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AHHOTALMS

Hpeno;[aBaHHe JUCHUITIINHBI ((PI/ICK-MCHC,Z[)KMGHT» HCO6XOIII/IMO I AOCTHXKCHUA

COOTBETCTBYIOIIETO YPOBHS TIOJATOTOBKH CTYJIEHTOB B 00JacTH ()MHAHCOBOTO MEHEKMEHTA.
JlucuuiuinHa HampaBiieHa Ha (OpPMHpPOBAHHME CHUCTEMBI 3HAHUH O COBPEMCHHBIX TCOPETHYCCKHX H
MPAKTUYECKUX MOAX0AaX K OIEHKE U yNPABJICHUIO pUCKaMU OW3HECe; OBJIaJCHUEC HABBIKAMHU aHAIN3a
PUCKOBOM CHTyalldd W MPUMEHEHHUS METOJOB CHIKEHUs pHucKa, (opmupoBaHue y OakalaBpoB
MPAaKTUYECKUX  HABBIKOB  PUCK—MEHEI)KMEHTAa U  OBJIAJICHUE

MCTOANKaMU YIIPpaBJICHUA

ONpeAIPUHUMATCIBCKUMU pUCKaMU.

1. IEJIU U 3ATAYA OCBOEHHUS YYEBHOM JJUCHUILJIUHBI

®opmupoBanue y OyIylIIMX MarucTpoB TEOPETUKO-METOIOJOTHUECKUX 3HAHUW B OO0JIACTH
OLIEHKU (DaKTOPOB PHUCKAa M 3aKpEIUICHHE MPOoECCHOHATb HBIX HABBIKOB YINPABIECHUS PUCKAMU Ha
OCHOBE CHELMAIBHBIX IPUEMOB U METOOB UX OLIEHKU U aHAJIU3a.

2. MECTO YYEBHOW JUCIHUILIMHBI B CTPYKTYPE OOII BO

JlanHast IUCUUIUIMHA 0a3UPYyeTCs Ha 3HAHUSX, OJYyUYEHHBIX IPU U3YyUYEHUH JAPYTUX AUCUUIUIMH
npodeccrnoHalIbHOTO JucnunnuHa  HeoOXoauma  HpU  MOATOTOBKE  BBITYCKHOM
KBaNM(UKAIMOHHONW paboThl. M3yueHne MUCIHUIUIMHBI MO3BOJIUT CTYJAEHTaM C(HOpPMHUPOBATh HABBIKU

LHUKIIA.

OIICHKH q)aKTOpOB puckKa, pa3pa6aTBIBaTB IMPOCKTHBIC PCIICHHUSA C YUYCTOM (paKTopa HCOIIPCACIICHHOCTH,
a TaKiXKe MNPCHJIOKCHHUA U MCPOIIPUATHUA I10 pCain3alluuv p33pa60TaHHBIX IIPOCKTOB U IMpOrpamMm
COBpPCMCHHBIX METOAOB UX PCIICHUS.

3. ®OPMUPYEMBIE KOMIIETEHIINU U IIJTAHUPYEMBIE PE3YJIBTATbBI
OBYYEHUA

YHuBepcanbHbIe H(WIK) o0menpodeccuoHaTbHbIE KOMITETSHIIUHN

I KO,I[ 1 HAUMCHOBAHUC KOMIICTCHIIMH | KOI[ N HAMMCHOBAHHUC MHAHUKATOpa JOCTHUKCHUA KOMIICTCHIUH

[IpodeccnonanpHble KOMIIETEHIIMM B COOTBECTBHHM C 3amadaMu W 0OBbeKTamu (00JacTIMHU
3HaHUI) MpodhecCUOHATBHON IeATeTbHOCTH:

3agaua O0BeKT niam odaacts | Koag u HammenoBanmne Koa v HaumenoBanue
npogeccHOHATbHOM 3HAHUA npogeccHOHATbHOM HHAUKATOPA
aesteabHocTu (311]1) KOMIIeTEHIIHH; JMOCTHKEHHUS
OcHoBanne npogeccHOHAIBLHOM
(mpogeccuoHAIBLHBIH KOMIIEeTEeHI[UH
cranaapt-IIC, anaans
onbITa)
MPOEKTHO-3KOHOMUYECKUI
MOJrOTOBKA 33JJaHUM M | TTIOBEJICHUE [1K-4 [1] - Criocoben 3-11K-4[1] - 3narb
pa3paboTKa MPOEKTHBIX | XO3SIMCTBYIOIUX pa3pabaTbIBaTh METOBI pa3pabOTKH
PELIECHNN C YYETOM areHTOB, UX 3aTPAThl U | IPOCKTHBIE PEIIECHUS C IIPOEKTHBIX PEIIECHUH C
¢baxTopa pe3yJIbTaThl, yueToM ¢akTopa yueToM ¢akTopa
HEONPEACIECHHOCTH; (GYHKIHMOHUpYIOLIHE HEOIIPEAEICHHOCTH, HEONPECIECHHOCTH,




MOJArOTOBKA 3aJJaHUN U
pa3paboTka
METOAUYECKUX U
HOPMaTHUBHBIX
JIOKYMEHTOB, a TAKKE
MPEJIOKEHUN U
MEpOIPUATHH 110
peanuzanuu
pa3zpaboTaHHBIX
MIPOEKTOB U TIPOTPAMM;
MOATOTOBKA 3aIaHUM U
pa3paboTKa CUCTEMBI
COILIMAJIbHO-
SKOHOMUYECKUX
roKasareyeun
XO35HMCTBYIOIINX
CyOBEKTOB;
COCTaBJICHUE
SKOHOMUYECKUX
pa3zienoB IUIAHOB
NPEANPUATHI U
OpraHu3anui
pa3nu4YHbIX (hopM
COOCTBEHHOCTH,
paspaboTKa cTpaTeruu
TTOBEICHUS
SKOHOMUYECKUX
areHTOB Ha Pa3IMYHBIX
PBIHKaX

MOJATrOTOBKA 3aJaHUN U
pa3paboTKa IPOEKTHBIX
peueHui ¢ y4eTom
(bakTopa
HEONPEIECICHHOCTH;
MOATOTOBKA 3a/IaHUM U
pa3paboTka
METOANYECKUX U
HOPMAaTHUBHBIX
JIOKYMEHTOB, a TAKKE
NPEJI0KEHUN U

PBIHKH, (PMHAHCOBBIE U
nH(pOpMaITMOHHBIE
HOTOKH,
IPOH3BOICTBEHHBIC U
Hay4HO-
UCCIIEI0BATEIbCKHUE
HPOLIECCHI

MOBEJICHNE
XO3AMCTBYIOIINX
areHTOB, UX 3aTPaThl U
pe3ybTaThl,
(GYHKIIMOHUPYIOLIHE
PBIHKH, (DMHAHCOBBIC U
nH(POPMAITMOHHBIE
MIOTOKH,
MPOU3BOJICTBEHHBIE U
Hay4HO-
MCCJIEI0BATEIbCKUE

pa3pabaTbIBaTh
COOTBETCTBYIOIIHE
HOPMaTHBHBIC
JOKYMCHTEI U
pETJIaMeHTHI, a TaKKe
MPEIOKCHUS U
MEPOTPUSTHS IO
peanu3ann
pa3zpaboTaHHBIX
IIPOEKTOB U IIPOTPaMM

OcHosaHue:
[IpodeccronanbHbIit
crangaprt: 08.037

[1K-4.2 [1] - Criocoben
pacCUMTHIBATH
9KOHOMHYECKHUE
MOKa3aTesid Ha OCHOBE
THIIOBBIX METOJIUK U
JIEUCTBYIOLLEH
HOPMAaTHBHO-IIPABOBOM
0a3bl; IPUMEHSTh
MPUHITUIIBI PUCK-
MEHE)KMEHTa

pa3paboTku
COOTBETCTBYIOIIUX
HOPMAaTUBHBIX
JOKYMEHTOB U
pErIaMEHTOB, a TAKXKe
MIPEAJIOKEHUN U
MEPOIPHUATHH 110
peanu3annuu
pa3paboTaHHBIX
MIPOEKTOB U MPOTrpamMm

;
V-TIK-4[1] - YmeTh
pa3pabaTbIBaTh
MIPOEKTHBIE PEIICHUS C
yueToM ¢akTopa
HEOIpeeIEHHOCTH,
pa3pabaTbIBaTh
COOTBETCTBYIOILIHE
HOpMAaTHBHBIE
JTOKYMEHTHI U
periaMeHThl, a TaKxKe
MIPEUIOKEHUS 1
MEpPONPUATHS 1O
peanuzanuu
pa3paboTaHHbBIX
MIPOEKTOB U MPOTPaMM;
B-TIK-4[1] - Bnanets
HaBbIKaMU pa3pabOTKU
MPOEKTHBIX PELICHUH C
y4eToM QakTopa
HEOIPEIEIEHHOCTH,
pa3paboTKu
COOTBETCTBYIOLIUX
HOPMAaTHUBHBIX
JOKYMEHTOB U
pErJaMeHTOB, a TaKXKe
MPEJIOKEHUHN U
MEPONPHUATHI 1O
peanu3anuu
pa3paboTaHHBIX
IIPOEKTOB U MPOrpaMm
3-T1K-4.2[1] - 3nath
METO/Ibl pacyera
HKOHOMHYECKUX
nokasaresei Ha OCHOBE
THUTIOBBIX METOAMK U
JEACTBYIOLLIEH
HOPMAaTUBHO-IIPaBOBOU
0a3bl; MPUHIIMITBI PUCK-
MEHEKMEHTa ;
V-IIK-4.2[1] - Ym™meTb
paccYnTHIBAThH




MEpOIPUATHH 110
peanu3anuu
pa3zpaboTaHHBIX
MIPOEKTOB U MPOTpamm;
MOATOTOBKA 3a/IaHUM U
pa3paboTKa CUCTEMBI
COLIMAJIbHO-
SKOHOMUYECKUX
roKaszareyeun
XO35MCTBYIOIINX
CyOBEKTOB;
COCTaBJICHUE
9KOHOMMYECKUX
pa3zienoB IUIAHOB
HNPEAIPUATHI U
OpraHu3alui
pas3nu4HbIX (hopM
COOCTBEHHOCTH;
pa3paboTKa CTpaTeruu
MOBEICHUS
9KOHOMMYECKUX
areHTOB Ha Pa3IMYHbIX
PBIHKaxX

paspaboTka pabounx
IJIAHOB M TIPOTPaMM
MPOBEICHUS HAYYHBIX
HUCCIIEIOBAaHUN U
pa3paboToK,
MOJrOTOBKA 3aJaHui
JUISL TPYII |
OTJIETTbHBIX
HCIIOJIHUTEICH;
pa3zpaboTka
WHCTpYMEHTapus
MTPOBOUMBIX
WCCIIeIOBaHMM, aHAIHN3
WX pe3yJIbTaTOB;
MOATOTOBKA JTAHHBIX
JUISL COCTABJICHUS
0030pOB, OTYETOB U
HAyYHBIX TyOJTHKAIIHA;
cbop, obpaboTka,
aHaJINU3 U
CUCTeMAaTH3alUs
nH(popMaLuU IO TeME
WCCIIeIOBaHUs, BBIOOD
METOJIOB M CPEJICTB
pelIeHus 3aaaq
HCCIIEI0OBaHMUS;
OpraHu3alus u
MPOBEACHUE HAYUHBIX

HPOLIECCHI

IIOBE/ICHNE
XO3UCTBYOIINX
areHTOB, UX 3aTpaThl U
pe3yJbTaThl,
(bYHKLIHOHUPYIOLIHE
PBIHKH, (DHHAHCOBBIE U
MH(POPMAaLIMOHHBIE
MOTOKH,
IIPOU3BOJCTBEHHBIE U
Hay4yHO-
HCCJIEI0BATEIBCKUE
IIPOLIECCHI

OcHosanue:
[IpodeccuonanbHpIit
crangapt: 08.018,
08.037

HAay4YHO- UCCJIEA0BATEIbCKUI

[1K-4.3 [1] - Cnocoben
IPOBOJTUTH
CaMOCTOSITENIbHbIE
HayYHbIE UCCIICIOBAHUS
Y aHAIUTUYECKUE
pacueTsl Ha OCHOBE
¢dbuHaHCOBOH 1
He(hMHAHCOBOM
UHpOpMALIUU
opranusanuii u 6a3
JTaHHBIX 110
OpTaHu3aIMsIM U
oTpacism

Ocnosanue:
[TpodeccrnonanbHbIM
crangapt: 08.022,
08.037

SKOHOMUYECKHUE
MOKa3aTeIn Ha OCHOBE
TUIIOBBIX METOIUK U
JEUCTBYIOLIEH
HOPMAaTUBHO-IIPaBOBOM
0a3bl; IPUMEHSTh
MPUHIUIIBI PUCK-
MEHEI)KMEHTA;
B-IIK-4.2[1] -

Bnaners HaBeIKaMu
pacuera
SKOHOMUYECKHUX
[IOKa3aTesel Ha OCHOBE
TUTIOBBIX METOJUK U
JEHUCTBYIOLLIEH
HOPMaTHUBHO-IIPaBOBOU
0a3bl; MPUMEHEHUS
MIPUHIIUIIOB PUCK-
MEHEI)KMEHTa

3-11K-4.3[1] - 3uartb
METOBI TIPOBEICHHS
HAYYHBIX
HCCIEA0BaHUN U
AQHATUTUYECKUX
pacyeToB Ha OCHOBE
(buHaHCOBOH U
He(prHAHCOBOM
uHpopManun
opranuzanui u 6a3
JAHHBIX 110
OpTaHU3aIAM U
oTpacisaMm
V-TIK-4.3[1] - TIK-
4.3.2. YmeTb
MIPOBOTUTH
CaMOCTOSITENIbHBIE
Hay4YHBIC
UCCIIEIOBaHUS U
aHATTUTHYECKHE
pacdeThl Ha OCHOBE
(buHAHCOBOW U
He(prHAHCOBOM
uH(popManuu
opranuzanuii u 6a3
TaHHBIX 110
OpraHM3aIsIM U
OTpacysim;




HCCIIEOBaHUI, B TOM
YUCJIe CTATUCTHYECKHUX
oOcrenoBaHuii u
OIIPOCOB; pa3padoTKa
TEOPETHUUECKUX U
SKOHOMETPHUIECKUX
MOJIEJIEN UCCIIEyEMBIX
MPOLECCOB, SIBICHUN 1
00BEKTOB,
OTHOCAIINXCS K chepe
npodeccroHanbHOM
NeSTeTLHOCTH, OIIEHKA
Y MHTEpIpeTanus
MTOJTy9IEeHHBIX
pe3ynabTaTOB

B-I1K-4.3[1] - IIK-
4.3.3. Bamagets
HaBBIKAMHU TPOBEICHUS
HaYYHBIX
HCCIIEA0BAaHUN U
AHATTUTHYECKIX
pacyeToB Ha OCHOBE
(¢buHaHCOBOH U
He(UHAHCOBOH
uH(popManuu
opraHu3zanuii u 6as3
TaHHBIX TI0
OpraHu3aIMsIM U
OTpacism

4. CTPYKTYPA M COJAEP)KAHUE YUEBHOM JUCIUILIUHBI

Pa3nensl yueOHON AUCHUIUIMHBI, X 00BEM, CPOKH U3YUYEHUS U (POPMBI KOHTPOJIA:

Ne HaumenoBanue
.1 pasnena yueOHOM
JTUCIHHUIIIMHBI

Jlexnumn/ Ipaxkr.
(cemuHapsi )/
JlaGopaTopHble
padoThl, yac.
O0s3aT. Tekymmii
KOHTPOJIb ((popma*,
HeJeJIs)
MakcuMaJbHbIH
0aJu 3a pasjgen**
ATTecTanusa

Henenn

pazaeia (popma*,
HeJieJst)
Nuaukaropsl
OCBOCHHUA
KOMIOATAHIINIA

3 Cemecmp

1 OCHOBBI TEOpUH PHUCK

MCHCIPKMCHTA

N
(V)]

K11-4 3-I1K-

3-TIK-

2 Metonasnl OIICHKH

PHCKOB

K-8 3-I1K-




A
I1K-4,
B-
I1K-4,
3-TIK-
4.2,
V-
IIK-
4.2,
B-
[K-
4.2,
3-I1K-
4.3,
V-
K-
4.3,

IK-
4.3

HUmoeo 3a 3 Cemecmp

16/16/0

50

KonTpoabHbie
Meponpusitusi 3a 3
Cemectp

50

3-TTK-
4,

V-
TIK-4,
B-
TIK-4,
3-TTK-
4.2,
V-
TIK-
4.2,
B-
TK-
42,
3-TTK-
4.3,
V-
TIK-
43,
B-
TK-
43

* — COKpallleHHOe HauMeHOBaHKe (POPMbI KOHTPOJIS
** — cymMMa MakCHMAalbHBIX 0allIoB J0JDKHA ObITh paBHa 100 3a cemecTp, BKIOYas

(unn) sK3aMeH

CoxparieHne HauMEHOBaHUHM (POPM TEKYIIETO KOHTPOJIS M aTTECTAlUH Pa3/iesioB:

O6o03na | IloTHOE HANMEHOBaHHE
YyeHue
KN KoHTpoJib 1o utoram

3a4€T U
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KAJIEHJAPHBIN IIJIAH

Henea

Tembl 3ansaTuii / Conepxxanue

Jek.,

Ip./cem.
yac. | ,yac.

JIao.,
qac.

3 Cemecmp

16 16

0

1-4

OcHOBBI TEOPUM PHCK MEHEIKMEHTA

8 8

1-4

OCHOBBI TEOPHUH PHCK MEHEIKMEHTA

Tema 1. CymHOCTb PUCK MEHEIKMEHTA

[TonsTre u cymHocTh pucka. OmnpeneneHus pucka. OyHkuuu,
MCTOYHUKHU, IPUYHHBI U (PAaKTOPHI BOSHUKHOBEHHSI PUCKa.
@Oynkuuu pucka. Ueptsl pucka. ConepikaHue puck-
MEHEeJKMEHTa Kak cepbl GPMHAHCOBOIO MEHEKMEHTA.
DBOIONMS HAYKU PUCK-MeHeKMeHTa. Llenu u 3agaun puck-
MEHeJKMEHTa B opranu3annu. OCHOBHbIE (POPMBI TOJIUTHUKU
puck-mMeHemkMeHTa. CTpaTerus ynpaBieHHUs] pUCKaMU.
TakTuka ynpaBieHUs pucKaMu

Tema 2.Teopuu pucka.

Kiaccuueckast 1 HEOKIacCHUYECKask TEOPUU PUCKA.
Knaccuueckast reopus Munst u Cennopa. Puck kak oxxuganue
IIOTEPh, KOTOPHIE MOT'YT IIPOU30MTH B PE3YJIbTATE peaTu3aluu
yIIpaBJI€HYECKOro pemeHns. Heokirac—cudeckas Teopust
Haiita, Map—manna u [Tury. Beibop BapnantoB
MHBECTUPOBAa—HUA KanuTtana. KoHuenmus koMmmnpomucca
MEXJly PUCKOM U JI0XOAHOCTBIO.

Tema 3.Knaccudukarusi puckos.

OOu1re npUHIUIBI KIaccupukanuu puckoB. Kpurepuu
KJaccu(UKauii pUCKOB, BBIJCIICHHBIE 110 COICPIKaHUIO
CTPYKTYPHBIX XapaKTEPUCTUK PUCKA: BPEMsSI BOSHUKHOBEHMUS;
OIIaCHOCTb; MOABEPKEHHOCTh PUCKY; YSI3BUMOCTh
(4yBCTBUTENIBHOCTB K PUCKY); B3aUMOJICHCTBHE C IPYTUMHU
pHCKaMK; IO UMEToIIeicst nH(OpMAIHS O PUCKE; 10 BETMUNHE
pHCKa; 10 pacxojaMm (U37ep:KKaM), CBSI3aHHBIM C PUCKOM.
OcobeHHbIe KIaccu(puKauy pUCKOB: crielu(uyecKue
0aHKOBCKHUE U criell(pUIecKre CTPaXOBble PUCKH.

Tewma 4. BHeniHue U BHyTPEHHUE PUCKH.

OCHOBHBIE BU/IbI BHEIIHUX PUCKOB: IOJUTHYECKHH,
CTPaHOBOM, pervMoOHaNbHBIN, PHIHOYHBIN, OW3HEC — CpEbl.
OcCHOBHBIE BU/IbI BHYTPEHHUX PUCKOB: OINEPALMOHHBIMH,
(UHAHCOBBIN, yNpaBIIEHYECKUH, WHBECTHLIMOHHBIMH,
ITPOU3BOJCTBEHHBIN.

Bcero aytuTopHbIX 4acoB

8 | 8

Omnang

5-8

MeToabl OIIECHKH PUCKOB

8 8

5-8

MeTo/bI OLIEHKU PUCKOB

Tema 5. IloHsATHE OLIEHKH PHCKA U 3TAIbl €€ MPOBEIACHUS
OreHKa prCKa: MOIXOABI K ONPEACTICHHI0. ANTOPUTM OLIEHKH
pucka. KayecTBeHHas OlleHKa pUCKa: CYITHOCTh, TOCTOMHCTBA,
HenocTaTk. KonmmuecTBeHHAs OLIEHKA PUCKA: CYIIHOCTD,
JTOCTOMHCTBA, HEAOCTATKH.

Tema 6.CoBpeMEHHbIE METO/IbI OLIEHKH PUCKA.

Bcero ayuTopHbIX 4acoB

8 | 8

Omniang




Meron KOppeKTUPOBKY HOPMBI TUCKOHTA. MeTon
JOCTOBEPHBIX SKBUBAJIEHTOB. AHAJIN3 YyBCTBUTEIBHOCTH
nokasarenei a¢ppextuBHocTH. Metoa MonTe-Kapno. Metox
ClieHapueB. MeToj1 BEpOSITHOCTHBIX pacipeAeieHul MOTOKOB
IIJIATEKEH.

Tema 7. DTanbl pUCK MEHEHKMEHTA

OCHOBHBIE 3Talbl PUCK-MEHEDKMEHTA Ha MPEANIPUATHH.
[Ipouecc BBISIBICHUSI PUCKOB U TOCTPOCHHUE «KAPTHI PUCKOBY.
Opranu3zalmOHHBIEC ACTIEKThl pUCK-MEHEIKMeHTa. OLeHka
PE3yJIbTaTOB IEATEIHHOCTH C YYETOM PUCKA: SKOHOMHUYECKas
nob6asnennas croumocts (EVA/SVA) u ckoppexTupoBanHas
Ha puck peHTabenbHocTh Kanutana (RAROC). Onenka
YCTOMUMBOCTHU MPEANPHUATUS K KPU3UCHBIM CUTYaIUSM
(cTpecc-TecTUpOBaHUE)

Tema 8. MeToibl OLICHKH U YIIPABICHUS PA3IIMYHBIMU PUCKAMU
TpaaunuoHHbIEe MEpPBI PHIHOYHOTO pUCKa. Pa3phIBbI («r3Mb»),
JFOpALys U BBITYKIOCTh. UMMyHU3a1ust noptdens o0nuranui
o aropanuu. Konneniust croumocTHON Mepsl pucka (Value-at-
Risk — VaR). Metozs! pacuera VaR (mapamerpuueckui,
UCTOpUYECKOe MoJierpoBanue, meroa Monre-Kapio).
PexomeHganmu 1o ynpaBJieHUIO phIHOYHBIMU PUCKAMH B
POCCHICKOM IIPAKTUKE

[TonsaTue kpeautHoro pucka. Onepanuu, NOABEPKEHHBIE
KPEIUTHOMY PHCKY. METOMKH OIIEHKH PUCKA 3aeMIITHKA:
KJIaCCUYECKHUN aHaln3, OalJIbHbIE METOIUKH, CTATUCTUYECKUE
MeToauku. OCHOBHBIE TIOAXO/IBI K OIICHKE BEPOSTHOCTH
nedomnra. [Totepu B ciaydae aedonra u B3bICKaHUE
3aJJ0JDKEHHOCTH. MOJIeNTH OIeHKH KPEAUTHOTO PHUCKa
noptdens: CreditMetrics, CreditRisk+. OcHoBHbIE c1TOCOOBI
yIpaBJICHUs] KPEIUTHBIM prckoM. [leHooOpa3oBanue ccy ¢
YUETOM KPEJUTHOr0 prcka.ba3oBble MPUHIUIBI CHCTEMBI
YIpaBJICHUS ONEPAITMOHHBIMU pUCKaMU. MeTObI aHaIHn3a U
OLIEHKH OIEPAIMOHHBIX PUCKOB. THCTpYMEHTHI ynpaBieHus
OTIEpPallMOHHBIMU prcKaMu. OYHKIINU | ATAITBI ITpoIecca
yIpaBJIeHUs ONepallMOHHBIMU puckamu.[loHATHE TUKBUIHOCTH
1 0011e0aHKOBCKAsl CUCTEMa YIPABJICHHS M KOHTPOJISI3a
COCTOSIHUEM JMKBUAHOCTU. CIIeHapHOE MOJEIHPOBAHNE
JMKBUIHOCTU. IHCTPYMEHTHI OTpaHUYCHHUS U KOHTPOJIS
YPOBHS pHCKa JUKBUAHOCTU. BHYTprOaHKOBCKask MOJIUTHKA
YIPaBJICHUS JIMKBUTHOCTHIO

CokpallileHHbIe HAUMEHOBAHUSI OHJIAMH OIIINIA:

Oo6o3na | [loiHOe HaMMeHOBaHME
YyeHue

2K DNEeKTPOHHBIN Kype

I[IM [ToTHOTEKCTOBBIN MaTepual
111 [TOTHOTEKCTOBBIE JIEKLIMU
BM Buneo-marepuansl

AM Aymo-marepuasl

[Ip3 [Ipe3enTaunu

T TecTsl




O5CM DNEeKTPOHHBIE CIIPABOYHBIE MATEPUATIBI

4( NHTEepaKkTUBHBIN CalT

S. OBPA3OBATEJIBHBIE TEXHOJIOI'MHU

[Ipy mnpoBeneHHH 3aHATHI PEKOMEHIYETCS HCIOJIb30BAaHUE AKTUBHbIE U HHTEPAKTUBHBIE
(hopMBI B COUETAaHUU C BHEAYAUTOPHON pabOTOM.

B coorBerctBum ¢ TpeboBanumsmu PI'OC  BIIO mno HampaBiaeHHIO IMOATOTOBKH
(cennanbHOCTH) M peanu3alii KOMIETEHTHOCTHOTO TIOJIX0a, B pabOTe UCIIONb3YIOTCS:

1. lenoBeie Urpbl

2. Pa300p KOHKPETHBIX SKOHOMHUYECKUX CUTYaIHH

6. ®OHJ OHEHOYHBIX CPEJICTB

@DOHJ| OLIEHOYHBIX CPEACTB 0 JUCLUILUIMHE 00ECIEUNBAET IPOBEPKY OCBOCHHUS IUIAHUPYEMBbIX
pe3ynbTatoB o0ydeHus: (KOMIETEHIMH M MX WHIUKATOPOB) MOCPEICTBOM MEPONPUSITUNA TEKYLIETO,
pyOExKHOro U IPOMEKYTOUHOTO KOHTPOJIS IO JUCIUILIUHE.

Ces3p Mexay GOpMUPYEMBIMH KOMIIETEHUUSMU W (OpMaMHU KOHTPOJIS HMX OCBOCHHUSA
MIpe/icTaBjeHa B CIEAYIOLIeH Tadnuiie:

Komnerenuus NuaukaTopbl 0CBOCHHA ATTecTallMOHHOE MEpPONpHUsITHE
(KII 1)

[1K-4 3-11K-4 3, KU-4, KU-8
V-TIK-4 3, KH-4, KU-8
B-I1K-4 3, KU-4, KH-8

I1K-4.2 3-11K-4.2 3, KU-4, KU-8
V-11K-4.2 3, KU-4, KH-8
B-I1K-4.2 3, KU-4, KU-8

[1K-4.3 3-11K-4.3 3, KU-4, K1-8
V-1IK-4.3 3, KU-4, KU-8
B-I1K-4.3 3, KU-4, KU-8

HIkanbl oeHKH 00pa3oBaTeIbHBIX JOCTHKEHHU I

[lIxana KaXX70ro KOHTPOJIBHOTO MEPONPUSTHS JISKUT B mpenenaax oT 0 10 yCTaHOBJICHHOTO
MaKCUMaJIbHOI'O Oajljla BKIIOYMTEIBLHO. MTorosas arrecranus II0 JHCHMILUIMHE oleHMBaeTca 1o 100-
OayUIbHOM IIKaJe U MpeAcTaBisieT co0oi cymmy 0auioB, 3apabOTaHHBIX CTYIEHTOM IIPU BBINOJIHEHUU
3a/IaHAK B paMKaX TEKYIIIETO W MPOMEXYTOYHOTO KOHTPOJIS.

Hrtorosas olieHKa BBICTaBISAETCS B COOTBETCTBUU CO CIEIYIOIICH IIKAJIOM:

Cymma Onenka no 4-ex Onenka | TpeGoBaHUS K YPOBHIO OCBOCHHIO
0aIoB OaJUIHbHOM IIKaJe ECTS y4eOHOM TUCITUILIUHBI

OreHKa «OTIMYHOY BBICTABIISETCA
CTYZCHTY, €CJIM OH IITyOOKO U MPOYHO
YCBOWJI IPOTPaMMHBIN MaTepua,
WCYEPIBIBAIOIIE, ITOCIEA0BATENBHO,
YETKO U JIOTUYECKHU CTPOMHO €ro
W3JIaraceT, yMEeT TECHO YBS3bIBATh

90-100 5 — «omauuno» A




TEOPUIO C MPAKTUKOM, HCIIONB3YET B
OTBETE MaTepHual MOHOrpaduIecKon
JIUTEPATYPBHI.

85-89 B OlLIeHKa «XOPOILIO» BBICTABIIACTCS

75-84 C CTYJICHTY, €CTIU OH TBEPAO 3HAET

MaTepHa, TPaMOTHO U TI0 CYIIECTBY
M3JIaraer ero, He AOIMyCKas

D CYIIECTBCHHBIX HETOYHOCTEH B OTBETE
Ha BOIIPOC.

4 — «xopouto»
70-74

65-69 O1ieHKa «yIOBIETBOPUTEIHHOY

BBICTaBJIACTCA CTYACHTY, €CJIIM OH UMECT
3HaHMS TOJILKO OCHOBHOTO MaTtepuala,
3- HO HE YCBOWJI €ro JeTalei, JomycKaeT
60-64 «y0081€eMEOPUMENILHOY E HETOYHOCTH, HEZI0OCTATOYHO NTPaBHIIbHBIE
(OpMyNHUPOBKH, HAPYILICHUS
JIOTMYECKOM MOCIIe0BATEIbHOCTH B
M3JI0’KCHHH IPOTPAaMMHOT'0 MaTepHaJIa.

Or1eHKa «HEYTOBICTBOPUTEITHHOY»
BBICTABJISIETCS CTYJICHTY, KOTOPBIN HE
3HAeT 3HAYUTEIbHOM YacTH
HIPOrpaMMHOr0 MaTepuaa, I0MycKaeT
H 60 2— F CyIIeCTBeHHBIC o1mnOKu. Kak npasuo,
1Ke «HEYO0B1eMBOPUMETLHOY OLICHKA «HEYIOBJIECTBOPUTEIHHO»
CTaBUTCS CTY/ICHTaM, KOTOPbIE HE MOTYT
MPOJIOJKHUTE 00y4eHue Oe3
JOTIOJTHUTEIIbHBIX 3aHATHH 110

COOTBETCTBYIONIEH AMCIMILINHE.

OneHouHble cpelcTBa NpuBeaeHb! B [IpriioxxeHnn.

7.  YUYEBHO-METOJWYECKOE U UH®OPMALIMOHHOE OBECIIEYEHUE
YYEBHOM JUCLUMIIIAHBI

OCHOBHAZ JIMTEPATYPA:

1. O R62 Risk Assessment, Modeling and Decision Support : Strategic Directions, Berlin,
Heidelberg: Springer Berlin Heidelberg,, 2008

2. DU A95 Risk Management and Governance : Concepts, Guidelines and Applications, Berlin,
Heidelberg: Springer Berlin Heidelberg, 2010

3. DU K 83 OcHoBbI pUCK-MeHeKMEHTa : -, MockBa: FOpaiit, 2021
4. OU B 99 Puck-menemxmenT : YueOuuk, Mocksa: FOpaiit, 2021
5. OU B 99 Puck-menemxmenT : YueOnuk, Mocksa: HOpaiit, 2020

6. OU1 B 99 Puck-menemxmenT : YueOnuk, Mockga: FOpaiit, 2019

JOITOJIHUTEJIbHA S JIMTEPATYPA:

1. DU T" 98 OcHoBBI pUCK-MeHeKMENTA : , M.: U3narensctBo FOpaiit, 2017



2. OU B 99 Puck-menemxment : YueOnuk, Mocksa: FOpaiirt, 2017
[MPOTPAMMHOE OBECITEYEHHUE:

CrnenuaibHOE TTpOorpaMMHOE o0ecriedeHue He TpedyeTcst

LMS 1 UHTEPHET-PECYPCBI:

https://online.mephi.ru/

http://library.mephi.ru/

8.  MATEPUAJILHO-TEXHMYECKOE OBECIEYEHHUE YYEBHOI
JUCLUIINHBI

CrenuaibHOE MaTepUAIbHO-TEXHUYECKOE o0ecieueHne He TpedyeTcs

9. YYEBHO-METOAUYECKHUE PEKOMEHJIALUU JJIA CTYAEHTOB

MeTtoanyeckre peKOMEH/IAIMH MTPETTO1aBaTeII0 IPU MPENOJaBaHUN AUCIIUTUTAHBL:

- [Ipr MOATOTOBKE K MPEMOIaBaHUIO TUCIUILTHHBI O3HAKOMUTBCS U aKTyalu3upoBaTh yueOHO-
METONYECKUI KOMITIEKC AUCIMIUIAHBI M TPU HEOOXOAUMOCTH YTOYHUTH IUTaH MPOBEACHHS 3aHATHH.

- O3HaKOMHTCS C HOBBIMH MyOJIMKALMSAMH 10 JUCHUILUIUHE W TPU HEOOXOTUMOCTH CIENaTh
3asBKYy Ha HOBYIO JIUTEPATYPY.

- Tlpu mpoBemeHWUM JEKIUH HCIOJIB30BATh pealibHYI0 HHOpMAIHO 00 SKOHOMHUYECKUX
mporieccax, ABJICHUAX, XO3IUCTBYIONNX CYObEKTaX, aKTyabHbBIC aJITOPUTMBI pacueTa moka3aTelei.

- JIeKIMOHHBIN MaTepual COMPOBOXKIATh NPE3CHTAIMSIMUA M JIPYTHMH HEOOXOIMMBIMH
MaTepHalaMH.

- Hcnonp3oBath mpueMbl TOAJICPKAHUS BHUMAHUS CTYJACHTOB HA JICKIMOHHBIX 3aHITHSIX:
BOIIPOCHI HA MOHUMAaHUE, PeajbHbIC TIPUMEPHI U3 PEATbHONW 3KOHOMHUYESCKON MPAKTHUKH, MPOOIEMHbBIC
CHUTYaIUH.

- VYBs3bIBaTh TEMATHKy CEMUHAPCKUX, MPAKTUYCCKHX, JTAOOPATOPHBIX 3aHATHH C TEMaTHUKOM
JIEKIUH.

- IlpakTudeckue 3aHATUS MPOBOJIUTH B BHJC pa3dopa peabHBIX CHTYyalui; jJabopaTOpHbIC
3aHSATUS TPOBOJUTH, HCIONB3Yss (UHAHCOBYIO M OKOHOMHUYECKYIO HH(POPMAIIMIO pPeaTbHbBIX
XO3SHUCTBYONUX CYOBEKTOB.

- 3apanee OOBSIBIIATH TEMBI CEMHHAPCKHX, PAKTHYECKUX, JTAOOPATOPHBIX 3aHITHI W BbIIABATh
PEKOMEH/IAINH K UX MOJTOTOBKE.

- MakcuMalbHO HCIIOJIb30BaTh B TIPOIECCE 3aHATUH TEXHUYECKHE CPEICTBA, CPEICTBA
KOMMYHHUKAITHH.

- [Ipu mpoBeneHUU 3aHATHN KCIOJIb30BaTh MHHOBAIMOHHBIC 00Pa30BaTEIIbHBIC TEXHOJOTHH:
HMHTEPaKTUBHBIC (OPMBI IPOBEACHUS 3aHATUH, HHPOPMAIIMOHHBIC TEXHOJIOTHH JJII KOMMYHUKAIIUU U
00pabOTKH JTaHHBIX.

- Oka3pIBaTh METOIUYUECKYFO IOMOIIb CTYICHTAM IPH MOATOTOBKE K 3aHITHSM.

- BeimaBath 3a1aHus ISl CAaMOCTOSITEIBHOM TPOPaOOTKH.

- [IpoBOANTH MHANBUIYATbHBIC U FPYIIOBBIC KOHCYJIBTAI[MH CTYICHTAM.

- [IpoBepsITh BBHIMOJIHEHHBIC CTYACHTAMH 3aIaHUs 1 KOMMEHTHPOBATh UX PE3yJIbTATHI.

- [Toapo6HO 00CYKAaTh Ha 3aHATHIX HAHOOJICE CIIOKHBIC BOPOCHI Kypca.



10. YYEBHO-METOJIMYECKUE PEKOMEHIALIMHU JJIsI MTPEMMOJABATEJE

Meroanueckue peKOMEHAANH MPEnogaBaTeo MPH NPenoJaBaHuN JUCHUTIIUHBI:

- [Ipu mOATOTOBKE K MPEMOJaBaHUIO TUCITUTUIMHBI 03HAKOMHUTHCS U aKTYaTH3UPOBATh YIeOHO-
METOAMYECKUN KOMILJIEKC TUCIUTIIUHBI M IPYU HEOOXOAMMOCTH YTOUHUTD IIJIAH MTPOBEICHHUS 3aHATUM.

- O3HaKOMHTCS C HOBBIMH TMyOJUKAIMSIMHU IO JAUCIHUIUIMHE W MPU HEOOXOIUMOCTH CHeNaTh
3asiBKYy Ha HOBYIO JIUTEPATYPY.

- Ilpu mpoBegeHHM JEKIHUI HCHOIB30BaTh pEANbHYI0 HHQOpPMAIMIO 00 IKOHOMUYECKUX
npoleccax, BICHHUIX, XO3SMCTBYIONUX CyOBEKTaX, aKTyalbHbIE AITOPUTMBI pacyeTa Mmokasaresei.

- JlexunoHHBIH MaTepuand COMPOBOXKIATh MPE3CHTALUSAMHU U APYTMMHU HEOOXOIUMBIMU
MaTepHuaIamH.

- Hcnonb3oBarh mpuemMbl MOJAAEPKAHUS BHUMAHUSL CTYJEHTOB HA JICKIMOHHBIX 3aHATHUSIX:
BOIIPOCHI HA TTOHUMAaHUE, peaJIbHbIE TPUMEPHI U3 peaJTbHON IKOHOMHYECKOW MPaKTHUKU, MTPOOIEMHBIE
CUTYaIUH.

- VYBs3bpIBaTh TEMAaTUKy CEMHHAPCKUX, MPAKTUYECKUX, JAOOPATOPHBIX 3aHSITUNA C TEMaTHKOU
JIEKIIUI.

- IlpakThueckue 3aHsATUS MPOBOJUTH B BUAE pa3dopa peanbHBIX CUTYalMii; JabopaTOpHBIE
3aHATUS TPOBOAUTH, HCIHONB3Yys (UHAHCOBYIO W DJKOHOMHUYECKYIO HMH(OpPMAIMIO peanbHbBIX
XO3SICTBYIONINX CYOBEKTOB.

- 3apaHee OOBSBISITH TEMBl CEMUHAPCKUX, MMPAKTUIECKUX, TaOOPATOPHBIX 3aHATHI U BbIIaBaTh
PEKOMEHIallUU K UX MOATOTOBKE.

- MakcumanbHO HCIOJIb30BaTh B IMPOIECCE 3aHATHH TEXHUYECKHUE CPENICTBA, CPEICTBA
KOMMYHHKAITUH.

- Ilpu npoBeneHUM 3aHATHI HCIIOIB30BaTh WHHOBAIMOHHBIE OOpa30BaTEIbHbIE TEXHOJIOTHHU:
HWHTEPAaKTUBHBIC (POPMBI TPOBEACHUS 3aHATHH, HHGOPMAIIMOHHBIEC TEXHOJIOTUH ISl KOMMYHHUKAIIUU U
00pabOTKH JTaHHBIX.

- Oka3bIBaTh METOJUYECKYIO MOMOIIb CTYJEHTaM IIPU MOJATOTOBKE K 3aHIATHSIM.

- BeinaBaTh 3aganus sl CAMOCTOSATEIHHON IPOPAOOTKH.

- IIpoBoaANTE MHAMBUIYAJIbHBIE U TPYIIIOBBIE KOHCYJIBTAIMU CTYICHTAM.

- [IpoBepsTh BHITIOJIHEHHBIC CTYACHTAMH 33JJaHUsI U KOMMEHTHPOBATh UX PE3yJIbTATHI.

- [lompoOHO 00CYyX1aTh Ha 3aHATUSAX HAMOOJIEE CIIOKHBIE BOIIPOCHI Kypca.

ABTOp(BI):

Ycman Enena BrnagumupoBHa, K.3.H.

PenenzenT(bi):
UYepxacos M.H.






