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1. IEJTM OCBOEHMSI IMCLIATIJIMHBI (MO YJIST)

1.1

HGHI/I N3YYCHUA JUCITUTIINHBL «anaBneHI/Ie PpUCKaMm»:

1.2

- 1aTh HeO6XO£[I/IMBIe 3HaHWs, YMCHUA U HABBIKA B obmacTu aHaJIM3a, OUCHKU U YIIPABJICHUSA pUCKaMU, a UMCHHO B obmacTu
IIPOU3BOACTBA I'€OJI0Ir0OPa3BEAOYHBIX pa60T u HO6I>I‘-II/I ITOJIC3HBIX MCKOIIACMBIX;

1.3

- obecrieueHue pyHIaMEHTAIBHON 1 IPAKTHIECKOH PO eCCHOHATBHOM MTOATOTOBKY, B 00JIACTH TCOPHH U NIPAKTUKH
YIIPaBJICHHS PUCKAMH, a TAKOKe OCBOCHHUSI METOJIOB OLIEHKH PE3yJIbTaTUBHOCTH CHCTEMBI YIIPABICHHS PUCKAMH;

1.4

- (hopMupOBaHKE CUCTEMBI 3HAHUI O COBPEMEHHOH KOHIIETIIIUH YIIPaBJIeHHs pUckaMy B opranuzanusx MCK,
c(hOpMHUPOBaHHBIX Ha KOPIOPATUBHBIX NpaBaX U OIOIKETHOH OCHOBE.

1.5

1.6

3&I[a‘-laMI/I N3YUYCHUA TUCHUTUINHBI SABJISIOTCA:

1.7

- U3y4Y€HUEC OCHOBHBIX q)yHKIIPIﬁ, 3a/1a4 1 METOAVKHN YIIPABJIICHUSA PUCKAMMU,

1.8

- IOHMMAaHKE ¥ OCO3HaHHE 00bEKTHBHOMI H€O6XOZ[I/IMOCTI/I yHpaBJCHHSA pUCKaMH, YMCHHUC ITPOBOAUTD NPCABAPUTCIILHBIC
HCCICA0OBAHMA 10 MTPEAOTBPAIICHNUTIO PUCKOB,

1.9

- OBJIaJZICHNE OCHOBAMH PEAIFHOM MPAKTHUKU YIPABICHUS PHCKAMH;

1.10

- OIIpe/IeIIeHIEe PUCKOB B OPTaHN3ANNAX BBITOIHSIIONINX T'€0JI0r0pa3BeI0YHbIEe paOOTHl M B OpraHU3aIUAX
OCYIIECTBIISIONINX JOOBITy MHHEPAIEHOTO CHIPHS;

1.11

- IOHUMATh PO MH(OPMAINH, KaK BHYTPEHHEH, Tak ¥ BHEITHEH B yIpaBIeHNHN prckaMu B opranusamusx MCK;

1.12

- UCIIOJIb30BAHHUEC COBPEMCHHBIX MCTOAOB YIIPAaBJICHUA PUCKAMH Ha MPCANIPUATUAX MCK,

1.13

- pa3paboTKa IIAaHOB M OpraHu3anus padoT 1o MpeAOoTBPAIeHHI0 pUCcKoB npeanpusitiaid MCK.

1.14

2. MECTO JUCHHUIIJIMHBI (MOAYJISAA) B CTPYKTYPE OBPA30OBATEJIBHOU ITPOI'PAMMBI

Hukn (paznen) OIT: |

2.1

TpeGoBaHus K nIpeJBapUTeIbLHON NOATOTOBKE 00y4al01erocs:

2.1.1

CucreMHOE M IPUKIAIHOE IIPOrpaMMHOE obeciedeHne

2.1.2

VYnpasnenue npoekramu

2.13

TeOpI/IH MCHCPKMCHTA

2.2

Jucuunianabl (MOIYJIN) M MPAKTUKH, 11 KOTOPBIX OCBOeHHE JAHHON THCIUTIHHBI (MOXYJIsI) HEOOXOHMO KAK
npeanecTByonee:

221

Ananus (bHHaHCOBO—XOSXﬁCTBeHHOﬁ ACATCIBHOCTU IPCAIIPUATUA

222

Ananu3 (pUHAHCOBO-XO3SHCTBEHHOH A€ATEIbHOCTH IPEIIPHITUL

223

Ornenka Om3Heca

224

MapKeTUHT MUHEPAIILHOT'O ChIPbsI

225

HpOCRTPIpOBaHI/Ie B MUHCPAJIbHO-CBIPLEBOM KOMIIJICKCE

226

OCHOBBI BHEIITHEAKOHOMHUYECKOM JCATSIIHHOCTH

227

IHHOBalIMOHHBIA MEHE>KMEHT

228

DuHaHCOBBIN MEHEIKMEHT

229

Ananu3 (pUHAHCOBO-XO3SHCTBEHHOH A€ATEIBHOCTH IPEIIPHITUL

2.2.10

VYuer u ananu3 (pUHAHCOBBIN yUeT, yIPaBICHICCKHH yueT, (PMHAHCOBBIH aHAIIH?3)

2.2.11

KopropatuBHbie prHaHCHI

22.12

anaBneHne MUHEPAJIBbHO-CHIPEECBBIM KOMIIJICKCOM

2213

praBJ’ICHI/Ie HU3MCHCHUSAMU

22.14

Hudposas TpanchopMaiyst apXUTEKTYpbI IIPeIIpUsSTHIA

2.2.15

Pa3paboTka 1 METO/BI IPHHATHS YIPABICHYESCKUX PEIICHHH

2.2.16

WnTennexryanbpHbIe TeXHONOTHK 00padoTiku [TU

2.2.17

I'eonoro-reodusndeckne HHPOPMAITMOHHBIE KOMIUICKCHI

3. KOMIIETEHIIUHA OBYYAIOIIEI'OCs, ®OPMUPYEMBIE B PE3YJIBTATE OCBOEHUA JUCHUIIJIMHBI

(MOYJIST)

IIK-4: Cioco0HOCTH COCTABJIATH TEXHUKOIKOHOMUHYECKOE 000CHOBAHUE NMPOEKTHBIX PellIeHH U TeXHHYecKoe 3aJaHne Ha
pa3pa0oTKy reouHGOpMALMOHHOH CHCTEMBbI, /15 COBEPLICHCTBOBAHHS IIPOrPAMMHOI0 o0ecnedeHus Npu o0padoTke

HCXO0AHOI nHopManun

3HaTh:

YMmeTh:




Baanernb:

ITK-5: CnocodHOCTbh MOIETHPOBATH NPUKJIA/IHbIE MPOLECCH] M TPeAMETHYIO 00J1aCTh

3HaThb:

YMmeTh:

Baanern:

B pe3yiabTaTte ocBOeHUS JMCUMIIMHBI (MOY.I51) 00yUaroUIuiics 10/KeH

3.1|3nars:
3.1.1|* ocobeHHOCTH 1 MEXaHU3M YIPABICHUS PHCKAMH;
3.1.2 | » KOHIIENITYaJILHO-TEOPETUUECKIE OCHOBHI YIIPABICHHS PUCKAMH, 00SCIICUCHNUS
3.1.3 | KOHKypEHTOCTIOCOOHOCTH MPEIIPUATHIA;
3.1.4| * MmeTons! cOopa u 06padoTKi MHPOPMALMHU O (haKTOpax BHEIIHEH U BHYTPEHHEH Cpe/ibl, BIUSIOIINX Ha ACSATEILHOCTD
npennpustuid MCK;
3.1.5| * uHCTpYyMEHTAIBHBIE CPENCTBA JUIsl 0OPAOOTKH SKOHOMUYECKUX AaHHBIX;
3.1.6| * kpurepun BbIOOpa SPPEKTUBHBIX YIPABICHYECKUX PELICHHH, B TOM YUCIIE C Y4E€TOM YPOBHSI PHCKOB;
3.1.7| * MeTOABI CTATUCTUUECKUX UCCIICIOBAHUMN U OLIEHKU PUCKOB,;
3.1.8 | *coBpeMeHHbIE HayYHbIE TOAXO/BI K YIIPABICHUIO S3KOHOMUIECKUMH PUCKAMI;
3.1.9| scoBpeMEHHBIE TEXHOJIOTUH YIPABIEHUS PUCKAMU;
3.1.10| scoBpeMeHHBIE MOIXObI K CO3IaHHIO CUCTEM YIIPABIECHUS PUCKAMU;
3.1.11 | sripoGIeMBbI TOCTPOCHHS CHCTEM YIPABICHUS PHCKAMH.
3.2| Ymetn:
3.2.1| * aHATM3UPOBATh U OLICHUBATH BIUSHUE PUCKOB Ha 3()(HEKTHUBHOCTH AesiTeabHOCTH npeanpustust MCK;
3.2.2 | » ucronp30BaTh METOABI M MHCTPYMEHTHI YIIPABICHUS pUCKAMU JUTS TIPHHATHS YIPABICHYECKUX PELISHHUH;
3.2.3 | pabotaTh ¢ pUHAHCOBBIMH JOKYMCHTaMH, UCIIOI30BATh UX B AHATUTUYECKUX IEIIX U JUATHOCTHPOBATH C UX IIOMOIIBIO
pucku aestenbHocTy npennpustust MCK;
3.2.4|* ocylIeCTBIATh BBIOOP YIPABICHYECKUX PEIICHUI Ha OCHOBE KPUTEPUEB COLMAIEHO-DKOHOMUYECKOH () (hEeKTUBHOCTH,
PHCKOB U BO3MOYKHBIX COLMATbHO-PKOHOMUYECKHX MOCIEICTBUIL;
3.2.5 | scTpouTh MOJETIH PUCKOBOM CUTYaLlUH;
3.2.6| *onpenensiTb METOIbI UACHTH(PHUKAIIMY U OLIEHKH PHCKA, KOTOPbIE COOTBETCTBYIOT JJAHHOW PUCKOBOM CUTYAINH;
3.2.7 | *yMeTh HCHONIB30BaTh COBPEMEHHBIE CIIOCOOB! MACHTH()UKAIIH H OLCHKH PHUCKA;
3.2.8 | *TipoeKTHPOBATE CHCTEMBI YIIPABIICHHUS PUCKAMH, KOTOPBIE COOTBETCTBYIOT MOJIEIN PUCKOBOH CHTYAIHH ;
3.2.9| *mcrionb30BaTh METOABI M TEXHOIOTHH YIPABICHUS PUCKAMH ITPH PEIICHUH NCCIEOBATEIECKUX 3a1a4
3.3| Bnagern:
3.3.1| * MeTOAaMU U IpUEMaMHU aHaJIN3a U OLEHKU PUCKOB;
3.3.2 | » HaBBIKaMU BBIOOPA U IPUMEHEHUS HHCTPYMEHTAIBHBIX CPEACTB AJIsl 00pabOTKY SIKOHOMHUYECKHX JaHHBIX;
3.3.3 | » HaBBIKaMU aHaNIM3a (PUHAHCOBOIT U MHOI MH(OpPMALUH, cofeprkalIelicss B oTueTHoCTH npeanpustuit MCK u
UCIIOIb30BaHHsI OMyYEHHBIX CBEICHUN ATl MPUHATHUS PUCKOBBIX YIPABICHUYECKUX PEIICHMI;
3.3.4| * HaBBIKAMH KPUTHUYECKON OLICHKM BApPUAHTOB YNPABJICHUECKUX PELICHUH;
3.3.5 | pacueTa KpuTEpHEB CONMUAITBEHO-IKOHOMUUECKOH 3(h(EKTUBHOCTH, PUCKOB U BO3MOXKHBIX COITMAIEHO-IKOHOMUUECKUX
MHOCJIEACTBHI.
4. CTPYKTYPA U COAEPKAHUE JUCIHUIIIMHBI (MO YJISA)
Kon HaumeHoBaHMe pa3iejioB U TeM /BUJ Cemectp | YacoB | Komneren- | Jlurepatypa | Unre | Ilpumeuanue
3aHATHS 3aHATASA/ / Kypc IHH PAKT.
Pazpen 1. Ynpagsiienue puckamu
1.1 KoHnuenTyanbHble OCHOBBI YITPaBIECHUS 5 2 JIL.1JI1.2 2 Jlexmus ¢
puckamu /JIex/ J1.3 pas3bopom
J11.4J12.1 KOHKpPETHBIX
JI2.2J13.1 CUTYaluH.
J3.2
013233524 Tema 1.1.
2526 37 Puck u




1.2

KoHIentyanbHbIe OCHOBBI yIIPABICHHS
puckamu /J1a6/

J1.1J11.2
J1.3
JI1.4J12.1
J12.2J13.1
J3.2
3103203354
9506 07

1.3

KonrmentyansHble OCHOBBI yIIPABICHHUS
puckamu /CP/

J1.1J11.2
J1.3
JI1.4J712.1
J12.2J13.1
J3.2
3103203354
9506 97

1.4

MaremaTH4ecKuii anmnapaT yrnpaBieHHs
puckamu /Jlex/

JI1.1J11.2
J1.3
J1.4J712.1
J12.2J13.1
J3.2
010323334
3536

Jlexmust ¢
pasdopom
KOHKpPETHBIX
CUTyaluu.

Tema 1.4.
Konnenius

1.5

MareMaTH4YecKii annapaT yIpaBlIeHHs]
puckamu /J1a6/

J1.1J11.2
J1.3
J1.4J712.1
J12.2J13.1
J3.2
01520354
3596 37

1.6

MaremaTnueckuii anmnapar yrnpasBieHUs
puckamu /CP/

J1.1J11.2
J1.3
J11.4J12.1
J12.2J13.1
J3.2
0105203354
9506 07

1.7

Mertombl uACHTU(GUKAIIMN, U3MEPECHUSI U
KaprorpadupoBaHusi puckoB /JIex/

J1.1J11.2
J1.3
JI1.4J12.1
J12.2J13.1
J3.2
3103203354
9506 07

1.8

MeTtob! naeHTH(GUKALINH, H3MEPEHHST 1
KapTorpaupoBaHus puckos /J1a6/

J1.1J11.2
J1.3
J1.4J12.1
J12.2J13.1
J3.2
0103023354
95096 97

1.9

Mertoznpl HACHTH(DHUKAIINN, U3MEPEHUS U
kaprorpadupoBanus puckos /CP/

J1.1J11.2
J1.3
J1.4J712.1
J12.2J13.1
J3.2
01023334
3596 37

1.10

HHTerpupoBaHHbIE CHCTEMBI PUCK-
MeHeKMenTa /Jlex/

J1.1J11.2
J1.3
J1.4J712.1
J12.2J13.1
JI3.2
0105020354
35026 97




WHTerprpOBaHHBIC CHCTEMbI PUCK-
MeHepKMenTa /J1a6/

J1.1J11.2
J1.3
JI1.4J12.1
J12.2J13.1
J3.2
3103203354
9506 07

HHTerpupoBaHHbIe CHCTEMBI PUCK-
meHemxMmenTta /CP/

J1.1J11.2
J1.3
JI1.4J712.1
J12.2J13.1
J3.2
3103203354
9506 97

1.13

VYrpapieHue pucKkaMu IpeanpusaThsI Ha
(hPMHAHCOBOM pBIHKE
TIPeIPHUATHS

/Jlex/

JI1.1J11.2
J1.3
J1.4J712.1
J12.2J13.1
J3.2
010323334
3596 97

1.14

VYnpasneHue puckaMu MpeanpusiThs Ha
(bMHAHCOBOM pBIHKE

MIPEATIPUATHS

/J1a®/

J1.1J11.2
J1.3
J1.4J712.1
J12.2J13.1
J3.2
01520354
3596 37

VYnpasneHue puckaMu OpeAnpusTUs Ha
(hMHAHCOBOM pBIHKE
TIPEATIPUATHS

/CP/

3,65

J1.1J11.2
J1.3
J11.4J12.1
J12.2J13.1
J3.2
0105203354
9506 07

1.16

VYmpapieHue onepanuOHHBIMA PHCKAMHU
npeanpusaTus /JIex/

J1.1J11.2
J1.3
JI1.4J12.1
J12.2J13.1
J3.2
3103203354
9506 07

1.17

VYnpasieHue onepannoHHBIMH PHCKAMHU
npeanpustus /J1a6/

J1.1J11.2
J1.3
J1.4J12.1
J12.2J13.1
J3.2
0103023354
95096 97

VipapieHue OnepaluOHHBIMY PHCKAMU
npeanpustus /CP/

J1.1J11.2
J1.3
J1.4J712.1
J12.2J13.1
J3.2
01023334
3596 37

1.19

VipapieHne KpeTUTHBIMUA PHCKAMH
npeanpustas /Jlex/

J1.1J11.2
J1.3
J1.4J712.1
J12.2J13.1
JI3.2
0105020354
35026 97




1.20

VYnpasneHue KpeJUTHbBIMU PUCKAMU 5 4 JI.1J11.2
npeanpusaTys /J1a6/ JI1.3
JI1.4J12.1
J12.2J13.1
J3.2
313523354
35026 D7

1.21

VYipasieHue KpeAUTHBIMU PUCKAMH 5 5 JI1.1JI1.2
npennpusitus /CP/ J1.3
JI1.4J12.1
J12.2J13.1
J3.2
21222354
25026 37

1.22

VYmpasnenue puckaMu JUKBUAHOCTH U 5 2 JI1.1JI1.2
GankporctBa /JIex/ J1.3
JI1.4J12.1
JI2.2J13.1
J3.2
010323334
D526 37

1.23

VYrpagieHue puckaMu JIMKBUAHOCTH U 5 4 JIL.1JI1.2
GankporcTpa /J1ad/ J1.3
J11.4J12.1
J12.2J13.1
J3.2
31323354
3596 37

1.24

YnpasneHnue puckaMu JUKBUAHOCTH U 5 5 JI.1J11.2
6ankporctBa /CP/ JI1.3
J1.4J712.1
J12.2713.1
J3.2
31323354
35026 07

1.25

Wubie BuIbI KOHTaKTHOH padoTs! /MBKP/ 5 2,35 JI1.1 J11.2
JI1.3
JI1.4J12.1
JI2.2713.1
J13.2
D192 093 D4
D556 D7

5. OHEHOYHBIE CPEJICTBA

5.1. KoHTpoJIbHBIE BONIPOCHI M 3aJaHUS

[MPUMEPHBIN ITEPEYEHB BOITPOCOB

K [TIPOMEXYTOYHOM ATTECTALIMM — 3AUETY I10 JIMCLHMUIUIMHE «YTIPABJIEHUE PUCKAMM»
1. Kimaccmueckast TeOpyst prcKa: IIPECTABUTENN U COACp)KaHNe KOHIICIIIIHH.

2. Heownaccudeckast TEOPUH PHUCKA: TIPECTABUTEINHN U COJIEP)KaHUE KOHIICTIIIUN.

3. CymHOCTSb, LIeJIU U 3a]Ja4d KOMITJIEKCHOTO PHCK-MEHEPKMEHTA OpraHU3aIUH.

4. 3apy0exxHble CTaHaPThl PUCK-MEHEPKMEHTA

5. OTeyecTBEHHBIE CTAHAAPTH PUCK-MEHEDKMEHTA.

6. InopMannoHHOE 0OecTieueHne CUCTEMBI PHCK-MEHEKMEHTA OpPTaHI3aLIH.

7. nentudukarys pucKoB MpeAnpHsTHS

8. AHaM3 PUCKOB: METOJIBI U TIOJXO/IBI.

9. Ilcuxonoruyeckas OCHOBA IPUHATUS PUCKOBBIX PELICHUH.

10. DxcnepTHBIE TEXHOJIOTUHU B ONPEIENIEHUH U U3MEPEHUU PUCKOB.

11. Puck-ipousib mpeanpusThs.

12. Matpuna (kapTa) puCKOB IPEIIPHUSITHS.

13. KonudecTBeHHbIE M KAUECTBEHHBIE METO/BI OLIEHKU PHCKOB.

14. lnrepBanbHbIil (0a1aHCOBBIN) METO] OIICHKA PUCKOBOT'O TIOTEHIIMAJIA PEATPUSATHS.
15. MaremaTigecKkiue METOBI H MOJISITH B OIICHKE PHUCKOB JICSTEITBHOCTH OpTaHM3aIlHH.
16. Crpareruu noseneHus NpeANPUITHS B PUCKOBOM CUTYalUU.

17. YxioHeHH€e OT pUCKa: MPEUMYIIECTBA U HEJOCTATKH.

18. [Tyt CHUKEHHS 4acTOTHI HACTYIUICHHUS yIiepOa WM NpeJOTBPAICHHs YOBITKA.




19. CnocoOb!I yMeHBIIEHUS pa3Mepa YOBITKOB IPEAIPHATHS.

20. MHCcTpy™MenThI pasnenenus pucka: auddepenmanus u 1yonupoBaHue.

21. AYyTCOpCHHT pUCKa: IPEUMYLIECTBA U HEIOCTATKU.

22. uBepcudukarust Kak ciocod CHIDKEHUS PHCKOB IMIPEANIPUATHS: IPEUMYIIECTBA X HEAOCTATKI, OCOOCHHOCTH IPUMEHEHHS
23. CtpaxoBaHH€ KaK CIIOCOO CHUKEHUS PUCKOB MPEANPHUITHS: IPEUMYIIECTBA U HEJOCTATKH, 0OCOOEHHOCTH PUMEHEHUS
24. PacripesienieHre pHCKOB KaK CII0CO0 CHIYKEHUS PUCKOB IIPEAIPHATHS: IPEUMYIIECTBA U HEAOCTATKH, OCOOCHHOCTH ITPUMEHEHHS
25. MOHUTOPHHT PHUCKOB: Ha3HaUCHNE U MecTO mporenypsl B CYP, TexHOomornn nposeneHust, 3 (heKTHBHOCTD.
26. OUHAHCHPOBAHUE PUCKOB IMPEIIPHUITHUS.

27. BHyTpeHHUE UCTOYHUKHU MOKPBITUS yOBITKOB OT PUCKOB.

28. BHenHne HCTOYHUKH OKPHITHS YOBITKOB OT PHCKOB.

29. ITone3HOCTh PUCKA: CYIHOCTb, U3MEPEHHE, UCIIOIb30BAHUE IPU IPUHATUHN PUCKOBBIX PEIICHUH.
30. Teopus Urp B pUCK-MEHEIPKMEHTE

31. CymHOCTb pUCKa U HEOIPEICIICHHOCTH

32.0065beKTHI 1 (aKTOPHI pHCKa

33. Knaccu¢ukanuu puckoB

34. OCHOBHBIE METO/IbI YIIPABJICHUS PUCKAMHU

35. OcHOBHBIE CTaHAAPTHI 10 YNIPABICHUIO PUCKAMU

36. CratucTudeckue METOAbI OLIEHKH pUCKOB. [IpuMHIUN «cpenHee — TucepCcus»

37. AHanu3 4yBCTBUTEIbHOCTH

38. Pacuer pucka Ha OCHOBe MeTo10J0ruu VaR

39. Pacuer pucka Ha OCHOBE 0>KHJJa€MOH MOJIE3HOCTH

40. OrneHKa SKCTPEMANIbHBIX PUCKOB M TEOPHS 3KCTPEMANIbHBIX 3HAUCHUIH

41. Iloxa3zatenu 3¢ PEeKTUBHOCTH C YUETOM PUCKa

42. MeTtonp! BBISBICHHUS PUCKOB

43. JluarHoCTHKA PUCKOB

44. inentuukanus puckoB

45. KaprorpadgupoBaHuie puCKOB

46. YcnoBus U (hakTopsl BEIOOpa METOA YIIPABICHHS PUCKAMH

47. CrpaTernyecku OpUCHTUPOBAHHAS CHCTEMa PUCK-MEHEPKMEHTA

48. BHesipeHHEe CUCTEMBI PUCK-MEHEKMEHTA

49. OT4ETHOCTD B CUCTEME PUCK-MEHEKMEHTA

50. MeTtoas! yIpaBiaeHUs. ppIHOYHBIMU PHCKAMU

51. XemkupoBaHUe Kak METOJ YIPaBICHUS PHIHOUHBIMU PUCKAMHU

52. Pucku NpOLIEHTHBIX CTaBOK

53. Tloka3aTenu OonepavoOHHON NesTENbHOCTH

54. MeTozs! ynpaBiIeHUS ONEPA[MOHHBIMUA PUCKAMHU

55. CynHOCTb KpeIUTHBIX PUCKOB. KpeanTHble COOBITHS

56. KpenuTtHas monutuka

57. Metoasl yIpaBiaeHUs: KpEAUTHBIMU PHUCKAMU

58. Buzpl pucka JIMKBHIHOCTH

59. YpaBneHue akTUBaMH 71 CHUXKEHHS PUCKA JTMKBHIHOCTH

60. Moneny 6GaHKPOTCTB

61. Mogens onenku pruHancoBbix akTuBoB (CAPM). OCHOBHEIE MTPEAIONOKEHHUS,

Ha KOTOPBIX Oazupyercs Moaeib. I padudeckoe usodpaxenue moaenn CAPM.

62.Mopens onleHKr puHaHCOBBIX akTHBOB (CAPM): Geta-koaddurment,

JIOXOJHOCTH OE3PHCKOBBIX aKTHBOB, OXKHUAAEMasi CPETHSS JOXOMXHOCTh HA PHIHKE

LEeHHbIX OyMmar. JIMHUS pbIHKa [IEHHBIX OyMmar.

63. OCHOBHBIE HH/IEKCHI MOPOBOT'O M POCCHICKOrO (DOH/IOBBIX PHIHKOB: MHAEKCHI

Dow Jones, Standard & Poor’s, Nasdaq, PTC, MMBB.

64.Monens oneHku GpuHaHCOBBIX akTHBOB (CAPM): mpenMyIecTBa U HEOCTATKH MOJICITH.

3agaHus AJ1s TEKYLIEro KOHTpoJIs npeacTaieHs! B [Ipunoxenuu 1.

5.2. Tembl NHCBMEHHBIX PadoT

TemaTuka pedepaTos:

. Knnaccuueckast Teopusi pucka: IpeJCTaBUTEIN U COAEPKAHUE KOHLICIIINH.

. Heoxnaccudeckast Teopuu prcKa: IpeCTaBUTENN U COEPKAHIE KOHISTIIHH.
. CyIHoCTb, 11€NH1 1 331241 KOMILIEKCHOTO PUCK-MEHEPKMEHTA OpPraHU3aliH.
. 3apyOexKHBIe CTaHAAPTHI PUCK-MEHEKMEHTA

. OTedecTBeHHBIE CTaHAAPTHI PUCK-MEHEIKMEHTA.

. UndopmarmoHHoe oOecrieyeHre CHCTEMbl PHCK-MEHEPKMEHTa OpraHU3aluH.
. UneHTH(UKAINS PICKOB MIPEATIPUATHS

. AHanU3 PUCKOB: METOJBI U MOJXO/BL.

. [lcuxonoruueckast o0CHOBa NPUHATHUS PUCKOBBIX PELLIECHUI.

10. DkcriepTHBIE TEXHOIOTHH B ONPEAEICHIH U U3MEPEHUH PUCKOB.

11. Puck-nipohmite peanpusTHs.

12. Matpuna (kapTa) puCKOB IpEAIPUSITHUS.

13. KonudecTBeHHbIE 1 KAYECTBEHHBIE METO/IbI OLIEHKU PHCKOB.

O 01N DN A~ Wi —




14. NnTepBanbHbIi (0a1aHCOBBIN) METOJ] OLIEHKH PHCKOBOTO MIOTEHIMANA MpeanpusaTis.  15. Martematndyeckiue METOAbl U MOAEIH
B OIIEHKE PUCKOB JIESITENIbHOCTU OpraHU3aluu.

16. Crpareruu noBeeHus IPEANPUATHS B PUCKOBOM CUTYalUU.

17. YKiIOHEHHE OT pUCKA: IPEUMYLIECTBA U HEJOCTATKY.

18. [lyTy CHHXKEHUS YaCTOThI HACTYIUICHHS yIep0a WK MPeloTBPALIeHUs YObITKA.

19. CriocoObl yMEHBIIEHHS pa3Mepa yObITKOB ITPEAIPHSATHS.

20. MaCTpyMeHTHI pasaeseHus pucka: auddepeHnuanus u 1yomupoBaHue.

21. AyTCOpCHHT pHUCKa: IPEUMYIIECTBA U HEJOCTaTKI.

22. JluBepcudukanys Kak Criocod CHHKCHUS PUCKOB IIPEAIPHUATHS: IPEUMYILECTBA U HEAOCTATKH, OCOOCHHOCTH MPUMEHEHHUS

23. CtpaxoBaHHe KaK CII0CO0 CHI)KEHHS PHUCKOB TIPEIPHATISL: IPEUMYIIECTBa H HEJOCTATKN, 0COOCHHOCTH TIPIMEHEHUS

24. PactipeneneHue pUCKOB KaK CIOCO0 CHIDKEHHS PUCKOB IPEIIPHUATHS: IPEUMYIIECTBA U HEOCTATKH, 0COOEHHOCTH TPUMEHCHUS
25. MOHUTOPUHT PUCKOB: Ha3Hau€HHE U MecTo npoueaypsl B CYP, TexHonoruu nposenenus, 3G HeKTuBHOCTb.

26. OUHAHCHPOBAHUE PUCKOB NPENNPHUITHUSI.

27. BHyTpeHHUE UCTOYHUKH TTOKPHITHS YOBITKOB OT PHUCKOB.

28. BHenIHne NCTOYHUKH HOKPBITHS YOBITKOB OT PHCKOB.

29. Ione3HOCTh pUCKA: CYIIHOCTb, U3MEPEHUE, UCIONb30BAHUE ITPU IPUHATHU PHCKOBBIX PEIECHUI.

30. Teopust Urp B pUCK-MEHEIKMEHTE

31. Dransl opranu3aluy pUCK-MEHEIKMEHTA.

Temsl acce:

1. Llenu u 331241 yNpaBiICHUS PUCKAMHU.

2. OCHOBHBIEC HAay4YHbIE KOHIICTILIUN PHCKA.

3. OcHOBHbIE IPHHIUIBI YIIPABICHNS PHCKAMU.

4. Xapaxrepructruka (haKTOpoB prCKa BHEITHEH M BHYTPSHHEH Cpe/Ibl OpraHU3aIliH.

5. Conep:kaHue pHUCK-MEHEPKMEHTA Ha TIPEIIPHSATHH U STAIIBl YIPABICHUSL
HpeANPUHUMATENbCKUMH PUCKAMH.

6. CraHzapThl B 00JIACTH PUCK-MEHEIKMEHTA.

7. Ciryx0a ypaBiieHHsI pUCKAaMH B €€ MECTO B OPTaHN3aIMOHHON CTPYKTYpE OpraHU3aIliH.
8. ITonuTHKa U IpOrpaMma Mo yIpaBICHUIO PUCKAMH.

9. IToaxoas! ¥ MPUHIMIIEI YIPABICHNS PUCKAMU HA MPEANPUATHH.

10. TToHsiTHE M CYIITHOCTH PHUCKA.

11. Knaccu¢uxarys BUJOB pHUCKa.

12. IlpunsATHE yIpaBIeHYECKUX PELICHHH B yCIOBHUAX PUCKA H HEONPEJEIEHHOCTH.

13. ®uHaHCOBBIE PUCKH.

14. lnarHocTHKa pUCKOB Ha MPEAIPUSITHH.

15. XapakrepucTuka IpoLecca aHajln3a PUCKOB.

16. KauecTBeHHBII aHAIH3 U OLICHKA PUCKOB.

17. KonruecTBeHHBIN aHAIIN3 PHUCKA.

18. CraTucTuyecKkre METOIbl OLIEHKU PUCKA.

19. CocraBienue KapT pUCKOB KaKk METOJ] yueTa U aHaIn3a PHUCKOB.

20. DKcnepTHBIE METOBI AaHAJIM3A U OLIEHKH PHUCKOB.

21. PamxupoBaHHe Kak METO/1 SKCIIEPTHOMN OLEHKH PHUCKOB.

22. OcHOBHBIE CTIOCOOBI BO3ACHCTBHS HA PHCKU.

23. MeTon OlIeHKH pUCKa 1o moka3aTeo Value-at-Risk.

24. ®UHAHCOBOE COCTOSIHUE NMPEINPHUATHS U PUCK OaHKPOTCTBA.

25. Puck GaHKPOTCTBA 1 METOBI IPOTHO3UPOBAHUS OaHKPOTCTBA.

26. MeTonbl CHIKEHHS PUCKOB.

27. .Merojbl niepeiadi pUCKOB.

28. MeTonbl yiepKaHus 1 KOMIEHCAIUY PUCKOB.

29 PezepBupoBaHue CPeICTB (IOHATHE, 001acTh TpUMEHEeHus). PesepBHbIE GOHIBI U X
(hopmbl.

30 JImmutupoBaHue (MOHATHE, 00JIACTh IPUMEHEHHUS).

31 luBepcudrkanust Kak METOA YIPaBICHHS pUCKAaMU

32 XemKupoBaHUE KaK METO yIPaBICHHUS PUCKAMH.

33 CpaBHeHHE METOIOB yNpaBIeHHUs prUckaMu 10 3 dexruBHOCTH. MeTon XaycToHa.
34 Kpurepun 3¢ exrnBHOCTH AeaTenbHOCTH ¢ yueToM pucka: EVA, RAROC.

35 Uctounuku U (hakTopsl prCKa MPOU3BOACTBEHHOTO MPEAPUSATHS.

36 OueHka U aHaIIM3 PUCKA IPH OCYIIECTBICHHH HHBECTUIIMOHHON AeATEIbHOCTH.

37 KoMIuleKCHasi OLIEHKA PUCKOB € TIOMOILBIO A€PEBA BEPOATHOCTEH.

38 IlpunsTUE pelleHUH B YCIOBUAX MTOJHOM HEONPENEICHHOCTU C IOMOIIBIO MaTPUILL
BBIMTPBILIEH (MK MaTpuIlbl puckoB). Kputepun Banbaa, CoBumxka, ['ypeuna.

39 Crparerndeckue HanpapIeHHs TPOMBIIIUICHHOH O€301aCHOCTH.

40 HopmaTiBHOE perynnpoBaHHE BOIPOCOB MPOMBIIIIICHHOW Oe301TaCHOCTH.

41 NudopmannoxHas 6e30macHOCTh npeanpustust. OxpaHa Ciry:eOHOI 1 KOMMepUecKoi
TaliHBbI.

42 TpeOoBaHUS K OpPraHU3AIMOHHBIM U TEXHHYECKIM MepaM 3alIUTHl OXPaHAEMBIX 3aKOHOM
TalH.

43 XapakrepucTHKa MEHEPKMEHTa PUCKOB MTPOMBIIIIJIEHHOTO NpeanpusiTis. CUTyallHOHHbIE




TUTaHBL.

44 Metozpl y4eTa 1 OLIEHKH PUCKOB MHBECTULMOHHBIX POEKTOB.

45 OueHkKa pUCKOB MHBECTHIIMOHHBIX ITPOEKTOB: OLIEHKA YyBCTBUTEIBLHOCTH, CLICHAPHBIN
aHanu3, MetoJ Monre-Kapio, nocrpoenus aepeBa perieHui.

5.3. OneHouHbIe cpeACcTBa

PabGoyast mporpaMma TUCIMIUTHHBL « Y IPaBICHUE PUCKaMI 00ecTiedeHa OIEHOUHBIMU CPENICTBAMU JIJIS IPOBEIEHHSI TEKYIIIETO
KOHTPOJISI ¥ IPOMEXKYTOUHOM aTTeCTAllH, BKIIOYAIOLUIMMU KOHTPOJIbHBIE BOIIPOCHI [UIs POBECHNUS IPOMEKYTOUHOHN aTTeCTaIlH,
KPUTEPUH OIICHUBAHUS YICOHOH JEeSITEITHPHOCTH 00yJIarONUXCs M0 0alTbHO-PEHTUHTOBOM CUCTEME, TPUMEPHI 3aJaHUi JIJIsT
MPaKTHYECKUX 3aHATHI, OMIIETHI I IPOBEJICHUST TIPOMEKYTOUHON aTTECTAIIH.

Bce onienounsle cpeactsa npejcrasiessl B [Ipunoxenun 1.

5.4. IlepeyeHb BH/IOB OLEHOYHBIX CPEICTB

OrneHOouHBIE CPeICTBA pa3paboTaHbl I BCEX BUIOB YUeOHOH JEeSITEIbHOCTH CTYIEHTa — JIEKIHHA, TPAaKTUIEeCKIX 3aHATHH,
CaMOCTOSITEIbHON PabOThI U MPOMEKYTOUHOHN aTTECTALUH.
OHCHO‘{HLIG CpCACTBa MPCACTABJICHBI B BUJC!
cpencTB Tekymero koHTpoist: CobeceoBanue, pedepat, dcce, TECThI, JeNIoBast UTpa, CaMOCTOsTeNbHAst padoTa (3a1a4n) ;
CPEJZICTB UTOTOBOI'O KOHTPOJIS — IPOMEKYTOYHOM aTTeCTalMK: 3a4€Ta B 5 CEMECTpE.

6. YAEBHO-METOAUYECKOE 1 TH®OPMAIIMOHHOE OBECIIEYEHUE JUCIUIIJINHBI (MOIYJIA)

6.1. PexomeHnayemasi iutTepaTypa

6.1.1. OcHoBHas JIMTepaTypa

ABTOpBI, COCTaBUTEIH 3ariaBue WznarenbcTBO, TO

JI1.1 [3aepuiok B.M., YnpasneHue puckaMu OpeAnpusaTUs: yaeOHoe mocodre M.: Hay4Hble TeXHOI0IUY,
Kamunaun A.P., 2017

3abaiikun 10.B.,
Pepxosa JLIL

JI1.2 [ A6gpaxumos lO. P., YipaBieHue pucKaMu U TEXHUUYECKOE PEryIUPOBAHUE! Yoa: YTHTY, 2013
denocos A. B, MoOHOrpadus
Banynuna H. B.

JI1.3 |IlerpoB M. B. VYnpasienue puckaMy Ipy NPUBJICUEHUN HHBECTULMH 1JIs1 M., 2000
peann3anyi rOpHOIPOMBIIUICHHBIX IIPOEKTOB: aBToOped. Juc. Ha
COUCK.yueH.cTen.kau1.9koH. Hayk: 08.00.05 - DxoHoMuka u
yIpaBieHHE HAPOIHBIM XO3sHCTBOM

JI1.4 |banmuu K. B., VYnpapneHue puckaM B HHHOBAlIMOHHO-UHBECTUIIMOHHON Mocksa: Jlamkos u K, 2017

Iepenepsies U. 1., JIeSITeIIFHOCTH: yueOHOe mocoone

Tonos P. C.

6.1.2. lonoJiHUTEIbHAS JUTEpPATypa

ABTOpBI, COCTaBUTEIH 3arnaBue W3naTenbCcTBO, T
JI2.1 [YepnsaxB. 3. busHec-nanupoBanue M.: IOHUTHU-TAHA, 2002
JI2.2 [Bouapos B. B. MuBecTunuun CII6.: [Murep, 2002

6.1.3. MeTroauueckue paspadoTku

ABTOpBI, COCTaBUTENU 3arnaBue W3narenscTBO, rof
JI3.1 |[3abaiixun 1O. B, CoBepILIEHCTBOBAHUE MEXaHU3MA YCTOMYMBOIO Pa3BUTHS M.: HayuHble TexHOI0IUY,

3aepHiok B. M. [IPOMBIILIEHHOIO IPEAIPUATHS: TEOPU U METOLOJIOT UL 2017

MoOHOTpadust

JI3.2 | 3.M. Hazapoga, C.A. VYrpasnenue puckamu [DnekrponHbii pecype MI'PH] : yuebHo- M.: MI'PH, 2020

Hosukoga, 10.B. METOANYECKAN KOMILIEKC

3abaiiku, F0.A.

JleonnmoBa

6.2. Ilepeuens pecypcoB HHPOPMALMOHHO-TEJIEKOMMYHHKAIMOHHOI ceTu ""UnTepHeT"

D1 | DnekrponHbie pecypcsl oudnuorexkun MI'PU

92 | 000 «Kuwmxnsiii lom YHuBepcutera» (budnuoTex)

33 | 000 OBC Jlanb

94 | 00O PYHOE /elibrary

D5 | baza ganusix Web of Science Core Collection

36 |ba3a nannsix Web of Science Core Collection ®I'BY «Poccuiickuii hoHA GyHIaMEHTATBHBIX UCCIETOBAHHID)

37 | bubnmuorpadmueckas u pedpepatuBHasg 6a3a gaHHEBIX SCOPUS

6.3.1 IlepevyeHnb MporpaMMHOro odecrevdeHust

6.3.1.1 [ Office Professional
Plus 2019




6.3.1.2

Project Professional
2016

6.3.1.3 | Windows 10
6.3.1.4 | Webinar. Bepcus 3.0 DKOCHUCTEMa CEPBHUCOB IS OHJIAHH-00yIEeHUS 1 KOMMYHHKAITHH.
6.3.1.5 [TIO ABtopacnucanue | ABTomMaTHu3alus ynpasieHus yueOHbIM miporieccoM. CocTaBIeHUE pacliMCaHUs 3aHITHIA U
AVTOR M COIPOBOXKICHNE MX B TCUCHHE BCETO YUeOHOrO roja.
6.3.1.6 | I1IO "UnTepne- ABTOMaTH3anus ypasiIeHUs yueOHBIM IIPOIecCoM. MIHTepHeT-pacImpenne mpeacTaBisieT coooi
pacupeHue JTUHAMUYECKUI CaiT, MOAKIIoYaeMblii K equHoi 0aze naHubix UC «JlekaHary, « DNeKTpOHHEIE
H“H(POPMALMOHHON BegoMocT», «Ilmane». JlaHHas nmoacucreMa o0ecleunBaeT:
cucTemsl"
6.3.1.7 | T1IO ""BusyanbHas ABTOMaTH3anuNs yIpaBiIeHUs yu4eOHBIM IporeccoM. [103BoIseT aBTOMaTH3HPOBaTh KOHTPOIh
CTyZUs TSCTUPOBaHUS" |3HAHUH CTYCHTOB, BKIIIOYAs CO3JaHUE Habopa TECTOBBIX 3a/IaHMI, IPOBEICHNE TECTUPOBAHUS
CTYZICHTOB M aHAJIU3 PE3yJIbTaTOB.
6.3.1.8 [TIO "DnekrpoHHbIC ABTOMaTu3alMA yIpaBieHUs yuyeOHbIM mporeccoM. [IpenHazHayeHa A yuera U aHajau3a
BegoMocTH" YCIIeBaEMOCTH CTYJCHTOB.
6.3.1.9 | IIO "IInansr" ABTOMaTH3anus yIpaBiIeHUs yueOHBIM mporeccoM. [103BomseT co3aaTh B paMKaxX BBICIIETO
y4eOHOTO 3aBeIeHHS eIUHYI0 CHCTEMY aBTOMAaTH3MPOBAHHOTO INTAHUPOBAHUS yIeOHOTO
mpoliecca.
6.3.1.1 [IIO "exanat" ABTOMaTH3aIUs YIIpaBIICHUs yU4eOHBIM IporieccoM. [IpeaHa3HaueHa s BeICHUs JIMYHBIX J1eJ
0 CTYJIEHTOB.
6.3.1.1 | TIO "Benomoctu- ABToMaTH3anus yIpasieHus y4eOHBIM IporeccoM. [IpeaHasHadeHa Ui yueTa i aHaiIn3a
1 Omnnaie" YCIIEBa€MOCTHU CTY/ACHTOB.
6.3.2 IlepeuyeHb MHGOPMALMOHHBIX CIPABOYHBIX CHCTEM
6.3.2.1 | DnexrponHO-6ubnuoTeynas cucrema «Kumxkusli Jlom Yrusepcutera» ("bubmuoTex")
6.3.2.2 | DnekrpoHHO-OuMbONMHOTEUHast cucrema "JlaHp"
Hoctyn k xomekiusm snekrponHbix uzgaauii ObC "Usnarensctro "Jlanp"
6.3.2.3 | ba3a maHHBIX Hay4HBIX AJIEKTPOHHEIX XypHasoB "eLibrary”
6.3.2.4 | MexxnynapomHas pedeparuBHas 6aza qanubix "Web of Science Core Collection"
6.3.2.5 | MexxnynapoaHas 6a3za naHHBIX pedepaToB U nuTHpoBaHus "Scopus"
6.3.2.6 | MUndpopmannonnas cucreMa «ExnHoe OKHO OCTyIa K 00pa30BaTeIBHBIM pecypcam»
6.3.2.7 | ®enepanbHbIil mopTan «Poccuiickoe 00pa3oBaHUE»
7. MATEPUAJIBHO-TEXHNYECKOE OBECIIEYEHHUE JUCIHAIIJINHBI (MOAYJIS)
Ayauropus Haznauenue OcHamenue Bun
5-21 Aynutopust JUis TIEKIHMOHHBIX, Crennann3upoBaHHass MeOeIb:
MPAaKTHUYCSCKUX U CEMUHAPCKUX | Habop yueOHOM Mebenn Ha 46
3aHATHH. MOCaJOYHBIX MECT; CTOJI
MpernoaBaTeNbCKHIii 2 MmT.,
CTYJ IIPENnoJaBTeNbCKuil 1 mT.;
KOMITIIEKT 000PYXOBAHHS JIIS
JIEMOHCTPALUU NIPE3CHTALMN 1
BUJICOKOH(EPEHIINIT; JOCKa
MHTEpaKTUBHAA - | IIT.; JOCKa
MenoBas - 1 mrt., 3xkpad - 1 mr.,
mKag At yaeOoH
METOANYECKON TUTepaTypsl - 4
TIIT.
5-45 Y4eOHbIe ayTUTOPUH IS Crienanm3upoBaHHass MeOelb:

MIPOBEACHUS 3aHATUHN
JIEKLIMOHHOT'O TUIA,
[IPAKTUUYECKUX U CEMUHAPCKUX.

Habop yuebHoit mebenu Ha 36
MoaI0uHBIX MecT ( cToubI - 18
WIT., CTYJbs - 34 WIT.); CTON
MpenoAaBaTeabCKuii - 1 mr.,
CTYJ IpernogaBaTenbekuii - 0
LIT.; JOCKAa UHTEepaKTUBHaA | -
IIT.; JOCKa MejoBasi - 1 miT.

8. METOIUYECKHE YKAZAHUA JJISA OBYJAIOIUXCSA IO OCBOEHUIO JTUCHUIIJIMHBI (MOAYJIST)

MGTOI[I/I‘{eCKI/Ie YKaszaHud 110 U3YUYCHUIO TUCHUILINHBI «anaBneHne pUCKaMm» IPEJICTaBIICHBI B HpI/IJIO)KeHI/II/I 2 ¥ BKIIIOYAIOT B




ce0st:

1. MeTtomuyeckue ykazaHHs JJs1 00YYarONUXCs 10 OpraHu3aIMy yaeOHON IesITeIbHOCTH.
2. Metomudeckue yKa3zaHHs 0 OPTaHU3aIlUF CAMOCTOSTEILHON PabOThl 00yJalOIIHXCSl.
3. Mertonuyueckue yKa3zaHHs 0 OpraHU3aIlUK MPOLEAYPhl OLICHUBAHUS 3HAHWA, YMEHUI, HABBIKOB | (MJTH) OIBITA

JeSTeNbHOCTH, XapaKTepU3YIOIUX 3Tanbl (fOPMUPOBAHUS KOMIETEHIUI.




