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KADPEIPA CTaTHCTHKH, Y9KOHOMETPHKH H OLEHKH PHCKOB

(<Kypc:‘).<((Z:eei::leizb'rrygJ Ha Kypce>) 842} HUroro
Henens 6

Bua sanatuii yn [ eno | oyn PIl
Jlexumn 36 (36 |36 (36
[Mpakrhtieckne 36 136 |36 |36
Hroro aya. 72 |72 |72 |72
Kontakthas pabota 72 |72 172 |72
Cawm. paGorta 36 |36 |36 |36
Hach! HA KOHIPOIb 36 |36 (36 |36
HTtoro 144 1144 |144 [144
OCHOBAHHUE

Yuebublii nian yTBepKaAeH yuEHbIM coBeTOM By3a oT 25.02.2020 npotoxon Ne 8.

[Iporpammy cocTaBua(i): K.3.H., AoleHT, Tperybosa A A. P% '

(X
3aB. kadenpoii: 1.2.H., npodeccop Husopoukuna JI.H. - /
74

MeToaHuecKuM COBETOM HAlIpaBiIeHus: 1.3.H., npodeccop, Cypiaukos M.A.




1. HEJIH OCBOEHHSA JTHCHUILIMHbI

l.llLlc.nb: OCBOHTbL OCHOBHBLIC MCTO/Ibl MJCH l'HCl)l’il\'llill-iH, OLCHKH, dHATH3A H YIIPABACHHA PUCKAMH OPIAHHIAIIHH.

2. TPEBOBAHUS K PE3YJIbTATAM OCBOEHHWS JUCLHIIIAHBI

IMK-15:ymenuem nNpoBOAHTL AHAIH3 PLIHOYHBIX H CHELH(DHYECKHX PHCKOB /LIS NPHHATHSA YNPABACHYECKHX PeWeHHil, B TOM YHce
NpH NPHHATHH PelueHNii 00 HHBECTHPOBAHHH H DHHAHCHPOBAHHH

IMK-9:¢noco0HOCTLI0 0UEHHBATL BO3AEHCTBHE MAKPO3IKOHOMHYECKOH cpelbl HA PYHKUHOHHPOBAHHE OPTAHH3ALMI H OPravoB
rocyAapcTBeHHOT0 H MYHHUHNAILHOIO YNPABIEHHS, BbI#BAATL H AHAIH3HPOBATH PbIHOYHBIE H cneuH(PHYECKHE PHCKH, A TAKKe
AHAJH3HPOBATL NoBeaeHHe noTpedHTENel IKOHOMHYeckHX Oaar H POPMHPOBAHHE CIPOCA HA OCHOBE 3HAHHA IKOHOMHYECKHX OCHOB
MoBeJeHHs OPraHH3ALHIL, CIPYKTYP PbIHKOB H KOHKYPEHTHOH Cpelbl OTPACIH

OK-3: ¢nocofHOCTBIO HENOIL30BATL OCHOBLI IKOHOMHYECKHX SHAHHH B PA3IHYHLIX chepax AesTeIbHOCTH

B pe3yapTaTe 0CBOCHHA AHCUHIIHHEI 00y A HIACH JOTAEH:

3HaTL:

OCHOBHBIE TOHATHA ¥ BI/Ibl PHCKOB; OCHOBHLIE METO/Ibl OLEHKH PHCKOB; OCHOBHBIE METO/LI @HAH3A W YIIPABICHNS OTACABHBIMH BHIAMH
pHcka

YMeTh:

OCYLIECTBIATh HHCH'I'P1¢HKLH.[H}D KJIHOUEBbLIX PHCKUB OPTAHHIAUHH, OCYHICCTBIATD OUCHRY KITHOUYCBBIX PHCKOB OPIaHH3AUWK, ONIPEaC/ATh
BO3MOKHOCTH HHCTPYMCHTOB PHCK-MCHEIAKMEHTA C LICIBLIO MPHHATHA YIIPABIACHYCCKHX pCLLICHH!:'I.

Baanets:

NPUHUHIIAMH MPEACTABACHUSA Pe3yAbTATOB HASHTHDHUKAIIMK PHCKOB, METOTAMH OLIEHKH PHIHOYHBIX M CNCHH(PHUSCKUX PUCKOB OPIUHHSAILIH;
HaBLIKAMH ONpeaeneHns 061aCTH IPHMEHEHUA W IIPOLIECCA MEHR/KMEHTA PUCKA B COOTRETCTBHH ¢ OCOOSHHOCTAMM OPIaHN3aIMH,
criocobami paspaboTky Npoleayp KOHTpons coONOAeHHA YPOBHA NPHEMIIEMOIO PUCKA B OPTaHysdiliy A NPHHATHA YIIPABIEHYECKHX
peLIeHHI.

3. CTPYKTYPA U COAEPKAHHUE JUCUUITJIHHbBI

Kon HaumenoBanue pa3nesioB H Tem /BHA 3aHATHA/ Cemectp/ | Hacos | Komneren- | JlutepaTypa
| 3aHATHA Kyne LUHH

Paznen 1. Pasnen 1. [NoHsaTHe, HAGHTHHKALHA H OLEHKA
IKOHOMHYECKOI0 PHCKA

1:1 Tema 1.1 «OcCHOBHBIE MOHATHA H 3a7a4H Kypea» 8 4 OK-3 TIK-9 |JI1.1 J11.2J12.1
[MousTHe pHeka, YPOBHA PUCKA, (JAKTOPOB pHCKd, onacHocTei. [Monatue MK-15 JI2.212.3712.4
IKOHOMUYECKOTO pricka. Knaccuduraiia puckos. YpasieHHe J12.5

PHCKAMM, KOHUEHUUHK yupasaeHua piuckamu. Otrowenne JITIP k pueky.
CyObeKTHBHOCTD B MPHHATHH PeLIEHHI.

[Mex/

1.2 Tema 1.1 «OcHOBHbIC NOHATHA W 3a1a49H Kypcas 8 6 OK-3TIK-9 [JI1.1 J11.212.1
[loHsaTHE pUcKa, YPOBHA PHCKA, (aKk1OpoB pHeka, onacHocTed. TonaTre [K-15 JI12.2 7123 J12.4
IKOHOMHUECKOTO pHeKa, Pasbop KoHKperHbIX npuMepos. MeTo/ bl J12.5
OUEHKH IKOHOMHYECKOIO pHCka. ATPeripoBaiie B0 BPEMEHH
nokazatenei pucka. OuerKka KpesMTHOro pHcka. Peulenne 3aau.

/Mp/

1.3 Tema 1.2 «Ynpapnenne pHCKaMH OPTralHaLmi» 8 4 OK-3 [TK-9 [ J1.1J11.2012.1
[TOHATHE HHTSIPHPOBAHHOTO PHCK-MEHE/KMEHTA. Y IPABACHHE PHUKAMH 1TK-15 J2.2N123J12.4
B CITydae Peajinsalliy pUCKA. YNPaBIeHHE PHCKEMH 10 PEanusaliim J12.5
pHCKa.

[TTex/

1.4 Tema 1.2 «YnpasieHHE PHCKAMH OPIAHHIALHIY 8 -+ OK-3 MK-9 | JI1.1 J11.2J12.1
[ToHATHE HHTETPHPOBAHHOTO PUCK-MEHELRMEHTA, Y IIPABIEHHE PHUKAMH [TK-15 227237124
B C/IY4ae peajiM3alim pHeka, YpasleHHe PHCKAMH A0 PCATH3ALNH 2.5

pHekd. Yerusii onpoe. OueHka pHeka ¢ TOMOLLLIO 1eMMbl Mapkosa 1
HepageHeTBa Yedpiuesa, PemeHne 3a1a4.
Mp/




1.5 Tema 1.3 «MuenTuduKaiing 1 OLEHKA prHCKay 6 OK-3T1K-9 | 1.1 J11.2112.1
Waentrdukans, KCTouHrK pricka. OueHka pucika. MeTob [K-15 J2.20123J12.4
HAeHTHHKALMH M aHadnsa prckoB. Popma onucanys puckos, MeTo b JI2.5
QUEHKHW PHUCKOB. 2KCIICPTHBIE H CTATHCTHYECKHC. Pf.‘.iy."lb'l"d I'bl
NPOLEAYPH! OLEHKH pHCKa. [Tocneacisnus pHcka (yrpossl H
BO3MOKHOCTH). OleHKa BepoaTHOCTeH: onacHocTH. TONepaHTHOCTh
(mpuemaemocTs) K prcky. Kapra M MATPHIIA PHCKOB.

Hlex/

1.6 Tema 1.3 «HaeHnpHKailis 4 OLEHKA PHCKa» 6 OK-3 IK-9 | J11.1 J11.2J12.1
dopma onucanua puckoB. TOAEPAHTHOCTL (MPHEMIEMOCTS) K PHCKY. [K-15 JI22712.3J12.4
KKapTa 1 MaTpHLa PHCKOB. 2.5
Peuienue 3anau.

PaGota B MS Excel
/p/

1 Tema 1.4 «MeTo/bl OLEHKH PHCKL? 10 OK-3 [IK-9 [ JT1.1 J11.2712.1
KauecTBeHHbIE OLEHKH PHCKA. [K-15 N227237124
ATprOYTHBHbIC OUCHKH pHCKa. PefituHri u pidkiirun, OCHOBHbIC 2.5
OTJIHYHA PCﬁTHHlUB H PIHKHHTOB,

KonnuecTBeHHbIe OUEHKH pHcKa. CTATHCTHHECKHE HIMEPHTEIH pHCKa
(MHAHCOBBIX HHCTPYMEHTOB € NOCTOAHHON ((PHKCHPOBAHHOH)
NOXOAHOCTBIO: CPOK 0 MOTALICHHS, CPE/IHHA W IKBHBANCHTHDBIH CPOK,
MHOpPaLiid ¥ MOTHDHLUHPOBAHHAA TOPALHA.

CTATHCTHYECKHE H BEPOATHOCTHEIE MEPb] PUCKA: BEPOSTHOCTS,
CPEIHeKBAPATHHECKOS OTKIOHEHHE, BONATHILHOCTE. OCHOBHBIE
croco0bl MONEMHPOBAHKA BONETHALHOCTH, Bemmunua Value-at-Risk
(VaR). MaMepeHHe CHCTEMaTH4eCkoro (PhIHOYHOTO) PHCKA aKTHBA
(koaphuumert ). Poinouxas moiens. Monenb OLUEHKH A0TOCPOUHbIX
akTHeoB (CAPM).

e/

1.8 Tema 1.4 « MeTO/Ib! OLUECHKM PHCKAR 8 OK-3 MK-9 [JI1.1 J11.2]12.1
KayecrseHHbIe OLSHKH PHCKA. KOAHYECTBCHHBIE OLIEHKH PHCKA. MK-15 J122712.3J12.4
Benuunna Value-at-Risk (VaR). M3mepenne cricTeMaTHYeckoro JI2.5
{pBIHOYHOTO) prcka akThea (Ko3(uumenT B). Pewenne 3anau.

['pynnosoe TBOpUeckoe 3a1anne «OUSHKA, aHaIK3 1 yIpaBieHHe
PHCKaMH OPFaHN3aliinm».

PaGota 8 MS Excel

PaboTa ¢ AaHHBIMH:

Baza nausbix Llenrpansioro Ganka PP hitp://cbr.oru/hd_base/
LlenTtpaibHas 0a3a CTATHCTHYECKHX JaHHBIX
https://www.gks.ru/dbscripts/cbsd/dbinet.cgi

EnvHas MeaKBEIOMCTBEHHAA HHPOPMALLMOHHO-CTATHCTHYECKAA CHCTEMA
https://www.fedstat.ru/

Koncynwtant +

Mp/

1.9 Tema |.4 «MeT0oAbI OLUEHKH PHCRAR 16 OK-3 TIK-9 |JT1.1 J11.2]12.1
[TpuMeHEeRHE CKOPHHIOBLIX MOAS/ILH NPH OLEHKE KPEAHTHOIO PHCKA. [K-15 22723724
OueHka KpeHTHOI0 PHCKA (13, W P, JHIL J2.5
ICp/

Pasnen 2. Pasznen 2, Metoab! ynpaBiaeHH: PHCKOM

2.1 Tema 2.1 «MeToab! YNIPaBIEHHA PHCKAMM: H3IMEHEHHE YPOBHSA PHCKAN 6 OK-3 [IK-9 | J11.1 J11.2712.1
[Ipon3Bo/HbIe (HHAHCOBbIE HECTPYMEHTHL. [IHBepCH(DHKALNS: NOHATHE [K-15 JN227123J12.4
H BHILBI, 2.5
[Tex/

22 Tema 2.1 «MeToabl yNpasjieHHs PHCKAMHU: H3MCHEHHE YPOBHA PHCKA» 8 OK-3 [MK-9 [J11.1 JT11.2712.1
[pou3BoAHbIE (PMHAHCOBBIC HHCTPYMEH Ibl, JIHBCPCH(DHRALLHA: NOHATHE [K-15 2.2 J12.3 J12.4
¥ BublL. PelwieHne 3a/1au. J12.5
PatGora B MS Excel
/Mp/

23 Tema 2.2 «MeTob! YNIpaBAcHHA PHCKAMH: BO3/IeHeTBHE §E3 H3IMEHEHHA 6 OK-3 TIK-9 | JT1.1 J11.2J12.1
YPOBHS PHCKA» MK-15 J2.2J123J12.4
[Nepenaya prcka. KoMnescaims 1 OrpaHH4eHiie picka. J12.5

Hlex/




2.4 Tema 2.2 «MeTo/bl yNpasieHHA PUCKAMH: Bo3AcHCTBHE Ge3 HIMSHEHNA 8 4 OK-3TIK-9 [ J1.1J11.2712.1
YPOBHS PHCKLY [K-15 2271237124
[Tepenaqa pucka, Komaencauns u orpadiyuenue pucka. Pasdop 2.5
NPUMEPOB.
/Mp/
25 Hanucanwme acce. [lepeuens Tem B [lpunomenun 1. /Cp/ 8 20 OK-3 [1IK-9 [JI1.1 J11.2012.1
[K-15 J22712.3 1124
JI2.5
2.6 [IK3amen/ 8 36 OK-3 [IK-9 [ JIL.1 J11.2012.1
[TK-15 JI2.2 123 J12.4
JI2:5
4, ®OHJ OUEHOYHbLIX CPEJCTB
CTpyxTypa H Conepwanie (POHTA OLUEHOYHBIX CPEACTE ANA NPOBE/ICHHA TEKYILEH H NPOMEAYTOHONH aTTeCcTallun PEACTABICHb! B
[punosennn 1 k pabovell nporpamme AHCLKITHHBL,
5. YHEBHO-METOJHYECKOE H MH®OPMALMOHHOE OBECHNEYEHUE TUCHUIIJIUHBI
5.1. OcHoBHas AuTepaTypa
ABTODBI, COCTABHTEH 3arnapue M3aarelibCiBO, roi Koauu-8o

Ykonos A. U.

Ouerka pHckoB: y4eOHMK

Mocksa: Hupexr-Meana,
2018

http://bibliociub.ru/index.
php?
page=book&id=445268
HEOrpaHH1eHH B! 40CTyn
AR 3APCTHCTPHPOBAHHBIX
noasosaTencl

banmin, K. B.

YnpasieHde pHekaMu: yuedHoe riocolue

Mockea: OHHUTH-JAHA.
2012

http://www.iprbookshop.r
u/10513.html
HEOTPAHHHSHHBIN J10CTYN
AN 3APETHCTPHPOBAHHBIX
nonL30BdieneH

5.2. lonoqHHTeAbHAR JIHTEpaTypa

ABTOpBI, COCTABHTEH

3arnasne

MzaatenscTBO, roa

Konuu-so

Kypuan "Yuoparnenue pucxom”

|

Bopotees C. H.,
bannun K. B.

YnparnieHie puckamu: yaebuoe nocolmne

Mocksa: KOuuru, 2012

hitp:/biblioclub.rw/index.
php?
page=book&id=117545
HEOrPaHHueHH bl 10Ty
AJ18 3APErHCTPHPOBAHHBIX
noab3osaTeneH

Banmuu, K. B.,
Bopobees, C. H.

YnpasneHHe pHckamu: ydeduoe nocodine s
CTYCHTOB BY30B, O0OyULOULIKMXCH (10 CHELHANBHOCTAM
FIKOHOMITKH W ynpasaedus (060000)

Mocksa: KOHUTH-JIAHA,
2017

http://www.iprbookshop.r
w/71229 himl
HeOTpaHHUEHHBIT A0CTYIT
ANA 3aPErHCTPHPOBAHIBIX
no1ab30BaTEARH

[Manuaruua, A. E.,
CaucTyHOB, A. B.

ynpaﬁncune PHCKUMH HA NMPEANPHATHH. TEOpH 1
npakTHka; yuebHoe nocodne

Mockgea: Adi [Tn Ap Meana,
2020

http://www.iprbookshop.r
u/96561 html
HeOrPaHHYEHHbIT A0CTYN
JUIA 3apericTRHPOBAHHBIX
noasoBaTe e

banaun K. B.,
[epenepsce M. K.,
["onos P, C.

B’ripaaﬂeune PHCKaMH B HHHOBAILHOHHO-
HHBECTHIHOHHOH ASATC/IBHOCTH [MPCANPHATHA!
yqelHoe nocodne

Mocksa: Hawkos n K@,
2019

hutp://biblioclub.rw/index.
php?
page=book&id=573212
HCOFPAHHYCHHBIA A0CTyN
JUIS 3aPErHCTPHPOBAHHbLIX
noab3oBdTE CH

5.3 Mpodeccronanbible 6a3bl AAHHLIX H HAPOPMALHOHHbLIE CIPABOYHBIE CHCTEMb]




Basa nannwix LlesTpanshoro Ganka P http://cbrru/hd_base/

LenTpanbhas Oa3a CTATHCTHYECKHX AaHHbIX hitps://www.gks.ru/dbscripts/cbsd/dbinet.cgi

Ennnas mMexBeOMCTBEHHAS HHPOPMALIHOHHO-CTaTHCTHYSCKAA cHeTema hitps://www. fedstat.ru/

KonecynbranT +

5.4. [lepevenb nporpaMmHoro oGecneveHHs

Microsoft Office (Excel)

5.5. YueGHo-MeTOAHYECKHE MATEPHABI 451 CTYAEHTOB € OFPAHHYEHHBIMH BO3MOKRHOCTAMH 310POBbLS

Tlpu HeoOGXOMUMOCTH 10 3afBASHHIO OBYYAIOUIETOCA € OTPAHHYSHHBIMM BO3MOKHOCTHMH 310POBbA Y4EOHO-METOAMUSCKHE MATCPHA LI
NpeaocTaRnAIoTCA B GopMax, aJanTHPOBAHHBIX K OTPAHHYEHHAM 3/10D0BbA W BOCHIPHATHA HHQOPMALIMK, [Ls ML € HapyUIeHHAMM 3peHIA:
B opme aynnodaiina; B nedaTHOM Gopme yBeNHUSHHBIM WPHGTOM. JL1s KL C HAPYLICHHSIMH CTyXa: B (JOPME IEKTPOHHOIO AOKYMCHTA: B
nevatHoil hopme. [N ML C HAPYILSHHSIMI OTLOPHO-ABHIATRIbHOMO annapara: 8 GopMe WIEKTPOHHOI 0 AOKYMEHTd; B NEYATHOR (opme.

6. MATEPUAJILHO-TEXHWYECKOE OBECIIEYEHUE JUCHUILIUHBI (MOLY.I5)

[MomerueHus A8 NPOBEACHNHS BOEX BH/0B PAGOT, MPeAyCMOTPEHHBIX YHEOHBIM MIAHOM, YKOMIICKTOBIAHbDI HEOTXOIHMOH
CreLHanM3HPOBAHHOH yyeOHoil Mebenbio M TeXHHUECKHMH cpeacTBaMi 0Oyvenua. s nposeieHus JEKUHOHHBIX 3aus THH HCHONB3YeTC
JIEMOHCTPALHOHHOE 000pYA0BAHNKE.

7. METOIUYECKHE YKA3AHUS AJI51 OBYYAROIHIHXCS IO OCBOEHUIO JTHCHHUIIVIMHBI (MO 1Y JIs)

MeToAH4ECKHE YKa3aHHsA 10 OCBOSHHIO AMCLIMILTHHBL MPeAcTaicHbl B [Ipuioaennn 2 k padodeid nporpamMme JAHCIHMITHHBI,




®OH/] OUEHOYHBIX CPEACTB

Mpunoxenne 1

1. OnKcanue NoKa3sare/eil ¥ KpMTepueB OLleHHBaHUA KOMNETeHIHH Ha Pa3IHYHBIX
aTanax ux GOpMHPOBaHHs, ONMCAHNE KA OLEHHBAHUA

1.1 Moka3sarenn 0 KPUTEPHH OLEHUBAHNA KOMTIETEHUH:

OUCHKY PHCKOB.
lopMUpyeT oT4eT B
APe3CHTANMIO (10
PEIYIARTATAM BBLITIOJAHEHHA
3ajanms.

IPYNNOBOre 3318 TOCTaRACHITHIM
HenAM H 3ajiatamM, obocHoBalHOCTL
NpHMEHEHHA MCTOAOB OUCHKH H PHCKOS.
OBocHosanHocTs obpaticHuA K
unthopManHOHHLIM HETOUHUKaM. [TonnoTa
W COACPHATCNLHOCTh  NPEACTADACH IS
PEIYALTATOB BHINONHCHHA 3JaflaHHA B Xofe
JAULHTEL

Haewru:

BJIVICHHC MCTOAMMH  OLICHKH
PBIHOMHLIX W Crretndnucckix
PHCKAB OPUAHHIALIHH

Yuactayet 8 rpynnosom
sapannm, noabupaer
nTepaTypy v Gaswl
JIRHIUBIX, ocylUeCTBARET
OICHKY PHCKOB,
(opMupyer oTuer ¥
HPCICHTANKIO 110
PEIYALTATAM BBINOANCHHA
3A1A1A,

CootsercTBMC  Pe3yNbTaTOR  BhINONHCHU
rpYNnoBore  3ajJaHuf  1OCTABACHHBIM
uensM B 3amasam,  O00CHOBAHHOETL
NPHMEHCHUA  MCTO0B OUEHKYW PUCKOB.
OBocHoBanHoCTh obpamenus K
undopMalnoHHLIM NcTouHnkam. [lonnora
M CONCPHATENBHOCTH  HPEIACTABNICHHA
PEIYALTATOB BHINONHEHHA JAjAHHA B XO/IC
31T

Ipynnosoc 1aanne
IKIaMCHALHORHBIC
Gunerst (1-10)

ITK-15 ymenue npoBoAHTL AHANH3 PLIHOMHBIX H CREUHPHIECKHX DHCKOB IS IPHUATHA
YNPABJNCHYECKHX PeMICHUH, B TOM YHCIC NPH NPHHATHH PEIICHHHA 00 HHBCCTHPOBANHH M
pHHAHCHPOBAHHHK

3¥YH, cocraensioune Moxazarenn Kpurepuu Cpencrsa
KOMIETEHLHIO OLEHHBAHHS OLEHHBAHMSI OUEHHBAHUA
OK-3 cnocoGnocTs HCNoJb30BATHL 0CHOBLI JKOHOMHYECKHX SHANMI B PA3NHIHBIX Chepax
MEATCIbHOCTH
3nuunun: DopMynHpyet OTHETH Ha Tonnora 1 coNepuratebHOCTh OTReTa; Yeruniii onpoe
OCHOBlibiCc TOHATHA  # BIIL | TOCTARJICHHBIC BONIPOCH B YMeIHe IPHBOANTH IPUMEphI (UD"PW-'I-I 7-15).
PHUCKOR HACTH OCHOBIILIX HOHSTHIT IKIAMCHALMONTIBIC
M BIJI0I PHCROR. Sunerw (1-10)
Ysenun: NMoadupact anrepatypy 11 | Coovpercrnne  npobaeme  mecaenosanns; [ D - aece (Temnl 1-6).
OCYLICCTEAATL Baun aannmx, HEACHUTPARICHHOCTL  Noncka 1t orBopa | Dk3aMeHanonnme

I.l.'lc]lTMleSlKﬂmll(i KIOUYeBhIX

PHCKOB Oprafiliatini.

HERDROAN MBI 113
NOJAIOTOBKN JCCe, FOTOBIHT
aeee,

wihopyatui,  Haanane  cobernennail
TOYKH 3PEHHA H  APIYMEHTHPOBANHOCTL

CcoOpMYIHPOBAHHBIX  HACH, CASIIHHBIX
BhiBOI0B, CAMOCTOHTENRIOCTE RLIHOJIOR W
CYRICHHH, NPECTARACHHBIX B )CCC.

Ounerns (1-10)

Inanun:

OCHORHBIE MCTOAB AHAAMID H
YIUpPABACHNA OTHCHBHBIMMI
BWJIAMH pHCKa

DopMyanpyeT OTBCTH 1A
NOCTABICHIBIC BONPOCH B
SACTH OCHOBIBIX MCTO/108
ANANHIA W YHpaBJcHi
OTIUCALHBIMH BHIAMN
pHEKD

Tonnora 1 coAcpAaTCILHOCTL OTRCTA]
YMCHHC LIPHBOJIMTE NIPHMCPLI

Yernuii onpoc
(nonpocut 1-6, 16-26).
DKBAMEHUMOHNBIC
Buneru (1-10)

Haagwiwu:

BAajCHe HPHHIIIANMY
HPEACTABACHHA  PCiyiibTalon
HACHTHBHMKAHI PHCKOK.

Yuacrayer B Ipynnonom
IIAHNN, NOAOHPaeT
AWTEPUTYPY M Bub)
JANHLIX, (hopMUpYET 0THET
H NPCICHTIHIO 10
PE3YILTATAN BRITOAHCHNA
AT

CoOTHCTCTRHE  PeIYNLTATOB  BLIOMUCHWN
IPYNNOBOIO  3AJANMA  NOCTARICHHBIM
uensM M uavam,  oBocnoBaHiocTb
neibopa enucodon HPEACTABACHIN
PEIVALTATOS  WACHTHOHKIUHH  PHCKOB.
ObocHosaHHOCTh obpanienns K
wHpopmanHonibiv neTodHitkanm, Homora
W COACPRATENLHOCTL  NPEACTARACHHA
PEiYALTATOB BRINOANCHIN JA1AHMA 1 XOAC
JAUTBL

I'pynuonoe sananine
—)I\"!LIMCI 1AIHOHALIE
Ouaeru (1-10)

IMK-9 — cnocofnocTs 0UECHHBATH BO3ICHCTBHE MAKPOIKOHOMHYCCKOH Cpeibl HA QYHKUHORHpOBANNE
OpPraHu3AlHI H OPTAHOB I'OCYAAPCTBCHHOTO H MYHHIHIANBHOIO YIPABICHRA, BLIHBANTL H
AHANHZHPOBATE PBINOYNLIC ¥ CHCUHPHYCCKHE PHCKH, A TAKAKC AHAIHIHPOBATL NOREACHHE

norpefuTeeil MOHOMHUYECKHX 6aar 1 GoPMHPOBAHHE CNPOCA HA 0CHOBC IHAHKS IKOHOMHTECKHUX
OCHOB NOBEACHHS OPraHu3alnii, CTPYKTYD PLINKOB H KOUKYDPCHTHOI Cpeabt 0Tpacin

NMatenun: Pewaer pacucTiibie [Monora 2] ApapHiILHOCTL Pcll!eHHﬁ'. Pacueriioe Iajannc
ONpLACIATH BOIMOMNOCTH | SUTTIH, QHATHIHPYET H ofocHosannocTh  obpauteHun Kk Dazam | (3apanus 1=7).
HHCTPYMEHTON pHeK- | nuTepnipeTipyer HAHHBIX; COICPHATENLHOCTL BhiBOAOK 1 | Dece (temul 1-6)
MEHEIDRMENTa [ WL | onyHeibie pesyibTaTsl HHTEPIPCTIUHH NOAYHCHIBIX PEIVALTATOR, | IKIAMCHAUHOTHBIC
APHIATHR ynpannenucekisx | MoaGupaer nyrepatypy n | Coorserctane npofiaeme  nccacaosanms; | Guactu (1-10)
peineHuit. Dbt JaHHBIX UC/ICHANPARICHHOCTL NoMcKka i oTGopa

neoSxoanmMbie 1 HHopMa,  RHanudue  coBeTrenol

HOJAMOTOBKH YCCC, MNITORKT TOYKI 3peHHs W APrYMeHTHPORANHOCTH

wee: chopMyAHPOBAHNX  WIeH,  CACIARHbIX

BLIBOIOB. CAMOCTOATCALHOCTh BLIBOOR 1
CYHUCHMNH, NPEACTABNCHHBIX B HCe.

Haevixa: Yyacrayet B rpyniosom CooTseTeTBHE  pe3ynbTatoB  Bumosiienns | Fpynnosoe 31anmne
BAAUCHHE HAHBLIKAMH | S3ZLEHHM, llﬂ}lﬁ]lpm’."{ rpynnosoro FALHHA NOCTABACHNBLIM | DKRIAMEHAUHOHHBIC
oupeieenus obuactn | anreparypy 1 Gasu ueasm  n sagasam,  oBocHoBanHoeTs | Gunernt (1-10)
npHMencHus " Hnpoeced | 1annhix, onpeeisiet ul.lﬁupa NpHMCHCHHA obdnacTH NPHMCHCHHS
MEHEIKMEN T3 pHeka B | OBHACTH NPUMEHCHIA 1 1 fIpoecca  MCHCIDKMCHTA  pHOKa,
COOTBETCTRIH ¢ | npouecca MeneKMEITA criocobos papaboTKN NpOUCAYD KOHTPOIN
0coBCHHOCTAMM  Opraumsali; | peka, cnocobu coBIIO/IEHHS YPOBHS NPHEMAEMOTO PHCKA
cnocoGami paspabotin | paspaborkn npoucayp n OpravIsEIm, ObocHoBan aCTh
npoiesyp KoIrrpona | konrpols cobioenis obipautenisn K HihopMaIIIOITBIM
cobmoennn YpoBHs | YpOBHA HPUEMASMOLO HETOMHHKAM, NMosanota ]
NpueMIeMoro pHCKD B | PHCKA B OpPraiafm, COJUCPIKATELHOCTH pelicrasnenun

OPrANIIALIN NS IPHIATHA
YUPABICHYCCKNX PCILICHHIT.

dopmupyet orver u
HPE3CHTALAIO 10
PEBYIRTATAM BLUIOAHCHIA
334aHNA.

Pe3yNLTATON BLITIOARCHNA JajaHI I Xoie
JAUHTH.

uanun: Dopayanpyer otaethl Ha | TomioTa 1 ConepmaTebHOCTL OTHOTI Yeruutii oupoc
OCHOBMBIC  METOANM  OHEHKH | 1T0CTABACHNLIC BONPOCH B | YMCHHE OPHBOILH TS MPHMEDSI (Bonpacw 7-15).
PHCKOB. HACTI METOAOR OICHKI FKIAMCHALNONIIBIC
PHCKOB anact (1-10)
Vaeneun: [MonGupacr arcparypy n | Coorserevane  aurepatypol  npobuesme [ Dece (remm 1-6),
OCYULECTRIANTE ouenky | Sanl Aannnix, NCCHEIORAHMAL nedenanpanicioets | Cpytinosoe wianne
KIIOUEHBLIX PHEKOB | HEOBXOANMBIC 1A noMexa 1 otbopa undopmat, namtiie | IKamMeHaLHONILIC

ONransannm

NOAIATORKIE WCC. IOTORIN
eee,

MuyaeTayer B (pyHiopos
sayiun, noaiupact
JMTEpaTYpY 0 Dirin
JAHHBIX, OCYUICC TRIRCT

cobcTnenioi TOMK1
APTYMEHTHPOBANIOCT b
chopMyIHPOBANNHBIX  MACH.  CIeHninx
Bhio08. CAMOCTONICALHOCTL BhiBOIOH 1
CYIRACHHTL IPCICTURICHILIX B eee.
CoorueTcTiie  PeIyibTaTaB  BhiNONHCHHA

peHn 1]

onnetn (1-10)

1.2 lllkansl oueHHBaHUA:

Tekyltnil KOHTPONL YCNEBAECMOCTH W TPOMENCYTOYHAA ATTECTALMS OCYIIECTBIACTCH B
paMKax HAKONMUTENLHOR SanibHo-pefiTniroBoi cueremsl B 100-6ai1LHOM wikane:

84-100 dannos (OUEHKA «OTIHYHO»)

67-83 6aiLioB (OLCHKA «XOPOILO»)

50-66 6annos (OLEHKA «YIA0BJICTBOPHTEIBHO»)

0-49 Bannos (oUeHKA «HEYAOBACTBOPUTEILHON)




2. Tunossle KOHTPOJILHBIE 33JaHHA HIH HHLIE MaTepHabl, HEOOX0AUMBbIe AJH OUEHKH
3HAHHA, YMEHHIi, HABBLIKOB H (HJH) ONBITA JAEATENALHOCTH, XAPAKTEPH3YLUHX 3TAanbi
(opmMuposaHnsa KOMNETEHUHH B npouecce 0cBOeHs 00Pa30BaATEIBLHOIH NPOrPAMMBI

IK3aMeHAUHOHHBbIC DHIeTh!

3K3AMEHAUMOHHBIA BUJIET Ne 1
1 TlowsiTHe YPOBHSI PHCKA: YACTOTA BO3HHKHOBEHHS NOCACACTBHIl M THXKECTHL yepda.
IMousTHe onacHocTH, PaKkTOpoB pHCKA: KiIl0UYeBble oTaAn4Ns. [IpuBeanTe npumepsl.
2  Henapamerpuuecknii  meron onpeaenenus  VaR: ocHOBHBIE XapaKTEePHCTHKH,
GOpMYBl, HHTEPTIPETAUMS NOJAYYEHHOTo 3Hauenna. llpuseaure npumepsl.

3amaua 1. O6sem kpeanTHoro noprdens Banka 3a npouaslii roj coctapun 1150 kinenTos, B
TOM uucie 1) YHCHOo KIMEHTOB, B3ABIINMX OJHOBPEMENTHO DoNee ABYX KpeanTon, - 320 uenosek,
2) YHCIO HMEHILMX 3AI0JDKEHHOCTE N0 OJHOMY KPEIHTY — 75 4elloBek, 3) uMcilo HMCIOUIHX
32/10JKEHHOCTD 110 OIHOMY KPEAMTY M B3siBUIX Dojiee ABYX kpeautos — 15 uenosek. Ecnn B
TEKYIIEM 1oy ofpe/enedtbiii kimenT Danka uMeer dosee ABYX KPEAHTOB. TO HEMY PaBHa
BEPOITHOCT L TOTO, 4TO TAKOH 3aeMIIMK BYACT UMETD 3a10JEKCHHOCTL M0 OAHOMY KPCAHTY.
Jamaua 2. PaccMarTpuBaeTes BOMpOC o BLIOOPE nyulllero vusectuunonnoro npockta (MI1). B
YCIIOBMAX XOPOLICH JKOHOMMYECKOH KOWBIOHKTYPBI Ka@/lbiii M3 HHMX MOMKCT NPHHCCTH
NpUOLUIL, B YCIOBHAX 1I0X0H — yObITKM (TbiC.y.€.). BeposTHOCTL XOpoliei KOHLIOHKTYPDI
otcHena Ha yposue 0.8: a tmoxoii — 0.2,

Buibop COCTOAHNA KOHBIOHKTYPBI M HX BCPOATHOCTH
npoexra Xopouree (0,8) ITnoxoe (0,2)
MIT | 300 -500

MIT2 425 -1000

MIT3 800 -1250

Onpesennte 1) nocTpoidTe AMArpaMMy «pPHCK-10X0IHOCTLY, ONPEACNTE, KAKHE albTCPHATHBLI
COCTABAIOT MHOKECTRO ONTHMANLHOCTH 10 Tlapero, Beidepere NpoekT 1A HHBECTHPOBAH S,
2) KaK H3MEHHTCA BLIOOP MO ABYM KPHTCPHSIM, CCIIH BEPOATHOCTH XOPOLLEH If 110X0H
KOHBIOHKTYPBI cOCTaBaT, coorsercrsento, 0,5 u 0.5,

IK3AMEHAUMOHHBIA BUJIET Ne 2
1 Ounesnkn pHCKa B COOTBETCTBHM  co  crangaprom  FERMA:  kauecrsentbie,
NOJYKOJNHYeCTBEHHbIC, KoTndecTsennbie. llpuseanre npumepsi.
2 CTAaTHCTHYECKHE MEPbl DHCKA: BEPOSITHOCTL, CTAHAAPTHOC OTKJIOHEHHEe (IR AKTHBA
W noprdenn aKTHBOB), NOJYBAPHAUHNA, noayancnepend. Jocrounersa, HENOCTATKH.
ArperdpoBanue CTAHIAPTHOIO OTKJOHEHHH /5 PASHBIX NEPHOA0B BPEMEHN.

3agaua 1. BeposTHOCTh HEBO3IBPATA HHBECTUPOBAHHLIX B npoekT Nel cpencrs cocraBnser
0,20, s npoekra  Ne2  pepoaThocTh  droro  cocrasuser (0,18 Bo3sspar  cpeacts.
HHBCCTHPOBAHHBIX B (pockT No3| sosmonen ¢ scpoatnocteio (.85, OuennTb BCPOATHOCTH
TOI0, UTO 11PH HHBECTHPOBAHMH B TPH 1IPOEKTA:

e cpeacTBa OyayT BO3BPAILICHBI TOILKO M0 JIBYM HPOCKTAM;

© HE NPOM30IiACT BO3BPATA XOTA Dbl 10 O/IHOMY 1TPOCKTY,

e  Qyayr BO3BpAlCHbl CPEACTBA XOTA Obl 110 JIBYM 11POCKTaM.
Zagaua 2. Kpearuniit  noprdent  MuCTpyMcHTOB  COACPKHMT 30 MHCTPYMCHTOB, ¢
BEPOATHOCTBLIO Aedosita, pasHoit 0,02, s Ka#cioro w3 HHCTPYMEHTOB. OueHTL BEPOATHOCTL
TOI0, UTO B Hoprdene npou3onLyr:

e Tpu acdonTa;
e e Oonee Tpex aedonros;
e TONLKO jiRa JiedonTa;
e X0T# Obi ABa aedolTa;
® McHee Tpex 1edonTos.
Caenath BbiBobl. [Toapo6OHO ONKUCaTh X0 PeICHHS.

IKIAMEHALMOHHBLIN BUJET Ne 3

1 Buabl JIKOHOMMHYECKHMX  PHCKOB: no  ncrounnkam. CHcTemaTndeckuii M
HecHcTeMaTHYeckuil pucki. TIpuBeanTe NpUMepbl TS KAMXKI0I0 BLLIEJEHHOT0 BHAa
pHCKA.

2  CrarHcTHYECKME MOE/H OLCHHBAHHA BeposTHoOCTel AedonTa: Moaens AdbLTMAHA H
ee momndukaunn. OcHoBHas wuaes, NPEANOCLLIKH, HHTEPNPETALUHA pe3yJbTaTOB,
A0CTOMHCTBA W HepocTaTku. Murepnperauus napamerpa Z. lpupeanTte npumepsl.

Japaya 1. jJ,Jl}l Iil()p'l‘(l)(:‘ﬂ)’l KPEAUTHBIX HHCTPYMCHTOB 11PH YCIIOBKHHA, YTO CPCAHETOA0BOC HUCTIQ
leLI)OJITUB KOHTPAareHToB pagio 7, OLIEHHTE BEPOATHOCTL TOIO, YTO B TCYECHKMC Irojia B HOP'['Q)CHQ
HPOU30HLYT:

e apa aedonTa;

® MeCHEE ABYX Ae()oNToB;

e Qonbuie Tpex AedoaTos.
3agaua 2. Mudopmanns 0 BO3IMOKHOM 3apadoTke B uerbipex mectax Oyaymieir paborsl
npeacTaBicHa B TabIHLe BhIIIAT (B ThIC. Y.€.).

CocTosHug X03HCTBCHHOA KOHBIOHKTYPbI
Bui6op H UX BEPOATHOCTH

Xopomee (0,7) ITnoxoe (0.3)
"ocyupencienne 500 500
Dupma 900 100
bank 700 300
Crpaxosas komnanusn  |200 900

Onpenenure: 1) kakoii Beibop Oyiyliero mecra padoThl 3/1eCh HajJ0 CYHTATL ONTHMAITLHLIM 110
KPHTEPHIO MAKCHMH3ALINK 0KHIAEMOTo J0X0A4, MUHHMH3AILHH QAHJTACMOTO PHCKA, 2) KaKHe
AlLTCPHATHBBI COCTABAAIOT MUOQMKECTBO ONTHMANILHOCTH 110 Hape'r’o: 3) KaK U3MCHUTCAH BHGO]}
110 ABYM KPUTCPHAM, CCIHM BCPOATHOCTD XOPOIUETIO COCTOAHNA KOUBIOHKTYPBLI COCTABHT 0,3, a
nnoxoro — 0,7.

IK3IAMEHALUMOHHBIN BUJIET Ne 4

1 Beawunna Value-at-Risk (VaR). OcHoBubie daxtopsl, Biauswowue na VaR.
JI0CTOHHCTBA, HEAOCTATKH, OTJIHYMS OT APYIHX Mep pucKka. BonaTuibHocTs Kak mepa
PHCKA: 0COBEHHOCTH, J0CTOHHCTBA, HepocTaTKH. [IpuBeanTe npumepbl.

2 MeToabl yOpPaBJICHHsI PHCKAME: Niepelaya pucka, uiberanne pucka. Ocobennoctn,
JIOCTOHHCTBA, HeAoCTATKH MeTonoB. lpuseaure npumepsl.

3aaaua 1. Matpuua BLINIAT COJACPANT JOXOANOCTH (B HPOUEHTAX) akunid A W B npn aByx
BO3BMOMHBIX CHEHAPHAX PaszBuTHs cOObITHH. B CkoBkax ykaiaHbl BEPOATHOCTH PCAlM3alini
CHEHAPHEB.



| AloxonHocTH jUIs CLEHApHEB
Axund | S1(0,25), % | S2 (0,75), %
A 2 2.25
B -1 3,75
OnpenenuTs: CPeHHE 05KMAAEMbIC JJOXOAHOCTH H JAMCIICPCHH JLSL Ka# /101 M3 akuMii; OUeHHTD
PHCK Pa3opeHHs MHBECTOPA NP YCAOBMH, YTO OH B3sjl JeHbIW B aoar noa 1.25%. u ero
O HMjIaEMBIC TOTEPH.
3amaua 2. Mcnojs3ys HMeonMecs JaHHble 0 eXKCAHEBHLIX Toprax akumamn COepbank
Poccun, mns noprdens w3 100 akuuil onpenennts 0iHOAHEBHBIA VaR ¢ 10BEpHTCILHO
BEPOATHOCTLIO 99,9% 1 95%:

a) HENnapamMeTpHYECKHM METOIOM;

©) napamMeTpUYECKHM (JIENbTa-HOPMAILHBIM ) MCTOLOM.
Caenats BeIBO/bL 101p0o0HO onKcarh X041 pelucHHs.

IK3AMEHAUMOHHBIN BUWIET Ne 5

1 Tunw JIIIP no ornowenno & pucky. Moustie Gpynkuun noaesnocrn. Tunuunpie
PYHKUHH NOJE3HOCTH.

2 CraTucTHyecKHe  MOJeH  OUCHHBAHNS  BepoaTHocTeH  gedoara:  MoaelH
OMHOMUAILHOrO pacnpesenenusi ¥ pacnpeaenenns llyaccona. [peanonoxenus u
YCNOBHA MNPHMEHCHHHA, OCHOBHBLIE XAPDAKTEPHCTHKH, (OPMYibI, HHTEpNpeTauuns
Pe3yJbLTATOB, J0CTOHMHCTBA H HepocTaTKH. IIpnBeanTe npumepol.

Zamaua 1. Bepoarnocrs cHiskedns goxoanoctn axumn C cocrammer 0,12: s akunn B
BEPOSTHOCTL POCTa JOX0AHOCTH cocTasmsier (.88 noxonHocTh akimu A OyaeT pact c
BCPOATHOCTHIO (0,95, OUEHUTL BEPOATHOCTE TOI'O, YTO!
®  CHU3MTCH JOXOJAHOCTH JBYX aKLHH.
®  CHU3WTCS JOXOJHOCTL X0Ts Obl IBYX aKUMH.
3apaua 2. BpemcHHo cBoDoaHBIC CpeacTBa (BupMa BIOKHNA B TOKYNKY axlndil aByx
koMmnanuii: «Hentyn» v «Besysuity. Hajgexnocts nepsoil ouencHa sxenepramMu 8 85%, a
BTOPOit — 91%. OnpencnnTe:
a) BEPHO JIK, Y4TO BEPOATHOCTL NOTEPH BCEX CPEJACTB MCHBIIE, €CIH WX BIONKHTL TONLKO B
OQJIHY. CAMYI0 HAIASKHYI0 KOMIAHMIO, M HE MMCTL 1G] CO BTOPOH, HE OYeHb HAAEHKHOMN
KOMITAHHER;
©) BEPOATHOCTL TOrO, YTO CPEACTBA, MHBECTHPOBAHHBLIC B NOKYIKY aklMi JBYX
KOMMAHHIT, OY1YT NOJHOCTLIO NOTEPSHHBI M3-3a Kpaxa 00eHX KOMIanuii:
B) BEPOSTHOCTL YACTHUYHON NOTEPH CPEACTB M3-34 Kpaxa Kakoi-nudo 0AHOH KOMITaHHK
(De3pazinyuHo KaKkoi);
I) BEPOATHOCTD TOFO, YTO CPE/ICTBA NOJHOCTIO COXPAHSATCS;
J1) KaK 1pOBEPHTL TIPABHILHOCTL PACYETOR 110 TPEM HPCALILYIIHM TYHKTAM:
€) €CTh JIM HCOOXOAMMOCTL THBEPCH(HKALIMM, U B 4CM OHA Bhipaskaercs,
Caenars Buiojbl. IToApoOHO onKcaTh X014 peuicHus.

IKIAMEHALIMOHHBLIN BUJIET Ne 6
1 Peiitnurn u pansuHru. OCHOBHbBIC OTJIHYHA PEATHHTOB H PIHKHHTOB.
2 HaenTHdUKANNS, HCTOYHHK pHeka. QOueHKa pHeKa.

3apaua 1. O6wsem kpeaurnoro noprdens Ganka 3a npouuslii roa cocrasun 1150 kiuenros, B
TOM uuciie 1) YHCno KIMEHTOB, BIABIUMX OJHOBPEMEHHO Donee ABYX KpeanTos, - 320 uenosex,
2) YHCHO MMEIOLMX 3a0/KEHHOCTD 110 OIHOMY KPEOHTY — 75 uenoBek, 3) HMCI0 HMEIOUINX
38J10DKCHHOCTD 110 OIHOMY KPEAMTY M BigBmMX OoJiee ABYX kpeauTos — 15 uenosek. Ecin B
TeKYLIEeM ToJly Onpe/eieHHbli kinenT Oanka umeer 0onee JBYX KpeAMTOB, TO uUeMYy paBHa
BCPOATHOCTE TOTO, HTO TAKOM 3aeMIIHK DYACT MMETh 3a/10/KEHHOCTE 110 0AHOMY KPEAUTY.
3apaua 2. PacematpuBaeTes sonpoc o Bbibope nyumero nuBectuunonnoro npockra (MI1). B
YCIOBHAX  XOPOWEH HSKOHOMHMYECKOH KOHBIOHKTYPBl KAX/BIH W3 HHUX MOKET NPHHECTH
HpUOLLIL, B YCIOBMAX TUIOX0H — yObITKM (ThIC.Y.C.). BeposTHocTs Xopouieid KOHBIOHKTYPLI
onerena na yposue 0,8; a nioxoit — 0.2,

Bribop CoCTOAHMS KOHLIOHKTYPBI H WX BEPOATHOCTH
NpoeKTa Xaopouree (0,8) Ilnoxoe (0,2)
HIT 1 300 -500

WIT 2 425 -1000

MIT 3 800 -1250

Onpeaenure 1) nOCTpoiTE AHArPAMMY «PHCK-A0X0JHOCTLY, ONPEACIHTE, KAKHE aJIbTCPHATHBI
COCTARAAIOT MHOKECTBO ONTHMANLHOCTH no [lapeto, Beibepere PoeKT A1 HHBECTHPOBANHSL
2) Kak U3MEHHTCA BRIOOP 110 IBYM KPHTEPHAM. €CIIH BEPOATHOCTH XOpouIeii 1 nnoxoit
KOHBIOHKTYPbI COCTABAT, cOOTBeTCTBEIHO, 0,5 11 0.5,

IKIAMEHAUMOHHbBIH BUIET Ne 7
1. Poinounas mMoaens. Mojienn 0UeHKH 10Arocpounbix aktusos (CAPM).
2. WUsbexanue, nepenaya, yiepkaHne pHCKaA, NPeJOTBPAILEHAE H CHHAKEHHE yiepHa.

3apaua 1. BepostHOCTL HCBO3BPATA MHBECTUPOBAHHLIX B mpoekT Nel cpejacTts cocrasisier
0.20, s npoexra  No2  pepoarnocts  yroro  cocrasimer  0,18;  Bo3spar  cpeicrs.
HHBECTHPORBAHHLIX B npoekT No3, mosmocen ¢ sepostHoctblo (0,85, OUEHHTL BEPOSTHOCTL
TOrO, Y4TO NPH MHBECTHPOBAHWH B TPH NPOCKTA:

e cpencTsa OYAYT BO3BPALLEHb TOJLKO T10 ABYM ITPOEKTaM;

® He IPoU30iijIeT Bo3BpaTa X071 Obl 110 0AHOMY MPOCKTY;

e DyayT BOIBPALIEHB! CPEACTBA XOTA Obl 110 JABYM NPOEKTAM,
3apaua 2. Kpeamrnwii  noprdels  HHCTPYMEHTOB  cojepxur 30 HHCTPYMEHTOB, C
BeposATHOCTLIO AehonTta, pasHoH 0,02, s KaA1010 U3 HHCTPYMEHTOB. OUEHHTL BEPOATHOCTL
TOro, 4TO B NOPTQICIIC NPON3OHAYT:

e Tpu aedosTa;

e e donee Tpex AedionTos;

e Toabko ABa jgeonta;

e x0T Obl iBa AedonTa;

e meHee Tpex AeosToB.
Caenarh BeIBOALL [ToapodHO onKeaTs X0 peiieHHs.

IKIAMEHALMOHHbIN BUJIET Ne 8

I Jusepcuukanus: NOHATHE U BHALL
2 ToaepaHTHOCTL (IPHEMIEMOCTB) K PHCKY.



Jagaua 1. Ing noprdens KpeAdTHRIX MHCTPYMEHTOB NIPH YCIIOBHH, YTO CPEAHET0L0BOE YHCIIO
Ned0NTOB KOHTPArEHTOB PABHO 7. OLEHHTEL BEPOATHOCTL TOTO, YTO B TEUEHHE roja B noprdene
NPOU30IHIYT:

e japa aedonTa;

e nmeHee AByx AeonTos;

e Boliblie Tpex aeonTos.
Jamaua 2. Wudopmauns o Bo3sMokHOM 3apaborke B uceThipex mectax Oyayuei paboTh
NpeICTaBICHa B TabAHIIE BBITUIAT (B ThIC. y.C.).

COCTOSIHUA X03AHCTBCHHON KOWLIOHKTYPbI
Buibop M HX BEPOATHOCTH

Xopouee (0,7) I1noxoe (0,3)
I"ocyupexenne 500 500
dupma 900 100
bank 700 300
Crpaxosas komnanus | 200 900

Onpeaendre: 1) kakoi Boibop Oyayuero mecrta paboThl 3/16Ch HA/10 CUHTATH ONTHMAIIBHLIM 110
[{pHTCleO MAKCHMM3d1lHH 03KHJAAEMOI0 J0X00d, MUHHMH3AUKWHA 0KHJ1ACMOT0O pHCKZl: 2) KdKHE
WILTCPHATHBEI COCTABIAKT MHOIKECTBO OITHMANBHOCTH 1O [lape'ro; 3) KaK M3MCHHUTCH Bh[(’)Op
Mo JIByM l(pH'I'CpHﬂM. CClIH BCpO)iTHOCTb xopowem COCTOAHNA KOHBIOHKTYPbLI COCTABUT 0,3, a
moxoro - 0,7.

IKZAMEHAUMOHHBINA BUJIET Ne 9

1 Otnowenue JIP Kk pucky. CyObeKTHBHOCTL B IPHHATHH PeIIeHHii.
2 Wsbexanwue, nepeaatia, yaepmxaHue PHCKa, NPeJoTBpALIeHHE W CHUMKeHMe Yiepda.

Jagaua 1. MaTpuiua BLULIAT COACPKMT LOXOLHOCTY (B npolenTax) akunit A n B npn asyx
BO3MOAHLIX CLEHapuax paspuTs coObTHiA. B ckoOkax yka3albl BEPOATHOCTH peann3aliu
CUCHAPHEB.

| HoxonHocTn s cienapien |

|Axumu | S1(0,25), % | S2 (0,75). %

LA 2 2,25 ]
B -1 1375

OnpeaciinTh: Cpeliie OKHAAEMBLIC 10X0IHOCTH W IHCHEPCHM (LI KOKI0 13 aKkumil; OUCHHTL
PUCK PA30peHHs MHBCCTOPA MPH YCAOBMU, Y4TO OH B3l JACHLIM B 10T noa 1,25%, u ero
OAKMAAEMBIC TOTEPH.
Zagaua 2. Mcnonsiys MMeOUIMecs AaHHbIE O CKCAHCBHBLIX Toprax akuuamu COeplaHk
Pocenu, ans noprdens w3 100 akumi onpejaenuTh oanojnesHbii VaR ¢ poBepuTCibHOH
BEPOATHOCTBIO 99.9% 1 95%:

a) HENAPAMCTPHYCCKHM MCTOAOM;

0) napamMerpHUCCKUM (ICNbTa-HOPMAILHLIM) MCTOJIOM.
Caenarn BoBoasL T1oapo0Ho onucaTh X041 PELICHH.

IKIAMEHAUMOHHbIA BUIET Ne 10
1 Crartucruieckue " BEPOATHOCTHLIC Mepbl pueKa:

CPEAHEKBAPATHYECKOE OTKI0HEHNE, BONATHALHOCTD.
2 llpon3sojaHbie GUHAHCOBLIE HHCTPYMEHTLI.

BEPOSITHOCTD,

3apaua 1. BepostHocTh cHmkeHus poxonnoctu akiuu C cocrasnser 0,12 ans akuuyn B
BEPOATHOCTL pocTa joxoaHocTn cocrasmier 0,88, noxomnocTs axkuuu A Oyner pacrtu ¢
BepoATHOCTHIO 0,95, OLCHUTHL BEPOSTHOCTH TOTO, UTO:
e CHM3MTCS JIOXOAHOCTh JABYX aKlHid.
®  CHH3MTCS JIOXOAHOCTH XOTA Dbl J1BYX aKIMIL.
3apaua 2. Bpemcuno csoGopdbic cpeacTBa QUPMa BIOKHIA B NOKYNKY akUMi JByX
komnannii: «Hentyun n «Besysuity. Hanexnocts neproii onenena sxcnepramu B 85%, a
BrOpoil — 91%. Onpenennre:
a) BEPHO 1K, YTO BEPOSTHOCTh 1IOTCPH BCEX CPEACTB MEHBLINE, €CITH MX BIOKHTE TOJILKO B
OJIHY, CAMYIO HAJEKHYIO KOMNAMMIO, H HC HMCTh JIE1 CO BTOPON, HE OUEHb HAJICKHON
KOMIIaHKei;
6) BEPOATHOCTL TOrO, YTO CPEACTBA, WHBECTHPOBAHHLIE B MOKYNKY aKuUHi ABYX
KOMINaHHii, OYAYT NOJIHOCTBIO NOTEPSHB! H3-33 Kpaxa 00enx komnanHii;
B) BCPOATHOCTDL HACTHYHOI TOTEPH CPEACTB M3-3a Kpaxa Kakoi-1ubo 0AHON KOMITaHuH
(De3paznuno Kakoii);
r) BCPOATHOCTE TOFO, YTO CPE/ICTRA MOIHOCTbLIO COXPAHSTCS,
1) K4k MPOBEPHTH NMPABHIILHOCTEL PACUCTOB 110 TPEM [PEILULYIIHM NYHKTAM;
€) eCTb JIH HeoBXOAMMOCTD JAHBEPCH(HKAIIHH, H B HUEM OHA BbIPAKACTCH,
Cenars BeiBoapl. [oapodho onnears X041 pelenus.

Kpurepun ouenupanns:
DicamMeHallnonHLIi Guaer oleHsaeTes Makcimansio 8 100 Gannos:
84-100 Sannon (OUCHKA «OTIHMHHO»)
- 67-83 Ganos (OUCHKA «XOPOLIO»)
- 50-66 0anioB (OIEeHKA «YJI0BJICTBOPHTENLHO?)
- 0-49 6annos (OIEHKA «HEYLOBIETBOPHTENBLHO»)
Kaskas 3aj1aua oUeHHBACTC OTACLIE0, MaKCHMaNBHO B 25 Bannos. Makcuman,nas obuias ouenka —
50 Gannos. Kpurepin oUeHIBAHUA 3a1aun:

— Omanugo  —~ 21-25 Gannos. 3ajaua  pewena B nonHoM  odbeme, BLIOPaHLI  BEpHbie
HUCTPYMEHTANILHBIC MCTOALI W 1PHCMBI PELUCHUS, NPOBEAEHLI BEPHbIC PACYETB, Cciaenan
HONHBLL COAEPIKATENLHBII BLIBOL 110 PE3YALTATAM TIPOBEACHHLIX PACYCTOB.

— Xopomo - 16.75-209 6amna. 3amasa pewieHa B nonnom  obneme ¢ HeBonbMMK
HOIPELIHOCTAME,  BLIOPAHL  BEPHBIC HMHCTPYMCHTANLILIC MCTOABI W NPHEMBLI  PCLICHHS,
HPOBEACHE! BEPHBLIC PACYCTHI, CACHAH NOIHbIA. COACPHKATCALHBI BLIBOA 10 pesyinbratam
HPOBEACHHLIX PACYCTOR, B PACUCTAX M BBIBOAAX COAEPIHATCH HEIHAYHTELHBIC OLHOKN,
Yaosnersopurensio — 12.5-16,74 Ganna. 3apaua peuicna HacTHHHO, HACTHMHO BLIGPAHBI
BCPHBLIC HHCTPYMCHTAILHBLIC MCTOALI M HPHEMBI PCLICHHA. NPOBEACHLI YACTHUHBIC PACUCTD,
CACHIAN BLIBOA M0 PC3YJILTATAM MPOBEACHHBIX PACHETOB € OTACTbHLIMHM, HE3HAYHTEHLHBLIMH
HOIPELIHOCTAMH.

- Heyaosnersopurensio - 0-12.4 Ganna. 3agaua ve peiuena Wi peileHa qacTHYIO, YacTHYHO
BLIOPAHLL HCOOXOIMMBIC WHCTPYMEHTANLHBIC METOAbl W HPHEMLI PELICHMA. pacueTLl He
HPOBECHD] M HPOBEACHLI YACTHYHO, BbLIBOA 10 pe3yibldlaM HNpPOBCACHHBIX pHC‘-IC’['(}H He
CJlCiIdaH WK ()LIIHG('I'-!CH.

Kauc1n1ii BONpoc oneHnBacTes OTACLHO, MaKeHManbio B 25 annos. Makcumannnas obnias ouchka
- 50 dannos. Kpurepyun ouenupanms oT;1e1LH000 BONpoca:

~ Ornuuno - 21-25 Gannor. Q1BET Ha BOIPOC BEPHBIHA MPOLEMOHCTPHPOBAHO HaM4ie r1yOoKHX
HCHCPTBIBRIOULAX / THCPALIX M A0CTATOMHO MOAHBLIX 3HAHNI, FPAMOTHOC W JIGIHYECKH CTPOoiiloe
IHI0KENHE MATCPHAIA TTPH OTBETE.



— Xopowo — 16,75-20,9 Ganma. Otser Ha BONPOC BEPHBIH, HO € OTACALHBLIMH NOTPEUIHOCTAMHN H
otbramu, YBEPEHHO HCHPARIEHIbIMU noche  JIOTIONHHTENLHBIX BONPOCOB;
MPOAEMOHCTPHPOBAHO HAIMUKE TYOOKHX HCUEPTILIBAIOIMX / TBEPBIX W LOCTATOHHO [ONHBIX
SHAHMI, TPAMOTHOE M JIOMHYECKH CTPOHHOE M3JIOKEHHE MATEPHAlA NPH OTBETE.

— Vaomnermopureinsio — 12,5-16,74  Ganna. OrtBer na  BONPOC  MACTHYHO  BEpeH,
NMPOAEMOHCTPHPOBAHA HEKOTOPAA HETOUHOCTH OTRETOB HA JIOMOJHUTCALHLIC M HABOMALLHE
BOMPOCHI.

—  Heyaosnersopurensio — 0-12.4 6anna. Oreer Ha BONPOC HE BEPEH. NPOJACMOHCTPHPOBAHA
HEYBEPEHHOCTD M HETOUHOCTL OTBETOB 1A JIONOIHNTEALHBIC M HABOAALLNE BONPOCLL.

Bonpocel 1151 YCTHOro onpoca
Pa3znen 1 «"0“5!1'“9, IlJlEHTI’Id)HKﬁlIIlH H OUEHKA IKOHOMHYECKOI0 pPHCKA»

TMonusTHe prcka, YpoBus prcka, (JakTopos PHCKa, ONMacHoCTel.
Kiacendmranus pUCKOB.
VipasieHue pUckaMi, KOHLEILMH YIIPABICHUS PHCKAMHM.
TTOHSTHE HHTCIPHPOBAHHOIO PUCK-MEHE/ZKMEHTA.
ViipasieHine pHCKAMH B CIYHAC peainsauny pueka.
6. YIpaBicHue pHCKAMM JI0 PEAIM3aLMN PHCKA,
HaenTnduranns, nerounnk pucka. OueHka pHeka.
8. MeTtoasl nacHTHPHKALLMH H aHAJIM3a PUCKOB.
9. dopma onHUcaHts PHCKOB.
10.MeTo/ibl OUEHKH PHCKOB: 3KCHEPTHBIE H CTATHCTHUECKHE.
1 1. Pesynurarsl NPOLEILYDHI OLEHKH PHCKA.
12.ITocneacteus pucka (YIpossl 1 BOIMOMHOCTH).
13.01eHKa BEPOATHOCTE: 0NACHOCTH,
14. TonepauTHOCTh (IPUEMIIEMOCTD ) K PHCKY.
|5.Kapra 1 MaTpHLLd PUCKOB.
16. ATpHOYTHBHBIC OLCHKH PHCKA.
1 7. Pefirrurn 1 pankuury, OCHOBHbBIC OTIMYNA PCHTUHIOB W PIHKHHTOB.
|8.CraTyeTHyeckue  M3MEpHTEIH  pHeka  BMHAHCOBLIX  HMHCTPYMEHTOB € NMOCTOSHHOM
{(puKeHpoBaHHOil) JOXOAHOCTLIO: CPOK JIO NOTALICHHS, CPEAHHH H IKBUBAICHTHBIH CPOK,
JUOPALHA 1 MOAHPHIIHPOBAHHAS JLHOPAILHS.
19.CraTHCTHUECKHE 1 BEPOATHOCTHBIC MEPbl PHCKA: BEPOITHOCTL, CPEAHCKBAAPATHICCKOE
OTKAOHEHME, BOIATHALHOCTD,
20.0cHoBHbIC CNOCODBLI MOJACTHPOBAHHS BOJIATHALHOCTH.
21.Beanmunna Value-at-Risk (VaR).
22.M3MepeHHe CHETEMATHUECKOrO (PLIHOUEOro) prueka akruea (koddduiment ).
23.PuIHOYHAS MOJICb. MOJICb OHCHKH J0ArocpoulbiX akTusos (CAPM).
Pasnen 2 «Meroab! YIPABICHHH DHCKOM?

h-dhe L b

e

24 M3beskaHue, nepeiayd, YACPAAHNe PUCKA, IPC/IOTBPAIICHHC W CHIDKCHIC yiepda.
25.11poH3BO/IHBIC (JHHAHCOBLIC HHCTPYMCHTDI.
26. JlnsepeudIkania: NOHATHE H BHILLL

Kp"ﬂ?(’p"" QUEHUGANIAL
Kancisiii BOIPOC OLUECHHBACTCSH OT/IC/ILHO, mMakcHMaibio B 1 6anin. MakcumaisHas 00mas
oneHka — 26 danos. KP]‘ITCP!IH OUEHHBANNHA OTIC/ILHOIO BONpOCaA:

— 0,84-1 Ganna. OTBCT Ha BOMPOC BEPHBIH; NMPOJEMOHCTPHPOBAHO HANMUHE TNYOOKHX
MCUEPbLIBAIONINX / TBEPABIX M JOCTATOYHO TNMOJHLIX 3HAHMH, TPAMOTHOE H JIOTHYECKH
CTPOIiHOE H3NI0KEHHE MATEPHANA NPH OTBETE.

—  0,67-0,83 daa. OTBET HA BONPOC BEPHBIH, HO C OTACHLHBLIMH NOTPEUIHOCTAMH H
omMbKaMH,  YBEPEHHO  HCIPABJICHHBIMM  NOCHE  JONONHHMTENLHBIX  BOMPOCOE;
NPOAEMOHCTPUPOBAHO HANMUYKE TYOOKHX MCUCPIBIBAIOIWMX / TBEPABIX M JOCTATOYHO
NOJIHBIX 3H3HV1FI, 'PaMOTHOE H JIOTHUCCKH CT]')OFIHOC M3JI00KCHHE MATEpHana npy OTBeTE.

— 0, 5-0,66 6anna. OTBET HA BONPOC HACTHUHO BEPEH, NPOJACMOHCTPUPOBAHA HCKOTOPas
HCTOYHOCTL OTBCTOR Ha J0NOIHUTE/ILHBIE M HABO/ISIINE BOIIPOCHI.

—  0-0,49 Ganna. OTBeT HA BONPOC HC BEPEH, NMPOICMOHCTPHPOBAHA HCYBCPEHHOCTL M
HETOYHOCTL OTBCTOB Ha JOMOJIHMTEC/IbHLIC H HABOAALLIHE BOTIPOCKIL.

KomnaekT pacueTHbIX 3aiaHHil

3apanne 1. O6bem kpeanTroro noprdens Gaika 3a npowbiii roa cocrasun 1150 winentos, B Tom
giene 1) 4ueao KIHCHTOR, B3SBIIMX OAHOBpeMcliHo Donee ABYX kpeantor, - 320 uenosek, 2) 4ucno
MMCHIIHX 3a10JKEHHOCTE NO OAHOMY KpCanTy - 75 4CnoRex, 3) HYHCTO UMCIOIIHX 3AJI0JIKEHHOCTb NO
OIHOMY KpCAMTY W B3ssinx Oonee aByX wpeanros - 15 yenosex. Ecam B rexyuwem ropy
onpejaenelnbiii kinentT Ganka WMeer Bosee JBYX KPCAHTOB, TO YEMY PABHA BEPOATHOCTE TOTQO, Y4TO
TAKOH 3aeMIMK OYACT MMETh 3A/I0JDKCHHOCTL HO OJHOMY KPEAITY.

Bananue 2. PaccmarpuBacres Bonpoc 0 BLIGOPE JYMIIEI0 MHBECTHLHMOHHOrO npockra (HIT). B
YCHOBHIX XOPOIICH IKOHOMHYCCKOH KOHLIOHKTYPB! Kaublil U3 HUX MONET IPHHECTH NPUDBLIL, B
YCAOBHAX 110X0H — yObiTKH (Thic.y.c.). BeposTHocth X0pouiel KOHBIOHKTYPBl OUCHECHA HA ypOBHE
0.8: a nnoxoit — 0,2,

Butbop | Coctosmins KOWBIONKTYPh) H HX BEPOATHOCTH
npoeKTa Xopouiee (0.8) Inoxoe (0,2)
HIT 1 300 -500
nI2 425 -1000
MIT 3 800 -1250

Oupenenure 1) kakoii npoext OyACT ONTHMAIBHBIM 10 KPUTCPUIO MAKCHMH3IALMH  OXHIACMOI0
AOX0JA; MUHUMH3ALUMY  OKMAACMOI0 pHcKa: 2) Kakue albTepHATUBLL COCTABAAIOT MHOKECTBO
onTumansHoct no Hapero; 3) kak u3MeHnTes BLIOOP 110 JIBYM KPHUTCPHIM, €CIIH BCPOATHOCTH
XOPOMIEH 1 NIOX0H KOHBIOHKTYPBI cocTarsT, cooTnercreento, 0.5 u 0,5
Japannce 3. BeposTnocts Heso3ppata HHBecTHpoBanbix B npoekt Nel cpeacts cocrasmsier 0,20, ans
npoexta Ne2 seposaTHocTs aroro coctasiier 0,18; BO3BPAT CPEACTB, HHBECTHPOBAHHLIX B poekT No3,
BOIMOMKEH € BCPOATHOCTLIO 0.85 Oucnn‘n, nCp()H'lll(}C']'la TOro, 410 1pHM MHBECTHPOBAHWKW B TPH
NPOCKTA:
—  cpeacTsa DYAYT BOIBPALICHD! TOILKO [0 JIBYM NPOCKTaM;
~  HC OPOH30IAJICT BO3BpaTa X0Ta Obl 10 OJIHOMY NPOCKTY;
~  Oy/yT BO3BPALLCHDI CPEACTBA XOTs Obl 110 JABYM POEKTAM.
Zajpanuc 4. na noprdens KPeAMTHBIX MHCTPYMCHTOB 1IPH YCIOBHH, 4TO CPEAHEr0A0BOC YHCIO
)1[!(])011'1"05 KOHTPAreuTos paBHoO 7, OUCHHTL BCPOATHOCTL TOrQ, 410 B TCYCHHUE 10aa B I'ID[)'F(‘JE!!C
HPOHBONIYT:
- asa gedonra:
~  MeHEE JBYX ACOonTOoB:
~  Gonviue Tpex acdonros.
Japanue 5. Marpuia BBINNAT COACPHHT JIOXOAHOCTH (B npoueHtax) axumii A uw B npu asyx
BOIMOMIHBIX  CHSHADMAX PasBUTHA  COBLITHH. B cxobkax ykasanb  BCPOATHOCTH PeanH3aliny
CLICHAPHER.



ﬂoxoﬂHOCTH JAJIA CUCHApHEB
Axanu | S5 (0,25), % $:(0.75).%_ |
A 2 2:25
B -1 3.75

Onpenenuts: cpeanHe OIKMNAEMBIC JOXOIHOCTH U AMCIEPCHU AR KANKIOH H3 AKUMH; OLEHHTH pHCK
PA3OpPEHHs MHBECTOpA TIPH YCIOBHH, 4MTO OH B3fJ AcHbr B jonr noi 1.25%, u ero oxmnacmbic
NOTEPH.

Japanne 6. Marpuua BLITUIAT COACPHHT AOXOJHOCTH (B NPOLEHTAX) axTHBOB A W B npu ueTbpex

BOIMOMKHBIX CILCHAPHAX PA3BUTUs COOLITHIE (B CKOBKAX AAHBI BEPOATHOCTH).

AKTHB JLOX0NHOCTb H BEPOSTHOCTH
$1(0.20) $2 (0.35) $3(0.15) $4(7)
A 1 02 . 02 L 045 [ O3
B 0.25 0,12 0.10 0.18

Onpeaennte: 1) 3QpexTHBHOCTE M PHCK JUIH KOKAOIO akTHBa; 2) ONTHMAILHOE PELICHWE M0
KPHTCPHIO MAKCHMM3AUMH OAMAACMOrO JIOXOa, MMHMMH3ALUMM OXKHIAEMOTO pHCka; 3) Kakue
ANLTEPHATHRLI COCTARIAIOT MHOKCCTBO OfrTuMansioetn 1o [lapeto: 4) nocTpoiite AHarpaMmy pHCK-
JLOX OAOCTD.

Japanue 7. U3Becrinl Jo0X0AHOCTH (B Y0) O TPEM aKTHBAM 38 UCTLIPC MECALE.

Aetws | Meesu |
Cenvabpe | OwraGpe | HosGps | Jexalp |

Ay 9 12 = 15 |
Az 1 10 4 1 14 ]
A 15 2 T

BuiBpats OAMH AKTHB NS WHBECTHPOBAHMA, MCIONBIYA KPHTCPHIl TPOM3BCACHHA 1 BIBELICHHLIA
KPUTEPHil IPON3BEACHIHH.

Kpumepuu onenuganua:

Kaxknas 3anaya OUCHUBAETCS OTAENLHO, MAKCHMANLHO B 4 banna. MakcnManbsHas obuas

ouneHka - 28 dainos. KpHTEepHH OLIEHMBAHMS 38Ja4H:

3,36-4 banna. 3agaya pelieHa B ONHOM obbeme, BLIOpAHbL! BEPHBIC HHCTPYMEHTANLHBIC
MCTOMLI M MpUEMbl pELEHHA, TPOBEACHBI BEPHLIC PACYETHI, CHENAH TONHLIH,
CO}LCp)KaTCﬂbelﬁ BBIBOJ 1O pe3yNbTaTam IMPOBENCHHLIX PACHCTOB.

2.68-3.35 faina. 3anaya peuicHa B nonHoM ofbeMe ¢ HEOMIBUIMMH [TOTPELIHOCTAMH,
BLIGPAHBI BEPHLIC HHCTPYMEHTABHBIE MCTOL! | NPHEMBI DCLICHUS, TPOBEACHB! BEPHbLIC
pacueThl, CACNAH TIONHBIH, COAECPKATENbHBLIH BHIBOI 110 PE3yNbLTATAM NPOBEAEHHBIX
PACUCTOB, B pACYETAX W BLIBOJAX COJACPIKATCA HE3HAUNTCILHBIC OIIHOKH.

2-2.67 6Ganna. 3ajdua  peuleHa  4acTWYHO, YacTHYHO  BeiDpaHBl  BEPHbLIC
MHCTPYMCHTANBLHLIC METOLI M IPHEMbl PELICHWSA, NPOBEJEHBI YACTHUHLIE PACHETLI,
cleNaH  BLIBOA MO PE3YJLTATAM  NPOBEACHHBIX  PACHETOB € OTAEJLHBIMM,
HC3HAUUTEABHBIMH NOTPEINHOCTIMA.

0-1,9 fawm. 3amaya HE pelleHa MM PCUICHA YaCTHYHO, YaCTHYHO BLIOpaHbl
HEOOXOMUMBIC MHCTPYMEHTATLHBIC METOL! H PHEMBI PCLICHHA, PACHETHI HE NPOBEJICHD]
WM NPOBENEHB! YACTHUHO, BLIBOJL M0 PE3YALTATAM NPOBCICHULIX PACUECTOB HE CAENaH
My OLIMB0YEH.

Tembi 3cce
I. Toaxoel k ougHKE prekoB. OO30P MEXYHAPOILIX CTAHIAPTOB.
2. KayecTsBeHHbIE OUCHKH pUCKOB. BHIbI, 10CTOMHCTBA, HEAOCTATKH
3. KonuuecTBeHHBIC OLIEHKH PHCKa. Bl'!ﬂbl. JOCTOHHCTBA, HEAOCTATKH.
4. CranjapThl yNpaBiacHus puckamn, OTeUeCTREHHEII OILIT MTPHMEHEHHS.

5. Meroas! naeHTH(UKALMH PHCKA: MO3TOBOH WITYPM HIIH METON KOHTPONBHbIX
CITHCKOB.
6. MeToasl uaeHTH(QUKaunK pucka: Meron Jenbdu MM aHanus nepesa 0TKasos.

Kputepru ouenku:
CTYIEHT MOMET BLITIONHUTE TOJLKO ONHO 3cce. Jcce OLUEHUBACTCA OTACILHO, MAKCHMATEHO B
20 6annos. KpuTepun oLieHMBaHUA 3¢CE:

— 16,8-20 Ganna. ManoxesHsiil marepuan (AKTHUECKM BEPEM, BbIABJIEHO HAIMYME

rnyBOKMX HCUEpNHIBAIILAX 3HaHWH B obbeme wu3ydewnoli Ttemul. Pabora umeer
3AKOHYECHHBIH, CAMOCTOATENLHBIN XapakTep, Miariar u pedepaTHBHas COCTaB/sIoIas
OTCYTCTBYIOT.

13,4-16,7 OGanna. Wanoxkenuuii maTepuan (akTHYECKH BEPCH € HEOONBIIMMH
NOrPELIHOCTAMMN, BHIABIGHO HATHUME TBEPABIX H AOCTATOYHO NONHBIX 3HAHHH B 0BLeme
¥3yyeHHO! Tembl. PaBoTa HMEeT 3aKOHUCHHEBIH, CAMOCTOATENBHLI XapakTep, niaruar u
pedieparHBHas COCTARAAIOWAN OTCYTCTBYHOT.

10-13,3 6Ganna. Wsnoxennnii  marepuan QakThdeckw BepeH ¢ HeDOJIbLIMMH
HOrPEIHOCTAMH, BRISIBJICHO HAJMUYKE LOCTATOYHO MOJHLIX IHAHMH B 00BLEME H3YYCHHOH
Tembl, PaBoTa MMeEeT 3AKOHUCHHLI, CaMOCTOATENLHLIN XapakTep, B HE3HAYHTCILHOM
0bbeMe MPUCYTCTRYIOT NIATHAT K ped)epaTHBHAN COCTABISIOMAL.

0-9.9 Ganna. M3noxeHHbIH MaTEpHaAJl HE CBA3aH € TEMOMN, JEMOHCTPHPYIOTCS HaluuHe
rpy6ux ouubOK, HENOHWMAaHHE CYIMHOCTH H3naracMoro marepuana. PaGora nmeer
HE3aKOHUCHHLIH, HECAMOCTOATENbHBLIA  XapakTep, NPUCYICTBYET TJardar Wumm
pedepaTHBHAs COCTaBAAOLLIAS.

I'pynnosoe 3aganue

Jananwue: [{eis pabomer: papaBoTka CHCTEMbI PHCK-MEHE/KMEHTA OPTaHH3alMK (NpoekTa).
3aodavu:

1. O6uwas XapakTepueTHKa NpeanpHaATHa (opraHmsaunuu, ¢upmel). HaumeHosauue,
Bl JEATENBHOCTH, KOJIHYCCTBO pabOTHUKOB, OPraHy3alMonHas CTPYKTYpa u T.IL.
ViasaHue: NPENnpHATHE MONET BbiTh PEATbHBLIM HIM BbIMbILLLTCHHBIM. '

2 Kpatkoe OMMCAHHE OCHOBHOTO OH3HEC-TpoUecca npeanpusTia (B JoGom
NOHATHOM JOCTYIIHOM BPI,E[C].

3. CocraBnenne «npofinis» PHCKOB NPEANpHATHA (pocKTa.

4. OucHKa BEPOATHOCTH W TIOCAENCTBHH OT peanM3auvH BLIJEICHHBIX PUCKOB:
KONHYECTREHHBIE/ TIOJIYKOIUUYECTBEHHBIE/ KAYECTBEHHBIE OUEHIKH.

& [MocTpoenne xapThl / MaTpHLbl PHCKOB.

6. Onucanne CUCTEMBI PHCK-MCHE/DKMEHTA: BBIACIIEHHE B KAKIOM NOAPA3/ICICHUH (B
GM'SHCC-HPOHCCCEZ) JMua, OTBETCTBCHHOI'O 3a PUCKH, C YKa3aHHEM BHJI0B.

7. OnWcanue METOAOB, KOTOPbIC BO3MOMHO NPUMEHMTb Ul YNPaBNEHUs

OTACHLHBIMH BHAAMM BBIAC/ICHHBIX PHCKOB: KAaKME METOIbI M KAKHM HMEHHO
00pa3oM, Ha OCHOBE KakoH HH(GOPMALIMA W T.1L.

8. Boigonsl W pexoMeHJauMu 1o pa3paboTke W BHCAPEHHIO CHCTEMBI PHCK-
MEHEDKMEHTA Ha IAHHOM NTPEINPHITHH.

Kpumepuu oqenuganun:
[pynnosoe 3ajaHue OLCHMBACTCS MaKCHMansHO B 26 Oannos. Kputepun oucHuBaHuMs
IPYIHOBOIO 3a1aHua:



— 21.84-26 Ganna. CTyneHT NMPHHAN aKTUBHOE Y4acTHE B paboTe, aKTHBHO BhipaXkall CBOH
MLICITM B Kd4€CTBE [OKNa/[4MKa, aKTMBHO 3amasan (Gomee | Bonmpoca) W OTBevan Ha
BOIPOCHL.

— 17,42-21.83 Ganna. CTyAEHT BbipaXkajl CBOH MbLIC/IM B KAYecTBE JOKIAUUKA, aKTHBHO
3anasai (Gonee | Bonpoca) 4 0TBEYAN HA BOMPOCHI.

— 13-17,41 Ganna. CryneHT y4acTBOBal B MOArOTOBKE JIOKIAja, 3aJaBall HECKOJIBKO
Bonpocos (bonee | Borpoca) U cMOr OTBETHTL Ha BONpOckh (osee 1 oTBeTa).

— 0-12,9 6anna. CryaeuT He NpHHHMan yuacTHs B pabore, HE BLICTYNAN B KAYECTBE
JOKNa14MKa, He 3a4aBail BOMPOCOB (3anan | HENpUHUMOMaNbHbIA BOTIPOC) M HE
NpOABAAN APYTHX NPU3HAKOB Y4acTHS.

3. MeTtoau4yeckHe MaTepHanbi, ONpeensiloiiNe NpoUeaypPhl OUCHHBAHHA 3HAHHIH,
YMeHHi, HABLIKOB MW (MIH) ONLITA AeATEJALHOCTH, XAPAKTEPHIYIOIIMX ITansl
(GopMHPOBAHHA KOMIETEeH A

[pouenypsl OLEHHBAHWSA BKIIKOYAIOT B ceBs TCKYUIMH KOHTPONL M MPOMEXKYTOYHYIO
aTTECTAUHIO.

TekyWwHii KOHTPONbL YCNEBACMOCTH [POBOAMTCH € MCHONL3OBAHMEM OLCHOUHBIX
CPEJICTB, MPEACTABNEHHBIX B 1. 2 JaHHOIO NPUIOXKEHHA. PE3ynsTaThl TEKYLIErO KOHTPOIS
JIOBOJIATCA J10 CBEACHHA CTYICHTOB [0 NPOMCXKYTOMHOI aTTECTALHH,

IMpomexyTouHan aTTecTauns NPOBOAMTCA B (DOPME 3K3aMeHa. DK3AMEH MPOBOANTCS
MO pACMHMCAHMIO TIPOMCKYTOYHOH  aTTecTauMW B NHUCbMEHHOM Buie. Koauuecrso
TCOPETHUECKMX BONPOCOB B IKIAMEHALUMOHHOM 3a1aHuH —~ 2, KOJMYECTBO 3ajau — 2. [Iposepka
OTBETOB ¥ 00BABNEHUE PERYILTATOB NPONIBOANTCS B JEHDL IK3aMeHa. Pe3yibTarsl arTecTauny
3AHOCATCS B JK3AMEHALMOHHYIO BEOMOCTH M 33UCTHYIO KHWKKY cTyaeHra. CTYACHTHI, He
NPOIIEALINE NMPOMEKYTOUHYIO aTTECTAlMIO N0 rpaduKy CCCCHH, AO/DKHBI JIMKBUAMPOBATHL
3310JPKEHHOCTD B YCTaHOBJICHHOM TOPsiIKE.



IMpunoxenne 2
METOJUYECKHE YKA3AHUSA 10 OCBOEHHIO JIMCUHHTJIMHBI

Y ueOHBIM MIaHOM HPEyCMOTPEHB CHEAYIONINE BHABI 3aHATHIL

- JIEKLLMH;

- MPAKTHYECKHUE 3aHATHSI.

B xoje NeKUMOHALIX 3aHATHIl PACCMATPHBAIOTCS OCHOBHBIE TEOPETHYECKHE MOJTOMECHM
M 1OHATHA B 001aCTH MACHTH(OMKALMK, OLUEHKM M YNPaBICHMS PHCKAMM, OCHOBHBIC BH/ILL
PHCKOB, NPUHILHIILI OLICHKH PHUCKOB, MCTOJbl OLCHKH PHCKOB C ITOMOILBK) Ka4CCTBEHHLIX H
KOTHYCCTRBCHHBIX [10Ka3aTeleH, OCHOBBI HNPUHATHS PELICHWIT B CHTYalUWH pHCKA, METOJbI
YNPaBACHUS PHCKAMH, JAI0TCS PEKOMEHAAIIH A CAMOCTONTENLHOH PaboThl M NOATOTOBKE K
NPAKTHYECKHM 3aHATHAM.

B xoji¢ npakTHYECKnX 3auaTHH yrnydnsiores W 3akperuigiorcs 3HaHHA CTYJEHTOB 1o
PAlY PACCMOTPEHHBLIX HA JCKUMAX BONPOCOB, Pa3BHBAIOTCA Hasbiki cbopa, obpaborku 1
ananu3a MHGOPMALMK € LCALI0 MACHTHQHKALHK B OUCHKM PHCKOB, oBocHosanns BbiGopa
HAMAYULIErD PEIICHWS W MCTOMOB YNPABRNEHWs WAEHTH(HIMPOBAHHLIMH W OLCHCHHLIMH
PHCKAMH, @ TAKGKE CAMOCTONTENLHOTT PaboThl 1 padoThl B KOJIICKTHBE.

TIpH HOArOTOBKE K NPAKTHYECKAM 3aHATHAM KakKJIbli CTYACHT JOJIAKEH:

1) M3YUNTE PEKOMEHA0BANIYIO YUCOHYIO JIITEPaTYPY;

2) M3YUHTH KOHCTICKTb] JEKIUAH;

3) NOArOTOBUTL OTBETHI HA BCE BOTPOCH! MO H3YYACMON TEME,

4) HHCLMEHHO PELIMThL AOMAIIHCE 321aHHC, PEKOMCHI0BAHHOC NPCNOAABATCACM TIPH U3YHCHHH
KaM(I0H TEMBbI.

Ilo cornacoBaniio ¢ UPCHOAABATENEM CTYJICHT MOMET TIOAIOTOBNTL Hcce. B nponecce
NOJAFOTOBKH K 1IPAKTHYECKHM 3aHATHAM CTYACHTLL MOT'YT BOCIO/B30BATLECA KOHCY/ILTAUHAMH
Hpenonaparess.

BONPOCH, HE PACCMOTPCHHBIC HA NCKUMAX W TPAKTMUECKHX JAHATHAX, JOJUKHbI ObITE
W3YUCHDBI CTYICHTAMK B XO/1¢ CAMOCTOSTCILHOM padorhl. KOHTPOsib CaMOCTOATEILHO paboThl
CTYAEHTOB Haa yueOHoil nporpaMMol Kypca OCYIMECTRISETCA B XOJE 3AaHATHIL METONOM
YCTHOTO Onpoca. B Xxoae camocTostensHol paGoThl kausibiil cryient o0s3aH npoynTaTh
OCHOBHYIO H, 110 BO3MOACHOCTIL, JIONOJHHTEALHYH JIMTEPATYPY 110 H3YHAEMOI TEME, AOTIONIHNTH
KOHCHEKTLI  JIEKIMI  HEAOCTAKUIMM  MATEPHATIOM, BLINHCKAMHM W3 PCKOMCHJIOBAHHBLIX
[ICPBONCTOYHUKOB.  BBUICAWTL  HCHOHSTHBLIC — TCPMHMHbLI,  HalTiH  HX  3Ha4YeHHe B
IHUMKIONEANICCKHUX CIIOBAPAX.

JUist NOArOTOBKH K JalsTHAM, TCKYUIEMY KOHTPOJIO M NPOMEKYTOUHOH aTTCCTallMu
CTYACHTHI  MOTYT  BOCHOBIOBATLCS  MICKTPOHHO-OHBAMOTEHLIMKI  cHcTemami.  Takxe
oByualomMeEcs  MOTYT  BIATH  HA  JIOM  HCODXOAMMYK — nurepatypy Ha aboHemente
YHUBCPCHTETCKOM OMIIMOTCKN HAK BOCTIONB30BATHC UHTAIBLHBIMH 3aiaMi.

MeToanYeCKHEe PEKOMEHAAINH N0 HATTHCANHIO H 0POPMIEHHIO0 3Cce

O6wem acce: 1-3 crpanubl.

Tpefosanus: W3NoKCHUE CODCTBCHHBIX MBICHCH, COOCTBEHHONM TOUKH 3peHHs  Ha
NPE/UIATAEMYIO TEMY CBOUMH CIIOBAMH B IPOM3BONILHOH dopwme.

CTPYKTYPHO 3CCE AODICHO BBITIISIETS CEAYIONIHM 00pasom:

* TUTYNBHBIH JIMCT;

* OCHOBHOI TEKCT.

JlomyckaeTes LMTHPOBAHHE DPA3IMYHBIX MCTOYHHKOR (€ O(OPMICHHEM CCBUIOK, B
kapblukax, ne donee 30% ot Beero Texcra scce). Heodxoaumo cobmogats J0rMKy W3N0MEHHS
MBICJIM, HAHUME COBCTBEHHOIO MHCHHS 110 BOMPOCY, apIyMERTHPOBATL CBOIO TOYKY 3PCHHA,
BbLACPAHBATH (JOpPMAT JcCe.

PaGoTa He J0IpKHa HOCHTL pedepaTHBHBI XapakTep.

Tpebopauus K rpynnoBoMy 3aiaHuio

3ajlaiUe BBLINOJHACTCA B MajblX Ipymnax no 2-5 genosex. Jlas 3aliurhbl pe3ynbTarhl
paGotsl  ohOPMAAIOTCA B BHAC Npe3eHTaUMK  (IOKNAjJa  C  MCTIOAB30BAHHEM  JIHOOhIX
WANIOCTPAaTHBHBIX MaTepraios). B npeacrasiennn 1 3aumute paborhl 0653aTeNbHO A0IKHEI
GBI 3a1efCTROBAIL B PABHOI MEPe BCe uleHbl Manoii rpynm.



