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KA®EJIPA CTAaTHCTHKH, JKOHOMETPHKH H OIeHKH PHCKOB
(<Kypc>.<g::::rpr? Ha Kypce>) SihE) Htoro
Hepens 6

Bupn zanaruii vio | pn | vo PII
Jlexuun 36 |36 |36 |36
ITpakTHyeckue 36 |36 |36 |36
Hroro ayn. 72 |72 |72 |72
KourakrHas padora 2 |72 |72 |72
Cam. pabota 36 (36 |36 |36
Yackl Ha KOHTPOJTh 36 |36 |36 |36
Htoro 144 |144 |144 |144

OCHOBAHHME

VueOHbI# 1U1aH yTBEp A IeH Y4EHBIM coBeTOM By3a oT 25.02.2020 mportokon Ne 8.

IMporpammy coctaBmn(u): K.3.H., foueHT, Tperybosa A.A.

3aB. kadenpoii: 1.3.H., mpodeccop Huropoxxuna JL.H.
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MeToau4ecKHM COBETOM HalpaBieHHs: M.3.H., npodeccop, Cypskukos M.

cTp. 2
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1. IIEJTH OCBOEHHS ANCIMILIAHBI

11 ]LlenL: OCBOMTEH OCHOBHBIE METOJIB MASHTH(HKAIMY, OLIEHKH, aHANTH3Aa H YIIPABIEHHS PUCKAaMH OpraHH3alHy.

2. TPEBOBAHHA K PE3YJIBTATAM OCBOEHHA JHCIIHILIHHBI

IMK-15:ymennemM NPOBOAMTE AHAJH3 PIHOYHbLIX H ClIeHH(HYECKHX PHCKOB A1 NPHHATHS YPaBJIeHYeCKHX PelleH i, B TOM YHCIe
NpH NPHHATHH pemieHyii 06 HHBeCTHPOBAHHH H (PMHAHCHPOBAHHH

ITK-9:cnoco0HOCTLI0 OLIEHHBATH BO3ACHCTBHE MAKPOIKOHOMHYECKOH cpeakl Ha (PYHKIHOHHPOBAHHE OPraHH3ALHI H OPraHoOB
rocyJapcTBeHHOro H MyHHIHIIAILHOr0 YIPABJIEHHS, BLIABAATE H AHAJH3HPOBATL PLIHOYHBIE H cnelHpHYecKHe PHCKH, 2 TAKKE
AHA/IH3HPOBATH NoBeJeHHe NoTpeGHTeNeH 3KOHOMHYecKHX 61ar ¥ (JOPMHPOBAHHE CNIPOCA HA 0CHOBE 3HAHHS YKOHOMHYECKHX 0CHOB
MOBeAeHHs OPraHu3alui, CTPYKTYP PBIHKOB H KOHKYPEHTHOH cpe/ibl 0TpacaH

OK-3: CIOCOGHOCTBI0 HCNOJIL30BATh OCHOBELI 3KOHOMHYECKHX 3HAHHH B Pa3IHYHEIX chepax JesTeIbHOCTH

B pesyabTaTe 0cBOEHHSA AMCUHMILIHHE] 00Y4ar0IIHHCH JOJIHKeH:

3HaTh:
OCHOBHBIC NIOHATHA H BHABI pHCKOB; QCHOBHEIE METOOEI OLIEHKH PHCKOB; OCHOBHEIE METOEI aHANH3a U yhnpaBle€HHA OTACALHBEIMH BHIaMHA
pHCKa

YMernb:

OCYIIECTBNATE H,HEHTH@HKEU.H’EO KITHOYEBBIX PHCKOB OpraHM3aliK; OCYIECTBIIATE OLCHKY KIKOYEBBIX PHCKOB OpraHy3anuH, ONpeaciiaTh
BO3MOX>KHOCTH HHCTPYMEHTOB PUCK-MEHEKMEHTA ¢ NENBI0 MPHHATHA YIIPABICHYECKHX pCHIeHH.ﬁ.

Baajern:

npymuunamu npeacraBiCcHHA pe3ynb'ra'ron H,E[EHTHIIJP[KaL{HH PHCKOB; METOIaMH OLICHKH PBIHOYHBIX H C!‘I&LIHEIJHT{BCKHX PHCKOB OpraHH3alHH,
HABBIKAMH OnpezesieHns 061acTH NPUMEHeHHS H NIPoliecca MEHE)KMEHTa PHCKa B COOTBETCTBHH C 0COOEHHOCTIMH OpraHH3alliy, criocobamu
pa3paboTKH npouenyp KOHTPons cob/oieHHUs YPOBHA NIPHEMJIEMOTO PHCKA B OPraHH3allkiH 1Jif NPHHATHSA yNIPAaBIEHYECKHX PENICHUH.

3. CTPYKTYPA H COAEP)KAHUE JTUCHUILIHHbI

Kon HaumeHoBaHHE pa3[ie/ioB H TeM /BHI 3aHATHA/ Cemectp / | YacoB | Komneren- | Jlutepatypa

Kvpe LHH
Pazpen 1. IlonsaTHe, HACHTHPUKAIHSA H OLEHKA IKOHOMHYECKOT0
pHCKa
1.1 Tema 1.1 «OcHOBHBIE TOHATHA H 33a4H Kypca» 8 4 OK-3 IIK-9 | JI1.1 J11.2J12.1
I[ToxsTHe pucka, ypOBHA pHCKa, haKTOpOB pHCKa, onacHocTeii. [TonaThe [TK-15 J22NM23J124

3KOHOMHYECKOro pHcka. KnaccubuKauus puckoB. YnpasieHHe PHCKaMH,
KOHIIENLHH ynpaeneHus pickamu. OtHowmenne JITTP k pHcky.
Cy0OBeKTHBHOCTE B MPHHATHH PEILEHHH.

Mex/
1.2 Tema 1.1 «OCHOBHBIE MOHATHA H 3aJa4u Kypca» 8 6 OK-3 IIK-9 | JI1.1 J11.2J12.1
[MonsTHE pHCKa, YPOBHS pHcKa, GaKTOpoB pucka, onacHocTei. [ToHaTHe [K-15  |J12.2 J12.3 J12.4

3KOHOMHYECKOTO prcka. Pa3bop KOHKpeTHBIX npuMepoB. MeToms!
OLIEHKH S5KOHOMHYECKOTO PHCKa. ATperHpoBaHHE BO BPEMEHH
nokasareneit pucka. OLeHKa KpeIHTHOrO pHcKa, PelieHue 3anay.

/Mp/

1.3 Tema 1.2 «YnpaBneHHe pUCKaMH OpraHH3alHu» 8 4 OK-3 [IK-9 | JI1.1 JI1.2J12.1
TMoHATHE HHTErPHPOBAHHOTO PUCK-MEHELKMEHTA. Y IPABIEHHE PHCKAMM IIK-15 JN12.2J12.3 J12.4
B CTy4ae pealTH3allHi PHCKA. YIIpaBIeHHE PHCKAMH JI0 PeaTH3aliHH
pHCKa,
[Tex/

1.4 Tema 1.2 «YnparieHHe pHCKaMH OpraHH3aLuH 8 4 OK-3 TIK-9 |JI1.1 JI1.2J12.1
TToHATHE HHTETPUPOBAHHOIO PHCK-MEHEIDKMEHTA. Y IPaBIEHHE PHCKaMH IK-15 JNI2.2J12.3 12.4

B ClIyYae pealu3alliy pHcKa. YIIpaB/ieHHe pHCKaMH J0 pealH3alunH
pHcka. YerHsli onpoc. OLieHKa PHCKa ¢ MOMOIIBIO JieMMEl Mapkosa 1
HepaBeHcTBa YeOpnuera. Peliexe 3amay.

PaBota B MS Excel

Mp/




VI1: 38.03.02.11_4.plx

cTp. 4

1.5

Tema 1.3 «MaoeHTHUKALHUA H OLIEHKA PHCKa»

WnentHdHkamus, HCTOYHHK pucka. OleHKa prcka. MeToas!
HIEHTH(HKALMH U aHanu3a pHcKoB. PopMa oTHCcaHHs PHCKOB. MeToze!
OLICHKH PHCKOB: 9KCIIEpPTHEBIE M CTATHCTHYECKHE. Pe3ynbTaTel MpoLeaypsl
OLIeHKH pHcKa. [TocnencTBrs pucka (Yrpossl M Bo3MokHOCTH). OLeHKa
BEPOATHOCTEH: ONMacHOCTH. ToNepaHTHOCTH (IIPHEMIIEMOCTE) K PHCKY.
KapTa 1 MaTpHia pUcKOB.

/Tlex/

OK-3 IIK-9
[K-15

JI1.1 J11.2)12.1
J12.2J12.3 J12.4

1.6

Tema 1.3 «MoeHTHdHKauHs 1 OLIEHKa pHCKa»

®opma onHcaHua pUcKoB. TonepaHTHOCTH (MIPHEMIIEMOCTE) K PUCKY.
Kapra u MaTpuma pucKoB.

Pemenne 3amay.

Mp/

OK-3 IK-9
[K-15

JI1.1 J11.2J12.1
J12.2J12.3 12.4

1.7

Tema 1.4 «Metoasi oueHkH prcka. OueHKa (UHAHCOBOTO PHCKay
KauecTBeHHEIE OLIEHKH PHCKA.

ATpuOyTHBHEIE OLIEHKH PHCKA. PEHTHHTH M p3HKUHIH. OCHOBHEIE
OTJIHYHA PEHTHHIOB U PIHKHHIOB.

KonnuecTBeHHBIE OLEHKH pHcKa. CTaTHCTHYECKHE MU3MEPHTENTH PHCKa
()HHAHCOBBIX HHCTPYMEHTOB € IOCTOAHHOH ((PHKCHPOBaHHOI)
JIOXOJIHOCTEIO: CPOK HO NOTallIeH s, CPENHHI H SKBHBAIGHTHBIH CPOK,
IIopauya ¥ MOAH(UIHPOBAHHAA AHOpaLHs.

CTaTHCTHYECKHE M BEPOATHOCTHBIE MEPEI PUCKA: BEPOATHOCTE,
CpeIHeKBapaTHYeCKOe OTKIOHEHHE, BONAaTHILHOCTE. OCHOBHEIE
cnocoOsl MOIeNnMpoBaHUA BoNaTHILHOCTH. Bennunna Value-at-Risk
(VaR). M3MmepeHHe CHCTEMATHYECKOTO (PHIHOYHOTO) PHCKA AKTHBA
(ko3¢ puupent B). PriHouHAaA MozAens. MoAems OLIEHKH JOITOCPOYHBIX
aktusoB (CAPM).

[Tlex/

10

OK-3 IIK-9
IIK-15

JI1.1 J11.2J12.1
JI2.2J12.3 J12.4

1.8

Tema 1.4 «Metoas! oueHkH pucka. OueHka GHHAHCOBOrO PHCKay
KagecTreHHbIE OLIEHKH pucka. KonuuecTBeHHEIE OLIEHKH PHCKA.
Benuuuna Value-at-Risk (VaR). H3MepeHue cHcTeMaTHdecKoro
(peIHOYHOTO) pHcKa akTHBa (koadduumenT B). PeimeHue 3anau.
[pynmosoe TBopueckoe 3ananne «OleHKa, aHaIN3 U YIPaBIeHHE
PHCKaMH OpraHu3aLu».

Pa6ota B MS Excel

Pabota ¢ JaHHBIMHE:

Baza nanueix LienTpansHoro 6anka P® http://cbr.ru/hd_base/
IentpansHas 6a3a CTaATHCTHYECKUX JaHHBIX
https://www.gks.ru/dbscripts/cbsd/dbinet.cgi

Enunas MexeeIoMCTBEHHAs HH(POPMAaMOHHO-CTATHCTHYECKAS CHCTEMA
https://www.fedstat.ru/

Koncynsraunt +

Mp/

OK-3 IIK-9
IK-15

JI1.1 J11.2712.1
227123 J12.4

1.9

Tema 1.4 «MeToab! OLIEHKH PHCKa»

INpuMeHeHHE CKOPHHIOBBIX MOZENEH NPH OLIEHKE KPEIHTHOTO PHCKa.
OueHKa KpeIMHTHOTO pHCKa (H3. H 10p. JIHIL.

/Cp/

16

OK-3 IIK-9
IK-15

JI1.1J11.2J12.1
JI2.2712.3 J12.4

Paspgen 2. Meroabl ynpaBJieHHS PHCKOM

2.1

Tema 2.1 «Metoas! ynpaBjieHHs pUCKaMH: H3MEHEHHE YPOBHA pPHCKa.
VnpaeneHue GHHAHCOBBIMH PHCKaMH»

[Mpon3BoaHbIe QHHAHCOBBIE HHCTPYMEHTEL, JluBepcHOHKALMA: OHATHE U
BHJIBL

/Tlex/

OK-3 IIK-9
IK-15

JI1.1 J11.2712.1
JI2.2 J12.3 J12.4

22

Tema 2.1 «MeTons! ynpasjieHHa pUCKaMH: M3MEHEHHE YPOBHA PHCKa.
VnpaeneHue QUHAHCOBBIMH PHCKAMH»

[Tpon3zsoaHble (PMHAHCOBBIE HHCTPYMEHTEL JIMBEpCHHKALMA: TOHATHE H
BH/BL Pemenne 3anay.

Pa6ora B MS Excel

Mp/

OK-3 IIK-9
IK-15

Ji1.1 J11.2J12.1
JI2.2J12.3 N12.4

2.3

Tema 2.2 «MeTo/ibl yNpaBieHHs pUCKaMU: Bo3neiicTRIE 6e3 H3IMeHeHHS
YPOBHSA PHCKa»
Iepenava pucka. KoMneHcalHa ¥ orpaHHHEHHE PHCKa.

[Tlex/

OK-3 [1K-9
TIK-15

JI1.1 J11.2J12.1
227123 J12.4
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2.4 Tema 2.2 «MeTobl YIpaBIEHUA PUCKaMH: Bo3neicTBHe 6e3 H3MeHEeHHA 8 4 OK-3IIK-9 |JI1.1 J11.2J12.1
YPOBHA PHCKa» MK-15 N2.2712.3 12.4
Iepenaua pucka. KoMneHcanus u orpauyense pucka. Pastop
TPUMEPOB.

Mp/
2.5 Hanucanwue 3cce. [lepedens TeM npeactasneH B [Tpunoxkennn 1. /Cp/ 8 20 OK-3IIK-9 [JI1.1J11.2712.1
[K-15 J2.2J123 712.4
2.6 [Ox3amen/ 8 36 OK-3TIK-9 |JI1.1J11.2]12.1
TIK-15 J12.2 123 J12.4

4. ®OH/I ONEHOYHBIX CPE/JICTB

CrpykTypa 1 cofep:kanne HOHIA OLEHOUHBIX CPEACTB JUA NPOBENECHHUA TEKYLIEH M NPOMEXKYTOYHOH ATTECTALlMH NPEACTABNCHE] B
IMpunoxenuu 1 k paboyeit mporpaMmMe QHCLMILTHHEL

5. V4EFHO-METOJMYECKOE H HH®OPMAIHOHHOE OBECIIEYEHHE AU CLIAILTHHBI

5.1. OcHoBHAad JuTEpaTypa

ABTOPEIL, COCTABHTE/TH

3arnasue

H3pnarenscTBO, rog

Konuu-so

JI1.1 |Vkonos A. H.

OueHka PUCKOB: YueOHUK

Mocksa: Jupexr-Menua,
2018

http://biblioclub.ru/index.
php?
page=book&id=445268
HEOTPaHHYEHHBIH K0CTYI
JUIsL 3aPETHCTPHPOBAHHBIX
oJis30BaTeNeH

JI1.2  |Banmuny, K. B.

Vnpasnenue puckamu: ydebHoe nocobue

Mockea: KHHTH-ITAHA,
2012

http://www.iprbookshop.r
/10513 .html
HEOTPaHUYEeHHEIH 10CTYT
JJIs 3aperuCTpHPOBAHHBIX
[0nL30BaTencH

5.2. Jono/THUTeIbHAS JIUTEpPaTypa

ABTOpBI, COCTABHTENIH

3arnaBue

HsnarenscTBO, o

Konuu-go

J2.1

Kypuan "YnpasneHre puckom”

s

1

JI2.2 |BopoGees C. H.,

Bannun K. B.

Vnpaenenue puckamu: yueGHoe nocobue

Mocksa: FOuuTH, 2012

http://biblioclub.rw/index.
php?
page=book&id=117545
HEOrpaHH4eHHBI! JOCTYI
JUTSL 38pPErHCTPHPOBAHHBIX
MoJe30BaTeNeH

Bangun, K. B.,
BopoGses, C. H.

Vipasnenue puckaMu: yueGHoe nocobue mis
CTYZIEHTOB By30B, 00YJaIOMMXCS TI0 CHELHANEHOCTAM
IKOHOMMKH u ynpasienus (060000)

Mockea: KOHUTH-JAHA,
2017

http://www.iprbookshop.r
1/71229.html
HEOTPaHUYEHHEIH K0CTYN
JIS 3aPETHCTPHPOBAHHEIX
nonb3oBaTenei

Iankuu A. C.,
[lankux B. A.

OxOHOMHYECKHE H GHHAHCOBLIE PHCKH: OLIEHKA,
ynpasienue, noprdens uHBecTULMI: yyebHOe
nocobue

Mockgsa: Hamkos u K°, 2018

http://biblioclub.rw/index.
php?
page=book&id=496079
HEOTpaHHYEHHBIH JoCTYI
JUISL 38PErHCTPUPOBAHHBIX
nons3oBareneH

5.3 IIpodeccronanbHble 6a3kl JAHHLIX H HHPOPMALIHOHHEIE CNIPABOYHEIE CHCTEMBI

Ba3a nanubix LentpansHoro 6anka P® http://cbr.ru/hd_base/

[{enTpansHag Ga3a cTaTHCTHYecKHX AaHHBIX https://www.gks.ru/dbscripts/cbsd/dbinet.cgi

EnuHas MeXBEAOMCTBEHHAs HHOPMaLIMOHHO-CTaTHCTHYeCKas cucTeMa hitps://www.fedstat.ru/

KoncynstanT +

5.4. llepeveHs MporpaMMHOro oGecriedeHHst
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Microsoft Office (Excel)
5.5. YueOHo-MeTOAHYECKHe MATEPHABI VIS CTYICHTOB ¢ OrPAHHYEHHBIMH BO3MOKHOCTSIMH 3X0POBbS

IMpu HeoOXOZMMOCTH 1O 3aABJEHHUIO OOYHYAIOMIETOCH ¢ OrPaHMYEHHBIMH BO3MOXHOCTAMH 3[0POBBA y4eOHO-METOMYECKME MATepHallbl
[penoCTARMAOTCS B (JOPMAX, afaNTHPOBAHHEIX K OTPaHHYEHHAM 3/I0POBBA H BOCTIPHATHA MHGOpMALMK. JI/1s JIHL C HAPYLIEHHAMH 3PEHUS: B
dopme aynnodaiina; B neyatHol GopMe yBeNHYEHHEIM IIPHOTOM. [ ML ¢ HApYLIEHUAMH Clyxa: B GOpMe 3JIEKTPOHHOTO JIOKYMEHTa; B
neyaTHoi dopme. JIns ULl ¢ HapyUIEHUIMH ONIOPHO-IBHUTATENBHOIO annapara: B popMe 3/IeKTPOHHOTO JOKyYMEHTa; B NIeYaTHO# (opMe.

6. MATEPHAJTbHO-TEXHHYECKOE OBECIEYEHHE AHCHUTLIAHBI (MOLY.JIST)

TMomelnexus [y NpoBeeHNA BCEX BUIOB paboT, MPEeoyCMOTPEHHBIX Y4eOHbIM IUIAHOM, YKOMIUIEKTOBAHEI HE0OX0AUMOi
CrelMaTH3HPOBaHHOH yyebHO# Mebenbio H TEXHHYECKHMH cpencTBaMu o0yuenud. [[ng npoBeieHHs ISKLIHOHHBIX 3aHATHH MCIIONB3YeTCA
IEMOHCTpaLHOHHOE 000pYAOBAHHUE.

7. METOAWYECKHE YKA3AHWSA 1,11 OBYUAIOLUINXCAH 0 OCBOEHMIO QU CIATLINHEI (MOAY.JIf)

MeTopuyecKie YKa3aHHs 10 OCBOCHHIO TUCLMILTHHEL pecTareH ! B [Ipunoxennn 2 k paboudeii mporpaMMe JTUCIMIUTHHEL




Tpunoxenne 1 OLIEHKY PHCKOB, FpynroBoro noc
dopmupyer oTueT uensM M 3agauam, ofocHoBammocTs
MPE3EHTALMIO N0 NPHMEHEHHA METOOB OLEHKH H PHUCKOB,
pesynbsTatam BpinonHenns | OBocHopanHocTs obpauenna K
®OH]] OIEHOYHBIX CPEJCTB sana. o ner Mowora
H  CONCPXKATENBHOCTh  NPENCTABICHHA
) ' PE3Y/NbTATOB BEINONHEHHS 3AUAHMA B XOOE
1. Onucanue noxkasaresei M KpHTepHeB ONleHHBAaHHA KOMIIETeHI[HE Ha PasaIHYHBIX = 5 C“m"'“- =
AesIRN: acTBYET B JOBOM OO0TBETCTBHE PE3YJNBTATOB BLITONHEHHA YTITIOBOE 3a/laHAe
ITanax ux (])opMHponamm, ONHCaAHHE IIKaJI ONeHHBaHUA BRAZICHUE MCTOMAMH OLCHKH sa,uaz-m:, nopg:n);:ncr FPYNTOBOro nocT BIM 3E YHHBIE
PHIHOUHBIX M cneuuduuecknx | nurepatypy M 6a3sl uenaM M 3ajavam, obocnosammocTs | Gunerst (1-10)
1.1 Toka3ateny u KDPHTEPHH OLICHUBAHHA KOMIIETEHLIHIA: PHCKOB OPraHH3alMHA JHAHHBIX, OCYLIECTBAACT NPAMEHCHMA METONOB OLICHKH PHCKOB.
OLICHKY PHCKOB, 06 obp K
copuupyer oTueT n MHGOPMAUMOHHBEIM WcTOYHMKAM, [TonmoTa
3VH, cocrasasiomue INokazarenu Kputepuu CpenctBa TIPE3SHTALHIO MO M COACPKATENLHOCT:  MPEAICTARNEHHA
KOMIIETCHLIUIO OLECHHBAHKA OLICHUBAHUSA OLCHHBAHHA ;Jcayﬂbmm BEITTOTHEHHA scaynh'mmn BBITIOIHEHHA 3A0AHKA B XOAC
OK-3 cnoco0HOCTE HCMO/IBL30BATH 0CHOBLI IKOHOMHMECKHX 3HAHMII B PasIHTHBIX cd)epax IK-15 YMEHHE NPOBOAHTD AHAJH3 PLIHOYMHBIX H cﬁeuudmuecxux PHCKOB AJifl HPHHATHA
ACHTEALROCTH YNpaB/IeH4eCKHX PelmieHuif, B TOM SHC/e NPH NPHHATHH pemennii 00 HABECTHPOBAHMM H
3 Do, TlonmoTa u co, LHOCTH OTBETA; Vi i EARENDOBINIE
nanua: PMYTHPYCT OTBETHI Ha HOTA M COIeIKATEN! TBETA; CTHBIH onpoc = ; =
OCHOBHBIE MOHATHA H BH/JBH | NOCTABNEHHBIC BONPOCK B | YMEHHE NPHBOJAHTS NPHMEPLI (Bonpocst r'.l’I—’IS). e Dopsiymigyer cuvorit . | oo s cspvaNGHooTS OTERTA; yemult 9o
pucxos R Bl a At Eaas OCHOBHbIC METOAB! AHAIH3A H | MOCTABECHHEIC BONPOCH B | YMEHHE NPHBOAMTS MPUMEPEI (sonpocs 1-6, 16-26).
1 BHJ0B PUCKOB Guncrst (1-10) ynpasnenus OTACNBHBIMH | H2CTH OCHOBHBIX METOIOB Ox3aMeHAUMOHHBIE
: BHIAMH PHCKa AHATH3A ¥ YNPaBNCHNA Gunerst (1-10)
OTACNBHEIMH BHIAMH
Vmenun: TMonGupaeT nutepatypy # | CooTeetcreme npobneme nccnemosamus; | 3 — acce (toms 1-6), B
ocymecTBIATs fastt mAHHBDX, I T u oropa | Sicamenaumomnte Vmenun: Pewaet pacuetnpie TMonwora w np HOCTH P #; | Pacuernoe 3ananue
MACHTH(MKALMO  KIIOWEBHIX | HEOBXOMUMBIE [ unopmanny, Hammume  cobereemmoii | Gunerst (1-10) OnpeNeNATh BO3MOXHOCTH | 3ananus, anamaupyeru | o ™ ofp K Gasam | (samanmn 1-7).
PHCKOB OpraHM3auuMst. MOATOTOBKH 3CCE, FOTOBHT | TOMKH 3PEHMA M APryMEHTHPOBAHHOCTH HHCIPYMEHTDR packs; | MiTepHpeTApyer BAHHEDX, cOfepkaTennHocTs Bsmonos M | Jcce (Temel 1-6).
scce. cOPMYNHDOBAHHEIX  Mel, CHENAHHEIX MEHEKMENTa € HENBIO | MOMYHYEHHBIE Pe3y/IbTaTEl. | HHTCPNPETALAMN MONYHEHHBIX PE3YNLTATOB. | DKIaMeHaLMOHHEE
BLIBOZOB, CAMOCTORTENBHOCTS BEIBOSOB H NPHHATHA ynp seckux | [Toabupaer nurepatypy m | Coorserctsue npobneme wccnenopanmn; | Gumerst (1-10)
CySKIICHHA, NPEACTABNEHHEIX B ICCE. pemIcHHH. Gaspt pannex, LENCHANPABICHHOCTS TIOMCKa W othopa
HeobxoaMMBIe A undopMalH, HanuHe  cobeTBeHHOM
Huesixku: VYuacTByer B rpynnosom CootsercTene pesynsTaTos BeimonHeHus | [pynnosoe saxanue NOATOTOBKH 3CCE, TOTOBHT | TOUKA 3PCHAX W APTYMCHTHPOBAHHOCTE
BHafCHUE NpPHHUMNAMK | 3amaHUH, noaGupaeT [PYIIOBOr0  3aJaHMA  MOCTABJEHHBIM | JK3AMEHAIHOHHLIC Jcce. chopmMynHpOBAHHEIX  MAEH, CAENANHBIX
NPSACTABNEHNA  PE3yNLTAaTOB | MMTEpaTypy W Gassl uensM M 3agauam, obocHosanmocTs | Gunerst (1-10) BEBOAOE. CaMOCTOATENEHOCTS BLIBONOB. M
MACHTH(MKALMH PHCKOB. mauubIX, GopMupyeT oTieT | BriGopa crocoGon npeACTABNEHNA CykneHHH, MPEACTABICHHBIX B 9CCE.
M NPE3CHTALMIO 10 PE3YNLTATOB  MAGHTH(HMKAIMM  PHCKOB. Hagsirku: VYuacTeyer B rpynnosoM CootsercTene pesynbTatos Bunontesms | Ipynnoeoe 3ananue
pesynbTataM BeinonHenus | OBockoBaHHOCTS obpamennn K BRaneHue HapBIKaMy | 3anauuy, noaGupaer IPYTNIOBOr0  3aJAHHA  TIOCTABNEHHBIM | DKIAMEHALMOHHEIE
3aMaHUA, uHpopManHOHHBIM MeTOuHMKaM. [TonnoTa ONpeaeneHHA obnacty | nurepatypy n 6ass uensM ¥ 3amauaMm, obocwopanHOCTB | Gunerst (1-10)
H  CONEPXATENBHOCT  OpPEACTABNEHMA MPUMEHEHHA H  MpOLECCa | JAHHBIX, Onpefenser srifopa nip 1erms obnacT np
Pe3yNbTATOB BHLINOJHEHAA 3A0AHHA B XOIE MEHEDKMEHTa pHCKa B | ob6nacta npuMeneHns K H  mpou a4 pucKa,
3T COOTBETCTBHK ¢ | npouecca MenemrMenTa cnocobos paspaBoTki NPOLEAYP KOHTPONIA
IIK-9 — cnocobiocTh ouenuBaTh BO3AEHCTBHE MAKPOIKOHOMITECKOH cpelbl Ha GyHKUHOHHPOBAHNE ':;‘;E:’E':"m”“ °1”“*“"Jg‘"‘“3 P"‘““é“"mib‘ . °°5’“°§°““" YPOREN “P"g‘é-:zm: :Hf;tﬁ
MU paspaboriu | paspaboTkm mpor e TAHHIALHH, HO!
opranu3auMii M OPraHoB rocyAapeTBCHIOT0 H MYHHIHNAILHON0 YIPABICHHS, BRIABIATD H i v a—-— .]:mf_’m e osnm::f‘ oﬁpmeﬁm .
AHAJNHIHPOBATE PLIHOYHBIE B cneumtnmeclcue PHCKH, & TAKIKE aHAJTH3IHPOBATL NOBEACHHE cobmonenus YPOBHA | YPOBHS TIPHEMIEMOTO HMCTOUHMKAM, Tlonnora u
noTpeduTeIeii JcOHOMHYecKHX Oar 1 (OPMHPOBAHHE CIPOCA HA OCHOBE 3HAHHA JKOHOMHYECKHX NPUEMIEMOT0  DPHCKA B | PHCKA B OPTAHM3aLHH, COEPIKATENEHOCTS npeACTABNEHIR
OCHOB NOBEJAEHHA OPraHU3aNMIi, CTPYKTYD PHINKOB H KOHKYPEHTHOI cpefbi 0Tpaciin OpraHMIauMy JUIA MPHHATHA | JOPMAPYET OTHET K PE3YNBTATOR BHIMONHCHHA 3A0AHAA B XO/C
yny X p i NPE3EHTALHIO 110 3AMHTHL.
3nanun: @opmynupyet otetsi Ha | [TonnoTa K conepkATENEHOCTL OTBETA; VYernsiii onpoc PE3YNBTATAM BHITIOTHEHHA
OCHOBHBIE ~ METOABl  OUEHKH | MOCTABJIESHHbIC BONPOCH B | YMCHHE NPHBOAKTE NPHUMEPL (Bonpocst 7-15).
PHMCKOB. YaCTH METOAOB OLEHKH DK3aMEHALIHOHHEBIE
pHCKOB Guners (1-10)
1.2 IlIxane! OLeHUBAHHA:
Tel(yll.llflﬁ KOHTPOJIE YCIIEBAEMOCTH M NPOMEXYTOYHasA arrecTallds OCYLIECTBISACTCA B
paMKax HaKONHTENBHO OanIpHO-pelTHHrOBOM cucTeMbl B 100-6autbHO#H 1Kae:
Ymenun: Topbupaer nureparypy u | CooTsercTene  nuteparypst  npobneme | Scce (temsr 1-6).
ocymecTsanTh ouenky | Gassr nanusx, MccnenoBaHNs; uenenanpasnensocts | Ipynnosoe saanue 84-100 6anmnoe (OLEHKA «OTIHYHO)
KITIOYEBBIX PHMCKOB | HEOGXOAMMBIE LIS noucka M oTOOpa MH(pOpMaUMH, HanHdue | Dx3aMeHAUMOHHbIE 67-83 bayioB (ouem(a «xopomo»)
OpraHU3aLHH. MOArOTOBKH 3CCE, roTOBHT | cobeTeenHO TOYKH 3pEHHA o | Gunerst (1-10)
S MBI OoTS 50-66 Gannop (oUeHKa «YIOBIETBOPHTENIEHOY)
YuacTyer B rpynnosoM | copMynHpOBaHHEIX  Wpel,  CaenaHHbIX 0-49 6amnoB (OLEHKA «HEYIOBIETBOPHUTEIBHOY)
3ajaHuy, nonbupaet BBIBOIOB. CaMOCTOATENBHOCT: BBIBOAOB M
nuTepatypy M 6asu cyenHil, MPENCTABNGHHBIX B 3CCE.
AAHHBIX, OCYIIECTRINET CooTBeTcTBHE _pC3yJILTATOB B




2. TunoBbie KOHTPOJIbHBIE 32JAHHA MIH MHBIE MATEPHAJIBI, HeOOXOAMMBIE IS OLEHKH
3HAHWIA, YMeHHil, HABLIKOB M (MJIH) ONBITA JNEATEJBLHOCTH, XapPAKTEPH3YIOWHUX 3TAMLI
¢opMHpOBaHMA KOMINETEHLHI! B MPOLECce 0CBOCHHUS 06Pa30BATENLHOI MPOrPAMMEI

DK3aMeHAIHOHHELIE OHIeTHI

3K3AMEHAIMOHHBIIA BHJIET Ne 1
1 IlonsTHe YPOBHA PHCKA: YACTOTA BOSHHKHOBEHHS NMOCHCACTBHIl M TSHKECTH ymIepoa.
IlonsATHE ONACHOCTH, (AKTOPOB PHCKA: KIKOYeBbIe oT/n4yus. [IpuBenure npumeps!.
2 Henapamerpuyecknii MeTox omnpexenenusi VaR: OCHOBHBbIE XAPAKTEPHCTHKH,
(hopmyibl, HHTEpPIpeTALMSA NOJIy4eHHOro 3Hauenns. [lpuBenure npumeper.

3apava 1. O0bem kpenuTHoro noptdens GaHka 3a NPOULIBIA rox cocraswi 1150 KnueHTOB, B
TOM 4YHC/Ie 1) YHMC/I0 KIMEHTOB, B3SBILHX OHOBPEMEHHO GoJee IBYX KPeIuTOB, - 320 yenoBex,
2) YHCIO0 MMEIOIUX 330KEHHOCTD [0 OZHOMY KPEeIOMTy — 75 UeNoBeK, 3) UHMCIO MMEIOMHX
3aI0JDKEHHOCTD 10 OAHOMY KpeIuTy M B3fBIIMX Oosee NBYyX KpeauToB — 15 yemorek. Eciu B
TeKyIUEM oAy ONpeAeieHHbIH KiueHT GaHka uMeer Golee ABYX KPeIHTOB, TO YEMY paBHa
BEPOATHOCTH TOr0, YTO TAKOH 3aeMILHK OY/IET HMETh 3a0/DKEHHOCTE 110 OTHOMY KPEeIuTy.
3anaua 2. PaccmarpuBaercs BOMpoc 0 BHIGOpE JIyHLIEro MHBECTHUHOHHOrO npoekTa (MIT). B
YCIOBHAX XOpoleH 3KOHOMHYECKOH KOHBIOHKTYPBI KaKIBIH M3 HUX MOXKET MNpPHHECTH
NpHuOBUTE, B YCHOBHAX MIOXOH — YOBITKH (THIC.y.€.). BepoATHOCTh XOpomel KOHBIOHKTYpHI
oueHeHa Ha yposHe 0,8; a roxoii — 0,2.

Bri6op CocrosHus KOHBIOHKTYPEI M HX BEPOATHOCTH
npoekTa Xopouee (0,8) ITnoxoe (0,2)
UIT 1 300 -500

WIT12 425 -1000

HIT3 800 -1250

Onpepenute 1) noctpoiite MarpaMmy «pHCK-I0XOQHOCTEY, ONPEETATE, KAKHE ATbTEPHATHBEI
COCTaBIIAI0T MHOXKECTBO ONTHMANBHOCTH 10 ITapeTo, BriOepeTe NPOEKT AN HHBECTHPOBAHHUS;
2) KaKk M3MEHHTCA BBIOOP MO IBYM KPHUTEpHSM, ECITH BEPOATHOCTH XOpoueii ¥ nioxoii
KOHBIOHKTYPBI COCTaBAT, COOTBETCTBEHHO, 0,5 1 0,5.

SK3AMEHANMOHHLINA BUJIET Ne 2
1 OueHkH pHcka B cooTBercTBHM co crangaprom FERMA: kauecTBeHHbIe,
NOJYKOJHYeCTBEHHbIS, KONNHYeCTBEeHHbIE. Hpnaenure npHMepbI.
2 CrarueTHYecKHe Mepbl PHCKA: BEPOSTHOCTD, CTAHAAPTHOE OTKJIOHeHHe (11 AKTHBA
H noprdensi AKTHBOB), MOJYBAPHALNSA, NOAyAHCcHepcHs. JOCTOMHCTBA, HENOCTATKH.
ArperspoBaHHe CTAHAAPTHOIO OTKJIOHEHHS JUIA PA3HLIX ICPHOJOB BPeMeHH.

3apnaua 1. BepoATHOCTE HEBO3BpaTA MHBECTHPOBAHHEIX B NMPOeKT Nel CpeicTB cocrasmser
0,20, mma npoekta No2 BeposTHocTE 9Toro cocrtaemser 0,18; Bosspar cpencrs,
HHBECTHPOBAHHBIX B Npoekr Ne3, BosmoxkeH ¢ BepoATHOCTHIO 0,85. OLEHHTH BEPOATHOCTHL
TOr0, YTO NPH MHBECTHPOBAHHH B TPH NPOEKTA:

e cpencTea OymyT BO3BpalIEHB! TONBKO [0 JBYM MPOEKTaM;

® HE NPOM30HAET BO3BPaTa XOTA Obl 10 OLHOMY IIPOEKTY;

® OymyT BO3BpaleHkl CPEICTBA XOT# OBl IO ABYM NPOEKTaM.
3amaua 2. Kpeautssii noprdens HHCTPYMEHTOB COOEPXHT 30 HHCTPYMEHTOB, C
BEPOATHOCTEIO AedonTa, pasHoii 0,02, mis KxIOro U3 HHCTPYMEHTOB. OUEHHTh BEPOATHOCTE
TOr0, YTO B MOPT(esIe MpoH30MIyT:

TpH medonra;
He Gonee Tpex aedonToB;
TONBKO JBa AedonTa;
xot# 651 Ba aedonra;
® MeHee Tpex NedonToB.
Caenarb BEIBOAEL I10IpOOHO ONHCATE XOX pELeHHA.

e °o o o

DK3AMEHAITMOHHBIN BHIET Ne 3

1 Buasl JIKOHOMHYECKHX PHCKOB: M0 HCTOYHMKAM. CHcTeMaTHYecKHM M
HecHcTeMaTH4ecKui pHckn. IIpuBenuTe npuMepsl IS KaXAOr0 BhIJEIEHHOI0 BHAA
pHCKA.

2 CraTHcTHYECKHEe MOJENH OLEHHBAHHS BeposTHOCTeH AedoaTa: Moaens AnLTMAaHa U
ee mMogupuxanud. OCHOBHAS HIesi, NPEANOCHLIKH, HHTEPNPETALMA pPe3yIbTATOB,
AOCTOHMHCTBA H HegocTaTKH. HuTepnperauns napamerpa Z. Ilpuseaure npumepsi.

3apauya 1. [ina noprdens KpeOUTHBIX HHCTPYMEHTOR TIPH YCIOBHH, YTO CPEAHEr0A0BOE YHCIIO
JedonToB KOHTPAreHTOB PaBHO 7, OLIEHUTE BEPOSATHOCTh TOTO, 4TO B TEYEHHE roja B opTdene
MpPOU3OHIYT:

e 1Ba nedonta;

e MeHee BYX Je(onToB;

e Gonpuie Tpex aedonTos.

3apmaua 2. Mudopmanus o Bo3MOXKHOM 3apaGoTKe B YeTHIpex MecTtax Oymymied paGoThi
npencTasicHa B TAONMIE BHIILIAT (B THIC. V.€.).

CoCToAHHA X037 CTBEHHOM KOHBIOHKTYPEL
Bri6op H MX BEPOATHOCTH

Xopomee (0,7) Ilnoxoe (0,3)
TocyupexieHue 500 500
Dupma 900 100
Bank 700 300
Crpaxopas komnanus 200 900

Onpepenute: 1) kakoii Bei6op Oyayuero Mecta paboTh 31€Ch HaZl0 CYUMTATEH ONTHMAMBHBIM 110
KPHTEPHIO MaKCHMH3aLHH 03KHIAEMOT0 I0X0/4a, MHHUMH3AaLIHH 0)KHIAEMOr0 PHCKa; 2) KaKkue
ANLTEPHATHBEI COCTABJIAIOT MHOXECTBO ONTHMAIBHOCTH Mo [Tapero; 3) kak H3MEeHUTCs BBIGOp
10 IBYM KPHTEPHAM, ECTIH BEPOSTHOCTh XOPOLLIEro COCTOAHMS KOHBIOHKTYpEI coctarut 0,3, a
wioxoro — 0,7.

3K3AMEHAIIMOHHBIA BUJIET Ne 4

1 Beanuuua Value-at-Risk (VaR). OcnoBsble QaxrTopsl, Bausomue Ha VaR.
JocTOHHCTBA, HEIOCTATKH, OTJAHYHA 0T APYIHX Mep pHcKa. BolaTHibHOCTH Kak Mepa
pHcKa: 0co0eHHOCTH, JI0CTOHHCTBA, HelocTaTkH. [IpHBeaHTe NpHMEpHL.

2 Meroap!l ynmpaBieHHs PHCKAMM: Mepeiada pHcKa, u3beranme pucka. OcoGeHHOCTH,
JNOCTOHHCTBA, HEAOCTATKH MeTo0B. IIpHBeauTe NpUMeEpsI.

3anaya 1. MarpHua BBIIIAT CONEPXKHUT JOXOIHOCTH (B MpOLIGHTax) akumii A u B npu meyx
BO3MOKHEIX CLEHApHAX pa3BHTHA coObiTHil. B ckobkax ykasaHbl BEpOATHOCTH PealH3allH
CLiEHApHER.



JIOXONHOCTH /ISt ClieHapHER
Axupn | S1 (0,25), % | $2 (0,75), %
A 2 2,25
B -1 3,75
OnpenenuTe: cpeHHE 0XUaEMbIE HOXOAHOCTH M AUCIIEPCHH 1A KOKIOH M3 KM, OLEHUT
PHCK pa3opeHHs HHBECTOpPA IPH YCIOBHHM, YTO OH B3l JAeHBrH B gonr mox 1,25%, u ero
O)XXHOaeMbie MOTEPH.
3apaga 2. Mcronesys uMMeIOUIMECA NaHHBIE O €XEAHEBHBIX Toprax akuusmu CoepGank
Poceuu, mis moprgens u3z 100 akumit ompenenuts ogHoAHEBHBIH VaR ¢ JOBepHTEBHOM
BEPOATHOCTEIO 99,9% 1 95%:

a) HermapaMeTpHYECKHM METONIOM;

6) napamMeTpH4eCcKHM (IeNbTa-HOPMAIEHEIM) METOIOM.
Caenats BeBofEL IToapo6HO ONMKUCATE XOX peLueHHs.

3K3AMEHAIMOHHBINA BHJIET Ne 5

1 Tune: JIIIP no orHomenuio Kk pucky. Ionsatne Qynxunn nonessoctn. TunHuHbIe
(yuxuum nonessocru.

2 CraTHcTHYecKHe  MOJeNH  OHEHHBAHHA  BeposTHOCTel  gedonTa:  Momenu
OHHOMHAJILHOrO pacnpeneieHHs M pacnpeieienus Ilyaccoma. Ilpenmonomenuss W
YcnoBusi NPHMEHEHHH, OCHOBHBIE XAPAKTEPHCTHKH, (OPMYJbI, HHTEpNpeTauus
Pe3yJIbTaTOB, AOCTOHHCTBA H HegocTaTkH, IlpuBeanTe npumMepkl.

3anaya 1. BepoATHOCTh CHikeHHA AoXoaHocTH akuuu C cocraemser 0,12; mia akuum B
BEPOATHOCTE pocTa JOXOoAHOCTH coctanger 0,88; moxoaHocts akouu A GymerT pacTd ¢
BepoATHOCTEIO 0,95. OUEHUTH BEPOATHOCTE TOrO, YTO:
® CHH3UTCA JOXOOHOCTH ABYX AKLHIA.
® CHH3WTCA JOXOJHOCTE XOTA OBl ABYX aKI{Hii.
3apaua 2. BpemenHo cBoGonHsle cpeacTea (HpMa BIOKWIA B MOKYNKY akKuuil OBYX
kommanuii: «Hentyn» u «Besypuii». HamexxHoCTs TepBoii OLeHeHa JKkcmepTamu B 85%, a
BTOpOi — 91%. Onpenenure:
a) BEPHO JIH, YTO BEPOATHOCTH INIOTEPH BCEX CPENICTB MEHBILE, ECIIH HX BJIOXKUTE TONBKO B
OIIHY, CaMYI0 HAJEKHYI0 KOMIMAHHIO, H HE MMETh [EN CO BTOPOH, HE OYEHb HANEIKHOI
KOMITaHHUEHH;
0) BEpOATHOCTb TOrO, YTO CPENCTBA, WHBECTHPOBAHHBIE B IOKYNKY aKUMH IBYX
KOMNaHHii, OyyT MONHOCTEIO MOTEPAHEI H3-32 Kpaxa 06enx KOMIaHHit;
B) BEPOATHOCTE YACTHYHOH MOTEPH CPE/CTB HM3-3a KpaXa Kakoi-nubo oIHOM KOMIaHuu
(Ge3pazniyHO Kakoif);
I') BEPOATHOCTB TOT'O, YTO CPEACTBA MOJHOCTEIO COXPAHATCH,
M) KaK NpOBEPHUTh [IPABMIEHOCTH PACHETOB 110 TPEM NPE/bIAYIIHM MyHKTaM;
€) eCThb JIU HEOGXOAMMOCTE AUBEPCH(HUKALIMHY, ¥ B YEM OHA BBIPAXKAETCA.
Cnenare BriRoziEL [10ApOGHO onucaTs X0 pelleHHs.

3K3AMEHAIIHOHHEBIN BHIET Ne 6
1 PeiiTHHrm ¥ p3HKHHETH. OCHOBHLIE OTJHYHSA PEHTHHIOB H PIHKHHTIOB,
2 HWpenrnduKaums, HCTOYHHK pHcka. OUEHKA pHCKa.

3apaua 1. O6sem kpezuTHOrO MOpTdens Ganka 3a Npomuibli rox cocrasun 1150 kiMeHTOR, B
TOM uMcre 1) 4HCIO KIHEHTOR, B3ABINMX OTHOBPEMEHHO 0onee IBYX KpeauTos, - 320 yenoeek,
2) 4HCIO MMEIOWNX 3aJ0JDKEHHOCTD N0 OMHOMY KpemuTy — 75 YeNoBek, 3) uMciI0 MMERIIHX
33[I0JBKEHHOCTE TI0 OJHOMY KpEIMTy M B3sBIIHX Gojee JByX KpemurtoB — 15 yemosex. Ecnu B
TEKYIIeM rony onmpeneneHHbli kiHeHT GaHka uMeer Gonee ABYX KpeIMTOB, TO UeMy paBHA
BEPOATHOCTH TOI'0, YTO TAKOH 3aeMILMK 6y1eT HMETh 3a10JDKEHHOCTB 0 OHOMY KpEemuTy.
3apaua 2. PaccMarpuBaeTcs BOIPOC O BHIGOpE JIyHLEro HHBECTHUMOHHOTO mpoekra (MIT). B
YCIOBHAX XOpOMWIeH 3KOHOMHYECKOH KOHBIOHKTYPEl KaOblii M3 HHX MOXET MpPHHECTH
npuOELE, B YCIOBHAX TUIOXOH — YOBITKH (THIC.y.€.). BepoATHOCTE XOpOuIei KOHBIOHKTYpEL
oueHeHa Ha ypoese 0,8; a moxoii — 0,2.

Bri6op CocTrosHHS KOHBIOHKTYPhI H MX BEPOATHOCTH
MpOoeKTa Xopomee (0,8) ITnoxoe (0,2)
HIT 1 300 =500

HI12 425 -1000

UIT3 800 -1250

Onpepenute 1) mocTpoiiTe AMarpaMMy «pHCK-JOXOAHOCTEY, ONPEAENHTE, KAaKHe aIbTePHATHBEL
COCTaBIIAKOT MHOMKECTBO ONTHMANBHOCTH 110 [TapeTo, BeIGepeTe NpoeKT sl HHBECTHPOBAHHA;
2) KaKk H3MEHHTCS BEIOOP 10 ABYM KPHTEPHSM, ECIIH BEPOSTHOCTH XOPOIIEH H II0X0i
KOHBIOHKTYPEI COCTaBAT, COOTBETCTBEHHO, 0,5 1 0,5,

IK3AMEHAIMOHHEIA BUIET Ne 7
1. PeiHounas mogens. Moaenb OLeHKH X0Arocpounbix aktusos (CAPM).
2. Hzbexxanne, nepenaya, yaepxaHHe PHCKA, MPeJOTBPALIEHHE U CHHKeHHe yiep6a.

3anaua 1. BepoATHOCTE HEBO3BpaTa MHBECTHPOBAHHBIX B mpoekt Nel cpencts cocraBimser
0,20, pmna mnpoexkra Ne2 BepoaTHOCTE 9Toro coctaemser 0,18; Bosepar cpencts,
HHBECTHPOBAHHBIX B mpoekT Ne3, Bo3moikeH ¢ BepoATHOCTHIO 0,85. OueHHTH BEpOATHOCTSH
TOr0, YTO NPH HHBECTHPOBAHHH B TPH MPOEKTA:

e cpexcTea OyayT BO3BPAIEHE TONBKO 10 IBYM MPOEKTaMm;

® He IIPOM30MIET BO3BPATa XOTA OBl O OAHOMY TIPOEKTY;

e OynyT BO3BpalieHE CPEJCTBA XOTA OBl MO ABYM NPOEKTaM.
3apaua 2. KpenutHeiii noprdens HHCTPYMeHTOB cozepxkuT 30 HHCTPYMEHTOB, C
BEPOATHOCTEIO JedonTa, papHo# 0,02, s KaXI0ro U3 HHCTPYMEHTOB. OLEHHTE BEPOATHOCTE
TOr0, 4TO B MOPTQEne NpousoinyT:

e TpH gedonrta;

e He Oonee Tpex nedonros;

® TONBKO ABa Aedhonta;

e xotd Obl aBa nedonra;

e MeHee Tpex Jedonros.
Crenatb BeiBoziEL [TofpoGHO OMMCATh X0 PeIleH s,

IK3AMEHAIMOHHBIN BUJIET N 8

1 [dueepcHpHKALMA: MOHATHE H BHILL
2 ToaepanTHOCTH (IPHEMIEMOCTR) K PHCKY.



3agaya 1. [ina noprdens KpeAUTHBIX HHCTPYMEHTOB MPH YCIOBHH, YTO CPENHErOAOBOE YHCIIO
ne(oNTOR KOHTPareHTOB PaBHO 7, OLEHHTh BEPOATHOCTE TOTO, YTO B TEYEHHE roja B noptdene
TIPOM3OHIYT:

e nBa gedonra;

e MeHee ABYX nedonTos;

e Gonpme Tpex AedonaTos.
3amauya 2. Mudopmauns o Bo3MoxHOM 3apaGoTke B ueThlpex Mectax Oymymed pabGoTsi
MpeAcTaBleHa B TabJHIE BBIIIAT (B THIC. V.€.).

CocTosHHA X031HCTBEHHOH KOHBIOHKTYPEI
BriGop U MX BEPOATHOCTH

Xopouree (0,7) ITnoxoe (0,3)
I"ocyupexaenue 500 500
dupma 900 100
bank 700 300
Crtpaxopas komnanus | 200 900

Onpenenure: 1) kakoii BeIGop 6yaymero Mecta paboTsl 31eCh HAO CYHTATH ONTHMANEHEIM 110
KPHTEPHIO MaKCHMM3aILHH 0XXHIAEMOr0 0X0/a, MHHHMH3AIHH OXXH2EMOT0 PHCKA; 2) KakKHe
aJIbTEPHATHBEI COCTARJIAIOT MHOMECTBO ONTHMANbHOCTH Mo ITapero; 3) kak H3MeHHTCA BHIGOD
IO IBYM KPHTEPHAM, ECITH BEPOATHOCTh XOPOLIEr0 COCTOAHUA KOHBIOHKTYpPEI cocTasur 0,3, a
mioxoro — 0,7.

SK3AMEHAIIHOHHBIN BHIET N 9

1 Otnowenue JIIIP k pucky. Cy0LeKTHBHOCTD B IPHHATHH pPelleHH .
2 M30exanue, nepenaya, yaepkaHue pHCKa, NPeAOTBPalleHHE H CHIDKeHHe ymep6a.

3amaua 1. MaTpuua BHIIUIAT CONEPIKHT JOXOIHOCTH (B NMpOLEHTax) akuuii A u B npu neyx
BO3MOJKHBIX CIIEHApHAX pa3BHTHA coObITHH. B CkOOKax yka3saHBl BEPOSTHOCTH peayu3aiuu
ClIEHapHeB.

JoX0IHOCTH /1A CLIEHApHEB
Axumn | 81 (0,25), % | S2(0,75), %
A 2 225
B -1 3,75
OnpenennTsb: CPENHHE OXKMAEMbIE JOXOOHOCTH M AMCTIEPCHH [UTA KaX(I0H H3 aKiuii; OLEHHTh
PHCK DPa30pEHHA HHBECTOpA NPH YCIOBMM, YTO OH B3iN AeHBrH B jour non 1,25%, u ero
OXKHAAEeMBIC NOTEPH.
3apava 2. Mcnone3ys HMEIOIIHECH NaHHBIE O €XEJHEBHBIX Toprax akuuamu CoOepOaHk
Poccun, mna moprdens uz 100 akumit onmpenenuTh ofHOAHERHBIH VaR ¢ DoBepHTENEBHOI
BEPOATHOCTBIO 99,9% 1 95%:

a) HerapaMeTpHYeCKHM METOJOM;

6) napamMerpHYecKHUM (JeNbETa-HOPMaIBHEIM) METOIOM.
Crenats BeiBoAbL. [TonpoGHO onHcaTh X0 pelieHHs.

IKIAMEHAIHOHHBIA BHJET Ne 10

1 CraTucTHYeCKHE H BEPOATHOCTHLIE Mepkl pHCcKa:
CpeJHEKBAAPATHYECKOE OTKIOHEHHE, BOJIATHIBLHOCTD.
2 IlponspoaHsie (PHHAHCOBBIC HHCTPYMEHTBI.

BEPOATHOCTE,

3apgaua 1. BepostHocTe cHu:keHua poxomHoctd akuuu C cocrasnser 0,12; mna akumu B
BEpOATHOCTh pocTa jnoxomHocTH cocrtasnser 0,88; moxommwocte akumu A Oyner pactu c
BeposTHOCTEIO 0,95. OLEHHTE BEPOATHOCTE TOTO, YTO:
® CHH3UTCA HOXONHOCTH ABYX AKIMif.
® CHM3WTCA AOXONHOCTH XOTA OBI ABYX aKLHii.
3amaua 2. Bpemenno cpobonmeie cpeacTBa (upMa BIOXKHIA B MOKYNKY akiuil aByX
kommanmii: «Hentyn» u «Besysuit». HamexxHocTs mepBoii oleHeHa akcnepramMu B 85%, a
BTOpOii — 91%. Onpepennre:
a) BEPHO JIH, YTO BEPOATHOCTE MOTEPH BCEX CPEJICTB MEHBILE, €CIIH HX BIIOKHTE TOLKO B
OJIHY, CaMyl0 Haf@KHYI0 KOMIaHHIO, U HE UMETH HEJ CO BTOPOi, HE QUEHB HaAENHOH
KOMITAHHEH;
©) BepOATHOCTE TOrO, YTO CpPENCTBA, HHBECTUPOBAHHBIE B MOKYNKY aKIMil IBYX
KOMITaHHii, 6y1yT NONHOCTHIO MOTEPSIHBI M3-3a Kpaxa 00eHX KOMIaHHii;
B) BEPOATHOCTH YaCTHYHOI MOTEPH CPENCTB M3-3a Kpaxa Kakoi-nubo ofHOH KoMIIaHHH
(6e3paznuuHO KaKoii);
I) BEPOATHOCTE TOTO, YTO CPEJCTRA MOTHOCTHIO COXPAHATCHA;
1) KaK MPOBEPUTH NMPaBHIBHOCTE PACYETOR IO TPEM NPENBITYIHM [TyHKTaM;
€) eCThb JIi HeoOX0MUMOCTE AUBEPCH(HKALIMH, i B 9EM OHA BBIPAKAETCH.
Caenarb BeIBOAEL [10APOGHO OMUCATh X0 PEIUEHUS.

Kpurepnu olleHHBAHUSA:

ODx3aMeHaUMOHHBIH OHNleT oleHHBaeTcs MakcumansHo B 100 Gannos:

84-100 Gannor (oleHKA KOTIHYHON)

67-83 GannoB (OLIEHKA «XOpOLIO»)

50-66 GawioB (OLEHKA «YI0BJICTBOPHTEIBHON)

0-49 Gannos (oUeHKA «HeYOBNETBOPHTENEHOY)

Kaxxnas 3ana4a olieHHBaeTCa OTAENBHO, MAKCHMANEHO B 25 Gamios. MakcumanbHas o0uas oneHka —
50 6annos. Kpurepun oneHHBaHusA 3a1a4u:

— Ommauno - 21-25 Gamro. 3ajaua pemeHa B MonHoM obbeme, BolOpaHbl BepHEBIE
HHCTPYMCHTAIBHEIE METOIEI M TNpPHEMB! pEIIeHHs, NPOBEIEHbl BEPHBIC PACyeTHl, CHENaH
TIOJTHBII, COZepKaTenbHbIi BEIBOJ MO PE3YJILTaTaM NMPOBEICHHEIX PacyueToB.

— Xopomo - 16,75-20,9 6amra. 3amava pemeHa B mnonHoM ofbeme ¢ HeGoapmMMM
MOrPEHOCTAMH, BBIOPAHL! BCPHBIE HHCTPYMEHTANBHBIE METOABI M TNpPHEMbI peLICHHA,
NpOBeJieHBl BEPHEIE pAcdeThl, CHAENaH TMONHBIH, COJepXaTeNbHLIA BHIBOL 1O pPe3yNbTaTam
NpPOBENEHHBIX PACUETOB, B PACYeTaX M BHIBOJAX COIEPKATCA He3HAYHTENLHEIE OIHOKH.

— VanoenerropurensHo — 12,5-16,74 Ganna. 3ajaua pemeHa YacTHYHO, YACTHYHO BIOpPaHBI
BEPHEIE HHCTPYMEHTANBHEIE METOIBI H NMPHEMBI PELICHHA, TPOBEJECHB! YACTHYHBIE PACYETHI,
CHIENIaH BHIBOX IO Pe3yJBTaraM TNpPOBEACHHBIX PACYETOB C OTAENBHBIMH, HE3HAYHTENBHBIMH
NOrPETHOCTAMH.

— Heynosnersopurensto — 0-12,4 6anna. 3ajaya He pelleHa WM pellleHa YacTHYHO, YaCTHYHO
BHIOpaHEl HEOOXOAWMEIE MHCTPYMEHTANBHBIE METOZbl W NPHEeMBl DEIICHHA, PacueTsl He
NpOBe/ieHbl MM NPOBEJEHBI YacTHYHO, BHIBOJA IO PE3y/bTaTaM NPOBEIEHHBIX PacuycToOB HE
clenaH MM omHOoUEH.

Kaxsiit BOpoC OLEHHBAETCA OTAENBHO, MAKCUMAIBEHO B 25 6anos. MakcuMansHas oflas oLeHKa
— 50 6annoe. Kpurepun oLEHHBAHNA OTAENBHOIO BONIPOCA:

—  Ortmauno — 21-25 6amnos. OTBET HA BONPOC BEPHLI; NPOJEMOHCTPHPOBAHO HANWYHE ITyGOKHX
MCHEpIBIBAIOIIHX / TBEP/BIX H JOCTATOYHO TONHEIX 3HAHMIL, FPaMOTHOE M TOrHYECKH CTpoiiHoe
M3NI0XEHHE MaTEpHasa NPH OTBETE.

I



- Xopomwo — 16,75-20,9 Ganna. OTBET Ha BONPOC BEPHEIH, HO € OTACTBLHBIMH TIOrPEIIHOCTAME M
oumbKaMH, YBEDEHHO  HCTIPABJCHHBIMM  MOCNE  JONOJHHTENBHBIX  BOMPOCOB;
NPOJEMOHCTPHPOBAHO HANKWYHE ITyOOKHMX HCUEPIIBIBAIOMMX / TBEPIBIX M JOCTATOYHO MOIHBIX
3HaHW, FPAMOTHOE H TOTHYECKH CTPOHHOE H3JI0KEHHE MATEPHANA IPH OTBETE.

~ VpoesnersopurensHo — 12,5-16,74 Ganna. Orser Ha BONPOC HacTHYHO  BEpEH,
MPOJAEMOHCTPHPOBAHA HEKOTOpas HETOYHOCTH OTBETOB HA JIONOJHHUTENBHBIE M HABOIAIINE
BOIPOCHL

— Heynosnerpopurensio — 0-12,4 Ganna. Oteer Ha BONPOC HE BepeH, NPOAEMOHCTPHPOBaHA
HEYBEPEHHOCTh M HETOUHOCTH OTBETOB Ha JOMOJIHHTENbHBIE ¥ HABOMAIIHUE BOPOCEL

Bonpocs! aj1s1 yCTHOro onpoca
Pazpen 1 «Ilonatne, HAEHTHOHKALMA M OLIEHKA IKOHOMHYECKOT0 PHCKA»

IToHaTHe pucka, ypoBH: pucka, (JakTOpOB PHCKa, OnacHocTeil.,
Knaccudmkanys puckos.
VYrpasneHHe pHCKaMH, KOHLETLHH YIPaBIeHHS PUCKAMH.
IMonaTre MHTErPHPOBAHHOTO PUCK-MEHEIKMENTA.
VYrpasieHHe PUCKaMH B CITy4ae Peai3aliy pHCKa.
VYrnpaeneHue pHCKaMH [0 pealn3aluy prcKa.
Hpentndukanups, MCTouHMK pucka. OLeHKa pHcka.
MeTone! HAEHTHHKALMY H aHANN3A PHCKOB.
®opma ONHCaHHA PHCKOB.
10.MeTo/B! OLIEHKH PHCKOB: SKCIIEPTHEIE H CTATHCTHYECKHE.
11.Pe3ynpTaThl NpoLeaypsl OLEHKH PHUCKA.
12.ITocnencTeus pHcka (Yrpo3s! U BO3MOXKHOCTH).
13.0neHKa BepOATHOCTEH: OMACHOCTH.
14.TonepaHTHOCTE (NIPHEMIIEMOCTS) K PHCKY.
15.Kapra 1 MaTpuIia pHCKOB.
16. ATpHOYTHBHEIE OLIGHKH PUCKA.
17.PefiTuHry u p3HKHHrH. OCHOBHEIE OTJIHYHMS PEHTHHIOB M PIHKHHTOB.
18.CraTHCTHYECKHE H3MEPHTENH PHCKAa ()MHAHCOBBIX MHCTPYMEHTOB C IOCTOAHHOI
(duKcHpOBaHHOIH) JOXOAHOCTBIO: CPOK JIO TOTAIIEHHs, CPeHHI ¥ IKBUBANEHTHEIH CPOK,
Juopauus H MoAu(HIMPOBAHHASA TIOPALIUA.
19.CratucTiueckie U BEPOATHOCTHBIE MEphI PHCKA: BEPOATHOCTh, CPEIHEKBAPATHUECKOES
OTKJIOHEHHE, BOJIATHIIEHOCTb.
20.0OcHoBHEIE CMOCOOB! MOIEIMPOBAHKSA BONATHIEHOCTH.
21.BennuuHa Value-at-Risk (VaR).
22.M3mepeHue CUCTEMATHYECKOTO (PBIHOYHOTO) pHcKa akTuea (koadduuuent B).
23.Prinoynas Mozienk. Mogens OUEeHKH 101rocpouHbiX akTHEOB (CAPM).
Pazaen 2 «MeToab! ynpaBJieHHs PHCKOM»

.

PRNAL A LN~

24 H3bexaunue, nepesiaya, yaep)aHue PHCKa, MPeJOTBPAlieHHE H CHUMKEHHE yiep6a.
25.I1pon3BoaHEIE (JHHAHCOBEIE HHCTPYMEHTEL.
26.JuBepcuHKaLMA: IOHATHE H BUIBL

Kpumepuu oyenueanusn:
Kaxnetit BONpOC OLIEHHBAETCA OTAENBHO, MakCHManbHO B 1 6amn. MakcuMmansHas ofimas
oueHka — 26 6annos. Kpurepun oLeHHBaHHA OTAENBHOTO BONIPOCA:

— 0,84-1 Ganna. OTBer Ha BOMPOC BEPHEIH; NMPOJEMOHCTPUPOBAHO HANMYHE TIYyOOKHX
HCYEpPNBIBAOMMX / TBEPABIX H JOCTATOMHO IOJIHBIX 3HAHHMN, FPAMOTHOE H JIOTMYECKH
CTPOIHOE H3NIOKEHHE MaTepHasia NPH OTBETE.

- 0,67-0,83 6anna. OTBeT Ha BOMPOC BEPHBIH, HO C OTAENBHEIMH TOTPELIHOCTAMH M
OIHOKaMM, YBEPEHHO HCHpPAaBICHHBIMH TOCHE  JONOJHATENBHBIX  BOIPOCOE;
NPOJEMOHCTPHPOBAHO HAaNH4He rTyGOKMX HCYEpNBIBAIOIIMX / TBEPABIX H HOCTATOMHO
TIONHEIX 3HAHMI, TPAMOTHOE M JIOTHYECKH CTPOHHOE H3NIOKEHHE MaTepHaa IpH OTBETE.

- 0, 5-0,66 Gamma. OTBET Ha BONPOC YAaCTHYHO BEepeH, MPOAEMOHCTPHPOBAHA HEKOTOpas
HETOYHOCTE OTBETOB Ha JIONOJIHHUTE/IBHbIC 1 HABOAALIHE BOIPOCH.

— 0-0,49 banna. OTBET Ha BONPOC HE BEPEH, MPOJEMOHCTPHPOBAHA HEYBEPEHHOCTH M
HETOYHOCTE OTBETOB Ha JONOJHHTENbHBIE H HABOAAIIHE BONPOCEHL.

KomnuexT pacueTHbIX 32 aHMi

3apanne 1. OGnem kpeguTHOro noprdens Gaxka 3a mpouutsii roj cocrasua 1150 ximMenTos, B ToM
yhcne 1) uMcno KIMEHTOB, B3ABUIMX OJHOBPEMEHHO Oonee JBYX KpeauToB, - 320 yenosek, 2) 4HcIo
HMEIOIIAX 33/I0JKEHHOCTE 110 OHOMY KPEIHUTY — 75 4elloBek, 3) YHCI0 HMEIOIIMX 3a10/KEHHOCTS 0
ONHOMY KpeauTy M B3fABUIMX Oonee mByX KpemurtoB — 15 uenosek. Ecim B Texymem romy
onpeneneHukblit KIHeHT GaHka uMeer Oonee ABYX KDEJMTOB, TO YeMY PaBHA BEPOSTHOCTH TOTO, 4TO
TaKoH 3aeMIIMK OyJeT HMETh 3a/I0JKEHHOCTS 110 OHOMY KpPEIHTY.

3apanne 2. PaccMarpupaercs BOTpoc O BeIDOpe Nywimero uMHBecTHUMOHHOro npoexra (MII). B
YC/IOBHAX XOpOIeif SKOHOMHYECKOH KOHBIOHKTYDBI KQXCIBIA M3 HHX MOMKET MPHHECTH NpHOBUIL, B
YCIIOBUAX TUIOXOH — yOBITKH (TEIC.y.c.). BepoATHOCTE XOpouieii KOHBIOHKTYPEI OLEHEHa Ha YPOBHE
0.,8; a mnoxoii —0,2.

Bribop | CocTosHHA KOHBIOHKTYPB! ¥ HX BEPOATHOCTH
_npoekra | Xopotuee (0,8) ITnoxoe (0,2)
HI 1 300 -500
U2 425 -1000
HI13 800 -1250

Onpenenute 1) kaxoif npoekT GyHeT ONTHMANBHEIM MO KPHTEPHIO MAKCHMH3ALMH OXKHIACMOro
JI0X0a; MMHHMH3ALMH OXHIAEMOTO pPHCKa; 2) KaKHe AaibTePHATHBRI COCTABAIOT MHOMECTBO
ontuMansHocTd no Ilapero; 3) kak H3MEHHTCA BHIGOP N0 JBYM KDHTEDHSM, €CIH BEPOSTHOCTH
XOpoleH M nIoxo# KOHBIOHKTYPEI COCTaBAT, COOTBETCTBEHHO, 0,5 1 0,5.
3ananue 3. BeposTHOCTs HeBO3BpaTa HHBECTHPOBAHHBIX B npoext Nel cpencts cocrasmser 0,20, mis
npoekra Ne2 BepoaTHOCTS 3T0r0 cocrarnser 0,18; Bo3BpaT cpeicTs, HHBECTHPOBAHHEIX B mpoekT No3,
BO3MOXEH ¢ BepoaTHocTeio 0,85. OneHurh BEPOATHOCTE TOrO, YTO NPH HHBECTHPOBAHHH B TPH
TpoeKTa:
— cpeacTsa OyXyT BO3BPAIIEHBI TONBKO IO JIBYM NPOCKTaM;
— He NPOoH30#iIeT BO3BpaTa XOTA OBl MO OXHOMY MPOEKTY;
— ©OymyT BO3BpalIEHk CPEACTBA XOTA OBl MO ABYM IPOEKTaM.
3ananune 4. Jlns noprdens KpeONTHRIX WHCTPYMEHTOB NPH YCIOBMH, YTO CPEJHErOJ0BOE HHCIO
nedoaTOB KOHTPAreHTOB PaBHO 7, OIEHHThH BEPOATHOCTH TOTO, YTO B TEYEHHE roja B HopTdene
TPOHU30HIYT:
— nea pedonra;
— MeHee AByX aedontos;
— Gonsiue Tpex nedonTos.
3apamme 5. Matpuua BEIIAT CONEPXKMT NOXOMHOCTH (B mpoueHTax) akuuii 4 u B npu asyx
BO3MOJKHBIX CLEHApHAX pasBUTHA coObiTHH. B ckoOkax ykasaHbl  BEpPOATHOCTH pealH3aluH
CLICHApHEB.



I[OXOII.HOCTH I CLEHAapHeEB

Axunu 51 (0,25), % 52 (0,75), %
A 2 2,25
B -1 3,75
OnpenenuTs: CPeiHHE 0XKUIACMBIE JOXOOHOCTH H AMCIECPCHM Ui K&XIOH M3 aKumil; OUEHHTh PHCK
pasopeHHs HHBECTOpa MPH YCIOBMH, YTO OH B3sj JeHer¥ B zoar nog 1,25%, u ero oxugaeMeie
HOTEPH.
3apammne 6. Marpuua BEIIIAT COXEPHUT JOXOMHOCTH (B MPOIEHTAX) akTBOB A U B npH yeThipex
BO3MOKHEIX CLICHApHAX Pa3sBHTHS coOBITHIA (B CKOOKAaX aHB! BEPOATHOCTH).

AKTHB JIOXOAHOCTE H BEPOATHOCTH
S1 (0,20) 52 (0,35) S3 (0,15) S4(7)
A 0,27 0,12 0,15 0,12
B 0,25 0,12 0,10 0,18

Onpenenmute: 1) 3()eKTHBHOCTE M PHCK IS KKIOTO AKTHBA, 2) ONTHMAILHOE pEUICHHE IO
KPHTEPHIO MaKCHMM3AUMH OXHAAEMOTO JOXO0N3, MHHHMM3ALMM OXHAAEMOIO pHCKa; 3) Kakue
ANETEPHATHBBI COCTAB/AIOT MHOXECTBO onTHMansHocTH no Ilapero; 4) nocrpoiite auarpaMmy pHcK-
JOXOMHOCTb.

3ananue 7. H3secTHs! 10X0aHOCTH (B %) MO TPEM aKTHBAM 32 YETHIPE MECALA.

AxTuB Mecan
Centabps | Okrabps | Hoabps | Jlexabps
Ay 9 12 13 15
A; 11 10 14 14
Az 15 12 10 11

BriOpars OfMH aKTHB I MHBECTHPOBAHHA, MCIONB3Ys KPHTEPHIl NPOM3BEJEHMI M B3BELICHHBIH
KpUTEPHI NIPOM3BENEHHH.

Kpumepuu oyenueanua:
Kaxnaa 3ana4a oueHMBaeTCA OTAENBHO, MAKCHMANEHO B 4 6amia. MakcuManeHas obiuas
ouenka — 28 6amnos. Kpurepuu olieHMBaHHs 330a49H;

~ 3,36-4 Gamna. 3ajaya pemeHa B MONHOM 0GbeMe, BEIOPAHE! BEPHbIE HHCTPYMEHTAIBHEIE
METOABl W MpHEMBI pelleHHs, IPOBEAEHEI BEPHBIE pacyersl, CHENaH [IOJHBIH,
COMIepKaTebHBIA BEIBOA M0 Pe3yNbTaTaM MPOBEJEHHBIX pacyeToB.

~ 2,68-3,35 banna. 3amava pemeHa B MoJHOM 00BeMe ¢ HeGONBIIMMH IOTPELIHOCTAMH,
BbIOpaHBl BepHBIE HHCTPYMEHTAIBHBIE METOIBI H NPHEMBI PELLEHHS, TIPOBENEHE! BEPHEIE
pacyeTsl, cenaH MONHBIH, COMNEpiKATENbHBIH BBIBOJ [0 PE3yNBTATAM NPOBENEHHBIX
PacyeToB, B pacyeTax H BBIBOJAX COAEPHKATCA HE3HAUNTENIBHEIE OIMOKH,

— 2-2,67 OGamma. 3ajaya pewleHa YAacTHYHO, YaCTHYHO  BHIOpaHBI  BEpHBIE
HHCTPYMEHTANbHEIE METOMb! M NPHEMbl PEIUEHHs, MPOBENEHH HaCTHYHBIE pPacyeThl,
ClenaH BBIBOA IO pe3ynsTaTaM NpPOBENAEHHBIX pPacueToB C  OTHEIBHBIMH,
HE3HAYHTENbHBIMH TOrPEIHOCTAMH.

— 0-1,9 Gamna. 3ajgava He pelleHa HIH pelleHa YaCTHYHO, YACTHYHO BHIOpaHBI
HE0OX0IMMEIE HHCTPYMEHTaIbHBIE METOMBI M IPHEMBI PEIIEHHs, PACUETHI HE MPOBEIEHb]

WM TIPOBEAEHB! YaCTHYHO, BRIBOJ M0 PE3y/ILTaTaM NPOBEOECHHBIX PacyeTOB HE CHenaH
HJIH OIUHOOYEH.

TembI 3cce
1. IToaxoasl K o1ieHKe pHCKOB. O630p MEXIYHAPOAHEIX CTAHAAPTOB.
2. KauecTBeHHBIE OLIEHKU PHCKOB. BHabI, JOCTOMHCTEA, HEAOCTATKH
3. KonudecTeeHHbIE OLIEHKH pHCKa. BHIEI, 1OCTOMHCTBA, HEMOCTATKH.
4. Cranpapre! ynpabneHus puckamy. OTeyecTBeHHEIH ONBIT IPHMEHEHHS.

5. Merone! uaeHTHGUKALMA PHCKa: MO3TOBO# IITYPM MM METOX KOHTPOJIBHBIX
CIIHCKOB.

6. Metons! uaeHTHOHMKaUKK pHcka: Meton Jlensdu win aHanu3 Aepera OTKa30B.

Kpurepun oueHKH:
CTyAeHT MOXET BBITIONIHUTE TOJBKO OHO 3¢ce. DCCE OLEHHABAETCA OTAENBHO, MAKCHMAIBHO B
20 Ganmnog. Kpurepun oneHHBaHHA 3CCe:

— 16,8-20 6amna. HanoxeHHbl Marepuan (akTHYeCKH BEPEH, BBIABIEHO HATHYHE
rmyOOKHX HCYEpNBIBAIOIIMX 3HaHMif B oObeme u3yueHHo#i Temsbl Pafora wumeer
3aKOHYEHHBIH, CaMOCTOATENBHBIN XapakTep, IMIarHat H peepaTHBHas COCTaBIIAIONIAA
OTCYTCTBYIOT.

- 13,4-16,7 6amma. H3anoxeHHBl MaTepHan QaxTHyecKH BepeH ¢ HeOONMBIIMMHU
NOTPEITHOCTAMH, BBIABICHO HANIMYME TBEPIBIX H JOCTATOYHO MOJNHEBIX 3HaHUll B 0Obeme
H3y4eHHOl TeMbl. PaboTta uMeeT 3aKOHYEHHBLH, CAMOCTOATENBHEIN XapakTep, Miaruar u
pethepaTHBHasA COCTABIIION{AA OTCYTCTRYIOT.

— 10-13,3 Oama. MWznoxennsii Marepuan (akTHYecKd BepeH ¢ HeQONBIIMMH
MOrpelIHOCTAMH, BBIABJIEHO HATHYHE JOCTATOYHO MOMHBIX 3HAHHH B 00beMe H3y4eHHOIH
TeMbl. PaboTa HMeeT 3aKOHYEHHBIH, CaMOCTOATEBHBIA XapakTep, B HE3HAUHTENbHOM
o6beMe MpHCYTCTRYIOT IUIarHat U pedepaTHBHAs COCTABIAIONIAS.

— 0-9,9 6anna. ManoxeHHbIH MaTepHan He CBA3aH C TEMOH, IEMOHCTPHPYIOTCA HalMuHe
rpyosIx ommboK, HEMOHMMaHHE CYLIHOCTH H3jiaraeMoro Mmatepuana. PaGora umeer
HE3aKOHYEHHBIH, HECaMOCTOATENBHEIH XapakTep, NPHUCYTCTBYET IUIarHaT W/MIH
pedrepaTHBHAA COCTABIAOIIAL.

I'pynnosoe 3aganne
3apanne: Ilens pabomer: pa3paboTka CHCTEMbI PHCK-MEHEMKMEHTA OpraHi3aLuy (TipoeKxTa).
3adavu:
1.  O6mas xapaxkTepHCTHKa mpennpusTHa (opraHuzauuH, ¢upmsl). HammeHoBaHuE,
BHJI JEATENHHOCTH, KOJMHYECTBO pabOTHUKOBR, OpPraHH3alHOHHAA CTPYKTYpa H T.IL
YkazaHue: npennpusTHe MOXKET OBITh peabHbIM HIH BBIMBIIINIEHHBIM.
2.  Kparkoe onucaHMe OCHOBHOrO Ou3Hec-mpoiecca mnpeanpusatus (B mobom
MIOHATHOM JOCTYITHOM BHIE).
3.  Cocrasnenue «npouns» puckOB NPeANpPUATHS (MPOEKTa.
4, OneHKa BEpPOATHOCTH H TOCNEACTBHH OT pealM3alMH BHIIENEHHBIX PHCKOB:
KOJIHYECTBEHHBIE/ MONYKONHIECTBEHHBIE/ KaueCTBEHHbBIE OLIEHKH.
5.  Iloctpoenne KapTel / MaTPHIBI PHCKOB.
6.  OnmWcaHHe CHCTEMBbI PHCK-MEHEI)KMEHTA: BBIIEIEeHHE B KAXKIOM MOApa3e/ieHHH (B
OH3HeC-TIpoLeCCe) JIMLA, OTBETCTBEHHOTO 33 PUCKH, C YKA3aHHEM BHIOB.
7. OnucaHue METOHOB, KOTOpPBIE BO3MOXKHO [PHUMEHHMTH JUIA  YIIPaBJACHUA
OTHENIbHBIMH BHJAMH BBINENEHHBIX PHCKOB: KAKHE METOIBl M KAKUM HMEHHO
o0pa3oM, Ha OCHOBE Kakoit HH(OpMaUMH H T.1.
8. BbiBoOBI M peKOMEHIALMH MO pa3paboTke M BHEAPEHHIO CHCTEMBI PHCK-
MEHEeIPKMEHTa Ha NaHHOM MpenNpHATHH.

Kpumepuu oyenueanun:
I'pynmoBoe 3amaHue OLIEHHBAETCA MaKCHManbHO B 26 Oamnoe. Kputepuu oLEHHBaHHA
rPYINOBOTO 3aNaHHA:



— 21,84-26 6anna. CTyAeHT NpHHsLI aKTHBHOE YHacTHE B padoTe, aKTHBHO BBIpKAN CBOH
MLICIIH B KauecTee JOKIAnuuKa, akTMBHO 3azasan (Gonee 1 monpoca) v oTBedan Ha
BOIPOCHL.

— 17,42-21,83 6amna. CTyneHT BhIpaxkan CBOM MBICIH B Ka4ECTBE NoKnauMKa, akTHBHO
sanasan (6ojiee 1 Bonpoca) v OTBeYaN Ha BOMPOCHI.

— 13-17,41 Ganna. CryneHT ydacTEOBaJl B MOArOTOBKE AOKiIaNa, 3aiasan HECKOJIBKO
ponpocos (Gonee 1 Bompoca) ¥ cMOT OTBETHTDL Ha BOMPOCH] (6onee 1 oTeera).

— 0-12,9 Gamia. CTyaeHT He MpuHMMan yuwacTas B paboTe, HE BLICTYMal B KauecTse
NOKMAuMKA, HE 3ajaBal BOMPOCOB (3a7an | HENMpHHUMIHALHBIi BOTPOC) M HE
MPOARIISI JAPYTHX MPU3HAKOB Y4acTHs.

3. MeroaMueckye MaTepHalbl, ONpelensioue Mpoueaypbl OUCHHBAHHS 3HAHHH,
yMeHuii, HABbIKOB M (MH) ONbITa JESATEILHOCTH, XapAKTePH3YIOIIMX  3TANBI
(O PMHPOBAHHS KOMIIETeHIHI

[Mpoueayps! OLEHHBAHMs BKTIOYAT B CeOs TEKYLUMH KOHTPOJb M MPOMEKYTOUHYHO
ATTECTALHIO.

Texymuii KOHTPOJb YCMEBAEMOCTH MPOBONMTCA C HCIMOIb30BAHUCM OLIEHOYHBIX
CPEACTR, NpPEACTABJICHHBIX B M. 2 NAHHOTO NpPHIOKEHH. PesynpTarsl TEKYIIEro KOHTPOJA
OBOAATCA /10 CBEICHUA CTYAEHTOB [0 NPOMEXKYTOYHO# aTTECTaUMA.

MpoMexyTouHAS ATTECTAMA NPOEOANTCS B (JOpME dK3AMEHA. DK3aMeH NPOBOANTCS
N0 PpACNMCAHMIO MPOMEKYTOYHOH —aTrecraudi B MHCHMEHHOM  BHAC. KonuuecTtro
TEOPETHIECKMX BOMPOCOB B 3K3aMEHALIMOHHOM 3a[aHHH — 2, xonuyecTro 3ana4 — 2. [posepka
OTBETOR W OGBABIEHAE PE3y/IbTaTOB NPOH3BOINTCS B ACHb JK3aMCHA. Pe3yNbTaThl aTTECTALMN
3aHOCSTCH B JK3AMEHALMOHHYK) BEJOMOCTh M 3a4ETHYH) KHWKKY CTYICHTa. CTyneHTHl, He
npouleaike NPOMEKYTOYHYIO ATTECTaluio M0 rpaiuKy CeccHH, JOMDKHBI JIMKBUANPOBATHL
3a/10/PKEHHOCTE B YCTAHOBIEHHOM MOpsAAKE.

[pnaokeHue 2
METOJAMYECKUE YKA3AHUS 10 OCBOEHHIO JHCHHUTITHHDBI

YVqeGHbLIM JIAHOM TPEyCMOTPEHBI CIEJTyIOINE BUIbl 3aHATH:

- JIEKLIHN;

- NPAKTHYECKHE 3aHATHS.

B XoJ€e NeKIMOHHbIX 3aHATHH PACCMATPHBAIOTCH OCHOBHBIE TEOPETHUCCKNE MOJIOMKCHHA
M noHATMS B 0OJACTH MAEHTH(HMKALMH, OLUEHKM M YNpaBIeHWd PHCKAaMH, OCHOBHBIC BHIIbI
PHCKOB, NPHHLMIIbI OLEHKH PUCKOB, METOMIbI OLEHKH PHCKOE C MOMOLILE Ka4yeCTBEHHLIX H
KONHWYECTBEHHBIX TOKA3aTenell, OCHOEbl NPHHATHA pPELICHHA B CHTyalli¥ DHMCKA, METOMbI
yrpaBleH|s PUCKAMH, JAIOTC PeKOMEHAaUMH Ans caMocToaTeNLHOH paboTel U NOAroTOBKE K
NPAKTHYECKHM 3AHATHAM.

B xoe NpakTHYECKHX 3aHATHH yriyOmsioTCi W 3aKperUIfioTCs 3HaHus CTYIEHTOB MO
PALly PAacCMOTPEHHBIX HA JEKUMSX BOTPOCOB, PAa3BMBAIOTCA HABLIKH cbopa, obpaboTku H
ananuza WHGOPMALAM C LEMHbIO HACHTH(HKAUMH W OLEHKH PHUCKOB, ofocHoBaHus BHIGOpA
HAWAYYLIEr0 PEICHHS M METONOB YNpaBJieHH:A WMIEHTH(HUMPOBAHHEIMH M OLIEHCHHBIMH
pHCKaMK, a TAKKE CaMOCTOATENBHOH paboThl 1 padoTEl B KOJUIEKTHBE.

[1py NOArOTOBKE K NPAKTHYECKHAM 3aHATHAM KaK/IbIH CTYACHT JODKCH:

1) M3yunTh PEKOMEHA0BAHHYIO Y1eOHYIO TUTEPATYPY;
2) M3yYMTh KOHCTIEKTEI JIEKLIHI;
3) NOArOTOBMTL OTBETH HA BCE BONPOCH! 110 u3ydaemMoi Teme

Mo COrJIACOBAHMIO C MpeNofaBaTe/ieM CTYNSHT MOIKET MOAroTOBHTh JCCE. B npouecce
[OIFOTOBKM K MPAKTHYECKHM 3aHATHAM CTYLEHTHI MOTYT BOCMOL30BATECA KOHCYJLTALMAMH
[pEenoaaBaTesil.

Bonpockl, He PacCMOTPEHHbIE HA NEKUMAX M MPAKTHIECKAX 3AHATHAX, JIOJUKHBI ObITH
W3yHeHbl CTYEHTaMHU B XOJIE CaMOCTOATENBHOH paboTel. KOHTpOsb CaMOCTOATENBHOH padoTEl
CTYHeHTOB Haa ydeGHOH nporpammoii Kypca OCYLIECTBIACTCA B XOAC 3aHATAH METO/IOM
ycrHoro ompoca. B xone CAMOCTOATENLHOMH padoThl KaiAbl CTYNEHT 00f3aH NpOYHTaTh
OCHOBHYIO M, M0 BO3MOIKHOCTH, JONOJIHHTENLHYIO JIATEPaTypy no M3y4aeMoii TeMe, JOTOJIHITD
KOHCMEKTbl JIeKIHii HELOCTAIOUIMM  MaTepHaioM, BBINMCKAMH W3 PEKOMEHI0BAHHLIX
NepBOMCTOYHMKOB.  BRINeNMTh  HEMOHATHBIE — TEPMUHEI, HAWTH WX  3HauYeHHE B
IHLMKIIONEAUMYECKHX CoBapsX.

Jns MOArOTOBKM K 3aHATHAM, TEKYLIEMY KOHTPOMO H NPOMEKYTOYHOM arTecTaluy
CTY/IEHTEl  MOTYT  BOCIOJNL30BATLCSA 3MeKTpOHHO-6ubNHOTe HEIMI  cucTemMaMK.  Takoke
ofyuarolinecs MOryT B3iAThb Ha 1OM HeOOXOMMMYIO NUTepaTypy Ha adoHemeHTe
YHHBEPCHUTETCKOH OHONMOTEKM WIH BOCTIONB30BATLCS YUHTANLHLIMH 3ATIAMH.



MeTonmyeckne pexomenaanny no HANMHCAHHIO H 0OPMIIeHHIO cce

O6bem acce: 1-3 crpanuusL,

Tpebopanus: wmanoNeHHe COOCTBEHHBIX MBICNIEH, COOCTBEHHON ToYKH 3peHHs Ha
TIpE/LIaraeMyo TeMy CBOMMH CJIOBAMH B TIPOH3BOJIBHOI topme.

CrpyxkrypHo scce nosmkHO BRINIATETS CleayrowuM obpasom:

* THTYJIBHBIH JIHCT;

® OCHOBHO}# TEKCT.

Honyckaetcs uuruposanue PA3IMYHBIX HCTOYHHKOB (C odopMicHHMeM CCBUIOK, B
KaBbIyKax, He 6onee 30% oT Bcero TexcTa acce). Heobxoaumo cobmonars JOTHKY H2OKEHHA
MBIC/IH, HaHYHE COOCTBEHHOrO MHEHHA MO BOTIPOCY, apryMEHTHPOBATh CBOIO TOUKY 3peHHus,
BBIZIepKHBATh opMar scce.

Pabora He nomxHa HocuTs pedepaTuBHEIi XapakTep.

Tpebosanna k TPYNNOBOMY 33AaHMIO

3ajanue BHINONHAECTCA B MaNbiX rpynnax mo 2-5 genosek. [Ins 3amiuTer pesyneTaTsl
paborel odopmnsioTcs B BHEE NMpE3CHTAUMH  (HOKMANA C MCTIONB3OBAHHEM  JIHOGHIX
WIUTIOCTPAaTHBHEIX MaTepuanos). B npexacrasnennu u 3alMTe PaGoTEI 06A3aTENBHO AOMKHEI
OBITE 3a5i€iiCTROBAHEI B PaBHO¥ Mepe BCe WIeHsI Manoi rpymmsL.



