAalMOHHBIE WHBECTHUIMU, UX
COOTHECEHHE MEeXIy COOOM COrjacHO MapKCHCTCKOTO yueHus o puckax. Bxmam J[x.
KeliHca B Heokiaccuyeckyro Teopuro pucka. Iloaxoapl K OLEHKE posn
PEAIPUHUMATENIEN B TEOPUU UHCTUTYILITUOHAIIBHOW TEOPUU PUCKOB.

IIpakTnueckoe 3anaTHe. KoHuenmuu pucka. OCHOBHOE HalpaBiICHUE
yIpaBJIEHUS] PUCKOM. AKCUOMBI, 3aKOHbBI U TPUHLIUIIBI YIIPABICHUS PUCKAMH.

3aKOH €IMHCTBA CUCTEM YITPABIICHHUS U1 PUCK-MEHEI)KMEHTA.

3aKOH 3aBUCHUMOCTH JI0XOJI0B U PHUCKA.

CucTeMHBIN TTOAX0/1 B yIIPABJICHUU PUCKAMU.

CamocrosiTtesibHast padora. AKCHMOMBI, 3aKOHbI W NPUHIMUINBI YIIPABJICHUS
pUCKaMH.

Pexomenayemas qureparypa:

ocHoBHas [1,2];

nonoaHuTeNnbHas [1, 2].



Tema 3. PuckooOpasyromue (pakTopbl B IKOHOMHUKE

AHanu3 omacHocted. Buabl nmoteHnmansHoro yimep6a. Buasl omacHocTH 1o
MCTOYHUKY BO3HUKHOBEHMS. Bunbl onacHoctel nmo macitady. @opmbl MposiBICHUS
OMACHOCTH ISl PYHKIIMOHUPOBAHUS OPTaHU3AIUH.

CooTtHoueHust nociaeacTsuil u ymepoa. OcoOeHHOCTH MPSMOro, KOCBEHHOTO,
MIOJTHOTO M 00111ero yiepoa.

Yenmoeueckuii ¢akTop u puck. Kinaccubukamuss mpuauH OMACHBIX JACHUCTBUIN
nepcoHana. OCHOBHBIC MPOSBICHUS YEIOBEUYECKOro (pakTopa MpU OICHKE PHUCKA.
Brnusare commoTexHOTEHHBIX (DakKTOpOB Ha pHCK. DakTOphl, OKa3bIBAIOIINE
BO3/ICHICTBHE Ha BEPOATHOCTH OIIMOOK B paboTe MepcoHaa.

HNudopmanmonnas 6e30macHOCTh B opranuzanusax. Hampasnenus paboTsl mo
o0ecrnedeHnIo 0€30MacHOCTH pabOThl KOMITAHUH.

IIpakTHyeckoe 3aHsiTHe. AHAJINW3 NOTCHIMAIBHBIX OMACHOCTEW BHEIIHEH U
BHYTPEHHEU CPEJIbL.

CamocrosiTesibHast padoTa. Buisl noTeHIManbHOTo yiepoa.

Pexomenayemas aureparypa:

ocHoBHas [1,2];

JIomnoaHUTEeNbHas [1, 2].

Tema 4. YnpasjeHue pucKom

VYnpasieHue puckoM (PUCK-MEHEIKMEHT): OHATHE, L1eJb, 3a1a4U U QYHKIUH.
Cucrema ynpasieHuss puckoM. Mojienb pucK-MeHekMeHTa. OCHOBHBIE TTPUHIIUIIBI
YIPABJIEHUS] pUCKOM. XapaKTEpUCTHUKA BUIOB BO3MOXKHBIX TIOTEPD.

Benymue MexayHapoJHbIE M OTEUECTBEHHbIE PEUTHMHIOBBIE areHTCTBA: UX
pOJIb B OLIEHKE pHUCKa.

TexHoyorus ynpasieHusi pUCKOM KAaK TPEXATAMHBIN MPOLECC MEPOIIPUATHIA.

Crpaterust puck-mMeHekMeHTa. CylnIHOCTh TaKTUKM PHUCK-MEHEIKMEHTA.
AJTOPUTM  yOpABJIEHUS PUCKOM B CHUCTEME YIPABICHUS MPEIIPUITHEM.
Opranu3zaluoHHasl CTPYKTypa, peajnusyromas pyHKUUU pucK-mMeHemxMmeHTa. Llenu,
3aaui U (PYHKIUU PUCK-MEHEIKMEHTA. AJITOPUTM YIIPaBJICHUS PUCKOM B CHUCTEME
YIPABJICHUS] PEAIPUATHEM TI0 ITaIlaM.

CamocrosiTesbHas padora. Oprann3annsi CACTEMbBI PUCK-MEHEI)KMEHTA.

Pexomenayemas aureparypa:

ocHoBHas [1,2];

nomnoaHuTENbHas [1, 2].

Tema 5. AHAJIU3 U OLIEHKA PUCKA

Buabl BO3MOXHBIX TOTEPHh OT PUCKA. 30HBI U YPOBHU MOCIIEICTBUI PUCKOBBIX
CcOOBITUM. DJIeMEHThI 00IIe MOJAEbh OIEHKHU MocheacTBUil pucka. Kinaccudukamms
IIO0KAa3aTeJIen OLIEHKU PUCKA.

MaremaTudeckre Mojenu OleHKu pucka. l[lokazarens pucka. OCHOBHBIE
TpeOOBaHMsI TIPU BHIOOpE MOKa3aTesel A OUEHKU ypoBHs pucka. COOTHOIIEHHE
JTOXOJHOCTH M pucka (OCHOBaHUs KaueCTBEHHOM oOlleHKH pucka. CopepikaHue



npolecca KOJIMYeCTBEHHON OLIEHKH PUCKA.

JIOXOAHOCTD U PUCK PA3IMYHBIX MHBECTUIIMOHHBIX HHCTPYMEHTOB.

Cucrema mnokazaresneil OlleHKA pucka. TeXHOJIOTHs aHalu3a U OLEHKHU PUCKA.
AJTOPUTM peanu3aiiy TEXHOJIOTUH PUCK-MEHEIKMEHTA.

Kapra puckoB: Ha3HaueHUE, CTPYKTYypa U COJIep KaHueE.

CamocrosiTesibHasi padoTa. AHANIU3 MOTEPh U MOCTPOCHHUE 30HBI PUCKA.

Pa3zpaboTaTh npoeKT:

1. HokymenTa «Ilonutuka B 001acTy ympaBlIeHUS PUCKaMI» Ha MpPUMeEpe
KOHKPETHOM OpTaHU3allNH.

2. O606mennoit Kapter puckoB Ha mpumepe (OAO «Jlykoim»y, OAO
«PXl», CeBepo-3anannbiii 6ank OAO «Coepbank Poccum» u nip.)

Pexomenayemas qurepartypa:

ocHoBHas [1,2];

JONOIHUTENbHAL [1, 2].

Tema 6. OueHka pucka B yCJOBHSAX OIPeIe/IeHHOCTH

Buipl OCHOBHBIX JIE€TEpMUHUPOBAHHBIX MOJENEN OLEHKU pUcka. AOCOIIOTHBIE
NIOKA3aTeJIn OLICHKN PUCKA.

Knaccudukanus akTMBOB NpeANpUATHS HA TPYNIbl PUCKA B 3aBUCHMOCTH OT
BPEMEHH MIPEBPALLEHUS B ICHEXKHYIO (POPMY IO CTENEHU UX JIUKBUIHOCTH.

OneHka pucka HOTEpPH IJIATEKECIOCOOHOCTM HAa OCHOBE aOCONIOTHBIX U
OTHOCHUTEJIbHBIX (PMHAHCOBBIX ITOKA3aTENeH.

MeToauka OLEHKM MOTEpHU IUIaTexecrnocoOHOCTH. CyIIHOCTh OLIEHKH PHUCKA
(¢uHaHCOBON ycTOWYMBOCTH. (OCHOBHBIE MOAXOABI K OIIEHKE puUCKa Ha 0Oaze
OTHOCUTEJIbHBIX MOKa3areneld. JKOHOMUYECKUN cMbICT K03 duureHToB pucka Kp u
Ki o n3mepurenpHOit mkase.

Conepxxanue (bMHAHCOBBIX K03 puImeHToB JIMKBUIHOCTH
(nnarexxecniocoOHocTn). ConmepxaHue mnokaszareiied (PUMHAHCOBOW YCTOMYMBOCTH H
HE3aBUCUMOCTH.

Kowmrmnekcubiit koahduirenT pucka. CKOppUHT-OIIEHKA PUCKOB.

CamocrosiTesibHast padora. Meronuka OLICHKU [OTEepHU
IUIaTeXKECTTIOCOOHOCTH.

Pexomenayemas aureparypa:

ocHoBHas [1,2];

nomnoaHuTENbHas [1, 2].

Tema 7. OueHka pucka B yCJI0BUAX YACTUYHOHM HeONpeae/IeHHOCTH

BeposiTHOCTHBIE TIOKa3aTtenu OIeHKH pucka. KpuBas (QyHKIIMU TUIOTHOCTH
HOPMaJIbHOTO pacnpeiesieHus. YcnoBus BO3MOKHBIX MaciTaboB
MPEANPUHUMATEIILCKUX TOTEPH U MIPUEMIIEMOCTH PUCKA.

@DaKTOphl, BIMSIONIME HA OILEHKY BEPOSTHOCTH yclexa Mpoekra. Otinmuue
VHTEPBAJILHOM OLICHKU BEPOSTHOCTA OT TOYEYHOM. BHABI CTaTUCTUYECKUX
MOKa3aTeseH, UCTO0JIb3YEMBIX MPH OLICHKE PUCKA.

[TokazaTenb 0XXHAAEMOr0 HHTErpaibHOrO 3¢ @deKTa, HCMIONb3YEMBIN s



CpaBHEHHUS W BBIOOpA PA3TUYHBIX HHBECTUIIMOHHBIX MPOEKTOB. IKOHOMUYECKUN
CMBICI G Kak HWHTepBaja. YPOBEHb JIOBEPUTEIHLHOTO WHTEpBajia: TIOHSTHE,
Ha3HAYCHHUE M IPHMEPHI HUCIOIb30BaHMs. CyIIHOCTh M METOJHMKA OIEHKH PHCKOB C
romo1so MeTo1oB VaR u Risk Metrics.

CamocrosiTesibHas padoTa. MnTepBanbHas olleHKa IMoKa3aTesis pyucKa.

Pexomenayemas iureparypa:

ocHoBHas [1,2];

nonoaHuTeNbHas [1, 2].

Tema 8. Onenka pucka B yCJOBHAX HeONpPeAeJIeHHOCTH

HopmatuBHBI 1oaxoa K oreHke pucka. CyIIHOCTb M COJAEpKAaHUE TEOPUHU
urp. OCOOEHHOCTH OLIEHKH PHCKA B CHUTyallUHd HETOJIHOW omnpeaesieHHOCTH. OneHka
pPHUCKA B CUTyallly MTOJIHOM ONPEJEIEHHOCTH.

Martpuna Bemrpeimeid E = |leyj|lu matpuma puckoB R = ||rij||: npuHmmn
dopmupoBanua U cTpykrypa. llokaszarenb, UCMIOIB3yEMBII B KayeCTBE KpHUTEpUs
pucka npu BbiOOpe pemieHus. Kputepuu, KOTOpbIE UCIHOJIB3YIOTCS MPU MPHHITHH
PELICHUI B YCIOBUSAX HEONPEAEICHHOCTH.

Kputepuii ontumusma “Makcumaxca’, UCIOJb3YEMBIH MIPU BBIOOPE PUCKOBBIX
pelieHni B YCIOBHUSX HeompenesneHHocTu. Kputepuil neccumusma mpu BblOOpe
PHUCKOBBIX PELLIEHUI B yCIOBUAX HeompeneiaeHHocTu. Kpurepuit Banbsaa npu Beibope
PUCKOBBIX PEIICHWH B YCIOBUAX HeonpeneneHHocTH. Kpurepuit CaBumka mpu
BIOOpPE PHUCKOBBIX pEIIEHUH B YCIOBUAX HeEoNpeneneHHOCTH. Kputepuit
00001IEeHHOr0 MakcuMMHa (meccuMmusmMa—ontuMmusma) ['ypBuna mnpu BbeiOope
PUCKOBBIX PEIICHUI B YCIOBUAX HEONpeAeNeHHOCTU. [IpuHIMn HeaocTaroyHOro
o0ocHoBaHusi Jlarulaca mnpu  BbIOOpE  PUCKOBBIX  PELIEHWA B YCJIOBHSX
HEOIPEEIEHHOCTH.

Pacnpenenenne  Ilapeto  mpuMEHMTENBHO K  MAaTpU4yHbIM  UIPaM.
OBpUCTUYECKHE MPABUJIA OLICHKU PUCKA B YCIOBUAX HEONPEAEICHHOCTH.

CamocrosTenbHas padora. OntumanbHOCT, 1O [lapeto B ycinoBusx
HEONPEEIECHHOCTH.

ocHoBHas [1,2];

nomnoaHuTENbHas [1, 2].

Tema 9. DxkcnepTHBIE METObI M MPOLEAYPHI OLIEHKH PHCKA

OnucarenbHble MOJEIM aHanu3a pucka. DakTopbl, BIMSIOIIME HA POCT
creiehn  pucka. Crpykrypa Marpuubl SWOT-ananuza. CymiHOCTh aHalin3a
MakpodKoHOMHUYeCcKuX (aktopoB mo meroguke PEST. Hasnauenue u CymniHOCTH
aHanutuyeckot monenu GETS.

VYCIIOBUS HCHOJIB30BAaHUSI 3BPUCTHYECKUX METOAOB. BUABI TpaauIMOHHBIX
OBPUCTUYECKUX TMPOLEAYP. MeTonbl 3KCIEPTHOW OLEHKUM pHUCKA. TeXHOJIOrus
DKCIIEPTHOTO OLIEHMBAHUA. MaremaTudyeckas MOJENb OLIEHKH KOMIIETEHTHOCTH
skcnepta (K). I'paduueckas mMozienb 3aBUCUMOCTH JIOCTOBEPHOCTH SKCIEPTHU3BI OT
KOJIMYECTBA SKCIIEPTOB.

MeTonbl KOJUIEKTUBHOM pabOThl AKCIepTHOM rpynmbl. OCHOBHBIE LETU



WCIIOJTh30BAHUS MHANBUAYATbHBIX SKCIEPTHBIX OIIEHOK. OCHOBHBIE TAITbl BKIIOYACT
o011asi cxema 3KCTIepTHBIX orpocoB. Onpezenenne Ko3PPUIMEeHTa KOHKOPIAUH.
[Tporeaypa mpoBeaeHUs SKCIIEPTHOM OIEHKH prcKa MeTozoM Jlenbdu.
CamocTtosiTesibHas padoTa. XapakTepUCTHKA SKCIIEPTHBIX MPOLIETY.
Pexomenayemas jiureparypa:
ocHoBHas [1,2];
nonoaHuTeNbHas [1, 2].

Tema 10. Ouenka (pHAHCOBBIX PUCKOB

CoctaB M CTpyKTypa XO3SHCTBEHHBIX PHUCKOB. CyIIHOCTh (DUHAHCOBBIX
puckoB. @UHAHCOBBIC MOTOKU BHEITHEN Cpebl MPEIPUATHS.

CymHocTh mponeHTHOro pucka. llocnencTBus H3MEHEHHS MPOLICHTHBIX
CTaBOK. 3aBHCHUMOCTH IPOILICHTHOTO PHCKa OT MOJBM)KHOCTH MPOIIEHTHOM CTaBKH.
HopmanbHast kpuBasi IpOLIEHTHOTO J0XO0/a.

Haxoxnaenue Oyayiieid CTOMMOCTH TIO TIPOCTOM TMPOILEHTHOW CTaBKe.
OcoOeHHOCTH  MPOIEHTHOIO pucka oOnuramuil. MaremaTudeckass MOJCIHb
ko3 pUIIeHTa MTOKPHITUS TPOLIEHTOB.

®dakTopbl, CIOCOOCTBYIONIUE BOZHUKHOBEHUIO KPEIUTHBIX PUCKOB. CriocOOBI
YMEHBIICHUSI KpeAUTHOro pucka. COOTHONIEHWE pealbHOW CTaBKU JOXOIHOCTH,
HOMHUHAJIBHOU MPOIIEHTHOM CTABKU U YPOBHSI JIOXOTHOCTH.

Omnpenenenue Temna u uaekca nHdmsauuu. Madaaunonnas npemusi.

CamocrositenbHasi padora. CylHoCTh (GUHAHCOBBIX PUCKOB.

Pexomenayemas aureparypa:

ocHoBHas [1,2];

JTonoJIHUTENbHAs [1, 2].

Tema 11. KomniekcHasi OLieHKa pUCKA (PUHAHCOBOM HECOCTOATEIbHOCTH

XapakTepucTUKH pucka (PUHAHCOBOM HECOCTOATENBbHOCTH. MOJENH OLEHKH
pUCKa (PUHAHCOBOW HECOCTOSATEIBHOCTH. J[MHAMMKa pa3BUTHS U MOJEIU OLEHKH
pucKa (pUHAHCOBOW HECOCTOSITEIBHOCTH.

YerbipexakTopHass  MOJENb  PEUTUHIOBOro  (PMHAHCOBOIO  aHaJIM3a.
[IarudakropHass MoAenb PEUTHHTOBOrO (PUHAHCOBOTO aHanmu3a. JIByxdakTopHas
mojenb J. AnbtMmana. [Istudakropusie monenu 3. AnbTMaHa.

[Tatudakropnass momens Y. buBepa. Mopens Jluca mnporHo3upoBaHus
¢uHaHcoBoit  HecoctoaTrenbHOCTH. Monens  Taddnepa  nmpornosupoBaHus
(brHAHCOBOI HECOCTOSATEIHLHOCTH.

JIByxdaktopHas MOJIETb POTHO3UPOBAHUS pucka (dbrHaHCOBOM
HECOCTOSITEIBHOCTH Ha OCHOBE OTEUECTBEHHBIX HCTOYHUKOB. YeTbIpexdakTopHas
OTE€UYECTBEHHas MoOJeJdb NporHo3upoBaHus  OankporcTBa. IlectudakropHas
OTEUECTBEHHAS] MOJIEb MPOTHO3UPOBAHUSI pUCKA MOTEPH MIIATEKECIIOCOOHOCTH.

CamocrosiTeibHasi padora. Mojienu MpOrHO3UPOBaHUSI PUCKAa (PUHAHCOBOM
HECOCTOATENbHOCTH Ha OCHOBE OT€UE€CTBEHHBIX UCTOUYHUKOB.

Pexomenayemas sureparypa:

ocHoBHas [1,2];



nonoaHuTeNbHas [1, 2].

Tema 12. OneHKa pUCKOB HHBECTHLIMOHHBIX MPOEKTOB

OcoOEHHOCTH PHUCKOB HMHBECTHITMOHHBIX TPOCKTOB. (OCHOBHBIE METOIBI
OIIEHKH YPOBHSI PUCKOB WHBECTUIIMOHHBIX MPOEKTOB. [IpUHIMIBI U METOAUYECKUE
MOXO/IbI, UCIIOJIb3YEMBIE B COBPEMEHHOM MPAKTUKE YIPABICHUS MPOEKTAMHU.

Dtanbl aHalIU3 YYBCTBUTEIBHOCTH MPOEKTA MPHU OLIEHKE CTEIEHU €ro pPHUCKa.
Koadouiment snactudanocTy mokaszatens 3(dexTtuBHOCTH MpoekTa. OCHOBHBIC
ATambl aHaiM3a clieHapueB mpoekTta. CucreMa OCHOBHBIX UCXOJHBIX ((PaKkTOPHBIX)
nokasarelie, BIUSIoIuUX Ha popMupoBaHue 3pHEeKTUBHOCTH MPOEKTA.

CymHOCTh METO/Ia MMUTALMOHHOTO MojenupoBanus (Meton Monte-Kapio)
OILICHKU MPOEKTHOTo pucka. OCHOBHBIE 3aJlayl MeToJla “AepeBa peuieHuit” (“nepesa
BEPOSITHOCTEN ) OILICHKU MTPOEKTHOTO PUCKA.

Onenka 3¢GGEKTUBHOCTH MEp IO CHUXEHUIO PUCKOB HWHBECTUIIMOHHBIX
POEKTOB.

CamocrositenbHass padora. OueHka >PQEKTHBHOCTH MEpP MO CHHKEHHIO
PUCKOB MHBECTUIIMOHHBIX MPOEKTOB.

Pexomenayemas jaurepartypa:

ocHoBHas [1,2];

JONOIHUTENbHAL [1, 2].

Tema 13. Ouenka cnequ(puyecKMX pUCKOB

DKOJIOTUYECKHUE TOCIEACTBUS TEXHOTCHHBIX BO3JECUCTBUM HA OKPYKAKOLIYIO
Cpeay IpH OCYIIECTBICHUN XO3SIMCTBEHHOU NIesTENbHOCTH. OLIEHKA BO3JICVCTBUS Ha
OKPYXKAIOIYIO cpeay. 3aBUCUMOCTbD, ONPEAEIISIIoNIas IKOJIOr0-3KOHOMUYECKANA PUCK
OpU DKCIUTyaTallUd 5SKOJIOTUYECKH OMNacHbIX 0oO0BbekToB. CraHmaptel B cdepe
«CHUCTEMBI HKOJIOTUYECKOTO MEeHeMKMeHTay. Kinaccudukanuio Mep mo ynpaBlIEHUIO
SKOJIOTMYECKHMH PUCKAaMHM, OCYILECTBISIEMBIX Ha TOCYAapCTBEHHOM ypoBHe. CocTras
U CTPYKTYypa MEXaHHU3MOB DKOJOTMUYECKOTO PETyJIUpOoBaHusA. BUabl 3KOHOMUYECKOU
OTBETCTBEHHOCTH 3a DKOJIOTHYECKHUE IPABOHAPYILICHMUS.

OrneHka MOKapHOrO pHUCKAa Ha IMPOU3BOJCTBEHHOM oOOBekTe. MeToauka
pacyera OCHOBHBIX BEJIMYMH HHIMBUAYAIBHOTO IOXKApHOro pucka. OnpeneseHue
YaCTOThl PEANM3alMM IOXKAPOOMACHBIX cUTyanui. [locTpoeHue moJsie OmacHBIX
(akTOpoB MmoXkapa JUIsl pa3IMYHbIX CLEHAPUEB €r0 Pa3BUTHS. YUET HAJIMYUS CUCTEM
oOecrieueHus MokapHOH Oe3omacHocTH 31aHus. OLIEHKa MOXapHOro pHUCKa Ha
MIPOU3BOACTBEHHOM OOBEKTE.

Mertoauka pacuera OCHOBHBIX BEJIMYMH WHIAMBHIYAJIbHOIO MOXKAPHOIO PUCKA.
Monenn 1 MeToAbl OLEHKH CTPaxoBOro pucka. OcoOEHHOCTH OLIEHKH CTPAHOBOIO
pucka o Mmeroauke MupoBoro 6aHka.

CamocrosiTesibHasa padora. CTpaxoBble pPUCKH, UX OLICHKA.

Pexomenayemas aureparypa:

ocHoBHas [1,2];

nonoJiHuTeNnbHas [1, 2].



Tema 14. MexaHu3Mbl HelTPAIM3aAUMU IKOHOMHUYECKOT0 PUCKA

IIpakTnyeckoe 3anaTHe. OmnpeneneHue yNpaBiIeHUs PUCKOM  (PHCK-
MEHEPKMEHTa). JTalbl Ipolecca YHpaBieHUs pUCKOM. OCHOBHBbIE NPUHIUIIBI
ynpaBiaeHus: puckoM. Iloctymarel puck-mMeHekMeHTa. TpebGoBaHMsI K IpoLeccy
YIIPaBJIECHUS] PUCKOM.

MexaHn3Mbl HEWTpaM3allud PUCKOB. MeToabl U CpeACTBa pa3pelleHust
puckoB. OCHOBHBIE MEpbI YKIOHEHUsI OT pucka. OCHOBHBIE HalpaBJEHUS NEpeaayn
pucKoB. Bo3amMokHOCTH MCIONIb30BaHUs (DAKTOPHUHTA JJIS1 YIIPABICHUS PUCKOM.

[lentn © OCHOBHBIE METOJbl CHWXEHUS YpOBHA pucka. CyniHoCTb
pacrpeneneHus (Iuccunanum) pucka.

Bapuantsl nuMutupoBaHus puckoB. OCHOBHBIE (DOPMBI CAMOCTPAaXxOBAaHMS.
Onenka 3¢pGeKTUBHOCTh MEPOTIPUATHH TIO YIIPABICHUIO PUCKAMH.

CamocrositeibHast  paGora. KoHTpons ©  oneHka 3((HEKTUBHOCTH
MEPONPUITUI MO YIPABIECHUIO PUCKAMH.

Pexomenayemas aureparypa:

ocHoOBHas [1,2];

nomnoaHuTeNbHas [1, 2].

5. MeToan4yeckue peKOMEHAA UM 110 OPTraHU3ALMU U3YYCHUS AU CHUILTHHbI

[Tpu peanuzanuu OporpaMMbl JAMCLUUIUIMHBI HCIOJIB3YETCSl JIEKIMOHHOE U
OPAKTUYECKOE 3aHATHS.

OO1UMU 1eNIIMU 3aHATUN SBISIOTCA:

— 00o011eHue, CUCTEMATHU3ALINS, yriyOJeHue, 3aKpeIUICHNE
TEOPETUYECKHUX 3HAHUM 110 KOHKPETHBIM TeMaM JAUCLUILIUHBI;

— (opMHpOBaHUE YMEHUN MPUMEHSATDH MOJTYUYEHHbIE 3HAHUS Ha MPAKTHKE,
peanu3anus eJUHCTBA MHTEJUIEKTYallbHON U MPAaKTUYECKOU IeATEIbHOCTH;

— BbIpaOOTKA MpHU PELIEHWU T[OCTAaBJIEHHBIX 3adad MNpodecCHOHATBHO
3HAUYMMBIX KauyeCTB: CAMOCTOSITENIbHOCTH, OTBETCTBEHHOCTH, TOYHOCTH, TBOPUYECKOU
WHUIUATHBBI.

[ensiMu TE€KUUU SBISIOTCS:

- JIaThb CUCTEeMAaTU3UpPOBAaHHbIE HAy4YHbIE 3HAHMS 1O JAMCLUUIUIMHE,
aKLIEHTUPOBAB BHUMaHUE Ha HanboJiee CIOKHBIX BOIPOCax;

— CTUMYJIHPOBATh aKTUBHYIO II03HABATEJIbHYIO NEATEIbHOCTD
00yyJaromuxcsi, Cioco0CcTBOBaTh (HOPMUPOBAHUIO UX TBOPUECKOTO MBIIIICHUS.

B xome mpakThyeckoro 3aHsATUsA OOecneyuMBaeTcs NpPOLEcC AaKTUBHOTO
B3aMMOJICUCTBHS 00yYarOUIMXCcsl ¢ MpenoaBaresieM; NpuoOpeTaroTcs IPaKTUYECKUe
HaBbIKU W yMeHMs. Llenb mpakTU4YecKoro 3aHATHs: YIIIyOUTh U 3aKpPENUTh 3HAHUA,
MOJIyYeHHbIE Ha JIeKIUHU; (HOPMUPOBAHHE HABBIKOB HCIOJIb30BAaHUS 3HAHUU IS
pEelIeHUs] NPAKTUYECKUX 3a]a4; BBIIOJHEHUE TECTOBBIX 3aJaHUW [0 IPOBEPKE
ITOJIyYEHHBIX 3HAHUN U YMEHUMU.

CamocTtosiTenbHast paboTa oOyyaroluxcs HampaBlieHa Ha yriayOJeHue u
3aKpeIyieHHe 3HaHWM, MOJyUYEHHBIX Ha JIGKIMSIX U JAPYTUX 3aHSATHIX, BBIPAOOTKY
HABBIKOB CaMOCTOSITEJIBHOTO AKTHUBHOTO MPUOOPETEHHS] HOBBIX, JOMOJHUTEIBHBIX
3HAHW, MOATOTOBKY K IMTPEACTOSAILUM 3aAHITHUIIM.



6. OueHo4YHbIe MaTEePUAJIbI 110 TUCIUIIHHE

Texymuii KOHTPOJIb YCIIEBAEMOCTH 00ECIIEUMBAET OIIEHUBAHUE X0/1a OCBOCHHUSI
JTVCUUIUIAHBI, IPOBOJAUTCS B COOTBETCTBUU C COAECPKAHUEM JUCLUUILIMHBI 10 BUIAM
3aHATHI B opMe ompoca, JOKIaI0B, TECTUPOBAHMUS.

[IpomexxyTouHas arrectanus 0OECrEeYMBAET OIICHMBAHUE MPOMEXKYTOUHBIX H
OKOHYATEJIbHBIX pE3yJbTaTOB OOYyYEHHsS MO AHMCLMIUIMHE, MPOBOIUTCA B (opme
3a4era.

6.1. IpuMepHbIe OLIEHOYHbIE MATEPHAIBI:

6.1.1. Tekymero KOHTpOJIst

TunoBblie BONPOCHI /IJisl YCTHOI'O ONpoca:

1. Ha3oBuTe MeXaHU3MBbI HEHTpaIH3aI[ii PUCKOB?

2. Kaxue Bbl 3HaeTe 0COOEHHOCTH PUCKOB HHBECTUIHOHHBIX ITPOEKTOB?

3. B ueM cyImHOCTh MPOLIEHTHOTO prUcKa?

TunosBbie TEMBI 1JIs1 IOKJIAT0B:

1. daxTopsl, BAUSIONINE HAa OLIEHKY BEPOSITHOCTH yCIIeXa IPOCKTA.

2. Kapra prckoB: Ha3HaueHHUE, CTPYKTYpa U COJAEPIKaHuUE.

3. Bupl 01acHOCTH 110 HCTOYHUKY BO3HUKHOBCHHS.

Tunosble 3a1aHUA 1JIsl TECTHPOBAHUS:

1. ®opma puHAHCUPOBAHMS, KOTOpas MPeAyCMaTPUBACT paclpeaecHue Beex
PHCKOB IIPOCKTa MEX/TY €r0 y4aCTHUKAMHU, Ha3bIBACTCS

a) puHaHCcUpoBaHKe O€3 MmpaBa perpecca;

b) buHaHCHpPOBaHUE C MOTHBIM PErPECCOM;

C) puHaHCUpOBaHKME C OrPAaHHYECHHBIM IIPABOM perpecca.

2. IIpu aHanmm3e 1 OLIEHKE PUCKOB IIPOEKTA UCTIOIb3YETCS:

@) METOJT KPUTUYCCKOTO MY TH;

b) MeTox nepeBa pelleHui;

C) CUMILIEKC-METO/I.

3. CHU3HUTDH PHCKH MPOEKTA IMO3BOJISCT:

a) Ipe0CTaBICHUE TapaHTHI U 3aJI0TOB;

b) MeTox cOaTaHCHPOBAHHBIX MTOKA3aTENIEH;

C) CO3/1aHUE PE3CPBOB.

6.1.2. IIpome:kyTOYHOM aTTECTALIMU

IIpumepHasi TeMaTHKA KyPCOBBIX padoT

1. XapakTepucTWKa OCHOBHBIX TIOHATHH - «PHUCK», «BEPOATHOCTHY,
«HEOTPEJICTICHHOCThY, «MEHEKMEHT PHCKa.

2. TloHATHS «HEONPEIEIEHHOCThY U «PUCK», UX COOTHECEHUE MEXTY COOOM.

3. TloHSATHS «OMACHOCTHY, KYTPO3ay, «YSI3BUMOCTDBY, KYIIEPO» U «PUCK», UX
COOTHECEHHE MEXKTy COOOH.

4. OCHOBHBIE YEPTHI PUCKA.

5. OcCHOBHbIE IPUYMHBI HEOMPEIETCHHOCTH U HCTOYHUKOB PHUCKA.

6. OcCHOBHbIE TOUKH 3PEHHUS HA IPUPOY PUCKA.



7. Kunaccuduxkarus puckoobpasyromux (GakTopoB IKOHOMHUUYECKOTO PUCKA.

8. Knaccuduxkanus puckos.

9. OcHOBHBIE HJIeU KJIACCUYECKON TEOPUU PUCKOB.

10. CymHOCTh SKOHOMUYECKOUN MapagurMmbl MapKMHAIHUCTOB.

11. Pucku ¥ MHHOBAlIMOHHBIE UHBECTUIINH, X COOTHECEHHUE MEXy COOOM
COTJIaCHO MAPKCUCTCKOTO YUEHHUSI O PUCKaX.

12. Bknan JIx. KeliHca B HEOKIIaCCHYECKYIO TEOPHUIO PUCKA.

13. [loaxobI K OLIEHKE POJIH MPEANPUHUMATENEH B TEOPHH
WHCTUTYIIMOHATILHOU TEOPUHU PUCKOB.

14. OcHOBHBIE aKCMOMBI YTIPABIICHUS PUCKAMM.

15. 3aKOH €IMHCTBA CUCTEM YNPABIICHHUS ISl PUCK-MEHEKMEHTA.

16. 3aKOH 3aBUCUMOCTH JIOXOJIOB U PHUCKA.

17. Buabl ONacCHOCTH MO UCTOYHUKY BOSHUKHOBEHHUS.

18. Buasr onacHoOCTE#H M0 MacmTady.

19. ®opMsbI posIBICHUS OMTACHOCTH JIJIs1 PYHKIIMOHUPOBAHUS OPTaHU3AIIH.

20. CooTHoIIeHUs MOCIEACTBUI U yiepoa.

21. Oco0eHHOCTH MPSMOT0, KOCBEHHOTO, TIOJIHOTO M O0I11ero yiiepoa.

22. OCHOBHBIE MPOSIBIICHUS YEJIOBEUECKOro (paKkTopa Mpu OLIEHKE pUCKa.

23. BnusiHUE COIMOTEXHOTEHHBIX (PAaKTOPOB HA PUCK.

24. ®akTopbl, OKa3bIBAIOIIINE BO3/ICUCTBUE HA BEPOSATHOCTH OIIMOOK B paboTe
nepcoHaIa.

25. YpaBieHue puckoM (PUCK-MEHEKMEHT): TIOHSTHE, 11T, 3a]]a4H U
GyHKUIHUU.

26. Cuctema ynpaBlIEHUS! PHCKOM.

27. OCHOBHBIC PUHIIATIBI YIIPABIICHUS PUCKOM.

28. XapaKkTepuCTHKa BUI0B BOZMOXKHBIX MTOTEPb.

29. Begymiie MeXayHapOHbIC U OTEYECTBEHHBIEC PEHTHHTOBBIC areHTCTBA: UX
pOJTb B OLIGHKE PUCKA.

30. TexHonOTHA yIPABICHUS] PUCKOM KaK TPEXATAITHBIN MPOIECcC
MEPOIPHUSITHH.

31. Crparerus puck-MeHEHKMEHTA.

32. CyniHoCTh TAKTUKHA PUCK-MEHEKMEHTA.

33. AropuTMm yripaBiaeHUsI PUCKOM B CUCTEME YIPABICHUS IPEATIPUSITHEM.

34. OpranuzanmoHHasi CTpyKTypa, peanusyromias GyHKIIUA PUCK-
MEHEHKMEHTA.

35. Bupl BO3MOXKHBIX TTOTEPH OT PHUCKA.

36. 30HBI U YPOBHU MOCIEACTBUN PUCKOBBIX COOBITHH.

37. DnemMeHThI 001Iel MOJIeb OIIEHKH MOCJICICTBUN PUCKA.

38. Knaccuuxkanus nokasaTeneil OEeHKH pucKa.

39. OcHoBHBIE TpeOOBaHUS MTPHU BHIOOPE MOKA3ATENEH JIJIs1 OLIEHKH YPOBHS
pHCKa.

40. OcHOBaHUS KAa4ECTBEHHOM OIIEHKA PUCKA.

41. Copeprxanue mpoliecca KOJIMYECTBEHHOUW OLIEHKU PUCKA.

42. Kapta puCKOB: Ha3HAUYE€HHE, CTPYKTYpa U COJICpKAHUE.

43. Buipl OCHOBHBIX JIETEPMUHAPOBAHHBIX MOJICIICH OIIECHKH PUCKA.



44. Knaccuukanys akTUBOB MPEANPUSITHS HA TPYMIIBI PUCKA B 3aBUCUMOCTH
OT BPEMEHH MPEBpaIICHUS B ACHEXXHYIO (OPMY MO CTENEHU UX JIMKBUIHOCTH.

45. OueHka puCKa MOTEpPH IJIATEKECIIOCOOHOCTH HA OCHOBE aOCOJIOTHBIX U
OTHOCUTEJIBHBIX (DMHAHCOBBIX MOKa3aTeseH.

46. MeToiMKa OIIEHKH MOTEPH IJIATEeKECIIOCOOHOCTH.

47. CylHOCTh OIICHKH pUcKa ((MHAHCOBON yCTOMYMBOCTH.

48. OcHOBHBIE TIOJIXO/IbI K OLICHKE PHCKa Ha 0a3€ OTHOCUTEIbHBIX
ITOKA3aTeJIeH.

49. DxoHomHu4ueckuit cMbIch K03 dunmentos pucka Kp u Ki mo
M3MEPUTEIBHOM HIKAJIE.

50. Coneprxkanue GUHAHCOBBIX KOA((DUIIMEHTOB TUKBUIHOCTU
(TuTaTe)KecrmocoOHOCTH).

51. Coneprxanue mokaszatenei GruHAHCOBOW YCTOMYMBOCTH U HE3aBUCUMOCTH.

52. KpuBast pyHKIIMU TUIOTHOCTH HOPMAJILHOTO pacpe/eeHusI.

53. YcnoBus BO3MOXKHBIX MACIITa0OB MPEANPUHUMATEIBCKAX TOTEPh U
PUEMIIEMOCTH PHUCKA.

54. ®akTopsl, BAUSIONINE HA OIICHKY BEPOATHOCTH yCIIeXa MPOEKTa.

55. OTnnune UHTEPBAIBLHOM OLIEHKH BEPOATHOCTH OT TOUYECUHOM.

56. Buibl cTaTUCTUUECKHUX MTOKA3aTENEH, NCIIOIb3YEMBIX MIPH OLIEHKE prcKa

57. IlokazaTenb OXXUIAEMOTO WHTErPATbHOTO 3(PQeKTa, UCIOIb3YEeMbIN IS
CpaBHEHUS U BBHIOOpA pa3IMUHBIX MHBECTHIIMOHHBIX MPOCKTOB.

58. DKOHOMHYECKHI CMBICT G KaK HHTEpBaJa.

59. CymHOoCTh 1 METO/IMKA OIICHKH PHUCKOB C MOMOIIBI0 MeTo10B VaR u Risk
Metrics.

60. YpoBeHb HOBEPUTEIHLHOTO WHTEpPBAJA: MOHITHE, HA3HAUYCHUE U MPUMEPHI
MCIIOJIb30BAHUA.

IIpumepHBIN NepeYyeHb BONPOCOB, BBIHOCUMBIX HA 3a4€T

1. HopmaTuBHBIN IOJIXO0/1 K OIIEHKE pUCKA.

2. CymHocTb U cofiep’KaHue TEOPUU UTP.

3. Marpumna Bemrpeiein E = |jeij||lu marpuna puckoB R = ||rij||: mpunmmn
dbopMHUpPOBaHUS U CTPYKTYpA.

4. TlokazaTenb, UCHOJIb3yeMbId B KadeCTBE KPHUTEpUS PHCKa TPH BHIOOpE
peIICHUS.

5. Kputepuu, KoTopbie UCMOIB3YIOTCS MPU MPUHATUH PEHICHUN B YCIOBHUAX
HEOIPEAEIEHHOCTH.

6. Kputepuit ontummsma ‘“‘Makcumakca”, HCIOJb3YEeMbIM TMpU BBIOOpE
PUCKOBBIX PELICHUH B YCIOBUSX HEOIPEICICHHOCTH.

7. Kputepuii meccumuszMa npu BBIOOPE PHUCKOBBIX PEIICHUN B YCIOBHUSIX

HEOIIPEIECIEHHOCTH.
8. Kpurepuit Bampma mnpu BbIOOpE pPHCKOBBIX pPEIICHUH B  YCIOBHIX
HEOIIPEIECIEHHOCTH.
9. Kpurepuit CoBumxka mupu BBIOOpPE PHUCKOBBIX PEIICHUHA B YCIOBHIX
HEOIIPEIECIEHHOCTH.

10. Kputepuit  006001meHHOT0O ~ MakCMMUHA  (TIECCUMHU3Ma—ONTUMHU3MA)



['ypBuiia npu BeIOOpE PUCKOBBIX PEIICHUN B YCIOBHIX HEONPEACIEHHOCTH.

11. Tlpunuun HemocTaTouHOTO 000CHOBaHUs Jlarmaca npu BEIOOpPE PUCKOBBIX
pEIICHUI B YCIOBUSX HEONPEIEICHHOCTH.

12. Pacnpenenenue [lapeTo npuMEeHUTENBHO K MATPUYHBIM UTPaM.

13. OBpucTHUyecKue mpaBuia OLEHKH pUCKa B YCIOBHUSX HEONPEACICHHOCTH.

14. OnucatenbHbIe MOJICNN aHATIN3a PUCKA.

15. dakTopsl, BIUSIONIME HA POCT CTEIIEHH PUCKA.

16. Haznauenue u cymuocTs ananutuueckoit mogenu GETS.

17. YcnoBus UCNoNnb30BaHUs 3BPUCTUYECKUX METOJIOB.

18. Buasl TpaAMIIMOHHBIX 3BPUCTUYECKHUX TTPOLICTYP.

19. MeTo/1bI 3KCTIEPTHON OLIEHKH PUCKA.

20. TexHONOTHUS IKCIIEPTHOTO OLIEHUBAHUSI.

21. MaTtemaTudeckast MOJIENb OIEHKH KommeTeHTHOoCcTH dKcnepTa (K).

22. I'paguueckas MoOAeNb 3aBUCHUMOCTH JOCTOBEPHOCTH 3KCIEPTU3bI OT
KOJINYECTBA 3KCIEPTOB.

23. Ilponienypa nmpoBeieHUs SKCIEPTHOM OILIEHKH prucKa MeTosioM Jlenbdu.

24. CocTaB U CTPYKTYypa XO3sICTBEHHBIX PUCKOB.

25. CyniHocTh MPOIEHTHOTO PUCKA.

26. HopmaiibHast KpuBasi IPOLIEHTHOTO JOX0/1a.

27. CriocoObl yMEHBIICHHS KPEAUTHOTO PUCKA.

28. XapaKTepuUCTHKHU pUcKa (PUHAHCOBOW HECOCTOSTEIBHOCTH.

29. Monenu oleHKH prcKa (PMHAHCOBON HECOCTOSATEITHLHOCTH.

30. YetsipexdakTopHast MOAETH PEUTHHTOBOTO (PMHAHCOBOTO aHAIN3A.

31. IlatudaxTopHas MOJEIb PEHTHHTOBOTO (PMHAHCOBOTO aHAJIH3a.

32. JIyxdaxTopHas Moaenb D. ATbTMaHa.

33. [latudaxropusie Moaenu J. ATpTMaHa.

34. Ilatudaxropuas mozaens Y. busepa.

35. Monens Jluca nporao3upoBanusi PUHAHCOBOM HECOCTOSTEIHHOCTH.

36. Monens Taddrepa nporaosupoBanusi GUHAHCOBON HECOCTOSTEIHHOCTH.

37. JIeyx(dakTtopHas  MoaeNb  MPOTHO3UPOBAHUS  PHUCKA  (PUHAHCOBOM
HECOCTOSITEIbHOCTH Ha OCHOBE OT€YECTBEHHBIX HCTOUHUKOB.

38. UetbipexdakTopHas OTEUYECTBEHHAs MOJEJb MPOTHO3UPOBAHUS
0aHKpPOTCTBA.

39. lllectudakropHas OTEYECTBEHHAss MOJENb MPOTHO3MPOBAHUS PHUCKa
MOTEPH MJIATEKECTOCOOHOCTH.

40. OcHOBHBIE METOBI OLICHKH YPOBHS PHCKOB MHBECTULIMOHHBIX MMPOCKTOB.

41. Drambel aHaNU3 YYBCTBUTEIBHOCTH TPOCKTa TPHU OIEHKE CTEMEHU ero
pHCKa.

42. KoaddurmeHT 31acTUYHOCTH TToKa3aTess 3 PEKTUBHOCTH MTPOCKTA.

43. OCHOBHBIE ITarbl aHATN3a CIICHAPUEB MTPOCKTA.

44, CymHOCTh METOAa HWMHUTAILMOHHOTO MoAenupoBaHusi (Meron MonTte-
Kap:0) onieHku mpoeKTHOTO pucKa.

45. OcHOBHBIE 3aJlaud MeTojia “‘mepeBa perieHui” (“aepeBa BEPOSITHOCTEH )
OLIEHKH MPOEKTHOTO PUCKA.

46. OrieHka BO3/ICHCTBUS HAa OKPY>KAOIIYIO CPEY.



47. Knaccupukanuio Mep MO VYOPABICHUIO HKOJIOTMYECKUMHU PUCKAMH,
OCYUIIECTBJISIEMbIX Ha TOCYAapCTBEHHOM YPOBHE.

48. CocTaB U CTPYKTypa MEXaHU3MOB SKOJOTUYECKOTO PETYITUPOBAHUS.

49. OueHka MoKapHOro prUcKa Ha MPOU3BOJICTBEHHOM OOBEKTE.

50. MeTonuka pacuera OCHOBHBIX BEJIMYUH HHIUBHUIYAIBHOIO TMOXKAPHOTO
pucka.

51. Monenu u MeTO/ibl OLIEHKU CTPAHOBOT'O PUCKA.

52. OcobeHHOCTH OTICHKH CTPAHOBOTO PUCKA IO METOIUKe MUpoOBOTO OaHKa.

53. MexaHu3Mbl HEUTpaJIN3alUU PUCKOB.

54. CpencTBa pa3pelieHust pUCKOB.

55. OCHOBHBIE MEPBI YKIIOHEHUS OT pUCKa.

56. OCHOBHBIE HaIIPaBJICHUS MIEpeladll PUCKOB.

57. llenn 1 OCHOBHBIE METO/Ibl CHH>)KEHHS YPOBHS PHUCKA.

58. CymHocTthb pacrpeaeneHust (TUCCUTaIiy) pucka.

59. BapuaHThI IUMUTUPOBAHUS PUCKOB.

60. Onenka 3(ppeKTUBHOCTh MEPOTIPUSITHI 1O YIPABICHUIO PUCKAMHU.

6.2. lllkana oueHMBAHUA Pe3yJbTATOB MPOMEKYTOUHOW ATTECTANMH H
KPHUTEPHUHU BbICTABJICHUS OLEHOK
CucremMa OlleHUBaHUs BKIIIOUAET:

dopma ITokazarenu
Kputepuu BbicTaBiIeHUS OLIEHOK [Mkana oreHUBaHUS
KOHTPOJIS OLICHUBaHUS
KypcoBas coJiepkaHue, | paboTa  BBIIOJIHEHA CaMOCTOSITENIBHO, OTJINYHO

paboTta opopmiieHHe, | UMEeT HAyYHO-TIPAKTHYECKHH Xapakrep,
MOJIHOTA U COZIEPKUT AIIEMEHTHI HOBH3HBI,
3amuTa padoTel | oQopMIeHHE OTBEYAaeT YCTAaHOBJIECHHBIM
TPeOOBAHUSIM; MOKa3aHO 3HaHUE
TEOPETUUYECKOTO Marepuana 1o
paccMaTpruBaeMon TeMeE, YMEHHUE

AHATM3UPOBATh, APTYMEHTHUPOBATH CBOKO
TOYKY 3pEHHs], Jenarb OOOOIleHHE W
BBIBO/IbI; MaTepHall M3J1araeTcsi IPaMoTHO,
JIOTHYHO, TIOCTIEIOBATeIbHO; BO BpeMs
3alMThl  TIOKa3aHO YMEHHE Kparko,
JOCTYITHO  TIPENICTaBUTh  PE3YJIBTaThl
WCCIIE/IOBAHUs, aJeKBaTHO OTBETUTh Ha
TIOCTABJICHHBIE BOIPOCHL.

paboTa  BBINOJHEHA  CaMOCTOSTENBHO, XOpOIIO
MMEET HAy4YHO-TIPAKTUYECKUH XapakTep,
COJZIEP)KHT 3JIEMEHTHI HOBH3HBI; UMEIOTCSI
HEemo4yeThl B OQOPMIICHHMH  KYPCOBOM
paboThL; TIOKa3aHo 3HaHHE
TEOPETHYECKOTO Marepuana o
paccMmaTprBaeMoi TeMe, yMEeHUe

AHAIIM3UPOBATh, APTYMEHTHUPOBATH CBOIO
TOUKY 3peHMs, Jenarb 000OLIeHHe |
BBIBOJIBI; MaTE€pHAa HE BCET/IA M3JIaraeTcst
JIOTMYHO, TOCJIEIOBaTebHO; BO BpeMs
3alMThl TIOKa3aHO YMEHHE Kparko,




JNOCTYITHO  TPEACTAaBUTh  PE3YJIbTAThI
UCCIIEAOBAHUS, OJHAKO  3aTPyIHEHBI
OTBETHI Ha MIOCTABJICHHBIE BOIPOCHI.

paboTa BBIIOJHEHA CAMOCTOSITEIILHO, HE
COJICPYKUT 3JIEMEHTBI HOBU3HBI;, UMEIOTCS
HEoYeThl B OGOPMIICHHMHM KYpPCOBOM
paboThI, HE B TIOJHOM Mepe BIIajCHHC
TECOPETUICCKUM MaTepyaaIoM 110
paccMaTpuBaeMOM  TeMe, aHaM3 U
apryMECHTHPOBAaHUEC  TOYKH  3PCHHS,
0000IlIEHHE H  BBIBOABI  BBI3BIBAIOT
3aTpyJHCHHs; MaTepuall HeE BCerjia
M3J1araeTcsl JIOTHYHO, ITOCIIEA0BATEBHO;
BO BpEeMsl 3allIMThl HIMCIOTCS 3aTPY/IHCHHUS
B MPEJICTaBJICHHN pe3yJIbTaToB
HCCIICIOBAHUS u OTBETax Ha
MIOCTaBJICHHBIC BOITPOCHL.

YZIOBJIETBOPUTEIILHO

paboTa BBINOIHEHA HE CaMOCTOSTEIBHO,
HE UMeeT Hay4YHO-TIPaKTHICCKUI
XapakTep, HE  CONEP)KHT  3JIEMEHTHI
HOBU3HBI; 0(DOPMIICHHE HE COOTBETCTBYET
YCTaHOBJICHHBIM TpeOOBaHUSIM;
OTCYTCTBYeT TIOHUMAHHEC M BIIAJICHHE
MaTepuaIoM MO PacCMaTPUBAEMOH TEME.

HEYAOBJICTBOPUTCIBHO

3a4€T

IMpaBUJIBbHOCTb U
II0JIHOTA OTBETA

JaH TpaBUIbHBIM, IMOJHBIA OTBET Ha
MOCTABJICHHBIA  BOMNPOC,  IOKa3aHa
COBOKYIIHOCTb OCO3HAHHBIX 3HAHUU 110
JACLUIUIMHE, TOKA3aTEeIbHO PACKPHITHI
OCHOBHBIC  IIOJIOKEHHUS  BOIIPOCOB;
MOT'YyT OLITH AONYIICHBI HCEAOYCTHI,
HCIIPABJIIEHHBIE  CaMOCTOATENIIBHO B
Ipolecce OTBETA; JaH IPABUIIbHBIN,
HEJIOCTaTOYHO T[IOJIHBIA  OTBET Ha
MOCTaBJICHHBI  BOINPOC,  IOKAa3aHO
YMEHHME BBIJEIUTh CYLIECTBEHHBIE U
HECYIICCTBCHHBLIC IMPU3HAKH,
[IPUYMUHHO-CIIEACTBEHHBIE CBA3U;
MOT'yT OLITH AONYIICHBI HEAOYCTHI,
HCIIPABJICHHBIE c IIOMOILBIO
IIpenojaBarelis; JaH HEIOCTaTOYHO
[IPABWIbHBIN U MOJHBIA OTBET; JIOTHKA
U TOCIEAO0BATEIbHOCTD  M3JI0KECHUS
MMEIOT  HApylleHus; B  OTBETE
OTCYTCTBYIOT BBIBOJIBI.

3a4TCHO

OTBET IIPENICTABIISIET coboit
pa3po3HEHHbIE 3HaHUS c
CYIIECTBEHHBIMU omuOKaMu 1O
BOIIPOCY; MPUCYTCTBYIOT
(bparMeHTapHOCTb, HEJIOTUYHOCTh
W3JIOKCHUS;  JIOTIOJIHUTENbHBIE |
YTOUHSIOLINE BOMPOCH HE MPUBOAAT K
KOPPEKIIMK OTBETA Ha BOMPOC.

HC 3a4TCHO




7. PecypcHoe o0ecnie4yeHue M CIATTHHBI

7.1. JluueH3uoHHOe M CBOOOJHO PpAacCHpPOCTPaHsIeMoOe MPOrpaMMHOE
odecnevyenmne

[lepedeHb NUIEH3MOHHOTO U CBOOOAHO PACHpPOCTPAHAEMOIO MPOTrPaAaMMHOTO
oOecrieyeHus1, B TOM YUCJI€ OTEUECTBEHHOTO MPOU3BO/ICTBA:

- Astra Linux Common Edition penu3 Open [[10-25B-603] - OneparponHas
cuctema obmiero HazHaueHus "Astra Linux Common Edition" [Kommepueckas (Full
Package Product). Homep B EmuHoM peectpe pOCCHIICKMX MporpaMm is
AJICKTPOHHBIX BHIYMCIUTEIBHBIX MAIMH U 0a3 JaHHbIX - 4433]

- Supexc bpayszep mist opranmsanmii (GecruiatHbiii QyHkuuonan) [[10-C52-
373] - bpaysep mno3Boiser oOmarbcsi ¢ [OJOCOBBIM ITOMOLTHHUKOM AJIMCOM,
GubpTpyeT pexiaMmy, 3alluiaeT JudHble naHHble. [becruatnas. Homep B Egmnom
peecTpe POCCUMCKUX MPOrpaMM JUIsl SJIEKTPOHHBIX BBIYMCIUTEIBHBIX MAIIUH U 0a3
JTaHHBIX - 3722]

- MoitOduc Ob6pazoBanue [[10-41B-124] - [lonHblii KOMIUIEKT PEIaKTOPOB
TEKCTOBBIX JIOKYMEHTOB M D3JIEKTPOHHBIX TaOJMI], a TaKXKe WHCTPYMEHTapui Jis
paboThl ¢ rpaduueckumu npesentanusiMu [CBoboaHO pacnpocTtpaHsiemoe. Homep B
EamHoMm peectpe poccHICKMX MpoOrpaMM Ui AJIEKTPOHHBIX BBIYMCIMTEIBHBIX
MaIlIMH 1 0a3 JaHHBIX - 4557]

7.2. IlpodeccnoHaIbHbIEC 0a3bI JaAHHBIX U HH(POPMAILMOHHBIC CIIPABOYHbIE
CUCTEMBI

HNudopmanmonnas cipaBouHasi cuctema — CepBep OpraHoB roCyIapCTBEHHOU
Bnactu  Poccuiickoit  ®epepauun  http://poccus.pd/ (cBoOoAHBIA  HOCTYMN);
npodeccuoHanbHbie 0a3bl JNaHHbIX — llopTanm OTKpBITBIX AaHHBIX Poccuiickoii
Oenepanuu  https://data.gov.ru/ (cBoOOmHBIN gocTyn); deaepaibHBIA  MOpTa
«Poccutickoe obpazoBanue» http://www.edu.ru (cBOOOIHBIN 1OCTymM), CHCTEMa
OopUIIMATBLHOTO  OMyOJIMKOBAaHUS TMPABOBBIX AaKTOB B  JJIGKTPOHHOM  BHJIE
http://publication.pravo.gov.ru/  (cBoOoaHBIA  nmocTym); GdeaepalbHbIi  MOpTall
«CoBepIlIEHCTBOBAHUE roCcyJ1apCTBEHHOTO YIPaBICHUSD) https://ar.gov.ru
(cBOOOMHBINM JIOCTYN); AJCKTpoHHAs OubnuoTeka yHuBepcutera http://elib.igps.ru
(aBTOpM3OBaHHBIM JOCTYN); dJIEKTPOHHO-OMOMMoTreyHass cucrema «IObC IPR
BOOKS» http://www.iprbookshop.ru (aBTopr3oBaHHBIN JOCTYII).

7.3. JIuteparypa

OcHoBHas JuTEparypa:

1. Mapuenko, b. U. AHanu3 pucka: OCHOBBI YHPaBJICHUS PUCKaAMHU
yaebHoe nocodbue / b. 1. Mapuenko. — PoctoB-Ha-/lony, Taranpor : U3gaTenscTBO
IOxnHoro denepansHoro yausepcurera, 2019. — 122 ¢. — ISBN 978-5-9275-3124-
0. — Texcr : anexkrponnsiii // [udposoit oOpazoBatensHbll pecypc IPR SMART
[caiiT]. — URL.: https://www.iprbookshop.ru/95769.html

2. Kanes, B. C. TeopeTuueckre OCHOBBI yIpaBJICHUS PUCKAMH : y4eOHOE
nocoobue / B. C. KaneB. — HoBocubupck : CuOupckuil rocyaapCTBEeHHBIN
YHUBEPCUTET TeJleKOMMYHUKalui u uHpopmaruku, 2020. — 129 c¢. — Tekcr :



https://www.iprbookshop.ru/95769.html

anektpoHHbld // Lludposoit obpazoBarenbubiii pecypc IPR SMART : [caiiT]. —
URL.: https://www.iprbookshop.ru/102139.html

JlonoJiHuTeIbHAS JJUTepaTypa:

1. OueHka pHUCKOB B NMPOEKTHOM MEHEIKMEHTE [DJIEKTPOHHBIN pecypc]:
yueoHoe nocobue / E. W. Kanyctuna, O. I1. I'puropsesa, 10. C. CkpunHudeHnko [u
ap.]. — ONeKTpoH. TeKCTOBble HAaHHble. — CraBponosib: CTaBpONOJbCKUN

roCyJIapCTBEHHBIN arpapHbiii yauBepeurtet, 2017. — 152 ¢. — 2227-8397. — Pexum
nocryma: http://www.iprbookshop.ru/76047.html

2. Hy6una, U. H. OcHoBHI yripaBieHus puckamu: yueoHoe mocooue / 1. H.
JNlyomna, I'. K. KummbekoBa. — CapartoB: By3oBckoe oOpaszoBanue, 2018. — 266 C.
— ISBN 978-5-4487-0271-6. — TekcT: 2NeKTPOHHBIN // DNEKTPOHHO-ONOIHOTeIHAs
cuctema IPR BOOKS: [catit]. — URL.: http://www.iprbookshop.ru/76240.html

7.4. MaTepuaJibHO-TeXHUYECKOe o0ecreyeHmne

Jnst mpoBeneHuss U 00OeCHEUEHUsT 3aHATHM HCIIOJIB3YIOTCS TOMEIICHUS,
KOTOpbIE TMPEACTABISIOT COOOW y4YeOHBbIC ayAUTOPUHU JUIsl TMPOBENCHUS Y4EOHBIX
3aHATUNA,  OPEAYCMOTPEHHBIX  IMPOTPAMMOM  MarucTparypbl,  OCHAIIICHHBIC
0o00Opy/IOBaHUEM U TEXHUYECKUMH CpPEJICTBaMH OOYy4YEHHUs: AaBTOMATHU3WPOBAHHOE
pabodyee MecTO TMpernojiaBareisi, MapKepHas T0CKa, MYJIBTUMEIUMHBIA IPOEKTOD,
POEKITMOHHBIN IKPaH, MOCAJT0YHBIC MECTa OOYHAIOIITUXCS.

[Tomemienust i CaMOCTOSITENBHOW PabOThl  OOYyYarOIIUXCS OCHAIEHBI
KOMITBIOTEPHOM TEXHUKOM C BO3MOYKHOCTBIO MOJKIIOUCHUSI K ceTu «MHTepHeT» u
obecrieueHrueM JOCTyMa K JJIEKTPOHHOW HHGPOPMaIlMOHHO-00pa30BaTeIbHON cpefie
YHUBEPCUTETA.

ABTOPBI. JIOKTOp dKOHOMUYECKHX Hayk, npodeccop bapaymun E.H., noktop
PKOHOMHUYECKHUX HayK, npodeccop badbenkon A.B.
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