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CocrtaButensb (1):

Kangungat TexHudeckmx Hayk, [oueHT [Opo6oTyH HuHa
BnagumuposHa

Ot kadeapbl cocTaBUTENS: CowHmkoB AHTOH

3aBeaytowmi kadegpon LMdpoBbIX U aaanTUBHBIX BnagummpoBuy

TEXHOMNOrnmn

Ot BbINyckatoLen kadeapbi: CoLUHMKOB AHTOH

3aBepyowmn kagenpom Bnagumuposuy

MeToaunyeckun otaen:




1 BBEAEHUE K PABOYEW NPOrPAMME OUCLUMNIIUHBI

1.1 Uenb gucumnnuHbl: ChopmmnpoBaTb KOMMAeTeHUUn obydvatowlerocs B obnactu maeHTudukaumm, aHanmsa u
CHW)XEHUS PUCKOB MNpY NPOEKTUPOBaHUM NPOrpamMMHOro obecneyveHus.

1.2 3apgauv AMcUMNUHbI:

[aTtb npeactaBneHne o cogepxaHnm TEPMUHOB «MHBECTULMNY, KUHHOBALMMNY», KPUCKNY» B NPAKTUKE MPOEKTUPOBaHMS;

WHTerpupoBaHmne 3HaHuin oby4atromxca no oMHaHCOBOMY MMaHMPOBAHWIO B YCMOBUSAX pUCKa M HEONpPeAerneHHOCTH
WHHOBALMOHHOTO (BEHYYPHOrO) NPOEKTA;

O3HakoMUTb OOy4aloLWMXCA C MOHATUEM O pearnbHbIX OMUMOHAX, B CpaBHEHMM C KnaccU4eckumu ¢uHaHCOBLIMMU
onuuoHamu, Kak 06 MHCTPYMEeHTaxX XeaXKMpoBaHUS MPOEKTHOIo PUCKa;

[atb npeacTaBneHne 0 MHOroobpasnm pUCKOB, UX CYLLIHOCTU, hopMax U CUTYaLUsIX, B KOTOPbIX OHW NPOSIBIISIOTCS;

O3HakoMuTb OOy4aloWMXCA C COBPEMEHHLIMWM METOAaMW OLEHKW, aHanusa, perynMpoBaHus, ynpaBrieHus,
MUHUMU3aLMM (ONTUMU3ALMN) PUCKOBbLIX NOTEPD;

BbisiBUTb Hanbonee BaXkHble N TUNOBbLIE CUTyaUMK B NpeanpuHUMaTernbCKo A4eATeNbHOCTH, YCNEeLWHOoN peannsawmm
KOTOPbIX Yallle BCEro NpensaTCTBYOT PUCKM U, HAOBOPOT, cnocobCcTBYET KBANMMULMPOBAHHBIN PUCK-MEHEAXKMEHT;

M3noXnTb MEeTOAMKY KOMMbITEPHOW 06paboTKM PUCKOBLIX CUTyaLUA MHBECTULMOHHBLIX MPEeAnpUHUMATENBCKUX U
WHHOBALMOHHbIX (BEHYYPHbIX) NPOrpamMm 1 NPOEKTOB.

1.3 TpebGoBaHuA K NnpeaBapuUTENIbLHON NOATOTOBKE 00y4aloLlerocs:

I'Ipe/J,BapMTeanaﬂ noAroToBKa npegnonaraeT co3gaHmne OCHOBbI A5d QDOpMVIpOBaHVIFl KOoMMeTeHuun, YKa3aHHbIX B M.
2, npun n3yveHnn gucumnninH:

OKOHOMMKa

YuebHasa npakTuka (Hay4YHo-uccrnegoBatenbckas pabora (nonyyeHve nepBMYHbIX HAaBbIKOB Hay4YHO-
uccrnegoBaTenbCcKon paboThl))

r|p0VI3BOﬂCTBeHHaF| NnpaKkTuKa (Hay‘-IHO-VICCJ'Ie,D,OBaTeJ'IbCKaFl pa60Ta)

2 KOMMNETEHUNUN OBYYAIOLWEIOCA, ®OPMUPYEMbBIE B PE3YJIbTATE OCBOEHUA OUCLUMNINHDbI

MK-1: CnocobeH cobupaTtb MHpOpMaLMIO ANt UHULMALUKM NPOEKTa B COOTBETCTBUM C NMOJTyYeHHbIM 3a4aHuem

3HaTtb: Knaccudukaumio prckoB B NPOEKTHON AEATENBHOCTU.

YmMmeTb: anIMeHFlTb MeTOo[bl NPOrHo3nMpoBaHNUA PUCKOB B peLlleHUn 3agady B paMKax NnpoekTa.

Bnapetb: HaBbikamu onpeneneHnd ypoBHA BEPOATHOCTU PUCKOB NPOEKTa Ha OCHOBE obcnenoBaHns npenmeTHon obnactu.

3 PE3YJIbTATbI OBYYEHUA NO AUCUUNNUHE

O | KoHTtakTHas
< 6
o paboTa
5@ NHHoBaLL.
HanmeHoBaHuMe 1 cogepxaHune pasnenos, o CP POPMb
TEM U y4eOBHbIX 3aHATUI 5 o Texk. Mp. (4achl) BAHSITU
[&]
O 2 | (vackl) | (wacer)
=
Pasgen 1. Puck kak akoHOMu4eckas
KaTeropusi.
Tema 1. OBonouMa NpeacTaBneHnii 0 pucke.
MecTo p1CKOB B COBPEMEHHOM 1 8 i

nHpopMaLIMOHHOM 06 LLIecTBe.

Tema 2. CyLWHOCTb pUcka, ero CTpyKTypHble
XapakTepuctukn. CTpyKTypHble 1 8 i
XapaKTEepPUCTUKN pUCKa.

Tema 3. O6wasa knaccugmkaLms pUckoB.
KpuTtepuanbHble Knaccudukaumm puckoB.

Tema 4. Cneunduyeckne knaccudpunkaumm
PVCKOB.

MpakTnyeckue 3aHaTtusa: Cneumcudeckme 1 8 un
pucku no oTpacnsam. PaccmoTtpeHne
NPYMEpOB.

WNtoro B cemecTpe (Ha kypce ansa 3A0) 4 32

KOHch'IbTaLI,MI/I M NpOMEXyTo4YHaA atrectaumsa
- HeT

Pasgen 2. YnpaBneHue puckammn B cMcteme
PUCK-MEHEAKMEHTA.

Tema 5. O6wasa xapakTepucTmka CUCTEMbI
ynpaerneHus puckamu. OCHOBHbIE NOAXOAbI K 5 0,5 12 i
NOCTPOEHUIO CUCTEMBI YNPAaBMEHUS pUCKaMU.

Tema 6. AKTUBHOE 1 MAacCUBHOE yrnpasrieHne

0,5 12 i
pvickamu. QTanbl ynpaBiieHWUs puckamm.




Tema 7. MeToabl ynpaBneHus puckamu.
Mogaenwu ynpasneHus puckamu.

12

nn

Pasgen 3. OueHka 1 aHanm3 puckoB B
CUCTEME PUCK-MEHEKMEHTA.

Tema 8. KauecTBeHHbIV aHann3 (OLUeHKa)
PVCKOB. SKCMEPTHbIE METOAbI OLIEHKN PUCKOB.
KapTtorpagupoBaHue puUckos.

14

nn

Tema 9. CtaTuUcTUHeCcKne MeToAbl OLLEHKU
pucka. KoHuenuusi puckoBom CTOMMOCTHU
Value at Risk (VaR). KoHTeHT-aHanus.
CraTucTnyeckme MeToabl OLEHKN PUCKOB.

14

nn

WNtoro B cemecTpe (Ha kypce ansa 3A0)

64

KoHcynbTauum 1 npoMexyTodHas attectaums
(3auerT)

0,25

Bcero koHTakTHas pabota u CP no
AvcuunnvHe

8,25

96

4 KYPCOBOE NPOEKTUPOBAHUE
KypcoBoe npoekTupoBaHue y4ebHbIM NnaHoM He NpeaycMOoTpeHo

5. ®OHJ, OLIEHOYHbLIX CPEOCTB ANA NPOBEAEHUSA NPOMEXYTOYHOW ATTECTALIUMK
5.1 OnucaHue nokasatenen, KPUTepMeB U CUCTEMbI OLleHMBaHUA pe3yrnbTaToB 0byYeHus

5.1.1 NokasaTtenu oueHMBaHUSA

Kopn HanmeHoBaHWe oueHOYHOro
lMoka3aTtenu oueHnBaHNs pe3ynbTaToB 0byveHus
KoMneTeHUun cpeacTea
Bonpochbl ycTHOro
OnpepensieT knaccndukaumo pUckoB C y4eTOM pUCKoobpasytoLLmx
cobecefoBaHus
cakTopoB.
- MpakTnko-opMeHTUpPOBaHHbIE
MK-1 BbicTpanBaeT nnaH MeponpuaTUiA MO ONpeaeneHnio BO3MOXHbIX PUCKOB sanaHns
npv BbINOMHEHUN NPOEKTA.
MpakTnko-opMeHTUpPOBaHHbIE
OueHuBaeT nocneacTBust pucka.
3apaHusa

5.1.2 Cuctema u KpuTepum oLeHUBaHUSA

Kputepun oueHMBaHUA CHOPMMUPOBAHHOCTI KOMMETEHLMI

LLikana oueHnBaHns
YcTHoe cobecenoBaHme

MucbmeHHas paboTa

3auTeHo HeCyLleCTBEHHbIE OLINGKMN.

TeYyeHne cemecTpa.

OtBevaeT Ha TeOpeTI/I‘-IeCKI/IIZ BOMNpoc no
mMmaTepuanam neKummn, BO3MOXHO aonyckas

YuntbiBatoTcs 6annbl, HAKONSEHHbIE B

|-|pVI OTBETE Ha BOMNPOC AonyCKaeT

CyLLIeCTBEHHbIE OLUMOKN.
He 3auTteHo yul

Te4YeHne cemecTpa.

He Y4nUTbIBaAOTCA 6annbl, HAKOMNIIEHHbIE B

5.2 TunoBblie KOHTPOJIbHbIEe 3aQ4aHUA UNTN UHbIe MaTepuanbl, HeobXxoaMMble ANA OLEHKU 3HaHUM, YMeHMVI,

HaBbIKOB U (UNK) onbiTa AEATENbLHOCTU
5.2.1 NepeyeHb KOHTPOSbHbIX BONPOCOB

Ne n/n | dopmynnpoBKM BONPOCOB

Kypc 5

KoHuenumsa puckoson ctonmocTtn Value at Risk (VaR).

CratnucTmyeckne MeTofbl OLLEHKN pucka.

SKCﬂepTHble MeToAbl OLLEHKU PUCKOB.

KauyecTBeHHbI aHanus (oLueHKa) pUckos.

MeTogabl ynpaBneHus puckamu. Meton ayTcopcuHra pucka.

MeToabl ynpaslieHnAaA puckammn. MeTopg pasaeneHna pucka.

MeToabl ynpasJlieHnA puckammn. MeTtoza YMEHbLIEeHUA pasmMepa y6bITKOB.

[N |WIN]~

MeToabl ynpasJlieHnA puckammn. MeToa cHWXeHuns 4acToThl yu.l,ep6a mnnn npenoTepalleHuns y6bITKa.




9 MeToabl ynpaBJlieHnA puckammn. MeToa oTtkasa ot puckKa.

10 OTanbl ynpaBneHus puckamu.

11 lMaccuBHOE ynpaBneHne puckamu.

12 AKTMBHOE ynpasreHue puckamu.

13 ObLan xapakTepucTika CUCTEMbI YNpaBIeHUs pUckamm.

14 Cneuuduryeckne knaccndukaLum puckos.

15 O6Lwasn knaccudmkaums pUCKOB.

16 CyLLHOCTb puCKa, ero CTPYKTYpHbIe XapaKTEPUCTUKM.

17 OBonioumsa NpeacTaBneHnn o pucke.

5.2.2 TunoBbIe TeCTOBbIe 3a4aHusA
He npegycmoTtpeHo.
5.2.3 TunoBble NPaKTUKO-OPUEHTUPOBAaHHbIE 3afaHuUA (3afgaym, Kenchbl)

Puck-meHempxep OAO «BecTtay» B pesynbTaTte NPOBEAEHHOIO aHanm3a chopMmnpoBan creayoLwmin nepeyeHb
PUCKOB:
. Pnck aBapwum rpy3oBoro cygHa Bo BpeMsi NepeBO3KM rpy3a, 0XXngaemoro KommnaHuen.
. Pnck cnuwikom peskoro cHuxeHus kypca USD gns KomnaHum, OCyLLeCTBASIOLWEN 9KCMOPTHbIE onepaumm.
. Pnck Bo3HMKHOBEHUSA CO0EB B MOCTaBKax CbIpbA.
. Prck cHmxeHmns cnpoca Ha npoayKumio npeanpusitus.
. Puck oTBep)XeHMSA pbIHKOM HOBOrO TOBapa opraHu3auuu.
. Puck noTepu npubbinm B pe3ynbTaTe CHUKEHUSI PbIHOYHBIX LIEH Ha TOBap.
. Pyuck npocpoyku BeinnaTtel gonra gedbutopom.
. Prck paspyLueHms cknagckoro nomelleHms pmpMel B pesyrbTaTte CTUXUAHOTO 6eacTsus.
. Prck nopaxeHuns BUpyCOM KOMMbIOTEPHbIX CETeN KOMMaHuw.
10. Puck yteukun nHgpopmaumm, npeacTaBnsAoLLIEN KOMMEPYECKYIO TalHYy.
11. P1UCK BO3HMKHOBEHWS Ha PbIHKE HOBOIO CUINIBHOIO KOHKYpPEHTa.
12. Puck noTepu nnatexecnocobHOCTH.
13. PUCK NpeBbILLIEHNSA CNPOCOM MPOU3BOACTBEHHbLIX MOLLHOCTEN NPeanpuaTms.
14. P1CK NOCTaBKN HN3KOKAYECTBEHHbIX MaTepMarnoB NOCTaBLUMKOM (C BonbLuon gonewn bpaka).
15. PucK pe3koro ckayka TeKy4ecTu KagpoB.
16. Puck octaHOBKM NPON3BOACTBA B pe3ynbTaTe BbixoAa 13 cTposi 060pyaoBaHus.
17. Puck yxofa ¢ pblHKa OCHOBHOMO MPOMBILLNIEHHOIO NOTPEOtUTENSA NPOAYKUMU NPpeanpusaTms.
18. Puck 6aHkpoTcTBa 6aHka, 06CnyxmBatoLero opraHmsaumio.
19. Puck oTkasa uHBecTtopa OT AanbHewnLwero (oMHaHCMpOBaHUSA NpoeKTa B NpoLecce ero peanusauuu.
20. Puck yxoaa BegyLumx cneumanmcToB KOMNaHUN.
TpebyeTcs kaxabl N3 NepeyvmcrieHHbIX PUCKOB OTHECTU K OOHOW U3 rPYNM, COrnacHoO UX Knaccudumkauum no
OCHOBHbIM cchepam (obnacTam) 4eaTenbHOCTM opraHM3auuun.

OCONOOTPAWN =

5.3 MeToaunyeckue maTepuansl, onpegensowme npoueaypbl oLeHUBaHUA 3HaHUN, YMEeHUN, BnageHui (HaBbIKOB
¥ (WNKN) NpPaKTUYeCKOro onbiTa AeATEeNIbHOCTH)

5.3.1 YcnoBus gonycka oby4arolierocsi K NpOMeXXyTOYHOM aTTecTauum v nopsiAok NMKBUAaLMmM akageMm4ecKkomn
3a[0MKEeHHOCTH

MpoBeaeHe NPOMEXYTOYHOI aTTeCTaLMN PErMamMeHTUPOBAHO JTIOKaNbHbIM HOPMaTUBHbLIM akToM CM6rYMTA
«lMonoxeHne 0 NpoBeAEHNM TEKYLLLETO KOHTPOIIS YCNEeBAeMOCTU U NPOMEXYTOYHON aTTecTtaumm obyyaroLwmxca»

5.3.2 ®opma npoBeaeHUsi NPOMEXYTOYHOM aTTecTaluMm No AUCUmnIIMHe

YcTHas lMNucbmeHHas KomnbloTepHOE TECTMPOBaHME NHas +

5.3.3 OcobeHHOCTH NpoBeAeHUA NPOMEXYTOYHOM aTTecTauum No ANCUUNIINHe

B TeuyeHne cemecTpa BbINOMNHAKTCA KOHTPOMbHbIE paboThbl.
Bpems Ha noaroToBKy K yCTHOMY cobeceqoBaHuio COCTaBnsaeT 15 MUHYT,
BbinonHeHve Kelc-3agaHnsa ocyLLECTBNAETCS Ha KOMMbloTepe 3a 60 MUHYT.

6. YYHEBHO-METOOAMYECKOE N UH®OPMALIMOHHOE OBECNEYEHWE OUCLUUNINUHDI
6.1 YuebHasa nutepatypa

ABTOp 3arnasue | M3patenbcTBO | [oa nspaHma | Ccbinka
6.1.1 OcHoBHas y4yebHas nutepartypa
YenHsiera, C. H., YnpasneHue puckamu. BopoHex: BopoHexckuin https://www.iprbooks
Kopo6oga, J1. A., MpakTnkym rocyaapCTBEHHbI 2022 hop.ru/122601.html
TOJ‘ICTOBa, n. C. yHUBepcuTeT
WHXXEHEPHbIX TEXHOMOTNIA
MansrnHa, A. E., YnpasneHue puckamu Ha https://www.iprbooks
CeucTtyHoB, A. B. npeanpuaTUn: TeopUsa n Mockea: A INun Ap Meana 2020 hop.ru/96561.htmi
npakTuka




Kanes, B. C.

TeopeTquCKme OCHOBbI
ynpaBrieHnsa puckamm

Hosocunbupck: Cnbupckun
rocyaapCTBEHHbIN

https://www.iprbooks
hop.ru/102139.html

YHUBEPCUTET 2020
TenekoMMyHuKauui n
MHOPMATUKN
WunnuubiHa, C. E. YnpaBneHue puckamu B Mepmb: Mepmckuii https://www.iprbooks
3KOHOMUKe FOCyLI,apCTBeHHbIVI hop.ru/149619.htm|
HaUMOHanNbHbIN 2024
uccrnegoBaTernbCkumn
yHUBEpcUTET
Tonka4eHko, O. HO. YnpaBneHue p1uckamm TBepb: TBepckomn https://www.iprbooks
rocyapCTBEHHbIN 2024 hop.ru/155005.html
yHUBEpcUTET
6.1.2 lononHuTenbHasa yyebHasa nutepartypa
JlTawmaHoga, HO. 1O. OueHka pnckoB OpeHBypr: OpeHByprokui https://www.iprbooks
_ hop.ru/153070.html
rocy4apCTBEHHbIN 2024
yHuBepcuteT, O5C ACB
WankuH A.C. Teopus pucka n https://ibooks.ru/read
MOLENMPOBaHNE PUCKOBbIX ) ing.php?
cuTyaummn Mocksa: [lawukos u K 2017 short=1&productid=3
42655
Banguh, K. B., YnpasneHue puckamm . http://www.iprbooksh
Bopobbes, C. H. Mocksa: FOHNTW-IAHA 2017 op.ru/71229.html
Kynewosa, E. B. YnpaBneHue puckamm Tomck: ToMckuin http://www.iprbooksh
NPOEKTOB rocyp'apCTBeHHbM op.ru/72205.htm|
YHUBEPCUTET CUCTEM 2015
ynpasneHuns n
pagmnoaneKkTPoHUKK, Onb
KoHTeHT
Kanes, B. C. WcuncneHne puckos HosocuBupck: CuBMpCKMiA https://www.iprbooks
FOCY[APCTBEHHbIA hop.ru/102122.html
yHUBEpcuTeT 2020
TenekoMMyHMKauui n
MHOPMATUKN
MagenswuHa, I A, Teopus pucka KasaHb: KasaHckui http://www.iprbooksh
XanpyTtamHosa, 1O. B. HauMoHarbHbIN 0p.ru/79543.html
nccrenoBaTenbCKumn 2016
TEXHOOMMYECKNI
yHuUBepcuTeT

6.2 NepeyveHb npocdeccrmoHanbHbIX 6a3 AaHHbIX U MH(OPMaLIMOHHO-CNPaBOYHbIX CUCTEM

MudopmaumoHHas cuctema «EgnHoe okHo goctyna k obpasoBaTtenbHbiM pecypcam. Pasgen. MHdopmatuka un
MHOPMaLUMOHHbIE TEXHONOrMNY [AnekTpoHHbI pecypc]. URL: http://window.edu.ru/catalog/?p_rubr=2.2.75.6

depnepanbHbI 0bpasoBaTenbHbI NopTan «dkoHoMuka Coumnonorns MeHeoXMeHT» [ONeKTPOHHbIN pecypc].
URL: http://ecsocman.hse.ru

OnekTpoHHO-bMbnnoTedHas cuctema IPRbooks [AnekTpoHHbi pecypc]. URL: http://www.iprbookshop.ru/

6.3 MNepeyeHb NULIEH3NOHHOIO U CBOGOAHO PacMNpPOCTPaHSAEeMOro NporpaMmMHoro o6ecrneveHust

Microsoft Office Standart Russian Open No Level Academic
MicrosoftOfficeProfessional
Microsoft Windows

6.4 OnucaHme maTepmanbHO-TEXHMYECKOMN 6a3bl, HeO6X0AMMOM ANA OCYLleCTBNEeHUA obpa3oBaTenbLHOro
npouecca no gucumnsivHe

AyauTopus OcHalueHne
JlekumoHHas MynbTumeamninHoe obopyaoBaHue, cneunanm3npoBaHHas Mmebenb, gocka
ayguTopus

KomMnbloTepHbI kKnacc

MyJ'IbTVIMe,D,VIVIHOG o6opynoaaHme, KOMMbKTEPHaA TEXHNKA C BO3SMOXXHOCTbI MOAKIMHOYEHUA K

cetn «HTepHeT» 1 obecrneyeHnem AOCTyna B 3NEKTPOHHYO MHAPOPMALIMOHHO-

o6pasoBaTen bHYIO Cpeay
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