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KA®E]JIPA - CTaTHCTHKH, 9KOHOMETPHKH H OL[eHKH PHCKOB

Cemectp 7(4.0)
(<Kypc>.<CemecTp Ha Kypce>) : Hroro

Henens 18

Bup sanstuit yo | PO | o PIl

Jlexkuuu 18 |18 |18 |18
[TpakTHyeckue 18 |18 |18 |18
Hroro ayn. 36 |36 |36 |36
KontakrHas pabora 36 |36 (36 |36
Cam. pabota 72 |72 |72 |72
Hroro 108 |108 |108 |108
OCHOBAHHE

VueOHbIii IU1aH yTBepIKIeH Y4EHBIM coBeTOM By3a oT 25.02.2020 mporokon Ne 8.

Iporpammy cocTaBmI(M): K.3.H., JoleHT, Tperybosa A.A. AK

3ag. xadenpoii: 1.3.H., npodeccop Huropoxkuxa JLH. /%
4

MeToaH4YecKHM COBETOM HalpaBleHMA: 1.3.H., mpodeccop, Cypskukos M.

crp. 2



cTp. 5

1. IIEJIH OCBOEHUA JUCHUIIMHBI

1 | €JIb: OCBOHUTH OCHOBHEIE METOIbI HJICHTPIQJHK&HPIH, OLICHKH, aHA/IM3a H YTIPABIICHUS PHCKAMH OpraHH3alHH.

2. TPEBOBAHHH K PE3YJIbTATAM OCBOEHIIH AUCHHILTHHBI

ITK-9:cnoco0HOCTEIO OLEHHBATE BO3IeHCTEHE MAKPOIKOHOMHYECKOH cpekl Ha QYHKUHOHHPOBAHHE OPraHH3aMil H OPraHoB
rocyapcTBEHHOr0 H MYHHIHNIANLHOTO YNPABIEHHS, BLIABIATE H AHATH3HPOBATE PHIHOYHbIE H crielH(pHYecKHe PHCKH, 2 TAKKe
AHATM3HPOBATE NMOBeJeHHe MoTpebHTeNeli 3KoHOMHYecKHX 6Jar H (JOPMHPOBAHHE CIIPOCA HA OCHOBE 3HAHHS 3KOHOMHYECKHX OCHOB
MoBeJeHHs OPraHH3alMii, CTPYKTYD PLIHKOB H KOHKYPEHTHOH cpelbl 0Tpac/iu

ITK-15:yMeHHeM DPOBOAHTE AHAJTH3 PHIHOYHBIX H CelH(HYECKHX PHCKOB /ISl MPHHATHSA YIPABJIeHYeCKHX PelleHHid, B TOM YHCIe
NIpH NPHHATHH penieHHi 00 HHBECTHPOBAHHH H (pMHAHCHDPOBAHHH

B pesyJbTaTe 0cBOCHHSA AHCUMILIHHE] 00Y4AIOIHHCH OOJIKEH:

3nars:
OCHOBHEIE METO/IBI OLIEHKH PHCKOB; OCHOBHBIE METO/IBI aHANIH3A U YNPABIeHUs OTAETbHBIMH BHIAMH PHCKa

YMerh:
OCYIECTBJIATH OLEHKY KITFOYEBBIX PHCKOB OPraHH3alluH; ONpPEENATs BOSMOKHOCTH HHCTPYMEHTOB PHCK-MEHELKMEHTA C LIeTbI0 TIPHHATHA
YIIpaBJIeHYECKHUX PELIeHHH.

Bnagers:

METOHEMH OLIEHKH PEIHOYHBIX H crielHQHYeCKHX PHCKOB OpraHH3alliH; HABEIKAMHU OTIpE/IeNIeHHA 00J1aCTH IPUMEHEHH: | Ipolecca
MEeHEeKMEHTa PHCKa B COOTBETCTBHH C 0COOEHHOCTAMH OpraHH3aluH, cnocobamu pa3paboTKy MpoLEAyp KOHTPOIA cOOMIOAEHHA YPOBHS
NPHEMJIEMOTO PHCKA B OpraHM3alliH JUTA NPHHATHSA YIPABIEHYECKHX PelleHHH,

- 3. CTPYKTYPA H COAEPIKAHHUE JUCHHIIAHDBI

Kon HanmeHoBaHHe Pa3/e/ioB M TeM /BH/ 3aHATHS/ Cemectp / | Yacos | Komneren- | JIutepatypa
| zapATHS Kvpe LHH
Pasnen 1. llonsTHe, HIeHTHOHKALHMA H OLIEHKA 3KOHOMHYeCKOro
pHCKa
1.1 Tema 1.1 «OcHOBHBIE OHATHA U 3a1]a4H Kypca» 7 4 TK-9 [TK-15 | JI1.1 J11.2J12.1
IMoHsATHE pHCKa, YPOBHA pHCKa, hakTopoB pHcKa, onacHocTel. [ToHaTuHe J12.2 2.3 J12.4

3IKOHOMMYECKOTO pHcKa. Knaccuduxatius pucKoB. YIPaBIEHHE PUCKAMH,
KOHLETIMK yripaBieHua puckaMu. OtHowmenue JITTP k pucky.
CyOBeKTHBHOCTE B NIPHHATHH PEIIEHHH,

[Tlex/
1.2 Tema 1.1 «OcCHOBHEIE MOHATHA U 3aJadl Kypcay» 7 4 MK-9 TIK-15 | JI1.1 J11.2J12.1
[MonaTHe pHCcKa, YPOBHSA pPHCKa, (PaKTOPOB pHCKa, onacHocTel. [ToHaTHe J12.2712.3 J12.4

SKOHOMHYECKOTO pHcka. Pa3bop KOHKPETHBIX NIpHMEPORB. MeTone!
OLIEHKH 3KOHOMMYECKOTO PHCKa. ATPEerHpoBaHHE BO BPEMEHH
nokasateneii pucka. OueHKa KpeMTHOro pucka. Pemenne 3amaq.

Mp/

1.3 Tema 1.2 «YripaBneHrHe puCKaMH OpraHH3alHHy 4 2 MK-9 TIK-15 [ J11.1 J11.2J12.1
[MoHATHE MHTETPUPOBAHHOI'O PUCK-MEHE/DKMEHTA. Y IPaBIECHHE PHCKAMU J12.2712.3 N12.4
B Cllyyae peaiu3alliy pHcKa. YIIpaBIeHHe PHCKaMH [0 PealH3alHu
pHCKa.
Jex/

1.4 Tema 1.2 «YTpasneHHe pHCKaMH OpPraHH3aLui i 2 TITK-9 ITK-15 | JI1.1 JI1.2]712.1
[ToHsTHE MHTErPHPOBAHHOIO PHCK-MEHEKMEHTA, YTIPAaBICHHE PHCKAMH JI2.2J12.3 124

B ClTyuae peanuzallul pHCKa. YTpaBieHHe PHCKaMH JI0 pealn3aluy
prcka. YcTHeii onpoc. OLieHKa pHcka ¢ MOMOMIBE ieMMEl Mapkosa 1
HepaeeHcTBa YeOpimena. Pemenue 3anau.

Pa6orta B MS Excel

/Mp/
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1.5

Tema 1.3 «MaeHTudUKaLAA U OLIEHKA PHCKa»

HnenTH(uKanns, HCTOYHHK pucka. OneHka prcka. MeTozs!
uaeHTHUKALMY U aHATH3a PUCKOB. DopMa omucaHus puckos. MeTomet
OLIEHKH PHCKOB: SKCIIEPTHBIE H CTAaTHCTHYECKHe. Pe3ynbTaThl MpoUenypsl
oueHkH pucka. [TocnencTeus prcka (Yrpo3sl H BO3MOXHOCTH). OLeHKa
BEpOATHOCTE!: onacHOCTH. TonepaHTHOCTE (MPHEMIIEMOCTB) K PHCKY.
Kapta u maTpuLia pucKoB.

/JTex/

[IK-9 TIK-15

JI1.1 J11.2712.1
J2.2J123J12.4

1.6

Tema 1.3 «MneHTHdUKALKA ¥ OLIGHKA PHCKa»

Dopma onucaHus pHcKoB. TonepaHTHOCTE (MPHEMJIEMOCTE) K PHCKY.
Kapra 1 MaTpHuia pHCKOB.

Peinenue 3anay.

Mp/

ITK-9 T1IK-15

JI1.1 J11.2J12.1
J1227123 1124

1.7

Tema 1.4 «Metoap! olleHKH pHcKa. OlieHKa GUHAHCOBOTO PHCKay
KagecTeeHHbIE OLIEHKH PHCKa.

ATpubyTHBHBIE OLIEHKH PHCKA. PEHTHHTH M p3HKMHTH. OCHOBHEBIE
OTJIMYHA PEHTHHIOB H P3HKHHIOB.

KonuuecTeeHHbIE OLEHKH pucka. CTaTHCTHUECKHE U3MEPHTEIH pHCKa
(MHAHCOBBIX HHCTPYMEHTOB € NMOCTOAHHOH ((pHKCHPOBaHHOIH)
JOXONHOCTEHIO: CPOK JI0 TIOTALIEHHA, CPENHMI 1 SKBUBAJICHTHBIH CPOK,
MOpanus ¥ MOAH(HIMPOBAHHASL JFOpaLHA.

CraTHcTHYECKHe H BepOSTHOCTHRIE MEPEI PHCKA: BEPOATHOCTE,
CpeIHeKBaqpaTHIEeCKOe OTKIOHEHHE, BONATHILHOCTE. OCHOBHEIE
crnocoOkl MOIENNHPOBAHUA BONATHIBHOCTH. Bemuuuna Value-at-Risk
(VaR). UzmepeHue cHCTEMaTHYECKOro (PEIHOYHOTO) PHCKA aKTHBA
(ko3 dunment B). PeiHouHas Mopens. Moaens OLEHKH A0NrOCPOYHBIX
axtHeoB (CAPM).

[ex/

ITK-9 TIK-15

JI1.1 J11.2J12.1
J122J123 J12.4

1.8

Tema 1.4 «MeTtop! oLeHKH pHcka. OeHka GHHAHCOBOTO PHCKa»
KauecTBeHHEIE OLIEHKH pHcka. KonmMdecTReHHEIE OLIEHKH PHCKa.
Bennuuna Value-at-Risk (VaR). M3MepeH#ie cHCTEeMaTHIECKOTO
(peIHOYHOrO) pHcka aktuBa (koadduuuent B). Pemenue 3anay.
['pynnosoe TBOpYeckoe 3ananue «OLeHKa, aHaIX3 H YIIpaBlIeHHe
PHCKaMH OpraHH3allu».

Pabora 8 MS Excel

Pabora ¢ JaHHBIMH:

Basa naunbix Lentpansaoro 6anka P@® http://cbr.ru/hd_base/
LlentpansHas 6a3a CTAaTHCTHYECKHX MAHHBIX
https://www.gks.ru/dbscripts/cbsd/dbinet.cgi

Enunas MexBeIOMCTBeHHAA HHPOPMAIIHOHHO-CTATHCTHIECKAsA CHCTEMA
https://www.fedstat.ru/

Koncynerant +

Mp/

ITK-9 TIK-15

JI1.1 J11.2J12.1
J22J123 J12.4

1.9

Tema 1.4 «MeToAab!l OLICHKH PHCKa»

[NpuMeHeHHe CKOPHHTOBEIX MOJIeNeH MPH OlIEHKEe KPEeIUTHOrO PHCKa.
OLeHKa KpeIMTHOrO PHCKa (M3, H 10D, JIHLL

/Cp/

36

ITK-9 [1K-15

JI1.1 J11.2J12.1
J2.2J12.3 J12.4

Pasgen 2. MeToap! yNpaB/ieHHs PHCKOM

2.1

Tema 2.1 «MeToas! yNpaBneHHs PHCKaMH: H3MEHEHHE YPOBHA PHCKA.
VnpasneHHe GHHAHCOBBIMH PHCKaMH»

[Tpou3seoaHsie GHHAHCOBLIE HHCTPYMEHTEL. JluBepcrMKalys: MOHATHE H
BH/IBL.

/TTex/

MK-9 TIK-15

JI1.1 J11.2J12.1
J12.2 7123 NN2.4

22

Tema 2.1 «MeTonbl YNpaBJieHHA PHCKaMH: H3MEHEHHE YPOBHSA PHCKA.
VnpasneHne pUHAHCOBBIMH PHCKaMH»

[MpouseoaHble QUHAHCOBBIE HHCTPYMEHTEL JIMBEpCHHKALMSA: TIOHATHE U
BHJEL. Pellenue 3anay.

Pa6ora B MS Excel

Mp/

IIK-9 TIK-15

JI1.1 11.2J12.1
J122712.3 N12.4

23

Tema 2.2 «MeToapl yIpaBieHHa pucKaMu: Bo3fcicTeHe 6e3 H3MEHEHHA
YPOBHSA PHCKa»

[Tepenaua pucka. KoMneHcalus v orpaHH4YeHHe PHCKa,

[Tex/

IK-9 TIK-15

JI1.1 J11.2J12.1
J22712.3 12.4
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24 Tema 2.2 «MeTozp! ynpaBneHHs pHCKaMH: Bo3zelcTere 6e3 H3MEeHeHHA 7 2 TK-9 TIK-15 | JI1.1 J11.2]12.1
YPOBHA pHCKa» 227123 J12.4
ITepenaua pucka. KomneHcauus u orpanuuenue pucka. Pastop
MIPHMEPOB.

Mp/
2.5 Harmicanue acce. [lepeuens Tem npeactasneH B [Ipunoxennu 1. /Cp/ 7 36 [MK-9 TIK-15 | JI1.1 J11.2J12.1
JI2.212.3 J12.4
2.6 /3auér/ 7 0 TIK-9 ITK-15 | JI1.1 J11.2Nn2.1
JI2.2J12.3 J12.4

4. ®OHJI OHEHOYHBIX CPEICTB

CrpykTypa u conep:xanue GOHIa OLEHOYHBIX CPEICTB /1A POBENEHHs TeKylleH i IIPOMEXKYTOYHOM ATTECTAIUH NPECTABICHE] B
[Tpunosxenuu 1 k pabGoyveli nporpamMme NUCHHIUIHHEL

5. VUEBHO-METOJHYECKOE H HHOOPMAIHOHHOE OBECIEYEHUE AUCHHUILTHHEI

5.1. OcHoBHas JHUTepaTypa

ABTOpEI, COCTABHTEITH

3arnasue

H3narenscTro, ron

Konuu-so

JiL.1

Vkonos A. H.

OueHka puCKOB: y4eOHHK

Mockea: Jupekr-Menua,
2018

http://biblioclub.ru/index.
php?
page=booké&id=445268
HEOTPaHHYEHHEIH JOCTYN
JUISL 3aPEruCTPHPOBAHHBIX
Mone30BaTeiIeH

m.z2

Bannun, K. B.

Vnpasnenue puckamu: yuebHoe nocobue

Mocksa: FOHHUTHU-ITAHA,
2012

http://www.iprbookshop.r
u/10513.html
HEOTPaHHYEHHBIH JOCTYTI
JIIS 3apEruCTpHPOBAHHBIX
Mnons30BaTeneH

5.2. lononHHTeEAbHASA JHTEpATypa

ABTOpEI, COCTaBUTEMH

3arnasue

HsnatenscTBo, TOI

Konuu-po

2.1

HKypuan "Ynparnenue puckom"

3

1

2.2

Bopobses C. H.,
Banmuu K. B.

Vnpasnenue puckamu: yqebGHoe nocobue

Mockea: FOuutH, 2012

http://biblioclub.ru/index.
php?
page=book&id=117545
HEOrpaHWYeHHBIA JOCTYN
ISt 32peruCTPHPOBAHHBIX
Mons30BaTenei

J12.3

Banmun, K. B,
Bopo0ses, C. H.

VYrnpasneHue puckamu: yuaebHoe nocobue nns
CTY/IEHTOB BY30B, 00Y4aIOLIMXCA [0 CHELHANBHOCTAM
SKOHOMHUKH U yrpasnerus (060000)

Mocksa: OHHUTH-IAHA,
2017

http://www.iprbookshop.r
w/71229.html
HEOTPaHMYEHHEIH A0CTYTI
JUTA 3aperHCTPHPOBAHHEIX
nonb3oBarenen

IMankuH A. C.,
Iankuu B. A.

DKoHOMUYECKHE H (PMHAHCOBBIC PHCKH: OLIEHKA,
ynpaBieHHe, NopTdhens HHBECTHLHH: yaedHoe
nocobue

Mocksa: amkos u K°, 2018

http://biblioclub.ru/index.
php?
page=book&id=496079
HEOTpaHHUEHHLIH J0CTYI
IS 33PETHCTPHPOBAHHEIX
noJb30BaTeNeH

5.3 IlpodeccoHaabHBIE 6a3bl AAHHBIX H HH()OPMANHOHHBIE CTIPABOYHbIE CHCTEMBbI

Basa manusix LlentpansHoro Ganka PO http://cbr.ru/hd_base/

LenTpanbHas 6a3a CTATHCTHYECKMX JaHHBIX hitps://www.gks.ru/dbscripts/cbsd/dbinet.cgi

EnuHas MexBeOMCTBeHHAA HH(OPMALIMOHHO-CTAaTHCTHYECKas crcTeMa https://www.fedstat.ru/

Koucynstanr +

5.4. Tlepe4enn nporpaMmMHoro obecrne4eHHs
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Microsoft Office (Excel)
5.5, YueGHo-MeToAHYECKHE MATePHAJIBLI VI CTYAEHTOB ¢ OrPaHHYEHHBIMH BO3MOKHOCTAMH 3/10POBbS

Tpy HEOGXOAMMOCTH MO 3afBIEHHI0 00YHAMOIIEroci ¢ OrpaHMYEHHBIMH BO3MOMHOCTAMM 30POBBA yueGHO-METONMYECKHE MaTepHaibl
TPENOCTABAAIOTCA B (POPMax, afanTHPOBAHHBIX K OTPAHHYEHHAM 310POBbA H BOCTIPHATHA HHQOpMaIHH. Jing Jull ¢ HapyIEeHHAMH 3PEHHS: B
dopme aymuodaiina; B neaTHoH Gopme yBenHyeHHsIM wpudToM. Jls Ml ¢ HApYIIEHHAMH CllyXa: B QOpME 3JIEKTPOHHOTO JIOKYMEHTa; B
neuatHoi Gopme. /s Ul ¢ HapyIIEHHAMH OIOPHO-ABUIATE/LHONO annapara: B opMe 3IEKTPOHHOTO JOKYMEHTA; B Ie4aTHoi dopMe.

6. MATEPHAJIBHO-TEXHHYECKOE OBECHEHEHi?IE JUCHUILIHHBI (MOAY.JIs)

IMoMelneH s /i1 NPOBEASHUS BCEX BHAOB paboT, NpeAyCMOTPEHHBIX y4eGHBIM [1aHOM, YKOMILIEKTOBaHEl HE0OX0IMMOi
CIIeNMATH3HPOBaHHOH yueOHOit MeGenbio W TEXHHYECKUMH CpencTBaMu o0ydeHud. JI11 IpOBeeH S IEKIMOHHEIX 3aHATHH HCIONB3YeTCs
JIEMOHCTPaLHOHHOE 000pYIOBaHHE.

7. METOIHYECKHE YKA3AHVA IS OBYYAIOLIUXCS O OCBOEHMIO A CIUILIMHEL (MOAY.I)
MeTonHYeCKHE YKa3aHHs 110 0CBOSHHI0 MHCIHIUIHHEI NpeacTasiensl B [Ipuiosxenun 2 k paboueii nporpaMme AHCIMILTMHEL




OOHJ ONEHOYHLIX CPEICTB

Hpuiaoxenne 1

1. OnucaHMe noKasaTeseil H KpMTepHEB Olle HUBAHUA KOMIETEeHIMH Ha Pa3/IMYHbIX
3Tanax ux ¢opMHPOBAHHUSA, ONNCAHHE KA/ OIEHUBAHUA

1.1 INoka3saTe/H ¥ KpUTEPHH OLIEHUBAHHS KOMITETCHIIHI:

3¥YH, cocrasnsiomue
KOMIIETEHLIHIO

Tokazarenu
OLEHHBAHHA

Kpurepun
OLIEHHBAHHA

Cpenctsa
OLICHHBAHHA

ITK-9 — cnocofHOCTH OUEHHBATE BO3AEHCTBHE MAKPOIKOHOMHYECKOH cpebl Ha GyHKUHOHHPOBANHE
opranmaunﬁ H OPraHoB rocyapcTBEeHHOro H MYHHUHIAJBLHOr0 YNpaBJieHHs, BLIABIATL H
AHAHM3HPOBATE PHIHOYHBIE H CICUHPHYECKHE PHCKH, 2 TAKIKE AHAJIM3HPOBATH NOBEACHHE

norpeduTeneii 3xoHoMuYecKHX 6aar H GOPMHPOBAHKME CNPOCA HA OCHOBE 3HAHHSA SKOHOMHYECKHX
OCHOB MOBEACHHA 0Pranu3alHii, CTPYKTYp PhIHKOB H KOHKYPEHTHOI cpeabl 0TPaciH

OTASNbHBIMH BHIAMMH
pucka
Vaenua: Pemaer pacueTHsie TMonxora u npasunsHocTs pemeHui; | Pacqernoe sananne
onpeaenaTs BO3MOMHOCTH | 3anauud, anannanpyer | ofocHosannocTs obpamenna x Gasam | (samanms 1-7).
HHCTPYMEHTOB PHCK-MEHCI/DKMEHTA C | H HHTCPNPETHpYeT JIAHHBIX; CO/IEPIKATENBHOCTE BLIBOMOB 1 | Dcce (Tembt 1-6).
Uenbl0 NPHHATHA  YNPABJEHYECKHX | MONYHeHHBIE MHTEPIPCTAIMH nonmyueHHsIx | 3aueTnsie sananmua (1-
PEIICHUA. PE3YJIBTATHL PpelynsTaTos, 10)
Topbupaer nmurepatypy | CoorsercTBHe npoGneme
 Gassl jaHHkIX, HMCCEIOBAHNA;  LIG/ICHATIPABIEHHOCTE
HeobxoammsbIe A noucka ®  otbopa  mMHpOpMALMH,
MO/IFOTOBKH 3CCe, cober H TOYKH 3P H
FOTOBMT 3Cce. ApryMEHTHPOBAHHOCTD
chOPMYNHMPOBAHHEIX HIEH, CACTAHHBIX
BBIBOJIOB, CaMOCTOATENbHOCTE
BBIBOJIOB u CYMICHHH,
np B 3CCE.
Huesxu: Vuacteyer B Coorsercrsue pesynetaros | [pynnoeoe 3ananne
BNANCHHE HABLIKAMH  ONPEAE/IEHHA | TPYNTIOBOM 3aNaHHH, BHITIONHEHHA  IPYNOOBOTO 3 (1-
ofnacT mpHMeHeHMs W mpouecca | noaOMpaeT AMTEPATYpy | MOCTABNGHERIM uENAM M 3ajavuam, | 10)
MEHEDKMEHTA PHCKA B COOTBETCTBUM ¢ | H Bassl naHHbIX, 0BocHOBAHHOCT BHIGOpPA MpUMEHEHMA
ocofeHHOCTIMH opranusaiiy; | onpeaender obnactu obnactu  mp M mp
cnocoGamn  paspaGoTkH  mMpouenyp | MPHMEHEHHA H MEHEKMEHTE  pHCKa, cnocofon
KOHTponA  cobmiogeHHs  YpOBMA | mpouecca paspaGoTki  mpouenyp  KOKTPOIA

NPHEMIEMOr0 PHCKA B ODPTAHM3AUHH
AN NPHHATHA  YNPABNCHYECKHMX
PeLICHHiE,

MEHEIDKMEHTA PHCKa,
cnocobst paspaboTky
NPOLEYP KOHTPONA
cofmoAeHAA YPOBHA
PHEMJIEMOTO PHCKA B
OpraHM3aLyH,
dopmupyer oTer u
MPE3CHTALHIO 110
pe3ymbTaTam
BBIMOMHEHHA 3a0aHHA,

cobMmioneHns YPOBHA  NPHEMIEMOTO

pHCKa B OpraHM3aLHH.
O6ocHopaHHOCTh obpamenusn K
HHOPMALHOHHBIM HCTOMHUKAM.
Monsora M COEPIKATENLHOCTD
NIPEACTABNICHHA Ppe3ynbTaTOB

BBLINMONMHEHHA 3A1aHHA B XOAC 3ALIKTEL

Znanua: Dopmynupyer otserst | [TonnoTa H conepiaTenbHOCTs otseta; | VeTHbiH onpoc
OCHOBHBIE METOAbL OLEHKH | Ha ITOCTAB! YMCHHC NPUBOAKTS NPHMEpPEI (sompocs: 7-15).
BOMPOCHI B 4ACTH 3aueTHsie 3ananna (1-
METO/IOB OLCHKH 10)
PHCKOB
Vatenun: Ton6upaer nureparypy | Coorsercrsue nurepatypsi npobneme | Dcce (Temsr 1-6).
OCYIIECTB/IATE  OUCHKY  KWIOYeBBX | H 6a3sl AaHHBIX, MCCIIEAOBAHMA,  UeNeHanpasneHHocTs | Ipynnosoe saganmne
PHCKOB OPraHH3aLHH, HeoGxoammbie ia noucka W otbopa  mupopmaunn, | 3aseTHbic 3amanns (1-
TIOArOTOBKH 3CCe, HanuuHe cobeTBeHHOM Touky 3pennt u | 10)
TOTOBMT 3CCE. apryMeHTHPOBAHHOCTE
Vuactsyer B chopMYTHPOBAHHEIX MACH, CACNAHHBIX
TPYNNOBOM 33NAHHH, BBIBOJIOB. CamocToaTeNnLHOCTS
nionGupaer nurepatypy | Brmonos " CYMACHHIA,
# 0assr JAHHELX, NPEICTABICHHBIX B 3CCE.
ocymectanser ouehky | Coorsercrane pe3ynsTaToB
pHckos, opMHpyeT BBITIC Py o
OTHET U NMPE3CHTALHIO MOCTABACHHLIM LCAAM H 3ajaqam,
TIO pe3y bTaTaM 060CHOBAHHOCTE MPHMEHEHHA METOHOB
BBIMOJIHEHMA 3alaHKA. | OUGHKH H pHcko. OBGocHoBaHHOCTL
obpamenns K HHGOPMALHOHHBIM
HCTOYHHKAM, TonnoTra H
COAEPKATENEHOCTE nNpecTaBNeHAA
pe3yJETATOB BBIMIONHEHHA 3a03aHHA B
XOJie JAUATHL
Hagsixu: Yuacteyer B Cootsercrsue pesynsTaros | I'pynnosoe 3ananue
BraneHue METOAMM OUEHKH | TPYNTOBOM 3aNaHHH, BEIMOJIHEHHA ~ TPYNNoBoro  3amauun | 3auetmsie sapaums (-
PHIHOMHBIX M creuuiYECKHX PHCKOB | moabMpaeT nuTepatypy | mocraBNeHubiM uexaM M 3anauam, | 10)

OpraHM3aLHu

1 62361 QAHHEIX,
OCYILECTBIAET OLEHKY
puckos, opmupyer

06ocHOBaHHOCTE NPHMCHCHHA MCTOI0B

OTHET U NP d

1O pe3ynpTaTam
BBUTONIHEHHR 3A/AHMA.,

ouenxu  puckon.  OBocnoanHOCTE
ofpamenns k  undopmaunoHHBIM
HCTO Toanora M
COMNEPAATENEHOCT NPEACTABNEHAN

PE3yNLTATOB BBIMOJHCHHA 3AAHHA B
XOOe 3aUHTLI,

IIK-15 ymense npoBOAHTL AHAJIH3 PHIHOYHBIX H CHCUHPHYCCKHX PHCKOB IS
YNpaBjieHYeCKHX pemennii, B TOM YHC/e NPH NPHHATHH pelieHnii 00 HHBECTHPOBAHEH H

NPHHATHS

l'llﬂ!ﬂllclfl OBAHHH
3nanun: D@opmynupyer orsetst | [lonsoTa u conepacarensiocts otsera; | Yerusii onpoc
OCHOBHEIE ~ METOABI  AHATM3IA M | HA MOCTABJICHHBIC YMEHHE NPHBOANTE NPHMEPH (Bonpocst 1-6, 16-26).
YOpaBleHHUA  OTACNBHBIMH  BHIAMH | BONPOCH! B YaCTH 3avernsie sanauua (1-
PHCKa OCHOBHBIX METOJIOB 10)

AHANHIA M YNPABACHUA

1.2 lxane! olieHHBaHKA:
TekymHid KOHTPO/E YCMEBAEMOCTH H MPOMEXKYTOUYHAs ATTECTalMA OCYIIECTBIACTCH B
pamMkax HaKONMTENIBHOM Oa/IbHO-peHTHHIOBOM cicTeMs! B 100-6aupHoil IKkane:

50-100 Gay1oB (OLEHKA «3aYTEHOY)
0-49 Gannor (oleHKa «HE 3a4TEHON)

2. TunoBble KOHTPOJILHBIE 32JaHHA HJIH HHbIe MaTepHAlbl, HeoOX0AHMBIE ANA OLEHKH
3HAHHIH, YMeHHH, HABBIKOB M (HIH) ONBITA JESATEJLHOCTH, XaPAKTEPH3YIOIHX 3TANbI
(hopMupoBaHHA KOMIIETEHIHIi B MpoLecce 0CBOEHMA 00pa3oBaTeNLHOI NporpaMmsl

2 Hemapamerpudeckuii merox ompexenennsi VaR:

3ageTHble 3aXAHAA

3AYETHOE 3AJAHHE Ne 1
1 TIloHATHE YPOBHA PHCKA: YACTOTA BO3HHKHOBEHHS MOCHEICTBMII H TSKecTh yuepoa.
Ilousitne onacHocTH, paKTOPOB pHCcKa: KiloYeBsie oTanums. Ilpusenure npumepsi.

OCHOBHBIE XAPaKTEePHCTHUKH,

(opmyJibl, HHTEPIPETALHSA NOMy4eHHOro 3Ha4eHns. [IpuBeanTe NpHMepEL.

3apaua 1. O6weM KpeguTHOTO MopTdhena Ganka 3a npouutslit roa cocraewt 1150 knHeHTOB, B
TOM yHcae 1) 4Mcno KIHEHTOB, B3ABINHX OJHOBpEMEHHO Ooiiee ABYX KpeaHTOR, - 320 uenoBek,
2) 4MCcO MMEIOMIHX 3aA0/DKEHHOCTh MO OJHOMY KpPeaMTy — 75 uenoBek, 3) YHCIO HMEIOINX
3a0/DKEHHOCTh 1O OJHOMY KPEeMTy W B3sBIUMX Gonee ABYX KpenutoB — 15 uenosek. Ecnu B




TeKylleM rofy OnpeneieHHbIH KiHeHT Oanka umeer Oonee NBYX KPEOMTOB, TO YeMy paBHA
BEPOATHOCTE TOT0, YTO TaKO#H 3aeMILHK OyAeT HMETh 3a/I0JDKEHHOCTE 110 OJHOMY KPEAHTY.
3apa4a 2. PaccmarpuBaeTca BONPOC O BEIGOpE JIYYINEro HHBECTHUMOHHOrO npoekta (MIT). B
YCNOBHAX XOpOIIEH 3KOHOMHYECKOW KOMBIOHKTYPHI KAKOBIA H3 HHX MOMKET NpPHHECTH
NpUOBLIB, B YCIOBHAX TIOX0H — yOBITKH (TEIC.y.c.). BeposTHOCTE XOpouwlel KOHBIOHKTYPBI
oleneHa Ha ypoese 0,8; a rioxoii — 0,2.

Bribop CocToAHHA KOHBIOHKTYPbI H MX BEPOATHOCTH
mpoekTa Xopomee (0,8) ITnoxoe (0,2)
HIT 1 300 =500

HIT12 425 -1000

HIT 3 800 -1250

Onpepenure 1) noctpoiiTe AMarpaMMy «pHCK-IOXOIHOCTEY, ONPEE/HTE, KAKHE A/IETEPHATHBEL
COCTaBJIAIOT MHOMKECTBO ONTHMANIBHOCTH M0 ITapero, Beibepere NpoeKT /Il HHBECTHPOBAHUA;
2) KaKk M3MEHMTCA BBIOOD MO JABYM KPHUTEPHAM, €CIIH BEPOATHOCTH XOpolueil H mioxoi
KOHBIOHKTYPBI COCTABAT, COOTBETCTBEHHO, 0,5 1 0,5,

3AYETHOE 3AJJAHHE Ne 2
1 Owuenxu pucka B COOTBETCTBHH c0 crangaprom FERMA: xkadecTBeHHble,
NOJYKOAHYeCTBeHHbIE, KonHyecTBeHHble. [IpuBeanTe npamepsl.
2 CraTHCTHYeCKHE MePbl PHCKA: BEPOATHOCTh, CTAHAAPTHOE OTKJIOHeHHe (15 AKTHBA
H noprdensi AKTHBOB), NOJYyBAPHALMS, MOXyaHcHepenst. J{OCTOMHCTBA, HENOCTATKH.
ArpernpoBanne cTAHAAPTHOIO OTKJIOHEHHS JUIS PA3HBIX IEPHOJOB BPEeMEHH.

3aaaya 1. BepoATHOCTh HEBO3BpATa MHBECTHPOBAHHEIX B MpoekT Nel cpencTs cocraBnser
0,20, mna npoexra N2 BeposTHOCTE 9Toro cocrasnger 0,18; Bosspar  cpencts,
HHBECTHPOBAHHBIX B NpOeKT Ne3, BO3MOxEH ¢ BepoaTHOCTHIO 0,85. OUEHHTH BEpPOSTHOCTL
TOrO, 4TO NPH HHBECTUPOBAHUH B TPH MPOEKTA:

e cpezcTsa OyayT BO3BPaIEHBI TOJNBKO MO JBYM MPOEKTaM;

® He NPOH30HIET BO3BPaTa XOTA OBI IO OIHOMY HPOEKTY;

e OymyT BO3BpALIEHEI CPECTBA XOTA OBI IO JBYM MPOEKTaM.
3agaya 2. KpenuTHeli noprdens HHCTPyMEHTOB comepkuT 30 HHCTPYMEHTOB, ¢
BEPOATHOCTEIO JehonTa, pasHoi 0,02, A K&KIOTO M3 MHCTPYMEHTOB. OLEHHTH BEPOATHOCTh
TOrO, YTO B NOPT(esie MpoH30HAYT:

e Tpu nedonta;

e He Oonee Tpex nedonTos;

® TONBKO JiBa nedonra;

e xota Obl ABa NedonTa;

e MeHee Tpex nedonTos.
Caenatp BeiBoAbl. [Toapo6GHO onrcaTs X0 peexus.

3AYETHOE 3AJTAHHE Ne 3

1 Buael JIKOHOMHMYECKHX pPHCKOB: II0 HCTOYHHKAM. CHCTeMAaTHYeCKHil H
HecHcTremMaTH4eckuii puckd. IlpuseluTe npuMeps! MJIsl KAMXKAOT0 BHIACIEHHOr0 BHAA
pHCcKa.

2 CraTHcTHYecKHe MOJEIH OLeHHBAHUA BeposTHOCTel JedonTa: Mogelb ANbTMAaHA H
ee Momupnkaumy. OcHOBHAA MIesl, NPEANOCHLIIKH, MHTEPUPETALHSA pPe3yJbTATOB,
HAOCTOMHCTBA H HepocTaTKu. HuTepnperauus napamerpa Z. Nipueexure npumeps.

3anayva 1. J{na noprdesns KpeqUTHBIX HHCTPYMEHTOB TIPH YCJIOBHH, YTO CPEAHErOJOBOE THCI0
neoNTOR KOHTPareHTOB PABHO 7, OLIGHHTH BEPOATHOCTL TOTO, YTO B TEYEHHE roAa B noprdene
NpOH30HAYT:

e nBa nedonra;

® MeHee IByX nedonTos;

e Gomnbuie Tpex nedoNToB.
3apaua 2. Mudopmanns o Bo3MoxkHOM 3apaboTke B weThlpex Mecrtax Gyaymieit paGotsl
npeacTasieHa B Tabnuue Belmiar (B THIC. V.€.).

CocTOAHNA X03AHCTBEHHON KOHBIOHKTYPbI
Bribop H X BEpPOATHOCTH

Xopouree (0,7) Inoxoe (0,3)
TocyupexaeHue 500 500
Oupma 900 100
bank 700 300
Crpaxosas komnanua | 200 900

Onpenenure: 1) kakoif Beibop Oyayuero Mecta padoTsl 34ech HA0 CYATATH ONTHMANLHEIM 110
KPHTEPHIO MAKCHMM3aLHH OKHIAeMOro J0X0/a, MHHHMH3alHH 0)KHIaeMOT0 PHCKa; 2) Kakue
ANBTEPHATHBEI COCTABNAKT MHOMECTBO ONTHMaNbHOCTH 1o ITapeTo; 3) Kak H3MEHHTCA BHIGOD
IO [ABYM KPHTEPHAM, ECJIH BEPOATHOCTE XOPOIIEro COCTOAHHA KOHBIOHKTYpHI coctasur 0,3, a
minoxoro —0,7.

3AYETHOE 3AJIAHHE N: 4

1 Beanunna Value-at-Risk (VaR). OcuoBubie ¢akropsi, Biausiiomme Ha VaR.
HocTonncTaa, HEAOCTATKH, OTJHYHA OT APYrHX Mep pucka. BoraruibsHocts Kak Mepa
pHCKA: 0c00eHHOCTH, JOCTOHHCTEA, HeaocTaTKH. IlpuBeauTe npuMepsl.

2 Meroasl ynpapjieHHsl PHCKAMH: Mepefaya pHcka, w3Geranume pucka. OcoGeHHoctu,
JNOCTOMHCTBA, HeA0CTATKH MeToaoB. IlpHBeanTe NpHMepbI.

3apaua 1. Matpuna BEIJIAT COAEPXKMT JOXOOHOCTH (B mpoueHTax) akuuii A u B npu asyx
BO3MOJXHBIX CLIEHapHAX PasBHTHA coOBITHH. B ckoOkax yka3saHbl BEPOATHOCTH PealH3alldH
CLIEHapHEB.

JIOXOIHOCTH [UIA CLIEHApPUEB
Axnmm | S1 (0,25), % | §2 (0,75), %
A 2 2,25
B -1 3,75
OnpenenuTs: cpelHHE 0XKHIAEMbIe NOXONHOCTH M AUCTIEPCHH [ KOKIO0H M3 aKLuii; OLEHHTS
PHCK pa3opeHHs HHBECTOpA NpPH YCJIOBHH, 4TO OH B3N JeHeTH B jgonr mop 1,25%, u ero
OKHIAEMBIE TOTEPH.
3agaua 2. Mcnonesys uMelolipecs NaHHblE O EXEJHEBHBIX Toprax akuwsimu COepGank
Poccun, mna moprdens uz 100 akumii onpenenuts onHoaHeBHeIi VaR ¢ moBepHTENBHOI
BEPOATHOCTHIO 99,9% 1 95%:

a) HemapaMeTPHYECKHM METOZIOM;

6) napameTpHUECKHM (ENBTa-HOPMATBHEIM) METOZIOM.
Cnenate BeiBozel. IToapo6HO onucaTh X0 pelueH .

3AYETHOE 3AJTAHHE Ne 5



1 Tuner JIIP no otHomenmo K pucky. Ilonarne dydxunn nomesnocrn. Tumuynbie
hYHKUHH NONe3HOCTH,

2 CraTHcTH4YeCKHe MOJENH  OUEHHBAHMS  BEPOATHOCTell  gedoara:  MomenH
GHHOMHANLHOIO pacnpeseneHnsi M pacnpenenenus Ilyaccona. Ipeanonokenus M
ycioBHs NPHMEHEHHS, OCHOBHBLIC XAPAKTEPHCTHKH, (oOpMyJasl, HHTepnpeTauus
pe3yabTaTOB, JOCTOHHCTBA H HenocTaTkH. IlpuBeauTe npuMepsl.

3ana4a 1. BepoaTHOCT: cHEKeHHMs HoxomHocTd akuuu C cocrasnser 0,12; ans akuun B
BEPOATHOCTL POCTAa AOXOAHOCTH coctaenser 0,88; moxomHocts akumu A Oyner pactu ¢
BepOoATHOCTEIO 0,95. OLEHHTH BEPOATHOCTE TOIO, YTO:
® CHH3HTCA JOXOJHOCTB JBYX aKLHii.
® CHM3MTCA JOXOOHOCTE XOTA OBl ABYX aKIMii.
3agaya 2. BpemeHHo cBoGoamble cpenctBa ¢HpMa BIOXKWIA B TOKYNKY aKumii AByx
komnanuii: «Hentyn» u «Besyeniin. HamexHocTh mepBoil oleHeHa 3kcrnepTamu B 85%, a
BTOpPOif — 91%. Onpeaenure:
a) BEPHO JIH, YTO BEPOATHOCTh MOTEPH BCEX CPENCTE MEHBILE, ECIHM HX BIOMKHTE TOJIBKO B
OJiHY, CaMyl0 HaJIeXHYI0 KOMIIaHHIO, U HE MMETh el CO BTOPOH, He OYeHb HaNEXKHOMH
KOMIaHMEIH;
6) BEpOATHOCTE TOro, YTO CPEeACTBa, WHBECTHPOBaHHBIE B NOKYNKY akuuii ABYX
KOMMaHHH, OyAyT NONHOCTHIO NOTEPAHEI M3-3a Kpaxa 00ernx KOMIIaHHii;
B) BEPOATHOCTh YACTHYHOH IOTEPH CPEICTB M3-3a Kpaxa Kakoi-n1ubo omHoll KoMmaHHu
(6e3paznuuHO KaKoi);
I') BEPOATHOCTH TOTO, YTO CPEACTBA MOJHOCTHIO COXPAHIATCS,
) KaK MPOBEPHTH NPaBHIBHOCTE PACYETOB 10 TPEeM MPEABITYLLIHM TyHKTaM;
€) eCTh JIM HeOOXOIMMOCTE AUBEPCH(DHKALMH, H B YEM OHA BBIPAKACTCH.
Caenars BeiBofEL [Tonpo6HO onucars X0 pemeHns.

3AYETHOE 3AJTAHHE Ne 6
1 PefiTaHra 0 poHKHATH. OCHOBHBIC OT/IHYMSA PeHTHHIOB H PIHKHHIOB.
2  HpenTuduKanms, HCTOYHUK prcka. OueHKa pucKa.

3apaua 1. O6bem kpenuTHOro Noprdens GaHka 3a NPoLUIbIA rox cocrasun 1150 knueHTOB, B
TOM YHCJI€ 1) 4HCIIO KITHEHTOB, B3ABIIHX OJHOBPEMEHHO OoJiee ABYX KpeauToR, - 320 yesorek,
2) 4HCII0 HMEIOIHX 3aM0IDKEHHOCTE 110 OJJHOMY KPENMTY — 75 4esoBek, 3) YHCIO MMEIOLIHX
33J0JDKEHHOCTD M0 OJHOMY KpeaMTy M B3saBIUMX Ooslee ABYX KpeauToR — 15 wenosek. Ecnu B
TEKYIeM roAy ONpele/eHHbIH KIHMEHT 6aHka MMeeT Oonee ARYX KPEAMTOB, TO YeMy paBHa
BEPOATHOCTb TOI'O, YTO TaKOH 3aeMIHK Oy/IeT HMETh 3aJ0/DKEHHOCTB 110 OHOMY KpEeHTY.
3apava 2. PaccMmarpHBaeTcs BONpoc O BHIGOpE Jly4lllero MHBeCTHUMOHHOro npoekra (MII). B
YCIOBHAX XOpOWIEH 3KOHOMHYECKOH KOHBIOHKTYPHl Kbl H3 HHMX MOXET HNPHHECTH
NpUOBLUIb, B YCNIOBHAX IUIOXOH — YOBITKH (TBIC.y.e.). BEpOSTHOCTb XOpOIUEH KOHBIOHKTYPHI
oueHena Ha yposse 0,8; a nnoxoii — 0,2,

Bribop CoCTOAHHS KOHBIOHKTYPBI H HX BEPOATHOCTH
npoeKTa Xopomee (0,8) ITnoxoe (0,2)
HIT 1 300 -500

HIT2 425 -1000

HII3 800 -1250

Onpenenute 1) nocTpoiiTe qUarpaMMy «pHCK-I0XOAHOCTEY, ONPEIENHTe, KAKHE ANETEPHATHBEL
COCTaBJIAIOT MHOKECTBO ONTHMAIEHOCTH Nno [Tapero, BriGEpeTe NPOEKT I HHBECTHPOBAHMSA;
2) KaKk M3MEHUTCA BBIOOD MO JABYM KPHTEPUSAM, €CJIH BEPOATHOCTH XOPOLLEH H IUI0XO#
KOHBIHKTYpPBI COCTABAT, COOTBETCTBEHHO, 0,5 1 0,5.

3AYETHOE 3AJAHHUE Ne 7
1. Peinounan mogenb. Mogens oneHKH oarocpouHbix akTusos (CAPM).
2. Mzbexanune, nepesaya, yaepKanme pHUCKa, npedomspanjenue u cuudcenue yujepba,

3apaua 1. BepoaTHOCTh HEBO3BpaTa MHBECTHPOBAaHHEIX B mpoekT Nel cpeacTB cocraBnser
0,20, nmns mnpoekra Ne2 BeposTHocTe 3TOoro cocranger 0,18; Bo3spar cpepcrs,
MHBECTHPOBaHHBIX B mpoekT Ne3, BoamoxeH ¢ BeposrHocThi0 0,85. OLEHHTH BepoATHOCTH
TOTO, YTO NMPH HHBECTHPOBAHHHM B TPH NPOEKTA:

e cpencTsa OyayT BO3BPALICHB! TOJBKO M0 JBYM IPOEKTaM;

® HE NpoH30iAET BO3BpaTa XOTA OBI O ONHOMY IIPOEKTY;

e GymyT BO3BPALIEHEI CPE/ICTBA XOTA OBI IO ABYM [POEKTAM.
3apaua 2. KpenurHelii noprdens uHCTpyMeHTOB comepkuT 30 HHCTPYMEHTOR, C
BEPOATHOCTRIO AedonTa, pasHOit 0,02, AnA KOXKIOT0 M3 HHCTPYMEHTOB. OLEHHTH BEPOATHOCTD
TOro, YTo B Noptdene npoH3oHayT:

e Tpu nedonra;

e He Gonee Tpex nedonToB;

e TONBKO JBa Hedonta;

e xots Obl nBa nedonra;

e MeHee Tpex Ae(onToe.
Crenars eigoasl. ITonpo6Ho onucars X0 pelueHus.

SAYETHOE 3ATAHHE N: 8

1 JusepcudHKaLMA: NOHATHE H BHIBI
2 ToaepanTHOCTL (MPHEMIEMOCTE) K PHCKY.

3anaua 1. [Ina noprdens KpeaUTHEIX HHCTPYMEHTOR TIPH YCJIOBHH, YTO CPEIHEr0JOBOE YHCIIO
Zie)ONTOR KOHTPareHTOR PaBHO 7, OLEHHTEL BEPOATHOCTH TOTO, YTO B TEUEHHE rofia B noprdene
NPOM30HIYT:

e nBa gedonra;

e MeHee ABYX Ne(onToB;

e Honsblue Tpex AedonTos.
3apgaua 2. Mndopmauus o BosmoxHoM 3apaboTke B ueThlpex Mecrax Oyaymed paGoTs!
npeacTaeneHa B Tabnuue BeILIAT (B THIC. ¥.€.).

CocTosHHA X039HCTBEHHOH KOHBIOHKTYPHI
Bribop M MX BEPOATHOCTH

Xopouee (0,7) ITnoxoe (0,3)
Tocyupenxaenne 500 500
dupma 900 100
Bank 700 300
Crpaxosas komnanus | 200 900




Onpenenure: 1) kakoii BrGop Gy/ayiero Mecta paboTs! 31€Ch HALO CYHTATH ONTHMATEHEIM no
KPHTEPHIO MaKCHMH3ALMA O3KHIAEMOT0 I0X0/1a, MUHHMH3ALIMH 0XKHIAEMOr0 PHCKa; 2) KaKHe
IETEPHATHBE! COCTARIITIOT MHOXKECTBO ONTHMANBHOCTH 110 I1apeTo; 3) kak H3MeHHTCA BEIGOP
TI0 ABYM KPHTEPHAM, ECIH BEPOATHOCTE XOPOLIETO COCTOAHHA KOHBIOHKTYpHI coctasuT 0,3, a
mioxoro — 0,7. .

3AYETHOE 3AJIAHME Ne 9

1 Otnomenue JIIP k pucky. Cy6heKTHBHOCTS B NPUHATHH PeLieHHil.
2 M3bexanue, nepeaaua, yaepxanne PHCKA, npedomepauyenue u crusicente yuyepba.

3ajava 1. MaTpuua BHIUIAT CONEPIKUT HOXOAHOCTH (B npouentax) akumit A u B npu asyx
BOSMOXHBIX CLUCHAPHAX pasBUTHA COOBITHH. B ckobkax ykasaHbl BepOATHOCTH peanvi3alyd
CLiEHapHEB.

oxonHocty wis cueHapuer
Axunn | 81 (0,25), % | 82 (0,75), %
A 2 2,25
B -1 3,75
Onpenenurs: cpeqHHE OXHIAEMBIE JOXOAHOCTH H JHCNEPCHM IUIA KKIOH M3 aKuMil; OLIEHHTH
PHCK Pa3OpeHHA WHBECTOPA MPH YC/IOBHH, YTO OH B3/ JeHbrM B moar mox 1,25%, u ero
OXKHMIAEMBIE IOTEPH.
3apaua 2. Mcnonmb3ys MMeEIOIMECS JaHHBIE O EHKEIHEBHBIX Toprax akuuamu CoOepOaHk
Poccuu, mns noprdens uz 100 axuwmii ONpenenuTe ONHOAHEBHBIH VaR ¢ moBepuTenbHO
BEPOATHOCTEIO 99,9% 1 95%:

a) HermapamMeTPHYECKIM METONOM;

0) napaMeTpuYECKUM (menbTa-HOPMANBHBIM) METOIOM.
Cnenats sbieozgt. [ToapoGHo omucaTs X0 pemenus.

3AYETHOE 3AJAHHE Ne 10

1 Craructuyeckue H BEPOATHOCTHLIE MepBI pHcKka: BEPOATHOCTD,
CPeAHEKBAAPATHYECKOE 0TKIOHEHHE, BONATHILHOCTD.
2 Ilpomssoambie PHHAHCOBBIE HHCTPYMEHTHI.

3amaua 1. BepoATHOCTh CHKEHHS NOXONHOCTH akumu C COCTABIAET 0,12; mns akuum B
BEPOATHOCTL pOCTa NOXOOHOCTH cocraenser 0,88; jgoxomHocTs akmum A byner pacru c
BepOATHOCTEIO 0,95. OUEHHTE BEpOATHOCTH TOTO, YTO:
® CHH3HTCA NOXOMHOCTH ABYX aKLMii.
® CHH3HTCA NOXOJHOCTH XOTA GBI JBYX aKimii.
3apaga 2. BpemeHHO CBOGOHNHBIE CpencTBa bupma BiOXKHIA B MOKYNKy akuuii JBYX
kommanwmii: «Hentyn» u «Besysuity. Hapexuocrs TepPBOi OlEHeHa sKkcnepTaMu B 85%, a
BTOpO# — 91%. Onpepenure:
a) BEPHO JIH, YTO BEPOATHOCTH MOTEPH BCEX CPEMICTE MEHBIIIE, ECITH HX BIOKHTS TONBKO B
OZHY, CaMyI0 HaJexkHYI0 KOMIIGZHHIO, H HE HMETh e/l CO BTOPOH, He OUeHb HANEKHOM
KOMIIaHHEHH;
6) BEpOATHOCTB TOro, YTO CpencTEa, MHBECTHPOBAHHBIE B TOKYNKY aKuMil AByX
KOMINaHHii, OyyT MOTHOCTBIO MOTEPAHEI M3-3a Kpaxa 06emnx KOMIIaHHii;

B) BEPOATHOCTH YACTHYHON IOTEPH CPEJICTB M3-3a Kpaxa Kako#-1u00 ofHOH KOMNaHHH
(6e3paznuuno Kakoif);
r) BEPOATHOCTE TOTO, YTO CPEACTBA MONHOCTHIO COXpaHATCS;
A) Kak NPOBEPHTE NMPABHILHOCT PACYETOB 110 TPeM NpPeNbITYIHM ITYHKTaM;
€) eCTh JI1 HeOOGXOqUMOCTE AMBEPCH(DUKALHH, 1 B YeM OHa BBIpaxKaeTcs.
Crenars BiBoEL [TogpoGHO ONMKCATE X0 pemenns.

Kpurepun onenuBanusn:
3ayeTHOE 3ajaHKeE OLIEHUBAETCA MAaKCHMaNIBHO B 100 6amnor. Illkana OLICHHBaHHS:

— 50-100 6annoB (oueHKa «3auTeHON)

—~ 0-49 6annos (OueHKa «He 3aYTEHOY)

Kaxmas 3a1aua oueHHBaeTCa OTAENEHO, MAKCHMATBHO B 25 GaIUIOR. MakcumansHas ob1uas
oueHka — 50 Gamnor. KputepHu olleHHBaHUA 3a8a4n;

— 3a4reHo — 12,5-25 Gamwios. 3anaua pemeHa B mOMHOM obneme, BEIOpaHBI BepHBIE
HHCTPYMEHTANBHBIE METONEI U NIPHEMBI PELIEHNs, NPOBENEHE! BEPHEIE PACUCTE, CHETAH
TO/HBIH, COAEPKATENBHEIH BEIBOA N0 PE3YJILTATAM MPOBECHHEIX PACUETOE, B pacyerax
H BBIBOJAX COAEPIKATCA HE3HAYHTENBHEIE OIIHOKH,

~ He 3ayreHo — 0-12,4 Ganma. 3amaua He pelleHa WM pelieHA YACTHYHO, YACTHYHO
BBIOpaHE! HEOOGXOAMMEIE HHCTPYMEHTANBHBIE METONEI H TIPHEMEL PEIICHHA, PACYETHl HEe
TIpOBENICHBL WM MPOBENEHBI YaCTHYHO, BHIBOJ [0 PE3Y/IHTaTaM NPOBEEHHBIX PACYETOB
HE caenaH WM owuboueH,

Kaxzplit BONPOC OLEHHBAETCS OTAENBHO, MAKCHMATBHO B 25 GamioB. MakcuMansHas oburas
oueHka — 50 6anos. Kpurepuy OLIEHHBaHHA OTAETBHOTO BONPOCA:

— 3sayreHo ~— 12,5-25 Gammos. OTBeT Ha BONPOC BEPHBI WM C OTHENBHEIMHU
NOrpeHOCTAMM M OIIMOKaMH, YBEPEHHO HCIPABIEHHBIMH TOCHE JOMOJHHTEIBHBIX
BONPOCOB; MPOAEMOHCTPHPOBAHO HANMYME TIYOOKMX MCUEpNBIBAIOWMX / TBEPHBIX H
AOCTATOYHO MOJIHBIX 3HAHHH, IPAMOTHOE M JIOTHYECKH CTPOHHOE HIIOMKEHHE MaTepHana
MpH OTBETE.

— He 3aureHo — 0-12,4 Gawra. OTBer Ha BONPOC HE BEPEH MIM HACTHYHO BEpEH,
NpOAEMOHCTPHPOBAaHA HEYBEPEHHOCTD M HETOYHOCTH OTBETOB HA HONOJHMTENBHBIE H
HABOAALIME BOIPOCKL.

Bonpoce! 1181 yeTHOT0 onpoca
Paspen 1 «IlonsTie, uaenTHOHKALNS i OLEHKA IKOHOMHYECKOTO PHCKa»

. IlonsatHe pucka, ypoBHA pHCKa, HaKTOPOB pHCKa, ONIACHOCTEiH,
. Knaccudukamms puckos.

- YnpasieHHe pucKamMH, KOHLENHH YIPABIEHHA PUCKAMH.
TToHATHE MHTErPHPOBAHHOTO PHCK-MEHEKMEHTA.
YnpasiieHue PUCKaMH B CITyyae PeaTH3aluy pHCKa,

. YINpaBieHHe pHCKAMH 10 PEaIH3aLHH PHCKa.

. Mpentnduxauus, ucrounnk pucka. Ouenka pHcka.

. Meroner npeHTH(UKALMK W aHANN33 PUCKOB.

. DopMa onHCaHHsA PHCKOB,

10.MeTozst OLEHKH PHCKOB: IKCTIEPTHBIE M CTATHCTHYECKHE.,
11.Pe3ynbTarsl NpoLeayps! OLEHKH pHCKa.

12.Tlocnenctera prcka (yrpo3s H BOIMOMNHOCTH).
13.0neHKa BepoATHOCTE!: ONIACHOCTH.



14. TonepaHTHOCTE (IPHEMIIEMOCTE) K PHCKY.

15.Kapra u MaTpHlia pHCKOB.

16.ATpubyTHBHbIE OLIEHKH PHCKA.

17.PeiiTaru ¥ psHKAHrH. OCHOBHEIE OT/IMYMA PEHTHHTOB M PIHKHHIOB.

18.CrarucTHyeckHe H3MEPHTENH pHCKa (MHAHCOBBIX MHCTPYMEHTOB C IOCTOSAHHOM
(puKcupoBaHHO#) MOXOMHOCTEIO: CPOK [0 MOTALIEHHS, CPeIHHIT H SKBHBAJIEHTHBIH CPOK,
Jpopaiua ¥ MoauHUHPOBaHHAN NFOPALHS.

19.CrartncTHueckyie H BEPOATHOCTHBIE MEpPEI PHCKA: BEPOATHOCTB, CPEAHEKBANPATHYECKOE
OTKJIOHEHHE, BOJIATHIEHOCTE.

20.0OCHOBHBIE CNIOCOOEI MOAENHUPOBAHHS BOJIATHIEHOCTH.

21.Benuunna Value-at-Risk (VaR).

22 .Mi3sMepeHue CHCTEMAaTHYECKOro (PEIHOYHOIO) pHCcKa akTHRa (koadduuuent f).

23.PriHoynas Mojiens. Monens OLeHKH JONrocpouHbiX akTHBOR (CAPM).

Pasgen 2 «MeToabl ynpaB/ieHHs] PHCKOM»

24.H3bexanue, nepesiaya, yaep:kaHue pHcKa, PEIOTBPaLIeHHe H CHIDKeHNe yepoa.
25.I1pou3BoHbIe (PHMHAHCOBBIE HHCTPYMEHTHI.
26.JuepcuuKalua: NOHATHE U BUMBL

Kpumepuu oyenueanuan:
Kaxnplii BONpoC OLieHUBaeTCs OTAENBHO, MAKCUManbHO B 1 6ann, MakcumansHas obmas
oLeHKa — 26 6annos. Kpurepuu oLieHHBaHUA OTJENBEHOIO BONIpOCa:

— 0,5-1 6amn. OTeeT Ha BONPOC BEPHBIH WM C OTOENBHBIMH IIOTPELIHOCTAMH H OIIMOKaMH,
YBEPEHHO HCNpaBIEHHBIMH MOCHE NOMONHHTENBHBIX BONPOCOB; MPOIEMOHCTPHPOBAHO
Hanpyue nIyOOKAX HCYEPNBIBAIOMIKMX / TBEPABIX M JOCTATOYHO TIOJNHBIX 3HAHMI,
rpaMOTHOE H JIOTHYECKH CTPOIHOE H3JI0KEeHHe MaTepHana Ipy OTBeTe.

— 0-0,4 6ayma. OTBET Ha BONPOC HE BEPEH WM YACTHMYHO BEPEH, MPOAEMOHCTPHPOBaHA
HEYBEPEHHOCTh M HETOYHOCTh OTBETOR Ha JOMOIHUTENbHbIE H HABOASAILHE BONPOCHL.

KoMniekT pacyeTHBIX 3aJanmii

3apanue 1. O6beM xpexurHoro noprdiens Ganka 3a npouutsii rox cocraBun 1150 xiHeHTOB, B TOM
yucie 1) yMcno KIHEHTOB, B3ABIUMX OJHOBpEMEHHO Gonee IBYX KpeaMToB, - 320 uenoBek, 2) 4ucio
HMEIOLINX 3a10/DKEHHOCTD 10 OXHOMY KPEAUTY — 75 4enoBeK, 3) YMCcI0 MMEIOLIHX 3a/J0JKEHHOCTS 110
ONHOMY KpeAMTy M B3sBIMX Oonee ABYX KpenutoB — 15 wyemosek. Ecnu B Tekyuem roay
onpeneneHHbIH KIHeHT GaHka HMeeT Gonee ABYX KPEeIHMTOB, TO YEMY paBHA BEPOATHOCTh TOTO, YTO
TaKoH 3aeMIIMK GyIET MMETh 3aI0IKEHHOCTD 110 OJHOMY KPEIHTY.

3amanme 2. Paccmarpusaercs Bompoc O BEIGOpe Jydluero HMHBECTHUHOHHOro mpoekra (MII). B
YCIOBHSX XOpOIIEH 3KOHOMHYECKOH KOHBIOHKTYPBI KaXIbli M3 HMX MOMKET NPHHECTH NpHOBUIb, B
YCNOBHSX MIOXOH — YOBITKH (THIC.y.e.). BeposATHOCTE XOpOUIeH KOHBIOHKTYPb! OLIEHEHA HA YPOBHE
0,8; a mnoxoii — 0,2.

BriGop | COCTOSHHA KOHBIOHKTYPE! H HX BEPOATHOCTH
npoekTa Xopouwee (0,8) [Tnoxee (0,2)
MIT 1 300 -500
HII 2 425 -1000
HII13 800 -1250

Onpenennte 1) Kakoif npoexT GyAeT ONTHMANBHLIM MO KPHTEPHIO MAaKCHMH3ALMH OXHIAEMOro
JIoXoNa; MHHMMM3AlHM OXHAAEMOro PpHCKa; 2) Kakde alNbTePHATHBBI COCTABIAIOT MHOXECTBO
ontumansHocTH mo Ilapero; 3) kak H3MEHHMTCH BRIOOp MO JBYM KPHTEPHAM, €CNH BEPOATHOCTH
XOpOIIEH ¥ NIOXO0H KOHBIOHKTYPHI COCTABAT, COOTBETCTBEHHO, 0,5 1 0,5,

3apanne 3. BepoaTHOoCTs HeBO3BpaTa MHBECTHPOBAaHHEIX B mpoekT Nel cpencts cocrasmser 0,20, ans
npoekra No2 BeposTHocTs 3TOro cocrasnser 0,18; Bo3Bpar cpezcTB, HHBECTHPOBAHHBIX B MpoekT Ne3,
Bo3MOkeH ¢ BepoarHocThio 0.85. OueHHTH BepoOATHOCTH TOrO, YTO NPH HMHBECTHPOBAHMH B TPH
TMPOGKTA:
— cpezcrsa GyayT BO3BPALIEHBI TOJIBKO MO IBYM MPOEKTAM;
— HE NPOM30HAET BO3BPATa XOTA GBI 10 OIHOMY MPOEKTY;
— OyayT BO3BpAlICHBI CPEACTBA XOTA GBI 1O JBYM NPOEKTaM.
3apanne 4. JIna noprdens KPEAUTHBIX HHCTPYMEHTOB NPH YCIOBHH, YTO CPEIHErO/IOBOE YHCIIO
nedonToB KOHTPAreHTOB PaBHO 7, OLEHHMTh BEpPOATHOCTH TOTO, YTO B Te4eHHe roja B moprdene
HPOH30HIYT:
— npBa pedonta;
— MeHee JIByX JedonTos;
— Gonsiue Tpex aedonTos.
3apanme 5. Matpuua BEINAT CONEPXHT AOXOZHOCTH (B mpoueHTax) akuuii 4 u B mpm aByx
BO3MOXKHBEIX CLEHApHAX pa3BuTHs coOBTHH. B ckoOKkax yKa3saHbl  BEPOATHOCTH peaM3aluy
CLEHapHEB.

JlOX0nHOCTH JIS CLEHAPHEB
Axuun 51 (0,25), % 53 (0,75), %
A 2 2,25
B -1 3,75

OnpenenuTs: cpeaHHe OKUAAEMbIE JOXOXHOCTH W JUCIEPCHH M KaKA0H M3 aKuuii; OLEHHTE PHCK
pa3opeHHs MHBECTOpA TNPM YCIOBMM, YTO OH B3AN JeHsrH B gonr mox 1,25%, u ero oxupmaembie
MOTEPH.

3aganue 6. MaTpHia BBINIAT COAEPKHUT NOXOAHOCTH (B MPOLEHTAX) aKTHBOB A M B mpu uerhipex
BO3MOJKHBIX CLIEHAPHSX Pa3BUTHA COOBITHI (B CKOOKAX TaHBI BEPOATHOCTH).

AxTHB JloXOnHOCTh H BEPOATHOCTH
S1(0,20) S2(0,35) 53 (0,15) S4(D
A 0,27 0,12 0,15 0,12
B 0,25 0,12 0,10 0,18

Onpenenute: 1) 3ddexTHBHOCTS M PHCK A KAKAOTO aKTHBA; 2) ONTHMANbHOE pEHIEHHE IO
KPHTEPHIO MAaKCUMH3aLMH OXHJAEMOr0 [0XO0/la, MUHHMH3ALMM OXHIAEMOro pHCka; 3) Kakue
AIETEPHATMBEl COCTABIAIOT MHOXKECTBO onTuMansHocTH 1o Ilapero; 4) moctpoiiTe AMarpaMMy pHCK-
JNOXOAHOCTE.

3apanue 7. H3pectHs! noxoaHoctH (B %) 1O TPEM AKTHBAM 3a UETHIPE MECALA.

AKTHB Mecan
Cenrabps | Oxrabps | Hosbps | Hexabps
Ay 9 12 13 15
A, 11 10 14 14
Ay 15 12 10 11

BoiOpars OMH aKTWUB A MHBECTHPOBAHMA, HMCIIONB3YA KPHTEpHH NpPOM3BENECHHH H B3BELIEHHBIH
KPHUTEpHii IPOU3BENCHHIA,

Kpumepuu oyenuseanun:
Kaxnas 3amaya oleHHBaeTCa OTAENBHO, MAKCUMAITBHO B 4 6anna. MakcuMansHas obiias
oueHka — 28 6amwtop. KpurepHu olieHMBaHHA 3a1a4u:

— 2-4 b6amna. 3amaua pelleHa B MojaHoM oObeMe, BbIOpaHbl BEPHBIE HHCTPYMEHTAILHBIE
METOABI M TPHEMBI pELIEHHsA, MNpPOBENCHBI BEPHBIE pacyeThl, CHeJlaH TIONHEIH,
COfiepIKaTeNbHBIH BEIBOI MO pe3y/lbTaTtaM INPOBENCHHBIX pacyeToB, B pacuerax M
BBIBOJAX CO/IEPIKATCS HE3HAYUTENbHbIE OIUMOKH.

— 0-1,9 Gamna. 3apaya He pewieHa WIM pEIeHa YaCTHYHO, 4YACTHYHO BHIOpAHBI
He0OX0AHMBIE HHCTPYMEHTAILHBIE METOB! U IPHEMBI PEIEHHS, PACYETEI HE NPOBEAEHBI



HIIH  [IpOBeneHE! YaCTHYHO, BBIBOZ 10 PE3yneTaTamM npoeemenHbIx pacueroB He cuenman
HIIH ommboyey,

Temsl 3cce

1. IMomxome: k OLIEHKE PHCKOB, O63o0p MEXNYHAPONHEIX cTaHmapTos,
2. Kavecteennue OLEHKH PHCKOB, Bungl, AOCTOHHCTBA, HEJJOCTATKK

Kpurepuu onency:
Crynenr moxer BBINOJIHMTE TONBKO OZHO cce, Scce onennsaercs OTHENEHO, MAKCHMANEHO B
20 6amos. Kpurepun onennpanus acce:

= 10-20 6anna. Hanoxenusiii Matepuan dakruyecky BEpPCH, BEIABJIEHO HAMHYMe LIySokux

= 0-9,9 6Gamna, Hznoxennerit MaTepuan wyactuymo BEPCH, €CTh mnorpemmocTH, wnu

HENMOHHMaHMe cymHocTH H31araemoro MaTepuanma. Pabora umeer HE3aKOHYEHHBI},
HECaAMOCTOATENEHbIIT Xapakrep, NPHCYTCTBYeT nmmaruar W/uu pedeparusnas

Ipynnosoe 3ananne

3apaune: [ens paboms:: paspaborka CHCTEMBI pHCK-MeHemKMeHTa Opranu3auuH (npoekra).
3aoauy:
1.  O6was XAPAKTEPHCTHKA NpennpusTis (opranuzanum, dupmer), Haumenosauye,
BHA IeATeNBHOCTH, KoMHyecTBo paboTHHKOB, OPTaHH3aUMONHAA CTPYKTYpa M T.m.
Ykazaume: npeanpuarye MOJXET 6bITh peansHsM Hn BBEIMBILIIEHHEIM,
2. Kparkoe OMHUCaHHE OCHOBHOrQ OusHec-nponecca NpeanpuaTus (B moGom
TOHATHOM JOCTYIHOM BHJE).
3. Cocraenenne «npoduis» puckor NIpeANprATHA (npoekTa,
4. Ouenka BEPOATHOCTH M nocneacTepii OT peanusauMu BrimeneHHBIX PHCKOB:

Iocrpoenue KapThl / MaTpUUBI puckos,

Onucanue cucrems PHCK-MEHEIKMEHTA: BEITeNeH e B KaXKIoM nogpasnenenuy (s

Gmﬂec-npouecce) JIHLA, OTBETCTBEHHOrO 33 PHCKH, € yKazaHHeM BHJOB,

7 Onucanue METOZOR, KOTOpBle  BO3MOMNHO MPHUMEHHTE 71 ympasnenns
OTHCNEHBIMH BHAGMH BEIZENeHHEIX PHCKOB: KakWe MeTonsl m Kakum HMEHHO
o6pasom, Ha ocHoBe kakoii HHpopMaLuy u T.I.

8.  Bsmomm u PeKOMeHmauun mo paspabotke u BHEIIDEHUIO CHCTEMBI PHCK-

MEeHemKMeHTa Ha nanHoM TPEANPHATHH.

&

Kpumepuu oyenusanus:
I'pynnoroce 3ananme OLCHHBACTCA MaKCHMAIBHO B 26 baiutos. Kpurepun onennpanng
TPYNMOBOro 3anaHus:
= 13-26 6annos. Crynent npunsn aktusroe ydacte B pabote, akTusHO BBIp@Xan cBou
MBICTTH B KauecTse NOKmamumka, AKTHBHO 3anaBan (Gonee | BOTpoca) u oTBeyan Ha
BONPOC; W/ BEIp&kan CBOM MbIC/H B KauecTBe NOKTanuHKa, akTHRHO 3anaean (Gonee 1
Bonpoca) H oTBeyan ga BOTIPOCEL.
- 0-12,9 6amna. Crynent Y4acTBOBalI B mnomroroeke HOKNana, 3anaBal  HecKONbKo

3. Meroanueckue MaTepHankl, onpenensioume NpONEnyYpsl  OuEeHHBAHHS 3HAHMIA,
YMeHHH, HABBIKOB K (H1n1)  onpiTa AeATeILHOCTH, XapaKTepH3YHIUHX 3Tams
thopmuposanus KOMneTreHumii

Telcymm‘i KOHTDONBL ycnesaeMoctu npoBoOHTCA C HCIIO/IB30BaHHEM OLIEHOYHEIX
cpencre, NpeacTaBineHHBIX B m 2 HaHHOro NPHIOXKEeHH. PGEYJ'IBT&TH TEKYIIEro KOHTpoOJa

ATTECTALHIO 110 rpacbmcy CECCHH, NOJIKHEI JIAKBHAHPOBATH 33[I0JDKEHHOCTE B YCraHoBneHHOM



IMpunoxcenne 2
METOJUMYECKHE YKA3AHHUS IO OCBOEHUIO JUCIHIIJIUHLI

YueGHBIM M1aHOM MPEelyCMOTPEHB] CIIGAYIOUINE BUOLI 3aHATHIA:

- JIEKUHH;

- NPAaKTHYECKHE 3aHsTHs.

B xone JIEKUHOHHBIX 3aHATHH PacCMaTpHBAIOTCA OCHOBHBIC TEOPETHUYECKHE MOJIOKCHHS
H NOHATHA B 00J1aCTH MAEHTH(MKALMM, OLEHKM M YNpaBIEHWs PUCKAMH, OCHOBHBIE BHIbI
PHCKOB, NMPHHLHMIBI OLEHKH PHCKOB, METOAbl OLEHKH PHCKOB C MOMOMLIBK KA4YeCTBEHHBIX M
KOJIMMECTBEHHBIX [OKa3aTeNeil, OCHOBBI MPHHATHS PELIEHWI B CHTYALMM PHCKA, METOMBI
ynpasjieHns puckaMH, Ja0TCA PEKOMEHJALMH I CAMOCTOSTENLHON paboThl H MOArOTORKE K
NPAKTHYECKUM 3aHATHAM.

B xome npakTudeckux 3aHATHH yriaybusioTcs M 3aKperuisioTcs 3IHAHMS CTYIEHTOR MO
psany pacCMOTPEHHBIX HA JIEKUHAX BONPOCOB, Pa3BHBAKOTCA HaBblkM cbopa, 00paloTkn M
aHanuza MHQOPMAaLKMK C UENbI0 WASHTH(QMKALMH M OLEHKH PHCKOB, 00OCHOBaHMa BLIGOpa
HaWy4llero peweHds M METOAOB YNpPABIEHHS WAEHTH()HIMPOBAHHBIMH M OLEHEHHBLIMH
PHCKaMH, a TAKIKE CaMOCTOATENBHOM paboThl H paboThl B KOJIIEKTHBE.

[pu NOAroTOBKE K NPaKTHIECKMM 3aHATHAM KaXKAbli CTYIEHT HOJDKEH:

1) M3Y4MTh PEKOMEHIOBAHHYIO Y4eOHYIO TUTEPaTYPY;
2) M3yYHTh KOHCIEKThI JIEKLIHI;
3) moAroTOBHTEL OTBETHI HA BCE BOMPOCHI N0 H3y4aeMoii Teme

[To cornacoBaHuio ¢ MpenojaBaresieM CTyOEHT MOXKET MOATOTOBMTH Jcce. B mpouecce
NOArOTOBKH K MpPaKTHYECKHM 3aHATHAM CTYAEHTHl MOTYT BOCTONb30BATHCA KOHCYJILTALMAMH
NpenoaaBarens.

Bonpockl, He paccMOTpeHHbIE HA NEKUMAX W MPAKTHUECKHX 3AHATHAX, JOJKHBI ObITh
M3ydeHbl CTYNEHTaMH B XOJ€ CamoCToATensHOH paboTel. KOHTPONL caMoCTOATENbHOM paBoTel
CTYNEHTOB Haj y4eOHO# mporpamMmol Kypca OCYLIECTBISETCS B XOHE 3aHATHH MEeTooM
yerHoro onpoca. B xone camocrosTensHoil paboThl Kaxcawlii cTygedT 00s3aH NpoOYMTATDH
OCHOBHYIO H, 110 BO3MOKHOCTH, JI0NOJHUTENLHYIO IMTEPATYPY N0 M3Y4AEMOM TEME, IONOJIHHTE
KOHCIEKTEI J'IGKL!HF[ HEOOCTA UM MaTE€pHaioM, BBIIMMCKAMH W3 PEKOMEHJ0BAHHBLIX
NEPBOMCTOYHWKOB.  BBIAENMTE  HEMOHATHBIE  TEPMHHBI, HaWTH MX  3Ha4YeHUe B
SHUMKIIOTEAHYECKHUX CIOBApsX.

Jna noaroToBKH K 3aHATHAM, TEKYLIEMY KOHTPOMIO ¥ NPOMEXYTOYHOH aTTecTauum
CTYIEHTBlI MOIYT BOCMOJL30BAaTLCS  3JEKTPOHHO-OMONHOTEYHLIMM cHcTeMamu. Takke
ofy4alolkecs MOTryT B3ATh Ha JOM HeoOXOAMMYIO nuTeparypy Ha aboHeMeHTe
YHHUBEPCHTETCKOH OMONHOTEKH WM BOCTIONL30BATLCS YHTAILHBIMH 3a/laMH.

MeToanyeckue peKOMeHIAIHH 10 HANMHCAHHIO H o(hopMIeHHIO 3cce

O6bem acce: 1-3 cTpaHHLbl.

Tpebopauusa: H3N0MKEHHE COOCTBEHHBIX MbIC/EH, COOCTBEHHOM TOYKH 3peHHs Ha
npeiaraeMyro TeMy CBOMMH CJIOBaMH B NPOU3BONBLHOH (hopme.

CTpyKTYpHO 3CCe JOMKHO BhIMIAAETE CASAYIOLMM 00pa3oM:

* THTYJIbHBIH JIHCT;

* OCHOBHOM TEKCT.

Jonyckaercs UMTHPOBaHME pa3NMYHBIX MCTOYHMKOB (C O(OPMIIEHHEM CCHIIOK, B
KaBbluKax, He 6onee 30% or Beero Tekcra 3cce). Heodxoammo cobiioaaTs OTHKY H3N0OMKEHHS
MBICJIH, HaIMYHE COOCTBEHHOTO MHEHMs MO BOMPOCY, apryMeHTHPOBATh CBOKD TOYKY 3peHys,
BHIZIEpyKHBATh (JOpMAT 3cce.

PaboTa He no/pikHa HOCHTEL pediepaTHBHEIH XapakTep.

TpeGoBanus K rpynnosoMy TBOPUYECKOMY 3aAaHHIO

3ananue BBIMONHAETCA B ManblX Ipynnax no 2-5 venoBek. Jljisi 3al0uThl pe3yibTarhl
paGoTel OQOPMISIOTCA B BMAE NpE3CHTALMM (JOKIE#a C KMCHONB30BAHHMEM  JIHOOBIX
WJUTIOCTPATHBHBIX MaTepHanon). B npezactaeneHud W 3aumiure padoThl 00A3aTENBHO A0MKHbI
OLITE 3a/1€HCTRORAHE] B PABHOH MEPE BCE YNIEHBl MO TPy kL.



