AHHoTANHUA AHCUHIIHHEBI «ONEHKA U AHANH3 PHCKOB)

Jucuunimaa
(Moay.b)

OneHka ¥ aHaTHN3 PUCKOB

Conepxkanue

TlonatHe puCKa, ero OCHOBHBIE 3MEMEHTH] W 4epThl. IIpHYMHEI BO3HMKHOBEHHS
3KOHOMHYECKOro pucka. Kilaccuduxanus puckoB. OCHOBHBIE NPHHIIAIBI U 3Taribl
YIIPaBJICHUS PHCKOM.

KonnyecTBeHHas oueHka ¢MHAHCOBOro pucka. ONEHKM ¥ M3MEPUTENH PHCKA.
AHanu3 ¥ KpUTEPUM NPHHATHS PEINCHUH B YCIOBUSX ITOJHOM HEONPENEIEHHOCTH:
npasuyio Banbaa, mpasuino Cssumka, npaBuwito ['ypBuna, ONTHMAILHOCTE o [Tapero.
Kpurepun npuHATHS pemeHHH B YCIOBHAX YacTHYHOM HEONPENEIEHHOCTH.
CrenuanbHbie (HMHAHCOBBIE KPUTEPHU PHCKA: KPEIUTHBIA PHCK, JETO3MTHBIA PHCK,
PHUCK CTpaxoBaHUs U Jp.

@®opmupoBanue mnoprdens ueHHBIXx Oymar. J{uBepcudukamus. PhIHOYHBIM
(cucTemaTHyecKuil) ¥ HHAVBUIAYAIbHbIN (HECHCTEMAaTHYEeCKHil) PUCK IEHHBIX OyMmar.
Wsmepenne pucka noprdens. JoxoaHocts moprdens. Bribop ONTHMaNsHOro
noprdens.

IToprdenms MapkoBula MHUHUMAIBHOIO pHCKAa. MoJelb OIEHKH JOXOHHOCTH
¢unancoBeix akTUBOB(CAPM). DddextuBHocth phinka. CoOCTBEHHEIH PHCK
noptdens. PeHouHbldl puck noprdens. JImuus priHka KanuTana. JIMHHS pBIHKA
neHHbIX 6ymar. Ceaenue 3anayn MapkoBuna o (opMHpOBaHUH NOPTheENs 3a1aHHoM
JIOXOMHOCTH W MHHHUMAQJBHOTO PHCKa K 3ajiade HEIHHEHHOro IporpaMMHpPOBaHHUS.
Teopus apOUTpaXHOTO LEHOOOPA30BaHUSL.

WnBecTunnonHbli = ropuszonr. IloBemeHme HHBecTOpa, MaKCHMH3HPYIOMIETO
HOJE3HOCTh, IPH M3MECHEHUM [JIMHBI MHBECTHIHOHHOIO TOPHU30HTA. AHamm3
MHOronepuonHoro noprdens. MaoronepuonHoe 3¢ ¢EeKTHBHOE MHOXKECTBO.
Kputepuii 10IyCTUMBIX HOTEDB.

Peanuzyemnbie
KOMIICTCHITUH

OK -3; OK-5; OK-7; OIIK -1; OIIK -2; OIIK -3; OIIK- 4; TIK-2; IIK -3;IIK-6;I1K-
7,JIK-8;ITK-10;ITK-11

Pe3yabTaThbl
OCBOEHHUS
AHACHUATIIHHEB]
(Mony.Jist)

O6yuaromuiics AOMKEH:

3nartn:

-CYILHOCTb 9KOHOMH4ECKOTO PHCKOB, 3HAYCHHE S3KOHOMUYECKOTO PHUCKA B
TIPEANIPHHAMATETBCKOH AEATENBHOCTH.

- OCHOBHBIE HAayUYHbIE KOHIIEIIINH 3KOHOMHYECKOTO PUCKA,;

- CyIIHOCTh MOHATHS PHCKA B LIEJIOM H SKOHOMHYECKOTO PHUCKA B YaCTHOCTH;
- KIaccu(UKAIHIO PUCKOB;

- METOJIbI OIIEHKH ¥ IPOTHO3MPOBAKMS PHCKOB;

- IOHATHUS CUCTEMBI YIIPABJICHHS PUCKaMHU;

- IPMHIUIEI IOCTPOEHUS CUCTEMBI PUCK-MEHEIKMEHT;

- CHCTEMY OINIEPallUOHHBIX PUCK-UHJMKATOPOB NPEATIPUATHUS;

- MEpONPHUSATHS, HallpaBjIeHHbIE HA MUHUMU3AIHIO PUCKOB NIPEATIPUSATHS;
-C110COOBI PO HIAKTAKA SKOHOMHYECKUX PHCKOB.

Ymern:

- KJIacCH(PUIPOBATh IKOHOMHUYECKHE PHCKU 110 (paKTOpaM U 110 0OBEKTaM ,
ITOHUMATh HEOOXOJUMOCTE BBIABJICHHS .aHATH3A ¥ YIIPABJICHUS PHCKAMH
IIPEIMPUATHSL , OCHOBBIBASICH Ha MEPENOBBIX JOCTHKEHUAX HAYK IKOHOMHUYECKOTO
0moka;

< HCITOJIB30BATH METO Il MUHUMH3AIMHA DKOHOMUYIECKHUX PUCKOB . (POPMBI




BHYTPEHHHUX HOPMATUBHBIX JOKYMEHTOB XO3SICTBYIOIIUX CYOBEKTOB B 061aCTH
MUHHUMH3AIUH PUCKOB ;

- faTh NIPEACTABJICHHE O B3aUMOCBS35AX aHajIH3a PUCKOB XO3SHCTBYIONIHX CYOBEKTOB
c np'ymMH 3KOHOMHYECKHMMH HayKaMH;

- OJIb30BAThLCS AEHCTBYIOIMMHY 3aKOHOJATEIbHBIMH M HOPMATHBHLIMH aKTAMU;

- CAMOCTOSATENBHO IIPUMEHATH METOABI MUHMMHU3AIUH SKOHOMHYECKHX PHCKOB
XO3SHCTBYIOIIUX CYOBEKTOB C IEIBI0 OOecTeueH s 3KOHOMHYECKON Oe30omacHoCTH
TPEITPUSATHSL.

Bnanets:

- METOJMKAaMHU pacdeTa YpOBHS PUCKa,

- METOIHMKOH yIpaBleHUsI  MUHUMH3AIUHI SKOHOMHYECKHX PUCKOB.

TPpya0eMKOCTb, 3/108 3.e.
3.e.
O06nem 3ansaTHIA, Jlexknuii | IlpaxkTinveckux | Jlaboparopubix | CamocTosiTE TbHAA
4acoB (ceMHHApPCKHX 3aHATHIH pabora
3aHATHH)
Bcero 34 17 - 57
B ToM unciIEe 7 4 - -
B
HHTEPAKTHB
HOil popMe
®opmeI CamocrosTeNnpHas! IOArOTOBKA K TeMaM NPaKTHYECKUX 3aHATHH, TOJTOTOBKA
CaMOCTONATENBHOM | TOKIAIO0B, peepaToB U Mpe3cHTAUi K HUM, 3CCe.
paGoTbI ’
CTYJeHTOB
®opmbI 3auet — 6 cemecTp

OTYETHOCTH (B
T.4. 10
ceMecTpam)
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