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Ne 47297/IBA ot 07.12.2025

KoMMepueckoe npeajio:KeHne
0 00yUeHHI0
IJIS1 KOMITAHUH «»

IIo Teme:

«BCTPAUBAHHUE KOJIMYECTBEHHOU
OIHEHKU PUCKOB B INTAHUPOBAHUE
NEATEJIBHOCTU KOMITAHUNAN
(MMUTAIIMOHHOE MOJAEJINPOBAHUE
METO/10OM MOHTE-KAPJIO)»

Ot International Business Academy

2025

International Business Academy 6siarogaput Bac 3a BHHUMaHHe K HamIell KOMIAHUI
U NpejjaraeT 03HAaKOMHUTHCSI ¢ KOMMepueCKHM NpeJI0KeHneM 10 OPpraHn3annu
U IPOBe/IeHHI0 ceMUHapa

Hamm KOHKYPE€HTHbLIC IIPpeuMylnecraa:

e UnauBuayajbHas pa3padoTKa mporpamMm mo/i 3aKas

e Mini acceccMeHT + oTYeT (IO JOTOBOPEHHOCTH C KJIHMEHTOM)

¢ BoJboii BLIOOP TPEeHEPOB

¢ IlepcoHanbHbIN MeHeI2KepP, KYPUPYIOUIUI P OeKT

e ITocTTpeHuHroBas noj/jiep:kKka 6 mecsien

¢ [IporpamMmpbl JIOSLIbHOCTH JIJIS1 IIOCTOSIHHBIX KJIHEHTOB

¢ Boicokas penyranusi komnannu IBA u pekomenganynu oT Be ylux KOMIaHUil

E-mail: info@iba.kz
Caiit: http://www.iba.kz/ Tea.: +7 (727) 328-02-02/03; Mo6. Tex.: +7 702 777 4411
Anpec: PK, r. Aimarel yi. 7Kapokosa 318 ocuc 23 (yr. npocnekra Ajib-®Papaou)
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Kazaxcrana
e OOyueHne B paMKax MeKJAyHapO/HbIX CTAHAAPTOB

YCJIOBUA COTPYITHNYECTBA:

TOO «International Business Academy» npurnamniaetr Bac mpuHsTh yyacTue B 0Oy4eHUH 0 TEMeE:
"BcTpanBaHue KOJMUYECTBEHHOU OLIEHKW PHCKOB B IUIAHUPOBAHUE NESATEIPHOCTH KOMITAHUH
(uMuTalIMOHHOE MojieIMpoBanue metogoM MonTte-Kapio)".

Croumocts 00yuenusi: 237200 tenre 6e3 HIC (Mcnonaurens He saBisercs miareasimukom HIC).
Llena Ha 2026 rox ¢ yuetom unaekcarmu 10% cocrasut 260920 tenre 6e3 HIC (Mcnonnurenb
He saBisercs mareabmukoM HJIC).

MecTo npoBeaenusi: ouHo teppuropus Ilocrasmyka/ onnaits miargpopma ZOOM
JaThl npoBe1eHUs:

Anmarsl:

15-16 nekadps 2025
19-20 suBaps 2026
23-24 mapra 2026
7-8 mas 2026

20-21 wions 2026
14-15 cenrs6ps 2026
9-10 Hos16ps1 2026
15-16 espans 2027
7-8 anpeis 2027
21-22 wons 2027
12-13 aBrycra 2027
21-22 oxTs6ps 2027
6-7 nexkadps 2027
17-18 ssuBaps 2028
29-30 mapra 2028
22-23 mas 2028
20-21 mrona 2028
18-19 cents6ps 2028
23-24 nosi6ps 2028

Omnnaiin:

6-7 Hos10ps1 2025
19-20 pespans 2026
27-28 ampeins 2026
18-19 uions 2026
24-25 arrycra 2026
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29-30 okTs6ps 2026
7-8 nexadps 2026
25-26 siuBaps 2027
29-30 mapra 2027
13-14 mas 2027

8-9 nrona 2027
20-21 cenrs0ps 2027
25-26 Hos16ps 2027
3-4 peBpana 2028
20-21 anpens 2028
22-23 mons 2028
10-11 aBrycra 2028
23-24 okTs6ps 2028
4-5 nexadps 2028

* maThl TpeOYIOT JIOTIOJTHUTEILHOTO COTJIACOBAHUS

IIpoaoakuTeabHOCTh: 16 akaleMUYECKUX YacOB

Bpems: ¢ 10:00 oo 17:30.

KoJsnyecTBO yuacTHHKOB: 1 yenoBek

B croumocTh 00y4eHHsA BXOQUT: 00yUYeHHE, KOMIUIEKT SKCKIIIO3UBHBIX 00YYaIONIMX MaTepHasoB,
OJIOKHOT, pyuka, ceprudukar International Business Academy, mocTTpeHHHroBasi MojAepKKa (6 Mecsiies),

00en u 2 koe-Opeiika B KaXIblil JEHb 3aHATHI (IIPU YCIOBUH, YTO OOYUEHUE OUHOE).

[TpocyM 3aKJTIOUUTH JOTOBOP 3apaHee Kak MUHUMYM 32 1-2 Mecsia 10 Hayajaa o0ydeHus M 3a0pOHUPOBATh
JaThl C TPEHEPOM.

Ncnomnurens: baryxtuna H.E

Nudopmanusa o koMnanuu.

International Business Academy— 3to0:

E-mail: info@iba.kz
Caiit: http://www.iba.kz/ Tea.: +7 (727) 328-02-02/03; Mo6. Tes.: +7 702 777 4411
Anpec: PK, r. Anmars! ya. ZKapokosa 318 ocuc 23 (yr. npocnekra Aiab-Papadn)


mailto:info@iba.kz
http://www.iba.kz/

INTERNATIONAL
BA D
ACADEMY

1. PexomeHnpamu. Beicokas penyranus komnanuu IBA v pekomenaanmm ot BeLynmx KOMIIAHUN
Kazaxcrana. Komnanus 6osiee 10 s1eT Ha phIHKe 3a 9TO BpeMsl 3apeKOMeHJoBaa ce0sl, Kak
HAa/Ie’KHOTO MOCTABIIMKA YCIIYT.

2. IlepcoHanbHBI MEHEKEP, KYPUPYIOIIMIA MTPOeKT. Kax bl MpOEKT KypUpyeT OTAEIbHbIN
MEHeKep, KOTOPbIN 3aKkperuieH 3a Baieil komnanuein

3. Jlyumme sxcnepTsl. IIpodeccnoHaibHbIN COCTaB MPUBJIEKAEMBIX K Mpolieccy 00yUYeHust
npernoaBatesiei, yCHelHbIX 9KCIePTOB, KOHCYJIbTAHTOB, TOM-MEHEIKEPOB KPYIMHBIX KOPIOpaIHii.

4. AKTyaIILHOCTb u nonb3a. Hamm nporpaMmsal OTpaKar0T CaMbI€ COBPEMEHHBIE METOAUKHU C YIYETOM
HN3MCHCHUA PbIHKA Y 3aKOHOJATCJIbCTBA.

5. ®opmat o0yueHus. MBI IIpejIaraeM HallluM KJIMEHTaM HEeCKOJIbKO (pOpMaToB 00y4eHHUs:
— Ounplil 1 OHnaiiH opMat OTKPBITHIX, KOPHOPATUBHBIX U MHAVMBU/1YaIbHBIX CEMUHAPOB.

6. [TocT-TpeHUHTOBbBIC aHAIM3 U TIOAIJIEPKKA B TeYeHUH 6 MecsiiieB. MOHUTOPUHT pe3yJIbTaToB
TPEHUHIOB B pab0oyveM Ipoliecce, peKOMEH/IAIMK OT TPeHepa.

7. UnpuBugyanpHbii noaxoa. Bee, HaunHas oT coaep:kaHusi, MecTa U BpEMEHU ITPOBEICHUS
TPEHUHIOB MOKET OBITh HACTPOEHO B COOTBETCTBMH Baimm nmotpeGHOCTIMY.

8. [IpyHIMNMATIbHO BHICOKUI YPOBEHb cepBHca. Mbl CO3/1ai BCE YCJIOBUS JIJI1 MAaKCUMAJIbHOTO
BOBJICUEHHS B 00yUYeHHUE: OT YAOOHBIX Kpecesl M COBPEMEHHOT'O MPe3eHTALMOHHOT0 000pyA0BaHu,

10 YIOOHOM JIOKAIHH.

9. MexayHapoaHsle cTaHAapThl 00ydyeHus. OOydyeHne B paMKax MeKIyHapOAHBIX CTaHIapTOB,
C ajanTanuii Noj peaimi Ka3aXxCTaHCKOro OM3Heca.

OIIMCAHUME ITPOI'PAMMDI:

1 neun

OcCHOBBI TEOPHH BEPOSATHOCTH B YNPaBJEeHINH PUCKaAMH. AHAJIN3 CIYYailHbIX BEJHYNH U CBA3b
C aHAJHU30M PHCKOB B OU3Hece.

BBeneHne B KOJMYECTBEHHYIO OLIEHKY PUCKA.

[ToHsATHE «BEPOATHOCTB». POPMYJIbI pacyeTa BEpPOATHOCTU U3 KJIACCUYECKOU TEOPUU BEPOATHOCTEN.
[ToHsATHE «CITy4allHOM BEJIMYMHBD».

MopnenpoBaHue ClTy4YallHOW BEJTUYMHBI.

3aKOoHBI pacpeaciicHusd BEpOATHOCTH, KOTOPbIM ITOAYNHACTCA cnyqaf/iHaﬂ BCJIMYMHA.
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HenpepsiBHbIE U JUCKPETHBIE pacIipeAesIeHusl.

[Tpouentuau u VaR (Value at Risk), HanbGosnee nomynsipHsle pa3HOBUAHOCTH VaR.
dyHraMeHTAJIbHbIE 0CHOBBI aHAJIN3a ON3HEC-PUCKOB.

MopenupoBaHHie PUCKOB.

3aKOHbI TOBEJEHUS CIyYaiHbIX BEJIMUMH U UX MOJEIMPOBAHHE.

AJropuT™ BBIOOpa ONTUMAJILHOTO 3aKOHA TIOBEJICHHUSI CITyYaiHbIX BEJINYMH.

Bananc Mexay mpaBornoooueM MOJIENH U CJI0KHOCTBIO MOZIEIIH.

ITocTpoeHne Mojieieli OEHKH PUCKOB, 0TPa00TKA NPAKTHYeCKUX yNPaKHeHHIl.

Pazmane MEXIY MOACTUPOBAHUEM «OT HEJIN, HA KOTOPYIO BJIMACT PUCK» U MOIECTIMPOBAHUEM OTACJIBHO
B3ATBIX CO6bITPII71, BJIIMAKOIINX HA JOCTUXKCHUE LICTIN, HaXOJIHHleﬁCH noJa puCKOM.

[TocTpoenre MoAeI KOJIMYECTBEHHOM OIIEHKHU PUCKOB «OT LIEJH».
[TpyHIUTIBI TOCTPOEHUS MOJICITH.
KnoueBnie AJOMYIICHUA U IMTPUHIMIIBI YUCTa ,HOHYHIGHHFI Ipu MOACJIMPOBAHNU.
¢ IlpakTuueckuii keiic: «KognuecTBeHHas1 OIleHKA PUCKOB BHINOJIHEHHSI OM3HE C-TIIaHAa».

Pe3yabTaThl KOJIMYECTBEHHOI OI[eHKH PUCKOB, NX HHTEPIPETAIUsI H OCHOBBI JI0Be 1€ HUS
pe3yJbTaToB /10 PYKOBOAUTeJIel Ou3Heca.

o HpOIIOJ'DKCHI/Ie MNPAKTHUYIECKOTO kewica «KonmuecTBeHHas OLICHKA PUCKOB BbIIIOJIHEHUA Ou3Hec-
IJ1aHa».

MopenmmpoBaHue B3aUMOCBSI3€i Mesk/ly pUCKaMU OU3HEC-IUIaHa.
[Tpsimble (DyHKIIMOHATBHBIE CBSI3U U KOPPESILIMOHHbBIE CBsI3U (0030D).
AHanu3 pUCKOB METOJOM MMUTALIMOHHOTO MOJIEIMPOBAHUS.

JleTayiu MeToI0B UMUTAITMOHHOTO MojierpoBanust «MoHTe-Kapno» u «JlatuHckuii runepky6» (Hanboiee
PacIpoCTpaHEHHBIE B MUPE METO/IbI UMUTALIMOHHOTO MOJEIMPOBAHUA).

I/IHTCpHpCTaHI/IH PE3YJIbTATOB KOJIMYEeCTBEHHOM OLICHKH PUCKOB 110 BJIMAHUIO Ha OM3HEC-TIIAH.

Amnamms HaIllpA)KEHHOCTU OM3HEC-TIIaHa o puCKaMu.
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OHPCILCHCHI/IC HOFpeH_IHOCTI/I KOHH‘ICCTBCHHOﬁ OLECHKHA pI/ICKOB.

e PacueT morpemHocCT U CXO0AMMOCTH MO/ieJied KOJINYeCTBEHHO OI[eHKU PUCKOB
HaA MpuMepe NpPaKTHYeCKOro Kerca.

2 eHb

KuroueBrble 1eTann 0CHOBHBIX METO/I0B PHCK aHAJIN32a U NPUOPUTH3AIUH PHCKOB.
MopenupoBaHue KOPpEJALMA MEKITY PUCKaAMU (IETAIN).

CTraTUCTUYECKHE U 9KCHEPTHLIC METOABI OIIPEACIICHUSA Koppenﬂuuﬁ " UX YyUYE€T B MOACJIAX.
[Tepexon OT MOJETMPOBAHUS PUCKOB «OT LIEJIN» K «COOBITUHHOMY MOJAETUPOBAHUIO».
[ToHsITHE «CITyYaliHOTO COOBITUSI» U ONpe/ie/IeHHe ero BepOSTHOCTH.

Paznuuue Mex 1y anipuopHOii U yCJIOBHOM BEPOSITHOCTSIMU U JIETAJIM UX OIpe/ieieHus / yueTta npu
MO/IEJIMPOBAHMM (Ha OCHOBE KJIACCUYECKOU TEOPUN BEPOSTHOCTEM).

HpI/IOpI/ITI/I3aL[I/IH PHUCKOB KOJIMYECTBEHHBIMU METOJAMU.

PerpeccroHHBIN M KOPPETALMOHHBIN aHAIN3 (IeTaly U pa3Indus METO/IOB) B LIEJIAX IPUOPUTU3ALIMN
PUCKOB.

IIpakTHyecKue ynpaKHeHHsI HA 0CHOBHbIE METOIbl MO/IeJIMP OBAHHUS PUCKOB, OJyUYeHHE
pe3yJbTaTa, NPHOPHUTU3ANMIO PHCKOB.

[Moctpoenne auarpaMmM TopHaao (OpHUIKel, BOJONAI0B), KaKk HanOojee paclpOCTPaHEHHBIX B MUpe
CMoOcoOOB BU3YaJIM3AIIMH 110 UTOTaM PaHKMPOBAHUS / IPHOPUTU3ALIMN PHCKOB.

¢ IIpuHOMNBI ¥ pa3JMYns NPUOPUTH3ANNH PUCKOB MO BJINSHII0 KaK HA [eJieBble
3HaYeHHs MoKa3aTeJieil OM3Heca, a TAK)Ke HA MeCCHMUCTHYHbIE H ONTHMUCTHYHbIE
cueHapuM (Ha IpuMepe NPaKTHYeCcKOro Keica OM3HeC-NJAHUP OBAHUS C y4€TOM
PHCKOB).

[lepexon OT «3KCMEPTHOTO peecTpa pUCKOB» K KOJIMYECTBEHHOM OLIEHKE PUCKOB U MOJIEJIMPOBAHUE
COBOKYITHOTO pHCKa (pUCKa BJMSIHUS BCE COBOKYITHOCTU CITyYalHBIX COOBITHI, OLIEHKY KOTOPBIX
Ha JIOCTHXKEHHE 11eNeil TpeOyeTcsl OLIEHUTH).

OcoOGeHHOCTH MOJIETIMPOBAHUS HA Pa3IMUHbIX TOPU30HTAX TUIAHUPOBAHUS AEATEIBHOCT KOMIIAHUN
(KkBapras, rof, CTpaTernyecKuil JOJrOCPOUYHbIA EPUON).

IIpakTHyeckue ynpakHeHHsI HA HCNOJb30BaHNe BCeX NMEIONUXCS JJAHHBIX U CTATUCTHKH NPH
MO/ eJTUPOBAHNY PHCKOB.
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Vuer HpCHHOHaFaCMOfI YacCTOTHI peaJin3alin COOBITHH Ha TOPU30HTE TNIAHUPOBAHUA 1 KOJIMYECTBEHHOU
OLICHKU PUCKOB.

Paznmuunsa B noHATHSX «BEPOATHOCTb» U «4aCTOTa».

CoBMecTHOE MOJETMPOBAHUE YACTOTHI M BEPOSITHOCTU COOBITHIA C yYETOM Pa3JIMYHBIX TOCIEICTBUN MPH
HEOTHOKPATHOM HACTYIUICHUH OHOTO M TOTO K€ COOBITHSI.

Craructuyeckue MOJeITH.

AHanm3 MoBeeHUs CITyYaliHbIX BEJIMUYMH HAa OCHOBE UMEIOIIEHCs CTATHCTHKY (Ha IpUMepe KecoB
BQJIIOTHOTO MJTH IIEHOBOT'O PUCKOB, WJIM JIDOOTO IPYTOro U3 PUCKOB, IO KOTOPOMY y 00ydaeMoro KJjacca
MMEEeTCS CTATUCTUKA).

[Monbop Hanbosee MpaBaONoO0OHOTO 3aKOHA pacIipeesIeHUsT BEpOSITHOCTH (Ha OCHOBE MMEIOIIIEHCs
CTaTI/ICTI/IKI/I), OIMIUCBHIBAIOILIICTO ITOBEICHUE cnyqaﬁHoﬁ BCJIMYUHBI U YUCT IIPpU KOJINYECTBEHHON OLICHKE

PUCKOB.

IIpakTHyeckne ynpakHeHUsl HA IPUHSITHE PellleHUi 10 pe3yJbTaTaM KOJIMYeCTBEeHHOI OLleHKH
PHCKOB.

[TpuHsATHE penIeHni C MOMOIIBIO KOJMYECTBEHHOU OLIEHKHM PUCKOB.
Kputepun npuHATHSA pelieHni PY HAJIMYUMU MOAEIN KOJMYECTBEHHOU OLIEHKH.

e IlocTpoeHue aepeBbeB pellieHHIT (JIeTAJIH U MPAaBUJIa) HA MPUMeEpPe NPAKTHYECKOr o
ousHec-Kemca.

Bri60p onTUManbHOM cTpaTeruy peam3anun OuszHeca / MpoeKTa Mpyu MHOTO-BaPUAHTHOCTH OyIyIIero
Pa3BUTHSI COOBITHIA (C TOMOIIBIO KOJIMYECTBEHHO! OIIEHKU BO3MOKHBIX CXOJIOB U BAPUAHTOB).

I/I3Mep€HI/Ie YYBCTBUTCJIbHOCTU IMPUHATHIX peHIGHI/Iﬁ K ImapaMeTpam, 3aJI0)KCHHbIM B MOJCJIb
KOJIMYECTBEHHON OLICHKUW pUCKA.

MopnenrpoBaHue OCTaTOYHOrO PUCKa (OLIEHKA PUCKA ITPH YCIIOBUU PEaTM3allMy TEX WIN UHBIX Mep,
CHUKAIOILMX PUCK).

KonmmuectBeHHas onieHKa 3(ppeKTUBHOCTH MEPOIIPUATHA, HAIIPABJIEHHBIX HA MUTHTALIMIO PUCKA.

ITocTaHoBka u PCUHICHHUC ONITUMHU3ALMOHHBIX 3aJa4: B KaKUX IIpEAeIax NJOJLKEH HaAXOAUTCS PUCK WUJIA
COBOKYITHOCTb PUCKOB, YTOOBI I.[C)ICBOfI roKasareJjib On3Heca MPUHAJT 3aIIJTAHUPOBAHHOE LICJIEBOC 3HAYCHUC.

¢ OnpejeseHne COOTBETCTBYIOIIUX JUMUTOB HA PUCKHU PacyeTHLIMU MeTOJaMu
(Ha mMpaKTHYeCKUX NpUMepax).
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OTBeTHI HA BOIIPOCHI

3aBeplieHne TPeHNHra
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