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KA®EJIPA CTaTHCTHKH, 3KOHOMETPHKH H OIEHKH PHCKOB

Cemectp 8 (4.2)
(<Kypc>.<Cemectp Ha Kypce>) Htoro

Henens 18

Bun zaHaTHi yo | PO | vmo PII
Jlexuuu 18 |18 |18 |18
|TIpakTuueckue 36 |36 |36 |36

Hroro ayn. 54 |54 |54 |54
KonrakTHas pabora 54 |54 [54 |54
Cam. pabota 54 (54 |54 |54
Yackl Ha KOHTPOTIb 36 |36 |36 |36
Hroro 144 (144 |144 |144
OCHOBAHHE

YueOHBI Ni1aH yTBEPXK/IeH YUEHEIM coBeTOM By3a oT 25.02.2020 npoTokon Ne 8.

IIporpamMmy coctaBui(H): K.23.H., AoLeHT, Tperybosa A.A. 4//

3as. xadenpoii: 1.3.H., npodeccop Husopoxkuna JL.U. W _
- //
MeToau4eckuM COBETOM HAIpaB/IeHHA: [1.3.H., mpodeccop, CypxukoB M.A. L2

crp. 2
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1. HEJIH OCBOEHMSI THCHHTLIINHBI

151 |I_Ienb: OCBOHUTH OCHOBHBIE METOIIBI H,lleHTHlblfIKalIHH, OLICHKH, aHallH3a | YIIpaBlI€HHUA PHCKAMH OPraHH3allHH.

2. TPEBOBAHHS K PE3VJIbTATAM OCBOEHHA JACHHUILINHDI

OK-8: c¢nocofHOCTEI0 MPHHHMATE ONTHMAJIBHbIE OPraHH3alHOHHO-YIIPABIeHYECKHE PeIlieHHS
MK-32:cnoco6HOCTHI0 MPOBOAHTE AHAJIH3 BO3MOKHBIX JKOHOMHYECKHX PHCKOB H JaBaTh HM OLIEHKY, COCTABJIATH H 060CHOBLIBATH
NPOrHo3bI AHHAMHKH Pa3BHTHA OCHOBHBIX YIPo3 3KOHOMHYeCcKoH Ge30nacHoCTH

TMK-43:cnocoGHOCTHI0 IPHHAMATDL ONTHMAJILHBIE YIIPaBJIeHYeCKHe PelleHHsl ¢ Y9eTOM KPHTepHeR COLHANBHO- IKOHOMHYECKO

3 peKTHBHOCTH, PUCKOB H BO3MOKHOCTEH HCIONB30BAHMSA HMEILIHXCH PecypcoB

B pesyabTaTe 0CBOSHHS JHCIHIVIHHLI 00y4al0IIHIACS JO/IKeH:

3HaTh:

OCHOBHBIE IIOHATHA W BH/BI PHCKOB B COOTBETCTBHH C PA3IHYHEIMU KIaccH(HKALMAMH; OCHOBHBIE METO/IB! AHANH3A 1 OLEHKH OTAEIBHBIX
BHIOB PHCKA; OCHOBHBIE METO/BI YIIPABICHHA PHCKAMH; METOMbI OLEHKH Pe3yIbTATHBHOCTH H 3 GeKTHBHOCTH MepOnpHATHIi O
YNPaBICHHIO PHCKAMH.

Ymern:

OCYIIECTBIATE HASHTHOHKALHIO KIMIOYEBRIX PHCKOB OPraHW3alliH; OCYIIECTRIATE OLEHKY H aHANTH3 KITIOUEBBIX PHCKOB OpraHM3aliH,
BRISBIIATE K/IHOUEBBIE YIPO3bI 3KOHOMHYECKOH 6e30MacHOCTH; ONMPeenaTh BO3MOKHOCTH HHCTPYMEHTOR PHCK- MEHEIKMEHTA C LIEBIO
NPHHATHA YIpaBIeHYECKHX PELIeHHH.

Baaners:

MPHHUMNAMH IPEACTABICHHUSA PE3YJIBTATOB HASHTHOHKALWA PHCKOR NPH NPHHATHH OPTraHH3al[MOHHO-YNPABIIeHYECKHX PElleHHH; METOIAMH
OLICHKH H aHAJIH3a PHCKOB OpraHH3alluM; HaBRIKAMH OTIpeZieNieH A 06IacTH MPHMEHEHH A H NPOoLIecca MEHEI)KMEHTA PHCKa B COOTBETCTBHH C
0coGeHHOCTIMH OpraHM3aliy; criocofaMu pa3paboTky Npoueayp KOHTPON coOMIOEHHA YPOBHSA NMPHEMIEMOTO PHCKA B OPFaHH3ALMH 114
TIPHHATHA YIPABICHYECKHX peLUeHH.

3. CTPYKTYPA U COJAEPKAHME JUCHHILIMHBI

Kon HanMeHOBaHHE Pa3iesioB H TeM /BH/ 3aHATHS/ Cemectp / | Yacos | Komneren- | Jluteparypa
| 3aHSTHS Kvbe LIHH
Paszgen 1. llousitHe, HASHTHHHKALIHA U OLEHKA SKOHOMHYECKOT0
PHCKA
1.1 Tema 1.1 «OcHOBHEIE MOHATHA M 33a4H Kypcan 8 2 OK-8 IIK-32 | J11.1 JI1.2J12.1
IMoxaTHE pHCKa, YPOBHA pHCKa, HakTOpOB pHcKa, onacHocTel. [TonaTHe IK-43 JI2.2J12.3

HKOHOMHYECKOTO prcka. Knaccudukanusa pHcKoB. YnpasieHue
PHCKaMH, KOHUENIMH ynpasieHHa puckamu, OtHomenue JITIP K pHCKY.
Cy0ObeKTHBHOCTD B IPHHATHH PEILISHHH.

Mex/
1.2 Tema 1.1 «OcHOBHEIE TOHATHA U 3a7ja4H Kypcan 8 6 OK-8 I1K-32 | JI1.1 J11.2J12.1
IMoHATHE pucKa, YPOBHS pHCKa, GakTopoB pucka, onacHocTeil. [ToHsTHe TIK-43 JI2.2J12.3

3KOHOMHYECKOTO pHCKa. Pa36op KOHKPETHBIX npuMepoB. MeToas!
OLIEHKH 9KOHOMHYECKOTO PHCKA, ATperipoBaHHe BO BPEMEHH
nokazarteneit pucka. OLieHKa KpeOHTHOTO pHeKa. PemieHue 3agauy.

Mp/

1.3 Tema 1.2 «YnparnenHe pHCKAMH OPraHH3ALHHY 8 2 OK-8 NK-32 | JI1.1 JI1.2J12.1
TMoHATHE UHTErPHPOBAHHOTO PHCK-MEHEPKMEHTA. Y IPaRICHUE PUCKAMH I1K-43 JI2.2J12.3
B CITyYae peaiM3aliy pHcKa. YIpaBieHHe PHCKAaMH JI0 Pean3allHy
pHCKa.
[Tlex/

1.4 Tema 1.2 «YnparieHHe pACKaMH OpraHU3aLiK» 8 4 OK-8 IK-32 | JI1.1 JI1.2J12.1
IToHATHE MHTErPUPOBAHHOTO PHCK-MEHEIKMEHTA. YTIpaBIeHHE PHCKaMH T1K-43 JI2.2J12.3

B CNTyyae peanu3alliy PUCKA. YTIpaRIeHHe PUCKAMHU IO peau3alluy
pucka. YcTHeiit onpoc, OLeHKa pUCKa ¢ MOMOLIEIO JieMMBI Mapkosa U
HepapeHcTBa Yebrnmena, Peilenue 3agay.

Mp/
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Tema 1.3 «MaeHTHUKALHA U OLIEHKA PHCKaY

WpeHTudukauns, HCTOUYHHK prcka. OueHka pHcka, MeToap!
HIOESHTH(HKALIMHM H aHATH3a PUCKOB. (PopMa onmucaHHs pHCKOB. MeTozp!
OLIEHKH PHCKOB: 3KCTIEPTHBIE H CTaTHCTHYEeCKHE. PeaybTaThl
NpOLEeayphl OLEHKH pucka. [TocnencTBua pHcka (yrpossl H
BO3MOHOCTH). OLeHka BepoaTHOCTE#: onacHocTH. TonepanTHoCcTs
(npueMneMoCTh) k pHCKY. KapTa 1 MaTpHLia pHCKOR.

[Tlex/

OK-8 I[1K-32
ITK-43

JI1.1 J11.2J12.1
J2.2J12.3

1.6

Tema 1.3 «MaeHTHHKALNS ¥ OLIEHKA PHCKAY

dopmMa onucaHHA PHCKOB. ToNEPaHTHOCTE (IPHEMJIEMOCTB) K PHCKY.
Kapra ¥ MaTpHLia puckoB.

Peienue 3anaq.

PaGota B MS Excel

Pa6ora ¢ DaHHBIMH:

Baza nanHeix LlenTpansHoro 6anka P http://cbr.ru/hd_base/
IlenTpanbHad 0333 CTATUCTHYECKHUX JAHHBIX
https://www.gks.ru/dbscripts/chsd/dbinet.cgi

EnuHas MexBeNOMCTBEHHAS HHOPMALHOHHO-CTATHCTHYECKAS CHCTEMA
https://www.fedstat.ru/

Koncynsrant +

Mp/

OK-8 IIK-32
I1K-43

JI1.1 J11.2J12.1
JI2.2 7123

1.7

Tema 1.4 «MeTonp! OLIEHKH PHCKa»

KauecTBeHHEIE OLIEHKH PHCKa.

ATpulbyTHBHEIE OLIEHKH pHcka. PEeHTHHTH M p3HKUHTH. OCHOBHEIE
OT/IMYHA PEHTUHTOB M PIHKHHTOB.

KomiuecTBeHHbIE OLIEHKH pHcKa. CTaTHCTHYECKHE HAMEPHTENH PHCKa
(HHAHCOBRIX HHCTPYMEHTOB C NOCTOAHHOH (PHKCHpOBAaHHOH)
JOXOJHOCTRIO: CPOK [0 MOralleHHs, CpeIHUA X SKBHBAIEHTHEIH CPOK,
JHOpauya ¥ MoauHLMPOBaHHAS JIOPALMA.

CrTaTHCTHYECKHE H BePOATHOCTHRIE MEPBI PHCKA: BEPOATHOCTE,
CpemHEeKBAApaTHYECKOe OTKIIOHEHHE, BONAaTHNEHOCTE. OCHOBHEIE
crioco0bl MOIETHPOBAHKA BONATHIBHOCTH. Benuunna Value-at-Risk
(VaR). M3amepeHue cHCTeMATHYECKOTO (PHIHOYHOTO) PHCKa aKTHBA
(xoapduument B). PeiHouHas Mozens. MoIens oLeHKH JONToCPOTHBIX
axtusos (CAPM).

[Jlex/

OK-8 TIK-32
TTK-43

JI1.1 J11.2J12.1
J2.2 712.3

1.8

Tema 1.4 «MeT0bI OLIEHKH PHCKa»

KauecteeHHEIE OLEHKH pHcKa. KoMHYecTBEHHBIE OLIEHKH PHCKA.
Bemuuuna Value-at-Risk (VaR). M3MepeHHe cHCTEMaTHYECKOTO
(peiHOuHOro) prcka akTHBa (koaduiuenT B). Pewenne 3anay.
[pynmoroe TROpuecKoe 3anaHue «OleHKa, aHaIN3 H yIIpaBIeHHe
PHCKaMH OpraHu3allHiy.

Pabora 8 MS Excel

PaGoTa ¢ JaHHBIMH:

Basa nanneix LientpansHoro 6anka PO http://cbr.ru/hd_base/
LenTpansHas 6a3a cTaTHCTUYECKUX AAHHBIX
https://www.gks.ru/dbscripts/cbsd/dbinet.cgi

EmiHas MeKBEIOMCTBEHHAS HH(POPMALIHOHHO-CTATHCTHYECKAA CHCTEMa
https://www.fedstat.ru/

KoncynsraHr +

Mp/

10

OK-8 I1IK-32
[TK-43

JI1.1 J11.2J12.1
J12.2J12.3

1.9

Tema 1.4 «MeToapl OLIEHKH PHCKa»

ITprMeHeHHe CKOPHHTOBBIX MOJEIICH NIPH OLIEHKE KPEMTHOIO PHCKA.
Ouenka KpeIHTHOTO PHCKa (M3, H I0p. JIHLL

/Cp/

22

OK-8 IIK-32
IK-43

JI1.1J11.2J12.1
J12.2712.3

Paznen 2. MeToab! ynpaBiaeHHs] pHCKOM

2.1

Tema 2.1 «MeToas! ynpaBineHHs pUCKAMH: H3MEHEHHE YPOBHA PUCKA»
IMpou3zBoaHeie PHHAHCOBEIE HHCTPYMEHTSHL. JluBepcHUKalug: NOHATHE
M BHJIBL

/Mex/

OK-8 ITK-32
ITK-43

JI1.1 J11.2J12.1
J2.2J12.3
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Tema 2.1 «Metons! ynpaBieHHS PUCKAMH: H3MEHEHHE YPOBHA PHCKa»
I[Tpou3roHEe (QHMHAHCOBBIE HHCTPYMEHTEL JlHBepcUHKALMA: TIOHATHE
# BukL Pemenue 3anay.

PaGorta B MS Excel

Pa6ota ¢ JaHHBIMH:

Baza nannerx LlentpansHoro 6anka P® http://cbr.ru/hd_base/
LlerTpansHas 6a3a CTATHCTHYCCKHX JAHHBIX
https://www.gks.ru/dbscripts/cbsd/dbinet.cgi

Enunas MexBeIoMCTBeHHAS HH(POPMALIHOHHO-CTATHCTHYECKAS CHCTEMA
https://www.fedstat.ru/

Koncynerant +

/Mp/

OK-8 INK-32
TTK-43

JI1.1 J11.2J12.1
J12.2712.3

23

Tema 2.2 «MeToOs! ynpagieHHs pHCKaMH: Bo3elicTRHe 6e3 H3MEeHeHHA
YPOBHS pHCKa»

[epenaua pucka. KomneHcanus v orpaHHdeHHe pHCKa.

Tex/

OK-8 TIK-32
TTK-43

JI1.1 J11.2J12.1
JI2.2712.3

24

Tema 2.2 «MeTonOs! YIpaBIeHHA PHCKaMH: BO3eHcTRHE 663 H3MEHEHHA
YPOBHA pHCKa»

Iepenaua pucka. KoMnercanus u orpaHndeHHe pucka. Pasbop
NPHUMEPOB.

Mp/

OK-8 ITK-32
IK-43

JI1.1 11.2J12.1
JI2.2J12.3

2:5

Hanucanue scce. [TepeueHs TeM npueeseH B [Ipunoxenun 1. /Cp/

32

OK-8 IIK-32
TIK-43

JI1.1 J11.2J12.1
J12.2J12.3

2.6

/Skzamen/

36

OK-8 TIK-32
ITK-43

JI1.1 J11.2J12.1
JI2.2J12.3

4. ®OH/1 OHEHOYHbLIX CPEACTB

CrpyKTypa H cofepkaHue (hoHIa OLEHOYHBIX CPEACTB AJA MPOBENEHUA TEKYILEH H NPOMEKYTOYHOH aTTECTALHH NPE/ICTABIIEHEI B
Ipunoxenuu 1 k pabodeii mporpaMMe JHCIUUIUIHHEL

5. VYYEBHO-METOAHUYECKOE H HHOOPMALIHOHHOE OBECHEMEHUE AHCUMITAUHDI

5.1. OcHoBHasA JIHTepaTypa

ABTOpEI, COCTaBUTEIIH 3arnasue H3patenscTBO, rox Konuu-o
JI1.1 |Vkomos A, K. OueHka pUCKOB: y4eGHUK Mocksa: upexr-Menua, http://biblioclub.ru/index.
2018 php?
page=book&id=445268
HeOrpaHHYEHHBIH JOCTYN
JIS 3aPETHCTPHPOBAHHEBIX
NoNL30BaTene
JI1.2 |Tepexosa, E. A, DKOHOMMYECKAS OLIEHKA PHCKOB: y4eGHoe nocobue  |Mockea: Poccuiickas http://www.iprbookshop.r
Moszonesa, H. B. TaMOAKeHHAd aKaJeMus, u/69853.html
2016 HEOIrPaHHUCHHEIN J0CTyn
ZUIS 3apEerHCTPHPOBaHHEIX
NOB30BATENEH
5.2. JlononHuTeIbHAS TUTEpPATYpa
ABTOpBI, COCTABHTEH 3arnasue Hznarensctso, ron Konuu-so
JI2.1 XKypnan "YnpasneHue puckom" \ 1
JI2.2 |Bopobses C. H,, VYnpasiieHHe puckamu: ydebHoe nocobue Mocksa: FOnuTH, 2012 http://biblioclub.ru/index.

Banmuu K. B.

php?
page=book&id=117545
HEOTPaHHYECHHEIH JoCTyN
JUISL 3aPETHCTPHPOBAHHBIX
MoNk30BaTENeH
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ABTOpEI, COCTaBUTENH 3arnasue H3natensctro, roa Konuu-Bo
JI2.3 |Ilansarusa, A. E., YrnpasicHHE PHCKaMH Ha NpeAnpuaTHA: Teopua B |Mocksa: Aii [Tu Ap Menwa, | http://www.iprbookshop.r
CauctyHos, A. B. npakThka: yaebHoe nocobue 2020 u/96561.html

HEOTPaHWYEHHBIH JOCTYTI
Jns 3aperHCTPHPOBAHHEBIX
TIOTR30BATENEH

5.3 llpodeccHonaNbHBIe 623kl JAHHBIX H HHPOPMALIHOHHEIE CLIPABOYHbIE CHCTEMBI
Basa manHbix LlenrpansHoro 6anka P® http://cbr.ru/hd_base/
LlenrpaneHas 6a3a cTaTHCTHYECKHX JaHHEIX https://www.gks.ru/dbscripts/cbsd/dbinet.cgi
EnuHas MexBenoMcTReHHAs HH(OpMalMOHHO-CTaTHCTHYECKad cicTeMa https://www.fedstat.ru/

Koncynsrant +

5.4, Ilepedens nporpaMmMHOro odecredeHus

Microsoft Office (MS Excel)

5.5. Y4yeGHo-MeToAHYeCKHEe MATEPHANbI 1JIA CTYIeHTOB ¢ OTPAHHYeHHBIMH BO3MOKHOCTAMH 3X0POBLSA
[Tpy Heo6XOMWMOCTH TO 3agBICHHI0 O0y4aroLIerocs ¢ OrpaHHYEHHBIMH BO3MOXHOCTSMH 310POBRY yueGHO-METONMUECKHE MaTepHalbl
NpeNocTaRNAOTCA B HOPMAaX, aaNTHPOBAHHKIX K OTPaHHYEHUAM 30POBhS U BOCTIPHATHS MH(pOpMaLwH. J{ns KL ¢ HapYLIEHHSMHE 3PEHHS: B
tdopme aynuodaiina; B meyaTHol opMe yBenWYeHHBIM WpHGTOM. [T THI ¢ HapYIIEHUAMH CmyXa: B (opMe 3eKTPOHHOTO I0KYMEHTa; B
neyatHoH dopme. s UL ¢ HapyLIEHHIMH OTIOPHO-IBHTATENBHOTO anmapaTa: B opMe SeKTPOHHOro NOKYMEHTa, B eyatHoi dopMe.

6. MATEPUAIBHO-TEXHHYECKOE OBECHEYEHHE JTHCHHUTLIMHBI (MOAY.JLA)

IMomemieHus Ans MpoBeeHHs BCEX BUAOB paboT, MPeAyCMOTPEHHEIX YueOHEIM IUTAHOM, YKOMIUIEKTOBAHB! HE00X0 QMO
CrIeLMaTH3HPOBaHHOH yueGHO# MeGenblo U TeXHHYeCKHMH cpencTBaMu obydenus. [Ind MpoBefeHHS TEKLUUOHHBIX 3aHATHI HCIONB3YeTCs
AEeMOHCTpalHOHHOE 000pyIOBaHKE,

7. METOAHYECKHUE YKA3ZAHHS JJI51 OBYUHAIOIIUXCH IO OCBOEHUIO JUCHUILIHHBI (MOAYJIA)
MeToauuecKie ykazaHHs 110 OCBOSHHIO IHCLMIUIHHEL NIpecTarieHs! B [Tpunoxenun 2 k paGouelt nporpaMme JHCLHILTHHEL




TIpunoxkenne 1

©OHJI OUEHOYHBIX CPEJICTB

1. OnucaHMe noKasaTe/eil H KpHTEPHEB OLEHUBAHMA KOMIETEHIHIA HA Pa3/IHYHEIX
3Tanax uX ¢ oOpMHUPOBaHMA, ONIMCAHHME INKAJI OIeHUBAHHA

1.1 INTokazaTenu ¥ KPHTEPUH OLIEHUBAHHA KOMIICTEHIMI:

TIPENCTABNICEHHA PE3YNLTATOR BBUIOMHCHHA
387aHHA B X0J1€ 3alIHTHI.

3VH, cocTaBasiolne KOMNETEHLHIO

Moxazarenn
OLUCHHABAHMUA

Kpurepnn onennpaHna

Cpenctea
OlIEHMBAHHA

OK-8 criocofHocTs NPHEIMATE ONTHMANLIIbIE

opramm

ynpas P

000cHOBBIBATE NPOrHo3bl AHHAMHKI Pa3sBHTHS

=

3nanun: Dopmynupyer oteersl | [ToHoTa 1 COnEPXATENBHOCTS OTBETA; Yerhbii onpoc
OCHOBHBIE TIOHATHA H BHIBI PHCKOB B | HA MOCTABIEHHEIE YMEHHE NPHBO/IMTE IPHMEPEI (sonpock: 7-15).
COOTBETCTBHH c pmmuﬁmn BOITPOCEI B 9acTH SIGB.MEHEI.IHDHHHE
KnaccupmKaLAMK OCHOBHBIX NOHATHIA K Gunerst (1-10)
BHIOB PHCKOB.
Vuenun: [NonGupaer Cootsercteue npoGneme Hecnenosanm; | D — scce (Temst 1-
ocy T HAeHTH y nHTEpaTypy u Gael LC/ICHANPABIEHHOCTE noucka W otbopa | 6).
KITIOYEBBIX PHCKOB OPrAHM3ALMM, RaHHBIX, HeoOxomumble | mudopmaumi, Hanuume —cobersennoit | Damenaumonnse
AUNA MOAFOTOBKHM 3CCE, | TOMKM 3PEHHMA M ApTyMeHTHpoRaHHOCTH | Gunetsi (1-10)
FOTOBMT 3CCE. cHOPMYNMPOBANKBIX  MAEH, CHACNAHHBIX
BEBIBOJIOB. CﬂMOC‘lUBTBJ]BHOm BBIBOOB H
CYKJICHHI, Mpe/ICTABNEHHBIX B 3¢CE.
Haasrxu: VYuactByeT B CooTsercTBHE pe3ynbTaToB BhimonHeHna | [pynnosoe
IPYTINOBOM 3aJAHHH, rpYNmoBOr0  3aJaHMA  TIOCTABJICHHEIM | 3aJaHKE
BIAJICHUE NPHHLHNAMM NMPEACTABNEHHA nunﬁnpaer NHTEPATYpy | uenaM M 3ana4am, obi eth | DK3al e
pesynsTaToB HACHTH(QMKALMA PUCKOB | H 6a3bl AaHHEIX, seibopa  cnocofos  npencrasnenun | Gunerw (1-10)
NpH  NPHHATHH  OPraHH3aUMOHHO- | GopMHpyeT oTHeT M Pe3y/NIbTaTOB HACHTH(MKALMA PHCKOB.
YNPaBACHYCCKUX PeIIeHMi. TIPE3EHTALHIO M0 Q6¢ CTh obp ¥
pesynsTaTam HH$OPMALMOHHEIM MCTOUHHKAM,
Buinonuenns 3ananus, | [Monwora H COAEPIKATENBLHOCTD
NPEACTABNCHHA PE3YNBTATOR BBIIONHEHHA
3aNaHHA B XOJIe JAMMTEL
TK-32 cnocoGHOCTH NPOBOANTE AHANNI 1X KHX PHCKOB H AABATL MM OHENKY, COCTABIATSL H

1X yrpo3

3nanun:
OCHOBHbIE METOIBI AHANH3A M OLCHKH
OTACNBHBIX BHAOB PHCKa.

DopmynupyeT oTBETEL
HA NOCTABNEHHBIE
BOMPOCH! B 9aCTH

nOJIHOﬁ H COAEPIKATENLHOCTD OTBCTA;
YMEHHE NPHBOIMTL IIPHMEPB

Yerupii onpoc
(Bompockt 7-15).
ODKIaMEHAUHOHHBIC

Haesixu: VYuacteyer B Cootserctsue pesynsratos semonnenus | Fpynnosoe
BIANCHHE METONAMH OLIGHKH H AHANH3A | TPYTINOBOM 3aaHuH, FPYNNOBOr0  34JaHMA  NOCTABNEHHBIM | 3a]aHME
PMCKOB OPIaHHIALMM, nopGupaer nureparypy | uensM W sanasaM, 0GOCHOBAHHOCTS | DK3aMEHALMOHHEIE
H Basbl naHHBIX, NPUMEHEHNA METOAOB OLEHKN M aHamu3a | Gunerst (1-10)
OCYHICCTBARET OLCHKY | puckos. Q6o eTh 06p K
H AHANM3 PHCKOB, HHpOpPMALHOHHBIM HCTOMHHKAM.
dopmupyer oTieT H TMonwoTta H COMIePAATENLHOCTD
MIPEICHTALHIO MO NPE/CTABNIEHHA PE3YIHTATOB BHINOMHEHHA
pesynsTaTaM 3aJaHuA B XOA€e 3aUIHTBI,
TK-43 cnocobrocT: NPHARMATL ONTHMANLHBIE YIPABIEHYECKHE PEMICHHS € YIETOM KPHTEPHES COLMATLHO-
IKoHOMEMECKOi (e THBHOCTH, | H BO Teil Xca pecy]
Inanun: @opmynupyer oteersl | [TonsoTa M ConePKATENBHOCTS OTBETS; Yerusii onpoc
QCHOBHBIC METO/IB! YNpaBneHHa | ya nmocTABICHHBIE YMEHHE NPHBOIMTH TPHMEPHI (sompockt 1-6, 16-
PHCKaMHK; METOZB OUEHKH | 1oro08 B wacTh 26).
PE3YNLTATHBHOCTH M sdpexTHPHOCTH SHORHERERETOIOR Ox3aMeHaMOHHEIE
MEPOTPHATHI no YNPaBIEHHIO Gunerst (1-10)
prCKaMH, YNPaBNeHHA PHCKAMH
Ymenun: Pemaer pacaernbie Tonnota W npabmneHOCTL pewenui; | Pacuernoe sananme
3anauus, aamusupyer | obocHosannocTs obpamenna k Gasam | (3amamua 1-7).
ONpeAeIATE BO3MOXKHOCTH W HHTCPNIPETHPYET JAHHBIX; COAEPXKATE/NBHOCTh BHIBOJOB M | 3cce (Temst 1-6).
HHCTPYMEHTOB PHCK-MEHE/DKMEHTA C NoMyYeHHBIE HHTepMpeTaLMK nomyueHHsIX | IK3aMEHALHOHHBIC
UENBIO MPHHATHA YIPaBIEHYECKHX PE3YNBTATEL Pe3ynLTaTOB. Gunerst (1-10)
PpelLICHHHA, IMonpbupaer Coorsercrene npobnemMe HCCNCAOBAHNS;
nuTepatypy H 6a3st LENEeHANPABNEHHOCTs TIOHCKA M OTOopa
AauHblx, Heobxonumbie | mudopmaumy, mammume  cobeTsenmoi
JUIA NOAPOTOBKH 3CCE, | TOMKM IPEHHA M APryMEHTHPOBAHHOCTH
FOTOBHT 3¢Ce. copmynmpc MIeH, c, X
BBIBOAOB. CaMOCTOSTENLHOCTE BBIBOJOB M
CYIKACHHH, NPEACTABICHHBIX B 3CCE.
Haewiru: Yuacteyer B CoorsercTeie pesynbTatos Bemonuenus | [pynnosoe
IPYNINOBOM 3aJAHMH, IPYNNoBOTO  3aliaHMA  MOCTABNCHHEIM | 3amanmne
BIAQNEHHE HABBIKAMM  onpenenenus | moaAGMpaeT AMTepaTypy |uenaM u  samauam, 0BGOCHOBAHHOCTH | DK3aAMEHAUMOHHBIC
ofnacTd mnpHMeHeHuA M mnpouecca | ¥ 6asut panmBIX, seiGopa TpHMEHEHHA obnact | Guners (1-10)
MEHEDKMEHTA PHCKA B COOTBETCTBHH C | onpeaenaet obnactn TPHMEHEHHA M TPOLIECCA MEHEMKMEHTa
ocobeHHOCTAMM OpraHH3alHK; | MPHMEHEHHA H pucka, crnocofos paspaboTks npoueayp
cnocobamm  paspaborkm  mpoueayp | mpouecca KOHTPOAR cobmioaenna YPOBHA
KOHTpONA cobmonenua YPOBHA | MEHE/DKMEHTA PHCKA, | MPHEMIEMOT0 PHCKA B  OPraHH3IaUMM,
MPHEMIEMOr0 PHCKA B OpraHusaums | cnocoGe paspaborkn | OB CTh abp K
AnNA  NPMHATHA  YMpaBNeHYECKMX | MPOLEAYP KOHTPOIA HHPOPMALHOHHBIM HCTOMHHKAM.
petueHmii, colmoaeHHA ypoBHA TMonuora ] COMICPAKATENBHOCTD
TIPHEMJIEMOTO PHCKA B | MPEACTABNEHMA PE3YILTATOB BHITIONHCHHA
OpraHM3aLHH, 33/1AHMUA B XOOE 3ANUIMTEI,
dopmupyer oTaeT
MPE3EHTALMIO 1O
Pe3yNLTATAM

BEITIONIHEHHA 381aHHA.

METOJIOB AHANH3A K Guners: (1-10)

OLEHKH PHCKOB
Vmenun: IMonGupaer Coorsercreue  nureparypst  mpobnieme | cce (Tembr 1-6).

NHTEpaTYpY H Gaset HCCIIeIOBAHMA; uenexanpasacHnocts | [pynnosoe
OCYIIECTBJATE OUEHKY M  aHamM3 | Ja 3 133 u orbopa undopmaumn, namwawme | saganne
KIIOYEBBIX ~ PHCKOB  OpraHM3auuu, | JUIA MOATOTOBKM 3cce, | cobeTeeHHOM TOYKH 3peHnA u | Dx3aMeHanHOHHEIE
BLIABNIATE KTIO4eBbie YTpo3bt | TOTOBHT 3cCe. apryMeHTHPOBAHHOCTE Guners (1-10)
IKC Ko# Gesc TH VuaacteyeT B chOPMYIMPOBANHBIX  MAEH, CACHAHHBIX

TPYNNOBOM 3aiaHHH, BEIBOI0B. CaMOCTOATENBHOCTS BHIBOOB H

noabupaer nureparypy | cykueHuii, NpeACTABNEHHEIX B 3CCE.

u 6a3n1 naHHBIX, CooTBETCTEHE PE3yNBTATOB BHITOMHEHHA

OCYIIECTBNACT OUEHKY | rPYNMOBOro  3ajaHMA  MOCTABJIEHHEIM

M AHAJIH3 PHCKOB, uenAM M sanadaM, oGoCHOBaHHOCTH

dopmupyer otaeT 1 MPUMEHEHHA MCTOJIOB OLEHKH M aHATH3a

MPE3EHTALHIO MO puckon, 06¢ octs 06p K

pesynbTaram HH(OPMAUHOHHEIM HMCTOYHHKAM,

BBITIC sananms. | [Monxora M CONIEPYKATENBHOCTD

1.2 IlIkane! olleHHBAHHS:

Tekymuii KOHTPONE YCHEBAEMOCTH M NPOMEXYTOYHAA ATTECTALMA OCYIIECTBIAETCA B
paMKax HaKONHTENBHOH OaIbHO-peHTHHTOBOMH cHeTeMEl B 100-6auibHoM 1iKane:

84-100 Sasor (OLEHKA KOTIHYHON)

67-83 bayuToB (OLIEHKA «XOpPOLLIOY)

50-66 bannor (OIEHKa «yAOBJIETBOPHUTENLHON)

0-49 6annos (oLEHKa «HEYIOBIETBOPHTEILHOY)




2. ThoBbIe KOHTPONLHbIE 3aJAHHSA HIH MHBIE MATEPHAJbI, HEOOXOAUMBIE LIS OLEHKH
3HAHMIA, YMeHHH, HABBIKOB M (WIH) ONLITA ACATEILHOCTH, XapaKTepH3YIOIHX 3Tanbl
thopMupoBanHus KOMITETeHUHIT B TPOLECce 0CBOSHHS 06pazoBaTe LHOI NporpaMmbl

DK3aMeHaANHOHHEIE GHIeThI

SK3AMEHAIMOHHBIN BUJIET Ne 1
1 IlonsTHe ypOBHH PHCKA: YaCTOTA BOSHHKHOBEHMS TOCHEACTBHI M TSKECTH yepoa.
Honsirne onacuocTH, GpakTopos pHeka: KaoYesbie oranyns. Mpuseaure npHMepkl.
2 Henapamerpmuecknii MeTox onpexeneHHst VaR: ocHoBHbIe XapPAKTEPHCTHKH,
dopmyiel, HHTepNpeTanHA NONyYeHHOro 3HaYeHHs. IpuBeauTe NpuMepsbL.

3anaua 1. O6bem kpenuTHOro noprdens GaHka 3a mpoMUBIL rox cocrasw 1150 KITHEHTOB, B
TOM YHCIe 1) YHCIIO KIMEHTOB, B3ABIIMX OJHOBPEMEHHO Goltee IBYX KpeauTos, - 320 Ye/oBex,
2) uMCNO MMEIOIMX 3a/I0JDKEHHOCTE [10 OJHOMY KPEIMTY — 75 denoBex, 3) uMCIO MMERoMX
33[I0/DKEHHOCTE 110 OHOMY KPEAMTY M B3ABIIMX Oonee ABYX KpemuTom — 15 uenoeek. Eciu B
TEKyIEM Toly ONpeNe/eHHEIH KIHeHT GaHka umeeT Gonee ABYX KPEIMTOB, TO YeMy paBHA
BEPOATHOCTH TOT0, HTO TAKOH 3aeMIUMK OyeT HMETh 3a/I0/DKEHHOCTD T10 OJJHOMY KPEUTY.
3agaua 2. PaccMarpmBaeTca BOMpPOC O BHIGOPE JyHIIEro HHBECTHIMOHHOTO npoexra (MIT). B
YCJOBHAX XOpOINeH IKOHOMHYECKOH KOHBIOHKTYPBI KAKIBIA M3 HHX MOXET NPHHECTH
NpubbUIb, B YCIOBMAX MUI0oX0if — yGBITKH (THIC.y.e.). BeposTHocTs XOpOIIEH KOHBIOHKTYpHI
oueHeHa Ha yposHe 0,8; a ruioxoii — 0,2,

Beibop CocTOsHHs KOHBIOHKTYPEI H HX BEDOATHOCTH
MpOeKTa Xopomee (0,8) ITnoxoe (0,2)
HIT 1 300 -500

I 2 425 -1000

MIT 3 800 -1250

Onpenenure 1) nocTpoiiTe nuarpaMmy «pHCK-IOXOIHOCTEY, ONPENETHTE, KAKHE anbTepPHATHREI
COCTABJIAIOT MHOXECTBO ONTHMANBLHOCTH 10 IlapeTo, BEIGEpeTe MPOEKT /Wi HHBECTHPOBAHM,
2) KaK U3MEHHMTCH BHIGOP 110 IBYM KPHTEPHAM, ECITH BEPOATHOCTH XOPOLUEH U IUI0XO0H
KOHBIOHKTYPEI COCTaBAT, COOTBETCTBEHHO, 0,5 1 0,5.

3K3AMEHAIMOHHBIN BUJET Ne 2
1 OmeHkn pucka B COOTBETCTBMH 0 cTaHaaprom FERMA: kadecTenmbie,
TOJIYKOJIHYecTBeHHbIe, KonuecTBennbie. lipueeante npumepst.
2 CraTHCTHYeCKHE Mepbl PHCKA: BEPOSTHOCTE, CTAHJAPTHOE OTKJIOHeHHE (LIS AKTHBA
H noprienss AKTHBOB), MOAYBAPHAUHS, NOdyIHcHepcHs. JIOCTOMHCTBA, HEAOCTATKH.
ArperspoBaHHe CTAHAAPTHOr0 OTKIOHEHHS 15l PA3HBIX TIEPHOJOB BPEMeHH.

3anauya 1. BeposTHOCTh HEBO3BpaTa MHBECTHPOBAHHBIX B mpoekt Nel CPEACTB COCTaBIIAET
0,20, mma mpoexra Ne2 BEpOSTHOCTH 3TOTO  COCTABJIAET 0,18, BO3Bpar cpexcTs,
HHBECTHPOBAHHBIX B npoekr Ne3, BosmoweH c BepoATHocTeio 0,85. OLEHHTEL BEpOATHOCTH
TOTO, 4TO NPH HHBECTHPOBAHUHM B TPH [POEKTA:

® cpefcTBa OyayT BO3BpAIIEHE! TONBKO MO ABYM MPOEKTAM;

® He NPOHM30MIET BO3BpaTa XOTA ObI 10 OJHOMY IIPOEKTY;

e GynyT BO3BpallleHb! CPENCTBA XOTS GBI 10 IBYM MPOEKTaM.

3apaua 2. Kpenurnelii noprdens HHCTPYMEHTOB cofiepkuT 30 WHCTPYMEHTOB, ¢
BEPOATHOCTEIO Ae(honTa, pasHO# 0,02, [Uis K&KAOrO M3 HHCTPYMEHTOB. OLEHHT BEPOSTHOCTE
TOr0, YTO B NOpT(dhesie NpoH3oHIYT:

* Tpu nedona;

e He bonee Tpex nedoITOB;

® TONEKO JBa fedonTa;

e xora 6b1 qBa nedonra;

® MeHee Tpex neonTos.
Cnenars eeiBozibl. [1onpoBHO onMCaTh X0 peIleHHs.

9K3AMEHAIIMOHHBINH BHJIET N 3
1 Buasl 3KOHOMMYECKHX PpHMCKOB: [0 MCTOYHMKAM., CHCTemMaTHueckwit u
HecHcTeMATHYecKHi puckd. IlpuBenure npHMeps! AR KAXKI0ro BLIAENEHHOr0 BHAA
pHCKa.
2 CraTHCTHYeCKHe MOJE/IM OLIEHHBAHHA BeposiTHOCTel aedhoira: Mozens AnbTMana u
ee moaupukannn. OcHOBHAsI HAes, MPEANOCHUIKH, HHTEPIPETALHSA Pe3yJILTATOB,
AocTouHCTBA M HefocTaTKH. HuTepnperanus napamerpa Z. llpusenure npumepst.

3anaua 1. Jina noprgens kpeAUTHEIX HHCTPYMEHTOB IIPH YCITOBHH, 4TO CPEIHErol0BOE YHCIO
Ae(OIITOB KOHTPAreHTOB PaBHO 7, OLEHHTE BEPOATHOCT TOTO, YTO B TEEHHE roJia B noprdere
NpPOH30HIYT:

* 7ga nedonra;

® MeHee JBYX Oe(oNToB;

e Gonblue Tpex AeonTos.

3apaua 2. HMndopmaums o BO3MOKHOM 3apalOTKe B HeTBIpEX Mectax Oymymeif pabotst
NpEeACTaB/ICHA B TabNHIE BHIUIAT (B THIC. y.€.).

CocTosHus X034HCTBEHHOH KOHBIOHKTYpBI
Bri6op H MX BEPOATHOCTH

Xopomee (0,7) ITnoxoe (0,3)
Iocyupexnenue 500 500
Dupma 900 100
Bank 700 300
Crpaxosas komnanus 200 900

Onpepenure: 1) kakoii BeGop Gyaymiero Mecra paboThl 34ech HAIO CYATATH ONITMMAIBHBIM 1O
KPHTEPHIO MAKCHMH3aLHH 0XKHAAEMOr0 0X0/a, MHHUMH3aLHH 0KUIAEMOro PUCKa; 2) KaKkHe
QIBTEPHATHBEI COCTABIIAIOT MHOMKECTBO ONTUMANBHOCTH o TTapero; 3) kak HameHHTCS BEIGOD
10 IBYM KPHTEPHSM, ECITH BEPOSATHOCTH XOPOLIEro COCTOAHHA KOHBIOHKTYpEI coctasuT 0,3, a
mnoxoro —0,7.

IK3AMEHAITHOHHBIN BHJIET Ne 4
1 Bemnyuna Value-at-Risk (VaR). OchoBnbie ¢axTopsl, Biansiompe Ha VaR.
/lOCTOMHCTBA, HEAOCTATKH, OTJIMHSI OT APYIHX Mep pHcka. BonaTnasnocTs Kak Mepa
PHCKA: 0C00EHHOCTH, I0CTOHHCTEA, HeflocTaTKH, [IpuBexUTe NpHMepLI.
2 MeToabl yNpaBJieHUsi PUCKAMM: NepeJaya pHcKa, m3beranme pucka. OcoGennoctn,
AOCTOHHCTBA, HEAOCTATKH MeTox0B. IlpuBennTe MpHMepHI.



3apava 1. Matpuua BEILIAT CONEPIKHT AOXOAHOCTH (B npoueHrtax) akupii A u B npu mByx
BOSMOHBIX CLIEHApUAX pa3BUTHs COOBITHI. B ckoOKkax ykasaHel BEepOATHOCTH peanuzaumu
CLICHApHER.

JloxoHOCTH 1S cLieHapUeR
Akumm | S1(0,25), % | 82 (0,75), %
A 2 2,25
B -1 3,75
OnpenennTs: cpenye OXHUIAEMbIE JOXOJHOCTH U MCTIEPCHH AIA KKAOH U3 aKuuit; OleHUTh
PHCK pa3OpeHHs HHBECTOpa NpPH YCIOBHH, YTO OH B3N AeHbrH B goar mon 1,25%, W ero
OXKHIAEMBIE NOTEPH.
3apaua 2. Mcronb3ys MMEIOIIHECS NAHHBIE O €KENHEBHBIX TOoprax akuuamu C6epbank
Poccnu, mns moprdens uz 100 axomi OMpeneNnuTh ONHOAHEBHEIH VaR ¢ JoBepuTenbHoii
BEPOATHOCTEIO 99,9% 1 95%:

a) HermapaMeTpU4ecKUM METOZIOM;

0) napameTpuyeckuM (IeNbTa-HOPMABHBIM) METOLOM.
Chrenarp Be1BOABL. [TOAPOGHO ONKMCATE XOM PELICHHS.

IK3AMEHAIHOHHBIN BUIET Ne 5

1 Tuner JIIP no orxHomenmio Kk pucky. Ionsirue dynxomu nonessocr. THnnambie
(ynxumn moxesnocTn.

2 CraTHcTHYECKME MOJCNH  OLEHHBAHNS BeposiTHOcTeH  gedoara:  mopenwm
GuHOMHaNLHOrO pacnipenenennst u pacnpenenenusi Ilyaccona. Ipeanmonoxenns u
YCIOBHS NPHMEHEHHS, OCHOBHbIE XAPAKTePHCTHKH, (OPMYJbI, HHTEPIpeTALMS
pe3yIbTaToB, I0CTOHHCTBA W HenocTaTikH. [IpHBeanTe NpHMEpEI.

3ana4ya 1. BepoATHOCTE CHHEHHA NOXONHOCTH akime C COCTABISAET 0,12; mna akoum B
BEPOATHOCTE pOCTa JOXOAHOCTH cocTaenfer 0,88; noxomsocts axkuum A Gyner pactu c
BEpOATHOCTEIO 0,95. OLEHHTE BEPOSTHOCTE TOTO, YTO:
® CHH3MTCA JOXOJHOCTB OBYX AKIHii.
® CHH3HTCA JOXOHHOCTH XOTA OBI ABYX aKuuii.
3amaua 2. Bpemenno cpoGomusie cpeacrsa dupma BIOKWIA B TIOKYNKY aKuuii IByx
xomnanuii: «Hentyn» u «Besyeuity. HanexuocTs meproii ouenena aKkcnepraMu B 85%, a
BTOpOH — 91%. Onpenenure:
a) BEPHO JTH, YTO BEPOATHOCTH MOTEPH BCEX CPE/ICTE MEHBILIE, ECITH HX BIOXKHTS TOBKO B
ONHY, CAMYH0 HAlEKHYI0 KOMIAHHIO, U HE HMETH NNl CO BTOPOii, HE OYEHE HANEKHOMN
KOMNaHHel;
) BEpPOATHOCTE TOTO, YTO CpelCTBA, WHBECTHPOBAHHEIE B MOKYNKY akuuii aByx
KOMMaHHH, 6y TyT NONHOCTEIO MOTEPSHBI H3-3a Kpaxa obeux KOMIaHHii;
B) BEPOATHOCTB YACTHYHOH TMOTEPH CPEICTB M3-3a Kpaxa KaKoH-mHO0 OJHOM KOMNaHHH
(6eapaznuuHO KaKoif);
T') BEPOATHOCTE TOTO, YTO CPEACTBA MONHOCTEIO COXPaHATCS;
M) KaK NPOBEPHTE NPABHIBHOCTH PACYETOB 0 TPeM MPEeBIAYIHM ITyHKTaM;
€) eCcThb JIH HeOGXOAUMOCTS MBEpCHHKALIMK, H B YeM OHa BBIPAKACTCH.
Crenars seiBozsL IToapo6HO onucaTh X0 peleHus.

9K3AMEHAIMOHHBIN BUJIET Ne 6
1 PefiTHHr® M poHKuHrH. OCHOBHBIE OTIHHS PEiiTHHIOB 1 P3HKHHIOB.
2 HpenTHMKALMS, HCTOUMHHK pHeka. OueHka PHCKa,

3aga4a 1. O6bem kpenuTHOrO Noprdens Ganka 3a npouwIsLl rox coctasmt 1150 K/IHEHTOB, B
TOM 4HC/Ie 1) YHCIIO KITHEHTOB, B3ABIIMX OJHOBPEMEHHO GoJiee BYX KpeaHTOB, - 320 YeJIoBeK,
2) 4MCIIO MMEIOUIKMX 33/I0DKEHHOCTH 10 OTHOMY KPEIHTY — 75 UeNoBex, 3) YHCIIO MMEROLIHX
3aI0JKEHHOCTD T10 OAHOMY KPEIMTY M B3saBmIMX Gonee ABYX KpeauToB — 15 uenosex. Eciu B
TeKyIieM rofly ONpeiencHHblH KIHeHT Ganka uMeer Gormee ABYX KpEMTOB, TO YeMy pasHa
BEPOATHOCTB TOTO, YTO TAKOH 3aeMIIHK Oy/eT HMETh 3a/I0/KEHHOCTE 10 OIHOMY KPE/IUTY.
3apaua 2. PaccmatpuBaeTca BONpOC 0 BHIGOpE NYYIIEr0 MHBECTHIHOMHOTO npoekta (MIT). B
YCIIOBHSX XOPOMIEH 3KOHOMHYECKOH KOHBIOHKTYPEI Kaxablii M3 HHX MOXET NPHHECTH
NpUOBUIB, B YCIOBMAX INIOXOH — YGBITKH (TEIC.y.€.). BeposTHOCT Xopomed KOHBIOHKTYPBI
oueHeHa Ha yposHe 0,8; a nnoxoii — 0,2,

BriGop CocTosHuUs KOHBIOHKTYPBI H HX BEPOSTHOCTH
TpoeKTa Xopouuee (0,8) IMnoxoe (0,2)
HIT 1 300 -500

HIT2 425 -1000

HIT3 800 -1250

Onpenenure 1) nocTpoiiTe AHArpaMMy «pHCK-I0XOAHOCTEY, OIpEJENHTE, KaKHe albTePHATHBEI
COCTABMAIOT MHOMKECTBO ONTUMATBHOCTH o [TapeTo, BeIGepeTe NPOEKT Ayis MHEECTUPOBAHHS;
2) KaK H3MEHUTCS BHIGOP MO IBYM KPHTEPHAM, ECNIH BEPOSTHOCTH XOpolueH H MIoxoi
KOHBIOHKTYPBI COCTABAT, COOTRETCTBEHHO, 0,5 1 0,5.

IK3AMEHAIMOHHBIN BUIET Ne 7
1. PeiHo4nast moaens. Mofe/b OLeHKH JONr0CPOYHBIX AKTHBOB (CAPM).
2. M3bexanue, mepexaua, yaepianue pucKka, NpeJOTBPAICHHE i CHUMKEHHe ymep6a.

3axaua 1. BepoATHOCTE HEBO3BPAaTa MHBECTHPOBAHHBIX B npoekt Nel cpencrs cocrasnser
0,20, mna mnpoekra Ne2 BeposTHOCTE 3TOro cocrasmser 0,18; BO3BpaT CPEICTR,
HHBECTHPOBAHHBIX B mpoext Ne3, BosMokeH ¢ BeposTHOcTEiO 0,85. OLEHHTH BEpOSTHOCTH
TOrO, YTO NPH HHBECTHPOBAHHH B TPH MPOEKTA:

® cpencrsa OyayT BO3BPAIEHE! TOMBKO [O [ABYM NPOEKTaM;

® He NPOM30IET BO3BPATa XOTA Gbl 110 OAHOMY NPOEKTY;

 OyayT BO3BpallleHbl CPEICTRA XOTA OBI O ABYM NPOEKTAM.
3apaua 2. KpemutHblii noprdens HHCTpPYMeHTOB comepkuT 30 HHCTpYMEHTOB, ¢
BEPOATHOCTHIO NedonTa, pasHoit 0,02, 115 KAKIOrO H3 HHCTPYMEHTOB. OLEHUTS BEPOATHOCTH
TOro, 4TO B Noprdene nponzoiayT:

e Tpu nedonra;

¢ ne Gonee Tpex aetonTos;

® TONBKO JBa fedonTa;

e xors Obl ABa nedosta;

® MeHee Tpex JedonTos.
Carenarts Be1BobL. [Toapo6GHO OnMcaTh Xo7 peleHus.

9K3AMEHAIIMOHHBLIN BHJIET Ne 8
1 {uBepcHpHKALHS: NOHATHE H BHILL
2 TonepanTHOCTH (IPHEMIEMOCTS) K PHCKY.



3anaua 1. [lna noprdesns KpeAMTHBIX HHCTPYMEHTOB NPH YC/IOBHH, 4TO CpPeIHEeroI0BOE YHCII0
Ae(ONTOB KOHTPAreHTOB PABHO 7, OLEHHTH BEPOSTHOCTH TOTO, YTO B TEYEHHE FO/a B noprdene
NPOU30HIYT:

e nBa nedonra;

® MeHee NByX nedosiToB;

* Gonplue Tpex aedonTos.
3agaua 2. MHdopmaums O BO3MOXKHOM 3apaGoTKe B YETHIPEX MecTax Oynyweit paboTel
NpeAcTaBIeHa B TaONMLE BBIIAT (B THIC. y.€.).

CocTosAHNA X034 HCTBEHHOH KOHBIOHKTYDHI
Bribop M HX BEPOATHOCTH

Xoporuee (0,7) ITnoxoe (0,3)
I'ocydpexnenue 500 500
Pupma 900 100
BaHk 700 300
CrpaxoBas komnanus  |200 900

Onpenenure: 1) kakoii BeIGOp Gyayiuero MecTa paGoThi 3ECH HANO CYMTATH ONTHMAIBHBIM IO
KPHTEPHIO MaKCHMH3ALMK OXHIAEMOTO IOX0Aa, MHHMMH3ALHK 0XKHAAEMOTO PHCKa; 2) Kakue
IBTCPHATHBEI COCTABNIAIOT MHOXKECTBO ONTHMaNBHOCTH Mo [Tapero; 3) kak H3MeHuTCs BEIGOD
TI0 ABYM KPHTEPHAM, €CJIM BEPOATHOCTh XOPOLIEr0 COCTOAHMA KOHBIOHKTYpPEI cocTasut 0,3, a
mioxoro —0,7.

9K3AMEHAIIMOHHBIN BUJIET Ne 9
1 Ornomenne JIIP k pucky. Cy6beKTHBHOCTE B NPHHSTHH pelleHHi.
2 MHMs6exanme, nepeaaya, yaepKanne pucka, NMpelOTBPALIEHNE H CHHIKeHHe ymep6a.

3apaya 1. Marpuna BBILIAT COZEPXKHT JOXONHOCTH (B npouenTax) akuuii A 1 B npu nsyx
BO3MOXHBIX CLEHAPUAX PasBUTHA COOBITHH. B ckoOKax ykasaHsl BEepOATHOCTH peayM3aliiy
CLEHapPHEB.

JOXOIHOCTH /IS CLieHapHeR
Axuuu | S1(0,25), % | S2 (0,75), %
A 2 2,25
B -1 3,75
Onpenenuts: cpennme 0XkuaaeMble JOXOAHOCTH U AUCTIEPCHH VIS KAXK/IOH U3 aKIMif; OLIEHUTE
PHCK pa3OpeHHs WHBECTOpa NpPH YCIOBHMH, YTO OH B3AN JEHBIHM B goar mox 1,25%, W ero
OXHIaeMble MOTEPH.
3amaua 2. Hcnomesys HMeNOIIMECH [aHHBIE O eXelHeBHBIX Toprax akuuaMa CoOepbank
Poccuu, mna moprdens w3z 100 akumit onpepennth onHommesHsii VaR ¢ JOBEPHTENBHOMH
BEPOATHOCTHIO 99,9% 1 95%:

a) HenapaMeTpPUYECKHM METOJIOM;

6) mapamMeTpHueckuM (IensTa-HOPMANbHEIM) METONOM.
Caenats BeBozEL [Toapo6HO ONMKMCATE X0/ PelIeHHs.

9K3AMEHAINNOHHBINA BUJIET Ne 10
1 Crarucrudeckue H BEePOATHOCTHLIE MepbI pHcka: BepPOSATHOCTD,
CpeaHeKBaApaTHYECKoe OTKI0HEeHHE, BOJIATHILHOCTD.
2 IIpoussoaHbIe PHHAHCOBLIE HHCTPYMEHTBI.

3agaya 1. BeposTHOCTE CHMKEHMS NOXONHOCTH akumu C coCTapiser 0,12; nna akuuu B
BEPOATHOCTL pocTa JoxoanocTH cocraenzer 0,88; noxommocts akump A Gymer pactu c
BepoATHOCTEIO 0,95, OLeHUTh BEPOSTHOCTE TOTO, YTO:
® CHH3HUTCH JOXOJHOCTH ABYX aKLHIA.
® CHH3HUTCA JOXOAHOCTH XOTA OBl ABYX aKIHii.
3apaya 2. BpemenHo cBoGomHeie cpeicTBa dupMa BIOKHIA B NOKYTKY aKUMi JByx
KommaHui: «Hentyn» u «Besysuii». Hanexuocts mepeoii ouenena akcnepraMu B 85%, a
BTOpOii — 91%. Onpenenure:
a) BEPHO JTH, YTO BEPOATHOCTb IIOTEPH BCEX CPEACTB MEHBIIIE, ECIIH UX BIOKHTH TOJBKO B
OZNHY, CaMyi0 HaJIEXKHYI0 KOMIAHHIO, H HEe HMETh [eJl CO BTOpO, HE OYEHb HANEKHOMH
KOMITaHHEeIH;
6) BEPOATHOCTH TOTO, 4YTO CPEACTBA, MHBECTUPOBAHHHIE B NOKYNKY aKuuii IByX
KOMIIaHui, GyTyT NONHOCTBIO MOTEPSHEI M3-3a Kpaxa o6enx KOMIIaHHET;
B) BEPOATHOCTb YaCTHYHOM MOTEPH CPELICTB M3-3a Kpaxa KAKOH-THGO OIHOM KOMNaHHH
(be3paznuuHo Kakoi),
T') BEPOSTHOCTH TOTO, 4TO CPEJICTBA MONHOCTHIO COXPAHATCS;
X) KaK [POBEPHTE NPABHIBHOCTh PACYETOR 110 TPEM MPEMIBIIYIIAM ITyHKTAM;
€) ecTh JTH He0OXOAUMOCTb NMBEPCH(HKALMH, H B YeM OHa BBIpaykaeTcs.
Cnenars BeiBofEL [101pOGHO ONMCATH XOI PeleHH .

Kpurepuu oueHmBanusn:

OK3amMeHAIHOHHEIT GHileT oLeHnBaeTcs MakcHMasHo B 100 Gantos:

84-100 Gatos (OLEHKA COTIHYHON)

67-83 Gannos (oueHKa «XOpOLIO»)

50-66 Gannos (OuEHKA «YIOBICTBOPHTENEHON)

0-49 6annos (oueHka «HeyJOBIETBOPHTENLHON)

Kaxnan 3ana4a oleHuBaeTCs OTOENBHO, MAKCHMAIBHO B 25 6annos. MakcuMmansnas ofluas oueHka —
50 Gannos. Kpurepuy oucHuBanus 3a5ayu;

— Ommmgno — 21-25 Gawios. 3ajaua pemieHa B TONHOM OGBEME, BBIOpaHBl  BEpHBIE
HHCTPYMEHT/ILHBIC METOXBI H MPHEMbl DEMICHHN, MPOBEICHbI BEPHBIE DPACYUETEL, CHENAH
YIOJIHBLif, COZIEPKaTENbHEIIl BHIBOJ 10 Pe3yIIbTAaTaM NPOBEICHHBIX PACUETOB.

—~ Xopomo - 16,75-20,9 Gamna. 3amaya pemieHa B TONHOM OOBEME C  HeGONBIIAME
TNOTPEINHOCTAME, BBIGPaHbl BEpHbIE HMHCTPYMEHTANBHBIE METONbl M NPHEMBI pelleHwus,
TIPOBENICHB! BEPHBIE pACHETHI, CHENAH MOJHBIH, CONEPXATEeNBHEI BHBOA MO pe3y/lbTaTaM
NIPOBEJICHHEIX PACYETOB, B PaCUeTax H BEIBONAX COIEPIKATCA HE3HAYUTEIBHEIE OIUOKH,

— VYnosnersoputensho — 12,5-16,74 Gamia. 3ajaua pelmeHa YacTHYHO, YACTHYUHO BBIOpAHEI
BEPHBIC HHCTPYMEHTABHLIC METOABI M NPHEMbl PEINEHHS, NPOBEACHB! YACTHUHBIE PACHETHI,
ClenaH BEIBOJA IO PE3YNETATaM MPOBEJEHHBIX PACYETOB ¢ OTHENBHBIMH, HE3HAYHTENBHBIMH
TIOTPEIHOCTAMH.

— Heynosnersoputensto — 0-12,4 6amma. 3a1aya He pelIcHa WIH PELIEHA YACTHYHO, YACTHYHO
BEIOpAHBI HEOOXONMMBIE MHCTDYMEHTANBHBIE METONBI M TIPHEMBI DELUCHHS, pacyersl He
TIPOBEJEHBI WX TPOBE/JCHbl YACTHYHO, BRIBOJ MO PE3ybTaTaM IPOBEJCHHLIX PACUCTOR HE
CHeNaH WM oMb oYeH.

Kaxzapiit BONpoc OLEHHBAETCA OTAENBHO, MAKCHMANLHO B 25 Gamios. MakcuMansHas o61mas oLeHKa
— 50 6ayos. Kpurepnu oneHHBaHAA OTAENBHOTO BOMpOCa:

—  Omamuno — 21-25 6aymos. OTBET Ha BONPOC BEPHBIIL; NPOAEMOHCTPHPOBAHO HATHYHE FTYBOKHX
MCHEPIBIBAIONINX / TBEPABIX H AOCTATOYHO NOJIHBIX 3HAHHI, IPAMOTHOE M JIOTHYECKH CTPOHHOE
H37I0XKEHHNE MaTepHana [P OTBETE.

— Xopowo — 16,75-20,9 Ganna. OTser Ha BONPOC BEPHBIIL, HO C OTAENBHEIMH MOTPENIHOCTAMHE H
OmHOKAMM,  YBEPEHHO  HCOPABNEHHEIMH  II0CNE  JONONHUTENLHBIX BOIIPOCOB;
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NpPOAEMOHCTPHPOBAHO HANHYHE rnyﬁom HCYCPIBIBAIOLINX / TBEPABIX H JAOCTATOYHO INMOJHBIX
3HAHMH, IPaMOTHOE M JJOTHYECKH crpoi»‘moe HM3JIOXKEHHE MaTEpHala IpU OTBETE.

— VYoosnersoputrenpro — 12,5-16,74 Gana. OtBer Ha BONPOC 4YAaCTMYHO  BEpPEH,
NPOZIEMOHCTPUPOBAHA HEKOTOpas HETOYHOCTh OTBETOB HA NOMOIHMTEIBHBIC H HABOJAIIHE
BOIIPOCEHL.

— Heynosnersoputensuo — 0-12,4 Ganra. OTeeT Ha BOIPOC HE BEPEH, NMPOXEMOHCTPHPOBAHA
HEYBEPEHHOCTE M HETOYHOCTH OTBETOB Ha NOMONHHTENBHEIE H HABO/SLIHE BOTIPOCHI.

Bonpocs! aj1s ycTHOro onpoca
Pasnen 1 «Ilonsiie, HaeHTHHHKALMSA H OLEHKA SKOHOMHYECKOr0 PHCKA»

IMonsTHe pucKa, YPOBHA PUCKa, HAKTOPOB PHCKA, ONACHOCTEI.
. Knaccudukauus puckos.
. YnpasneHue pHCKaMH, KOHUENLMH YIIPaBJICHHs PHCKAMH.
. TIoHATHE HHTErPUPOBaHHOTO PHCK-MEHEHKMEHTA.
. YhpasijieHue pHCKaMH B Cllyyae peain3alii PHCKa.
. Yrpasnenue pHCKaMH O PeaiH3aLyy PHCKA.
. VpenTudmkanus, ncrouHnk pucka. OueHKa pucka.
. Meroap! naenTudHKalmy U aHaTH3a PUCKOB.
. dopma ONHCaHUs PHCKOB.
10.MeTomp! OLEHKY PHCKOB: 3KCIIEPTHEIE M CTATHCTHYECKHE.
11.Pe3ynsTaThl Npouenype! OLEHKH PHCKA.
12.TTocnencTeus pucka (Yrpo3sl H BO3MOKHOCTH).
13.01eHKa BEpOATHOCTE: ONACHOCTH.
14.TonepanTHOCTH (MPHEMIEMOCTE) K PUCKY.
15.Kapra u maTpuiia pHCKOB.
16. ATpHOYTHBHBIE OLIEHKH PHUCKa.
17.PelTunry 1 p3HKUHTH. OCHOBHEIE OT/IMYMS PEHTHHIOB U PIHKHHTOB.
18.CraTucruyeckne M3MEpHUTENM pucka (HHAHCOBBIX MHCTPYMEHTOB C MOCTOSHHOM
(dbmxcHpoBaHHOM) NOXOJHOCTEIO: CPOK [0 MOTAIIEHHS, CPEAHHIT H SKBHBAIEHTHEI CPOK,
Inopauus ¥ MoAU(HLMPOBAHHAS TIOPALIS.
19.CrarucTideckie ¥ BEPOATHOCTHBIE MEPHI PUCKA: BEPOATHOCTD, CPEHEKBANPATHIECKOS
OTKJIOHEHHE, BOJIATHLHOCTb.
20.0OcHOBHBIE Cr10COOEI MOAENTUPORAHHS BONATHIBHOCTH.
21.BemmuuHa Value-at-Risk (VaR).
22.V3MepeHHe CHCTEMATHYECKOro (PEIHOYHOTO) pHCKa akTHBa (K03 duuuenT [3).
23.PeiHoYHas Mofens. Mofens oleHKH DONrocpoyHbiX akTHeos (CAPM),
Paznen 2 «Meroan: ynpaBieHHs] PHCKOM»
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24.Vi3bexanue, nepenaya, yAepkaHHe PHCKa, NPEIOTBPAIeHHE H CHIDKEHHE yinep6a.
25.I1poussoaHele HHHAHCOBEIE HHCTPYMEHTEL.
26.lusepcruduKanps: TOHATHE H BHJBL

Kpumepuu oyenusanun:
Kaxapiii BONpoc olleHHBaETCs OTACNEHO, MAKCHMAIBHO B 1 Gamt. MakcumansHas o6mias
oueHka — 26 6amwioB. Kparepun oLeHHBAHHA OTAEIBHOTO BONpOca:

0,84-1 Gamma. OrtBer Ha BONPOC BEPHEIA; MPOAEMOHCTPHPORAHO HANHMYME IIyGOKMX
MCYEPTILIBAIOMIMX / TBEPABIX M JOCTATOYHO MONHBEIX 3HAHMH, FPaMOTHOE M JIOTHYECKH
CTPOHHOE M3JI0/KEHHE MAaTEPHAIIa IPU OTBETE,

— 0,67-0,83 Gamna. OTBeT Ha BONPOC BEPHENA, HO C OTHENEHEIMH MOTrPEIIHOCTAMH H
OMIHOKAMY,  YBEPEHHO  MCNpABICHHBIMM  IOCIE  JOMOMHHMTENBHBIX  BONPOCOB;
NpOAEMOHCTPHPOBAHO HanMuMe rMyGOKHX MCYEpHbIBAOILMX / TBEPOBIX H AOCTATOYHO
MOJIHEIX 3HAHHH, FPAMOTHOE M JIOTHHECKH CTPOIHOE H3NIOXKEHHE MaTepHalia IPH OTBETE.

- 0, 5-0,66 6anna. OTBeT Ha BONPOC YaCTHIHO BepeH, NPOXEMOHCTPHPOBAHA HEKOTOpas
HETOYHOCTE OTBETOB HA NOMOJIHHUTEBLHEIE H HABO/SAIHE BOMPOCHL.

— 0-0,49 Gamma. OTeeT Ha BONPOC HE BEpeH, MPOAEMOHCTPHPOBAHA HEYBEPEHHOCTH H

HETOYHOCTh OTBETOB Ha JONOIHUTE/bHEIE M HABOAIUE BOTIPOCHL.

KomnuiekT pacuerHbix 3aJaHui

3apanue 1. O6neM kpeaurHoro noprdens Gauka 3a npomsii rox cocrasun 1150 kaueHToB, B ToM
ymcne 1) YHCHIO KIMEHTOB, B3SBIIMX OJHOBPEMEHHO 0osee ABYX KpeauTos, - 320 yenopek, 2) uncio
HMEIOUHX 3a/I0JKEHHOCTD 110 OHOMY KpEIHTY — 75 uenoBek, 3) YHCI0 MMEIOUHX 3aN0/DKEHHOCTD 10
OJIHOMY KpemuTy M B3sBMX Oonee aByx kpemutoB — 15 wenosex. Ecnu B Tekymem romy
onpeneneHHslii ket 6anka Mveer Golee MBYX KDEAWTOB, TO YeMy DABHA BEPOSTHOCThH TOrO, UTO
TAKOH 3aeMUIMK Oy 1eT HMETh 3aX0IKEHHOCTD TI0 OXHOMY KPEIHTY.

3ananue 2. PaccmarpuBaercs Bompoc O BEIGOpe NyYINEro MHBECTHLMOHHOrO npoexra (UII). B
YCIOBUAX XOPOINEH IKOHOMHYECKOH KOHBIOHKTYPEI KaXABIH M3 HHX MOMKET NMPHHECTH NpuOBLIb, B
YCIOBUAX TUIOXOH — yOBITKH (THIC.y.c.). BeposTHOCTE XOpomel KOHBIOHKTYPBI OLEHEHa HA YPOBHE
0,8; a nnoxoii — 0,2.

Bribop | CocTosAHNA KOHBIOHKTYPbI M HX BEPOATHOCTH
npoekTa Xopouwee (0,8) Tlnoxoe (0,2)
HIT 1 300 -500
HIT2 425 -1000
HI1 3 800 -1250

Onpenenure 1) xakoif npoekT Gyer ONTUMAINBHEIM MO KPUTEPHIO MAKCHMH3ALUMH OXKHIAEMOro
JOXOfd; MHHHMM3ALUMHM OXHIAEMOro pHCKa; 2) Kakue aNbTepPHATHBEI COCTABIAIOT MHOMKECTBO
ontumansHoctd no IMapero; 3) xak m3menurca BBIOOpP MO IBYM KPHTCDHSIM, €CIH BEPOSTHOCTH
XOpoluei 1 II0X0i KOHBIOHKTYPBI COCTaBAT, COOTBETCTBEHHO, 0,5 1 0,5.
3apanue 3. BepoaTHOCTL HEBO3BpaTa MHBECTHPOBAHHEIX B npoekt Nel cpencts cocrasmser 0,20, mis
npoexta Ne2 sepositHocTs atoro cocrasisier 0,18; BO3Bpar CpeicTB, HHBECTHPOBAHHBIX B PoeKT No3,
BO3MOMKEH C BepoATHOCTRIO 0,85. OueHHTs BEPOATHOCTH TOro, 4TO NPH HHBECTHPOBAHHH B TPH
TnpoeKTa:
— cpeacTsa OyayT BO3BPALIEHE! TOJIBKO [0 IBYM IIPOEKTaM;
— He NpOoM30iIeT BO3BpaTa XOTA OBl 110 OAHOMY NPOCKTY;
— GymyT BO3BpALIEHEI CPEICTBA XOT# Ob! 1O ABYM IPOCKTaM.
3apanme 4. Jlna moprdens KpeAMTHBIX MHCTPYMEHTOB IIDHM YCIOBHH, YTO CPENHETOMOBOE HMCIO
nedonToB KOHTPareHTOB PaBHO 7, OLEHWTh BEPOSTHOCTH TOrO, YTO B TEUEHHE roja B moprdene
NpOX30HAYT:
— nBa aedonra;
— MeHee JByX AedonTos;
— Gonsie Tpex AedonTos.
3ananme 5. MatpHuua BRILIAT CONEPKHT AOXONHOCTH (B NpoLEHTax) akumii 4 ¥ B npH aByx
BO3MOMKHBIX CLECHapHAX pasBUTHA coOmTHH. B ckobkax yka3aHbl  BEPOATHOCTH pCANH3ALHH
CLICHAapHEB.

JIOXO01HOCTH ANIA CLIEeHapHeB
AXUHH 51(0,25),% | $:(075).%




A 2 225
B -1 3.75
OnpenenaTs: CpeaHMe OXMIACMEIE IOXOAHOCTH M AHCTIEDCHH /IS KakIOH M3 aKiyi; OLEHHTH PUCK
Pa30peHHs MHBECTOpa NPH YCIOBHH, YTO OH B35/l AeHBrH B gonr mox 1,25%, M ero oxumaeMbie
TIOTEPH.

3apanme 6. MaTpuua BRINUIAT CONEPHNHT JOXOAHOCTH (B MpolEHTax) aKTHBOB A U B npu 4EThIpEX
BO3MOMHBIX CLICHAPUSAX Pa3BHTHA COObITHI (B ckOOKax JaHbl BEPOATHOCTH).

AKTHB JIOXOAHOCTH H BEPOATHOCTH
S1(0,20) S2 (0,35) S3 (0,15) S4(N)
A 0,27 0,12 0,15 0,12
B 0,25 0,12 0,10 0,18

Onpenennre: 1) >(eKTHBHOCTE M pHCK I KaKAOr0 AKTHBA, 2) ONTHMANBHOE pELICHHE MO
KPUTEPUIO MAKCHMH3aLHH OXHIAEMOTO [OXONa, MHHMMHM3ALMM OXHIAEMOro pHCKa; 3) Kakue
AETEPHATHBE! COCTABIIIOT MHOMKECTBO ONTHMANBEHOCTH 1o ITapero; 4) mocTpoiite nuarpammy puck-
JOXOXHOCTb.

3apanme 7. M3pecTHr noxonuoctH (B %) 10 TpeM aKTHBAM 32 HETHIPE MECANA.

AKTHB Mecsan
Cenrsabps | Okrabps | Hosbps | Jlexabps
Ay 9 12 13 15
Az 11 10 14 14
Az 15 12 10 11

Bribpars OAMH aKkTHBR NS WHBECTHPOBAHMS, HCTIONB3YSA KpUTEPHil NpPOM3BEICHMH H B3BCILCHHLIN
KPHTEPHi NPOM3BEACHHH.

Kpumepuu oyenueanun:
Kaxnas 3amaua oueHuBaeTca OTAENBHO, MAKCHMANEHO B 4 Gamia. MakcHMansHas obmas
oueHka — 28 6annor. Kpurepuu oueHHBaHNA 3a0a4K:

— 3,36-4 banna. 3anaya pelieHa B NOTHOM 00beMe, BEIOPaHE! BEpHbIE HHCTPYMEHTATBHEIE
METOABI M TpHEMBl PpeIUCHHA, MPOBENEHbl BEPHBIE pacyeTbl, CAENaH ITOJNHEI,
COZlep>KaTEeNbHEIN BBIBO/ 10 PE3yNETATAM NPOBEIEHHEIX PacieToB.

— 2,68-3,35 6anna. 3agaya peumieHa B MOJHOM 0ObeMe ¢ HeGONBIIMMH MOrPELTHOCTAMH,
BEIOpaHEI BEPHBIE HHCTPYMEHTANBHEIE METO/IbI M IPHEMBI PELIEHHS, NPOBEACHE! BEDHBIE
PacyeTel, CleNaH MOJHbIA, COJAEpXKATeNbHbIH BBIBOI II0 PE3yNBTATAM IPOBENEHHBIX
pacyeToB, B pacyerax H BRIBOAAX CONEPHATCA He3HAYMTENbHEIE OIUOKH.

— 2-2,67 OGamwma. 3ajaua pemeHa YAacTMYHO, YACTHYHO BLIOpaHBI  BEpHBIE
HHCTPYMEHTANBHBIE METONB! M NPHEMBl PELUEHHA, NMPOBEJEHE YACTHYHBIE PAcuerhl,
CAenaH BBIBOA 1O pe3yNbTaraM MpPOBEJEHHEIX pAacueToB C  OTHENbHBIMH,
HE3HAYHTENEHEIMH MOTPEIIHOCTAMH.

— 0-1,9 Gamna. 3amaya He peleHa WIM peleHAa YacTHYHO, YACTHYHO BBIOpaHEI
HE0OXOIMMBIE HHCTPYMEHTANILHEIE METOMIB! H TIPHEMBI PELeHHs, PACUETEl He NIPOBEIEHEI
WM MPOBEJEHEl YACTHYHO, BBIBOJ MO PE3yNbTaTaM MPOBENEHHBIX PACYETOB HE CENaH
HIH oluboyeH.

Temsl 3cce

1. Tlonxone: k oneHke puckos. O630p MEKIAYHAPOLHBIX CTAHIAPTOR.

2. KauecTBeHHbIE OLEHKH PUCKOB. BHIbl, IOCTOMHCTBA, HEJOCTATKY

3. KonuyecTBeHHBIE OLIEHKH pHCcKa. BUIBI, MOCTOMHCTBA, HEIOCTATKH.

4. CranpnapTsl ynpaenesus puckamu. OTe4eCTBEHHEIH OMEIT MPHMEHEHHA.

5. Merozisl HaeHTH(HKALMH PHCKA: MOTOBO IITYPM WIIH METOJ KOHTPONBHBIX
CITHCKOB.

6. Meroze! naeHTHHKaUMK pucka: MeTox Jlenbhu HIH aHANN3 JepeBa OTKA30B.

Kpurepuu omenxu:
CTyZeHT MOXET BBINONHHTE TONBKO OJHO 3cce. DCCe OLEHHBACTCH OTAENBHO,
MakcuManeHo B 20 G6amnos. Kpurepun ouenusanus acce:

- 16,8-20 6Gammra. ManoxeHHBlf Marepuan (akTuuecku BepeH, BBIBJEHO HAMHIHE
DIy0OKMX MCYEpNBIBAIONIMX 3HAHMA B oOBbeMe M3yyeHHOH Temsl PaGora umeer
3aKOHYCHHBIM, CaAMOCTOATENbHBIH XapaKTep, Iaruar ¥ pedepaTHBHAA COCTABNAIOMIAN
OTCYTCTBYIOT.

— 13,4-16,7 OGanma. Hanoxenuslii Marepuan (akTHueckH BepeH ¢ HeOONBIHMH
NOTPEIHOCTAMH, BBIABJICHO HAIHYHE TBEPIBIX H JOCTATOYHO MOJIHBIX 3HAHMI B 06BEMe
U3y4eHHON TeMbl. PaboTa MMeeT 3aKOHYEHHEIN, CaMOCTOATENBHBIN XapaKTep, MIarHaT 1
pedepaTHBHAS COCTABIAIOIAS OTCYTCTBYIOT.

- 10-13,3 Gama. Hanoxenubiii Marepuan (akTHYeCKM BepeH C HeGONBLIHMH
MOrpelHOCTAMH, BEIABIEHO HAIHYHE JOCTATOYHO MOJHBIX 3HAHMIA B 06BEMe H3ydeHHOH
TeMbl. PaboTa ¥MeeT 3aKOHYEHHBIH, CaMOCTOATE/BHEIN XapakTep, B HE3HAUHTENBHOM
00beME NPHCYTCTRYIOT [UIarHaT i pedepaTHBHAaA COCTABIAIOMAA.

= 0-9,9 Gawra. Mi3noxeHHbli MaTepHan He CBA3aH C TEMOH, NEMOHCTPHPYIOTCS HANHUME
rpyObix OWMGOK, HEMOHWMAaHME CYIIHOCTH W3NAraeMoro MarepHana. Pabora mmeer
HE3aKOHYCHHbIH, HECAMOCTOATENbHBIH Xapakrep, NpPHCYTCTBYET IUTarHaT W/HIH
pedeparupHas cocTaBngIOmasn.

I'pynnosoe 3aganune

3apanue: Ienv pabomer: pazpaboTka CHCTEMBI PHCK-MEHEDKMEHTA OpraHu3aluH (npoekra).
3adayu:

1. OG6was xapakrepucTHKa NpeanpusTus (opraHusaumi, ¢upmsl). Hamvenosanue,
BHA IEATE/IBHOCTH, KOJIHYECTBO PabOTHUKOB, OPraHU3ALHOHHAA CTPYKTYpa U T.IL
YKasaHHe: NPEeANpPHATHE MOXKET GBITh PeaTEHBIM WITH BEIMBILUIEHHBIM.

2. Kparkoe omucanue OCHOBHOrO GH3Hec-npouecca NpeanpHATHA (B Jr06oM
MOHATHOM JIOCTYIHOM BHJIE).

3. Cocrasinenune «npoduiIm» PUCKOB OpeanpusTHs (POEKTa.

4. OueHka BepOATHOCTH H IOCHENCTBHIl OT pEANHM3ALUMH BHIIETIEHHBIX PHCKOB:
KOJIHYECTBEHHEIE/ TIOMYKONHYECTREHHEIE/ KAYECTBEHHBIE OLEHKH.

5.  TlocTpoeHue KapTel / MATPHLIBI PHCKOB.

6.  OmnucaHHe CHCTEMBI PHCK-MEHEKMEHTA; BHIIEICHHE B KRXKIOM noapasjeneHuu (B
Ou3Hec-npouecce) THIA, OTBETCTBEHHOTO 38 PUCKH, C YKa3aHHEM BHIOB.

7.  OmmcaHHe METONOB, KOTODBIE BO3MOKHO TPHMEHHTH JUIf ynpaBneHus
OTAEJBHBIMH BHIAMHM BBIIENIEHHBIX DHCKOB: KaKHE MeTOAbl M KaKUM HMEHHO
o0pa3om, Ha OCHOBe KaKOH HH(pOPMAIH | T.JI.

8.  BhBOIBI M pEKOMEHJAMM TO paspabOTKE M BHEIPEHHIO CHCTEMBI PHCK-
MEHE/DKMEHTA Ha IAHHOM TIPEeIIPHATHH,

Kpumepuu oyenueanun:
I'pynnoBoe 3ananue oLeHUBaeTCA MaKCHMaTbHO B 26 Gamios. Kpurepun oueHnBaHuS
TPYNIOBOIo 3aJaHHs:



— 21,84-26 6anna. CTyieHT NpHHAN aKTHBHOE Y4acTue B paboTe, aKTHBHO BBIpRiKA CBOH

MEICTH B KauyecTBe NOKIaAuHKa, akTHBHO 3anmapan (Gonee 1 Bompoca) ¥ oreeyan Ha
BONPOCHI.

— 17,42-21,83 6anna. CtyneHT BblpaxKal CBOM MBIC/IH B KauecTBE JOKJIaJyYHKa, aKTHBHO
3anasan (6onee 1 Bonpoca) U 0TBEYAN HA BONPOCEHL.

— 13-17,41 6amna. CTyfeHT y4acTBOB&I B MOATOTOBKE NOK/Iand, 3afaBajl HECKOJIBKO
Bomnpocos (Gonee 1 Bonpoca) i cMOr OTBETHTE Ha Bonpock! (Gonee 1 orsera).

— 0-12,9 bama. CrymeHt He NpuHMMan y4acTHs B paboTe, He BHICTYyNal B Ka4yecTBE
HOKNamyuKa, He 3aJaBal BONPOCOB (3ajan 1 HENMpHHIMIMANBHBIE BOMpOC) H HE
NPOABNAN APYTHX NPH3HAKOB YYacTHA.

3. Meroguyeckue MaTepualibl, ONpeNeNfIONIHE NpOUeIyphbl OLCHHBAHHA 3HAHHIA,
YMeHHH, HaBBIKOB M (MJIM) ONBITA JEATEJBHOCTH, XAPAKTEPH3YIONMIMX 3Tambl
topmupoBaHHA KOMNETEHIMI

TMpoueayps! OLEHHBAHMA BKIIOYAOT B ceOA TEKyLIMii KOHTPONbE M TPOMEIKYTOUHYIO
aTTecTalHIO.

Texymmii KOHTpPOJNbL YCNEBaGMOCTH MPOBOJWTCA C MCIONB30BAHHEM OLEHOYHEBIX
CpEACTB, MpPEACTABNEHHBIX B 1. 2 NAHHOrO NPHIOKEHHA. Pe3ynsTaTel TEKYILEro KOHTPOIA
JIOBOAATCA IO CBEIEHHA CTYEHTOR [0 MPOMEXKYTOUHOH aTTecTaluu.

TpoMeKyTOUHAA ATTECTALMA NPOBOAMTCA B (OopMe 3K3aMeHa. DK3aMeH NpPOBOAUTCA
N0 pacnUCaHHI0 MPOMEXYTOYHOH arTecTalMd B NHCeMeHHoM Buae. Komuuectso
TEOPETHYECKHX BOMPOCOB B 3K3aMEHALIMOHHOM 3aJjaHHH — 2, Konu4ecTBo 3ama4 — 2. [Iposepka
OTBETOB U OGBABICHHE PE3yABTATOB NPOM3BOAUTCA B IEHb SK3aMeHa. Pe3yNeTaThl aTTecTaluH
3aHOCATCA B JK3aMEHAUMOHHYH) BEOOMOCTh M 3aYETHYIO KHIKKY cTyaeHTa. CTyZAeHTEI, He

MpolIEOIIHE TPOMEXYTOUHYIO aTTeCTauHio I10 T’panHKy CEeCCHH, MOJLKHBI JINKBHOHPOBAThH
3310JDKEHHOCTE B YCTAHOBJICHHOM NMOPAIKE.



Hpunoxenne 2
METOJUYECKHE YKA3AHUSI 10 OCBOEHHIO JUCIHUIIIAHDI

VaeSHBIM IUTAHOM TPEaYCMOTPEHBI CEYIOIIHE BHBI 3aHATHHA!

- JIEKIHK;

- MPaKTHYECKHE 3aHATHA.

B xoJ€ JeKUHOHHBIX 3aHATHIA PACCMATPHBAIOTCA OCHOBHBIE TEOPETUHECKME MONMKEHHA
¥ MOHSTHA B 0ONACTH WIEHTHMWKAUMH, OLEHKH H YNpaBJeHHs PUCKAMH, OCHOBHLIC BHIbI
PHCKORB, MPHHLMMEI OLEHKH PHCKOB, METOAbI OUEHKNM PHCKOB C MOMOUILIO Ka4eCTBCHHBIX H
KOJIMUECTBEHHRIX TIOKazaTeneH, OCHOBHI MPHHATHA pelleHui B CHTYaldH pHCKA, METOMBI
yNpaBneHns pUcKaMu, NAKOTCs PEKOMEHAALHH A CaMOCTOATE/ILHOH padoTel ¥ NOArOTOBKE K
MPAaKTHYECKHM 3aHATHAM.

B xoz€ NMpaKTHYECKUX 3aHATHH YrnyOnsioTCA W 3aKpenyfloTes 3HAHHA CTYAGHTOB MO
paly PAacCMOTPEHHBIX HA JIEKIMAX BOMPOCOB, Pa3sBUBAKOTCA HABBIKK cbopa, 00paboTKH H
ananuza MHGOPMALMHK C LENbio MASHTHHKALMH ¥ OUCHKH PHCKOB, obocHoBaHus BhIOOpa
HAWITy4llero pelledrs ¥ METONOB YNpaBieHus WIEHTU(PULIMPOBAHHBIMH M OLEHEHHBIMH
pHCKaMH, a TAKKE CAMOCTOATENILHO paboTsl 1 paboThl B KOJIEKTHRE.

[Mp# MOATOTOBKE K NPAKTHYECKNM 3aHATHAM KaXK/Iblii CTYAEHT N0JDKEH:

1) U3yunTh PEKOMEH/I0BAHHYIO Y4eOHYHO JINTEPATYpY;
2) W3y4MThL KOHCTIEKThI JICKLIHi;
3) no/AroTOBKUTL OTBETLI Ha BCE BOTIPOCEHI M0 u3ydaemoil Teme

[To COrfacoBaHWIO C MPENoaBaTeNeM CTYIEHT MOXCET MOAroTOBHTE 3CCE. B npouecce
MOArOTOBKH K MPaKTHYECKHM 3aHATHAM myneu%m MOTYT BOCIONB30BATBCH KOHCYbTALMAMY
npenoaasaresis.

Bonpockl, HE PACCMOTPEHHBIE HA NEKUWAX M NPAKTHYECKUX 3aHATHAX, JOJDKHBI OBITh
M3ydeHbl CTYJEHTAMH B XOAE CaMOCTOSTENbHOM paBoTsl. KOHTPO/b CaMOCTOSTENLHOM paboThl
CTy/eHTOB Hall yueDHO#M nporpaMmoi Kypca OCYWECTBIACTCA B XOAC 3aHATHI METOAOM
ycTHOrO onpoca. B xozme camocTosTenbHoH paboThl KKALIH CTYAEHT 00i3aH NPOvHTaTh
OCHOBHYIQ M, 110 BO3MOYKHOCTH, JAOTIONTHUTENLHYIO JIUTEpATypy Mo U3y4aeMoii Teme, NOMNONHUT
KOHCMEKTbl JEeKUMil HEJOCTAIOUWMM  MaTepHaioM, BLINHCKAMHM M3 PCKOMEHIOBAHHBIX
NEpPBOMCTOYHHKOB.  BBINENHTH  HEMOHATHBIE  TEPMHUHB, HaliTH WX  3Ha4YeHHe B
IHIMKIONEAHIECKHX ClIOBApX.

JIns MOArOTOBKM K 3aHATHAM, TEKYLIEMY KOHTDOJO M NPOMEXYTOUHOH aTTecTaluy
CTYHEHTBl MOTYT BOCMOJIL30BATELCH 3NeKTPOHHO-GuGHOTeuHbIMH  cucTemamu.  Takoke
obyuatoulpiecs MOTYT B3STh Ha JOM HeoOXoauMylo JiMTeparypy Ha aboHemeHTE
yHHBepcHTeTCcKoi GMONHOTEKH Wil BOCTIONB30BATHCS YUTANLHEIMH 32TaMH.

MeToauueckue peKoMenIALHN [0 HATMCAHMIO H 0(popMIeHHI0 CCe

O6mem acce: 1-3 cTpaHrLIbL.

TpeGoBanus: W3NOKeEHHE COGCTBEHHBIX MBIC/EH, coBCTBEHHOW TOYKH 3peHHs Ha
npejiaraeMyro TeMy CBOMMH CJIOBaMH B npou3BosLHOH opme.

CTpYKTYPHO 3CCE JIOJIKHO BBIMIANAETH CIIEAYIOLIHM obpazom:

* THTYJILHBIH JIUCT;

* OCHOBHOM TEKCT.

Jlonyckaercs LMTHPOBaHME pazNUYHLIX HCTOYHHKOB (c odopmieHHEM CCBINOK, B
KapbruKax, e 6ornee 30% oT Bcero Tekcra scce). Heobxoaumo codiioaTh OrHKY H3NOKEHHS
MBICIIM, HATMYHEe COOCTBEHHOTO MHEHMs M0 BOMPOCY, apryMEHTHPOBATL CBOIO TOYKY 3peHus,
BEIZIEpIKHBATE (DOpMAT 3CCE.

PaboTa He JA0JDKHA HOCHTH pepepaTHBHEIA XapakTep.



