DenepasibHOe rocy1apcTBeHHOe GI0KeTHOE 00pa3oBaTeIbHOe YIPEKIeHHe BbICIIEro 00pa3oBanus
«POCCHHUCKAS AKATEMMSI HAPOJHOT'O XO35MCTBA HTOCYJAPCTBEHHOM CJIYKBbI
IIPU MPE3UJAEHTE POCCUUCKOU ®EJAEPATIUN

Cubupckuit uHCTUTYT yripaBienus — ¢punnan PAHXul'C

Kadenpa 6uzHec-aHAIUTUKN U CTATUCTUKH

AHHOTAIIASA PABOYEN ITPOT PAMMBI
JTACHUTIIMHBI

PUCK-MEHE/J/KMEHT

b1.B.07
KpaTKOC HAUMCHOBAHHUC JUCHUIIIMHBI — HC YCTAHABINBACTCA

1o HanpasjaeHnto moaAroToBku 38.03.01 DxoHoMuka
HaIpaBJIECHHOCTH (MPOPHIIb): « DUHAHCHI U KPEIUT
kBanupukanus: bakanasp

dbopmbl 0O0ydeHUS: OYHAs, OYHO-3a0UHAs, 320UHAas

['on Habopa — 2022

ABTOpBI — COCTABUTEJIN:

I-p. 9KOH. HayK, pod., kadeapsl «PoHI0BbIE PBIHKU U PUHAHCOBBIN HHXUHUPUHT» PAHXul'C
Jlykacesuu U.41.

kanffl. DKOH. HayK, JOLEHT, 3aBEAYIOIIUI Ka)eApoii Ou3HeC-aHAIUTHKU U cTatucTukn CUY —

(ujmana PAHMF%"E}&%H@CAH

Kayn. 3KOHQJ}{%}§/—II—(|? JIOLIEHT, ﬁggz?y%?unﬁ apenpoit ¢unancoB u kpeauta CUY — dunmana
PAHXul'C I'omanosa T.K.

CepTudukat: 00F5753F053C32DD360FD9329B30FCCO2E
Bnapeneu: KoxeBHukoBa CBeTnaHa AnekcaHapoBHa
OevicteuteneH: ¢ 03.11.2022 o 27.01.2024

HoBodubupck, 2021
.




]_le.]'lb OCBOCHUSA NUCHMUIIJIMHBI:

CdhopMupoBaTh KOMIIETEHIINH, HEOOXOIUMBIE MIPU OCYIIECTBICHUU MPOPECCHOHATHLHON
NESTENIbBHOCTH — CIOCOOEH TMPOBECTH HKOHOMUYECKYIO OILEHKY pPHCKOB M BbIpadOTaTh
MEpONPHUATHS IO BO3IACUCTBUIO HA OTHCIbHBIE BHUIBI PHCKA; CIOCOOEH JOKYMEHTHPOBATH
MIPOLIECC YIIPABJIEHUS PUCKAMH U IPOBOJUTH KOPPEKTUPOBKY PEECTPOB PHUCKOB B pPaMKax
OTJENBHBIX OU3HEC-TIPOIECCOB M (DYHKIIMOHAIBHBIX HAIIPABICHUH.

IL1an kypca:

Tema 1. CymHoCcTh U KiIaccupuKanus pUCKOB

[MonsTus HeonpeneneHHocTH u pucka. Knaccudukanum puckos. Knaccudukamus pruckos
B COOTBETCTBHH C OCHOBHBIMM BHJaMH XO3SHUCTBEHHOU AestenbHOCTU. Kiaccudukanus puckon
1o XapakTepy mnocnencTBuid. Kiaccudukanys puckoB 1Mo ypoBHIO BO3MOXKHBIX IMOTEph. YncThie
U CIEKYJISTUBHBIE PUCKU. DK30T€HHbIE U AHJIOT€HHbIE pUCKU. Buabl ¢puHancoBoro pucka. Puck
JMKBUAHOCTU. Puck mumaresxecriocoOHocTH. [IponienTHbIl puck. Puck konebanus 1eH (1eHOBOK
puck). BamtotHsiii puck. Maduaunonusiii puck. MHBecTULIMOHHBIN pUCK. CHCTeMaTH4YeCKHe U
HecHucTeMaTnyeckue pucku. opc-maxOopHbIE pUCKH.

Tema 2. UndopmannonHoe odecrnieyeHue ynpapjieHUs PpUCKOM

[TpuHiunsl MHGOPMAIMOHHOTO O0ecIIeYeHNs CUCTEMbI yIpaBiieHHs: puckoM. [lone3HocTs
uHpopmanuu. Kiaccel HCTOYHHMKOB HMH(MOPMAIIMOHHOW HeEOoNpeneneHHOCTH. JloCTymHOCTb
uHpopmauuu. JlocroBepHocTs MHGopMauuu. OOmMe rpynnbl MCTOYHUKOB HH(GOpPMALUU MpU
aHalu3e KOHKPETHbIX puckoB. HWH(popmanmoHHas cucreMa, OOCIyKHMBaroLas IpoLecc
yIIpaBJIEHUS] PUCKAMH.

Tema 3. MeToabl O1lIeHKH PHCKOB

Konnenuus pucka U JOXOTHOCTH B (pMHAHCaX. XapaKTEPUCTUKA IMOIXOAOB K OLECHKE
puckoB. IlokazaTtenu ouneHku pucka. CTaTUCTHUECKHE MOKA3aTeNH OLEHKU puckoB. KoHnenuus
croumoct mnoja puckoMm (VaR). KomuuecTBeHHble MeTOABl aHanu3a pucka. Meron
KOPPEKTUPOBKM CTAaBKM JAMCKOHTa. MeToja aHaiu3a 4YyBCTBUTEJIBHOCTH. MeTol CleHapues.
MeTon BEpOSATHOCTHBIX OLICHOK. MeTol AepeBbeB pemeHnid. MMuTanyoHHOe MOAEIMpOBaHUE
puckoB. KauecTBeHHBIE MeTOABI aHaaM3a PUCKOB. METOJbl 3KCHEPTHBIX OLEHOK/MHTEPBBIO,
METOJ KOMHUCCUH, MeToJl Jlenbdu, MeTo1 aHaJIOTUN U METO/I YMECTHOCTH 3aTpar.

Tema 4. OcHOBHBIE 10J107K€HUS] PUCK-MEHEIKMEHTA

[lenn M OCHOBHBIE MOAXOABI K YIpaBIE€HHWIO (UHAHCOBBIMU pPHCKaMH, CHCTEMA
yrnpaeneHus. [lpuHnunel ympaBnenuss ¢GUHAHCOBBIMM puckamu. llomuTuka W mpoiecc
yIpaBiIeHUs] pUCKaMU. AKTHBHOE, aJalTUBHOE U IAaCCUBHOE YIpaBJieHHE puckamu. MeTozsl
yrpaBieHus: (GUHAHCOBBHIMU pucKaMu (YKIIOHEHHE, MpEeaynpexacHHe, COXpaHeHHe, Iepenada
puckoB). JluBepcudukanus Kak METOJ YNpaBiICHHUs pPUCKaMH. XEIKUPOBAHUE KaK METOJ
yhpaBieHus puckamu. Mojienu yrnpaBieHus puckaMmu (TpaJulliOHHAS U HOBasi MOJIEIb).

Tema S. YnpasieHnue puckoM noprgens

[ToHsiTHE MHBECTULIMOHHOTO MOPTQEis, MPUHIMIIBI U ATanbl ero GopmupoBanus. Buasl
(MHAHCOBBIX AKTHBOB C (PUKCHPOBAHHBIM J0XOJOM, UX OCHOBHBIE XapaKTEpUCTHKH. DaKTOpHI,
BIIMSIOIIME HA CTOMMOCTD M JJOXOJHOCTB JIOJITOBBIX HHCTPYMEHTOB. METOABI OLIEHKH CTOMMOCTH
U JIOXO/IHOCTU (PMHAHCOBBIX AKTUBOB C (PMKCHUPOBAHHBIM JOXOI0M. J{fopaiys U BBITYKIOCTh KaK
Mepa pHUCKa JIOJITOBBIX HWHCTpyMEeHTOB. CTpaTernu YOpaBJIeHUS PUCKOM  OOJIUTaIMid.
NMMyHU3a1ust MpoIeHTHOTO PUCKA. PERTHHTH JONTOBBIX HHCTPYMEHTOB. OCOOCHHOCTH OIIEHKH
JOJATOBBIX HMHCTpyMEHTOB B P®. Puck u noxomgHocts mnoprdens akuuid. OnTUManbHBINA

2



noptdenb. PerHOUHBIN mOpTdens. XapakTepucTUyeckas JHHHS pbiHKA KanmurtaioB (CML).
Mogenp oneHkn crouMocTd (uHaHCOBBIX akTHBOB (CAPM). XapakrepucTtudeckas JIUHHS
neHHoi oymaru (SML).

Tema 6. YnpapjieHue PUCKAMH € HCHOJb30BAHHEM IPOU3BOAHBLIX (PUHAHCOBBIX
HHCTPYMEHTOB

Bunet u  oOmas  xapakTepucTHKa MPOU3BOJHBIX  HHCTPYMEHTOB. THIBI H
¢dyHaaMeHTanbHBIE CBOMCTBA OMUIMOHOB. DAaKTOPBI, OMpEACISAIOIINE CTOMMOCTH OIIIMOHOB.
OnuuoHHBIE CTpaTerMd  XEIKUPOBaHUSA (PUHAHCOBBIX PHUCKOB. THIBI W  OCHOBHBIE
XapaKTePUCTUKU (BIOYEPCHBIX KOHTPAKTOB. METOIBI OICHKH (DBIOYEPCHBIX KOHTPAKTOB.
®opBapHble KOHTPAKTbI M CBOMbI. YTMpaBlieHHE (UHAHCOBBIMU PHCKAMHU C UCIOJIB30BaHUEM
MPOU3BOAHBIX HHCTPYMEHTOB.

Tema 7. YnpaBiieHHe NpeANPHHUMATE]IbCKUM PUCKOM

KitoueBble BUJIbI pHCKOB B Ou3Hece. [1oHATHE U CYIIHOCTh ONEpaliMOHHOIO pUcKa. Buabl
3aTpaT KOMIIAHUMM U CBsS3aHHblE ¢ HUMM puUckHU. KoHuenuus onepannoHHOro peryara. Pucku
¢unancupoBanus OuzHeca. Konnenuus ¢unancoBoro peryara. CoBMecTHbIH 3P HEKT pbluaros.
Bri6op criocoba ¢punancupoBanus. [Ipornosuposanne (UHAHCOBOW HEYCTOWYMBOCTH. Mojenu
OLIEHKH IOTEHIIMAIbHOTO OaHKPOTCTBA KOMIIAHUH.

Tema 8. Bo3M0KHOCTH MCIIOIb30BAHUSI COBPEMEHHBIX NPOTPAMMHBIX NPOAYKTOB B
npouecce ynpabJjeHusi PMHAHCOBBIMHU PHUCKAMHU

OOmiass xapakTepUCTHKAa IPOrPaMMHBIX IPOJYKTOB aBTOMATH3allUM aHajdu3a U
ynpasieHus: puckaMu. CTaHIapTHbIE MPOrPaMMHbBIE PEIICHUS: BO3MOXHOCTH U MHCTPYMEHTBI
tabimyHoro mpoieccopa MS Excel mst oneHkn pHCKOB. AHAJIN3 WHBECTUIMOHHBIX PHCKOB C
ucnonszoBanueMm [IIMIT Anwsr-UHBect, Project Expert. Ananu3 (QUHAHCOBBIX PHUCKOB C
ucnione3oBanuem [T Anbr-®Ounancer, Aner-Ilpornos, Audit Expert. Ilpumenenue IIIIIT
MaTEeMaTHUYECKOTO M CTaTUCTHUYECKOr0 aHalu3a JUisi MOAENUPOBaHUs OIEHKH puckoB (Matlab,
SPSS, R-project u np.).

CpenctBa 715 OIICHKH U YIIPABJICHHS PUCKaMH KOMIUIEKCHBIX MH(POPMAIIMOHHBIX CHCTEM
Reuters, Bloomberg.

@opMBbI TEKYyIIEro KOHTPOJISI H IPOMEKYTOYHOMH ATTECTAIMM

@opMBbI TEKYLIEr0 KOHTPOJISI YCIIeBAEMOCTH

Tema (paznemn) MeToab! TEKYIIETO KOHTPOJIS
yCIIEBAEMOCTHU

CymHocTh M Ki1accu(UKalus pUCKOB Omnpoc, TectupoBanue
HMudopmannonHoe obecrieueHre ynpaBieHUs] pUCKOM Omnpoc, TectupoBanue
MeTo/1bl OLIEHKH PUCKOB Omnpoc, Pedepar
OcHOBHBIE NIOJIOKEHUSI PUCK-MEHEPKMEHTA Omnpoc, KontponbHas pabora
Yrnpasnenue puckom noprdens Omnpoc, TectupoBanue
VYipaBneHne pUCKAMH C HCIOJIB30BAHUEM IPOM3BOIHBIX Omnpoc, Pedepat
(MHAHCOBBIX HHCTPYMEHTOB
YnpasieHue npeAnpuHUMAaTeIbCKUM PUCKOM Omnpoc, KontponbHas pabora
Bo3MOXHOCTH HCIIOJIB30BaHUsl COBPEMEHHBIX MPOTrPAMMHBIX Omnpoc, Keiic
IIPOJYKTOB B IIPOLIECCE YIpaBieHUs (PHMHAHCOBBIMU PUCKAMU




[IpomesxxyTouyHas arTecTanusi IpoBOIUTCS B GopMe dK3aMeHa.
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