AHHOTALIS JUCITATITAHEI

«YnpasiieHre (UHAHCOBBIMU PUCKAMU»
HucuuminHa «YmnpasiaeHue (UHAHCOBBIMU PUCKAMHU» SIBJISIETCS 4YaCThIO
nporpamMmbl  O6akanaBpuata «OkoHoMmMuka (oOumui mpoduias, CYOC)» 1o
HanpaBiieHuo «38.03.01 DxoHOMUKAY.

ey 1 3aqa4y AUCHUINTTMHbBI

®opmupoBaHue 0a30BbIX 3HAHUM B 00JAaCTH yHpPaBIECHUS PHUCKAMU
OTHEJIBHOTO CYOBEKTa XO34MCTBOBAHUS, pPa3BUTUE YMEHHH U HaBBIKOB B
BOIIpOCax UAECHTU(UKALNY, aHATN3a U OLIEHKH PUCKOB B PHIHOYHOW 3KOHOMHKE U
BbIOOpE OOOCHOBAHHBIX pELIEHHH W METOJOB YyHpaBjeHUs (UHAHCOBBIMU
pUCKaMU Ha OCHOBE 0a30BbIX KOHLENIINI PUCK-MEHEIKMEHTA. .

N3yuyaemblie 00bEeKTHI M CUMIIIHHBI
PUCK-MEHEIKMEHT; KPEIUTHBIN PUCK; UHBECTUIIMOHHBIN PUCK; BAITIOTHBIN
PHUCK; PUCK JINKBUHOCTH. .

O0beM 1 BUIbI yueOHOI padoThI

Pacnpenenenue
N Bcero M0 ceMecTpaM B Hacax
Bun yueOHO# paboThI
4acoB Howmep cemectpa
6
1. [TpoBeaeHue y4eOHBIX 3aHATUH (BKITIOYAs
MpOBe/ie-HNE TEKYIEr0 KOHTPOJIS YCIIEBAEMOCTH) 53 53
B (hopme:
1.1. KoHTakTHas ayquropHas paboTa, U3 HUX:
- nexuuu (JI) 24 24
- nabopartopHsbie pabotsl (JIP)
- IPAaKTUYECKUE 3aHATHUS, CEMUHAPDI U (WITH) 30 30
Npyrue BUJBI 3aHsITHI cemuHapckoro tuma (I13)
- KOHTPOJIb caMocTosaTeNbHOI pabotsl (KCP) 4 4
- KOHTPOJIbHAsI paboTa
1.2. CamocTositenbHas padora ctyaentoB (CPC) 86 86
2. [IpomexxyTouHas arrecTanus
DK3aMeH 36 36
Juddepenmpoannbiii 3aueT
3auer
Kypcosoii mpoexT (KIT)
Kypcoas pabora (KP)
OO0mas Tpy1I0eMKOCTh TUCITUTUIAHBI 180 180
Kparkoe conepxanue 1M CUUIINHBI
O6Bem
O0beM ayTUTOPHBIX BHEAYIUTOPHBIX
HaumeHoBaHUE Pa3leI0B AUCLUILINHEL C KPATKHM | oo o oo BUIAM B 9aCaX |3aHATHIA O BAAAM
coJiepKaHueM B YACAX
a1 | gp | m3 CPC

6-ii cemecTp




HanmeHoBaHue pa3aeioB TUCIUILTHHBI C KPATKAM
cofiepKaHuEeM

O06beM ayTUTOPHBIX

3aHATHH I10 BHUJaM B 4acax

O0BeM
BHEAyIUTOPHBIX
3aHIATUH 110 BUIAM
B yacax

J

JIP

I13

CPC

AHanmms u YHpaBJICHHUE PUCKOM JIMKBUJIHOCTU U
PUCKOM MHBCCTUIMOHHBIX MTPOCKTOB.

6

0

10

20

[TonsiTne prucka TMKBUAHOCTH. VIcTOUHUKHN
BO3HUKHOBEHMSI pUCKa JIUKBUIHOCTU. CTpyKTypa
pucka TUKBUAHOCTH. OCHOBHBIE HATIPABICHUS
MUHUMH3AIIH PUCKa JIMKBUIHOCTHU. [Ipoduits
pPUCKa HHBECTULIMOHHBIX MPOEKTOB. MIcTOUYHUKHU
BO3HUKHOBEHUSI PUCKOB MHBECTULIMOHHBIX
[MPOEKTOB. AHAJIN3 U OLICHKA PUCKOB
WHBECTHIIMOHHBIX TPOEKTOB. YIIpaBJIeHUE
pUCKaMHU MHBECTULIMOHHBIX MPOEKTOB.
CrpaxoBaHHE PUCKOB MHBECTHUIIMOHHBIX TPOEKTOB.

[Tpupona pucka u kiaccu(puKaIys pucKoB

22

[IpenMer, uenu n 3agaun Kypca. Bzaumocssa3u
aHalM3a M YIPaBICHUS PUCKAMU C IPYTHMHU
nucuurinHamu. [louarue pucka. @opmel
nposiBneHus pucka. [Ipuponaa pucka: puckw,
00yCIIOBIIEHHBIE BEPOSTHOCTHIO, U PUCKH,
00yCIIOBIIEHHBIE HEOTIPEIEICHHOCTHIO.
[IpennpuHUMaTENbCKUE U
HeTpeIPUHUMATENbCKUE pUCKH. MHOTr000Opasue
¢uHAaHCOBBIX pUCKOB. OcOOEHHOCTH
KiaccuuKay (pUHAHCOBBIX PUCKOB. OCHOBHBIE
PIIEMEHTHI KJIacCU(PHUKAIIMHA PHCKOB.

AHAJIM3 U YIIPABJICHUE BAIIOTHBIM PUCKOM H
[PUCKOM TIPOIIEHTHOM CTaBKH.

22

Bup! ppIHOYHBIX PUCKOB. BomaTuisHOCTD 1
croco0sbl ee MoaenupoBanus. CTpykTypa
BaJFOTHOTO prcka. KoneGaHus KypcoB BaJlOT KakK
OCHOBA CYIIECTBOBAaHUS BAIIOTHOTO pucka. CBom-
pUCK. Prck pUKCHpOBaHHOMN MPOLIEHTHOW CTaBKU
(puck @IIC), puck muaBaroniei NpoUEeHTHON
craBku (puck [1I1C). OcHOBHBIE MOIXOBI K
aHaJIM3Y M KOJIWYECTBEHHOH OIIEHKE pUCKa
MPOIIEHTHOH CTaBKHU: OanaHC CBA3aHHOCTH, aHATIN3
roparuy, 6asaHc 37acTUIHOCTH. IHCTPYMEHTHI
YVIIpaBJICHHsI PUCKOM MIPOLIEHTHOM CTaBKu: futures,
options, forwardrateagreement.

Prck-MeHeKMEHT. AHANIU3 U yIpaBJeHUE
KPEIUTHBIMU PUCKAMH.

22

Prick-MeHeIKMEHT Kak Mpouecc. JTanbl PUCK-
MCHE/DKMEHTA: WICHTU(DHUKAIUS PUCKA, aHAJIN3 U
KOJIMYECTBEHHAS OLICHKA PUCKA, YIIPABJICHUE
[PUCKOM, KOHTPOJIb 3a pUCKOM. [IpUHIIMIIBI pUCK-




HanmeHoBaHue pa3aeioB TUCIUILTHHBI C KPATKAM
cofiepKaHuEeM

O06beM ayTUTOPHBIX

3aHATHH I10 BHUJaM B 4acax

O0BeM
BHEAyIUTOPHBIX
3aHIATUH 110 BUIAM
B yacax

J

JIP

I13

CPC

MEHE/DKMEHTA. PUCK-MEHEIKMEHT KaK HOBast
¢bunocodus cTpaTernyecKkoro ynpaBieHHs B
¢bunancoBom Ouznece. [loHsTHE pHCK-KanuTamia.
OObekTrBHAs HEOOXOAUMOCTH OCYIIECTBICHUS
pUCK-MEHeKMeHTa. [IpsiMoe TupeKTUBHOE
yrpasiieHHe puckamu. HeoOxomumele ycrnoBus
oOecnieueHus 3pPeKTHBHOTO PUCK-MEHEIKMEHTA.
JInMUTHpOBaHWE ONEepaluii: MOHATHE JINMUTA,
11eJ1eCO00Pa3HOCTh MPUMEHECHHUS TUMUTHPOBAHUS B
pa3IMYHBIX cuTyanusx (stop-loss). OrpannueHue
PHUCKOB IyTeM OIICHKH d()(HPEKTUBHOCTH C y4ETOM
pucka. [I[pUHIMITBI TOCTPOSHUS CUCTEMBI
KOHTPOJIs B OaHke. OCHOBHbBIC METO/IbI aHAJIN3a U
OLIEHKH KPEAUTOCIIOCOOHOCTH 3aeMIIINKa
(pyHnameHnTanbHO-aHATTUTUYECKUH,
KOJHUUCCTBCHHO-CTAaTUCTHUECKHIT). OOecreueHue
KpPEIUTHBIX CAENOK. Pactipenenenue
(muBepcuduKaIys), KOMIEHCAIUS
(XemKupoBaHUE), U OTPaHUYCHUE.

UTOI'O no 6-my cemecTtpy

24

30

86

NTOI'O no nuciuiuinee

24

30

86




