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1. HammeHOBaHMe JUCHUIIINHBI
Introduction to Risk Theory and Risk Modeling

2. MecTo IMCHHUILIMHBI B CTPYKTYpeE 00pa30BaTeIbHOM NMPOrpaMMBbI

JlucuumniauHa BXOAUT B 00s3aTenbHy0 YacTh bioka « b.1 » oOpa3oBarenbHON IporpaMMBI [0 HANIPaBICHUSIM
MOATOTOBKH (CMEIUATBLHOCTSIM):

Hamnpasnenue noarotosku: 38.03.05 buznec-uHpopmaruka

HanpaBiieHHOCTh H(popMalinoHHbIE CUCTEMBI U OOJIbIINE JaHHbIE



3. [lnanupyembie pe3y/ibTaThl 00y4eHUs M0 AUCHUILINHE

B pesynbrare ocBoenus qucuuininabl Introduction to Risk Theory and Risk Modeling y oOy4aromerocs
JOJKHBI OBITH CPOPMHUPOBAHBI CIIETYIOINE KOMITETEHITHH:

38.03.05 buznec-nHpOopMaTHKa (HampaBJIeHHOCTH : UH(pOpManmoOHHbBIE CHCTEMBI U OOJIBIITNE TaHHBIC)
OIIK.6 Ciocob6eH npuMEeHSITh HOpPMAaTUBHO-TIPABOBBIE aKThI B IPO()ECCHOHATLHOM IS TEIBHOCTH
Nuaukaropsl
OIIK.6.2 [IpumensieT 3aKOHOAATEIbHBIC aKThl 1 HOPMAaTUBHBIC JOKYMEHTHI B chepe mpodhecCruoHaATbHOM
NeSITeIbHOCTH
OIIK.9 CnocobeH ncnosip30BaTh HHGOPMALUIO, METObI U IPOTPaMMHbBIE CPEJICTBA €€ cOopa, 00paboTKu 1
aHaJnM3a JUIsi UH(QOPMALIMOHHO-aHAIUTUYECKOU MOAJIEPKKH MPUHATHS YIIPABICHYECKUX PEIICHUN
HNuaukaropsl
OIIK.9.1 O60CHOBaHHO HCIIONB3YET HHPOPMALIHIO IJIs1 HHPOPMAIIMOHHO-aHATUTHYECKON TIOICPIKKH
MPUHATHS YIPABICHYECKUX PEIICHUI
IIK.4 Crioco0eH ocymecTBIsATh TAKTUUECKOE YIIPABJIEHNE POLECCAMHU IIJIAHUPOBAHUS U OpraHU3alluu
IIPOU3BOJICTBA
HNuaukaropsl
IIK.4.1 [InanupyeT 1 OpraHu3yeT BHIMOJIHEHUE TUIIOBBIX PA0OT TAKTUYECKOTO YIIPABICHUS
IIPOU3BOJCTBOM



4. O0beM U coJepkaHue TUCHUTITHHBI

HanpasjieHue moaAroroBKu

38.03.05 busnec-unpopmaruka (HarnpasieHHOCTh: MHopMaIoHHbIE
CUCTEMBI U OOJIbIINE JaHHBIE)

¢opma o0yuenus

(ak.4ac.)

OYHas
NeNe TpumecTpoB, 10
BbI/ICJICHHBIX 1JIS1 M3Y4YeHUS
AUCHMILINHBI
O0beM AUCIHUILIMHBI (3.€.) 4
O0beM JUCHUILIMHBI (AK.YaC.) 144
KonTakTHasi padora ¢ 56
npenoaaBartesieM (aK.4ac.),
B TOM YHCJIE:
IIpoBenenue JeKIUOHHBIX 28
3aHATHI
IIpoBenenne NpakKTHYECKHUX 28
3aHATHI, CEMHMHAPOB
CamocTrosiTesbHast padoTa 88

@®opMbI TeKyl1ero KOHTPOJIS

Bxonnoe tectupoBanue (1)
HtoroBoe koHTposbHOE Meponpustue (1)
ITuceMeHHOE KOHTpOJIbHOE MeponpusTue (2)

DopMbI IPOMEKYTOUHOM
arrecTaumu

Ok3ameH (10 Tpumectp)




5. AHHOTI/IPOBaHHOC OonmucaHue CoaAcpKanusd pasacjaoB U TEM TUCHUIIJIHHBI

Introduction to Risk Theory and Risk Modeling
The content of the discipline "Risk theory and modeling of risk situations" includes basic types of risks and their
quantitative measures, modeling situations under conditions of risk and indeterminacy, the return and risk of
financial assets, the optimal portfolio of securities.

Section 1
The concepts of "indeterminacy" and "risk". The main types of risks and their measurement. Total
indeterminacy. Model of " Game with Nature". Criteria for decision-making under conditions of indeterminacy
(Wald, Savage, Hurwitz, Laplace Criteria). Probabilistic indeterminacy. Criteria for decision-making under
probabilistic indeterminacy. Examples of practical problems of decision-making under conditions of
indeterminacy and risk.

Section 2
Financial risk. Types of financial risks. The main types of risks in bank practice: market, credit, operational. The
rating of a financial instrument as a measure of risk. The return and risk of financial assets. The concept of
"volatility".

Section 3
Portfolio of securities. Markowitz model. CAPM model. Optimal Portfolio.

Final control activity
The final control checks the knowledge of the basic concepts of the discipline, the ability and skills to solve the
basic problems of the discipline.



6. MeToanueckue YKa3aHus /151 00yYaIOUIMXCH 10 OCBOCHHIO JUCIHUIIIHHBI

OcBoeHme JUCIUIUIMHBI TPeOYeT CUCTEMATHYECKOT0 U3YUEHHUs BCEX TEM B TOM IOCIIE0BATEIBHOCTH, B
KaKoW OHM yKa3aHbl B paboueil mporpamme.

OcCHOBHBIMU BUAAMH y4€OHOU pabOTHI ABJISIOTCS ay IUTOpPHBIE 3aHATUA. VX 1ensb - pacmmputh 6a3oBbie
3HaHUA 00yYaIOIIKXCs 10 OCBAMBAEMOM AUCLHUIIIIMHE U CUCTEMY TEOPETHUECKUX OPUEHTHPOB IS
HOCJIEAYIOIEro 6osee riry00Koro OCBOSHHUs IIPOrpaMMHOT0 MaTepualia B X0/1€ CaMOCTOSATEIbHOM PaboOTHI.
OOyuaronieMycst BAXKHO IOMHHUTb, YTO KOHTaKTHas1 paboTa ¢ mpernoaBaTeneM 3(h(HEeKTUBHO TOMOTAET eMy
OBJIa/IETh MMPOTPaMMHBIM MaTepUaioM Ojarogaps pacCTaHOBKE HEOOXOIUMBIX aKLIEHTOB U yAECPIKaHUIO
BHUMAaHMS MHTOHAIIMOHHBIMH MOJTYJISIIIUSIMH TOJIOCA, A TAKXKE MOAKIIIOUYCHUEM ayAHO-BH3YalbHOTO MEXaHU3Ma
BOCIIPUATHS HHPOPMALIUY.

CamocrodTenbHas paboTa MpecienryeT ClIeAyIoHe Heu:

— 3aKpEeIUIEHNE U COBEPIIEHCTBOBAHUE TEOPETUUECKUX 3HAHHUM, TIOTYYEHHBIX Ha JIGKLIMOHHBIX 3aHATHAX;

- (hopMupoBaHKE HaBBIKOB MOATOTOBKU TEKCTOBOW COCTABIIAOLIEH HHpOpMALUK y4eOHOTO U HAy4YHOTO
Ha3HAYEHUs JUIsl pa3sMELCHHs] B PA3JINYHBIX MH(POPMALMOHHBIX CUCTEMAX;

- COBEPIIIEHCTBOBAHUE HABBIKOB [TOMCKA HAYYHBIX MyOIMKaluil 1 00pa30BaTENIbHBIX PECYPCOB,
pa3MeleHHbIX B cetn HTepHeT;

- CAMOKOHTPOJIb OCBOEHUS IIPOrPaMMHOI0 MaTepHaa.

Ooyuatomiemycst HEOOXOAUMO MOMHUTB, YTO PE3YJIbTAaThl CAMOCTOSTENIFHON paOOThl KOHTPOIUPYIOTCS
MIPEeroIaBaTeNIeM BO BPEMSI IIPOBEICHHSI MEPOTIPUSATHIA TEKYIIETO KOHTPOJIS M YUUTHIBAIOTCS TIPH
IIPOMEKYTOYHON aTTECTaLUN.

Ooyuatonmmces ¢ OB3 1 nHBaNMMI0B MPEIOCTaBIAETCS BO3MOXKHOCTh BbIOOpa (popM nmpoBeeHust
MEPONPUATHIA TEKYIIIETO KOHTPOJIS, aTbTEPHATUBHBIX (OpMaM, MPEAyCMOTPEHHBIM pabodel MporpaMMoii
aucuuIuinHel. [IpegycmarpuBaeTcss BO3SMOXKHOCTD YBEJTMUEHUS B Ipejienax | akaJeMHUuecKoro yaca BpeMeHH,
OTBOJIMMOTO Ha BBIIIOJIHEHUE KOHTPOJIBHBIX MEPOIIPUATHI.

ITponetypa onieHMBaHUS Pe3yJIbTATOB 00YUEHHS MHBAJIUAOB U JIUI C OTPaHUYEHHBIMU BO3MOXKHOCTSAMU
3JI0POBbsI [0 JUCLUIUIMHE MPEeIyCMaTPUBAET MPeA0CTaBIeHUE HHPOpMaLH B (popMax, aTanTHPOBAHHBIX K
OIPaHUYEHUSM UX 310pPOBbS U BOCIIPUATHSA HHPOPMALIUY.

ITpu npoBeieHNH TEKYyIEro KOHTPOJI IPUMEHSIOTCS OLIEHOUHBIE CPEACTBA, 00eCIeUnBaroLIe nepeaavy
nH(popMalnu, OT 00yyaroLIerocs K IpernoaaBaTesio, C y4eToM ICUX0(PU3N0IOTHYECKUX 0COOEHHOCTEN
3I0POBBST O0YJAFOIITIXCS.

7. llepedyeHb y4eOHO-MeTOAMYECKOT0 00ecTiedeH s AJIsl CAMOCTOSAITEIbHOM PadoThI
o0y4aromuxcs o JUCIUIINHE

[Ipu camocTosTeNbHON paboTe 00yUaIOMIUMCS CIETYET UCIOIB30BaTh!

— KOHCIIEKTHI JIEKITHIL,

— JINTEPATypy U3 MEePEYHSI OCHOBHOU U JOTOJTHUTEIHHOM Y4eOHOH TUTEpaTyphl, HEOOXOIUMOMN ISt
OCBOCHMS TUCIUIUIUHBI (MOJTYJIST);

— TEKCT JIEKIUN Ha SJIEKTPOHHBIX HOCUTEISX;

— pecypchl HH()OPMAITMOHHO-TEIIEKOMMYHHUKAITMOHHOH ceTn "MHTepHeT", HEOOXOAMMBIE JIIST OCBOCHUS
JTUCIUTUIUHBL,

— JIMIIEH3UOHHOE U CBOOOIHO pacpOCTpaHIEMOE MPOrpaMMHOE 00eCTIeUeHNEe U3 TIEPEUHSs
MH(OPMALIMOHHBIX TEXHOJIOTHH, UCIIOJIb3YEMbIX IIPHU OCYIIECTBICEHUH 00pa30BaTeIbHOrO MpoIecca mno
JUCIUIUINHE;

— METOAMYECKHE yKa3aHUs i1 00y4arOIIUXCs 0 OCBOSHUIO AUCIUILTUHBIL.



8. [lepeyeHb OCHOBHOM M IONOJHUTEIbHON YUeOHOM JIUTEPATYPbI
OcHoBHas:

1. Charles Enoch. Europe Beyond the Euro: Building Protection for Europe’s Economies in the Time of Risks /
Charles Enoch // Publisher: Palgrave Macmillan Cham, 2021. — 375 p. — ISBN 978-3-030-77115-7. — Tekcr
: DJISKTPOHHBIN // DNEKTPOHHO-OMOMMOTeuHast cuctema SpringerLink : [caifr].
https://link.springer.com/book/10.1007/978-3-030-77115-7

2. Philip Linsley, Multiple Perspectives in Risk and Risk Management / Philip Linsley, Philip Shrives, Monika
Wieczorek-Kosmala // Publisher Name: Springer, Cham, 2019. — 313 p. — ISBN 978-3-030-16045-6. —
Tekct : aneKTpoHHBIH // DeKTpoHHO-O0nbMroTeuHas cucrema SpringerLink : [caiT].
https://link.springer.com/book/10.1007/978-3-030-16045-6

JdonojHuTEILHAN:

1. Advances in understanding strategic behaviour. Game theory, experiments and bounded rationality:essays in
honour of Werner Guth/ed. : S. Huck.-Basingstoke:Palgrave Macmillan,2004, ISBN 1-4039-4167-X.-341.-Incl.
bibliogr. ref.

2. Burgman M. A. Risks and decisions for conservation and environmental management/M. A. Burgman.-
Cambridge:Cambridge University Press,2005, ISBN 978-0-521-83534-8.-488.-Incl. bibliogr. ref. and index

3. Philippe Fauquet-Alekhine, Knowledge Management in High Risk Industries / Philippe Fauquet-Alekhine //
Publisher Name: Palgrave Macmillan, Cham, 2020. — 128 p. — ISBN 978-3-030-49213-7. — TekcrT :
AJIEKTPOHHBIN // DIIeKTpOHHO-O0nboTeunas cucrema SpringerLink : [caiT].
https://link.springer.com/book/10.1007/978-3-030-49213-7

4. Aikman J. S. When prime brokers fail:the unheeded risk to hedge funds, banks, and the financial industry/J.S.
Aikman..-Hoboken:Wiley,2010, ISBN 9781576603550.-290.-Includes bibliographical references (p. 267-276)
and index



9. Ilepeuenn pecypcoB cetu UHTEpHET, HEOOXOAUMBIX /IJII OCBOCHHUSA TUCIUILINHBI

http://www.psu.ru/elektronnye-resursy-dlya-psu Electronic resources for Perm State University
10. Ilepeyenb uHPOPMAITUOHHBIX TEXHOJIOT U, NCIOJIb3yeMbIX IIPH OCYIIECTBJICHUMN
00pa30BaTeJIbHOIO MpoIecca Mo JMCIHUIINHE

O6pazoBarenbHslii mporiece no aucuuiuinHe Introduction to Risk Theory and Risk Modeling
MpeJIoiaraeT UCMOoIb30BaHUE CIEAYIOIIEr0 MPOrPaMMHOTO o0ecrieueHus: 1 HHPOPMAIIMOHHBIX CIPABOYHBIX
CHCTEM:

1) presentation materials (slides on the topics of lectures);

2) on-line access to the Electronic library system (ELS);

3) access to the electronic information and educational environment of the University; 4) Internet services and
electronic resources.

Free software: WPS Office - Office automation system

[Tpu ocBOeHMM MaTepHalia U BHITIOJIHEHHS 3aJaHHH MO JUCHUIUIMHE PEKOMEHIYEeTCsl HCIIOJIb30BaHNE
MaTepHaoB, pa3MelIeHHbIX B JInunbix kabunetax odyvaromuxcs ETUC [ITHUY (student.psu.ru).

[Tpu opranuzanuu AUCTaHIIMOHHON paOOTHI U MIPOBEICHUU 3aHATHI B peXKUME OHJIAH MOTYT
HCIOJIb30BAThCA:

cucTteMa BHUeoKoH(epeHIICBsA3H Ha ocHOBe TuiaTdhopmbl BigBlueButton (https://bigbluebutton.org/).

cuctema LMS Moodle (http://e-learn.psu.ru/), koTopas moaaepKuBaeT BO3MOKHOCTb UCIIOJIb30BaHUS
TEKCTOBBIX MaT€PHAJIOB U MPE3EHTAIINH, ayINO0- U BHJICOKOHTEHT, a TaK JK€ TECTHI, IPOBEPSEMbIE 3a/IaHUs,
3aJJaHus JJ1 COBMECTHOM paboTHI.

cuctema tectupoBanus Indigo (https://indigotech.ru/).

11. Onucanue MaTepHAJIbLHO-TEXHUYECKOI 0a3bl, HEOOX0AMMO AJIsl OCYIIeCTBJICHUS
00pa30BaTeJBLHOIO NpoLecca 10 JMCUHILINHE

1. For lectures - a classroom with the presentation equipment (projector, screen, computer/laptop)

and the suitable software, chalkboard (and) or whiteboard.

2. Practices - a computer class equipped with personal computers and appropriate software. The composition of
the equipment is defined in the Passport of the computer class.

3. For self-directed study — a classroom for independent work that is equipped with computer

hardware and access to the Internet and thereby to the electronic educational environment of the

university. Halls of PSU Scientific Library.

4. For the current or interim knowledge assessment — a classroom with the presentation equipment

(projector, screen, computer/laptop) and the suitable software, chalkboard (and) or whiteboard

[Tomemenust HayuHoii 6nbmuoreku [II'HUY mist oGecrieueHns: caMOCTOATEIbHONU PabOThl 00yUYaOIUXCS:

1. Hayuyno-6ubnuorpadudeckuit otaen, xopi.l, aya. 142. O6opynoBaH 3 nepcoHaIbHBIME KOMIIBIOTEpA C
JOCTYTIOM K JIOKQJIBHOM U TI100aJIbHON KOMITBIOTEPHBIM CETSIM.

2. YnTanpHbli 3aJ1 TyMaHUTApHOM JUTEpaTyphl, KopI. 2, ayd. 418. O60opyaoBaH 7 nepcoHabHBIMU
KOMIIBIOTEPAMH C IOCTYIIOM K JIOKaJIbHOM U INT00AIbHOM KOMIIBIOTEPHBIM CETSM.

3. UnTanbHBIN 331 €CTECTBEHHOH JIUTEpaTyphl, KOpIL.6, aya. 107a. OGopyaoBaH 5 nmepcoHaIbHBIMH
KOMIIbIOTEPAMH C IOCTYIIOM K JIOKaJbHOM U INT00ANbHOM KOMIIBIOTEPHBIM CETSM.

4. Otnen MHOCTpAHHOM HUTEpaTyphl, Kopm.2 aya. 207. O6opynoBan | mepcoHaIbLHBIM KOMIBIOTEPOM C
JOCTYIIOM K JIOKQJIBHOW U I100aJIbHOM KOMITBIOTEPHBIM CETSIM.

5. bubnuoreka ropuauyeckoro gaxynprera, Kopn.9, aya. 4. O6opynoBana 11 nepconanbHbIMU



KOMITBIOTEPAMH C JOCTYTIOM K JIOKaJbHOU U TT100aTbHONW KOMIBIOTEPHBIM CETSIM.

6. UutanbHbIi 3a1 reorpadudeckoro dakynaprera, kopn.8, aya. 419. O6opynoBaH 6 nepcoHaIbHBIMU
KOMITBIOTEPAMH C JOCTYIOM K JIOKaJbHOW U T7100a1bHONH KOMIBIOTEPHBIM CETSIM.

Bce koMmbioTephl, yCTaHOBIIEHHBIE B TIOMEIIECHUAX HAYYHONH OMOIMOTEKH, OCHAIIEHBI CIIETYIOIINUM
MIPOTrpaMMHBIM 00€CTICUeHUEM:

Omneparmmonnas cuctema ALT Linux;

OducHerii naker Libreoffice.

CnpaBouno-npaBoBast cuctema «Koncynprantlnocy»



®oHbI OLIEHOYHBIX CPEACTB IS ATTECTAIUH MO TUCHHILTHHE
Introduction to Risk Theory and Risk Modeling

I[lnannpyembie pe3yabTaThl 00y4eHHsl 0 TUCHUILINHE IS GOPMUPOBAHUS KOMIIETEHIIUM.
NuaukaTopbl M KPpUTEPUU UX OLleHMBAHUS

OIIK.9

Cnoco0eH ucnob30BaTh HH(POPMALHMIO, METOAbI U IPOrPaAaMMHBIE CpecTBa ee cOopa, 00padoTKu
¥ aHAJIM3a 1J1s1 HHPOPMALNHMOHHO-AHAJIMTHYECKOH MO//IeP:KKU NPUHATHS YIIPABJICHYeCKHX

eLIeHH

Komnerenuus Inanupyembie pe3yabTaThl KpuTepuu oneHUBaHUs pPe3yabTaTOB

(MHaUKaTOP) o0y4eHus o0y4eHus

OIIK.9.1 The student knows the HeynoBiieTBopuren
O6ocHOBaHHO methodology of risk management | CTyA€HT He 1eMOHCTPUPYET 0a30BbIe 3HAHHS
UCIIONb3YET and reasonably uses the METOJIOJIOTUU PUCK-MEHEKMEHTA U 0a30BbIe
uH(opMaLuIO A1 information to support analytical | yMeHUsI 000CHOBaHHO HCIIOIb30BaTh
UH()OPMAIIMOHHO- decision-making in risk MH(pOPMALUIO UL AHATMTHYECKOH TOJIEPKKI
AHATTUTHYECKON management OPUHSITUSL PEUICHUI B YIIPAaBICHUH PUCKOM
TOJIICPIKKH TTPHHSITHS The student does not demonstrate basic
YIPaBICHYECKUX knowledge of risk management methodology
pelieHui and basic skills to reasonably use information to

support analytical decision-making in risk
management

Y10BJ1€TBOPUTEJBH
CTyIneHT JEeMOHCTPUPYET HEKOTOpbhIe 0a30BbIe
3HaHUS METOJOJIOTHU PUCK-MEHEDKMEHTA U
HEKOTOpPBbIe Oa30BbIE YMEHHSI 000OCHOBAaHHO
WCTIOJIb30BaTh HH()OPMAITHIO TSI
AHAJIMTHYECKOM MOIICPIKKU TIPHHATHS
pCLICHUI B yIIPAaBICHUH PHCKOM
The student demonstrates some basic knowledge
of risk management methodology and some
basic skills to reasonably use information to
support analytical decision-making in risk
management

Xopouo
CtyneHT AeMOHCTpUpYeT 0a30BbIe 3HAHUS
METOJIOJIOTUU PUCK-MEHEKMEHTA U HEKOTOPbhIE
6a30Bble yMEHUSI 0OOCHOBAHHO UCIOJIb30BATh
MH(GOPMALINIO [Tl AaHATUTHYECKOH MOAICPKKU
MIPUHATHUS PEIICHHUN B YIIPABICHUH PHCKOM
Student demonstrates basic knowledge of risk
management methodology and some basic skills
to reasonably use information to support
analytical decision-making in risk management




KoMnerennus
(MHAUKATOP)

IInanupyemble pe3y/bTaThl
o0y4eHust

Kpurepun oneHuBanus pe3yibTaToB
o0y4eHust

OT1iu4HO
CTyneHT yBepeHHO JEMOHCTpUPYET 0a30BbIE
3HAHUSA METOJOJIOTUU PUCK-MEHEIKMEHTa 1
0a30Bble YMEHHUs1 000CHOBAHHO HCIIOJIH30BATh
MH(GOPMAILIMIO JUISl aHATUTHYECKOM MOAIEPKKU
MPUHSTHUS PELICHUN B YIIPABICHUU PUCKOM
The student successfully demonstrates basic
knowledge of risk management methodology
and basic skills to reasonably use information to
support analytical decision-making in risk
management

OIIK.6

Cnoco0eH NpUMEeHsAITh HOPMATHBHO-TIPABOBbIE AKThI B NPO(ecCHOHATbHOM 1eTeJIbHOCTH

Komnerenuus Iianupyembie pe3yabTaThl KpuTtepuu oneHuBaHus pe3yabTaToOB
(uHaHMKaTOP) o0y4eHHUs o0y4eHus

OIIK.6.2 The student knows and applies HeynosiierBopuren
[Tpumensier legislative acts and normative CryneHT He IeMOHCTPUPYET Oa30BbIC 3HAHUS
3aKoHOJaTebHbIe akThl U documents in the field of risk 3aKOHOJATEIHbHBIX aKTOB 1 HOPMATHUBHBIX
HOPMAaTHBHBIC assessment and management of | JOKYMEHTOB B c(pepe OLICHKH pUCKa U
JIOKYMEHTHI B cpepe economic activities yIpaBJIeHUsI PUCKOM IKOHOMHYECKOM
npodeccuoHaNbHOM JeSTebHOCTH
JeSITeIIbHOCTH The student does not demonstrate basic

knowledge of legislative acts and normative
documents in the field of risk assessment and
risk management of economic activity

YaoBy1eTBOPUTEBH
CTyneHT IeMOHCTPUpPYET HEKOTOpbie 6a30BbIe
3HAHUA 3aKOHOAATEIbHBIX aKTOB U
HOPMAaTUBHBIX JOKYMEHTOB B c(pepe oleHKH
pHICKa U YIIPaBICHHUSI PUCKOM 3KOHOMUYECKOH
JESITeTbHOCTH U HEKOTOPBIE YMEHHS UX
MIPUMEHSTh
The student demonstrates some basic knowledge
of legislative acts and normative documents in
the field of risk assessment and risk
management of economic activities and some
ability to apply them

Xopouo

CTyaeHT IeMOHCTPHUPYET TJIaBHBIC Oa30BbIE
3HAHUS 3aKOHOATEIHHBIX AKTOB U
HOPMATUBHBIX JJOKYMEHTOB B c(hepe oleHKH
pUCKa U YIIPABJICHUS PUCKOM SKOHOMHUYECKOM
JEeSTEILHOCTH U YMEHUS UX IPUMCHSITh




Komnerenuust IInanupyemble pe3y/bTaThl Kpurepun oneHuBanus pe3yibTaToB
(MHAUKATOP) o0y4eHust o0y4eHust

Xopomuo
The student demonstrates a main basic
knowledge of legislative acts and normative
documents in the field of risk assessment and
risk management of economic activity and
ability to apply them

OTtim4yHoO
CTyaeHT yBEepeHHO JIEMOHCTPHPYET 0a30BbIC
3HAHMS 3aKOHOJATEIBHBIX aKTOB
HOPMAaTHBHBIX JOKYMEHTOB B c(hepe OLeHKH
PHCKa ¥ yIIPaBICHNS PUCKOM SKOHOMHYECKOM
TEATebHOCTH a TaK)Ke YMEHHUS M HaBBIKH UX
NPUMEHEHHS
The student successfully demonstrates basic
knowledge of legislative acts and normative
documents in the field of risk assessment and
risk management of economic activities, as well
as the ability and skills to apply them

11K.4
Cnoco0eH ocymecTBJIATh TAKTHYECKOE YIIPABJIEeHHE MPOLeCCAMU IIAHUPOBAHMUS M OPTraHU3AUM
MPOU3BOJACTBA
Komnerenuust IInanupyemble pe3yJbTaThl Kputepun oneHuBaHus pe3yibTaToB
(MHaUKaATOP) o0y4eHus o0y4eHusn
IIK.4.1 The student knows and is able to HeynosiierBopuren
IInanupyer u opranusyer, identify the main economic risks | CTyJeHT He JEMOHCTPUPYET Oa30BbIX 3HAHMH,
BBIIIOJIHEHHE TUIIOBBIX of production, has the skills to YMEHHI BBISIBISTh U UACHTUPHUIIIPOBATH
paboT TAKTUYECKOTO plan and organize work aimed at | OCHOBHBIE 5KOHOMHYECKUE PHUCKH
yIpaBJIcHUS management of economic risks of | Ipou3BOACTBA, HE BJIaJCET HABBIKAMU
MIPOU3BOCTBOM production TUTAHUPOBAHMS U OpTaHU3aIuH padoT,

HAIpPAaBIIEHHBIX Ha YIIPaBIIEHUE
HKOHOMUYECKUMU PUCKAMHU ITPOU3BOJICTBA
The student does not demonstrate basic
knowledge and skills to identify the main
economic risks of production, does not have the
skills to plan and organize work aimed at
managing the economic risks of production
YnoBaerBopuTebH
CTyneHT AeMOHCTPUPYET HEKOTOpbIe 6a30BbIe
3HaHUWsA, YMCHUS BBIABIIATH U
I/I}ICHTI/I(l)I/IIII/IPOBaTB OCHOBHBIC 9 KOHOMHUYCCKUEC
PUCKHU TPOU3BOACTBA, HE BJIAJICCT HABbBIKAMU
IUTAHUPOBAHMS U OpraHU3aluy pador,
HAIIPABJICHHBIX HA YIIPAaBJICHUE




KoMnerennus
(MHAUKATOP)

IInanupyemble pe3y/bTaThl
o0y4eHust

Kpurepun oneHuBanus pe3yibTaToB
o0y4eHust

YnoBj1eTBOPUTEbH

YKOHOMHUYECKUMHU PUCKAMHU TIPOU3BOJICTBA
The student demonstrates some basic
knowledge, skills to identify the main economic
risks of production, does not have the skills to
plan and organize work aimed at managing the
economic risks of production

Xopomuo
CTyaeHT neMOHCTpUpyeT Oa30BbIe 3HAHWS,
YMEHUsI BBISBIATH M UACHTU(UIIMPOBATD
OCHOBHBIE SKOHOMHYECKUE PHCKU
NPOU3BO/ICTBA, BIIA/IEET HEKOTOPHIMHU
0a30BBIMH HaBBIKAMH TUTAHUPOBAHUS
OpraHu3aiy paboT, HAPABICHHBIX HA
yIpaBICHUE SKOHOMHUYCCKUMH PHCKAMH
MIPOM3BOJICTBA
The student demonstrates basic knowledge,
skills to identify the main economic risks of
production, has some basic skills of planning
and organizing work aimed at managing the
economic risks of production

Otiamn4Ho
CTyZeHT yBEepeHHO AEMOHCTPHPYET 0a30BbIC
3HAHHS, YMCHUS BBISBISTH U
UICHTU(UIIMPOBATh OCHOBHBIE SKOHOMHYECKUE
PHCKHU IPOU3BOJICTBA, BIaJceT 0a30BBIMHU
HaBBIKAaMH TUTAHUPOBAHMS M OpraHU3aluN
paboT, HapaBJICHHBIX HA YIpaBICHHE
HKOHOMHUYECKUMH PUCKaMHU IIPOU3BOJICTBA
The student successfully demonstrates basic
knowledge, skills to identify the main economic
risks of production, has basic skills of planning
and organizing work aimed at managing the
economic risks of production




OueHoYHbBIE CPEACTBA TEKYIIEr0 KOHTPOJISI M IPOMEKYTOUYHOM aTTecTanun

Cxema JIOCTaBKH : ba3opas

Bujx MeponpusiTusi NpOMeKyTOYHOM aTTecTANMH : DK3aMEH

Cnoco0 npoBeieHUs MEPONPUATHS MPOMEKYTOUHOI aTrTecTannu : OlEHKa M0 JUCIHUIUIMHE B pAMKax
MIPOMEKYTOUHOM aTTeCTAIH ONpPEeNsIeTCs Ha OCHOBE 0ayioB, HAOpaHHBIX 00YYarOIIMMCS Ha KOHTPOJIBHBIX

MEPOMPHUITUSIX, TPOBOIUMBIX B TEUEHHE YUEOHOTO IEPHUOA.
MakcuMajJbHOe KoJIu4ecTBo 0aiaos : 100

KonBepranusi 6a/U10B B 0TMETKH

«otau4Ho» - oT 81 no 100

«xopomo» - ot 61 no 80

«YAOBJIETBOPHUTEIBHO» - OT 43 10 60
«HEYI0BJIETBOPUTEIbHO» / «<He3a4TeHo» MeHee 43 Oaiia

Komnerenuus Meponpusitue KonTpoanpyemble 3j1eMeHTbI
(mHaUKaTOP) TeKYILero KOHTPoJIs pe3yJbTaToB 00y4eHHs
BxoaH0ii KOHTPOJIL Section 1 Knowledge of fundamentals of financial

Bxoanoe TrectupoBanue

mathematics, methods of statistical
research, ability to solve basic problems of
these disciplines

IK.4.1 Section 2

[Tnanupyer u opranusyer IIucbMeHHOE KOHTPOJILHOE
BBITOJIHEHHE THUITOBBIX paboT MeponpusiTue
TaKTUYCCKOI'0 YIPaBJICHUS

MMPpONU3BOACTBOM

OIIK.6.2

[TpumensieT 3akoHOJaTETbHBIE
aKThl 1 HOPMATUBHbIE JOKYMEHTBI
B chepe npodeccuoHanbHON
JeSITEIbHOCTH

OIIK.9.1

OOOCHOBaHHO HCIIOJIB3YET
uHpopMaIuo s
MH(POPMAIMOHHO-aHATU THIECKOM
MOJIICPIKKH TTPHHSATHUS
YIIPaBICHYECKUX PEIICHUN

Knowledge of the concepts of "
Indeterminacy " and " Risk ", criteria for
decision making under indeterminacy
(Wald, Savage, Hurwitz, Laplace criteria),
criteria for decision making in case of
probabilistic indeterminacy.
Decision-making skills under conditions of
indeterminacy and risk in solving practical
problems.




Komnerennus
(MHaUKATOP)

Meponpusitue
TeKylero KOHTPOoJIs

KonTposnpyemble 3jieMeHTbI
pe3yJbTaTOB 00yYeHUs

MK.4.1

[Inanupyer u opranusyer
BBITTOJIHEHHUE THUITOBBIX pa0OT
TAKTHYECKOTO yIPaBICHHUS
MIPOM3BOJICTBOM

OIIK.6.2

[TpuMensieT 3aKOHOaTEeIbHBIC
aKThl © HOPMATHBHBIC JOKYMCHTBI
B cepe npodeccruoHaIbHOM
JCSITeTIbHOCTH

OIIK.9.1

OOOCHOBaHHO HCIOB3YET
uHGOPMAIIHIO JUIS
UH(POPMAIMOHHO-aHATUTHYECKOM
MOJIICPYKKH TTPHHSATHUS
YIPaBICHYCCKUX PEIICHUH

Section 3
ITncbMeHHOE KOHTPOJIbHOE
MeponpusTHe

Knowledge of methods for measuring the
return and risk of financial assets and
securities portfolios, basics of securities
portfolio theory, Markowitz model and
CAPM model. Ability to manage the risk of
a securities portfolio.

MK.4.1

[Inanupyer u opranusyer
BBIMOJIHEHHE THUITOBBIX pabOT
TAKTHYECKOTO yIPaBICHUS
IPOM3BOJICTBOM

OIIK.6.2

[TpuMeHsieT 3aKOHOJaTEeIbHBIC
aKThl © HOPMATHBHBIC JOKYMCHTBI
B c(epe npodeccruoHaIbHOM
JCSITeTIbHOCTH

OIIK.9.1

OO0OCHOBaHHO HCITOB3YET
uH(GOPMAIIUIO JUIS
MH(POPMAIMOHHO-aHATUTHYECKOM
MOJIICPYKKH TTPUHSTHUS
YIPaBICHYCCKUX PEIICHHUH

Final control activity
HNTorosoe KOHTpPOJIbHOE
MeponpusiTie

Ability to make decisions under conditions
of risk and indeterminacy, to assess the
return and risk of financial assets, to
manage a portfolio of securities.

Crnenudukanuss MeponpuATHI TEKylIero KOHTPOJIA

Section 1

HpOI[OJ'I)KI/ITeJ'IBHOCTB IMPOBCACHUA MCPOIIPUATHUA HpOMe)KYTOqHOﬁ aTTecTaluu: 2 yaca

YcnoBus mpoBeeHUS] MEPOTIPUATHUS: B YAChl ayINTOPHO padoThI

MakcumanbHbIi 0asul, BRICTABISEMBIN 32 MEPOTIPUITHE MPOMEKYTOUHOM atTectanuu: ()

[Tpoxoanoii 6amt: 0

Iloka3aTey OLHEeHUBAHUA

Bajaasl

The task is done completely and
correctly

100




The task is done completely, but with some mistakes

75

The task is done not completely or with rude mistakes 50
The task is not done 0
Section 2
[Tpo1oKUTETBHOCTD MIPOBEACHHS MEPOIIPUATHS IPOMEKYTOUHON aTTecTaluu: 2 yaca
VY cnoBus MpOBEICHHUS MEPOTIPUATHS: B 4ACHl Ay AUTOPHOH PadoThI
MakcumanbHbIH 0asu1, BEICTABISIEMBII 32 MEPONIPUSATHE IIPOMEKYTOUHOH arTecTanuu: 30
[Tpoxoxnoii 6amr: 13
IMoka3aTe/n oneHNBaHUS Banabr
The task is done completely and correctly 30
The task is done completely, but with some mistakes 20
The task is done not completely or with rude mistakes 13
The task is not done 0
Section 3
[TpoomKUTETLHOCTD IPOBEACHUS MEPOTIPHUSTHS IPOMEKYTOUHON aTTecTalluu: 2 yaca
VY cnoBus IpoBEICHHUS MEPOIIPUATHS: B 4ACHI Ay AUTOPHOH PadoThI
MakcumanbHbIH 0aju1, BEICTABISIEMBII 32 MEPONIPUSATHE IIPOMEKYTOUHOH arTecTanuu: 30
[Tpoxoxnoii 6amr: 13
IMoka3aTe/n oneHNBaHUS Banabr
The task is done completely and 30
correctly
The task is done completely, but with some mistakes 20
The task is done not completely or with rude mistakes 13
The task is not done 0
Final control activity
[TpogomKUTETHHOCTD TPOBEACHUSI MEPOTIPHUSTHS IPOMEKYTOUHON aTTeCTalluu: 2 yaca
VY coBust MPOBEACHUS MEPOTIPHSITHS: B YacChl ayAUTOPHOI padoThl
MaxkcuMaibHbIi 0aJu1, BEICTABIIIEMBIH 32 MEPONIPUSATUE IPOMEKYTOUHON aTTecTauuu: 40
IIpoxoanoii 6amn: 17
IToxa3aTe 1M onleHUBAHUS Baaasl
The task is done completely and 40
correctly
The task is done completely, but with some mistakes 30
The task is done not completely or with rude mistakes 17

The task is not done







