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1. HEJIH OCBOEHHA THCIHUNIHHBI

1.I|L[em,: OCBOHTH OCHOBHbIE METO/bl HIEHTU()HKALIMH, OLIEHKH, AHANM3a H YIIPABIEHHs PUCKAMH OpPraHH3alHH,

2. TPEBOBAHHA K PE3VJIIBTATAM OCBOEHHA THCHOUILIHHDI

OK-8: cnocoGHOCTEI0 IPHHUMATE ONITUMAJIBHBIE OPraHU3a1MOHHO-YIPABIeHYeCKHE peleHusl
IK-32:cnocofHOCTHI0 NPOBOJHTH AHAJIH3 BO3MOKHBIX IKOHOMHYIECKHX PHCKOB H JaBATh HM OLIEHKY, COCTABJIATL U 060CHOBBIBATH
[POrHO3bI AHHAMHKH PA3BHTHS OCHOBHBIX YTP03 SKOHOMHYecKoMH 6e30macHoOCTH

ITK-43:cnocoGHoCThI0 NPHHUMATL ONTHMAILHbBIE YIIPABIeHYeCKHe PellleHHS ¢ Y4eTOM KPHTEPHEB COLHAILHO- IKOHOMHYECKOH

3¢ peKTHBHOCTH, PHCKOB H BO3MOKHOCTeH HCII0Ib30BAHHSA HMEIOIIHMXCS PecypcoB

B pe3yabTaTe OCBOCHHHA JHCUHILIHHBI ﬂﬁy‘-lﬂl(]llll‘lﬁﬂl JOJUKEH:

3HaTh:

OCHOBHBIE OHATHA H BUIBI PHCKOB B COOTBETCTBHM C PA3TMYHBIMH KIAacCA(QHKALMIMH; OCHOBHEIE METO/IB! AHAMK3A H OLEHKH OTHENLHEIX
BHIOB PHCKa; OCHOBHBIE METO/IbI YIIPABICHHA PHCKAMH; METO/IBI OLICHKH Pe3YIbTaTHBHOCTH H 3D GEKTHBHOCTH MEPOTIPHATHIE 10
YIIPaBJICHHIO PHCKaMH.

YMers:

OCYLIECTBINATh UICHTHOHKALMIO KIIOUEBHIX PHCKOB OPTaHU3alMH; OCYLIECTBIIATE OLEGHKY H aHAIN3 KIIIOUEBhIX PHCKOB OpraHM3alHy,
BBISIBJATE KITFOYERbIE YIPO3El SKOHOMHYECKOH 6€30NMacHOCTH; ONPEIS/IATS BOBMOAKHOCTH MHCTPYMEHTOR PHCK- MEHEIKMEHTA C LISBI0
NPHHATHA YIPaBIEHYECKHX PEeLLICHHH.

Bnaagers:

MPHHLMNAMY NPeCTABIECHHA pe3y/IbTaTOB HACHTH()HKALMM PUCKOB MPH TIPHHATHH OPraHH3aLMOHHO-YIIPABICHYECKHUX PeLIeHHH; METO[aMH
OLIEHKY U aHAITH3a PUCKOB OPraHM3aLuy; HARBIKAMH ONpefe/ieHus 06/1aCTH NPUMEHEHHS U TPOLIECCA MEHEKMEHTA PHCKA B COOTBETCTBHH C
ocoGeHHOCTAMH OpraHu3auuy; cnocobamu pazpaboTky npouenyp KoHTpons cobMONeHHa YPOBHA TPHEMIIEMOTO PHCKa B OPTaHHM3ALMH A
MPHHATHA YNPaBIeHYECKHX PELIEHHIA.

3. CTPYKTYPA H COJAEPKAHHE JHUCHHATIJIHHLI

Kon

HanmeHoBaHHe PAa3aeioB H TeEM /Bua 3anaTHS/

Cemectp /
Kyvne

Yacos

Komneren-
LIHH

JluTepatypa

Paznen 1. Pasgen 1. IloHATHEe, HAEHTHOHKAIHA H OLEHKA
IKOHOMHYECKOT0 PHCKA

1.1

Tema 1.1 «OcHOBHBIE MOHATHA H 33/Ia4H Kypcay

[MoHATHE pHCKa, YPOBHA pHCKa, (aKTOpPOB pHUCKa, omacHocTeH. [TonaTHe
3KOHOMMYECKOTO pucka. Knaccudukauus puckop. YipasicHHE
pHCKaMH, KOHLIETIMH yrpaBieHHa puckaMu. OtHoweHne JITTP k pHCKy.
Cy0OBeKTHBHOCTD B TIPHHATHH PELISHHH.

[Tlex/

OK-8 I1K-32
ITK-43

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

1.2

Tema 1.1 «OcHOBHEIE MOHATHA M 3a1a4d Kypca»

IMoHsTHe pHCcKa, YPOBHA pHeKa, GakTOPOR pHcka, omacHocTeH. [ToHaTHe
IKOHOMHYECKOTO pHcka. Pa36op KOHKPETHBIX MPHMepoB. MeTombl
OLIEHKH 3KOHOMMYECKOTO PHCKA, ATPErHpoBaHHE BO BPEMEHH
nokalatened pucka., OLeHKa KpeIHTHOTO PHCKa.,

/Cp/

12

OK-8 I1K-32
ITK-43

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

1.3

Tema 1.2 «YnparieHHe PUCKAMH OPraHM3allum)

[ToHATHE HHTErPUPOBAHHOTO PHCK-MEHEKMEHTA. YTIpaBneHHe pHCKaMu
B CIlydae peald3alliy pHcka. YTIparneHHe pHCKaMH 10 peanH3aliiu
pHCKA.

/Cp/

22

OK-8 TIK-32
I1K-43

JI1.1 J11.2J12.1
J12.2 123

1.4

Tema 1.3 «MaeATHOUKALHA H OLIEHKAa PHCKa»

HWnenTHdUKaLMs, HCTOYHHK pHcka. OueHka pucka. MeToms!
UIEHTHOUKALMH U aHAIK3a pHCKOB. PopMa onucaHus pHCKOB. MeTob!
OLICHKH PHCKOB: SKCIIEPTHBIE U CTATHCTUYECKHE. Pe3ynbTarel
HpoLETypbl OLEHKH pHcka. [TocnencTBHA pycka (yrpossl H
BO3MOKHOCTH). OLIEHKa BEPOATHOCTEH: onacHOCTH. ToNepaHTHOCTE
(npuemneMocTh) K pucky. Kapra n Marpuua puckos.

Mp/

OK-8 IIK-32
IK-43

JI1.1 J11.2J12.1
JI2.2 J12.3
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1.5

Tema 1.3 «peHTHOUKALIMA H OLIEHKA PHCKa»

dopma onucaHHs pECKOB. ToNepaHTHOCTE (MPUEMIIEMOCTE) K PHCKY.
Kapta 1 MaTpulia pUCKOB.

Pemrenne 3anau.

Pabota B MS Excel

Pa6oTa ¢ maHHEIMH:

Baza nanueix LlenTpansHoro 6anka PO http://cbr.ru/hd_base/
LlenrpaneHas 6a3a CTAaTHCTHUECKUX JAHHEIX
https://www.gks.ru/dbscripts/cbsd/dbinet.cgi

Enunas MexBeIOMCTBEHHAA HH(OPMALMOHHO-CTaTHCTHYECKAS CHCTEMA
https://www.fedstat.ru/

Koncyneranr +

Mlp/

OK-8 TIK-32
TK-43

JI1.1 J11.2J12.1
22171123

1.6

Tema 1.4 «MeTo/IBI OLIEHKH PHCKa»

KauecTeHHEIE OLIEHKH PHCKA.

ATpuGyTHBHEIE OLIEHKH pHCKa. PEHTHHIH M PIHKHHIH. OCHOBHBIE
OT/IHYMA PEHTAHTOB H PIHKHHTI OB,

KomuecTBeHHEIe OLleHKH pHcka. CTaTHCTHUECKHUE HIMEPUTENM PHCKA
(hMHAHCOBBIX HHCTPYMEHTOB C MOCTOAHHOH ((QHUKCHpOBaHHOH)
JIOXOJJHOCTBIO: CPOK 0 MOTAIIeH!s, CPEIHHI H SKBHBAJIEHTHBIH CPOK,
Jiopauus H MOZUGHLUHPOBAHHAS JHOpaLHs.

CraTHCTHYECKHE W BEPOSTHOCTHBIE MEPhI PHCKA: BEPOATHOCTS,
CpeaHeKBaJpaTHYECKOe OTIIOHEHHE, BONAaTHIEHOCTE. OCHOBHEIG
cnocoGBl MOMEMUPOBAHHA BOJTATHIBHOCTH. Bennunna Value-at-Risk
(VaR). M3mMepeHHe CUCTEMaTHIECKOr0 (PEIHOYHOTO) PHCKA aKTHRA
(ko3ddunpnent B). PriHouHas Moaenb. Momens OLEeHKH JONTOCPOYHBIX
axktuBoB (CAPM).

/Cp/

32

OK-8 ITK-32
I1K-43

JI1.1 J11.2J12.1
J2.2712.3

1.7

Tema 1.4 «MeToMBI OLIEHKH PHCKa»

KauecTeeHHbIE OLIEHKH pHcka., KomHYeCTREHHEBIE OLIEHKH PHCKa.
Bemuuuna Value-at-Risk (VaR). M3MepeHHe cHCTEMaTHIECKOTO
(pBIHOYHOTO) pHCKa aKTHBA (KO3(dHLMEHT f).

PaGota B MS Excel

Pafora ¢ naHHEIMHE:

Baza manueix Lentpansroro 6anka P® hitp://cbr.ru/hd_base/
LlenTpansHas 6a3a CTaTHCTHYECKHX JTAHHBIX
https:/fwww.gks.ru/dbscripts/cbsd/dbinet.cgi

Enunas MexBeJOMCTBEHHAA HHOPMALIMOHHO-CTaTHCTHYECKAS CHCTEMa
https://www.fedstat.ru/

Koucynerasr +

Mp/

OK-8 INK-32
[K-43

JI1.1 J11.2J12.1
J2.2712.3

Painen 2. Pazaen 2. MeToae! ynpasJieHHs! PHCKOM

21

Tema 2.1 «MeTtoap! ynpaBieHHA PHCKaMH: H3MEHEHHE YPOBHA PUCKa»
[MpouzsoaHble GUHAHCOBBIE HHCTPYMEHTEL. JIMBepCH(DUKALIHA: TOHATHE
H BUIIBL

/Cp/

12

OK-8 ITK-32
TIK-43

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

2.2

Tema 2.1 «MeToab! ynpaBieH!s pUCKAMH: H3MEHEHHe YPOBHSA PHCKa»
IIpon3BonHble GHHAHCOBEIE HHCTPYMEHTEL JluBepcHHKAIMA: MOHATHE
W BunElL PeleHue 3amay.

PaGota B MS Excel

PaGoTa c naHHBIMH:

Baza nanneix LlentpansHoro 6anka P® http:/cbr.ru/hd_base/
LienrpanbHas Gasa CTaTHCTHYECKHX TAHHBIX
https://www.gks.ru/dbscripts/cbsd/dbinet.cgi

Enunas MexBeJOMCTBEHHAS HHPOPMALIMOHHO-CTaTHCTHYECKAA CHCTEMA
https://www.fedstat.ru/

Koncynsraut +

Mp/

OK-8 I1K-32
[TK-43

JI1.1 J11.2J712.1
JI2.2 J12.3

23

Tema 2.2 «MeTons! ynpaBneHHd pHckaMH: Bo3zielcTeHe 6e3 u3MeHeHHs
YPOBHA pHCKa»
[Mepenaya pucka. KoMneHcaua ¥ orpaHH4eHHe PHCKa.

/Cp!

16

OK-8 TIK-32
I1K-43

JI1.1 J11.2J12.1
J122J12.3
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24 Hanucanue 3cce. [Tepeuens Tem npuseneH B [Ipunoxenuu 1. /Cp/ 3 31 OK-8 [IK-32 |JI1.1 JI1.2]12.1
[1K-43 1227123

2.5 /Bx3amen/ 5 9 OK-8 IIK-32 |JI1.1 J11.2J12.1
[TK-43 22723

4. ®OHJ OHEHOYHbLIX CPEJICTB

CrpykTypa u cofepxanne GoHa OLIEHOUHEIX CPeNCTB A NPOBENEHHS TeKyLIeH 1 NPOMEKYTOUHOI aTTeCTallHH IPEICTARIEHEI B
IMpunoxenuu 1 k pabodel nporpaMMe AHCLIMILTHHEL

5. VUEBHO-METOIHYECKOE U HH®OPMAIIHOHHOE OBECHEYEHHE JTHCHHUILTAHLI

5.1. OcHoBHAas THTEpaTypa

ABTOpEL, COCTAaBHTENH 3arnasue HzparensctBo, roy Konuy-so
JI1.1 [Vkonos A. K. OueHKa pUckoB: Y4eGHHUK Mocksa: [lupext-Menua, | http://biblioclub.rw/index.
2018 php?

page=book&id=445268
HEOTPAHMYEHHBIH JOCTYN
Ana SBPCI‘HCTPHPOB&!-IHHX

nonk3oBaTenei
JI1.2 |Tepexosa, E. A., DKOHOMHYECKAT OLleHKa pUckoB: yuebroe nocobue  [Mockea: Poccuiickas http://www.iprbookshop.r
Mosonera, H. B. TaMOKEHHAd aKaIeMHus, u/69853.html
2016 HEOTPaHUYEHHBIH JOCTY
JUS 3apETHCTPUPOBAHHEIX
MOTE30BaTENeH
5.2, lonoHHTeILHAA JTHTEPATYpa
ABTOpBI, COCTABHTENH 3arnasue H3narenecTro, roj Konuu-so
J12.1 XKypuan "Ynpasnenue puckom” ; 1
JI2.2 |BopoGeer C. H., Vnpasienue prackaMu: ydeGHoe nocoGue Mocksa: FOuutH, 2012 http://biblioclub.ru/index.
Banmun K. B. php?

page=booké&id=117545
HEOTPaHHYEHHEIA J0CTYN
JUIS 3aperHCTPUPOBAHHBIX

nonk3oBatenci
JI2.3 |Ilansruna, A. E., YnpasieHHe PHCKAMM Ha MPENPUATHM: TEOPHS H Mockea: At ITu Ap Menua, | hitp://www.iprbookshop.r
CaucryHOB, A. B. npakTHKka: yaebHoe nocobue 2020 u/96561.html

HeOorpaHHYCHHBIH NOCTYI
JUIA 3aperHCTPUPOBAHHEBIX
MONE30BATENCH

5.3 llpodeccuonanbHble 6a3bl JAHHBIX H HH(OPMALHOHHBIE CMIPABOYHbIE CHCTEMBI

Basa nauubix L{enTpansHoro 6anka P® http://cbr.ru/hd_base/
LenTpansHas Ga3a cTaTHCTHYECKNX JaHHEIX https://www.gks.ru/dbscripts/cbsd/dbinet.cgi
Enuuas MexBeIOMCTBEHHAs HHQOPMALMOHHO-CTATUCTHYECKad cucTema https://www.fedstat.ru/

Koncynerant +

5.4. IlepeyeHs nporpaMMHoro obecrneyeHHs

Microsoft Office (MS Excel)

5.5. YuebHo-MeTOAHYECKHEe MATEPHAJLI VI CTYAEHTOB C OrPAHHYeHHBIMH BO3MOKHOCTAMH 3/10POBLA
[Ip HeoGXOOMMOCTH MO 3asBNEHWIO OOYYAOIErocs C OrPaHMYEHHBIMH BO3MOMKHOCTAMH 300POBBS Y4eGHO-METOAWYECKHE MaTepHaIbl
MpenocTaBnaioTea B opMax, aqanTHPOBAHHEIX K OTPAHHUYEHHAM 300POBLA M BOCOPUATHS HHGoOpMaLMu. g MHLL ¢ HApYLIeHUAMH 3pEHUA: B
topme aynuodaiina; B neqarHoH GopMe ypenudeHHBIM WwpH(TOM. JINd KL ¢ HapyLIEHHIMH CiTyXa: B opMe NEKTPOHHOTO JOKYMEHTa; B
nieyaTHoOl dopme. [l MU ¢ HAPYLIEHHSMH OIIOPHO-IBHIATENBHOTO anmapara: B (popMe JMeKTPOHHOTO AOKYMEHTa; B MeHaTHoH dopMme.

6. MATEPHAJILHO-TEXHHYECKOE OBECHEYEHHE JUCHHIJINHBI (MOAY.JIA)
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IToMerenns And NpoBeIeHHs BCEX BHAOB paboT, MPeAyCMOTPEHHBIX Y4eOHBIM MIAHOM, YKOMITIEKTOBaHbI He0GX0IHMO#
CHELHATH3NPOBaHHON yueOHoi MeGeNsio B TEXHHUECKHMHE CpelcTBamMu o0ydeHns. [lis npoBeIeH A TeKLMOHHEIX 3aHATHI HCTIONB3YeTCs

[IEMOHCTpaLMOHHOE 0G0pyIoBaHHe.

7. METOIHYECKHE YKA3AHHS JUIsl OBYHAIOIIMXCH O OCBOEHHIO JHCHHUILIHHBI (MOAY.IA)
MeTtoauueckye YKa3aHus O OCBOSHWIO JHCLMIUIMHEI pencTaBneHH B [Ipunoxenun 2 k paboueil nporpaMme JHCLMIUIHHEL




®OH/I OIIEHOYHBIX CPEJICTB

Hprnoxenne 1

1. OnucanMe noKazaTexel 1 KpUTEPHER ONEHUBAHKA KOMIIETEHIM Ha PasIMYHBIX
aTanax X ()OpMHpPOBaHMsA, ONMCAHKE IIKAJI Ol eHUBAHUSA

1.1 IToxasarenu u KPHTEPHH OLIEHHBAHHUA KOMIIETEHIHI:

TIK-43 cnoco6nrocTh NPHAMMATE ONTHMAILHBIE YIPABIENYECKHE PEHICHIS ¢ YIETOM KpHTEpHeB

COUHANILHO-
Ikonommeckoii sdpdexTHBHOCTN, p " eit pecypcos

Inanun: Dopmynupyer otaets: | [onHoTa M coaEpPKATENbHICTS OTBETA; Vs onpoc

OCHOBHEIE METONBI  YNpaBiieHHA | ya nocrasnennse YMEHHE IIPUBO/IMTE NPUMEPHI (sonpocet 1-6, 16-

PHCKaMH; METOABL OLEHKH BONPOCE! B ACTH 26).

Pe3yALTATHBHOCTH H 3(ppeKTHBHOCTH

OCHOBHEIX METOZIOB

DK3aMeHALHOHHBE

::?m%m“ no YTIPABICHHIO P R Ouners (1-10)
Vmenun: Pemaer pacuettsie Monuota ™ npaBunbHOCTE pemeHwi; | Pacuernoe sananne

3ajaHus, aHanusupyer | ofocHopannocts obpamenns K Gasam | (3anamums 1-7),
OMpPEAENATL BOIMOKHOCTH H HHTEpPNpeTHpYET JAHHBIX; CONEPIKATENBHOCT: BEIBOMOB M | Dece (Temsi 1-6).
HMHCTPYMEHTOB PHCK-MEHE/DKMEHTA C MOy EeHHBIE HHTCPNPETALMH oy x | D YHHBIE
LIENBIO NPHHATHA YNIPABICHICCKHX Pe3YNbTATEL. Pe3YNBTATOR. Guners (1-10)
PpeLIeHHiA. [on6upaet CooTsercTene npofneMe HCcneaOBaHHA;

JuTepatTypy u 6a3si Lie/ieHaNpaBeHHOCTs TIOMcKa M oTGopa

BannbIX, HeobXomMMBIe
1A NOATOTOBKH 3CCE,

undopmaumy, Hamwane cobcTBeHHOM
TOYUKH 3PEHHA H APryMeHTHPOBAHHOCTH

3VH, cocrasnmomue KOMNETCHMIO TIMokazarenn Kpurepun onenunanms Cpeactsa
OLIEHMBAHMS OLECHHBAHKA
OK-8 GHoCTL Ny Th ONTHMAEHEIE OPrAHMIAIHONNO-YNPABICHYCCKHE PeIleHns
3nanun: @opmynupyer oteetsl | [TonHoTa U cofepaTensHOCTs OTRETA; VYerueii onpoc
OCHOBHEIE MOHATHA W BM/IH PHCKOB B | HA MOCTABNEHHBIE YMEHHE IPHBOHTS NPHUMEPHI (mompocsr 1-6, 16-
COOTBETCTBHH c PA3NUIHBIMK | BOMPOCK! B 4aCTH 26).
Kaccupuraunamu OCHOBHBIX MOHATHIH U Jx3aMeHALMOHHBIE
BHIOB PHCKOB. Gunerst (1-10)
Vmenun: IMop6upaet Cootsercreue npobneme mccnenonanus; | 3 — acce (Temst 1-
OCYWIECTRIATE HACHTH(MKamo nuTeparypy u Gasst Le/ICHANPABICHHOCTs noKcka # otbopa | 6).
KNIOYEBEIX PHCKOB OPraHHIALMAH, AaHHbIX, Heobxonumete | undopmankn, Hamvaue  coGersenmoii | Dxsamenanmonnsie
JUIA TIOATOTOBKH 3CCE, | TOMKHM 3PCHMA M apryMeHTHPOBAHHOCTL | Guners (1-10)

TOTOBHMT 3CCe,

copMyNHPOBAHHBIX MAEH, CACAAHHBIX
BEIBOJIOB. CAMOCTOATENIBHOCTD BHIBOMOB
CYMCASHHA, NPECTABICHHEIX B 3CCe.

FOTOBHT 3cce. cthopMynHpC IX  WACH, cae X
BBIB0JI0B, CaMOCTOATENEHOCTE BEIBOJOB H
CyJIeHHH, NpencTas. B 3CCC.
Hageixu: Pemaer pacuernsie lMonvota wu npasunbHocTL pemennii; | Pacuetnoe sananue
3ananus, ananusupyet | oGocHopanHocTe obpamenms k Gasam | (samamus 1-7).
BAANCHAC HABBIKAMM  OMNpE/eNeHus | M HHTEpNpPETHPYeT JAHHBIX, CC TENLHOCTD H | DK3aMeHaLHOHHBIE
ofjacTH NpPHUMEHEHMA M TpoLecca | NomyueHHse HHTEpNpeTaln nomynennsix | Grnerst (1-10)
MCHEUKMCHTA PHCKA B COOTBETCTBHH C | Pe3yNbTaThL PE3ynbTATOB.
ocobeHHOCTAMH OpraHM3anyn;
cnocobamu  paspaGoTkm  mpouenyp
KOHTpOAA cobmonenna YPOBHA

NPHEMJIEMOr0 pPHCKA B OPraHH3alHH
ans OPHHATHH  YNPABJICHYECKHX
PEIEHHHA.

Hagwixu: Pemaer pacuertuie Monnota W npapunBHOCTE  pewenwii; | Pacuetnoe samanue
3ananuud, aHanM3Hpyer | obocHosanHocTs ofpamienns k  Gasam | (3apamun 1-7),
BIAJICHHE NPHHIKNAMK NPEICTABNCHHA | M HHTCPNPETHPYET JAHHBIX; COACPXKATENLHOCTH BHIBOAOB H | DK3aMEHALMOHHEBIC
pe3ynbTaToB HAeHTH(MKAUMH DPHCKOB | MOMydeHHbIE HHTEpPNpETaLHH nonyyennsix | Guners: (1-10)
npH MPHHATHH opra.x—msaunuuuu- PE3yNbTATHIL. PE3YNLTATOB,
YNPABIEHYECKHX P H.
TIK-32 GHocTs nip TH AHANIE X p M JABATL HM OLICHKY, COCTABINTE
000CHOBLIBATE NPOIIIOILI AMHAMIKH PA3IBHTHS 0C 1X yrpo3 it G H
Snanun: Dopmynupyer oteetsl | [TonHoTa H COACPAATENEHOCTS OTBETA; Yerusii onpoc
OCHOBHEIC METONBI AHANH3A K ( Ha NocTas, YMEHHE NPHBOJHTE NPHMEPEI (eonpocer 7-15).
OT/ICNBHBIX BHIOB PHCKA. BOTIPOCH! B 4ACTH DKsaMeHaTHOHHEIC
METOJIOB AHANIH3A H Gunersi (1-10)
OLICHKH pHCKOB
Vmenun: Mon6upaer Cootsercrene  nuTepatypsl  npobneme | Dcce (Temer 1-6).
nuTepatypy  Gassl Hee : T T | Pacuernoe samanne
OCYWECTBAAT:  OUEHKY ©  aHAnu3 | naHHenx, Heobxomumele | noucka m ot6opa wndopmanmy, namwaie | (3azanua 1-7),
KIIOYEBBIX ~ PHCKOB  OPraHM3alMM, | JUIA MOArOTOBKM 3cce, | coGeTBeHHOM TOYKH 3PEHHA H | DisameHaunonHbIe
BHIABJIATE KIOYEBLIE Yrpo3si | FOTOBHT 3¢Ce. APryMEHTHPOBAHHOCTE Guners (1-10)
IKOHOMHMECKD#H Ge3onacHoc Pemaer pacuernsie ciopMynHpOBaHHEIX  HIEH, caenaHHEX
3ANAHMA, AHATHIHPYET | BEIBOZOB. CaMOCTORTENEHOCTS BHIBONOB M
H HHTepnpeTHpyeT CYIKOCHHH, NPEJCTABNEHHBIX B 3CCE,
NONy4EHHBIE Tlonwora ™ npaBmibHOCTE  pelnemii;
Pe3ynbTATH, obocsoBanHocTs obpamenns k Gazam
JAHHBIX; CONEPMKATENEHOCTE BHIBOJIOB H
MHTEPNPETALHH NOJTy9EeHHEIX
pES}’J]BTETDl.
Haestxu: Pemaer pacuersuie TNonuora wu mnpasmnenocTs pemensii; | Pacuetnoe 3ananue
BAAACHHE METONAMH OLCHKM M AHATM3A | 3aNaHHA, aHanH3upyeT | ofi b P Kk Gasam | (3ananua 1-7).
PMCKOB OpPraHH3aLMH, H MHTEpNpeTHPYeT MAHHBIX, CONCPXATENBHOCTE BHIBOZIOB M | DKIaMCHAHOHHEIE
MOy IeHHBIC MHTEPNpPETAUMH nomyuennsx | Guners: (1-10)
PE3YNBTATH, Pe3yIBTATOB,

1.2 IlIkansl OLleHUBAHUA:

Texymuit KOHTPONE ycmeBaeMOCTH M MPOMEXYTOYHAA aTTECTAl|s OCYLIECTBIAETCH B
paMKax HaKOIMHTENbHOH 0amIbHO-peHTHHIOBOIM cucTeMs! B 100-6ampHol mKane:

84-100 6annos (OLEHKA KOTJIMYHOY)

67-83 6aoB (OLIEHKA «XOPOLION)

50-66 6ans0B (OlEHKa «yNORIETROPHTENEHON )

0-49 6annos (oLeHKa «HeyIOBIETEOPHTENEHO))

2. THNoBbIE KOHTPOJILHBIE 32JAHMS MM HHbIE MATEPHAIbI, HEOOXOXHMbIEe A1 OLEHKH
3HaHMil, yMeHuii, HABLIKOB M (HJIH) ONBbITA JAESITENBHOCTH, XapAKTEPH3YIOMHAX 3TATII
$opMHpOBAHHH KOMNETeHUHIi B IpoLiecce OCBOEHHS 00PA30BaTeILHOI NPOrpaMMBI

2 Henapamerpuueckuii Merox onpenenennsi VaR:

IK3aMeHANHOHHBIE GHIeThI

SK3AMEHAIIHOHHBIH BIJIET Ne 1
1 TlonsitTHe ypOBHS PHCKA: YACTOTA BO3HHKHOBEHMS NOCTAEICTBHI H TSIKECTH yuep6a.
Housirne onacHocTH, GaKTOPOB pHcKka: Kiio4esble oTauuns. [IpuBeanTe MpHMepbI.

OCHOBHBIC XaPAKTEePHCTHKH,

(opmyibl, HHTEPOPETAINA NOJy4YenHoro 3Ha4Yenns. lpuseauTe NpUMepbLI.




3amaya 1. O6bem kpeauTHOro noprdesns Ganka 3a mMpouLTEi rox cocrasmn 1150 kineHToB, B
TOM 4YHcAe 1) YHCIO KIHEHTOB, B3ABIIMX OQHOBPEMEHHO Gonee JIBYX KpPEIUTOR, - 320 yesoBexk,
2) uMCNO MMEOLMX 3a[I0JKEHHOCTE 10 OJHOMY KPEauTy — 75 4esioBeK, 3) YHCIIO HMEIOLIHUX
33aJ10JDKEHHOCTE M0 OJHOMY KpPEeIHTY M B3ABIIMX Oosee OBYX Kpemutos — 15 yenoBek. Ecau B
TEKYWIEM rofly OmpefieNieHHbI KiMeHT OaHka MMeeT Gojiee QBYX KPEIWTOB, TO HeMy paBHa
BEPOATHOCTB TOT'0, 4TO TAaKOH 3aEMIUHK OyaeT HMETh 3aI0JDKEHHOCTE 1O OIHOMY KPEIHTY.

3anaga 2. PaccmarpupaeTcs BONpoc O BIGOPE JlydIIero MHBECTHIMOHHOTO npoexta (MIT). B
YCIIOBHAX XOpOLIEH 3KOHOMMYECKOH KOHBIOHKTYPHI KaXbli M3 HMX MOMKET NPHHECTH

NpHOBLTE, B YCIOBUAX IUIOXOH — Y6BITKH (TEIC.y.e.). BepoaTHOCT: XOpomeil KOHBIOHKTYpbI
oueHena Ha yposHe 0,8; a mnoxoii — 0,2,

BriGop CocTosHIA KOHBIOHKTYPBI H HX BEPOATHOCTH
IpoeKTa Xopomee (0,8) ITnoxoe (0,2)
HMIT1 300 -500

MIT2 425 -1000

MIT3 800 -1250

Onpenenure 1) mocTpoiiTe qUArpaMMy «PHCK-TOXOIHOCTEY, OMNpENEeNnTe, KAKHE aAbTepHATHREL
COCTaBJIAIOT MHOJKECTBO ONTHMANBLHOCTH 110 [Tapero, BribepeTe NPoOeKT [y HHBECTHPOBAHMS,;
2) KaKk H3MEHHTCH BHIOOP MO JBYM KPHTEPHSM, ECITH BEPOATHOCTH Xopoteit H mIoxoi
KOHBIOHKTYpPBI COCTABAT, COOTBETCTBEHHO, 0,5 1 0,5.

9K3AMEHAIHOHHBIN BUJIET Ne 2
1 OueHkdH pucKa B COOTBETCTBHH 0 crTangaprom FERMA: KauecTBeHHbIe,
NoJyKOJHYecTBeHHbIe, KOJH4ecTBeHHbIe. [IpuBeanTe npumeper.
2 CraTHCTHYECKHE MePbl PHCKA: BEPOATHOCTE, CTAHAAPTHOE OTKJIOHEHHE (TS AKTHBA
H noprdens aKTHBOB), MOJYBAPHALMS, OJyaucnepens. JIOCTOMHCTBA, HEMOCTATKH.
ATrpernpoBaHHe CTAHAAPTHOTO OTKJIOHEHHS /A PA3HBIX NEPHOI0B BPEMEHH.

3amaua 1. BepoATHOCTh HEBO3BpaTa MHBECTHDPOBAHHBIX B MpoexT Nel cpencTB cocTaBmser
0,20, nms npoekra Ne2 BepOSTHOCTH 3TOFO COCTAaBISET 0,18; BosBpar cpencrs,
HHBECTHPOBAHHBIX B MpoekT Ne3, BO3MOMEH ¢ BepoATHOCTHIO 0,85. OLEHMTH BepOATHOCTEH
TOrO, YTO NPH MHBECTHPOBAHHH B TPH NPOEKTA:

e cpezctea OyayT BO3BPAIIEHBI TOJIBKO [0 ABYM NPOEKTaM;

® He NPOM30MIET BO3BPaTa XOTA OBl 110 OJHOMY NPOEKTY;

® OynyT BO3BpalLIEHEl CPENCTBA XOTA OBl IO ABYM NpPOEKTaM.
3amaua 2. Kpemutnsiii mnoprdens MHCTPYMEHTOB coumepkuT 30 HHCTPYMEHTOB, C
BEPOATHOCTHIO AeonTa, pasHoi 0,02, 11t KBKIOTO M3 MHCTPYMEHTOB. OLEHHUTH BEPOATHOCTE
TOTO, YTO B NOPTQee NPoN30HIyT:

e TpH medonTa;

e He Gonee Tpex nedonror;

® TONBKO ABa AedonTa;

e xorsa 65l ABa fedonTa;

® MeHee Tpex AedonToB.
Cnenate BpiBozBL [ToApO6HO OMHMCATE X0 PElIEHHS.

SK3AMEHAIIMOHHBIi BHJIET No 3

1 Buael JKOHOMHYECKHMX PHCKOB: N0 HCTOMHHKAM. CHcreMaTHUecKHil M
HecucTemMaTHyeckui puckn. IlpuseanTe npuMeps! s KAMXI0T0 BLIAENEHHOr0 BHIA
pHCKa.

2 CraTHcTHYecKHe MOJENH OLeHHBAHWA BePOATHOCTEH JedonTa: Moaelb ANLTMAHA H
ee Moaupukanmn. OcHOBHAR Haes, TPeINOCLLIKH, HHTEPNPETALHA Pe3yJbTATOB,
AOCTOMHCTBA H HefocTaTKU. MnTepnperammsa napamerpa Z. IlpuseanTe npuMepel.

3apauva 1. Jina nopTdens KpeAUTHBIX HHCTPYMEHTOB NPH YCIIOBHH, UTO CPETHErof0BOE YHCITO
Ae(oNITOB KOHTPAreHTOR PaBHO 7, OLIEHUTEH BEPOSTHOCTE TOTO, YTO B TEUEHHE rofia B NopTdene
MPOM30HIYT:

e npa nedonta;

* MeHee AByX nedoiToB;

e Gousslue Tpex aeonTos.
3amavya 2. Mudopmauus o Bo3moxHOM 3apaGoTke B ueThipex MecTax Gymymieil paGoTei
npejacTaBieHa B TabnuLe BHIMIAT (B THIC. V.€.).

CocToAHAsA X03AHCTBEHHOI KOHBIOHKTYPEI
Bribop M MX BEPOATHOCTH

Xopouee (0,7) IMnoxoe (0,3)
Iocyupexnenne 500 500
Dupma 900 100
baunk 700 300
CrpaxoBas komnanus 200 900

Onpenenure: 1) xako# BeiGop Gymyiiero Mecta paboThl 306Ch HANO CYATATEH ONTHMANEHEIM 110
KPHTEPHIO MAKCHMH3ALMH OXKHAEMOr0 I0X0/1a, MUHHMH3ALHH 0XXHAAEMOTO PHCKa; 2) Kakue
AIBTEPHATHBBI COCTABIIAIOT MHOMKECTBO ONTUMaNIbHOCTH 10 [TapeTo; 3) kak H3MEeHHTCA BBIGOP
N0 JBYM KPHUTEPHSM, €CIIH BEPOATHOCTE XOPOIIETO COCTOAHHS KOHBIOHKTYPBI cocTasuT 0,3, a
mnoxoro —0,7.

IK3AMEHAIMOHHBIN BUJIET Ne 4

1 Beauuuna Value-at-Risk (VaR). OcnoBHble ¢Qakropsi, Bammiomme Ha VaR.
HocTonHcTBA, HENOCTATKH, OTIHYHS OT APYFHX Mep PHcKka. BonatunsHocTs KaK Mepa
PHCKa: 0CO0EHHOCTH, I0CTOMHCTBA, HeioeTaTKH. IlpuBeauTe NpHMepEI.

2 Meroas! ynpasieHus PHCKAMM: mepeiaya pucka, wsleranne pucka. OcofGennocr,
I0OCTOMHCTBA, HEXOCTATKH MeTodo0B. [IpuBeauTe npuMepkI.

3apaya 1. Marpuua BRULIAT CONEPAHT JOXONHOCTH (B MpOLEHTaX) akipd A u B npu apyx
BO3MOXHBIX CLEHApHAX pa3sBuTHA COOBITHH. B ckobkax ykaszaHel BEPOSTHOCTH peanM3alluH
CIIEHapHEB.

JIOXOAHOCTH ANA CHEHapHEB
Axuun | S1(0,25), % | $2 (0,75), %
A 2 2,25

B -1 3,75
OnpenennuTs: cpefHNe OXHIAeMble JOXOMHOCTH M IMCNIEPCHH JUIS KaXK0H M3 aKIHii; OLEHHTD
PHCK pasopeHHs MHBECTOpa MpH YCIOBHH, YTO OH B3l OeHBrH B moar mox 1,25%, u ero
OXKHIAaeMbI€ TIOTEPH.




3agaua 2. Mcronme3ys HMeEIOIIHECA NAHHBIE O €KEHEBHBIX Toprax akuuamu CGepOaHk

Poccun, mia nmoprdens w3 100 axumii ompeneNMTh OMHOAHEBHbIH VaR ¢ JOBepHTEIBHOM
BEPOATHOCTHIO 99,9% 1 95%:

a) HelapaMeTpHYECKUM METOOM;
6) mapameTpu4eCKHM (IenbTa-HOPMAIBHBIM) METOIOM.
Cnenate BeiBonb!. [Toapo6GHO ONMCATE XOM PEILCHHS.

IKZAMEHANMOHHBIA BHJIET Ne 5

1 Tunst JIIP no orHomenno x pucky. [lonarne ¢yHkuuu nonesnoctdH. Tunmunbie
PYHKIHH NOJE3HOCTH.

2 CraTHcTHYeCKHe MOJENH  ONEHHBAHHA  BeposiTHocTeil  jedonra:  Mogenw
OHHOMHMANBHOrO pacnpenenenuss W pacnpenenenusi Ilyaccoma. Ilpeanmonoxkenus u
YCHOBHA NpPHMEHEHHs, OCHOBHbLIE XAPAKTEPHCTHKH, (OpMyabl, HHTepnpeTaALHs
Pe3ylbTaToB, AOCTOMHCTBA U HexocTaTKH. llpuBeanTe npuMephl.

3apaua 1. BepostHocts cHukenma noxopHoctd axuum C cocrapnger 0,12; mna akuuu B
BEPOATHOCTb pOCTa JOXOMHOCTH coctasider 0,88; moxomHocTe akumu A Oymer pact ¢
BepoATHOCTRIO 0,95. OueHHTE BEPOSTHOCTE TOTO, HTO:
® CHHM3HTCHA JOXOJHOCTH JBYX aKLHii.
® CHM3HMTCA NOXOMHOCTE XOTA OBI ABYX aKIIHiA.
3amauya 2. BpemenHo ceoGojubie cpeacTBa (HMpMa BIOKHIA B NOKYNKY akuui JByX
komnaunuii: «Hentyn» u «Besypuitn. Hanexuocte mepBoif oueHeHa 3kcrepramu B 85%, a
BTOpoH — 91%. Onpenenure:
a) BEPHO JIH, YTO BEPOATHOCTH MOTEPH BCEX CPENCTB MEHEILE, ECIIM HX BIOMKHTE TOJBKO B
OJIHY, CAMYI0 HAaZICKHYI0 KOMIAHHIO, H HE HMETh JIENl CO BTOPOM, HE OYEHb HANEKHOM
KOMIMaHHUeix;
0) BEPOATHOCTH TOrO, YTO CpPEACTBA, MHBECTHPOBAHHEIE B MOKYNKY akumii ABYX
KOMIIaHH#, Oy 1yT MONMHOCTHIO NOTEPAHBI H3-3a Kpaxa 06eMx KOMIaHwHii;
B) BEPOATHOCTH YAacTHYHOM MOTEPH CPEACTB M3-3a Kpaxa KaKoi-mubo oJHONH KOMNaHHU
(6e3pasnuuHO KaKoii);
I') BEPOATHOCTE TOTO, YTO CPEICTRA MOTHOCTRIO COXPAHATCH;
JI) Kak NIPOBEPHTE MPABHIIBHOCTE PACYETOR 110 TPEM MPebIIYLIHM [TyHKTaM;
€) ecTh 11 HeoOX0HMOCTh JUBEPCH(HKALIMK, H B YEM OHA BEIPAKAETCH.
Cnenate Beiogs!. [1onpo6GHO onucaTs X0/ peeHss.

SK3AMEHAIMOHHBIA BUJIET N: 6
1 Peiitunru 1 p3HKHHrH. OcHOBHbIE OTIHYHA PeTHHIOB M PIHKHUHIOB.
2 HpenrndHKANHA, HCTOYHHK pucka. OLeHKa pHCKa.

3apa4a 1. O0sem kpenurHoro noprdens Gauka 3a npouusii rog cocrasun 1150 knueHToB, B
TOM 4Hcie 1) YHCIO KIIMEHTOR, BIABIIHX ONHOBPEMEHHO 0OoJiee ABYX KPEIHUTOB, - 320 yenosex,
2) 4MCNIo MMEIOIIHX 33aX0/DKEHHOCTE M0 OMHOMY KPEOHTY — 75 YeNoBek, 3) YHCNO MMEHMMX
3a[I0JDKEHHOCTE [10 OJHOMY KpeIuTy M B3saBmuX Gonee ABYX KpemuToR — 15 uenosek. Ecnu B
TEKYILEM TOMy ONpeneNeHHbli KiueHT OaHka umeer Oonee JBYX KPEJHUTOB, TO YEMY paBHA
BEPOATHOCTH TOTO, YTO TaKOH 3aeMILHK OyAeT HMETE 3a0JDKEHHOCTE 110 OIHOMY KpPEIUTY.

3apgaua 2. Paccmarpupaercs BOMPOC O BEIOOpE JIyHIIEro HHBeCTHLHOHHOrO npoexta (MIT). B
YCHOBHAX XOpOIIeH OSKOHOMHYECKOH KOHBIOHKTYPHl KKOBIH W3 HHX MOXET NPHHECTH

NpHOBLIE, B YCTIOBHAX TIOX0H — yOBITKH (THIC.y.€.). BEpoATHOCTE XOpOIEil KOHBIOHKTYPEL
oleHeHa Ha yposre 0,8; a nnoxoii — 0,2.

Bribop CocTosHHA KOHBIOHKTYPHI H HX BEPOSATHOCTH
NpoeKTa Xopomee (0,8) ITnoxoe (0,2)
HIT 1 300 -500

MIT2 425 -1000

MI13 800 -1250

Onpenenute 1) moCcTpoiiTe AMarpaMMy «pPHCK-IOXOJHOCTEY, ONPENENHTe, KAKHE ANBTePHATHBEL
COCTaB/IAIOT MHOKECTBO ONTHMAIBHOCTH 110 I1apero, BeibepeTe NpoeKT i HHBECTHPOBAHHKA;
2) KaK M3MEHHTCS BBIGOD MO IBYM KPHUTEpPHsM, €CITH BEPOATHOCTH XOPOLIEH U IIIOX0H
KOHBIOHKTYDBI COCTaBAT, COOTBETCTBEHHO, 0,5 1 0,5.

3K3AMEHAIMOHHBIN BUIET Ne 7
1. Poino4yHan Moaenk. Mojeab OleHKH A0IrocpoqHbIX akTHBoB (CAPM).
2. H3bexanne, nepeaava, yaep:xanue PUCKA, npedomepanyenue u cuudicexue yujepoa.

3amava 1. BepoATHOCTh HEBO3BpaTa MHBECTHPOBAHHBIX B mpoekT Nel cpencTs cocrasisier
0,20, mma npoekta Ne2 BepostHocTe 3TOro cocraemser 0,18; Bosspar cpencts,
HHBECTHPOBAHHBIX B MpoekT Ne3, BosmoikeH ¢ BepoaTHOCThO 0,85. OUEHMTE BEPOATHOCTE
TOT0, 4TO NIPH HHBECTHPOBAHHUH B TPH MPOEKTA:

e cpejcTBa OyAyT BO3BPALICHBI TOJIBKO MO JABYM MPOEKTAM;

® HE NpPOH30HIET BO3RPATa XOTA ObI 10 OTHOMY MPOEKTY;

® OynmyT BO3BpalLIEHBI CPEACTBA XOTA OBI 110 BYM IPOEKTaM.
3apmaya 2. KpeputHelii noprdens HHCTpYMEHTOB comepkuT 30 HHCTPYMEHTOB, ©
BEpPOATHOCTEIO medonta, pasHoii 0,02, is KOKAOro U3 HHCTPYMeHTOB. OLIEHHTh BEpPOATHOCTH
TOro, YTo B noprdene NpoH30HIyT:

e Tpu nedonra;
e He Oosiee Tpex AedONTOR;
® TONBKO JiBa nedonra;
e xota 651 fiBa gedonTa;
e MeHee Tpex aedonros.
Cnenars BeiBozst. [Tonpo6HO onucaTh X0z peleHHs.

IK3AMEHAIHOHHBIM BIJIET Ne 8

1 JIuBepcuduKanus: NOHATHE H BHABL.
2 TonxepaHTHOCTL (NPHEM/IEMOCTE) K PHCKY.

3apaua 1. [ina noprdens KpeAHTHBIX HHCTPYMEHTOB NPH YCIIOBHH, YTO CPEAHEr0JOBOE YHCITO
nedoNToB KOHTPAreHTOB PAaBHO 7, OLIEHUTH BEPOATHOCTH TOTO, YTO B TEYEHHE rojia B noprderne
NpPOH3OHIYT:

e npa negonra;

e MeHee IBYyX Je(onToB;

e Qonkiue Tpex aehonTos.
3apaua 2. Mudopmanusa o BO3MOXKHOM 3apaboTKe B 4YeThIpeX Mectax Oymymieil paGoTel
NpefCTaBNeHa B TabHIe BBITUIAT (B THIC. Y.€.).



CocTosHns X034HCTBEHHON KOHBIOHKTYPEI
Bribop H HX BEPOATHOCTH

Xopouree (0,7) ITnoxoe (0,3)
INocyupexnenue 500 500
Pupma 900 100
Bank 700 300
Crpaxosas komnauus 200 900

Onpenenure: 1) kakoit BEIGOp Gyaymero mecta paGoTsl 30€Ch HANI0 CYUTATH ONTHMANBHEIM 10
KPHTEPHIO MaKCHMH3aLHH O3HIaEMOr0 10X0a, MHHHMH3ALMH 0KHIAEMOTO PHCKa; 2) KakHe
AILTEPHATHBEL COCTABJIAIOT MHOMECTBO ONMTHMATBHOCTH N0 ITapeTo; 3) kak H3MeHHTCA BIGOp

1O ABYM KPHTECPHAM, ECIIH BEPOATHOCTH XOPOILEro COCTOSHHA KOHBIOHKTYPEI cocTaBur 0,3, a
mwioxoro —0,7.

9K3AMEHALIMOHHBIN BUJIET Ne 9

1  Ornomenue JINP k pucky. Cy6beKTHBHOCTL B NPHHATHH pPeleHHii.
2 Hsbexanue, nepegaya, ynepianue PHCKA, npedomepaujenue u chudicenue yujepba.

3agaua 1. MatpHua BBIILIAT COAEPKHUT NOXOMHOCTH (s mponenTax) akupit A u B npu gByx
BO3MOXHBIX CLICHApUSAX Pa3sBUTHA COOBITHi. B ckoOKax yka3aHbl BEPOATHOCTH pEATH3ALHH
CLIEHApHEB.

HoxonanocTH uis cLieHapHeR
Akumu | S1 (0,25), % | S2 (0,75), %
A 2 2,25
B -1 3,75
Onpenennts: cpefHue OXMIaEMBbIE JOXOIHOCTH H AMCTIEDCHH [UTA KUKIOH U3 aKUWii; OLEHHTH
PHCK pasOpeHHA HHBECTOpA NpPH YCIIOBHH, YTO OH B3I JEHErH B Aoar mox 1,25%, u ero
OJKHIAaeMBbIe TIOTEPH.
3amaua 2. Hcronbk3ys WMEIONIMECS NAHHBIE O EKEIHEBHBIX Toprax akuuamu Cbepbank
Poccuu, mns noprdens uz 100 akumii onpenenuts oaHOAHEBHBIH VaR ¢ IOBEPHTENBHOM
BEPOATHOCTBIO 99,9% u 95%:

a) HemapaMeTPHYECKHM METONIOM;

6) mapameTpuueckuM (IebTa-HOPMATBHBIM) METOLOM.
Cnenats Brieozp!l. [Toapo6HO onucath Xom peleHus.

SK3AMEHALIMOHHBINA BUJIET Ne 10

1 CrarHcTHYecKue H BEPOATHOCTHBIE Mephbl pHCKa: BEPOATHOCTD,
CPeNHEeKBAAPATHYECKOE OTKIOHEHHE, BOJATHILHOCTD.
2 TlpowsBogHBIe (PHHAHCOBBLIE HHCTPYMEHTHI.

3anaya 1. BepoATHOCTE CHHKEHHS JOXOOHOCTH akUMHM C COCTABISIET 0,12; ms axkuuu B
BEPOATHOCTE pOCTa JoXoiHocTH cocrasisier 0,88; nmoxomHoets akuuM A 6Gynmer pactd
BepoATHOCTEIO 0,95. OLEHHTE BEPOSTHOCTH TOrO, YTO:

® CHHU3MTCA JOXOIHOCTH JBYX aKIHii.

® CHHM3HTCA JOXOOHOCTH XOTA Obl ABYX aKUHiA.

3apaya 2. BpemenHO CBOGONHEIE CpeACTBa (HPMA BIONMIA B TOKYNKY AKIHii JBYX
komnaHuii: «HenTyn» u «Besyenii». Hanesxsocts mepsoil ouenena skcnepramu B 85%, a
BTOpOii — 91%. Onpenenure:
a) BEPHO JIH, YTO BEPOATHOCTE NOTEPH BCEX CPEACTR MEHBIIE, ECIH HX BIOXKHTE TONBKO B
OIHY, Camyl0 HaJEeHKHYK KOMIAHHIO, H HE HMEThL [EN CO BTOPOH, He O4eHb HAIEXHOI
KOMIaHHej;
6) BEpOATHOCTE TOTO, HTO CPEACTBA, MHBECTHPOBAHHEIE B MOKYNKY AKIH JBYX
KOMITaHHH, 6YyT IONIHOCTELIO NIOTEPAHEI H3-3a Kpaxa 00eHx KOMIaHwMii;
B) BEPOATHOCTh YACTHYHOH NOTEPH CPEJCTB M3-3a Kpaxa Kakoi-mnGo oJHOM KOMIaHuu
(Be3pa3muyHO KaKoit);
T) BEPOSTHOCTE TOTO, YTO CPEJCTBA NOTHOCTBIO COXPAHATCS;
A1) KaK [POBEPHUTH MPABHIBHOCTE PACYETOB 110 TPEM NPEBILYIHM TYHKTAM;
€) €CTb JIM HEOOXOAUMOCTE MBEPCH(HKALMH, U B UM OHA BEIPAKACTC.
Crenare seisoibl. ITompoGHO omMcaTh X0M pelIeHHA.

Kpurepnu oneHHBaHun:

OK3aMeHalHOHHBIH BHIeT oLeHHBaeTCA MakcUMansHO B 100 Gawios:

84-100 Hanso (oLeHKa «OTIHYHON)

67-83 Gannos (OLEHKa «XOpOLLIO»)

50-66 Gannos (OLEHKA «YIOBIETBOPHTEILHOY)

0-49 GannoB (oleHKa «HeyIOBIETBOPHTEIBHOM)

Kaxaas 3ana4a OlEeHHBAETCS OTACNBHO, MAKCUMAEHO B 25 6auios. MakcuMmansHas o6imas
oueHka — 50 6amior. Kpurepuu oueHHBanus 3a0aum;

— Ommuno — 21-25 Gamwios. 3amaua peweHa B MOMHOM oBBeMe, BHIOPAHBI BEPHEIE
HHCTPYMEHTANBHBIE METOAB! M NIPUEMBI PEILEHHS, IPOBEJEHBI BEPHBIE PACUETEI, CAeaH
TIOJTHEIH, COEPIKATENbHbIH BEIBOJ 1O PE3yJIETATAM NPOBEIEHHBIX PACUETOB.

— Xopowo - 16,75-20,9 Gamna. 3ajgaya pelleHa B MOJHOM 0GBEME C HEGONBIIAMH
TNOTPEINHOCTAMH, BbIOPAHE! BEPHEIE MHCTPYMEHTANLHEIE METOAB! M TIPHEMEI PElICHHA,
NpPOBENIEHE! BEPHBIE PaCYETsl, CAENaH MOJIHEIH, ConepKaTeNbHBIH BEIBO 10 pe3y/IsTaTaM
NPOBEEHHEIX PaCHETOB, B PACYETAX H BHIBOJAX CONEPIKATCA HE3HAYMTE/LHBIE OLIHOKH.

— VYnoenerpopurensHo — 12,5-16,74 6anna. 3agaua peleHa YacTHYHO, YaCTHYHO BEIOpaHBI
BEPHEIE HHCTPYMEHTANEBHEIC METONBI M IPHEMEI DPelleHHs, NPOBENEeHBI YACTHYHBIE
pacueThl, CHeNaH BBIBOA MO pe3yibTaTaM MpPOBEJECHHEIX PACYETOB C OTAELHBIMH,
HE3HAYHTENBHEIMH NOTPEIHOCTAMMU.

— Heynosnersopurensuo — 0-12,4 Gania. 3ajaya He pellleHa WIH pelleHa YacTHYHO,
YACTHYHO BHIOpaHEI HEOOXONMMBIE MHCTPYMEHTAILHEIE METOAB! M NpPHEMbI DELICHH,
pacHeTsl HE TNpOBENEHBl WM MNPOBEAEHBl YACTHYHO, BBIBOA [0 pPE3yJbTaTaM
NPOBEAEHHBIX PaCYETOB HE ClIeSIaH MM OIIHOOYEH.

Kaizipiii BONpOC OlIEHHBAETCS OT/ENBHO, MAKCHMANBHO B 25 Gamnos. Makcumansyas o6imas
oneHka — 50 Ganios. KpuTepuu oLeHHBAaHHS OTAEIBHOTO BONPOCA:

— Ormmauno — 21-25 Gamios. OTBeT HAa BONPOC BEPHEI; NPOJEMOHCTPHPOBAHO HATHYME
ITyGOKHX MCHEpIBIBAIOMMX / TBEPABIX H JOCTATOYHO MOMHBIX 3HAHMI, IPaMOTHOE M
JIOrHYECKH CTPOHHOE H3JI0XKEHHe MaTepHana pH OTBETE.

— Xopomo - 16,75-20,9 Gamma. OTBer Ha BOMPOC BepHEIA, HO C OTAENBHBIMU
MOTPEINHOCTAMH M OMHMOKAMH, YBEPEHHO MCIPABJIEHHBIMH TOCHE JOTIONHHTENBHBIX
BOTIPOCOB; MPOJEMOHCTPHPOBAHO HANMYME TIyOOKHX HCYEpPNBIBAIOMX / TBEPHBIX H
AOCTATO4YHO MONHEIX 3HAHHH, IPAMOTHOE M JIOTHYECKH CTPOIHOE H3NIOKEHHE MaTepHana
TIPH OTBETE.

|



— VYnosnersopurensHo — 12,5-16,74 Gamma. OrBer Ha BONpPOC YacTHYHO BEPEH,
MPOJEMOHCTPUPOBAHA HEKOTOpas HETOYHOCTh OTBETOB HA  JIOTIOJNIHHTENGHBIE H
HaBOJIAIIHE BOMPOCHI.

— Heynosnersopurensho — 0-12,4 6Gamna. Oteer Ha BONpOC HE  BEpeH,

NpOAEMOHCTPHPOBaHA HEYBEPEHHOCTh H HETOYHOCTH OTBETOB HA JOIOJHHMTENLHBIE M
HaBoJAlHE BOMPOCEL.

Bomnpoce! A8 yeTHOro onpoca

Pazpnen 1 «IlonsiTre, HICHTHHHKAUMA ¥ OLEHKA IKOHOMHYECKOTO PHCKA»

TousTre pHcka, ypoBHs pHCKa, (aKTOPOB pHCKa, ONACHOCTE}H.
Knaccudukanus packoe.
‘VipaBneHHe pUCKaMH, KOHLICTIHH YIIPARICHHS PHCKAMH.
IToHATHE HHTErPHPOBAHHOIO PUCK-MEHEIKMEHTA,
YrpaeneHHe pUCKaMH B CITyyae pealH3aliy PHCKa,
Ynpasnenue pHCKaMH 10 peann3alii pUCKa.
Wpentuduxanms, HCTOUHHK prcka. OLeHka pucka.
Mertons! HOeHTHPHKALHH H aHATH3a PUCKOB.
. ®opma ONHCaHUS PHCKOB.
10.MeTomeI OLIEHKH PHCKOB: 3KCHEPTHEIE M CTATHCTHYECKHE.
11.Pe3ynsTaTs! MpoleAypbl OLEHKH PHCKA.
12.TTocnencrens pucka (yrpossl 1 BO3MOXKHOCTH).
13.01eHKa BEpOATHOCTE!: OMACHOCTH.
14.TonepaHTHOCTE (PUEMIIEMOCTS) K PHCKY.
15.Kapra u Marpuua pHcKoB.
16.ATpubyTHBHEIE OLEHKH PHCKA.
17.Pefitunry u psnkuHrd. OCHOBHBIE OT/IMYMA PEHTHHIOB U PIHKHHIOB.
18.CrarucTHuecKHe M3MEPHTENH pPHCKA (HHAHCOBBIX HHCTPYMEHTOB C IOCTOSHHOM
(pKcHpoBanHOl) NOXOMHOCTEIO: CPOK IO NMOTALICHHS, CPEIHMI H SKBUBAIEHTHBII CPOK,
Iropauus i MOIM(HIMpOBaHHAs OpaLus.
19.Cratucrudeckue ¥ BEPOATHOCTHbIE MEphI PHCKA: BEPOSTHOCTS, CPEAHEKBAIPATHIECKOE
OTKJIOHEHHE, BOJIATHILHOCTb.
20.0OcHOBHBIE cr10CO0BI MOICTHPOBAHHNSA BONATHILHOCTH.
21.Benuyuna Value-at-Risk (VaR).
22.M3Mepenue cHCTEMATHIECKOTO (PBIHOYHOrO) PHCKA aKTHBA (K03 duumenT 3).
23.PeiHoyHas Mozienb. Mok OleHKH H0ArocpoyHsIX aktusos (CAPM).
Paspen 2 «MeToas! ynpap/ieHHsI PHCKOM»
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24.H36exanue, nepesaya, yaepKaHHe PHCKa, NIPEJOTBPAIIEHHE H CHIDKEHHE yiepda.
25.I1pon3BoaHbie GUHAHCOBBIE HHCTPYMEHTEI.
26.[pepcudukanus: MOHATHE H BUABL

Kpumepuu ouenueanusn:
Kaknplii Bonpoc olEeHHBACTCS OTAENBHO, MAKCHMATBHO B 2 6anma. MakcuMansnas obmas
oueHka — 52 Gamna. KpHTepuH OLICHHBAHHS OTAENBHOTO BONPOCa:

— 1,68-2 Gamma. OTBeT Ha BONPOC BEPHEIH; MPOJEMOHCTPHPOBAHO HAIIMYHE TITyOOKHX
HCYEPNBIBAIONIMX / TBEPIBIX M JNOCTATOYHO MOMHBIX 3HAHMHA, IPAMOTHOE M JIOTHYECKH
CTPOHHOE H3JI0KEHHE MaTepHaia P OTBETE.

— 1,34-1,67 6anna. OTeeT Ha BOMPOC BEPHBI, HO C OTHENEHEIMH NOTPEINHOCTAMH H
olwmubKaMu, yBEPEHHO  HCMpPABNEHHBIMM [OC/E  JIONOJHMTENBHEIX  BONPOCOB;
NPOJEMOHCTPHPOBAHO HANHYHE TTyOOKHX HCYEepMbIBAIOMIMX / TBEPHLIX M JOCTATOYHO
TIOJIHEIX 3HAHHI, FPAMOTHOE M JIOPHYECKH CTPOHHOE H3N0KEHHEe MaTeprala Ipy OTBeTe.

— 1-1,33 Gamna. OTBET Ha BOMPOC YAaCTHYHO BEpeH, NMPONEMOHCTPHPOBAHA HEKOTOpas
HETOYHOCTh OTBETOB Ha JONOJHHUTENBHEIC H HABOMALINE BOTIPOCH.

— 0-0,9 6anna. OteeT Ha BONPOC HE BEPEH, NPOJEMOHCTPHPOBAHA HEYBEPEHHOCTh H
HETOYHOCTE OTBETOB Ha JOTIOHUTENIBHBIC H HABOIALIHE BOTIPOCHL,

KomnuieKkT pacueTHbIX 3a)aHHii

3apanue 1. O6nem kpegurHoro noprdens Gaxka 3a Npouwtsif roa cocraBun 1150 KIHEHTOB, B TOM
ymcyie 1) YMCIO KIMEHTOB, B3ABLIMX OJHOBPEMEHHO Gonee ABYX KpeauToR, - 320 yesopek, 2) umucio
HMEIOLIHX 3a/I0MDKEHHOCTD 110 OHOMY KpenuTy — 75 4esloBek, 3) YHCI0 HMEIOIIHX 3a/l0KEHHOCTD 10
OIHOMY KpEeAWTy M B3sBIIMX Oonmee nByx kpenutoB — 15 yemoek. Ecnm B Tekymiem romy
onpeneneHHsli KiMeHT GaHka Mmeer Gosee ABYX KPE[MTOB, TO HEMY PABHA BEPOSTHOCThH TOTO, YTO
TaKoi 3aeMIMK OyIeT MMETE 3a10LKEHHOCT 110 OHOMY KpEIUTY.

3apaune 2. PaccMarpuBaercs Bompoc O BEIGOpe Jyullero WHBECTHUMOHHoro mpoekta (HII). B
YCNOBHSIX XOpOIIEH 3KOHOMMYECKOH KOHBIOHKTYPBI KX/ M3 HMX MOMET NpHHECTH npubbulb, B
YCIIOBHSX IUIOXOH — yObITKH (TBIC.Y.€.). BepoaTHOCT XOpollel KOHBIOHKTYDHI OLEHEHA HA YPOBHE
0,8; a mmoxoii — 0,2.

Beibop | CocTofHuA KOHBIOHKTYPbI K HX BEDOATHOCTH
npoekta | Xopouwee (0,8) ITnoxoe (0,2)
HIT 1 300 -500
HI12 425 -1000
HI13 800 -1250

Onpenenure 1) kako#f mpoekT OGyNET ONTHMANBHBIM MO KDPHTEPHIO MAKCHMH3AUWM OXKHIAEMOTO
J0XON3; MHHMMH3AUMHM OXHIAEMOr0 PHMCKa; 2) KAaKMC aIbTEPHATHBBI COCTABIAIOT MHOXKECTBO
ontumalibHocTH no [lapero; 3) kak M3MeHHTCs BBHIOOP MO ABYM KPHMTEPHAM, €CIH BEPOATHOCTH
XOpOIUEH U II0X0il KOHBIOHKTYPEI COCTABAT, COOTBETCTBEHHO, 0,5 1 0,5.
3ananne 3. BeposTHOCTE HEeBO3BPATA HHBECTHPOBAHHBIX B NpoekT Nel cpencts cocrasnser 0,20, mia
npoekta Ne2 BeposTHOCTS 3TOTO coctasmser 0,18; Bo3BpaT cpeACTB, HHBECTHPOBAHHEIX B POEKT No3,
BO3MOXEH C BeposATHOCThIO 0,85. OUEHMTH BEPOATHOCTH TOrO, YTO MPH HHBECTHPOBAHMM B TPH
HpoeKTa:
— cpencrsa OyayT BO3BPAIIEHB! TOJIBKO MO JBYM NPOSKTaM;
— He NpOH30¥IeT Bo3Bpara X0t Okl 0 OAHOMY NPOEKTY;
— OyayT BO3BpalIEHE] CPEACTBA XOTA GBI 110 IBYM IPOEKTaM.
3apanme 4. Jlng noprdenst KpeAMTHEIX WHCIPYMEHTOB NpH YCNOBHH, YTO CDEIHETOOBOE UHCIO
nedoNToB KOHTPAreHTOB PaBHO 7, OLEHHTh BEPOATHOCTH TOTO, YTO B TEUYEHHE roja B MopTdene
TIPOM30MAYT:
— 1npa pedonra;
— MeHee JAByX Ae()ONTOB;
— Gossie Tpex zedonTos.
3apanme 5. Marpuna BEIIUIAT CONEPXHT NOXOJHOCTH (B mpoueHrax) akumi A u B npu apyx
BO3MOXHBIX CLEHApHAX pasBUTHA CoObITHH. B cko0kax ykasaHbl  BEPOATHOCTH peATH3AlHH
CLIEHAPHEB.

JIOXOIHOCTH JUIS CLEHapHeR
AKIHH 81(025),% | 81(0,75),%




A 2 2,25
B <1 3,75
OnpenenuTs: CpeiHHe 0XMAEMbIE TOXOMHOCTH M JHCIIEPCHH JUIA KaXIOH M3 aKiuii; OLeHHTE pHCK
PasoOpeHHs WHBECTOpa NpPH YCJIOBMM, YTO OH B3AN JEHSrH B moar mox 1,25%, u ero oxkupmaeMmeie
MOTEPH.

3apanue 6. Martpuna Bemnat conepx(m OXOAHOCTH (B MpOlEHTaxX) aKTHBoE A u B NIPH YEThIpEX
BO3MOMKHBIX CLUCHAPHAX pa3sBUTHA cOOBITHIA (B CKOGKaX JaHk! BEPOATHOCTH).

AKTHB JIOXOIHOCTH W BEPOATHOCTH
S1 (0,20) $2(0,35) S3 (0,15) 54(D
A 0,27 0,12 0,15 0,12
B 0,25 0,12 0,10 0,18

Onpepenure: 1) spdexTuBHOCTE M pHCK IS KKAOrO aKTHBA; 2) ONTHMANLHOE peleHHe [0
KPUTEPHIO MAKCHMHM3AUMM OXHMIAEMOT0 [OXOJa, MHHHMHM3ALUMH OXHJAEMOrO pHCKa, 3) Kakue
AJIBTEPHATHBBI COCTABNAIOT MHOXKECTBO onTHMansHocTH no Ilapero; 4) mocrpoiite auarpammy prck-
JIOXOJJHOCTb.

3apanue 7. Wssectnel noxontoct (B %) 1o TpeM akTHBAM 3a HeTHIpe Mecsla.

Axrtus Mecsn
Cenrabps | Oxtabps | Hosbpe | NekaGps
A 9 12 13 15
Az 11 10 14 14
Ay 15 12 10 11

Bpibpare OfMH aKkTHB I MHBECTHPOBAHHS, MCHONB3YS KPHTEPHMH NpPOM3BCICHHI M B3BENICHHbIH
KpPHTEPHA NPOM3BENCHMI,

Kpumepuu oyenueanusn:
Kakmas 3anaya OUeHHBACTCS OTAENBHO, MAKCHMANBHO B 4 6amia. MakcuMansHas obmas
oueHka — 28 6amnos. Kpurepuu oueHHBaHHA 3a0a4M:

— 3,36-4 6anna. 3anaua peLieHa B MOJTHOM 0GBeMe, BRIOPAHEI BEpHEIE HHCTPYMEHTATBHbIE
METOARl W TIPHEMBbI pELICHHA, TPORENEHBI BEPHBIE pPAacUersl, clenaH [OoNHBIM,
COIepIKATENLHBIH BBIBO MO Pe3yNBTATAM MPOBENEHHBIX PACYETOB.

— 2,68-3,35 Gawa. 3anaya pewmieHa B MONHOM O6BeMe ¢ HeGOMBIIMMU NOTPeLHOCTAMH,
BHIOPAHB! BEPHEBIE HHCTPYMEHTANIBHEIE METOBI H TPHEMBI PEILIEHUSA, IPOBEACHB! BEPHBIE
PacueThl, CHeNaH MNOJHbIH, CONEp)KAaTeNbHBIH BEIBOJA IO PE3yJbTaTaM MPOBEJEHHEIX
pac4eToB, B pacueTax H BBIBOJaX COAEPKaTcA He3HAYMTENbHbIE OLIMOKH.

— 2-2,67 Oama. 3ajaya pemeHa YacTHYHO, YACTMYHO  BLIGPaHEI BEpHEIE
HHCTPYMEHTAIbHBIE METOAB! M NPHEMbl PEILEeHHd, NPOBEJEHBl YACTHYHBIE PACYETHI,
CAemaH BBIBOA [0 pe3yJbTaTaM IPOBENCHHBIX PpacueToB C  OTHEJIBLHEIMH,
HE3HAYHTENBHBIMH NOrPEIIHOCTAMM.

— 0-1,9 Gamwna. 3amaya He pemeHa MM pelUeHA YAacTHYHO, HacTHUHO BHIGPAHEI
HEOOXOUMEBIE HHCTPYMEHTAITBHEIE METO/IBI M NPHEMBI PELUEHHS, PACYETHI He NPOBE/IEHE]
HIH TpOBeJeHbl YaCTHYHO, BEIBOJ MO Pe3yJIbTaTaM MPOBENEHHBIX PAacueToB HE CAenaH
MM oHGoYeH.

Temel 3cce
1. ITomxone! K omeHKe pHCKOB. OB30p MEXIyHapPOAHBIX CTAHIAPTOB.
2. KauecTBeHHbIe OLIEHKH PUCKOB. BH/IEI, NOCTOMHCTBA, HENOCTATKH
3. KonuuecTBeHHbIe OLIEHKH PHCKa. BHIEL, NOCTOMHCTBA, HEJOCTATKH,
4. CraHpapTs! ynipaB/ieHis piuckaMu. OTeueCTBEHHEIH ONBIT NPHMEHEHHA.
5. MeTozs! uaeHTH(HKAIMH PHCKA: MO3TOBOM IUTYPM HITH METOJ] KOHTPOJIBHBIX
CITHCKOB.

6. Metone! upeHTH(HKAUEHH pHCKa: MeTOA Jlenb(u WK aHaIu3 epeBa OTKa30B.

Kputepun onexiu:
Kaxnoe acce ouennraeTcs oTAENBHO, MaKcHMaBEHO B 20 Gamnos. Kpurepuu oleHuBanus scce:

— 16,8-20 OGamma. HanoxeHHBI Marepuan (akTHYECKH BEpEH, BBIABICHO HanHuue
DIyOOKMX HCYEpNBIBAIOMIMX 3HAHHI B 0OBEME H3ydeHHOHM Temel PaGora umeer
3aKOHYEHHbIH, CaMOCTOATENLHLIH Xapakrep, Iularnar M pedeparuBHas COCTABIAMOIAL
OTCYTCTBYIOT.

- 13,4-16,7 OGamma. HManoxeHHei wmarepuan (AKTHYECKH BepeH ¢ HeGONBIIMMH
TIOrPEeIIHOCTAMH, BBIABJIEHO HAJIMYHE TBEPABIX H JOCTATOYHO NONHBIX 3HAHHI B 0OBEMe
H3y4eHHOIi TeMbl. Pabora nMeer 3akoHYEHHEIH, CAMOCTOATE/BHEIH XapakTep, Iiaruar 1
pedepaTHBHAA COCTABIAIOIAA OTCYTCTBYIOT.

— 10-13,3 OGamwma. Hanomenseii wmarepuan (akTHYeCKH BepeH ¢  HEGONBIUMMH
TIOrPETHOCTAMH, BBIABIIEHO HAJIMYHE JOCTATOYHO MOJHBIX 3HAHUIA B 00BEMe H3y4eHHOI
TeMbl. PaboTa MMeeT 3aKOHUEHHBIH, CaMOCTOATENbHBI XapakTep, B HE3HAYHTEILHOM
o6beMe MPHCYTCTBYIOT IUIArHAT M ped)epaTHBHas COCTABIIOMAs.

— 0-9,9 Gamwna. ManoxeHHBIi MaTepuan He CBA3aH C TEMOH, JEMOHCTPUPYIOTCA HanM4He
rpy6eix owMGOK, HEMOHMMAHHE CYIIHOCTH H3/IaraeMoro Marepuana. PaGora mveer
HE3aKOHYEHHBIH, HECAMOCTOATENBHEIN XapakTep, NpPHCYTCTBYET IUIArHAarT M/HIH
pedeparuBHas cocraBsOmAlL.

3. MeronHyuecKHe MaTepHANBI, ONpeae/siOMMe NPOLeIyPhl OLEHHBAHMA 3HAHMI,
YMEHHii, HABBIKOB H (M/JH) ONBITA JEATENLHOCTH, XAPAKTEPH3YIOIIHX 3Tanbl
(opmMHpOBAHNH KOMITETEHIIMI

IIpouenypsl OLEHMBAHHA BKIOYAIOT B ce0f TEKyUIHl KOHTPOMb M NPOMENKYTOUHYIO
aTTeCTalHIO,

Tekyminii KOHTpONL YCNMEBAGMOCTH MPOBOAMTCA C MCIONBE30BAHHEM OLEHOYHBIX
CPeACTB, MPEACTaBNEHHBIX B M. 2 JAHHOrO MpPHIOKEHHA. Pe3yNbTaThl TEKYLIEro KOHTPOJL
IOBOIATCA O CBEICHHA CTYJEHTOB A0 MPOMEKYTOMHOM aTTeCTaLHH.

IpomexyTounas arrectaumsi nmpoBonutcs B (opme sk3ameHa. DK3aMeH NPOBONUTCH
N0 pacnucaHHi0 MPOMEXYTOYHOH arTecTallyd B MHCBMeHHOM Bupe. Konuuectso
TEOPETHYECKUX BONPOCOB B 3K3aMEHALMOHHOM 3allaHHH — 2, KONU4ecTBO 3axay — 2. [IpoBepka
OTBETOB K OOBAB/IEHHE PE3Y/IBTATOB NPOH3BOIMTCA B [IeHb 9K3aMeHa. PesyssTaTsl aTTecTauuu
3aHOCATCA B JK3aMEHALMOHHYIO BENOMOCTH M 3aYETHYIO KHIDKKY cTyneHTa. CTymeHTHl, He
NpOLIENIIHe NPOMEXKYTOUHYIO aTTECTAalMIo Mo rpaguKy CeccuH, MO/DKHBI JIHKBHIAMPORATE
33[I0JDKEHHOCTE B YCTAHOBJIEHHOM MOpAIKE.



Hpunoxenue 2
METOJUYECKHUE YKA3ZAHUSA MO OCBOEHMIO JTUCUMIIHHBI

VyeGHBIM MI2HOM PeAyCMOTPEHB] CIGYIOUMIHE BUIbl 3aHATHI:

- NEKLHH;

- MpaKTHIecKHe 3aHATHA.

B xoze JeKUMOHHBIX 3aHATHI pAaccMarpHBatOTCA OCHOBHLIE TEOPETHUECKHE MONOMKEHHA
M NoHATHA B 061AcTH MAeHTU(HMKAUWH, OLEHKH W yNpaBleHus PHCKamH, OCHOBHBIC BHILI
PUCKOB, NPUHUAML OUEHKH PHUCKOB, METOJIbI OUEHKH PHCKOB C MOMOUIBLIO KAuCCTBCHHBIX H
KOJMYECTBEHHEIX TMOKazaTesell, OCHOBLI MPHHATHA pelleHMii B CHTyalUWH PHCKa, METORI
yOpaeneHns PUCKaMH, JAOTCH PEKOMEHAALMH Al caMocToATeNbHOM paboThl M MOArOTOBKE K
NPaKTHIECKHM 3aHATHIAM.

B xone NpaKkTHUCCKHX 3aHATHI yrmyOnstoTCA W 3aKperuisrTea 3HAHWA CTYACHTOB N0
pally PacCMOTPEHHBIX HA JIEKLMAX BOMPOCOB, Pa3BHBAKOTCH HABBIKY cbopa, 0bpaboTkH H
apanuza MHQOPMALMH C LENLI0 MACHTH(QUKAUMK H OLEHKH PHCKOB, obocHoBaHMA BRIDOpa
HAWTYYINEro pelleHds W METOLOB YNpaBieHus WIACHTH()HULMPOBAHHBIMH H OUCHCHHEIMH
PHCKaMH, @ TAKKke CaMOCTOATENbHOH paboThl U pabOThI B KOJUIEKTHBE.

[1pK NOATOTOBKE K MPAKTHYCCKUM 3aHATHAM Kaikblii CTYICHT AOTKEH:

1) M3y49HTHL peKOMEHIDBAHHYEO Y9eOHYI0 TUTeparypy;
2) W3y4nTh KOHCNEKThI JIEKLMH;
3) noAroTOBMTEL OTBETH! HA BCE BONPOCHI 10 M3yyaeMoi TemMe

[0 COFNACOBAHMIO C MpENofaBaTeNeM CTYACHT MOXET NOArOTOBHTH 3cce. B npouecce
[MOAFOTOBKH K MPAKTHIECKHAM 3aHATHAM CTYAEGHTBI MOTYT BOCIOJIB30BATLCA KOHCYNLTALMAMH
[penoaBaTessl.

Bonpockl, He PACCMOTPEHHBbIE HA JIEKUMAX M NPAKTHIECKHX 3aHATHAX, JOJUKHBI OLITh
W3ydeHBl CTYAEHTAMK B XOJIe CamocToATeNbHOH paGoTh. KoHTpob caMOCTOATENLHON padoTh!
cTyaentor Hajy yueGHOH mnporpaMmoii kypca OCYIIECTBIACTCA B XOAS 3aHATHI METOJ0M
ycTHOro onpoca. B xoae camoOCTOATENbHOH padoThl Kakapli CTyoeHT 00s3aH Npo4uTaTh
OCHOBHYIO W, 110 BO3MOMKHOCTH, IONOJIHATE LHYIO JIUTEPATYPY M0 M3y4aeMoif TEME, IONOTHUTD
KOHCHCKTBI JIEKIMii HENOCTAIOLWIMM  MATCPHANIOM, BBITMCKAMH M3 PEKOMENIOBaHHLIX
NEepPEOMCTOYHMKOB.  BBRIIEAWTL  HEMOHATHBIE  TEPMHHBI, HalTH WX  3HaYeHWe B
JHLIMKIIONIEIHYECKHUX CIIOBAPAX.

JIns MOArOTOBKM K 3aHATHMAM, TEKylleMy KOHTPOMO M MPOMEKYTOUHOH aTTecTalluH
CTYHEHTH MOTYT BOCINONB3OBAaTLCA  3JIEKTPOHHO-OMONMOTEYHBIMH - CHCTEMaMH. Taxoxe
ofydatolecs MOFYT B3ATh HAa JOM HeoOXO#MMYH JMTeparypy Ha aboHemeHTe
YHUBEPCHTETCKOi GHOIMOTEKH MK BOCTIONB30BATECA IHTATLHBIMH 3aTaMH.

MB’I‘OIII’]'-I&CKHC pemomeu,uauun o HANHCAHHIO H Oq)OpMﬂc}IHIO 3cce

O6bem scce: 1-3 cTpaHHLbL.

TpeGoBanus: HM3NOXNKEHHE COOCTBEHHBIX MbICIIEH, coOCTBEHHON TOYKH 3peHHs Ha
npeanaraeMyio TeMy CBOHMH CI0BAaMH B Npon3B0ALHOMH (opme.

CTpyKTYpPHO 3CCe JIOJDKHO BBITTIANETD CIEYIO UM obpasom:

* THTYNbLHbIV JIKCT;

* OCHOBHOM TEKCT.

Jlonyckaercs UMTHPOBAHME PATMUHBIX MCTOYHHMKOB (C o()OpMIIEHHEM CCBIIOK, B
KkaBbluKax, He Gonee 30% OT BCEro TEKCTa dcce). HeobxoauMo coOnioaaTh JOTHKY W30KEHHA
MBIC/IH, HaNiuMe COOCTBEHHOTO MHEHHs M0 BOTIPOCY, apryMEHTHpOBATh CBOIO TOHKY 3peHus,
BBIIEPXKUBATE (pOpMAT 3cCe.

PabBoTa He J0/DKkHA HOCHTH pediepaTHBHbIH XapakTep.



