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1. HammeHOBaHMe QHCIUIIIHHBI
JlucuuiuinHa « AHaJIU3 U OLIEHKA PUCKOB)

2. IlepeyeHb IUIAHUPYEMBIX Pe3yJabTATOB OCBOEHHs 00pa3oBaTeJbHOM
NporpaMMbl ¢ yKa3aHMeM HHIMKATOPOB HX [OCTH:KEHHUSl, COOTHECEHHBIX C
IUVIAHUPYEMbIMH Pe3yJIbTATAMHU 00y4YeHUs M0 IUCHUIIINHE

JucuuminHa odecrneunBaeT (GOPMUPOBAHUE CICTYIONIUX KOMIIETECHIUMN:
HanpaB/jieHHOCTh NPOTrpaMMbl «AHAJIU3 U CTPATEerH4ecKuii MeHeIKMEeHT
B On3Hece»

Taomuna 1
Kon HanmenoBanue NuaukaTopsl Pesynbrarel 00ydeHus (YMeHHS H
KoMIe- KOMIIETEeHIINH JAOCTHKEHUS 3HAHMA), COOTHECEHHBIE ¢
TeHUUHU KOMIEeTeHHHI KOMIIeTEeHUMAMU/ UHAUKATOPAMM
JOCTH;KEHHsI KOMIIETeHIINU
T1K-3 Croco0OHOCTE 1.Bmaneer 3HaHUe: OCHOBHBIX HOPMATHBHBIX
OCYLIECTBIATh AHAIU3 | METOAAMM AaHAJIM3a | aKTOB U PETJIAMEHTOB, OINPENEIIAIOIIUX
u OLCHKY | BHYTPEHHEM U | pealn3aiui0 PUCK-OPUEHTUPOBAHHOTO
3¢ (HeKTUBHOCTH BHELIHEU Cpelbl | yIpaBJIeHUs B MIPAKTHUKE
MPOEKTOB U | OpraHn3aluu, X035UCTBYIOIIETO CYObEKTa
pa3pabaThIiBaTh HOpMaTUBHOH 0azoil | YMeHue: IIPUMEHATH OCHOBHBIE
COOTBETCTBYIOILLINE UL ONPENEIICHUS | METOMBI 31 TOAXOJIBI pHCK-
METOAUYECKUE U | KIIFOUYEBBIX MEHEDKMEHTA Ui  MUHUMU3ALUU
HOpPMAaTWBHEIE 3JIEMEHTOB U OIIEHKH | BOBMOXHBIX YIIEPOOB JACSATEIHHOCTU U
JIOKYMEHTBI WX  BJIMSHUSA  Ha | NOBBILIEHUA CTOMMOCTH
OPTraHU3aLMIO. XO3SMCTBYIONIETO CyOBEKTA
2.PaccuntsiBaeT 3HaHWe: OCHOBHBIX  HallpaBJIEHUU
CTOUMOCTD MPOBEJCHUS AHAIN3a U OLEHKHU PUCKOB
IIPOEKTOB, XO3SICTBYIONTUX CYOBEKTOB
000CHOBBIBAET YmMmenne: MIPUMEHS T METO/IbI
3¢ (HEeKTUBHOCTh €ro | KAYECTBEHHOW M KOJMYECTBEHHOM
peanmzanuu OIIEHKM PHUCKOB TIpH OOOCHOBAaHUU
7 (HEeKTUBHOCTH peann3aliy MPOEKTOB

3. MecTo IMCHUILIMHBI B CTPYKTYpe 00pa3oBaTeJbHOMH MPOrpaMMbl
JucuuiuinHa «AHaIU3 W OLIEHKA PUCKOBY» SIBJISIETCS TUCIUIUIMHON MOAYJIS

HarpaBJICHHOCTH
HaIpaBJICHHOCTb

MEHEDKMEHT B OM3HECEY.

I[J'ISI OCBOCHHUA AHCHUIIJINHBI

IIPOTrpaMMBbl
IPOrpaMMBbl

MarucTpaTypsl

MarucTpaTypsl

38.04.01
«AHammz "

«IKOHOMUKAY,
CTPATErNYECKUHN

HeoOxoaumMo o0magath 3HAHUEM OCHOB

(GYHKUIMOHUPOBAHUS PHIHOYHOM SKOHOMUKM HAa MHKPO- M MAaKpOYpOBHE; OCHOB
DKOHOMHUKHA  Pa3BUTHS;  KOPIOPATHBHBIX  (UHAHCOB,  KOJIMYECTBEHHBIX U
KayeCTBEHHBIX B3aMMOCBS3€H SKOHOMHUYECKHMX OOBEKTOB U MPOIECCOB, BIAICThH
npueMaMu M CrnocobamMM  HKOHOMHUYECKOro  aHaliM3a W CTaTUCTHKW,
MaTeMaTHYECKUMU MeToJaMu oOecriedeHHss (PUHAHCOBBIX W HSKOHOMHYECKUX
pEeLIEHUN.



4, O0beM TUCHHUILIMHBI B 32a4Y€THBIX eIMHUIAX U B aKaJeMHYECKHX Yacax ¢
BblleJIECHHEM 00beMa ayJAMTOPHON (JIeKIUHM, CEMUHAPbI) U CAMOCTOSATEIbHOM
padoThI 00y4AKOIIMXCS

OO6mas TpyI0eMKOCTh TUCHMIUIMHBI COCTaBiseT 3 3adyeTHbie eauHuilbl (108
yacoB). Bu1 mpoMeXyTOUHON aTTecTalluu - 3a4eT.

Bua yuyeOHoi paGoThl 10 AUCHUILIHHE

Tabnua 2
Bua yueOHo# padoThl 110 TUCHHUILIAHE (83 /?;e:(;cax) MOEZ?;X)Z (s
OO01mas TPy10eMKOCTb THCHUTLTAHBI 3/108 108
AynuTopHble 3aHsTusi — KoHTakTHasi pa6oTa 40 40
Jlexuym 8 8
CeMHuHapCKue 3aHIATUS 32 32
CamocrosiTesibHas padora 68 68
BHI TEKYIIEro KOHTPOI KoHnTtpoJsbHas KoHnTtpoabHasn
padora padora
Bua npomexxyTOYHOM aTTecTaluu 3auer 3auer

5. Copep:xanue JUCHMILUIMHBI, CTPYKTYPHUPOBAHHOE MO TeMaM (pa3aesiam)
AUCHUIUIMHBI ¢ YKa3aHMeM HX 00beMOB (B aKaJeMHM4YeCKHX 4Yacax) M BH/IOB
Y4eOHbIX 3aHATHH

5.1. Conep:kanue TUCUUIJIMHBI

Tema 1. MeroaoJiorusi OEHKH, AHAJIM3Aa M PeryJIMpPOBaHUs PUCKOB B
NAeSITeJIbHOCTH X0351iICTBYHOIIEI0 CyObeKTa

OnpeneneHrue pucKoB B JEATEIBHOCTH XO3SUCTBYIOMMX KaK YKOHOMUYECKOMN
KaTeropuu. DBOJIIOIMS B3TJISA0B M OCHOBHBIC KOHIEMIMHU pucka. OCOOEHHOCTH
pHUCKa B pa3InYHBIX cPepax SKOHOMUKH. CucTeMaTh3aius 1 KiiacCu(pukais puckon
XO3SUCTBYIONUX CyObekTOB. DyHKIMM puckoB. Moxaenu ¢GyHKIMOHUPOBAHUS
DKOHOMHUYECKUX CUCTEM C YYETOM NapaMeTpoOB peryaupoBanus puckos. ERM u ero
POJIb B CTPATETHYECKOM IJIAHUPOBAHUM U peain3aiuu ctparerun. MHCTpyMEHTHI U
texuuka ERM. Bunbl hakTopoB popmupoBanus pucKOB U HEOTIPEACIICHHOCTh CPEIb
(GYHKIMOHUPOBAHUS XO3SUCTBYIOLIETO CyOBEKTa. 3a/layd aHajiu3a M yNpaBIICHUS
pUCKOM (BBISIBJICHUE, OILICHKA, aHAJIU3, yNpaBjieHue puckamu u mp.). Poas Cosera
JAPEKTOPOB U CTAPIIMX MEHEIKEPOB B YNPABICHUU PUCKAMH XO3SMCTBYIOIIETO
cyobekta. Co3gaHue KyJbTypbl PUCKA.

Tema 2. CraHaapTbl OLEHKH, AaHAJM3a W YNPABJEHHUS PUCKAMU
X0351ICTBYIOLIEr0 CyObeKTA

CranmapTel yHOpaBJIEHHs KakK OCHOBA IOCTPOCHMSI CHCTEMBI OLIEHKA U
VIOPABJIECHHUS pUCKaMHU. [OCylapCTBEHHbBIE CTaHAAPTHI YIpPaBICHUS pPHUCKaMU
opranuzauuud. ['OCT P MCO 31000 — 2010 Menemxment pucka. I'OCT P 58771-

5



2019 MenemxmenT pucka. Texnonoruu oueHku pucka. Cranmaptel FERMA,
COSO, ERM u T.1.

Tema 3. MeToabl aHAIH3a U OLIEHKH PUCKOB X03SIiICTBYIONIUX CYOHEKTOB

NHTerpupoBaHHbIl PUCK: CYIIHOCTh U COJIEPAKAHUE. DBOJIONUS MOJIXOA0B K
OLICHKE PUCKOB. BbIsBIEHHE M OIEHKA PUCKOB MO OCHOBHBIM ()YHKIIMOHATIHHBIM
MOJICUCTEMaM  XO3SUCTBYIOIIETO0  CyObeKTa  (MpOM3BOJICTBEHHAs, KaJlpoBas,
(¢buHaHCOBO-3KOHOMUYECKasi, MH(popManMoHHas U T.1.). OnpeaeneHue u nepegaya
KJIIFOYEBBIX HWHJIMKATOPOB pHUCKA. MeToabl M TEXHOJOTHMM OLEHKU PHCKOB.
®opmupoBanue npoduiast puckoB. Puck-anmetuT. BpIOOp TEXHOJOTHH OLEHKH
PHCKOB.

Tema 4. KauecTBeHHBbIE METOAbI OLIEHKH M AHAJIN3a PUCKOB

Oco0OeHHOCTH TNPUMEHEHHs] KayeCTBEHHBIX METOJOB OLIEHKH pHCKAa.
WNnentuduxanus pucka. AHanIu3 B3auMOCBsI3€l U B3aUMO3aBUCUMOCTEN. «M03roBoi
mrypm». Meron enspu. Onpocsl 1 uHTepBBI0. Meton ananoruid. CorjaacoBaHue
MHEHHUI HKCIIEPTOB MPU KAYECTBEHHOU OLlEHKE pucKa. OIEeHKa 3HAYMMOCTU PHCKa
(mnarpamma Ilapeto, marpuna mOCIEICTBUI/BEPOATHOCTH (MaTpHUlla PHUCKOB,
TEIUIOBas KapTa). TeXHOIOIMH JOKYMEHTHUPOBAHUS PUCKOB (PEECTp PUCKOB). AHAIN3
MCTOYHUKOB, IPUYHH U MOCIEICTBUIN pUcKa (METO «TraJCTyK-0aboukay, Tuarpamma
Hcwukassl). CtpykrypupoBanHblii MeTon «Uto, eciu?» (SWIFT).

Tema 5. KotnyecTBeHHbIE MeTOAbI OLIEHKU U AHAJIN3a PUCKOB

Hcnonbs3oBaHne MeETOAOB (PMHAHCOBOrO aHaiM3a IPU OIEHKE PHUCKOB.
BeposiTHOCTHBIE METOJIbI OLEHKH PHCKOB: CII€HAapHbIA aHaJU3, WMHUTALMOHHOE
MOJIeNIUpOBaHuE, «jaepeBo pemeHui». CroumoctHas Mepa pucka (VaR). Ouenka
JICHEKHBIX TOTOKOB C TompaBkod Ha puck. [loprdenpubiii ananu3. OleHka
IIPOEKTHBIX PHUCKOB. AHaJIN3 YyBCTBUTEIBHOCTH. lIprMeHeHHE Teopun Wrp uis
OLICHKH PHCKa.

Tema 6. YnpaBiieHue pucKkaMu X03siiiCTBYIONIET0 Cy0ObEKTA

bazoBble npuHUUIBI yrpaBieHUs pUCKoM. CTpaTerus U TaKTHKa PHUCK-
MEHE)KMEHTAa. AKTHBHAs U MACCUBHAS MOJUTHKA YIPABICHUS PUCKAMU. DJIEMEHTbI
MPOEKTUPOBaHUS cucTeMbl yrpaBiaeHus: puckamu (CYP). CrangapTsl HOCTpOCHUS
CUCTEMBI YIpaBJCHUS PHUCKaMU. YTpaBICHUE PUCKAMHU: METOAbl (HOPMUPOBAHUS
CTpaTeruu.  YTpaBi€HUE  OTAEIbHBIMM  BHUJIAMHU  PUCKAMHU:  KPEIUTHBIM,
ONepalOHHBIM, PHIHOYHBIM, (puHaHCOBBIM. HOpuandeckuii puck Post-SOX (3akon
Copb0eiinca - Okcnn). @UHaHCOBAs OTYETHOCTh U YNPABICHUE PUCKAMU PACKPBITHS
uHpopmanuu. BHenpenune koMmiiacHC-(QYHKIMM KaK MHCTPYMEHTa MUHUMHU3AIUU
PUCKOB HECOOTBETCTBUS XO3SHCTBYIOIIET0 CyObekTa. MeToapl yKJIOHEHUs U
CHWKEHUS! pUCKOB. CoueTaHUE pA3IMYHBIX IMOAXOAOB K YIPAaBICHUIO PHUCKaMHU
XO3sMCTBYIOIUX CyObekTOB. WH(MOpMannOHHBIE TEXHOJOTMM B YIPABICHUU
puckamu. CTpaxoBaHHE  PHUCKA. PesepBupoBanne. Pasnenenne  pucka
(muBepcudukanus). JlumutupoBanue. Ykinonenne. CHUKEHUE YaCTOTHI ymiepoa.



Onenka 3¢pGEKTUBHOCTH CHUCTEMBI YMPABICHUS PUCKAMHU  XO3SHUCTBYIOIIETO
cyOBbeKTa.
5.2. Y4eOHO-TeMATHYECKUH TJIaH
Taomuma 3
Ne | HaumeHoBaHue TpyaoeMKoOCTBb B yacax DopMbI
n TeM (pa3aesnoB) | Bee KonrakTHas pa6ora - CaMmocTosT | TEKyIIero
n/ AUCIHILIMHBI ro AyauTopHasi pa6ora eJIbHas KOHTPOJIfA
I Ob6mas, | Jlekiuu | CeMuHapsl, paGora ycneBaem
B T.4.: MIPAKTUYECK 0CTH
We 3aHATHUS
1. | Tema 1.
Mertonosorusa
OIICHKH, aHAJIN3a W
peryIupoBaHUs Ompoc,
PHUCKOB B|18 |6 2 4 12 pelieHue
JEATeTLHOCTH TECTOB
XO3SIMCTBYIOIIETO
cyOBeKTa
2. | Tema 2.
CrangapTsl
Aap Omnpoc
OIICHKH, aHaJlh3a U CLLICHIE
yIpaBiIeHUS 17 |5 1 4 12 P
TECTOB,
pHUCKaMu
. 3a1a4
XO03SUCTBYIOIIETO
cyOBeKTa
3. | Tema 3. Meronabl
Ompoc;
aHaju3a W OIICHKHU elLerIe
PHCKOB 15 |5 1 4 10 P
XO3SIMCTBYIOIINX TCCTOB,
3a/1a4
CyOBEKTOB
4, | Tema 4.
Ompoc;
KauectBennbie CLICHIC
MeToabl oneHku u |15 |5 1 4 10 p
TECTOB,
aHaJIM3a PHUCKOB
3a/1a4
5. | Tema 5. Ompoc;
KonnuecTBeHHBIC eIIeHue
21 |9 1 8 12 P
METOJIbI OICHKH W TECTOB,
aHaJIM3a PHCKOB 3a/1a4
6. | Tema 6.
Ompoc;
Ynpasnenue ClIICHIC
pHCKaMHu 22 |10 2 8 12 P
XO3SIMCTBYIOIIETO TeCTOB,
3a/1a4
cyOBeKTa
B eJIOM o KonTpoanb
JUCIUATIIINHE 108 | 40 8 32 68 Hasl
padora




| Hroro B %

| [37%  [20% | 80% | 63%

5.3. Conep:kaHue NPAKTHYECKUX U CEMUHAPCKHUX 3aAHATHI

Tabmuna 4
HaumenoBanue Ilepeyens BonpocoB Aisl 00CyKIeHHUS HA ®opmbI
TeM (pa3aesioB) CEMHMHAPCKHUX, IPAKTHYECKUX 3aHATHAX, NpoBeACHUS
AUCHHUILIMHBI peKoMeHayeMble HCTOYHHUKHU U3 pa3iesos 8,9 3aHATHH
(Yyka3pIBaeTcsl pasjes U NOPSIAKOBbIA HOMep
HCTOYHHUKA)
1. Puckn kak 3KkOHOMHYECKasi KaTeropus. YcrHble
2. OBOJNIOIMUS B3IJIAJ0B M OCHOBHbIE KOHLEIIMHU | OTBETHI
pucka. OcoOEHHOCTM pHUCKa B pa3nuuHbIX cdepax | Pemenue 3agau
Tema HKOHOMUKH. c
MeTononorus 3. Krnaccudukanus puckon MOCJIETYIOLIUM
OLCHKH, AHATH3A W 4. @OYHKIMU PUCKOB. o0cyX1eHueEM
- ’OBaHI/ISI 5. ERM wu ero posib B CTpaTerM4eCKOM TNIAHUPOBAaHUHU | Pernenue
pnc}IIme U peajn3aluyu CTpaTeruu. TECTOB
I;[GSITGJII)HOCTI/I 6. HNuctpymenTsl 1 Texuuka ERM
XO3SHCTBYIOIIEro 7. 3ajauM  aHajuM3a M YIOPABICHUS  PUCKOM
yro (BBISIBIICHUE, OIIEHKA, aHAJIW3, YIPaBICHHUE PUCKAMU U
cyOBeKTa
mnp.).
Pexomenoyemvie ucmounuxu:
Ocnosnas 1-3.
Hononnumenvnas 1-4.
Humepnem-pecypcwor 1-10.
1. I'OCT P CO 31000 — 2010 MenemxmeHT pucka. | Pemenue
Tema 2. Cranmaptel | TOCT P 58771-2019 MenemxxmeHT pucka. TexHOJIOTUU | TECTOB
OLICHKH, aHaJIN3a U OLICHKH PUCKA. IIpesenTanus
YIPaBJICHUS 2. Crannaptet FERMA, COSO, ERM u T.1. VYcrHbie
VCKaMH Pexomenoyemvie ucmounuxu: OTBETHI
y
XO3SIIICTBYIOIETO Ocnosnas 1-3.
cyObeKkTa Hononnumenvnas 1-4.
Humepnem-pecypcwor 1-10.
1. NHTterpupoBaHHbIN PHCK: CYIIHOCTh u | YcTHBIE
coJiepkaHue. DBOJIIOLMS [TOAX0/I0B K OIIEHKE PUCKOB. OTBETHI
2. BbisiBneHNME M OLIEHKa pPHUCKOB IO OCHOBHBIM | Pemienue 3agau
(GYHKIIMOHAJIBHBIM ~ TOJCHUCTEMaM  XO3SIMCTBYIOLIETO | C
Tema 3. MeTosi cyObeKTa HOCIIEAYIOLIIUM
aHaJm3e.1 1 OLEHKH 3. Onpenenenue u nepeaaya KIIFOUEBBIX | 0OCYXKIECHUEM
HCKOB MHIUKAaTOPOB PUCKA.
PHCK 4. dopmupoBanue NpouIst pUCKOB.
XOSAMCTBYIOHX 5 Puck-anmnerur
CyOBEKTOB ' :
y 6. Bb160p TEXHOIOTHHU OLIEHKH PUCKOB.
Pexomenoyemvie ucmounuxu:
Ocnosnas 1-3.
Jlononnumenvuasn 1-4.
Hnmepnem-pecypcor 1-10.
Tema 1. Ocobennoctu IIPUMEHEHUS KAueCTBEHHBIX | Y CTHBIE
KauecTBeHHBIE METO/IOB OLIEHKH PHCKa. OTBETHI




METOJIbl  OLEHKHU 2. Wnentudukanus pucka. Pemenue 3anau
aHaJM3a PHCKOB 3. AHanu3 B3aMMOCBSI3€H U B3aUMO3aBUCUMOCTEH. c

4. OneHka 3HaYMMOCTH pUCKa IIOCJIEIYIOLUM

S. TexHOIOrMM TOKYMEHTHPOBAHUS PUCKOB (peecTp | o0CykIeHUEM

PHUCKOB).

6. AHau3 MCTOYHHMKOB, INPUYUMH M IOCIEICTBHHA

pHcKa

Pexomenoyemvie ucmounuxu:
Ocnosnas 1-3.
Jlononnumenvuas 1-4.
Humepnem-pecypcwor 1-10.
1. Hcnonb3oBanne MeTo0B (PMHAHCOBOrO aHain3a | YCTHBIE
IIPY OLIEHKE PUCKOB. OTBETHI

2. BeposiTHOCTHBIE METO/IBI OIICHKU PUCKOB. Pemenue 3amau
3. CroumoctHas mepa pucka (VaR). c
Tema 5 4. O1eHKa 1eHeXXHBIX TIOTOKOB C ITONPABKOM Ha PUCK. | TOCIEIYIOUIUM
i 5. [opTdenpubiii aHaTH3. o0cyX1eHuEM
KonnuecTBeHHbie
6. O1eHKa MPOEKTHBIX PUCKOB.
METO/Ibl OLIEHKU U
7. AHanu3 4yBCTBUTEIBHOCTH.
aHall3a PHCKOB
8. [IpumeHeHne Teopuu Urp IS OLIEHKU PHUCKA.
Pexomendyemvie ucmounuxu:
Ocnognas 1-3.
Jlononnumenvuasn 1-4.
Hnumepnem-pecypcwor 1-10.
1. ba3oBble NpUHIMIIBI YIIPABICHUS PUCKOM. YcTHbIE
2. DNEMEHTHI IPOEKTUPOBAHUS CUCTEMBI YIIPABIICHUS | OTBETHI
puckamu (CYP). Pemenne 3anau
3. VYnpasiieHue OTAENbHBIMU BUAAMU PUCKAMU c
4. IOpunnueckuii puck Post-SOX (3akon CopbeitHca | TOCIeIyroIumM
- Okcan). 00CyX/IeHueM
5. ®uHaHCOBas OTYETHOCTH M YIIPaBJICHHUE PUCKAMU
Tema 6 pacKpeITUs HHPOPMALIUH.
’ 6. Buenpenue KOMIUTaeHC-(Q yHKIIUT KaK
VYnpasnenue AP by
HCKAMIL MHCTPYMEHTAa MHUHUMH3ALMUd PHUCKOB HECOOTBETCTBUS
pucie XO03SUCTBYIOIIEr0 CyOBEKTA.
XO3SIICTBYIOILETO
cvELeKTa 7. MeTtoapl  yKJIOHEHUST M CHW)KEHHS  PHCKOB.
Y CoderaHue pa3IUYHBIX MOAXOJOB K  YIPaBICHUIO
pHCKaMU XO03HCTBYIOLINX CYOBEKTOB.
8. Onenka 3¢ (HEeKTUBHOCTH CHCTEMbI YIpPaBIIEHUS

PHUCKaMU XO3HCTBYIOIIETO CYOBEKTA.
Pexomenoyemvie ucmounuxu:
Ocnosnas 1-3.
Jlononnumenvuasn 1-4.
Humepnem-pecypcwor 1-10.

6. [lepeyeHnb y4eOHO-METOIUIECKOTO 00eCTIeYeHHsI 11 CAMOCTOSITETbHOT

padoTHI 00Yy4AONIUXCH MO TUCIHUIINHE

6.1. IlepeyeHb BONMPOCOB, OTBOAMMBIX HA CAMOCTOSITE/IbHOE OCBOCHHE
AUCHHUIIMHBI, ()OPMbI BHEAYIMTOPHOI CAMOCTOATENbHOH PadoThI

Ta0mura 5
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Ilepeyennb BOpoCcoB, 0TBOAUMBIX HA ®opmbI
HaumeHnoBanue Tem .
CaMOCTOSITE/IbHOE OCBOCHHE BHeayIMTOPHOM
(pa3nenioB) .
e — CaMOCTOAITEJILHOM
padoThI
1 2 3
1. DBousronus B3MUIAI0B M OCHOBHBIE KOHIENIMH | M3yuenue y4yeOHOMI
Tema 1. Metononorus [PUCKa. JIATEPATYPBI.
ouenku, anammza u | 2. OcobeHHocTH pucka B pasianubbix cdepax | [Togroroska K
peryanpoBaHHus OPKOHOMHUKH. OIpocy M Hay4YHOH
DHCKOB B | 3. Mogenu (GYHKIIMOHUPOBAHUS | TUCKYCCHUU.
NEATENLHOCTH ODKOHOMMYECKHUX CHUCTEM C yudeToM mnapamerpoB | [logroroska u
XO3SHCTBYIOIIEr0 PETYIMPOBAHUS PUCKOB. BBIIIOJIHEHUE
cyOBeKTa 4. Ponp CoBera JUPEKTOPOB M  CTAPHIMX | KOHTPOJIBHOM
MEHEIKEPOB B YIPABICHUU pucKaMu | paboTHI.
XO3SIIICTBYIOLIETO CyOBEKTA.
5. Coznanue KyabTyphl PUCKa.
1. Cranmaptel  ympaBiaeHMss Kak  OocHOBa | M3yuenue yueOHOU
[MOCTPOEHUSI CHCTEMbl OLIEHKM U YIPABICHUS | JIUTEPATYPBI.
Tema 2. CTanmapTel  [pUCKaMH. [ToaroroBka K
OILICHKH, aHAJIN3a U 2. TocynapcTBeHHbIE CTaHIAPTHl YIPABIEHUS | OMPOCY W HAyYHOM
yIpaBJIEHUS pUCKAMU  [PUCKAMU OpraHU3aluy. TUCKYCCHUU.
XO034UCTBYIOILIETO [ToaroroBka u
cyOBeKTa BBITIOJTHEHUE
KOHTPOJBHOU
paboTHL.
1. DBounromnHs MOAXOI0B K OIIEHKE PUCKOB. Nzydyenne ydeOHOI
2. BrlsiBiIeHHE M OIIEHKA PHCKOB MO OCHOBHBIM | JINTEPATYPHI.
Tema 3. Meronbl (yHKIIMOHATIBLHBIM MOJICUCTEMaM xo3siiicTByromero | Iloaroroska K
aHaJIM3a U OLIEHKU cyObeKTa (Mpou3BOACTBEHHAS, KaJpoBas, | OIPOCY M HayyHOU
PHUCKOB (bMHAHCOBO-?KOHOMMYECKas, MH()OpPMAIMOHHAs U | IUCKYCCHUHU.
XO3SIUCTBYIOIINX T.1.). [ToaroroBka 51
CyOBEKTOB BBITIOJIHEHUE
KOHTPOJIBHON
paloTHI.
1. OcobeHHOCTH TpUMEHEHUs KayeCTBEHHbIX | M3yueHue yueOHOMN
METOJIOB OLIEHKH PHUCKA. JIUTEPATYPHI.
Tema 4 2. «Mo3TOBOH MWTYypM». [ToaroroBka K
KaqecTBeHHbE 3. Meron Henbdu. Olpocy M Hay4YHOH
METONb  ONECHKH  H 4. Onpoch/II/IHTegBL}o. JUCKYCCHU.
5. Merox aHalIoOruii. IToaroroBka Hu
AHaTIsa. pHCKOB 6. CormacoBanne MHEHHH OKCIIEPTOB TP | BBITOJHEHHE
Y P
KaueCTBEHHOW OLICHKE PUCKA. KOHTPOJIbHOMN
7. CtpykrypupoBaHHblii Meton «Urto, ecinu?» | paboThI.

(SWIFT).

Tewma 5.
KonnyecTBeHHBIE
METOAbI OICHKU U
aHajan3a PHUCKOB

1. Ucnonp30BaHue  METOIOB
QHAJIN3a [IPU OLICHKE PUCKOB.

2. O1eHKa MPOEKTHBIX PHCKOB.

3. [IpumeHeHue TeOpUH Urp ISt OIICHKU PUCKA.

(uHaHCOBOTO

N3ydyenne yueOHOI
JTUTEPaTypHI.
[ToaroroBka K
ONpoCy M HAY4YHOU
JTMCKYCCHH.
[Toxroroska u
BBITIOJTHEHUE
KOHTPOJIBHOU

10




paboThI.
1. Crpareruss W TaKTHKa pPHCK-MEHEKMeHTa. | 3yuenue ydeOHOU
AKTUBHAs W TIACCUBHAS TMOJHUTHUKA YIPABJICHUS | JIUTEPATYPHI.
pUCKaMHU. [ToaroroBka K
2. DIeMeHTHI MIPOEKTHUPOBAHUS CHCTEMBI | OTIPOCY U HAyYHOUH
yrnpasienus puckamu (CYP) JTUCKYCCHH.
3. Meronpl YKIOHEHHSI M CHWXKEHHUs pHCKOB. | I[logroroska u
Tema 6. Ympasnenue |CoueTaHHE PA3IMYHBIX IMOAXOJOB K YIPABIEHUIO | BHIIIOJIHEHUE
pUCKaMHU PUCKaMH XO03HCTBYIOIINX CyOBEKTOB. KOHTPOJIBHOM
XO03SUCTBYIOILIETO 4. NndopmannoHHbie TEXHOJIOTHH B | pabOTHI.
cyObekTa YIIpaBJICHUH PHUCKAMH.
5. CrpaxoBaHue pucka.
6. PesepBupoBanue.
7. Paznenenne  pucka  (auBepcudukanys).
UIumuTHpOBaHue.
8. YkioneHue.
9. CHmKeHUue YacToTHI yiiepoa.

6.2. I[lepeyeHb BONPOCOB, 3a/1aHUIi, TeM JIJIsl MOATOTOBKHU K TEKYIIEMY
KOHTPOJIIO (COrjIacHo TadJuue 2)

Kontpone  camocrosiTeibHOM ~ paOOThl  MPEIOJIara€T  BBIMOJIHEHUE
KOHTPOJIbHBIX paloT, MPOBEPKY MUCHMEHHBIX 3aJlaHUN, OOCYXKICHUE TOKIAJI0B U
BBICTYIUICHUMN, IEPCOHATILHOE COOECEOBaHNE HA MHIUBUTYIbHBIX KOHCYJIbTAIUAX.

OreHka 3HaHUI CTYIEHTOB OCYIIECTBIISIETCS B OajllaXx C y4e€TOM OLEHKHU
paboTel B ceMecTpe (BBIMOJHEHHWE KOHTPOJBHON palbOThl, ayAUTOPHBIX
CaMOCTOATENFHBIX pa0OT W JOMAIHUX 3a/JaHHM, pelIeHHEe 3aJad U y4dacTue B
OOCYX JEHUSIX Ha MPAKTUUYECKUX 3aHSITUSX U Jp.), OIEHKHM UTOTOBBIX 3HAHUU (10
pe3ysbTaTaM 3a4eTa) U B COOTBETCTBHU C KpUTEepUsIMU PUHAHCOBOTO YHHBEPCUTETA
peanu3yercs cleyroumM o0pazoM:

Ne ii/m Bua orueTHOCTH banabl
1. Pabora B Moyie 40
2. 3auer 60
Hroro: 100

(I)OpMLl TCKYHIECr0 KOHTPOJA YCIIEBACMOCTH M MX oaJLIbHas OIICHKA
DopMBbI TEKYLET0 KOHTPOJISA KoumnuectBo 0a/1s10B

12

AKTHBHAs paboTa HA CEMUHAPCKOM 3aHATHU (B TOM UMCIIE
OJIMIT-OTTPOC TI0 TEME)
[Mocemenue 6

BeimonHeHue 3apaHee MOATOTOBJICHHBIX JJIS BHICTYIJICHUS Ha 12
CEeMHUHApe JIOKJIA/IOB, BBICTYIUICHUH, CUTYaIMOHHBIX 3a1a4 (110

NEepEeuHIo, TMPEUIOKEHHOMY — IIperojiaBaTeieM, BeIyLIHM

CEeMHUHAapHI)

KonTtponbHas paborta 10
Htoro 40
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IIpuMepHBIe BONIPOCHI AJIs1 HAYYHBIX JUCKYCCHH, JOK/IAI0B U IPe3eHTALMN

1. Crparernueckuii pucK-MEHEHKMEHT KaK CUCTeMa YIpaBJiIeHUs! pUCKaMU

2. Ponb xoMIIaeHca-KOHTPOIIS B 00€CIIEYEHUU IPUEMIIEMOTO YPOBHSI prUCKa

3. XapakTepHble OIIMOKU YIIPABICHUS pUCKAMU

4. YipaBieHue MpaBoOBbIMHU pHCKaMH U mipaBoBoi ayauT (Due Diligence)

5. YnpaBneHue pucKkaMu Ha pa3HbIX CTAUSAX )KM3HEHHOTO IIUKJIA KOMITAHUN

6. YrpaBneHue SKOJOTUYECKMMH PHUCKaMH KaK BO3MOXKHOCTH Iepexoja K
«3EJICHO» YKOHOMHKE

/. AHanu3 npou3BOACTBEHHBIX puckoB (Metoasl FMEA, HAZOR)

8. [IpuMeHeHne TeopuH UTp B IPAKTUKE YIIPABJICHHS PUCKAMU

9. Ponp TONEpaHTHOCTH K PHCKY B YOPABICHUM KOMIMAaHUEH (pHUCK; -
MO/IBEP’)KEHHOCTh PHUCKY; - YMECTHOCTh PHUCKA)

10. IIpoGnembl hopMHUPOBAHUS MOJIEIN PUCKOB (ITOUYEMY KOJUYECTBEHHOE
arperupoBaHUE PHUCKOB SIBJSIETCS KIIIOYEBOM MpobiieMoit GpopMupoBaHUS MOJEIH
PHUCKOB? KaKHe MPaKTHYECKUE MPOOJIEMbI TPATUIIMOHHO MPENATCTBYIOT HHTETPAIlUU
pucka?)

11. Bxknaag ERM B ctoumocTs Ou3Heca

12. ERM u ero poJib B IJIAHUPOBAHUY pEATTU3AIIMS CTPATETUU

13. TewnaeHIUU pa3BUTUS MEXaHU3Ma PETYIUPOBAHUSI PUCKOB POCCUHCKOMN
0aHKOBCKOM CHCTEMBI.

14, TenaeHIMU Pa3BUTHA aHAINW3A M KOHTPOJS CHUCTEMBI MPEANPHUATHI C
rOCyAapCTBECHHBIM YIaCTHEM

15. Puck-kynbTypa opranuzaunuu: (popMupoBaHUe, OLEHKA, YIPABICHHUE

16. OcoOeHHOCTH MPUMEHEHHUS KaUeCTBEHHBIX METOJIOB OIICHKH PHCKA.

17.  OcoOeHHOCTH MPUMEHEHHS KaueCTBEHHBIX METOJIOB OLIEHKH PUCKA.

18. Hcnonp3oBaHue METOA0B (PMHAHCOBOTO aHAJIM3a MPU OIIEHKE PUCKOB.

19. Pucku 6aHKpOTCTBA XO3MCTBYIONIETO CYOHEKTA U METOJIbI MX OI[EHKH.

20.  OcobGeHHOCTH OIICHKH 0AHKOBCKUX PHCKOB.

21.  OcoOeHHOCTH OIEHKH MPEATPUHUMATEIBCKUX PUCKOB.

22. BinusHue TmNpaBOBBIX U TMOJUTHYECKUX PHUCKOB Ha JIEATEIHLHOCTH
XO03SUCTBYIOIIETO CYObEKTA.

IIpakTHyeckue 3a1aHNsl, 3212494 (TUTIOBBIC)

3apanue 1. Ha npumepe 1100010 XO3SMCTBYIONMIETO CyOBEKTa MPOBECTU
UJACHTU(PUKAIIMIO PHUCKOB, COCTABHTHh IEPBUYHBIA PEECTP PHUCKOB C OIHMCAHHEM
KITFOUEBBIX HMHIWKATOPOB PHCKOB, BEPOATHOCTEH HACTYIUICHUS COOBITHH W
3HAYMMOCTBIO WX TIOCIEICTBHHA (TIPUBECTH TPUMEp IIKAJIbl OICHKHA pa3Mepa
MOTCHIIMAIBHOTO yIiepbda W MIKAIBl OIEHKH BEPOSITHOCTA pean3aluy IS
HECKOJBKHUX PUCKOB), PACIPEICTUTh PUCKH 110 OU3HEC-TIPOIeccaM, TOCTPOUTH KapTy
PUCKOB. BbIIennTh HECKOJBKO KIFOUEBBIX pUCKOB (mpunnmm [lapeTo), mpoBectu
aHaIN3 WCTOYHUKOB W JOMUHHUPYIOMMX (HakTOpoB pucka (muarpamma Vcukasel,
JTuarpaMMa rajactyk-0adodka).
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3apanme 2. PaccmarpuBatorcs 2 anbTEpPHATUBHBIX HHBECTULMOHHBIX MPOEKTA
A u B, cpok peanuszanuu koTopsix 3 roga. O0a MpoekTa XapakTepu3yrTcs paBHbIM
o0bemMoM uHBecTuImit (20 MiH. pyOiieit) u cTaBkor AuUCKOHTa 8%.

IIpoekT A IIpoext b
WNuBecTuninm, MIIH. pyOJiei 20 20
DKcrnepTHas OIleHKa CPETHETOJOBOTO
JEHEKHOT0 MOTOKa (MJIH. pyOsei)
[TeccumucTrueckas 7,4 7,0
Hawnbomnee BeposiTHas 8,3 10,4
OnruMucTHUYecKas 9,5 11,8
DKcIepTHas OlIEHKA BEPOSTHOCTU
HACTYIUICHUS COOBITHUS
[TeccumucTryeckas 0,1 0,05
HaunGonee BeposiTHas 0,6 0,7
OnruMucTUYecKas 0,3 0,25

Ha ocHoBe pacuera pa3Maxa BapHallMM W CPEIHEro KBaJpaTUYECKOIO
OTKJIOHEHUS ONPEACIIUTh, KAKOW MPOEKT SBIAECTCS HanboJiee pUCKOBAHHbBIM.

3apanue 3. Iloptdens uHBECTOpa COCTOMT U3 OOBIKHOBEHHBIX aKIU
komranuii A, b u B. Onpenenute oxumaeMyro uepes rojl JOXOJAHOCTh MOpTdhens,
€CJIM UMEIOTCS CIEAYIOUIUE JaHHbIE:

HaumenoBanue KonnuectBo Oxunpmaemas yepes
o " PriHounas mieHa
aKIIAH B aKIINH B axcuym, pyb roJl CTOUMOCTD
noptdene noptderne, mr. » BYD- akuuw, pyo.
A 150 300 320
b 300 150 180
B 400 200 250

3ananue 4. Ha aykunoHe npogaeTcs akiusi Ha4yajdbHONW CTOMMOCTBIO 25 T.p.
[Ipeanonaraercs, 4YT0 CTOUMOCTb 3TOM AKLMH B CIEAYIOIIEM roAy BbipacTeT 10 50
T.p. ¢ BepoaTHOCThIO 30%; 1o 40 T.p. ¢ BepoarHOCcThIO 30%. Takxke CymiecTByeT
BeposATHOCTH B 30%, 4TO0 cTOoMMOCTh akuuu He u3meHutca. C BeposaTHocThiO 10%,
akiua yrnazaet a0 10 T.p.

Onpenenuts HaWMOOJBIIYIO 1EHY aKIWU, KOTOPYHD MOTYT Ha3HAYUTh
WHBECTOPHI Ha Toprax. Pa3pemaercs yBenuuuBath 1ieHy MuHuMyM Ha 1000 py0.

3axanue 5.
[Ipennpuste aHamU3UPyeT WHBECTUIIMOHHBIN MPOEKT MO CTPOUTEIHCTBY

JIMHWHU 110 TPOU3BOJCTBY HOBOI'O BH/J1a ITPOAYKIIUH. CYIHCCTBYIO JABC€ BO3MOXXHOCTH:

13



MOCTPOUTH JUHUIO OOJIBIIOW MOIIHOCTH M MOCTPOUTH JUHUIO MaJIOM MOIIHOCTH.
NPV mnpoekta 3aBHCHT OT CIIpoca Ha MPOAYKIIMIO, a TOYHBIA 00BEM cIlpoca He
u3BecTeH. OJHAKO M3BECTHO, YTO CYHIECTBYIOT TPU OCHOBHBIX BO3MOXHOCTH:
OTCYTCTBHUE CIIPOCA, CPEIHUM CIIPOC U BHICOKUI CIIPOC.

Crparerus CocTosiHuE phIHKA
OtcyrctBue cupoca | Cpengnuii cripoc Bericokuii cripoc
[Toctpoutrs  nuaMIO | -100 150 150
MaJIOi MOILIHOCTH
(NPV mpoekra)
[Moctpouts  munmIO | -200 200 300
OOJIBIIOH MOUIHOCTH
(NPV npoekra)
OntumanbHas [Toctpouts  muuuto | [loctpouts  nunuio | [locTpouts  JMHUIO
cTparerus JUISL | MaJIOW MOLTHOCTH 00JIbIION MOUTHOCTH | OOJIBIION MOILIHOCTH
JAHHOTO  COCTOSIHMS
pBIHKA

Ha ocHoBe ompenenenuss kpurepusi CaBuika ONpeAeauTh Haubosee
MPEANOYTUTENBHYIO CTPATErHIO MPEAIPUATHS C YYETOM PUCKA BHEIIHEW CPEJIBI.

3aganme 6. Kowmmanus N pazpabarbiBaeT JIeKapCTBEHHBIM IMpemnapar,
MpeIHa3HAYCHHBIN I JIeUeHus nuadera tuma |. DTOT JeKapCTBEHHBIN Mpernapar
MPOIIIEIT YK€ CTAAUIO0 JOKIMHUYECKUX UCIBITAHUN U TOTOB K NEPEXOJly HA MEPBbI
ATaI mpoiiecca yTBepxkaeHus. Mmeercst nonoyiHuTeNbHAs HHOOPMALIUS 110 KaXX10M
U3 CIIeYIOMMX Tpex ¢a3.

1. Oxwunaercs, uro aza 1 oboiaercs kommnanuu B 50 miH. 1.e1. Ha daze
1 HeoOXxomuMo BocmoJib3oBaThest yciayraMu 100 100pOBOJBIEB, C MOMOIIBIO
KOTOPBIX TMpoOBepseTcss 0e30MacHOCTh MU JO3UMPOBKA JIAHHOTO JIEKAPCTBEHHOTO
npenapata. IlpomomkurenbHocts Ga3zel 1 — oaun rox. CymectByer 70%
BEPOSITHOCTh TOTO, 4YTO TiepBas (a3a NPOBEPKH JIEKAPCTBEHHOIrO TMpernapara
3aBEPUINTHCS YCIIEIIHO.

2. Ha dase 2, mpoaonKUTENbHOCTh KOTOPOM COCTaBJIsSeT JiBa TOJa,
JIEUCTBUE JaHHOTO JIGKApCTBEHHOTO Tpemapara OyaeT mpoBepeHo Ha 250
nobpososbiiax. Ha atoit dase Oynet mpoBeparbes 3pGEeKTUBHOCTD JICUCHUS nradera
C TTOMOIIIBIO JTAHHOTO JIEKAPCTBEHHOTO Tipenapara. Jta (aza oboiinercs B 100 muH.
o.ed., a JIGKapCTBEHHBIM TpermapaT JOJDKEH OyAeT TMpPOJEMOHCTPUPOBATH
CTATUCTUYECKU 3HAYMMOE BIIMSHUE Ha X0/ 3a00seBaHusl. JIUIIb Mociae 3TOro MoKHO
nepenTu K crnenytomei gase. CymiectByet Jiniib 30% BEpOSATHOCTb TOTO, YTO Ha ATOM
(daze MpOBEPKH JICKAPCTBEHHBIN Mpernapar JOKaKET, 4YTO OH MOXET 3((PEeKTUBHO
u3neunBath auabder tuna |. Opanako, cymectByeT 10% BEpOSTHOCTH TOTO, UTO
npenapat OyaeT 3G PEeKTUBHO U3JI€UUBATh TUA0ET U IEPBOTO U BTOPOTO TUIOB, U 10%
BEpPOSITHOCTh TOTO, YTO A3TOT mpenapar Oyner 3PQGEeKTUBHO H3IEYUMBATH TOIBKO
nuabet tuma 1.
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3. Ha ¢aze 3 TectupoBanme pacnpoctpansercs Ha 4000 1o0OpOBOIBIIEB, C
MOMOIIBIO  KOTOPBIX  OYIyT MPOBEPATHCS  JOJTOBPEMEHHBIC  ITOCICACTBUS
IMPUMEHEHUST JIaHHOTO JICKAPCTBEHHOIO Tmpernapata. Ecim  mpemapar Oyjaer
IIPOBEPATHCSA TOJIBKO Ha JIIOMAX, CTpajgaromux Jaubo awmadberom Tuma |, ambo
nuaberoM tuma I, To aTa paza Oyner JIUTHCSA YeThIpe rojaa u odouaercs B 250 MIIH.
n.ei. (mmaHchl Ha yerex paBHstoTes 80%), a ecnu mpenapar OyeT MpoBepAThCS Ha
obomux Tumax auabera, To 3Ta (pa3za TaKKe IPOJIUTCS YEThIpE rojaa u 000HACTCS B
300 mmH. a.ex. (aHCkl Ha ycnex paBHSOTCS 75%).

B Tabnuiie mokazaHa CTOMMOCTh pPa3pabOTKHM JAHHOTO JIEKAPCTBEHHOTO
mpenapara U eKeroIHbIe JCHEKHBIC TIOTOKH, €CITH TIpernapar MpouaeT Bce Tpu (a3bl
TIPOBEPKH.

Jleuenue 3a00€BaHUS CrouMocTs pa3paboTku | ['010BOM  JT€HEXKHBIH
(MiuH. 1.e11) MOTOK (MJIH. JI.€1T)
Tonpko guader trma | 500 300 B Teuenue 15 ner
Tonpko guader tuma |l 500 125 B Teuenune 15 et
JlnaGer tuma | u tuna Il 600 400 B Teuenue 15 mer

CrouMocTh KanuTaja (cTaBka AuckoHTa) coctapisieT 10%.
[TocTpouTh n€peBO pEIICHUN MAHHOTO TMPOEKTa, OMPEACIUTh TEKYIIYIO
CTOMMOCTB pa3pabOTKU JIEKAPCTBEHHOT'O CPEJICTBA, OLICHUTh PUCKH.

3apnanue 7. Ha npennpustun pemieHo pacCMOTPETh NPOEKT BBIITYCKAa HOBOM
MPOIYKIIMH, JUTsl 4eT0 HE0OX0IUMO MTPUOOPECTH 3a cUeT KpeauTa OaHKa HOBYIO TEX-
Hoslornueckyr JuHuto 3a 5500 teic. py0. monm 14 % roJoBBIX CPOKOM Ha 5 IerT,
MOTallleHUE KPeAUTa OCYIIECTBIIAECTCS B KOHIE KaXKJIOrO TOJla B BUJI€ aHHYUTETHBIX
mwiatexxeir.  [lokynmka o0opynoBaHus TMpeirnoJiaraeTcsi B SHBape MEPBOro roja
peanu3zanuu npoekra. Havano nmpousBocTBa HOBOM mpoaykiuu ¢ 1 ¢geBpans. YBe-
andeHre o0opoTHoro kanurtana notpedyer 1000 Thic. pyO. COOCTBEHHBIX CPEICTB.
HopMaTuBHBIN CPOK SKCITyaTallMU TEXHOJIOTUYECKOU JIMHUU — 7 JIET. AMOPTU3als
HAUYUCIISACTCSl  JIMHEHHBIM  METOJOM. [IpousBoACTBEHHAas  MOIIHOCTD
TexHojornyecko nuHum coctarisier 4000 uznenuii B roa. [IpopaboTka mpoekra
MoKasaJia, 4To JUIsl yIOBIETBOPEHHMSI CYIIECTBYIOIIETO CIIPOCA 3arpy3Ka MOIIHOCTEN
B TIEPBBIN roJ] peain3aluu NPoeKTa JoJbKHA cocTaBiaTh 50 %, Bo BTopoil — 60%, B
tpetuit 70%, B mocnenyromme — 90%. L{lena equHUIB TPOAYKIIMN YCTAHABIMBACTCS
Ha ypoBHe 7600 pyOseil, HauMHasT ¢ YETBEPTOIrO TOja peanu3aliy MpoeKTa, IeHa
yBenuuutcest 10 8000 pybneii 3a equHuily. B 1-if rox 3aTpatel Ha oruiaty Tpyaa
POU3BOACTBEHHBIX pabounx coctaBAT 1800 Teic. py6., a B MOCHEAyIOUIE TOAbI
Oynyt yBenmuuuBathbes Ha 10 % exerogHo. CTOMMOCTB CHIPBS ISl TTPOW3BOCTBA
CAVHUIIBI HOBOW mpoaykuuu B 1-i1 rom cocraBut 1700 pybnen. Oxumaercs
€KEroJIHOE YBEIUYEHNE CTOUMOCTHU ChIphs Ha 5%.

Haknanuele pacxoasl (BKJIOYash aMOPTU3aLMOHHBIE OTYUCICHUS) Ha
npeanpusatud coctaBiasitor 400 % oT 3apaOOTHOM MIIaThl MPOU3BOJCTBEHHBIX
pabouux. Hanor na mpuosuib — 20%. Counanbubeie otuncienus — 30 %. CraBka
nuckoHTa — 15% rogoBbIX.
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HeoOxomumo ompenenuth: 1) KoMMepueckylo 3(Q¢EKTHBHOCTh MPOEKTa
(cocTaBUTH IIJIaH ACHEKHBIX IOTOKOB); 2) SKOHOMUYECKYIO 3(P(HEKTUBHOCTH MPOEKTa
(NPV, PI, PP) 3) Ha ocCHOBe aHajM3a YyBCTBUTCIBHOCTH OICHHUTh PHUCKU
WHBECTHUITMOHHOTO IMPOCKTA.

3ananue 8. Ha ocHoBe wumeromeiicss MHPOpMAIMU O JIOXOJHOCTH aKIUi
KOMIAHUW paccuuTtath VaR M OICHUTh MOTEHIMAILHOE IaJICHHE CTOMMOCTH
PUCKOBAaHHOI'O aKTHUBA.

nara CTouMoCTh aKIIUM KOMITAHUH M3MeHeHne 10X0MHOCTH aKIUH
23.11 69,48

24.11 72,62 0,045192861
25.11 72,18 -0,006058937
26.11 71,24 -0,013022998
27.11 72 0,010668164
30.11 71,66 -0,004722222
01.12 72,18 0,007256489
02.12. 72,5 0,004433361
03.12 74 0,020689655
04.12. 74,14 0,001891892

IIpuMepsbI TECTOBBIX 3aJaHUH

1. Onpenenute 1Be OCHOBHBIE COCTABJISIFOIINE PUCKA!

A) HeomnpeneneHHOCTb B OTHOIIEHUH MOTEHIIMATBLHOTO MTOCIEACTBUS IEUCTBUS

b) IMocnenctBust AOIKHBI OBITh 3HAYUMBI C TOUKH 3PEHUSI TIOJIE3HOCTH

B) HeonpeneneHHOCTD MOJOKUTEIHHOTO PE3YJIbTaTa SKOHOMUYECKOH IeATeTbHOCTH
I') HeonpeneneHHocTh OyAymux AeHCTBUN KOMIIAHUU

/1) 3HaUMMOCTh OTPULIATENBHBIX PE3YIBTATOB SIKOHOMUYECKON JE€ATEIIbHOCTH

2. OcTaToO4HbBIN PUCK — ITO ...

A) CoueraHue BEpOSITHOCTH M TOCIEACTBUNA HACTYIUICHUS HEOIAronmpUsITHBIX
COOBITHIA

b) Puck, koToporo He ObLJIO paHbllle, HO KOTOPBINA MOSBISETCS MOCIIE TOT0, KaK ObLTN
MPEANPUHATHI MEPHI JJI1 CHUYKEHUS NIEPBOHAYAIBHOTO PUCKA

B) Puck HacTymieHus: cCOObITHS, OCTABILMICS MOCJE OCYIIECTBICHUS MEPOIIPHUSITHIA
110 KOHTPOJIIO HaJl PUCKAMHU

I') Cutyanus, KoTopas UMEET HEONPEACIEHHOCTh UCX0/1a

3. Mepbl 110 CHIKEHUIO CYIIECTBYIOLUIUX PUCKOB MOKHO Pa3AeIUTh Ha 3 KIIFOUEBBIX
JTana:
A)AHanu3, npeaynpexaeHue, MOHUTOPUHT
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b) [Ipeaynpexnenue, 0OHaApy>KEHUE, OTBETHBIE 1€UCTBUS
B) KonTposib, MOHUTOPUHT, MUHUMU3ALIUS
I') Peakuwus, Haa30p, yCUIICHHE

4. BpiObepute 3 yTBEp)KIACHMS, KOPPEKTHO ONMCHIBAIOIIME IOCTPOCHHUE peecTpa
PHUCKOB B OpraHU3aIUsIX

A) PeecTp puCKOB HMEET CTPOro TOKyMEHTUPOBAHHBIN opMaT

b) Kaxnast opranu3zanus UCHOJIb3yeT CBOM (opMaT peecTpa pUCKOB

B) Peectp puckoB nomkeH BkiatoyaTh 0osee 100 puckos

I') Peectp pHUCKOB SIBIIIETCA HHCTPYMEHTOM PUCK-MEHEKMEHTA

J1) PeecTp pUCKOB JOJIKEH NOCTOSSHHO OOHOBJISTHCS

5. [1o3BossieT 0TOOpaXxaTh U CPAaBHUBATH OTJEIbHBIE PUCKH, OTIPEIEIISASl UX METPUKU
BEPOSTHOCTHU U IOCIIEACTBUM:

A) Marpuna B3auMocBa3ei

b) IIpuunHHO-CIENCTBEHHAs AUarpaMmma

B) duarpamMma «rajictyk-6adouka»

[') Matpuiia puckos;

6. Co3iaHue Takux MPOU3BOICTBEHHO-X03SICTBEHHBIX YCIOBUM, TPU KOTOPBIX IIAHC
BO3HMKHOBEHUS COOTBETCTBYIONTUX YOBITKOB 3apaHee JTMKBUINPOBAH, Ha3bIBACTC:
A) CamocTtpaxoBaHue

b) PesepBupoBanue

B) CrpaxoBanue pucka

I') Otka3 ot pucka

) JyobnupoBanue

7. Ha3zoBure MeTol OIIEHKM pHCKa, MOANANAIOMMN MOJ CJIEAYIOIIee OIMCaHUe.
«OrmpenensieTcss UCXOAHBIA MACCUB JaHHBIX, XapaKTEPU3YIOIIUX CTOUMOCTh aKTHBA,
paccuuThIBaeTCA U3MEHEHHUE I0XOAHOCTh aKTHBA, 3aTEM MaTEMaTHUECKOE OXKHIaHNe
U CTaHJapTHOE OTKJIOHeHue. Jlanee onpezensercs KBaHTHIb JaHHOTO HOPMaJIbHOTO
pacrmpesielieHdss M OLIEHMBAETCS BO3MOXKHAs CTOMMOCTh aKTHBA NP 3aJaHHBIX
napaMeTpax pacrpeneaeHus T0X0AHOCTH.

A) Ounenka VaR

b) BeposiTHOCTHBIN MeTOA

B) AHanu3 4yBCTBUTENBHOCTH

I') Ouenka pucka 0€3 UCIOIB30BAHUS YHCICHHBIX 3HAYCHUM BEPOSITHOCTEMN

8. BoibepuTe OCHOBHBIE /IBE XapaKTEPUCTHUKU KaUeCTBEHHOTO aHAJIN3a PUCKOB
A) Ananuz cienyeT BBINOJIHATH BCEraa

b) CyObekTUBHBII XapakTep aHaIu3a

B) OObexTHBHBIN (YUCITIOBO) XapaKTep aHATIN3a
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I') IlpenocraBnsieT moapoOHYIO HHGOPMAIHIO O BEPOSTHOCTH 3aBEPIICHHS TPOCKTA
B YCTaHOBJICHHbBIE CPOKH U B paMKax OroKeTa

J) Amnanu3 mnpeamnojiara€T BO3MOXKHOCTHM CO3JaHHME PE3EpPBOB Ha Ciyyai
HEIPEeABUACHHBIX OOCTOSITEIHCTB

9. BriGepuTe Tpr OCHOBHBIE XapaKTEPUCTUKN KOJIMUYESCTBEHHOTO aHajn3a PUCKOB.
A) AHanu3 ciemyeT BBITOJHATH BCEria

b) CyObeKTHBHBIN XapaKTep aHaIn3a

B) OObekTHBHBIN (YUCITIOBO) XapaKTep aHATIN3a

') IlpenocraBnseT moaApoOHYIO WHMOPMAIIUIO O BEPOSTHOCTH 3aBEPIICHHUS MPOCKTA
B YCTAaHOBJICHHBIE CPOKH M B paMKax OO0/ KeTa

JI) Amnanu3 mnpeamnoyiara€T BO3MOXKHOCTH CO3[]JaHME pE3epBOB Ha Ciy4ai
HEIPEABUACHHBIX OOCTOSTEIHCTB

10. Boibepute Tpu OCHOBHBIE METO/IbI KAUECTBEHHOTO aHAJIN3a PUCKOB.
A) «Mo3rooii mTypm»

b) Meton ananorui

B) DxcneptHblii MeTOA

[') AHanu3 4yBCTBUTEIBLHOCTH

J1) O6ocHoBanue VaR

E) Ananu3 4acTOTHOCTU BO3HUKHOBEHHUS PUCKOB

11. Mopnens o1ieHKH BeposiITHOCTH OaHKpoTcTBa P. Jluca omuchiBaeTcst ypaBHEHUEM:
A) Z=1,2A+1,4B+3,3C+0,6D+0,999E

b) Z=0,53X1+0,13X2+0,18X3+0,16X4

B) Z=0,063X1+0,092X2+0,057X3+0,001X4

12. Tlpu ouenke VaR ypoBeHb IONMYyCTUMOrO pUCKa ObLI MPUHAT paBHbBIM 99%,
BpeMeHHOU ropu3oHT 10 guei. Ilocne mpoBeneHUs pacyeToOB aHAJIUTUK MOITYYUIT
3HaueHue VaR, paBHoe 47,2 NE€HEKHBIX €IUHUILL. DTO O3HAYAET, UTO.....

A) C BeposTHOCTBIO 99% yOBITKM HE MPEBHICAT 47,2 TEHEKHBIX CIUHUIl B TCUCHHUE
10 guen

b) C BeposatHOoCcThIO 1 % YyOBITKH MpEBBICAT 47,2 NEHEKHBIX eIUHUI] B TeueHue 10
JTHEW

B) C BepositHOCTBIO 99% YyOBITKM MTpeBHICAT 47,2 TEHEXKHBIX eNUHUI] uepe3 10 aHei
[') C BepositHOCTBIO 1% yOBITKH HE TPEBBICAT 47,2 NEHEKHBIX CAUHUI] B TCUCHHUE
10 nueit

13. IIpeanpuHuMarens IIAHUPYET MTPOU3BOANUTH U MpoJaBaTh ToBap X. OH MOXKET
KyIIUTb €ro 1o 5 A.eX., a npojasath 1o 9 n.ex. IlocTosiHHBIE pacXOAbl COCTABIIAIOT
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2000 m.en.. OmpenmenuTe OMEPAIMOHHBIA JIEBEPUIDK (TOUYKY O€3yOBITOUHOCTH)
peAnpuHUMATEIS.

A) 222 enuHHUIIBI TOBApa

b) 500 enunwui; ToBapa

B) 400 enunaui ToBapa

I') 550 enunui; ToBapa

14. BpiOepute Haumydliee COOTHOILIEHHWE CTPYKTYpbl OajaHCa ¢ TOYKH 3pEHUs
MUHHAMU3AIUN PUCKOB XO3SIICTBEHHOM 1€ATETbHOCTH:

A) onsa cobctBenHoro kanutana 0,4; 1o coocTBeHHOTO 000poTHOTO KanuTaia 0,5;
wieyo puHancoBoro peryara 0,43

b) Jlons cobctBenHoro kanutaina 0,53; monst coOCTBEHHOr0 0OOPOTHOTO KamuTajia
0,4; nneyo ¢puHancoBoro peryara 1,05

B) Hons cobctBenHoro kanutana ¢upmsl 0,7; 10yisi COOCTBEHHOTO 0O0OPOTHOTO
kanutaia 0,8; miuedo punancoBoro peryara 0,7

15. [Ipu yuere pUCKOB U MPUHATUU pEUICHUN O€3 HCIOIB30BAHUS UYHUCIECHHBIX
3HAQYEHUN BEPOSATHOCTEW, IMO3UIHUI0O PYKOBOJMTEIS, COBEPIICHHO HE CKJIOHHOTO
PUCKOBATh U OTIMYAIOLIETOCS KPAHUM NECCUMU3MOM, OTPAXkKaeT:

A) MuHUMaKCHOE pelieHue

b) MakcuMUHHOE pelieHne

B) MakcumakcHoe pelieHue

I') Pemenue, mpuHsToe Ha OCHOBE KpuTepus I ypBuila

OO01mme Tpe0OBaHUA K BBINOJHEHUIO U 0(POPMIICHUIO KOHTPOJILHOM PadoThl

st BeIOpaHHOTO mpeanpusTHs CchOPMHUPOBATH CUCTEMY YIIPaBICHUS
pHUCKaMU.

1. [IpenacTaBuTh KpaTKyl XapaKTEpUCTUKY Npeanpusatvus (omucaHue
JeATEIbHOCTH, OPraHU3alMOHHOW CTPYKTypa, OCHOBHBIX OHW3HEC-TIPOLIECCOB
(enoyka co3/1aHusl IIEHHOCTH, X0JICT OcTepBalibIepa);

2. [IpencraButh XapakTEpUCTUKY OTPACId M KOHKYPEHTHOM CpPEIbI,
BBIJICJIUTH OTPACIIEBBIE PUCKH U YTPO3bI (TEHCHIIMH PA3BUTHS OTPACiH (TeMI pOCTa,
OCHOBHBIE€ TEXHOJOTMYECKHE TPEH[IbI), YPOBEHb KOHLUEHTPALMU B OTPACIH (MHIEKC
Xepbunnans-XupiiMana), HOPMATUBHBIE aKThl, PETYJIUPYIONIUE  OTPACIb,
DKOJIOTUYECKUE HOPMBI, OLIEHKA KOHKYPEHTHOM cpensl 1o monenu S5 cui Iloprepa,
PEST-ananus);

3. [IpoBecTn HAEHTUPHUKALNUIO PUCKOB, COCTABUTHh IMEPBUYHBIN peecTp
PHUCKOB C OIMCAHUEM KIIFOUEBBIX NHIMKATOPOB PUCKOB, BEPOSITHOCTEN HACTYIUICHUS
COOBITHMI W 3HAYMMOCTBIO WX TOCJEICTBUN (MPUBECTH TPUMEP IIKAJIbl OIEHKHU
pa3Mepa MOTEHIMAIBHOTO yiep0a U MIKaIbl OLIEHKH BEPOSTHOCTU peanu3aliu s
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HECKOJIBKUX PHUCKOB), PACHIPEACIUTh PUCKH IO OM3HEC-TIPOIIEcCaM, TOCTPOUTh KapTy
PHCKOB;

4.  BpLaenuTh HECKOJIBKO KITFOUEBBIX PUCKOB (puHIHMI [TapeTo), mpoBecTr
aHaJ M3 MCTOYHWKOB U JOMUHHMPYIOMIMX (aKTOPOB pHcka (auarpamma VcHKaBbl,
JUarpamma rajictyk-06abodka);

S. [IpoBecT OLEHKY 3pEJIOCTH CHUCTEMBI  YOPAaBJICHUS  PUCKAMH
IPEANPUATHS

6. OueHUTh PUCK-KYJIbTYPY MPEAIPUSITHS;

7. Ha mpumepe peamm3anyy NpoeKTa WIM PEUICHUS IPOBECTH OLICHKY

PUCKOB MNpeAnpusITHs (paccuuTaTh ONEPALMOHHBIA JEBEPHUIK, MPOBECTH aHAIH3
YYBCTBUTEIBHOCTH HHBECTUIMOHHOTO MPOEKTA, IMOCTPOUTH JEPEBO PELICHUH U
OLICHUTh CTOMMOCTh IPOEKTa, paccuntarth VaR (Ha BbIOOD);

8. Pacnipenenutb QyHKIIMU MO yIPABICHUIO pUCKAMU IO MOAPA3ACICHUIM
U 110 OM3Hec-TpoIeccaM (Tpy JIMHUH 3alTUThI);

9. CdhopmynupoBaTh CTpaTETrnIo yIpaBIEHUS pUCKAMU

10. Pa3pabGoTaTh KOMIUIEKC MEPONPUATHNA MO MHUHHMHU3AIMUA Hauboiee
3HAYMMBIX PUCKOB U OLEHUTH 3P (HEKTUBHOCTD NMPEITAracéMbIX PEIICHUN.

PaboTa BbIMONIHAETCS WHAMBUAYATbHO, OPOPMIISIETCS B BHJE JTOKYMEHTa B
dopmare Word. OreHka 1o paboTe BBICTABISETCS MOCIE KPOCC-PEIICH3UPOBAHMS.

7. ®OHJ OLIEHOYHBIX CPEACTB ISl MPOBEACHNUSI IPOMEKYTOYHOM aTTeCTAllUN
00y4aromuxcs no JMCUUIINHE

7.1. Ilepeyenb KoMNeTeHIM ¢ yKa3aHMeM 3TanoB uX (OPMUPOBAHNS B
npoiecce 0CBOeHHs 00pa3oBaTeIbHON MPOrpaMMbl

[Tepeuenp KoMIIeTeHITUH, (HOPMUPYEMBIX B IIPOIIECCE OCBOCHMS AUCITUTIIINHEI,
COACPIKUTCS B pazjeine 2.

7.2. TunoBble KOHTPOJIbHBIE 32JAHUA WJIH HHbIe MATEPHAJIbI, HEO0OX0AUMBbIE
JJISl OLlCHKH 3HAHUI, YMEHUI U HABBIKOB, XaPAKTEPHU3YOIIMX ITAINbI
bopmupoBaHusi KOMIETEHIIMA

Tabauma 6
HanmenoBanue HanmeHnoBanue Pesynbprarel Tumnoseie KOHTPOJIbHBIE
KOMIIETCHIIUU WHJUKATOPOB oOyueHust ( yMEHUS | 3aJaHUs
JIOCTH>KECHUS )51 3HaHUs),
KOMIIETCHIIUH COOTHECEHHBIE  C
WHIUKAaTOpaMu
JOCTHKECHUS
KOMIIETCHLIMHU
CrocobHOCTH 1.Bnaneer merogamu | 3HaHuMe: OCHOBHBEIX | Bompoc 1. JlafiTe XapakTepUCTHKY
OCYILECTBIIATh aHAIN3a BHYTPEHHEH | HOPMAaTUBHBIX AKTOB | TOCYAAPCTBEHHBIX  CTAHJIApPTOB
aHAIM3 M OLEHKY | M BHEUIHEH cpemsl | U PETIIAMEHTOB, | YIIPABICHUS] PUCKAMHU
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s heKkTUBHOCTH

MPOEKTOB u
pa3pabaTsiBaTh
COOTBETCTBYIOIIHE
METOIUYCCKHE U
HOPMaTHBHBIE

nokymenTsl (ITK-3)

OpraHu3aluy, ONPEAENAIOIINX Bonpoc 2. JlaiiTe cpaBHUTEIbHYIO
HOPMAaTHBHOM 0a30#l | pean3anuio  PUCK- | XapaKTEPUCTHKY
JUTs orpefesieHus | OPHEHTHUPOBAHHOTO | MEXIYHApPOIHBIX CTaHAapTOB
KITFOUEBBIX yIpaBIICHUs B | OLICHKH W YIpPaBICHUS PHCKAMU
AJIIEMEHTOB M OICHKH | TPaKTHKE (FERMA, COSO, ERM n 1.11.)
WX  BIMSIHAA  HA | XO3SICTBYIOIIETO 3apanne 3. Ha mpumepe
OpraHM3alHtIo. cyObekTa XO03SIMCTBYIOIIETO cyObekTa
MPOBEIUTE ayJUT UCIIOJIB30BAHUS
CTaH/IapTOB OIIEHKH u
yIpaBlIeHUs] PUCKaMU B TIPaKTHKE
SKOHOMHUYECKOH JesITeTbHOCTH
Ymenune: nmpumensats | Bompoc 1. Kak mpowucxomut
OCHOBHBIC METOJBI W | BBISBICHHE U OLIEHKA PUCKOB IO
MOIXOJIBI PHCK- | OCHOBHBIM ($YHKIMOHAIBHBIM
MEHE/DKMEHTa  JUIS | TMOACHCTEMAaM  XO3SIMCTBYIOIIETO
MUHUMU3AIHH cyOBekTa?
BO3MOXKHBIX Bonpoc 2. Brenpenue
yiep6oB KOMIUTaeHC-(PYHKIIAN KaK
JIeSITEIIbHOCTH ¥ | ”HCTpYMEHTA MUHUMH3AIIH
TIOBBIILICHUS PHCKOB HECOOTBETCTBUS
CTOUMOCTH XO3SHCTBYIOIIETO CYOBEKTA.
XO03UCTBYIOLLETO 3aganue 3. Ha npumepe mo6oro
cyObekTa XO3SHCTBYIOILETO cyObekTa
MPOBEIUTE UACHTH(PHUKALIUIO
PUCKOB, COCTaBbTE IIEPBHUYHBIN
peecTp PUCKOB, IIOCTPOUTE KaApPTy
puckoB (3aganue 1 m.5.3).
2.PaccunTeIBacT 3Hanme: ocHoBHBEIX | Bonpoc 1. Kak ¢yHKunoHupyrot
CTOUMOCTD HarnpaBJIeHUH OKOHOMHYECKHE  CHCTEMBI  C
MPOEKTOB, MPOBEJICHHS aHAN3a | YYETOM napameTpoB
000CHOBEIBaET M OIEHKH PHUCKOB | PEryJIMPOBAHUS PHCKOB?
3¢ ()EKTUBHOCTh €TI0 | XO3HCTBYIOIINX Bonpoc 2. KakoBa ponrs ERM B
peanuzanuu CyOBEKTOB CTpaTETHYECKOM TUIAHUPOBAHUH U

pcajm3anuu CTpaTeruu.

3aganme 3. Ha  npumepe
XO3HCTBYIOIIETO cyOBekTa
BBIJICJINTE HECKOJIBKO KIIOUYEBBIX
puckoB  (mpuHnun  [lapeto),

MPOBEINTE aHAIN3 WCTOYHUKOB M
JOMUHHUPYIOMIHMX (haKTOPOB PHCKa
(3amanwme 1, 1. 5.3)

YMmeHnue: npumeHsTh
METO/IbI
KauyeCTBECHHOM u
KOJUYECTBSHHOU
OIICHKH PHUCKOB TIPH
000CHOBaHUU

3¢ heKTUBHOCTH
peanu3anuu
MIPOEKTOB

Bonpoc 1. MeToap! 1 TEXHOJIOTHH
OIIEHKH puckoB. Bompoc 2.
Hasosure 0COOEHHOCTH
MPUMEHEHUS METOJO0B  OILICHKH
pucka npu peanuzanuu
MPOEKTHBIX PeIICHUN

3aganme 3. OueHuTe pUCKHU
peaiu3aliid  MHBECTHUI[MOHHOTO
MpoeKTa Ha OCHOBE aHalln3a
YyBCTBUTEIILHOCTH (3a/aHue 7, 1.
5.3)

21



IIpuMepHBIA NepeYeHb KOHTPOJIbHBIX BOIPOCOB K 3a4eTy

JlaiiTe onpejeneHre pucka Kak Kak 5)KOHOMUYECKOM KaTeropuu.

OnummuTe 3BOJIOLMIO B3IJISA0B U OCHOBHBIE KOHIICTIIIMK PUCKA.

Kakum 00pa3oM pucku MpOSIBISIIOTCS B Pa3IUYHBIX cepax SKOHOMHUKH.
HazoBuTe 0CHOBHBIE BUIbI PUCKOB

HazoBute QpyHKIIMU PUCKOB.

Kak (yHKIHOHHUPYIOT 3KOHOMHUYECKHE CHUCTEMBI C Y4e€TOM IapaMeTpoB
PETYIMPOBAHUS PUCKOB?

7.  KakoBa pors ERM B cTparernueckoM IUIAaHMPOBAaHWU M peaTH3alUuU
CTpaTEervu.

8.  OxapakTepusyiTe 3aJaud aHaln3a W YMPABICHUS PUCKOM (BBISBICHHE,
OLICHKA, aHAJIN3, YIIPABICHUE PUCKAMU U TIp.)

9. B uewm 3akmouaercst poiab CoBeTa TUPEKTOPOB U CTAPIIMX MEHEIKEPOB B
YIPABJICHUH PUCKAMH XO3SMCTBYIOIIETO CYOBEKTA.

10. Omnpenenure HampaBiaeHUs: GOPMHUPOBAHUS KYJIbTYpPhI PUCKa

11. JlaiiTe XxapakTEepUCTHUKYy TOCYIAapCTBEHHBIX CTAHJAPTOB YIIPaBICHUS
pUCKaMH

12. JlaiiTe CpaBHUTEIBHYIO XapaKTEPUCTUKY MEXKIYHApPOJIHBIX CTaHIAPTOB
otieHku ¥ ynpasienus puckamu (FERMA, COSO, ERM u T.1.)

13. UYTto Takoe MHTETPUPOBAHHBIN PUCK?

14, Kak mnpouCXOOUT BBISIBJICHHUE H OICHKA PHCKOB TI0 OCHOBHBIM
(GYHKIIMOHATBHBIM MOJICUCTEMAM XO3SHCTBYIOIIETO CyOheKTa?

15. KitoueBble HHAUKATOPBI PUCKA.

16. Metoap!l 1 TEXHOJOTHH OIEHKU PUCKOB.

17. Kax mpoucxoaut GpopmupoBanue mpopuist pUCKoB?

18. Yro Takoe pUCK-aMMETUT U KAaKUM 00pa30M €ro MOXKHO OIPEAeIUTh?

19. HazoBute 0COOEHHOCTH TPHUMEHEHHUS KAaYCCTBEHHBIX METOJOB OIICHKH
pucKa.

20. Kak nmpoucxoauT uaeHTH(UKAIUS prucKa?

21. Onpenenutre 0COOCHHOCTH MPUMEHEHUS IKCIEPTHBIX METOJOB AaHalu3a U
OLIEHKH PUCKOB

22. Ouenka 3Ha4yUMOCTH  pucka  (muarpamma  [lapero,  Marpura
MOCJIEACTBUN/BEPOSITHOCTH (MaTpHIla PUCKOB, TEIJIOBAs KapTa).

23. TexHomoruum JOKYMEHTHUPOBAHUS PHUCKOB (peecTp pHUCKOB). AHanu3
VCTOYHUKOB, PUYHH U TOCIECTBUI prCKa (METO «TalcTyK-0aboukay, Tuarpamma
HcukaBni).

24. CrpykrypupoBaHHbIid MeToq «Uto, eciu?» (SWIFT).

25. Hcnoaws3oBaHue METOJ0B ((MHAHCOBOTO aHaJK3a MPH OLICHKE PHUCKOB.

26. BepoATHOCTHBIE METOJBI OIEHKM PUCKOB W  BO3MOXHOCTH  HX
WCITOJIH30BAHUS

27. CroumoctHas mepa pucka (VaR).

28. TloptdenbHblil aHATH3.

29. Oco0OeHHOCTHU OLIEHKH MPOEKTHBIX PUCKOB.

30. B03MOXHOCTH MPUMEHEHHE TEOPUHU UTP AJISl OLIEHKH PUCKA.

ok wnE
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31. Ha3zoBute 0a30BbIE MPUHIUIIBI YIIPABICHUS PUCKOM.

32. HazoBuTe u oxapakTepu3yWTe€ OCHOBHBIC O3JEMEHTHI MPOCKTUPOBAHUS
cucteMsl ynpasieHus puckamu (CYP).

33. HOpunuuecknii puck Post-SOX (3akon Copb6eiinca - Okcmn).

34. ®uHaHCOBas OTYETHOCTD U YIPABIECHUE PUCKAMU PACKPBITUS UHPOPMAIIUH.

35. OcoOeHHOCTH OIIEHKH OTJICJbHBIX BUIOB PUCKA

36. Bueapenue xomiuiaeHC-(QYHKIMN KaK HHCTPYMEHTa MUHUMU3AINKN PUCKOB
HECOOTBETCTBUS XO3IUCTBYIOIIETO CYOBEKTA.

37. HazoBuTe METOABI YKIOHEHUS U CHUKEHUS PUCKOB.

38. Onmnpenenute BO3MOXKHOCTH COYETaHHMSI  PA3IUYHBIX  IMOAXOIOB K
YIPaBICHUIO PUCKAMH XO3SHCTBYIOIINX CYOBEKTOB.

39. HudopmManmoHHbIE TEXHOJIOTUN B YIIPABICHUH PUCKAMHU.

40. Ouenka 3(pPeKTUBHOCTH CUCTEMBI YIIPABICHUS PUCKAMU XO3SHCTBYIOIIETO
cyOBeKTa.

7.3. MeToauyeckne MaTepHaJibl, ONpeae/sIoNue Npoueaypbl OHeHUBAHUS
3HAHUM, YMEHUM

[Ipukaz ot 23.03.2017 Ne0557/0 «OO6 yrtBepxkaeHuun I[lomoxeHuss o
MPOBEJACHUN TEKYIIETO KOHTPOJS YCIEBAEMOCTH M IMPOMEXKYTOUHOW aTTeCTAlluU
oOydJarommxcs Mo mporpamMmaM OakajiaBpuaTta W Maructparypsl B duHancoBoM
YHUBEPCUTETE» U MPUKA3bl (PUINATOB MO JAHHOMY BOIIPOCY.

8. IlepeyeHb OCHOBHOM U JONOJHUTEILHON YU4eOHOM JIMTEPATYpPBHI,
He00X0AMMOi 1VIsl OCBOCHUS AUCIUIIIMHBI
HopmaTuBHBIC IPABOBBIE AKTHI:

1.TOCT P UCO 31000-2010 MenemxmeHT pucka. [IpuHUIUNBI 1 PYKOBOACTBO -
M.: Cranmaptuadopm, 2012,

2.MCA 400 «OrtieHKa pUCKOB ¥ BHYTPSHHUIA KOHTPOJIbY

3.@enepanbabiii 3aKk0H «OO0  ayaUTOPCKON JEATEIBHOCTH» [ DJICKTPOHHBIN
pecypc]: denepanbH. 3akoH oT 30.12.2008 Ne 307-D3 (¢ uzm. u jgoi.) // CripaBouHas
cucrema «['apanr»

OcHoBHas JuTEparypa:

1. Apautickuii, B. Y. Pucku xo34iCTBYIONUX CYOBEKTOB: TECOPETUUECKUE
OCHOBBI, METOOJIOTHS aHAJIU3a, IPOTHO3UPOBAHUS U YIIPABIICHUS | yueOHOE Iocooune
/ B. . Asnuiickuii, B. M. be3nenexxubix. - Mocksa : Ansha-M : UTHOPA-M, 2018.
- 368 c¢. - (Marucrparypa). — OBC ZNANIUM.com. - URL:
https://znanium.com/catalog/product/967710 (nara oopaienus: 22.06.2023). - Tekcr
. DJIEKTPOHHBIN.

2. Boponuosckuii, A. B. OrieHka pUCKOB : y4eOHHK M MPAKTUKYM IS
By30B / A. B. Boponmosckuii. — Mocksa : U3gatensctBo FOpaiit, 2021. — 179 c.
— (Bricmiee obpazoBanue). — OO6pazoBarenbHas miatdopma FOpaitt [caiT]. —
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URL: https://urait.ru/bcode/471513 (mata oOpamenus: 22.06.2023). — TekcT
AJICKTPOHHBIM.

3. Kacesinenko, T. I'. AHanu3 U OlleHKa PUCKOB B OW3HECE : YYCOHHK U
npakTtukyM juis By30B / T. I'. Kacesinenko, I'. A. MaxoBukoBa. — 2-¢ u3J., nepepao.

u gon. — MockBa : MznarensctBo HOpaiit, 2023. — 381 c. — (Bsiciiee
oOpaszoBanue). —  OOpasoBarenpHas twiatdopma HOpaiit [caiit]. — URL:
https://urait.ru/bcode/510969 (mata oOpamenus: 22.06.2023). — Texkcr
AIEKTPOHHBIN.

JonosHUTeIbHAS JIUTEPATypa:

1. Anuiickuii, B. . CoBpemMeHHbIE Hay4YHbIE MOAXOABI K pa3padOTKe
CUCTEM MHUHUMH3AIMU PUCKOB B JIEATEIBHOCTH XO3AWCTBYIOIIUX CYOBEKTOB:
moHorpadus / B. . Apnuiickuii, B. M. be3aenexubix, H. I'. CunsiBckuii. — MockBa
: OO1IECTBO ¢ OrpaHNYEHHON OTBETCTBEHHOCTHIO "HayuHblil koHcynbTanT", 2019. —
256 c¢. — ISBN 978-5-907196-34-6. — HOb ELibrary. - URL:
https://elibrary.ru/item.asp?id=39113706 (nara oopamenus: 22.06.2023). - Tekcr :
AJIEKTPOHHBIM.

2. [IpoekTUpOBaHWE CHUCTEM YIIPABICHUS PUCKAMHU XO3SHCTBYIOLIUX

cyObekToB: ydueObHOoe mocooue / B. U. Apauiickuit [u np.]; OuHyHUBEpCUTET. -
Mocksa: Undpa-M, 2017. - 203 c. - (Bricuiee obpazoBanue: Maructparypa). —
Texcr : HemocpeactBeHHbI. - To xke. - 2019. - O5C ZNANIUM.com. - URL:
https://znanium.com/catalog/product/1024505 (nmara oOpamenus: 22.06.2023). -
TeKCT : 2IEeKTPOHHBIM.

3. dopMUpOBaHUE WHCTUTYTOB PETYJIUPOBAHUS PUCKOB CTPATETUYECKOTO
pa3Butus: MoHorpadus / B .M. Asauiickuii [u ap.]; @unyHUBEpCHUTET; 1O pea. M.
A. DOckunpaposa, C. H. CunbBectpoBa. - Mocksa: Koruro-Llentp, 2019. - 454 c. —
Texcr : wHemocpencrtBeHHslii. — To xe. — Ob ®unynuBepcurera. - URL:
http://elib.fa.ru/rbook/eskindarov_ryski.pdf. (mara co3manus 3amucu: 22.06.2023). —
TeKCT : 2IIEKTPOHHBIN.

4. I'mopuozoB, A. I'. BnemHeToproBoe (puHaHCUpOBAHHME M TapaHTUWHBIN
ousHec : npakTuueckoe mocoodue / A. I'. I'mopuo3zos, . M. Muxaiinos. — 3-¢ u3i.,
nepepad. u gon. — MockBa : UznarensctBo IOpaiit, 2023. — 905 c. —
(ITpodeccuonanphas npaktuka). — OOpa3oBarenbHas miathopma FOpait [caiit].
— URL: https://urait.ru/bcode/510445 (nata odOpamenus: 22.06.2023). — Tekcr :
DIIEKTPOHHBIM.

9. IlepeyeHb pecypcoB HHPOPMAIMOHHO-TEJIEKOMMYHUKANIMOHHOM CeTH
«HTEpHET», HEOOXOAMMBIX /IJI51 OCBOEHMS M CIIUTIIUHBI

1. www.minfin.ru (caiitr MunucrepctBa @unancon PO)
2. Www.economy.gov.ru (caiT MUHHCTEpPCTBA IKOHOMHYECKOTO Pa3BUTHUS

Poccuiickon Oenepanmnu
3. www.interfax.ru (caiit Unrepdaxc)
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www.kommersant.ru (caiit Kommepcanth)
www.rbc.ru (caiit PocbuznecKoncantusr)
www.vedomosti.ru (caiiT Benomoctn)
www.consultant.ru (caitt KoncynpranTllntoc)
. OnekTpoHHas  OubOnuoreka  ®PuHaHcoBoro  yHuBepcutrera  (OB)
http://elib.fa.ru/
9. DnekTponHo-6ubIMoTeuHas cucrema BOOK.RU http://www.book.ru

10. DnexkTpoHHO-OMONIMOTEYHAs cHCTeMa  «YHUBEpCUTETCKas OnOiMoTeKa
OHJIAWH» http://biblioclub.ru/

N GR

10. MeToxmqecmle YKazaHuda QJas oﬁyqamumxcsl 10 0OCBOCHMHIO JUCHUIIJIMHDBI

CrygeHTam 1@pu NOArOTOBKE CIEAYET HCHOJB30BaTh HOPMATUBHBIE
JNOKyMEHTbl (DUHAHCOBOTO YHUBEPCUTETa, METOAMYECKHE PEKOMEHAALMH 110
IUIAHUPOBAHUIO W OpraHu3alMyd BHEAYAUTOPHOM CaMOCTOSATENbHONM padOThI
CTYJEHTOB IO 00pa30BaTENbHBIM MpOrpaMMaM OakajaBpuaTa WU MarucTpaTypbl B
@UHAHCOBOM YHHBEPCHUTETE, YTBEPKICHHBbIE INpuka3oM DOHHYHMBEpCUTETA OT
11.05.2021 r. Ne 1040 (cm. caiit ®DMHAHCOBOTO Y HUBEPCUTETA: HA TJIABHOW CTPAHMIIE
paznen «Ham yHuBepcutet»; nanee «Equnast npaBoBas 0a3za OUHYHUBEPCUTETAY),
MCIIOJIb30BaTh METOAUYECKUE PEKOMEHIAINY IENapTAMEHTA.

11. lMepeyenb HGPOPMANUOHHBIX TEXHOJIOT U, HCIIOJIb3yeMbIX IIPH
OCYLIIEeCTBJICHMH 00Pa30BaTeJbHOIO0 NPoLecca 10 TUCHHUILIHHE, BRII0Yas
nepevYeHb HEOOXOAMMOI0 MPOrPaAMMHOI0 odecrneyeHus: 1 UHPOPMALMOHHBIX
CIIPABOYHBIX CHCTEM.

11.1. KoMIJIeKT JIMIEH3MOHHOT 0 IPOrPAMMHOI0 00ecIeYeHus :

1. KommbroTepHble mporpammbl obmiero HasHauenuss Windows, Microsoft
Office

2. AutuBupyc Kaspersky

11.2. CoBpeMeHHBbIE npodeccuoHaibHble  0a3bl  JAHHBIX ]|
HHGOPMAILIMOHHBIE CIPABOYHbIE CHCTEMBbI:

Ha3zBanue pexoMeHayemMbIX
Neri/mm TEXHUYECKUX U KOMIBIOTEPHBIX HaumeHoBanue pa3aenoB v TeM
CpEICTB O0yUYeHUs
1 [TpaBoBas 6aza JTAHHBIX Tewmbr 1-6
«Koncynsrantllmroc»
2 CnpaBouHO-TIpaBOBast cucrema Tewmbr 1-6
«I"apaHT»
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http://elib.fa.ru/
http://www.book.ru/
http://biblioclub.ru/

11.3. CeprudunupoBanHbie NPOrpaMMHbIe M aNNapaTHbie CpeacTBa

3alUThl MHPOPMALIUM: He NPe1yCMOTPEHbI.

Crnenuaan3npoBaHHbIE CAWTHI U cepBepa

. www.minfin.ru (caiit Munucrepcra ®uHancop PO)
. https://customs.gov.ru/statistic (Caiir ®enepanbHON TaMOXCHHON)
. www.interfax.ru (caiit Unrepdaxc)
. www.kommersant.ru (caiit Kommepcanth)
. www.rbc.ru (caiit PocbuznecKoncantunr)
. www.vedomosti.ru (caiiT Benomoct)
. www.consultant.ru (caitft Koncynbrantlltoc)
. WWW.economy.gov.ru (cail'T MuHuCTEepCTBa YKOHOMUYECKOTO pa3BuTus PD)
. www.nalog.ru (caiit ®enepanbHOit HaOroBoM Ci1yx0b1 Poccun)
10. www.cbr.ru (caiit LlenTpansHoro 0anka P®)
11. www.probpalata.gov.ru (caiit ®enepanbHOM MPOOUPHOI MaIATHI)
12. www.flb.ru (caiit AreHTcTBO (deaepanbHbIX paccienoBanuii (Free Lance
Burear))
13. www.arb.ru (caiiT Acconanuu pocCUCKUX OaHKOB)
14. www.bankrot-fedresurs.ru (caiit E®@PCB - enunbIii ¢enepanbHbIii peectp
CBEJICHHI 0 OAHKPOTCTBE)
15. www.businessportal.pro (caiit buznec moprain)

OO0 I WnNPHK WN —

12. Onucanue MaTepuaJbHO-TeXHUYECKOH 0a3bl, HEOOXOAUMOI /1A
OCYyILIeCTBJICHHSI 00Pa30BaTEJIbLHOIO MPOLEcCca MO AUCHUILIINHE

1. KommproTepHble KJacChl ¢ HAO0OpOM JIMIIEH3MOHHOTO 0a30BOTO
MPOTPAMMHOT0 00eCTICUCHUS JIJIsl TPOBEICHUS TPAKTUUECKUX 3aHATUN U BBIXOJOM B
rio0anpHyIo ceTh Internet;

2. Jlekmuum ¢ NOpUMEHEHHEM  MYJIbTUMEIMHHBIX  MaTepUalioB,
MYJIBTUMEIUIHAS ayTATOPHUSL.

MeToanuyeckue peKoMeHAaluu 110 00y4YeHHUIO JIML C OTPAHUYECHHBIMH
BO3MOKHOCTSIMH 3/10POBbS

[Ipodeccopcko-nenarorndeckuii  cocTaB  3HAaKOMHUTCA C  TICUXOJIOTO-
(U3UOJIOTHYECKUMU  OCOOCHHOCTSIMU ~ OOYYalOIIUXCS WHBAJIUIOB U JIMIl C
OTpaHUYCHHBIMU BO3MOXKHOCTSIMH 3710pOBbsl. [[py HE0OX0IUMOCTH OCYIIECTBIISECTCS
JOTIOJIHUTENIbHAS ~ TOJJIEpKKA  MPENojaBaHusl  ThIOTOpaMHU,  IICUXOJIOTaMHU,
COIMAJIbHBIMU PAOOTHUKAMH, TTPOIIEIIIMMH MOJTOTOBKY aCCUCTEHTAMMU.

OcBoenne nuctuIuinHbl Junamu ¢ OB3 ocyliecTBIIsIETCsl ¢ UCMOIb30BAaHUEM
cpenctB oOydeHHs OOIero W CIENUaJbHOTO Ha3HA4YeHHS (MEPCOHATBLHOTO U
KOJUIEKTUBHOTO  HUCIIOJb30BaHUsA). MaTepuaibHO-TEXHUYECKOE  OOecreyeHue
peaycMaTpuBaeT MPHUCTIOCOOICHHE ayAuTOpuil K Hyk1am juil ¢ OB3.
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dopma npoBeneHus aTTeCTalluU AJisl CTYJI€HTOB-UHBAIUI0B YCTAHABINBACTCS
C Y4E€TOM HHJMBHUIYAIbHBIX MCUXOPU3NYECKUX OCOOEHHOCTEH. JIJisi CTyIEeHTOB ¢
OB3 npenycmaTtpuBaeTcsi 10CTyMHas popma MpeaocTaBiICHUs 3aJaHUI OIEHOYHBIX
CPEJICTB, & UMEHHO:
® B MEYATHON WM SIEKTPOHHOH (dopMe (i1 ULl C HAPYIICHUSMH OIOPHO-
JIBUTATEIIBHOTO ammapara);
® B reyaTHOW (opMe WIH AIEKTPOHHON (GopMe C yBEIUYEHHBIM MIPUPTOM U
KOHTPACTHOCTBIO (1A JIUI C HAPYIICHUSIMHU CIyXa, PeUd, 3pCHHS);
® METOJIOM YTEHHS ACCHUCTEHTOM 3aJlaHusl BCIyX (I JUI[ C HapyHICHUSMU
3peHHUs).
CryzneHTaM ¢ UHBAJTUAHOCTBIO YBEJIIMUMBAETCS BPeMs Ha MOJATOTOBKY OTBETOB
Ha KOHTPOJIbHBIE BOMPOCHL. lJIsl TaKMX CTYyIEHTOB IpelyCMaTpUBAETCS JOCTYIHAs
¢dbopMa npeocTaBIeHUS OTBETOB Ha 3a/1aHUs, @ UMEHHO:
® MICHbMEHHO Ha Oymare uiaum HaOOpOM OTBETOB Ha KOMIBIOTEpE (A JUI[ C
HapYLIEHUSIMU CITyXa, peUn);
e BHIOOPOM OTBETa U3 BO3MOXKHBIX BApUAHTOB C HCIIOJIb30BAHUEM YCIYT
aCCHCTEHTA (U151 JIUL C HapyLIEHUSIMHU OITOPHO-/IBUTaTENIbHOTO anmapara);
® YCTHO (IJIs JIUII C HAPYIICHUSMH 3PEHUS, ONTIOPHO-/IBUTATEIILHOTO armapara).
[Ipu HeoOXxoauMocTu I OOYyYaromMXCsl C HWHBAJUIHOCTHIO MpOLEaypa
OLICHUBAHUS PE3yIbTAaTOB O0YICHHUS MOXKET MTPOBOJAUTHCS B HECKOIBKO STAIOB.
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