AHHOTALUSA
K padoyeii nporpaMme JTUCHHMILIMHBI «OLeHKA PUCKOB»
1o HanpasJjeHHI0 NoAroToBkM 38.03.02 Menex:kMeHT
(ypoBenb 0akanaBpuara)

Henabo ocBoeHusi aMCHMIIMHBI «OueHka PpHcKoOB» sBIsSeTcs (HOpPMUpPOBAHHE Yy
00y4aroImuxcst TEOPETUYECKUX 3HAHMM W TMPAKTUYECKUX HABBIKOB 0 OICHKE PUCKOB pa3IMYHON
MPUPOABI JUIsl IPUHSATHS YIPABICHUECKUX PEIICHUN B 00JIACTH OpraHU3allMOHHO — YIPaBIECHYECKOMH,
MH(OPMAIMOHHO-aHATUTHIECKON U TTPEIITPUHUMATEIHCKON IeATEITHbHOCTH.

MecTo IMCHUILIMHBI B CTPYKTYpe 00pa3oBaTe/ibHOM NporpaMMbl 6aKkajgaBpuara

Juctummaa «OneHKa pUCKOB» - JUCHUILINHA HampaBiIeHHOCTEH (mpoduieii): MeHeKMEHT

KOMMEPYECKMX U HEKOMMEPUYECKUX OpraHu3anuii, JIoructTmueckuii MEHEI)KMEHT BapUaTHUBHOM YacTH
[uKIa Jucuuiuine biioka 1 cTpyKTypbl mporpaMMbl OakanaBpuarta.

O0bem, CTPYKTYpa U colepsKaHUe U CIATIIUHbI

OO01mast TpyA0eMKOCTh JUCIUTIINHBL: 3 3aueTHbIC eAHUIbBI, 108 akaqeMIIecKiX 4acoB.

Coaepxanue TMCUMILINHBI.

Tema 1. Pucku B peqipuHUMATENBCKON JEATENBHOCTH: TIOHATHUE, ITOCIIECTBUS

OnpeneneHue TMOHATHI «PHUCK» U «HEONpeAeNeHHOCTh». COBpEMEHHBIM CHHTE3 TEopHUH
puckoB. OCOOEHHOCTH MPOSIBICHHS pUCKa Ha MpakTUKe. OyHKIIUU U pUCKa.

Tewma 2. Kimaccudukarus puckoB

Cucrema puckoB W ux kinaccudukaius. Kputepun kmaccudukanuu pUCKoB. TeXHOTCHHEBIE,
MIPUPOIHBIE U CMEIIaHHbIE pUCKU. BUbI prCKOB 1O cepaM MposBICHUS: TOJIUTHYECKHIE, COIIMAIbHBIE
PHUCKH, 3KOJOTUYECKHE, KOMMEPUYECKNE PUCKH. Buabl puckoB 1o BO3MOKHOCTH IpenBHIeHUSA. Buibl
PUCKOB MO HMCTOYHMKAM BO3HUKHOBEHHUS: BHEIIHWN (CHCTEMAaTUYECKUW WM PHIHOYHBIN) PHCK,
BHYTPCHHUH (HECUCTEMAaTHUECKUH WM ClIenupUUecKuil) pucK. Buusl puCKOB 10 pa3mepy
BO3MOJKHOTO yIep0a: JOMyCTUMBIH, KPUTHUYCCKUH U KaTacTpOUUECKUA PHUCKUA. BUabl pHCKOB 1O
KOMIUIEKCHOCTH HCCJICIOBaHMA: TPOCTOW W CIOXKHBIA PHCKM Buabl puCKOB 1O (HUHAHCOBBIM
MOCJIEICTBUAM. BHIBI pUCKOB IO XapakTepy NPOsIBICHUs BO BpeMEHHU. Bubl puCKOB O BO3MOKHOCTH
CTpaxoBaHUs. BUIbI pUCKOB MO YaCTOTE pean3altH.

Tema 3. MeTo0510rus OLIEHKH PUCKOB

Oransl nporiecca olieHKU pucka. [logxoas! k oneHke puckoB. KauecTBEHHBIN MOAXO0M K OLIEHKE
puCKOB. MeToabl KOJIMYECTBEHHON OLIEHKM PUCKOB M HEONPENEIEHHOCTH. MeToAbl OLEHKH PUCKOB
0e3 yueTa 3aKoHa paclpelesleHUs] BepoATHOCTel. MeToabl OLIEHKM PHUCKOB C Y4YeTOM 3aKOHA
pacnipeneneHus  BeposTHOcTed. VMcmons3oBanue  meTogoB  Teopud  urp.  Mcnonp3oBaHue
MPEACTABICHUI TEOPUM HEUETKHMX MHOXECTB. MeToAbl OLEHKM M TOKPBITUS PUCKOB B paMKax
COBPEMEHHBIX MEKIYHAPOAHBIX KOHUEILIAMN.

Tema 4. KoHuenuus puckoBo CTOMMOCTH

ITonstue puckoBoii croumoct (VaR). Metoasl onenkn VAR. JloBepuTenbHBIA UHTEPBAI U
BPEMEHHOU F'OPU30HT.

Tewma 5. Ouenka (pMHAHCOBBIX PUCKOB

Knaccudukanus ¢unancoBeix puckoB. [Ipornentnsie pucku. Kpemutneie pucku. OCHOBHBIE
MOJENN TMorameHus jgonra. Pacdersl 1o uNoTeyHbIM KpeauTam. OHUHAHCOBBIA JEBEPUIK.
Omnpenenenne kodhPUIMEHTa KAMUTATU3AKUN IPU HATMYUU 3a€MHOTO KamnuTana. PUCK TUKBUIHOCTH.
Nudmsauonnsii puck. OnepanmoHHble pUCKH. BamtoTHbie pucku. bupskeBble pucku. Pucku
OaHKPOTCTBA.

Tema 6. O1leHKa HUHBECTHIITMOHHBIX PUCKOB

[lonaTne WHBECTUIIMOHHOTO MOpTdens W uenu ero ¢opmupoBanus. 3mepenue pucka
noptdenst. Ontumanbablii opTdens. CTpaTerus ynpaBieHUs HHBECTUIIMOHHBIM nopTdenem. Teopus
apOUTpakHOTO 1IEHOOOpa30BaHUs.

Tema 7. OuieHKa KOMMEPUYECKUX PUCKOB

Bunasl komMepuecKkux puUCKOB. MICTOUHHKM KOMMEPUYECKUX PUCKOB. IHCTPYMEHTBHI U METOIBI
OLICHKA KOMMEPYECKHUX PUCKOB.



Tema 8. IHCTpyMEHTBI PUCK - MEHEKMEHTA

OO0mue mNpUHIMMBL YyOpaBiIeHUS pHCKaMU.  MeToasl ympaBiieHUuss puUcKaMu. MeTosl
YKJIOHEHHUs OT pucka. MeTopl JOKalu3aluyd W AMCCHUNIALUU pUcKa. MeTonbl KOMIEHCAllU PHCKa.
Meroasl pacnupeneneHuss puckoB. OrpaHHYEeHHE PHUCKOB. 3apyOCKHBIH OMBIT CHUIKEHUS PHUCKOB.
Onenka 3¢ (HeKTUBHOCTH METO/IOB YIPaBJICHUS PUCKAMH.

Tema 9. CtpaxoBaHue pUCKOB

[lonaTue cTpaxoBaHUS PHCKOB HAa COBPEMEHHOM 3Tarie 3KOHOMHYECKOro pucka. OOBEKT u
CyOBEeKT cTpaxoBaHUsi pUCKOB. IlpemmyiecTBa cTpaxoBaHUs KaK METOJla CHMKEHUS PHCKOB.
Knaccudukanus BUIOB CTpaXOBaHUS;

Tema 10. XemxupoBaHie pUCKOB

[lonsTHE X€mKUpPOBAaHMM Ha COBPEMEHHOM 3Talleé PKOHOMMUYECKOTO pucka. [Ipenmmymiecta
XEIPKMPOBAaHUs KaK METOAA CHUKEHUsI pUCKOB. DprouepcKkre KOHTPAKTHL. PopBapAHbIE KOHTPAKTHI U
OILIMOHAMU

Tema 11. Y4€r puCKOB IpW IPUHATUM YIPABICHYECKUX PEIICHHI

[IpunaTue pemeHU B YCIOBUSAX HEMOJHOH HMH(OPMHUPOBAHHOCTH O XapaKTEpUCTHKaX
SKOHOMHUYECKOW cpeabl. [IpuHATHE pemieHuid B YCIOBUSX aKTHBHOIO  IPOTHUBOACHCTBUS
HSKOHOMHYECKOM cpefbl. [IpuHsTHE perieHnii B yCIOBHsIX HEOOpAaTUMOCTH BBIOOpA.

Tema 12. Monenu KOMIUIEKCHOM OLIEHKM W HNPOTHO3UPOBAHUSI PHUCKA HECOCTOATEIbHOCTH
NpEeANPUATHS

®DakTOpel U MOJIEIM OIICHKH PHCKAa HECOCTOSTEIHHOCTH. MOJenn KOMIUIEKCHON OallbHOM
OLICHKM pHUCKAa HECOCTOSATENBHOCTU. MoJenn pEeUTHHrOBOrO aHaju3a pPHUCKAa HECOCTOSITEIBbHOCTH.
Mopenu nporHo3upoOBaHUs pUCKa HECOCTOSATEILHOCTH.

Tema 13. Opranuzauust ynpasjieHusi puckamMy Ha IPeIIpUsITHH

[TonsiTve, uenu, NPUHUMIBI M (QYHKOUM M OSTanbl pa3pabOTKH CHCTEMBI YIIpPaBJICHUS
COBOKYITHBIM PUCKOM MPEIIpUATHS. JTanbl pa3padOTKU CUCTEMBbI YIIPABICHUS PUCKOM. TpeboBaHUs
K CUCTEME YIIPABJICHUS PUCKaMH HA MPEATIPUATHH.



