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1. HOACHUTEJBHAA 3AIIUCKA

1.1 Heab n 32124 TUCUMIIJIMHBI

esb AUCHUNIMHBI COCTOUT B (JOPMUPOBAHUHU y CTYACHTOB 3HaHMK 00 OCHOBaX PHCK-
MEHEIKMEHTA, €r0 COCTABHBIX YaCTIX U OCOOCHHOCTSIX.
3agauu JUCHMILINHBI;
e chopmupoBaTh 0a30BbIC 3HAHHS O BHUJAX W MCTOYHHKAX PHCKA, CHCTEME PHCK-
MEHEKMEHTA,
® U3Y4YUTh OCHOBHBIC MOJXOJbI K OIICHKE, YIPABICHUIO PUCKAMH, CIIOKUBIIUECS B
MPaKTHKE,
® U3Y4YUTh OCHOBHBIE HOPMATHBHO-TIPABOBBIC JOKYMEHTHI, PETyJIUPYIOIIHE PHUCK-
MEHEKMEHT B PO.

1.2 Tlepevyenn NJIaHMPYEMBIX Pe3yJIbTATOB 00y4YeHUs M0 JUCUMUILINHE, COOTHECEHHBIX C
HHAUKATOPAMH JTOCTHKEHUsSI KOMIeTeHIH I

KomneTreHuus .
HNuaukaTopbl KOMNETEHIU T
(xox u Pe3yabTarbl 00yyenust
(Ko M HAUMEHOBAHUE)
HaMMeHOBaHHUeE)
[K-2.1. AHanusupyer i
3HaTh. coJepKaHNe OCHOBHBIX TEPMIHOB PHCK-
HCTOYHHUKH nH(pOpMAaIHH,

[1K-2 Criocoben

OCYIIECTBIISIET CcOOp, aHaIW3
(hMHAHCOBO-IKOHOMHYECKHX
nokas3aTreyied i BBISIBICHUS

MEHEDKMEHTA,
YMeTh: MOTBb30BATHCS OTKPHITHIMU HCTOYHHKAMH
JMAHHBIX U1 cOOpa ¥ aHalu3a HHPOPMAIIHH,

cOo3/1aBaTh Baaners: HaBbIKaMU IIOMCKA U aHAIN3a
yrpo3 u PHUCKOB
MHTETPUPOBAHHYIO | o o ot uHQOpMaIK 00 OCHOBHBIX PHUCKaX
cucreMy 9KOHOMHYECKOI0 areHra
0e30macHOCTH
TIpaBJICHUS
yI/IEKaMI/I s [1K-2.2. OcymecTBisier | 3HATh: OCHOBHBIE BUIBI PUCKOB M UX UCTOYHUKH;
E R — HMOJArOTOBKY aHAIMTUYECKUX | YMeTh. CUCTEMAaTU3UPOBaTh HH(POPMAIHIO U3
53 a6aTBIBa”;‘B MaTepUaJIOB, B T.4 C | OTKPBITBIX UICTOYHUKOB C MO3ULIUNA PUCK-
EO I;VIaTI/IBHBIe u MIPUMEHEHUEM MEHEPKMEHTA,;
MCEO HHeCKHE WH(POPMALMOHHBIX Baaners: 6a30B0ii TEPMUHOJIOTHEN PUCK-
HOKyﬁIeHTH s TEXHOJIOTUH MEHEDKMEHTa
KOOD/IHHATIHH [1IK-2.3. AnanuzupyeT ¥ | 3HaTh. OCHOBHBIE HAlIPABJIEHHs PETyIHPOBAHUS
nporecca [IPUMEHSIET HOPMAaTHUBHO- | B 00JIACTH PUCK-MEHEIKMEHTA,
e MPaBOBBIE AaKThl B LENIX | YMeThb. OpUEHTHPOBATHCS B KOPITyCe
pHCKaMH o0ecriedeHus] 3KOHOMUYECKOW | HOPMAaTHUBHO-TIPABOBBIX AKTOB, PErYJINPYIOIINX

0€e30I1aCHOCTH
XO3SIMCTBYIOIIMX CYOBEKTOB

yIpaBJeHHEe PHUCKaMH;

BaapeTrs: HaBBIKAaMU MOHUTOPUHTA U aHAJIHM3a
HOPMAaTUBHO-TIPABOBBIX IOKYMEHTOB B 00JIaCTH
PHUCK-MEHE)KMEHTa

1.3 MecTo THCHMIJIMHBI B CTPYKTYpe 00pa30oBaTeIbHOI MPOrpaMMbl

Hucuumnuaa «OCHOBBI PUCK-MEHEIKMEHTa» SIBISIETCS YacThlo OJIOKAa AWCIMILIUH,
bopMHUpPYEMBIX YIaCTHUKaMU 00pa30BaTEIbHBIX OTHOIIEHUH y4eOHOTO TUTaHa.

Jis  OCBOGHMsI JUCUUIUIMHBI ~ HEOOXOMUMBI  3HAHWS, YMEHUS W  BIAJCHUSA,
c(OpMUPOBAHHBIE B XOJA€ H3yYEHUS CICAYIOIHUX AUCHUIUIMH W TMPOXOXKICHUS MPAKTHUK:
«DuHaHChY, «Teopus BEpOSITHOCTH M MaTEMaTHYeCKas CTATHCTUKay, «byxrantepckuil ydery,
«CTaTHUCTHKA.

B pesynpTaTe OCBOGHMS MUCHUILIMHBI (OPMHUPYIOTCS 3HAHMS, YMEHUS W BIAJICHHS,
HEOOXOMUMBIC ISl M3YyYEHUS CICAYIOIMX TUCHUIUINH: «/HBECTUIIMM W WHBECTHIIMOHHBIN
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nporecc»,  «Puck-menemxkment»,  «CTaHmapThl — PHCK-MEHEKMEHTa»,  «DuHaHCOBas
0€30MacHOCTh OPraHU3alUuN» U MPOXOXKICHUS IPAKTHUK.

2. CTPYKTYPA JUCHUIIJIHUHBI
OO0mias TpyA0€MKOCTh AUCIUIUIMHBI COCTABIISIET 3 3a4€THBIX eluHuIIbl, 108 yacos.
CTpyKTypa JTUCUMILIMHBI JIJI51 04HOH (popMBbI 00yUeHMsI

O0beM TUCIUIUIMHBI B ()OpME KOHTAKTHOW pa0OThl OOYYarOMIMXCs C MEAarorndecKuMHU
paboTHHUKaMu W (WJIM) JIUIIAMHU, TIPUBJICKACMBIMH K pealn3aiuyd 00pa3oBaTeIbHOW MPOrpaMMbl
HA WHBIX YCIIOBUSX, P MPOBEICHNUN YICOHBIX 3aHSITHIA:

Cemectp | Tum yueOHBIX 3aHATHIA KonnuectBo yacon
6 Jlexum 16
6 CemuHapbl/1abopaTopHbIe pabOTHI 26
Bcero: 42

O0beM TUCHMITIMHBI B (hOpME CaMOCTOSTEIbHON pabOThl O0YYAIOIIMXCS COCTAaBIISIET 66
aKaJIeMHYECKHUX YacoB.

CTpyKTypa AUCHUIIMHBI 111 04HO-3204HOI (pOpMBI 00yUeHUs

O0beM TUCIUIUIMHEI B ()OpME KOHTAKTHOW pPabOThl OOYYarOMIMXCs C MEAarorndecKuMHU
paboTHUKaMU W (WJIH) JTUIAMH, TPUBIEKaeMbIMH K peai3aliu 00pa30BaTeIbHONW MPOTrpamMMbl
Ha WHBIX YCJIIOBUSIX, TIPU MPOBEJICHUN YICOHBIX 3aHATHMN:

Cemectp | Tun yueOHBIX 3aHATHI KonnyecTBo yacos
6 Jlexun 16
6 CemuHapsbl/1abopaTopHble paboThI 16
Bcero: 32

O0beM TUCHHITIMHBI B (hOpME CaMOCTOSTEIbHON pabOThl OOYYAIOIIMXCS COCTaBIISIET 76
aKaJeMUYECKHUX YacoB.

CTpyKTypa AUCHUNIMHBI VIS 3209HOH (pOPpMBbI 00yUeHUS

O0beM AUCHUTIIMHBI B (hOpME KOHTAKTHOW PabOThl OOYYAIOMIUXCS C TMEJarorudecKuMU
paboTHUKaMU W (WJIM) JTUIAMU, TPUBIEKaeMbIMH K peai3aiii 00pa30BaTeIbHONU MPOTrpamMMbl
Ha WHBIX YCJIIOBUSIX, TIPU MPOBEICHUN YICOHBIX 3aHSATHMN:

Cemectp | Tun yueOHBIX 3aHATHI KonnuecTBo yacos
6 Jlexuun 4
6 CemuHapsl/m1abopaTopHbIE PabOTHI 8
Bcero: 12

O0beM nucHMIUIMHBL (MOAYJsl) B (OpME CcamMOCTOATEIBLHON paboThl O0YYaIOIIMXCS
cocraBmsieT 96 akaIeMUYECKUX YACOB.

1. COAEP)KAHUE JUCHUIIJUHbI

HaumenoBanue
Ne Conep:xanue
pasaeJia




AUCIUITINHBbI

1 BBeaenue

Lenu, 3anaun, CTpyKTypa U JIOTUKA TUCUUIUIMHBL, KpaTKUi 0030p
kypca. O030p crienuanbHOM auTeparypsl, Web — caifTos.

Pazgea 1. Puck kak sk

OHOMHUYECCKAasA KaTCropusi

2 Tema 1 CymHoCTh ¥ IpUpoa PUCKOB, (PaKTOPHI pUCKa (BHELTHUE U
BHYTpeHHHUE). OHTOIOI Ul PUCKA, OIIPECIICHUE
Tema 2. HcToyHnKky BO3SHUKHOBEHUS pUCKOB. PUCKM U pBIHKH
4 Tema 3 [Tapangurma «puck — 10xX0a»
5 Tema 4. Knaccugukanus oCHOBHBIX BUI0B pUCKOB. KapTa puckoB Ha pa3HbIX

YPOBHSIX

Paznen 2. PuCK-MeHeIKMEeHT

6 Tema S. HcTopuueckuii 0030p OCHOBHBIX TANOB Pa3BUTHUS PUCK-
MeHeDKMeHTa. «Koyieco pucK-MeHeKMEHTa»

7 Tema 6. 0O0630p MOIXOIOB U METOIOJIOTUH OIICHKH PUCKOB

8 Tema 7 00630p MOJIX0I0B ¥ METOJIOB K YIIPABJICHUIO PUCKAMH

9 Tema 8. 00630p HHCTPYMEHTOB yIIPaBJICHUS PUCKAMU

10 | Tema 9. Puck-MeHeKMEHT Kak 0OCHOBa (DMHAHCOBOM/9KOHOMHYECKOM
0€30I1aCHOCTH KOMIIaHHMI

11 | Tema 10 HopmatuBHo-1paBoBo€ 06ecriedeHre e TEIbHOCTH 10 YIPABICHUIO

puckamu B PO

3.0BPA3OBATEJIBHBIE TEXHOJIOI'UN

Jns mpoBeneHus

3aHATHH JICKOHMOHHOT'O THIIA MO AWCHUINIMHE MNPUMCHAIOTCA TaKHUC

oOpa3oBaTeNbHbIE TEXHOJIIOTMM KaK HMHTEPAKTUBHBIE JIEKLUH, NpolieMHoe oOydeHue. Jlms
IPOBEJCHUS 3aHATHM CEMHUHApCKOrO THIA HCIHOJIB3YIOTCS TPYIIOBBIE JMCKYCCHUHU, POJIEBBIE
UT'PBI, aHAJIU3 CUTYallMi 1 UMUTAMOHHBIX MOJEIIEH.

B nepuon BpeMEHHOro HMPHOCTAHOBJIEHUS MOCELIEHUS OOYYaloIMMUCS MOMEIIEHUN U
tepputopun PITY. s opranuzanum ydeOHOro mporecca ¢ NPUMEHEHHUEM 3JIEKTPOHHOTO
o0ydeHHs W JUCTAHLIMOHHBIX OO0pa30BaTENbHBIX TEXHOJOTUH MOTYT OBITH HCIIOJIB30BAHbI
cieayronme o0pa3oBaTesIbHbIE TEXHOIOTHH:

— BUJIEO-JIEKIIUH,
— OHJIaMH-JICKIIUHU

B PCKUMC pCaJIbHOT'O BPEMCHH,

— JJICKTPOHHBIC y‘IC6HI/IKI/I, y‘-I€6HBIe HOCO6I/I$[, HAaY4YHBIC U3JaHUA B DJICKTPOHHOM BHJC U
JOCTYII K HHBIM 3JICKTPOHHBIM O6pa30BaTeJ'ILHLIM pecypcam;

— CUCTEMBI IJId DJICKTPOHHOT'O TCCTHUPOBAHUA,

— KOHCYJIbTalluU C UCITIOJIb30BAHUCM TCIICKOMMYHHUKAIITMOHHBIX CPEACTB.

2. OHEHKA MIAHUPYEMbBIX PE3YJIBTATOB OBYUEHMUS
5.1 Cucrema oueHUBaAHUS
Dopmd KoOHMDOLs Makcumanvnoe Ko1uuecmeo 0anioe
P P 3a 1 éuo pabomot Bcezo
Pemenue npaktuyeckoro keica 5 10
AHanus kelica 4 12
YyacTtue B AUCKYyCCUU 2 18
HToroBoe mpakTuyeckoe 3aaHue 20 20




[TpomexyrouHast arrectamus (3a4eT C 40
OLICHKOM)
Hroro 3a ceMecTp/TuCIUTIIIUHY 100

[TomrydeHHBIH COBOKYIHBINA PE3yJIbTaT KOHBEPTUPYETCS B TPAJAUIIMOHHYIO IIKATY OIICHOK
U B IIKaJy OlleHOK EBpomeiickoit cuctemsl nepeHoca u HakoruieHus: kpenutoB (European Credit
Transfer System; ganee — ECTS) B cooTBeTCTBUM ¢ TaOIUIIECH:

100 OansipHas HKana TpaguioHHas nikana lkama ECTS

95-100 OTJINYHO A
83-94 B

68 - 82 XOPOIHIO 3a4YTEHO C

56 - 67 yIIOBJIETBOPUTEIHHO D

50 - 55 E
20-49 HEYJIOBJIETBOPUTEIHHO | HE 3a4TEHO FX
0-19 F

OBPA3OBATEJIBHBIE TEXHOJIOI'UH

JLts

5.2

IOPOBEIECHUS YUYEOHBIX 3aHATUH MO JAUCHUIUIMHE MCIOJIB3YIOTCS  Pa3JIMYHbIE
oOpa3oBaTesibHble TEXHOJOrMH. Jlis opranuzanuum y4yeOHOro mpouecca MOXKET ObITh
UCIOJIb30BAaHO DJIEKTPOHHOE oOOydyeHue | (MiIM) JUCTaHLUMOHHBIE O00pa3oBaTelbHbIE
TCXHOJIOTHUH.

KpnTeme BbICTABJICHHSA OICHKH IO JUCHMUIIJIMHE

Bbanaby/

Onenka mno

IIkana ECTS | nucuunianne

Kpurtepun oueHkH pe3y1bTaToB 00y4eHHs M0 JMCHMILIUHE

100-83/
AB

COTJIMIHO»/
«3aUTEHO
(oTITHU9HO)»/
«3aYTCHOY»

BricTraBnsercs oOyuaromieMycsi, €Clii OH TNIyOOKO W TPOYHO YCBOWUI
TEOPETHUYECKUN 5 HPaKTHUYECKUI MaTepHuall, MOXKET
MIPOJIEMOHCTPUPOBATh ATO HA 3aHATHUSX M B XOJ€ IMPOMEKYTOUHOU
aTTecTaluu.

OOy4aroIUICs KCUSPIIBIBAIOIIE U JIOTHYECKH CTPOHHO U3j1aracT
y4eOHBIN MaTepHuall, yMeeT YBS3bIBaTh TEOPHUIO C MPAKTUKOM,
CIIPaBIISIETCS C PEIIeHHEM 3a7a4 MPo(eCCHOHAIBHON HAIIPaBIEHHOCTH
BBICOKOT'O YPOBHS CIOHOCTH, TTPABIJIEHO 0OOCHOBBIBAET MPUHATHIC
pelIeHusI.

CB000IHO OpHEHTHpYETCs B yueOHON 1 PpodecCHOHATBHON
JTUTEepaType.

Or1eHKa 1Mo AUCIHUIUINHE BEICTABIISIOTCS 00YJarOIIeMyCs ¢ yIETOM
Pe3yJBTaTOB TEKYIEH U MPOMEKYTOUHON aTTeCTAIlUH.

Komnerenuunu, 3akpernnénnsie 3a IMCUUIUTMHON, chOPMUPOBAHBI HA
YPOBHE — «BBICOKUI».

82-68/

«xopoioy/
«3a4YTEHO
(xoporio)»/
«3a4TCHO»

BricTaBnsercst o0y4aromemMycs, eClii OH 3HaeT TEOPETUIECKHUHA U
MPaKTUYECKUI MaTepuall, [paMOTHO U, 110 CYIIECTBY, U3J1araeT ero Ha
3aHATHSAX U B XOZ€ MPOMEKYTOUHON aTTeCTaI|H, HE IOITyCKas
CYIIECTBEHHBIX HETOYHOCTEMH.

OOyuatomuiicst MpaBUIbHO MPUMEHSIET TEOPETHYECKHE TTOJIOKEHHS TPU
pelIeHUH MPaKTHYECKHX 3a/1a4 MPOo(ecCHOHAIEHON HAaPaBICHHOCTH
Pa3HOIo YPOBHsI CII0’KHOCTH, BiIaJieeT HEOOXOAUMBIMU JUISL 3TOTO
HaBBIKAMU M IPUEMAMHU.

JlocTaTouyHO XOpOLIO OpUEHTHPYETCs B YUeOHOH 1 podeccHoHaTEHOR




Bbanasy/
Ikana ECTS

Onenka mno
JUCHMIIINHE

KpuTepun oneHkn pe3ybTaTOB 00y4eHHS 110 AUCIUIIAHE

JIUTEpaType.
OneHKka N0 AUCIMITIMHE BBICTABIISIOTCS 00YYaoIeMycs ¢ yIETOM
PEe3yAbTaTOB TEKYIIEH U NPOMEXKYTOUHON aTTECTALIUH.
Komnerenunu, 3akperniéHHble 3a AUCHUIUIMHON, chOPMUPOBAHbI HA
YPOBHE — «XOPOLLIUIY.

67-50/
D,E

«yIIOBIIETBOP
WUTENBHOY/
«32YTEHO
(ynosneTBop
HTEIBHO)»/
«3aUTEHO»

BricTaBisiercst oOyuaromemycsi, €ciii OH 3HaeT Ha 6a30BOM YpOBHE
TEOPETUYECKUN 1 NIPAKTHYECKUN MaTepHall, TOIyCKAeT OTACIbHBIE
OIIMOKY IPH €r0 U3JI0KCHUN Ha 3aHSATHUAX U B XOJ€ IPOMEKYTOUHON
aTTecTaluu.

OOyuaromuiicst UCIBITHIBAET OIIPEEIEHHbIC 3aTPyIHEHUS B
MIPUMEHEHUH TEOPETHUECKHUX MOJ0KECHUN IPH PEIICHUN IPAKTHYECKUX
3a7a4 npoecCHOHaIbHON HapaBICHHOCTH CTAHAAPTHOTO YPOBHS
CII0’KHOCTH, BJIAJEET HEOOXOMUMBIMH IS 3TOTO 0A30BLIMU HABBIKAMM M
NpUEMaMHu.

JleMOHCTpUpYeT NOCTaTOYHBIA YPOBEHb 3HAHUS Y4eOHOM TUTEpaTyphl
0 JUCLIUILINHE.

O1eHKa 0 AUCLMITIMHE BBICTABISIIOTCS 00yJaoLmeMycs ¢ y4ETOM
PEe3yAbTAaTOB TEKYILIEH U NPOMEKYTOUHON aTTECTALIUH.

KomneTeHnmu, 3akperui€HHble 3a IUCIUILUINHOM, CHOPMHUPOBAHBI Ha
YPOBHE — «JJOCTATOUHBINY.

49-0/
FFX

«HEYNIOBJICTB
OpHUTENHEHOY/
HE 3a4TEHO

BricTaBnsercst o0ydaromeMycsi, eCiii OH He 3HaeT Ha 0a30BOM YpOBHE
TEOPETHUYECKUHN M MPAKTUIECKAN MaTepHuall, TOMyCKaeT rpyoble OIIOKH
MIPU €r0 U3JI0KEHUHU Ha 3aHATUAX U B XOA€ MPOMEKYTOUHOU
aTTECTalUH.

OOy4aroIIUiACs UCTIBITHIBAET CePhEIHBIE 3aTPYAHECHHUS B PUMEHEHUN
TEOPETUYECKUX MOJIOKEHUHN MTPU PEIIEHUU MTPAKTUUECKUX 3a]1a4
npodecCHOHANBEHOW HANPABICHHOCTH CTAHIAPTHOTO YPOBHSI
CJIOXKHOCTH, HE BIIajieeT HEOOXOAMMBIMHE IS STOT'O HABBIKAMH U
puémMaMu.

HdemoncTpupyet (hparMeHTapHbIe 3HAHUS YUeOHOM JIUTEpaTypHhI 0
JUCUUIUINHE.

OneHka MO JTUCIMIUIMHE BBICTABISAIOTCS OOydaromEeMycs C YIETOM
pe3yJIbTaTOB TEKYLIEN U MTPOMEKYTOUHON aTTECTALINU.

KomMnerenunu Ha ypoBHE «IOCTATOUHBIIY, 3aKPEIIEHHBIE 32
JICIIMIITNHON, He ChOPMHUPOBAHBIL.

5.3

OuneHoyHble cpeacTBa (MaTepuaibl) A TEKYLIEr0 KOHTPOJISA YCIIeBAaeMOCTH,

l'[pOMG)KyTO‘lHOﬁ aTTeCTAalluu oﬁyqaloumxca o JTMCHMIIJINHE

KoHTpoJibHbIE BONIPOCHI:

1. TloHsATHS HEONPEIEIEHHOCTH U PUCKA B 3KOHOMHUYECKOH JeATEeIbHOCTH.

N

KaTeroOpuu?

W Nk

B uem CYIIHOCTb pHCKaAa Kak 3KOHOMH‘-ICCKOI>1, HCTOpH‘-ICCKOﬁ )51 (I)I/IHaHCOBOI\/'I

Puck xak 00BEKT yrpaBieHHs — Kak Bbl 3TO TOHUMaeTe?
KaKI/Ie BbBIACISOT OCHOBHBIC BUIbI pI/ICKOB?

KakoBbl 0CHOBHBIE (DYHKIIUU PUCK-MEHE)KMEHTA?

UTo Takoe «KOIeCOo pUCK-MEHEHKMEHTa)?

KaKOBBI OCHOBHBIC COCTAaBHBIC YaCTHU pI/ICK-MeHeJI)KMeHTa?

Ha kakom gomnyiieHuu oCHOBaHa BEPOSTHOCTHAsSI OIIEHKA pucKa?
YT0 Takoe BOJATWILHOCTE?

10. O6®wscHUTE, TOYEMY PHIHKHU SBISIFOTCS HCTOYHUKOM PUCKOB?




11. JINYHOCTH 1 OTHOIICHHUE K PUCKY: HENPUHATHE PHCKA U CTPEMIICHHE K PUCKY

12. Teopus oxxumaemoit mosiesHoctu Heitmana-Moprenmrepaa

13.  Kak ¢popmupyercst KpuBast 0)KUIaeMOU MOJIE3HOCTH?

14. Kak onpeeuTh paliioOHAIbHOCTD (ITOBEJICHUS YIaCTHUKA PhIHKA)?

15. Kak onpenenuTs NposiBisieTcs HEPALlMOHAIBHOCTh IOBEIEHUS YHACTHUKOB PhIHKA?
16. Kak MOXXHO IpUMEHHUTH GPaKTaIbHYIO TEOMETPHIO K OIICHKE PHCKOB?

IIpumep keiica
[IpeamOyna

®ounx Long-Term Capital Management cozgan B 1994 r. Pe3ynbrarhbl, moka3aHHbIe B
1994-1997, ObLIM OYeHB BIeUATIISIOMIUMU (M puc HUXKE). Cpeau ocHOBaTellield M y4aCTHUKOB
¢donma npa naypeara HobGeneBckoii mpemun mno sxkonomuke (1997 r), cymep-tpeitnep ¢ Wall
Street, MmuwuIMapaHbie TPUOBUIM U TIOTEPU, YyTh HE TPUBEAIINE K OOPYIICHHIO aMEPHKAHCKOTO
pbiHKa. OO0 3TOW MCTOPHUM HAIMCAHBI KHUTH, CHATHI (DUIIbMBI, KEHC BOIIEN BO BCE YYCOHHKH IO
PHCK-MCHEIKMEHTY.

Uctopus B3nera u nagenus ponna LTCM B ogHO# KapTHHKE:

Croumocts 1 nonnapa uaBectupoBanHoro B LTCM (B noi.), mapt 1994 - okTs10pb 1998*

Ha ocHOBaHMM OTKpBHITBIX JaHHBIX O AedrenbHocTd Gonga LTCM, xpusuce 1998 r,
poccuiickoM e oinTe, JPyrux HCTOYHUKOB OOCYTUTh:

e B uem 3akmouanace ocHoBHas uzes ¢ouga LTCM? KakoBel ObTu pe3ynbTaThl
€ro eATeIbHOCTU?

e Kak oneHnBacs puck mpu onepanusx Gponma?

e PammonanbHo sm Benu cebs ywyacTHMKM ¢oHpa? VYmnpasistomue? [pyrue
Y4aCTHUKH pPhIHKA?

e KaxoBsl ocHOBHBIE TTOcneAcTBUS Kpaxa ¢ponga LTCM mist puck-meHexMenTa (B
11€JIOM, KaK KOHIIETIIMU U KaK CUCTEMBI ITPABHJI/METOAMK YIPABJICHUS pUCKaMu)?

e Kakune TpaeKTOpHH OCHOBHBIX YUACTHUKOB 3TOH UCTOPHH?

HcTounuku nHpopmanmu:

1 % v
HUcrounuk: P. JloBencraiin, Korna renuit Tepnut nopakeHue
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JloBencraiin P. Korga renuii TepnuT nopaxeHue. Bzner u magenue kommnanuu Long-
Term Capital Management, wiun, kak oauH HEOONBIIONW OaHK CO34al ABIPY B TPHIUIMOH
nostapoB M.: Onumn-busnec, 2017 |

Marepuansl keiica (aHaIUTUYECKHME JAHHBIE) JIOMOJHHUTEIBHO MPEICTaBISIOTCS
IIPEIOAaBATEIIEM.

6. YHUEBHO-METOAUYECKOE U TH®POPMALIUNOHHOE
OBECINEYEHUWE JUCIHUIIJHUHBI
6.1 Cnucok HCTOYHUKOB M JIUTEPATYPHI

Jlureparypa
Ocnosnas

Oxkynos, B. JI. Puck-MeHE)KMEHT: OCHOBBI TEOPUH U MPAKTUKA MPUMEHEHUS: yueOHOe
nocobue / B. JI. Okynos. - CII6 : U3a-Bo C.-Ilerep6. yu-ta, 2019. - 280 c. URL:
https://znanium.com/catalog/product/1080924

®omuue, A. H. Puck-menemxmenT: yueOHuk g 6akanaBpoB / A. H. ®omuues. - 7-¢

u3a. - MockBa: M3narenscko-toproBas kopnopamus «Jlamkos u K°», 2020. - 372 c.
Texkcr: anextponnsiit. - URL: https://znanium.com/catalog/product/1091116

ﬂOI’lOﬂHumeﬂbHCl}l

bepucraitn, II. JI. ®yHnameHTanbHble HAEHM (UHAHCOBOIO MHUpPA: DBOIIOLUSA /
bepucraiin [1.JI., Ilep. Nonosa B., - 4-e uzn. - Mocksa :Ansnuna [1a6m., 2017. - 247 c. -
Tekcr: anexkrponsnsnii. - URL: https://znanium.com/catalog/product/926435

Haiit ®. Ilonmartue pucka u neonpexaenennoctn // THESIS. 1994 NoS5, C.12-28
https://ecsocman.hse.ru/data/149/819/1231/5_1_1knigh.pdf

6.2 Ilepeyenr  pecypcoB  HMHGOPMAIMOHHO-TEJIEKOMMYHHMKALMOHHON  CeTH

«HHTepHET»

1.

arwN

bank Poccum [OnekTpoHHbIi pecypc]: OnekTpoH. pgaH. — Pexum gocryna:
http://www.cbr.ru/

GARP [OnextpoHHbIi pecypc] Pexum noctyna Www.garp.com.

FERMA [Drnextponnsiii pecypc] Pexxum noctyna: http://www.ferma.eu/

MockoBckast oupxa [DneKTpoHHbIH pecypc]| Pexxum goctyma: Www.moex.com

The Investment Risk Tolerance Quiz [Dnexrponnsiii pecypc] // Pesxxum mocryma
http://njaes.rutgers.edu/money/riskquiz/

World Economic Forum, Global Risks [Dnexrponsnsiii pecype] // Pesxxum mocryma
https://www.weforum.org/global-risks

HanmonanwsHas anekrponnas 6ubnuoreka (HOb) www.rusneb.ru
ELibrary.ru Hayunas snexktponHas 6ubnuoreka www.elibrary.ru
ProQuest Dissertation & Theses Global

JSTOR

6.3 IlpodeccnonanbHbie 0a3bl JAHHBIX 1 HHPOPMALMOHHO-CIIPABOYHBIE CHCTEMbI

Joctyn k npodeccuonanbHbIM 0a3am naHHbIx: https:/liber.rsuh.ru/ru/bases



https://znanium.com/catalog/product/1080924
https://znanium.com/catalog/product/1091116
https://znanium.com/catalog/product/926435
https://ecsocman.hse.ru/data/149/819/1231/5_1_1knigh.pdf
http://www.cbr.ru/
http://www.garp.com/
http://www.ferma.eu/
http://www.moex.com/
http://njaes.rutgers.edu/money/riskquiz/
https://www.weforum.org/global-risks
https://liber.rsuh.ru/ru/bases
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WNubopMalinoHHbIE CIIPABOYHBIE CUCTEMBI:
1. Koncynberant [Tmtoc
2. Tapanr

7 MATEPUAJBHO-TEXHUYECKOE OBECIIEYEHHUE
JUCILUIJINHBI

Jns  oOecnieueHHss JUCHUIUIMHBI —HCIIOJIB3YETCS MaTepHallbHO-TeXHUYeckas 0asa
00pa30BaTeNbHOTO  YUPEKICHHS: Yy4eOHbIE AayIUTOPHH, OCHAIIEHHBIE KOMIIBIOTEPOM U
MPOEKTOPOM JIJIsl IEMOHCTPAIMH Y4eOHBIX MaTepHajoB.

CocTtaB nporpaMMHOT0 00eCIeUeHHUS:

1. Windows

Microsoft Office

3. Kaspersky Endpoint Security
8. OBECHHEYEHUE OBPA3OBATEJBHOI'O
NPOUOECCA JJid JHIO C OI'PAHUYEHHBIMU
BO3MOXHOCTSAMHU 3JOPOBbSA U UHBAJINJOB

no

B xone peanmzanuu AUCHUIUIMHBI UCTIOIB3YIOTCS CIEAYIONINE JIOMOJHUTEIbHBIE METOIbI
00y4eHHs, TEKYIIEro KOHTPOJISl YCIIEBAEMOCTH U MPOMEKYTOYHON aTTeCTallui 00YyJarouuXcs B
3aBUCHMOCTH OT UX UHIUBUIYabHBIX OCOOCHHOCTEH:

oI CIENbIX W CIA0OBUAAIIMX: JICKIUHA O(QOPMIISIIOTCS B BHAC AJICKTPOHHOTO
JOKYMEHTa, JOCTYITHOTO C TIOMOIIbIO KOMIBIOTEpPA CO CIEHHATU3UPOBAHHBIM
MPOrpaMMHBIM OOecriedeHnEeM; MMUChbMEHHBIC 3a/IaHHsI BBIMOJTHSIOTCS Ha KOMITBIOTEPE CO
CHEIHMAM3UPOBAHHBIM TMPOTPAMMHBIM OOECIIEUeHHEM WIW MOTYT OBITh 3aMEHEHBI
YCTHBIM OTBETOM; 00€CIIEYMBACTCSI UHIUBUIYaTbHOE PABHOMEPHOE OCBEIICHUE HE MEHEE
300 mrokc, [nsS  BBINOJHEHHUS 3a/laHds TPU  HEOOXOJWMOCTH MPENOCTABISAETCS
YBEJTUYHMBAIONIEE YCTPOMCTBO; BO3MOXKHO TakKe HCIIOJIb30BaHUE COOCTBEHHBIX
YBEJIMYUBAIOIIUX YCTPOMCTB, MHUCHMEHHBIE 3aJaHUs O(OPMISIOTCS YBETUYECHHBIM
mpuTOM; SK3aMEH U 3a4€T TPOBOJATCA B YCTHOW (OpME WIIM BBHITIOJNHSIOTCS B
nUChbMEHHOU (hopMe Ha KOMITbIOTEpE.

oIS TIYXUX M CIa0OCIBIMANINX: JEKIUA OQOPMIISIOTCS B BUAE AJIEKTPOHHOTO
JIOKYMEHTA, JIN0O MPEIOCTaBISETCSl 3BYKOYCUITMBAIOIIAs anmnaparypa HHAUBUYaTbHOTO
MOJIb30BaHUsA;, NMHCbMEHHBIE 3aJaHUsl BBINOJHSIIOTCA Ha KOMIIBIOTEPE B MUCbMEHHOMU
dbopme; PK3aMeH U 3a4€T MPOBOJATCS B MUCHbMEHHOUN (popMe Ha KOMITBIOTEPE; BO3MOXKHO
npoBeieHne B popMe TeCTUPOBAHUS.

eI JWIl C HAPYIICHWSIMHU OMOPHO-IABUTATEIIPHOTO  ammapara: JIEKIHH
0hOPMITAIOTCST B BUE JEKTPOHHOTO JIOKYMEHTA, JIOCTYITHOTO C TTOMOIIBI0 KOMITBIOTEpA
CO CHENMATU3UPOBAHHBIM MPOTPAMMHBIM OOECIE€UYeHHEM; MHUCHMEHHBIE 3aJaHus
BBITIOJTHSIFOTCSI HA KOMIIBIOTEPE CO CIIEUATU3UPOBAHHBIM MMPOTPAMMHBIM 00ECTICUCHHEM;
9K3aMEH M 3a4€T MPOBOJAATCS B YCTHOM (hOpMe MU BHITIOTHSIOTCS B MUCHhbMEHHON popme
Ha KOMITBIOTEPE.

[Tpu HEOOXOMMMOCTH MPENYCMATPUBACTCS YBEIHUCHNE BPEMEHHU IS TTOJITOTOBKHU OTBETA.

[Ipoienypa  mpoBeACHUS  ITPOMEKYTOUHOU arTecTand Uil OOYyJaroIIuXcs
YCTaHABIMBAETCS C YYETOM WX UHAMBUIYAIBHBIX TCUXO(U3UUYECKUX OCOOSHHOCTEH.
[TpoMexyTodHast aTTecTaIvs MOXKET IMTPOBOAUTHCS B HECKOJIBKO ATAIOB.

[Ipu mpoBeneHUM MPOIETYpPHI OIEHUBAHUS PE3yJIbTaTOB OOYUEHHUsS MPEILyCMaTPHUBACTCS
WCIIOJIb30BAaHUE TEXHUYECKUX CPEACTB, HEOOXOAMMBIX B CBS3W C HWHIAUBUIYaJbHBIMHU
OCOOCHHOCTSMU OOYYaIOIIUXCS. DTHU CPEACTBA MOTYT OBITh MPEIOCTABICHB YHHBEPCHUTETOM,
WJIM MOTYT MCTIOJIB30BaThCsI COOCTBEHHBIC TEXHUYECKHE CPECTRA.
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[MpoBenenne mpouenypbl OLCHHMBAaHHS  PE3YIbTATOB  OOy4YEHHUS  JIOIYCKAaeTCs ¢
UCTIONIb30BAaHUEM JTUCTAHIIMOHHBIX 00pa30BaTEIbHBIX TEXHOIOTHI.

ObecneunBaeTcs A0CTYN K MH(POPMAIMOHHBIM M OMOIMOrpaduyeckuM pecypcaMm B CETH
Wurtepner s kaxaoro oOywaromerocss B (opMmax, aJalTUPOBAHHBIX K OrPaHUYCHUSM HX
3II0POBBS U BOCHIPUATHS HH(DOpMALIUK:

oIS CIETBIX M CIA0OBHIAIIMX: B MEYaTHOH (hopMe yBEIWYEHHBIM HIPUPTOM, B
(dbopMe FNIEKTPOHHOTO JTOKYMEHTa, B (hopMe aynuodaiina.

o Ul TIIyXUX M CIa0OCHBIIANIMX: B MEYaTHOH ¢opme, B GopMe 3IIEKTPOHHOTO
JOKyMEHTA.

o1 OOydYalOMIMXCSl C HAPYUICHUSMH OIOPHO-JBUraTelIbHOIO ammapara: B
neyaTHoOi Gopme, B GopMe IEKTPOHHOTO JOKYMEHTa, B (hopMe ayanodaiina.

YueOHbIe ayTUTOPUH Ul BCEX BUAOB KOHTAKTHOH M CAMOCTOSTENILHON paOOThI, HAydHas
OMOJIIMOTEKA U MHBIC MMOMEIICHHS JJIsi O0OYy4YCHHUSI OCHAIICHBI CIICIHATBHBIM 000pYIOBaHHEM H
y4eOHBIMH MECTAMH C TEXHUYECKUMH CPEICTBAMU OOYUCHHS:

oISl CIICTIBIX U CIa0OBUASIIMX: YCTPOHCTBOM MJIsi CKAHUPOBAHUS M YTCHHS C
kamepoit SARA CE; mucrineem bpaiins PAC Mate 20; npunrepom bpaiins EmBraille
ViewPlus;

oISl TIIyXUX M CIa0OCIHBIMIANINX: aBTOMATH3UPOBAHHBIM pPa0OYMM MECTOM st
JFO/IeH C HapyIIEHUEM CiTyXa M c1a0O0CTBIIIANINX; aKyCTUYECKUNA YCUITUTENb U KOJIOHKH;

e s 00YYalOUIMXCS C HAPYIICHUSAMH OTIOPHO-ABHUIATENIFHOTO alapara: nepeIBHKHBIMHY,
perynupyeMbiMu 3proHomMudeckumu naptramMu CH-1; KOMIBIOTEpHOH TEXHUKOH CO
CIeLUATILHBIM IPOTPAMMHBIM 00CCIICUCHHEM.

9. METOAUYECKHUE MATEPHUAJIBI

9.1 IInanbl ceMuHapoB

Tema Pucku u peIHKH

1. BonaTuIbHOCTH PHIHKOB KaK UCTOYHUK HEOIPEIEIEHHOCTH

2. D¢ddeKTHBHOCTD PHIHKOB

3. OTKJIOHEHHs OT phIHOYHOM 3(p(PEKTUBHOCTH, Iy3bIPH HA PhIHKAX
Chnucok JimTeparypsbl:

1. Okynos, B. JI. Puck-MeHe)KMEHT: OCHOBBI TEOPUHM U MpaKTHKa MPUMEHEHUs: yuyeOHoe
nocobue / B. JI. Okynos. - CII6: Uzn-Bo C.-Ilerep6. yn-ta, 2019. - 280 c¢. URL:
https://znanium.com/catalog/product/1080924

2. bepucraiin, I1. JI. ®ynnamenTansHble Heu GUHaAHCOBOTO Mupa: JBommonus / bepHcraiin
[1LJI., Tlep. Monosa B., - 4-e u3n. - Mocksa :Anprnuna [1a6m., 2017. - 247 c. - Tekcr:
anekTpoHHbIH. - URL: https://znanium.com/catalog/product/926435

3. bamk Poccum [DOnektpoHHBIH pecypc]: OnekTpoH. nmaH. — Pexum gocryma:
http://www.cbr.ru/

4. MockoBckas buprka [DnekTpoHHBIH pecypc] Pexxum poctyma: Www.moex.com

Tema [lapagurma «puck-g0xom1»

1. Y4YacTHHUKM PHIHKOB, TOBEJACHUE U MPEIITOUTEHHS
2. PanmoHanbHOCTH VS HEpaIlMOHAIHHOCTh
3. Ilpemus 3a puck

Cnucok Jureparypbl:


https://znanium.com/catalog/product/1080924
https://znanium.com/catalog/product/926435
http://www.cbr.ru/
http://www.moex.com/
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1. Haiir ®. [lonmsrue pucka u Heonpeaenennoctu // THESIS. 1994 Ne5, C.12-28
https://ecsocman.hse.ru/data/149/819/1231/5 1 1knigh.pdf

2. The Investment Risk Tolerance Quiz [Dnektponnsiii pecypc] // Pexum poctymna
http://njaes.rutgers.edu/money/riskquiz/

Tema Kapra puckos:

1. T'moGanpHas kapTa pUCKOB
2. PamxupoBaHue puCKOB

Cnucok Jureparypbl:

1. World Economic Forum, Global Risks [Dnektponnsiii pecypc] // Pexum moctyma
https://www.weforum.org/global-risks

Tema Teopus urp B OLICHKE PUCKOB
Bonpocs! 1151 00cyKIeHus:

1. HUrpsl ¢ npupomoit
2. ®ynkius nonesnoctn Helimana-MopreHmrepHa

Cnmcok Jureparypsbl:

1. bepHcraiin, I1. JI. ®ynnamMeHTanpHbIe H1ed GUHAHCOBOTO MUpa: DBomonus / bepHcTaiin
[1.JI., ITep. MonoBa B., - 4-e uzn. - MockBa: Anbnuna [1a6m., 2017. - 247 c. - Tekcr:
anexkTpoHHbIi. - URL: https://znanium.com/catalog/product/926435

Tema ®pakxTaiibl 1 TEOPUSA Xa0ca B OLIEHKE PUCKOB
Bonpocs! 1i1s1 00cyKIeHAA:

1. Wnes ¢ppaxTanoB B OLIEHKE PUCKOB
2. Teopus xaoca — Kak IPUMEHUTH B pUCK-MEHEIKMEHTE?
Cnucok Jimreparypbl

2. bepucraiin, I1. JI. ®yngamenTtanbHble uaen GpuHaHCOBOro Mupa: DBoronus / bepHcraitn
[1LJI., [Tep. Monosa B., - 4-e u3z. - Mocksa: Anprnuna [1a6m., 2017. - 247 c. - Tekcr:
anekTpoHHbIH. - URL: https://znanium.com/catalog/product/926435

Tema CoBpeMEHHBIE MOJIETHN PUCK-MEHEIKMEHTA U UX PUCKH
Bonpocs! 1is1 00cyKIeHus:

1. Amnamm3 ketica LTCM
Cnucok JimTeparypbl

1. bepHucraiin, I1. JI. ®yngamentansHblie uen GuUHAHCOBOr0O Mupa: JBoonus / bepucraitn
[1LJI., Ilep. MonoBa B., - 4-e uzn. - Mocksa: Anpnuna [1a6in., 2017. - 247 c. - Tekcr:
snektponnsiid. - URL: https://znanium.com/catalog/product/926435



https://ecsocman.hse.ru/data/149/819/1231/5_1_1knigh.pdf
http://njaes.rutgers.edu/money/riskquiz/
https://www.weforum.org/global-risks
https://znanium.com/catalog/product/926435
https://znanium.com/catalog/product/926435
https://znanium.com/catalog/product/926435
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[MPUJTOXEHUWE 1AnnoTanus pabodeid mporpaMMBsl

JTUCI MU HBI

AHHOTAIIUSI PABOYEM ITPOT' PAMMBI JITUCIIUJINHBI

Hucuunnuna «OCHOBBI  PHUCK-MEHEKMEHTA» pEaIn3yeTcss Ha SKOHOMHUYECKOM
dakynsTere UYIII PITY kadenpoit «DduHaHCH U KPEAUT.
Heab IMCHUNIMHBI COCTOUT B ()OPMUPOBAHUU y CTYJICHTOB 3HAHUN 00 OCHOBAX PHCK-
MEHE/I)KMEHTA, €r0 COCTABHBIX YaCTSIX U OCOOCHHOCTSIX.
3agaum AUCHUIIHHBI:
e chopmupoBaTh 0a30Bble 3HAHHS O BUJAX M MCTOYHHMKAX PHCKA, CUCTEME PHUCK-
MEHEKMEHTA,
® U3Yy4YUTh OCHOBHBIC MOJXOJbI K OIEHKE, YIPABJICHUIO PUCKAMH, CIIOKHUBIIUECS B
MPaKTHKE,
® U3Yy4YUThb OCHOBHBIE HOPMAaTHUBHO-IIPABOBBIE JOKYMEHTHI, PEryJIUPYIOIIHE PHUCK-
MeHeHKMEHT B PD.
JuciumuinHa HarmpasiieHa Ha (GOPMUPOBAHHE Y BBIITYCKHUKA CIICTYIOIINX KOMITCTCHITUH:
e [JIK-2 CmocobGeH co3naBaTh HHTETPUPOBAHHYIO CHUCTEMY YIIPABJICHHUS pPHCKaMU B
OpraHu3ainuy, pa3zpabaTeiBaTh HOPMATHUBHBIE M METOAMYECKUE JOKYMEHTBI MJis
KOOPJIMHALIMH TIPOIIECcCa YIIPABICHUS PUCKAMH.
3HaTh:

[ ] COI{Gp)KaHI/Ie OCHOBHBIX TCpMI/IHOB pI/ICK-MCHGIDKMCHTa;

[ J OCHOBHBIC BU/IbI pI/ICKOB Hn Uux I/ICTOLIHI/IKI/I;

[ J OCHOBHBIC HaHpaBJ'IeHI/ISI pCFYJ'II/IPOBaHI/IH B 06J'IaCTI/I pI/ICK-MeHeI[)KMeHTa.
YMmerh:

L] ITOJIB30BATHCA OTKpI)ITBIMI/I NCTOYHUKAMU HAHHBIX IJIs1 c6opa 1 aHaJin3a I/IH(bOpMaIII/II/I;
® CHUCTEMaTH3UPOBATh HMH(OPMAIMIO U3 OTKPHITHIX HCTOYHHUKOB C TO3UIUNA PHUCK-
MEHEeKMEHTA,
® OpHUEHTHPOBATBCA B  KOPIYCE HOPMATHBHO-IIPABOBBIX  aKTOB, PEryIUPYIOLINX
yIpaBJICHUE PUCKAMHU.
Baangern:

e HaBbIKAMU MOMCKa M aHaiau3a MHpopManuu 00 OCHOBHBIX PHCKAX SKOHOMHUYECKOTO
areHTa;

e 0a30BOIl TEPMUHOJIOTUEN PUCK-MEHEI)KMEHTA,;

® HaBbIKAMU MOHMTOpPMHIA W aHAJM3a HOPMATHBHO-TIPABOBBIX JIOKYMEHTOB B O0JIACTH
PUCK-MEHEKMEHTA.

[To qucuuIuIMHE TpeAyCMOTPEHA TPOMEKYTOUHAS aTTECTALIMS B BUJE 3a4€Ta C OLIEHKOM.
OO0mast TpyJO0€MKOCTh OCBOCHHS JUCIUIUTMHBI COCTABIISIET 3 3a4eTHHIX eauHHIbl, 108
4acoB.



