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1. IlepeyeHp mIAHHpPYEMBIX pe3yJabTATOB O0y4eHMs 10 JHCHUILUINHE, COOTHECEHHBIX
INIAHNPYEMbIMH Pe3yJIbTaTaMH OCBOCHHUS 00Pa30BaTeIbHOI IPOrpaMMbl

[Iponecc u3yuyeHus: TUCHUILIMHBI HampaBieH Ha GopmupoBaHue cieayroumx xkomnerenuuid OIT BO
U OBJIaJICHHUE CIEIYIOLUIMMHU Pe3yIbTaTaMU O0YUYEeHHUS IO AUCIUILIUHE:

C

Kon u HanmenoBanue Konu
KOMIIETECHITUH HauMEHOBaHHE
WHJUKaTOpa
JIOCTHOKEHHUS

[lepedeHpb IaHUPYEMBIX pE3yIbTaTOB 00yUEHHS 10
JUCLIMILINHE

2. [lepeyeHb O1LIeHOYHBIX CPEICTB MO AUCHUILIMHE

Ne HaumeHnoBanue pasena/TemMbl

O1neHoYHOE CPESICTBO
MIPOBEPKH PE3YJILTATOB
JOCTHIKCHHUSI UHTUKATOPOB
KOMITIETEHIIN I

Kon unnukaropos
JIOCTYKECHUS
KOMITETEHIIU I

Cemectp

1. |1 pa3men. AHanu3 (pUHAHCOBOH OTYETHOCTH

ITonsTue, CylHOCTD U
OpraHusalys aHajiu3a
(DPMHAHCOBOI OTYETHOCTH B
OpraHU3alLUH

1.1

Mertonsl ¥ IpUEMBI aHATU3a
1.2. | naHHBIX (UHAHCOBOU
OTYETHOCTU

AmHanuz OyXrantepcKoro
OanaHca U rmokazaTeneii
(MHAHCOBOTO COCTOSHHS
OpraHHu3aliu

1.3.

7 KoHnTponbHas padora

AHanm3 ordeTa 0 pUHAHCOBBIX
pe3ynbpTaTax

1.4.

Amnanu3 oryera 00 M3BMEHEHUH
KaIluTaja

L.5.

AHanmm3 otdeTa 0 IBMIKCHUN
JICHEKHBIX CPEJICTB

1.6.

7 KonTponbsHas pabora

BbromxeTnpoBaHue U ynpaBiIeHUE
JICHE)KHBIMH TOTOKAMHU

1.7.

AHanu3 NosACHEHUH K
Oyxrantepckomy Oayiancy u
oT4YeTy 0 (PMHAHCOBBIX
pe3ynbrarax

1.8.

AHanu3 u oneHKa GUHAHCOBBIX
pHCKOB

1.9.

7 Kontponsnas pabora

1.10. | ITpomesxyTouHast aTTecTalus

[IpomexyTouHas aTTecTalus

3a

3. OneHo4HbIe CpeACTBA (OLEHOYHbIE MATEPHAJIbI)

[IpuMepHBIi TEpedYeHb  OLICHOYHBIX

HpOMe)Ky'TO‘-IHOI\/’I aTTCCTall1

CpeaCTB jId TEKYLICro  KOHTPOJA  YCII€EBACMOCTH

n




Ne | HanmeHoBaHue Kpatkas xapakrepucTuka [IpencraBieHne OLIEHOUYHOTO CPEJICTBA B
/Tl | OLIEHOYHOT'O CPE/ICTBA OLICHOYHOI'O CPEeCTBA ¢donae (OueHouHbIE MaTEPUATIBI)
TeKyIuii KOHTPOJIb

Jlist oneHky 3HaHUM

JI71s1 olleHKH yMEHM

1 Kontponwsnas padora CpenctBo npoBepku KommieKkT KOHTPOIBHBIX 3aJaHuil 110
YMEHUU TPUMEHSTH BapuaHTaM

MOJTyYeHHbIE 3HAHUS AJIs
pelieHus 3a1a4y
OIpEeIeNIEHHOTO THIIA T10
TEME WU pa3iemy

JIJ1s1 OlIeHKH HaBBIKOB

IIpomexyTouHasl aTTeCTaLHS

2 3auer CpencTBO KOHTPOIIS [Tepeuenb BOMPOCOB K 3a4ETy
YCBOEHHSI y4e€OHOTO
MaTepuaia MpakTH4ecKux u
CEMUHApPCKUX 3aHATUH,
YCHEIIHOTO MPOXOXKICHUS
IIPAKTUK U BBITIOJHEHMS B
IPOLIECCE ITUX MPAKTUK
BCEX Y4eOHBIX IOPYUEHUIl B
COOTBETCTBUHU C
YTBEPKICHHON
IIPOrpaMMOH ¢
BBICTABJIEHUEM OLICHKH B
BUJIE «3aYTEHOM,
«HE3aUYTEHO».

4. IlpumepHbiii GOHI OLEHOYHBIX CPEICTB AJIsl NMPOBEICHUS] TEKYIIero KOHTPOJISI M NMPOMEKYTOYHOM
aTTecTalMu 00yYAKOIIMXCSH MO TUCHHUILINHE (MOYJ10) ""AHaau3 OyXrajaTepckoi oT4eTHOCTH"
Ilpumepnvie oyenounvle mamepuanvl 011 MEKYyu €20 KOHMPOIA yCneeaemocmu




Bomnpocs! k 3auety

NN RO =

30.
31.
32.
33.

CyuiHoCTh | OIpe/ieNIeHUEe prcKa.
IIpyurHbBI BO3HUKHOBEHHS] SKOHOMHUYECKOTO PHCKA.
Knaccugukanus puckos.
XapakTepuCcTUKa OCHOBHBIX 3TAIlOB YIPABJIECHUS PUCKOM.
MeTo/bI OIIEHKH KOHOMUYECKUX PHCKOB.
IIpuHsATHE ONTUMANIBHBIX PELICHUH B YCIOBUSAX HEONPEACICHHOCTH.
Martpuna nociaeAcTBUNA U MaTpUIla PUCKOB.
AHanu3 cBA3aHHOMN I'PYIIIBI PEIICHUH B YCIOBUSAX MOJHON HEONPEIeIeHHOCTH.
IIpaBuno Banppa.
[IpaBuno CaBumxka.
[TpaBuno I'ypeuna.
Kpurepun npuHATHS pelIeHuil B yCIOBUAX YaCTHYHON HEONPEeIeHHOCTH.
OnrumansHoCTh 10 [lapero.
ITpaBuno Jlamnaca paBHOBO3MOXKHOCTH.
CratucTuyeckue MeTOJbl IPUHATHUS PELICHUH B YCIOBHUIX PHCKA.
W3mepurenu u nokaszarenu (GUHAHCOBBIX PUCKOB.
Pacrnipenienenust BEposiTHOCTEN M 0KH1aeMasi JOXOIHOCTb.
KoMmOuHanum okuiaeMoro 3Ha4YeHHs U AUCIEPCUU KaK KPUTEpUH pHCKa.
Vder BIUSHUS aCUMMETPHH PacIpeIeIeHUs] BEpOATHOCTEH Ha PUCKH.
Koa¢pdunment Bapuannu kak KpUTepuil pucka.
OneHka HaIe’)KHOCTU MHBECTULMI HA OCHOBE aHAJIN3a PUCKOB.
OneHka pucka, Ha OCHOBE  aHaju3a 0e3yObITOUHOCTH NPEANPUITHS.
KonuuecTBeHHas olleHKa prcka OAaHKPOTCTBA MPEIIPUSTHS.
@akTopbl, CIOCOOCTBYIOIINE BOZHUKHOBEHUIO KPEJUTHBIX PHUCKOB.
AHanu3 KpeUTHBIX PUCKOB.
IIpremMbl yMeHbIIEHNS KPEAUTHBIX PUCKOB.
DddexTrBHAS TIPOIICHTHAS CTaBKA.
Haparienue u BbII1aTa NpOLIEHTOB B OTPEOUTENBLCKOM KpPEIUTE.
KpenutHeie rapantuu.
Puck nukBUIHOCTH.
OcCHOBHBIE XapaKTePUCTUKH MOPT(dest IIeHHBIX OyMmar.
XapakTepucTuka Mojeseit moptdens MeHHBIX OyMar.
Mopens MapkoBunia o ¢opmupoBaHuu mopTdenss 3agaHHOM 3((eKTHBHOCTH € y4yeToMm

Beaymiero ¢gakropa.

34.
35.
36.

Teopust apoutpaxkuoro nenoodpazoanus (APT).
beta-koaddunineHT B MOJeIH IICHHBIX OyMar.
XapaKkTepuCcTUKa PHIHOYHOTO (CHCTEMAaTHYECKOr0) U COOCTBEHHOIO (HECHCTEMaTHYeCKOro)

pHCKa IIeHHOM Oymarm.

37.
38.
39.
40.
41.
42.
43.
44.
45.

[IpaBuno Ilapeto, ero ncnonap3oBaHUe NPU NPUHATUN (UHAHCOBBIX PEIICHUM.
Jusepcuduxanus moptders.

CoOcTBeHHBIN pUCK NOpTdens. PeIHOUHBINA pHCK MOpTQens.

Monens noxomnoctu ¢puHaHCOBBIX akTUBOB (CAPM).

JIuHus pbIHKa HeHHbIX Oymar (SML).

Jlunus peiaka kanutana (CML).

Monens Tobuna-Illapna-JIutHepa.

B-koaddunrent moprdens HeHHBIX OyMmar.

[optdens MapkoBuna u Tobuna makcumanbsHoU 3¢ HeKTHBHOCTH.

Ilpumepnuie oyenounvie mamepuanl
0J151 NPOBEOCHUA NPOMENCYMOUHOU ammecmauuu (3auem, IK3amen)
nO UMO2am 0Ce0eHUs OUCYUNIUHBL (MOOYI)



Bomnpocs! k 3auety

NN RO =

30.
31.
32.
33.

CyuiHoCTh | OIpe/ieNIeHUEe prcKa.
IIpyurHbBI BO3HUKHOBEHHS] SKOHOMHUYECKOTO PHCKA.
Knaccugukanus puckos.
XapakTepuCcTUKa OCHOBHBIX 3TAIlOB YIPABJIECHUS PUCKOM.
MeTo/bI OIIEHKH KOHOMUYECKUX PHCKOB.
IIpuHsATHE ONTUMANIBHBIX PELICHUH B YCIOBUSAX HEONPEACICHHOCTH.
Martpuna nociaeAcTBUNA U MaTpUIla PUCKOB.
AHanu3 cBA3aHHOMN I'PYIIIBI PEIICHUH B YCIOBUSAX MOJHON HEONPEIeIeHHOCTH.
IIpaBuno Banppa.
[IpaBuno CaBumxka.
[TpaBuno I'ypeuna.
Kpurepun npuHATHS pelIeHuil B yCIOBUAX YaCTHYHON HEONPEeIeHHOCTH.
OnrumansHoCTh 10 [lapero.
ITpaBuno Jlamnaca paBHOBO3MOXKHOCTH.
CratucTuyeckue MeTOJbl IPUHATHUS PELICHUH B YCIOBHUIX PHCKA.
W3mepurenu u nokaszarenu (GUHAHCOBBIX PUCKOB.
Pacrnipenienenust BEposiTHOCTEN M 0KH1aeMasi JOXOIHOCTb.
KoMmOuHanum okuiaeMoro 3Ha4YeHHs U AUCIEPCUU KaK KPUTEpUH pHCKa.
Vder BIUSHUS aCUMMETPHH PacIpeIeIeHUs] BEpOATHOCTEH Ha PUCKH.
Koa¢pdunment Bapuannu kak KpUTepuil pucka.
OneHka HaIe’)KHOCTU MHBECTULMI HA OCHOBE aHAJIN3a PUCKOB.
OneHka pucka, Ha OCHOBE  aHaju3a 0e3yObITOUHOCTH NPEANPUITHS.
KonuuecTBeHHas olleHKa prcka OAaHKPOTCTBA MPEIIPUSTHS.
@akTopbl, CIOCOOCTBYIOIINE BOZHUKHOBEHUIO KPEJUTHBIX PHUCKOB.
AHanu3 KpeUTHBIX PUCKOB.
IIpremMbl yMeHbIIEHNS KPEAUTHBIX PUCKOB.
DddexTrBHAS TIPOIICHTHAS CTaBKA.
Haparienue u BbII1aTa NpOLIEHTOB B OTPEOUTENBLCKOM KpPEIUTE.
KpenutHeie rapantuu.
Puck nukBUIHOCTH.
OcCHOBHBIE XapaKTePUCTUKH MOPT(dest IIeHHBIX OyMmar.
XapakTepucTuka Mojeseit moptdens MeHHBIX OyMar.
Mopens MapkoBunia o ¢opmupoBaHuu mopTdenss 3agaHHOM 3((eKTHBHOCTH € y4yeToMm

Beaymiero ¢gakropa.

34.
35.
36.

Teopust apoutpaxkuoro nenoodpazoanus (APT).
beta-koaddunineHT B MOJeIH IICHHBIX OyMar.
XapaKkTepuCcTUKa PHIHOYHOTO (CHCTEMAaTHYECKOr0) U COOCTBEHHOIO (HECHCTEMaTHYeCKOro)

pHCKa IIeHHOM Oymarm.

37.
38.
39.
40.
41.
42.
43.
44.
45.

[IpaBuno Ilapeto, ero ncnonap3oBaHUe NPU NPUHATUN (UHAHCOBBIX PEIICHUM.
Jusepcuduxanus moptders.

CoOcTBeHHBIN pUCK NOpTdens. PeIHOUHBINA pHCK MOpTQens.

Monens noxomnoctu ¢puHaHCOBBIX akTUBOB (CAPM).

JIuHus pbIHKa HeHHbIX Oymar (SML).

Jlunus peiaka kanutana (CML).

Monens Tobuna-Illapna-JIutHepa.

B-koaddunrent moprdens HeHHBIX OyMmar.

[optdens MapkoBuna u Tobuna makcumanbsHoU 3¢ HeKTHBHOCTH.

Temwt nucomennvix padom (3cce, peghepamot, Kypcoswvie padomast u op.)



Tematuka pedepaToB, JOKITAIOB C MPE3EHTAIMEH, cTaTel (M3BJIeUEHHS U3 y4eOHOro mocoous)

1. CriocoObl  ympaBlieHHsT pPHUCKAMH Ha TPEINPUITUAX PEaTbHOTO CEKTOpa HAKOHOMHUKHU
(muBepcuuKanys, caMocTpaxoBaHue (pe3epBUPOBaHNUE), CTPAXOBAHHE, XEKHPOBAHHUE )
2. HHuTterpanbaple Mepbl pucka (HazHaueHue, mepbl pucka EaR (Earnings at Risk — puck

noxona), CFaR (Cash Flow at Risk — puck noroka nammuHoctn), EPSaR (Earnings per Share at Risk —
PHCK J10X0/Ia B pacueTe Ha OJIHY aKIHIO) H Jp.)
3. OCHOBHBIE METO/IbI OLIEHKH PHUCKOB (QHAJIM3 YyBCTBUTEIBHOCTH, aHAJIN3 CLEHAPHUEB, aHAJIN3
PUYMHHO-CIICICTBEHHBIX CBsI3el, MeTo MoHTe-Kapiio, MeTo/] SKCIIepTHBIX OLIEHOK)
4. AHanu3 BO3/ICHCTBUS BHECIIHUX U BHYTPCHHUX (DAKTOPOB HA PUCKU MPEATIPHSATHS
VYrpaBieHne puCKaMH JIMKBHIHOCTH
OO1Me NPUHIUIIBI U CTIe(HKa YIPABICHUS PUCKAMH TIPEIIPUSITUS
Kapra puckoB — 3 QeKTHBHBI HHCTPYMEHT YIIPABICHUS PHCKAMU
Mopenu nporHo3upoBaHus PUHAHCOBOH HECOCTOSTEILHOCTH MPEIIPUITUS
CrpaxoBaHue pHCKa.
0. Mertonsl ynpaBieHus (PUHAHCOBBIM PUCKOM

N N A
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