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Ne 20213/IBA ot 10.06.2026

KoMMepueckoe npeajio:KeHne
0 00yUeHHI0
IJIS1 KOMITAHUH «»

IIo Teme:

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

Ot UII International Business Academy

2026

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
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Kazaxcrana
e OOyueHne B paMKax MeKJAyHapO/HbIX CTAHAAPTOB

YCJIOBUA COTPYITHNYECTBA:

UIT International Business Academy npuriamiaetr Bac mpuHsTh yyactiue B 00y4eHUH 10 TEMeE:
"BcrpanBaHre KOJIMYECTBEHHOMN OLIEHKU PUCKOB B INIAHUPOBAHUE JIEATETbHOCTH KOMITAHUMN
(uMuTalIMOHHOE MojieIMpoBanue metogoM MonTte-Kapio)".

Croumocts 06yuenusi: 296500 tenre 6e3 HIC. Ilena Ha 2027 rop ¢ yuerom unaekcanuu 10% cocraBut
326150 tenre 6e3 HJIC.

*Kommnanust UIT International Business Academy ¢ 2026 roga padoraet Ha 0OIIEyCTAaHOBIEHHOM PEKMME
Hajoroo00xenus ¢ HIC.

*HIAC 16% Oyznet no06aBJeH B CYET Ha OILIaTy.
MecTo npoBeaenusi: ouHo teppuropus Ilocrasmyka/ onnaits margpopma ZOOM
JaThl mpoBe1eHUs:

Anmarsl:

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

Omnoaiin:

18-19 wions 2026
24-25 aprycra 2026
29-30 okts16ps 2026
7-8 nekabps 2026
25-26 suBaps 2027
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29-30 mapra 2027

13-14 mas 2027

8-9 mrona 2027

20-21 cenrs0ps 2027

25-26 Hos16ps 2027

3-4 pepass 2028

20-21 ampeinsa 2028

22-23 wions 2028

10-11 aBrycra 2028

23-24 oxTs6ps 2028

4-5 nexabps 2028

* maThl TPeOYIOT JOMOJHUTEILHOTO COTJIACOBAHUS

IIpoao/KuTENbHOCTD: 16 akaleMHMYeCKHX 9acoB

Bpewms: c 10:00 o 17:30.

KoanuecTBO y4yacTHHKOB: | yenoBek

B croumocTh 00y4eHHst BXOAMT: 00yUYeHHE, KOMIUIEKT SKCKJIIO3MBHBIX 00YYaIOIIMX MaTepHasoB,
OJIOKHOT, pyuka, ceprrdukat International Business Academy, mocTTpeHUHrOBast NOAepKKa (6 Mecsien),

2 kope-Opeiika B KaxIplid IeHb 3aHATHI (TIPH YCIOBUH, YTO O0YUYEeHHE OUHOE).

[TpocuM 3aKJTIOUUTH JOTOBOP 3apaHee Kak MUHUMYM 32 1-2 MecsIa 10 Hayana o0ydeHust U 3a0pOHUPOBATh
JaThl C TPEHEPOM.

Ucnomnurens: baryxtnna H.E

Nudopmanusa o koMnanum.

International Business Academy- 3t0:

1. Pexomenpaiu. Beicokas penyrauus komnanuu IBA v pekomeHaanym ot BeJynmx KOMIAHUN
Kazaxcrana. Kommnanus 6osee 10 JieT Ha pbIHKE 3a 3TO BpeMsI 3apeKOMeHI0BajIa ceOs, Kak
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HaJEKHOI'O NMOCTaBIINKaA 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
npernoaBatesiel, yCHelHbIX 9KCIePTOB, KOHCYJIbTAHTOB, TON-MEHEIKEPOB KPYIMHBIX KOPIOpaIKii.

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

5. ®opmat o0yueHus. Ml IIpejaraeM HallMM KJIMEHTaM HEeCKOJIbKO (pOpMaToB 00y4eHHUs:
— Ounplil 1 OHnaiiH opMat OTKPBITHIX, KOPHOPATUBHBIX U MHAVBU/1YaIbHBIX CEMUHAPOB.

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

7. UnpuBuayanpHbii noaxoa. Bee, HaunHas oT coaep:kaHusi, MecTa U BpEMEHU ITPOBEICHUS
TPEHUHIOB MOKET OBITh HACTPOEHO B COOTBETCTBMH Bammm nmotpeGHOCTSIMY.

8. [IpyHIMNHMATILHO BHICOKUI YPOBEHb cepBHca. Mbl CO3/1ai BCE YCJIOBUS JIJ11 MAaKCUMAJIbHOTO
BOBJICUEHHSI B 00yUYeHHUE: OT YAOOHBIX KpPecesl M COBPEMEHHOT'0 MPe3eHTAlMOHHOT0 000pyA0BaHuU,

10 YIOOHOM JIOKAIHH.

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

OIIMCAHUME ITPOI'PAMMDI:

1 neun

OcCHOBBI TEOPHH BEPOSATHOCTH B YNPaBJEeHINH PUCKAMH. AHAJIN3 CIYYailHbIX BEJHYNH U CBSA3b
C aHAJHU30M PHCKOB B OU3Hece.

BBeneHne B KOJMYECTBEHHYIO OLIEHKY PUCKA.

[ToHsATHE «BEPOATHOCTB». POPMYJIbI pacyeTa BEPOATHOCTU U3 KJIACCUYECKOM TEOPUU BEPOATHOCTEN.
[ToHsATHE «CITy4allHOM BEJIMYMHBD».

MopnenrpoBaHue ClTy4allHOW BEJTUYMHBI.
3aKOHBI pacnpeieseHusl BEpOSITHOCTH, KOTOPBIM IOJYUHAETCS CllydyaiiHas BeJIM4MHa.

HenpepsiBHbIE U JUCKPETHBIE paclipeAesIeHusl.
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[Tpouentuau u VaR (Value at Risk), HanbGosee nomynsipHsle pa3HOBUAHOCTH VaR.
dyHraMeHTAJIbHbIE 0CHOBBI aHAJIN3a ON3HEC-PUCKOB.

MopenupoBaHHue PUCKOB.

3aKOHbI NOBEJEHUS CIyYaiHbIX BEJIMUMH U UX MOJEIMPOBAHHE.

AJropuT™ BBIOOpa ONTUMAJILHOTO 3aKOHA TIOBEJICHHUSI CITyYaiHbIX BEJNYMH.

Bananc Mexay mpaBornogooueM MOJIENH U CJI0KHOCTBIO MOJEIH.

ITocTpoeHne Mojieiell OEHKH PUCKOB, 0TPa00TKA NPAaKTHYeCKUX yNPaKHeHHIl.

Pazmane MEXIY MOACJTUPOBAHUEM «OT HEJIN, HA KOTOPYIO BJIMACT PUCK» U MOICTIMPOBAHUEM OTACJIBHO
B3ATBIX CO6bITPII71, BJIIMAKOIINX HAa JOCTUXKCHUEC LICTIN, HaXOJIHHleﬁCH oJa puCKOM.

[TocTpoenre MoAeI KOJIMYECTBEHHOM OIIEHKHU PUCKOB «OT LIEJH».
[TpyHIUTIBI TOCTPOEHUS MOJICITH.
KnoueBnie AJOMYIICHUA U IMTPUHIMIIBI YUCTa ,HOHYHIGHHFI Ipu MOACJIMPOBAHNU.
¢ IlpakTuueckuii keiic: «KojnuecTBeHHas1 OIleHKA PUCKOB BHINOJIHEHHSI OM3HE C-TIIaHA».

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

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

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

JleTayiu MeToI0B UMUTAITMOHHOTO MojierpoBanust «MoHnTe-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 HallpA)KEHHOCTU OM3HEC-TIIaHa o puCKaMu.

OHPCIICJ'ICHI/IC NOrpeHOCTH KOJIMYECTBEHHOM OLICHKH PUCKOB.
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e PacueT morpemHocCT U CXO0AMMOCTH MO/ieJied KOJINYeCTBEHHO OI[eHKU PUCKOB
HaA MpuMepe NpPaKTHYeCKOro Kerca.

2 eHb

KuroueBrble 1eTann 0CHOBHBIX METO/I0B PHCK aHAJIN32 U NPUOPUTH3AIUH PHCKOB.
MopenupoBaHue KOPpEJALMA MEKITY PUCKaAMU (IETAIN).

CTaTUCTUYECKHE U 9KCHEPTHLIC METOABI OIIPEACIICHUSA Koppenﬂuuﬁ " UX YyUYE€T B MOACJIAX.
[Tepexon OT MOJETMPOBAHUS PUCKOB «OT LIEJIN» K «COOBITUHHOMY MOJAETUPOBAHUIO».
[MoHsITHE «CITy9aliHOTO COOBITUSI» U ONpeie/ieHHe ero BepOSITHOCTH.

Paznuuue Mex 1y anpuopHOii 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 MOIeJIMPOBAHUS PUCKOB, OJyUYeHHE
pe3yJbTaTa, NPHOPHUTU3ANMIO PHCKOB.

[Moctpoenne auarpaMmM TopHaAo (OpHUIKel, BOJONAI0B), KaKk HanOoJjee pacIpOCTPaHEHHBIX B MHpe
CMoOcoOOB BU3YaJIM3AIIMH 110 UTOTaM PaHKMPOBAHUS / IPHOPUTU3ALIMN PHCKOB.

¢ IIpuHOMNBI ¥ pa3JMYns NPUOPUTH3ANNH PUCKOB MO BJINSHII0 KaK HA I[eJieBbie
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 BJMSHUS BCE COBOKYITHOCTU CITyYalHBIX COOBITHI, OLIEHKY KOTOPBIX
Ha JIOCTHXKEHHE 11eNeil TpeOyeTcsl OLIEHUTH).

OcoOGeHHOCTH MOJIETIMPOBAHUS HA Pa3/IMUHBIX TOPU30HTAX TUIAHUPOBAHUS AEATEIBHOCT KOMIIAHUN
(KBapras, roj, CTpaTeruyecKuil JOJrOCPOUYHbIA IEPUON).

IIpakTHyeckue ynpakHeHHsI HA HCNOJb30BaHNe BCeX NMEIOIUXCS JAHHBIX U CTATUCTHKH NPH
MO/ eJUPOBAHNY PHCKOB.

Vuer HpCHHOHaFaCMOﬁ YacCTOTHI peaJin3alin COOBITHH Ha TOPU30HTE INIAHUPOBAHUA 1 KOJIMYECTBEHHOU
OLICHKU PUCKOB.
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Pazmiunsa B moHATHAX «BEPOATHOCTb» U «4aCTOTa».

CoBmecTHOE MOICJIMPOBAHUE YaCTOTBI U BEPOATHOCTU COOBITHH C YYE€TOM pa3JIMYHbIX HOCJ'Ie)_ICTBI/Iﬁ npu
HEOJHOKPATHOM HACTYIIVICHUH OOHOI'O U TOI'O KC COOBITHSL.

Craructuueckre Mojesu.

AHanu3 noBe/IeHusl CIyYailHbIX BEJIMYMH HA OCHOBE UMEIOIIENCs] CTATUCTUKY (Ha MpUMeEpPe KENCoB
BAIIOTHOTO MJIM IIECHOBOTO PHCKOB, WJIH JTIOOOTO JIPYTrOro U3 PUCKOB, IO KOTOPOMY Yy 00ydaeMoro Kjiacca
HMeEeTCsI CTaTUCTHKA).

[Moa6op Hanbosiee MpaBAONOAOOHOrO 3aKOHA pacIpee/ieH!s] BEPOATHOCTH (Ha OCHOBE MMEIOIIECs
CTaTUCTHKM), OMUCHIBAIOIIETO MOBE/ICHUE CITyYallHOW BEJIMUMHBI U YYET IIPU KOJTUUYECTBEHHOM OLIEHKE

PUCKOB.

IIpakTHyeckne ynpakHeHHsI HA MPUHATHE PelIeHNH Mo pe3yJbTaTaM KOJHYeCTBEHHOI OIeHKH
PHUCKOB.

HpI/IHHTI/IC pCH_IeHI/Iﬁ C IIOMOIIBIO KOJIMYECTBEHHOM OLICHKU PUCKOB.
KPI/ITCPI/II/I NPpUHATUA peLHeHI/IfI [Ipy HAJIMYUU MOJEJIN KOJIMYECTBEHHOM OLICHKMH.

¢ [locTpoeHue JepeBbeB penieHuil (eTajau U MPaBUJia) HA NpUMepe NMPaKTHYeCKOro
Ou3Hec-Keiica.

Bei6op onTUManbHOM CTpaTeruy peaau3aiy On3Heca / TpoeKTa MPU MHOTO-BAPUAHTHOCTH OYAyIIEro
Pa3BUTHS COOBITHIA (C TIOMOIIBIO KOJIMYECTBEHHO! OIIEHKH BO3MOKHBIX FICXOJIOB M BAPUAHTOB).

I/ISMCPeHI/IC YYBCTBUTCJIIbHOCTU ITPUHATHIX pCI_HeHI/Iﬁ K IMapaMeTpam, 3aJI0JKEHHbIM B MOJICJIb
KOJIMYECTBEHHOUN OLICHKH! pUCKA.

MopnenupoBaHue OCTaTOYHOTO PUCKa (OLIEHKA PUCKA MPH YCIIOBUU Pean3alliy TeX WIA UHBIX Mep,
CHIKAIOIIUX PUCK).

KomuecTBenHas OILICHKa S(I)q)eKTI/IBHOCTI/I MCPOHPHHTHﬁ, HallpaBJICHHBIX HA MUTUTALIAIO PHUCKA.

IlocTanoBka u peHICHUE ONITUMHU3ALMOHHBIX 3aJa4: B KaKUX IIpeAeIax NJOJIKEH HAXOAUTCA PUCK NJIA
COBOKYITHOCTb PUCKOB, YTOOBI HCJIGBOﬁ MoKas3areJjib On3Heca MPUHAJT 3aIIVTAHUPOBAHHOEC LICJICBOC 3HAYCHUC.

¢ OnpepaesneHne COOTBETCTBYIOIIUX JMMHTOB HA PUCKU PACYeTHBIMH MeTO1aMH
(Ha mMpaKTHYeCKUX NMpUMepax).

OTBeThI HA BONIPOCHI
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