[lokymenT noaanmofmpcgm@Mme BhICIIEr0 0OpasoBanus Poccuiickoit denepanun

NUHbo
e roCyJapCTBEHHOE Or0/PKETHOE 0Opa30oBaTeIbH JKIICHUE BBICIICT
®K1O0: Kape KO aeBX'f[ P A p 0C YHpCXKACHNC CILICTo

Non@ amgﬂnﬂ "«PocTosckuit roCyJapCTBEHHBIN proHOMUYeckuil yHuBepcuteT (PMTHX)»

[ata nognucanus: 25.09.2023 16:43:36
YHUKanbHbI MPOrpaMMHbIA KIKOY:
c098bc0c1041cb2a4cf926cf171d6715d99abae00adc8e27b55cbele2dbd7c78

YTBEPXIIAIO
HavanbHuK OT/ENIa TULIEH3UPOBAHUS U
aKKpeIuTalluu

Yanenko K.H.
« » 20 T

Pabouast nporpamMma i CIUILIHHBI
Ouenka u aHAJIM3 PUCKOB

38.05.01 DxoHomuyeckast 6€30MaCHOCTh
38.05.01.01 "OxoHomMuKO-TIpaBOBOE 0OeceUeHUE YKOHOMUUYECKOM Oe30macHocTh"

Jlist mabopa 2021, 2022 rr.

Ksamudukamms
DKOHOMHUCT



KA®EJIPA CTaTuCcTUKHU, JKOHOMETPUKHU U OLIEHKH PUCKOB

Pacnpene.ﬂeﬂue YacCoB JUCUMIIJIMHBI IO ceMecTpaM

Cemectp
(<Kypc>.<Cemectp Ha 9(5.1)
Kypee>) Uroro
Henenp 16
Bun 3anaruit vii | pio| v PII

Jlexumu 32 32 (32 |32
IMpaxTuyeckue 32 |32 (32 |32
HUroro ayn. 64 |64 |64 |64
KonrakrtHas pabora 64 (64 |64 |64
Cam. pabora 44 144 |44 |44
HUroro 108 |108 (108 |108
OCHOBAHHE

Y4eOHbIi I1aH yTBEpKIeH yU4EHBIM coBeTOM By3a oT 26.04.2022 mpoTokomn Ne 9/1.

IIporpamMmy coctaBmi(u): K.3.H., 1o1eHT, TperyboBa A.A.;k.3.H., gotieHT, Cunssckas T.1.

3aB. kadenpoii: 1.3.H., npodeccop Husopoxkuna JI.1.

MeTomuieckrM COBETOM HaIlpaBIICHUsS: J1.3.H., ipodeccop, CypxuxoB M.A.




1. HEJIX OCBOEHUA JTUCHUTIINHBI

l.1|I_IenL: OCBOWTH OCHOBHBIE METO/IbI HACHTU(HKALNH, OLICHKH, aHAIN3a U YIPABICHUS PUCKAMU OPTaHH3aLIH.

2. TPEBOBAHUSA K PE3YJbTATAM OCBOEHUS JTUCITUIIJINHBI

IIK-3:Cnoco0eH NpoBOAMTH aHAJIN3 BO3MOKHBIX JKOHOMHYECKHX PHCKOB U 1aBaTh HM OLEHKY, COCTABJIAThL H 000CHOBLIBATH
NPOTrHO3bI JUHAMHKH PA3BUTHA OCHOBHBIX YIP03 3KOHOMHYECKOH 0€30MacHOCTH

B pe3yjabTaTe 0CBOCHUS TUCHUITIHHBI oﬁyqamumiicsn JOJIZKCH

3HaTh:

OCHOBHBIC ITOHATHUA U BUbl SdKOHOMHYCCKUX PHUCKOB

YMeTh:

OCYIICCTBJIATH HHCHTH(bHKaHHm, OLICHKY U aHAJIN3 DKOHOMHWYECCKHUX PUCKOB

Baanern:

METOJaMU OLICHKH, aHaJIn3a U YIIPaBJICHUSA D9KOHOMWUYCCKUMHU PUCKAMHU OpraHUu3aluu; CIoco0aMHu BBISIBJIEHHS OCHOBHBIX yrpos
SKOHOMHUYECKOM 0€30MacHOCTH.

3. CTPYKTYPA U COJAEP KAHUE ITUCHUIIJIMHBI

Kox HanmeHoBaHuUe pa3/e/10B U TeM /BUJ 3aHATHS/ Cemectp / | Hacos | Komneren- | Jlutepatypa
| 3aHATHA Kvpe TR 0%
Paznen 1. [lonsiTue, uaeHTH(PUKATNSA ¥ OLIEHKA IKOHOMHYECKOI0
pucka

1.1 Tema 1.1 «OcHOBHBIC TIOHSTHSA U 3374l Kypca 9 4 TIK-3 JI1.1 J11.2J12.1
IMousTue pucka, ypoBHs pucka, pakTopoB pucka, onacHocteil. I[lonsrue J12.2J12.3
HKOHOMHYECKOT0 prcka. Kimaccudukanus prckoB. YpaBiIeHHEe PUCKAMH,

KOHLeNIMHK ynpasieHus puckamu. OtHomenue JIITP k pucky.
CyOBEeKTHBHOCTD B IPUHATHH PEIICHUH.
/JTex/

1.2 Tema 1.1 «OcCHOBHBIE IOHATHS U 33/1a4U Kypca» 9 4 IK-3 JI1.1 J11.2J12.1
[TonsTHE pricka, YpOBHs pHCKa, (aKTOpOB pUcKa, onacHocTell. [ToHsaTHe JI2.2J12.3
HKOHOMHYECKOTO pUcKa. Pa30op KOHKPETHBIX IPUMEPOB. MeTo b
OLIEHKH 3KOHOMHMYECKOTO PUCKa. ATPErupoBaHie BO BpEMEHH
nokasarenel pucka. OLeHKa KpeJUTHOTO pUCKa. BrlnonHeHue 3a1aHuil.

Mp/

1.3 Tema 1.2 «MeToap! HICHTHPHUKAIIUH PHCKOBY 9 6 TIK-3 JI1.1 J11.2712.1
Wnentudukarys, ICTOUHUK pucka. OueHka pucka. Metoast JI2.2J12.3
HIeHTHGHUKAIINY U aHAIN3a prckoB. DopMa ommcaHns pUcKoB. MeTombl
OLIEHKH PUCKOB: SKCIIEPTHBIE U CTaTUCTUYECKHE. Pe3ynbTaThl NPOLeayphl
olLeHkH pucka. [TocieacTBus pucka (Yrpossl 1 BO3MOXKHOCTH). OLieHKa
BEPOSTHOCTEH: onmacHOCTH. ToJlepaHTHOCTD (IPHEMIIEMOCTh) K PHCKY.

Kapra u MaTpuLa pucKoB.
/JTex/

1.4 Tema 1.2 «MeToap! HICHTHPHUKAIIUH PHCKOBY 9 6 TIK-3 JI1.1 J11.2712.1

®opma omnmcanus puckoB. TonepaHTHOCTh (IPUEMIIEMOCTE) K PUCKY. JI2.2J12.3

Kapta u MaTpuna pruckoB. BeinonHenne 3aganuid.

Beinonnenue 3aganuii ¢ nomouipio LibreOffice . PaGora ¢ nanHpIMU
Ientpansuoro 6anka P®, Poccrara.
Mp/




15 Tema 1.3 «MeTOzbI OLICHKH PUCKa» 10 I1K-3 JI1.1 J11.2J12.1
KauecTBeHHbIe OLIEHKH pHCKA. J12.2J12.3
ATpUOYTHBHBIC OLICHKH pHCKA. PeWTHHIY 1 poHKUHTH. OCHOBHBIE
OTJINYUS PEUTHHTOB U PIHKHHTOB.

KonnyecTBeHHbIE OLICHKU prcKa. CTaTUCTHYECKHE H3MEPUTEIH PHCKA
(hMHAHCOBBIX HHCTPYMEHTOB C MOCTOSIHHOW ((pUKCHPOBAHHOI)
JIOXOJTHOCTBIO: CPOK IO TIOTANICHUSI, CPSTHUI U SKBUBAJICHTHBIH CPOK,
Jropanus U MOTU(GUIIMPOBaHHAS TIOPALIMSL.

CTaTUCTUYECKHE U BEPOSTHOCTHBIC MEPBI PUCKA: BEPOSTHOCTH,
CpeIHEeKBaIpaTHIECKOe OTKIOHEHHE, BOJATHIILHOCTE. OCHOBHBIE
CIIOCOOBI MOJICIIMPOBAHUS BONATWILHOCTH. Bemmunna Value-at-Risk
(VaR). N3mepenne cCTEMAaTHIECKOTO (PBIHOYHOTO) PUCKA aKTHBA
(k03¢ durment B). PerHouHAst MOJIeb. MOJIEb OLEHKH J0JITOCPOYHBIX
aktuBoB (CAPM).

/J1ex/

1.6 Tema 1.3 «MeTobI OIIEHKH PUCKa» 12 IK-3 JI1.1 J11.2J12.1
KadecTBeHHbIE OLIeHKH prcKa. KoIMuecTBEHHBIE OLIEHKH PHUCKA. J2.2712.3
Bemmunna Value-at-Risk (VaR). U3mepenne crcteMaTndeckoro
(ppIHOUHOrO) pucka akTuBa (kod(duiuent B). BeinonHeHue 3ajaHuil.

I'pynmoBoe TBopueckoe 3ananue «OeHKa, aHaIU3 U yIIpaBIeHHe
pPHUCKaMU OpTaHH3aIUI).

Bemonnenne 3amannii ¢ momompko LibreOffice .

PaGora ¢ nannbvu Lientpansaoro 6anka P®, Poccrara. Mcnonb3oBanue
nadopmaru KoHcynpranr +.

Mp/

1.7 Tema 1.3 «MeTobI OLIEHKH PUCKa» 22 IK-3 JI1.1 J11.2J12.1
IIpumenenne CKOPUHTOBEIX MOJIEJIEH TIPH OIIEHKE KPETUTHOTO PHCKA. J12.2J12.3
OnueHka KpeJIMTHOTO pucka (u3. U 10p. JIUIL.

Hcnonp3oBanue unpopmanuu Koncynsrast +. /Cp/
Paznen 2. MeToapl ynpaBJjieHUs] PUCKOM

2.1 Tema 2.1 «MeTop! yIpaBiIeHHs PUCKaMH: H3MEHEHHE YPOBHS PHCKA» 6 IK-3 JI1.1 J11.2J12.1
Jusepcudukanus: nousrue u Buabsl. COBEpIICHCTBOBAHUE CUCTEMBI JI2.2J12.3
yIIpaBJICHHUS.

/JTex/

2.2 Tema 2.1 «MeTofb! ynpaBlicHHs PUCKAMH: H3MCHEHUE YPOBHS PHCKa» 6 I1K-3 JIL.1 J11.2J12.1
JuBepcudukanus: MOHATHE U BUIBL. JI2.2J12.3
Brinonuenue 3aganuii ¢ nomoipio LibreOffice . /TIp/

2.3 Tema 2.2 «MeToab! ynpaBiicHHs PUCKaMU: BO3JCHCTBHE 0€3 W3MECHEHHUS 6 I1K-3 JIL.1 J11.2J12.1
YPOBHS PUCKa) JI2.2J12.3
Tpancdep pucka. KoMmneHcanus 1 orpaHHIeHHe PUCKa.

/J1ex/

24 Tema 2.2 «MeToab! ynpaBiicHHs PUCKaMH: BO3JCHCTBHE 0€3 W3MECHEHHUS 4 I1K-3 JIT.1 J11.2J12.1
YPOBHS PUCKa) JI2.2J12.3
Tepenaua pucka. KomneHncanust u orpanndenue pucka. Pazoop
TPUMEPOB.

Mp/

25 Tema 2.2 "MeTompl yIpaBlIcHHS PUCKaMH: BO3JACHCTBHE 0€3 N3MECHEHHUS 22 I1K-3 JIL.1 J11.2J12.1
ypoBHs pucka" JI2.2J12.3
CrpaxoBaHue MPEANPUHAMATENBECKIX PUCKOB. CTpaxoBaHUe
(uHAHCOBBIX prCcKOB. CTpaxoBaHHE OTBETCTBEHHOCTH THUPEKTOPOB U
WHBIX JOJDKHOCTHBIX JIHL, cTpaxoBanue D&O.

Hcnonb3oBanne nadopmanuu Koncynsranr +. /Cp/
2.6 /3auér/ 0 IK-3 JI1.1 J11.2J12.1
J2.2712.3

4. ®OHJ OHEHOYHBLIX CPEJACTB

CtpykTypa u cosiepkanue (OoHAa OLEHOYHBIX CPEJCTB ISl POBEJCHUS TEKYILCH U MPOMEXKYTOYHOH aTTeCTallMK TPE/ICTABIICHBI B
[Ipunoxenun 1 k paboyeil nporpaMme JUCHUILTAHBL.




5. YYHEBHO-METOJMYECKOE U TH®OPMAIIMOHHOE OBECHEYEHUE JUCHUIIJIUHBI

5.1. OcHoBHas1 JUTepaTYypa

ABTOpBI, COCTAaBUTEIH 3ariaBue W3narenbcTBO, TOX Kommu-Bo
JI1.1 |Ykomos A. U. Or1ieHKa PUCKOB: YYCOHUK Mocksa: lupekr-Menua, https://biblioclub.ru/inde
2018 X.php?

page=book&id=445268
HeOFpaHI/I‘{eHHHﬁ JOCTYII
JUT 3apETUCTPUPOBAHHBIX

I0JIb30BaTEIICH
JI1.2 |Tepexona, E. A., DKOHOMMYECKasl OLIEHKA PUCKOB: yueOHOe mocodue |Mocksa: Poccuiickas http://www.iprbookshop.r
Mo3sonesa, H. B. TaMO>KEHHAs aKaJeMus, u/69853.html
2016 HEOTPAHUYEHHBIA AOCTYI
JUISL 3apETHCTPUPOBAHHBIX
I0JIb30BaTEIICH
5.2. lonoiHUTeIbHASA JIUTEPATypa
ABTOpBI, COCTaBUTEIH 3arnaBue W3zparenscTBo, rox Konnu-Bo
J12.1 Kypnan "Ynpasnenue puckom" , 1
JI2.2 |BopoGbes C. H., Banaus| YrpasieHue puckamu: yuebHoe ocooue Mockasa: IOuwutH, 2012 https://biblioclub.ru/inde
K. B. X.php?

page=book&id=117545
HEOTpaHUYEHHBIN JOCTYTI
JUIS 3apETUCTPUPOBAHHBIX

[oJIb30BaTeIeH
JI2.3 |llansruna, A. E., VnpasieHue pUcKaMu Ha MPEANPHATAN: TEOPHUS U Mocksa: Al [Tu Ap Meaua, | http://www.iprbookshop.r
CauctyHOB, A. B. npaxkTuka: yaebHoe mocobue 2020 u/96561.html

HEOTPaHWYCHHBIH JOCTYII
JUTS 3aPETUCTPUPOBAHHBIX
MOJIb30BaTeIeh

5.3 HpO(l)eCCI/IOHaJIbHLIe 0a3bl JAHHBIX U I([Hq)OpMalIl/IOHHLIe CIIPaBOYHbIC CUCTEMBI

baza nanneix Llenrpansroro 6anka P® http://cbr.ru/hd_base/

baza cratuctiuueckux naHusix Poccrara https://rosstat.gov.ru/databases

EnuHas MeXBeJOMCTBEHHast HH(pOpMaImoHHO-cTaTuctHyeckas cucrema (EMUCC). Pocerar. https://www.fedstat.ru/

Koncymprant +

5.4. IlepeyeHs MPOrpaMMHOro o0ecreveHust

LibreOffice

5.5. Y4eOHO-MeTOAMYECKHE MATePHAJIBI IJIsl CTYJIEHTOB € OTPAHMYEHHBIMU BO3MOKHOCTSMH 3/10POBbS

[Ipn HEOOXOIUMOCTH IIO 3asBICHHIO OOYYArOUIETOCsl C OrPaHMYCHHBIMH BO3MOXKHOCTSMH 3J0POBbS YdeOHO-METOANYECKHE MaTephaiibl
IPEOCTABIIIOTCS B JOpMax, aIalTUPOBAHHBIX K OTPaHUYEHUSM 3/I0POBbsI U BOCIIPUATHS HHGOpMauy. J{jis JIul ¢ HapyHIeHUAMY 3pEHUs: B
dbopme ayanodaiina; B me4aTHOH GopMe yBETHYEHHBIM IWPUGTOM. IS JIUI] ¢ HApYIICHUSIMU CiTyXa: B (JOpMe dIIEKTPOHHOTO JOKYMEHTa; B
neyatHo# (opme. [ aUI] ¢ HapYLIEHUSIMU OIIOPHO-BUTaTENbHOIO anmnapara: B GopMe 3JIeKTPOHHOTO JJOKYMEHTa; B Ie4aTHOH dopme.

6. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHHUE JUCITUITJIMHBI (MO JIST)

IMomemnenns At NpoBeAEHNS BCEX BUIOB PaboT, MPeIyCMOTPEHHBIX YueOHBIM INIAHOM, YKOMIIEKTOBAaHbI HEOOX0ANMO
CIeUHaIU3UPOBaHHON yueOHON MeOeNbIo U TEXHUUECKUMU CPeACTBaMH 00ydeHus. [ npoBeieHus JEKIIUOHHBIX 3aHATUH UCIIOIb3YeTCs
JIEMOHCTPALIOHHOE 000pyIOBaHUE.

7. METOAUYECKHUE YKA3ZAHUA JJISA OB YYAIOIIUXCA IO OCBOEHUIO JTUCHUIITTUHBI (MOY JIS)

Metoanveckue yKkazaHHs [0 OCBOCHHUIO TUCIMIUIMHBI TipesicTaBieHbl B [Ipunoxennu 2 k paboueil mporpaMMe TUCHUTUINHBI.




®OH/J ONEHOYHbLIX CPEIACTB

IIpunoxenue 1

1. OnucaHue NoKa3aTe/ied 1 KpUuTepreB OlleHUBAaHUS KOMIIETEHIIMI HA pa3/IMYHbIX
3Tanax ux GopMUpPOBaAHMA, ONIMCAHUE HIKAJI OLleHUBAHUA

1.1 Iloka3aTenu U KpUTEPUN OLICHUBAHUS KOMITETECHIIMIA:

3VH, cocrapnsromue
KOMIIETEHIIHIO

Tlokazarenu
OLICHUBAHUA

Kpurepuu onienuBanus

Cpencrtpa
OLIEHUBAaHUS

IIK-3 Cnnioco6eH mpoBOAUTH AHAJIU3 BO3MOKHBIX IKOHOMMYECKMX PUCKOB M 1aBaTh UM OII€HKY,
COCTABJISITh U 000CHOBBIBATH NMPOTHO3bI JTMHAMHUKY PA3BUTHSI OCHOBHBIX YIPO3 IKOHOMHUYECKOM
0€301aCHOCTH

3namo:
OCHOBHBIE TIOHATHUS U
YKOHOMHUYECKUX PUCKOB

BU/JIBI

@opMyIHpPYET OTBETHI
Ha [1OCTaBJICHHbIE
BOIIPOCHI B 4aCTU
OCHOBHBIX OHATHUIH U
BUJIOB 3KOHOMHUYECKHUX
PHCKOB, METOJIOB
aHaJIM3a, OLICHKU U
yIpaBJIEHUS] PUCKAMH.

[TonHOTa M COMEPHKATENLHOCTD
OTBETAa; YMEHHUE NMPUBOAUTH
[IpUMEPEHL

YcTHBII onpoc
(Bompocsl 1-26).
TectoBbie
3aganus (1-20)
3aueTHbIe
3aganus (1-10)

Ymems: Pemaer pacueTtHbie I[lonrHoTa W mpaBuUIbHOCTH | PacueTHoe
OCYIIECTBIISATh WACHTU(DUKAINIO, | 3aJaHMsI, aHATH3UPYET U | pelieHud;  00OCHOBAaHHOCTH | 3a/IaHUC
OIICHKY M aHaJIu3 UHTEPIPETUPYET obpamienns Kk 0a3aM naHHbBIX; | (3amanus 1-7)
SKOHOMHUYECKHX PHUCKOB MOJTy4YCHHbBIE COJIEPKATEIHLHOCTh BHIBOJIOB U | 3a4ETHBIC
pe3ynbTaThl. HHTEpIIpeTaliy Moay4YeHHbIX | 3amanus (1-10)
pe3yJIbTaTOB.
Bnaoemos: VYyacTtByeT B rpynnoBoM | COOTBETCTBUE  PE3YJIBTATOB | 3aU€THHIE
METOJaMH OLIEHKH, aHajlIu3a H |3aJaHuU, 100MpaeT BBIITOJIHECHUS rpynmoBoro | 3aganus (1-10)
yIpaBlIeHUS AKOHOMUYECKHMH | TUTepatypy u 06a3bl 3aJaHus nocTaBieHHbIM | ['pynmoBoe
pucKamMu OpraHU3alMK; | JAHHBIX, OCYLIECTBIISIET | LEISAM u 3ajiagaM, | 3agaHme
criocodoamMu BBISIBJICHUS | OLICHKY U aHAJIU3 000CHOBaHHOCTh PUMEHEHUS
OCHOBHEIX YIpO3 | pUCKOB, BBISIBICHUE METOJIOB OIICHKH M aHalIn3a

SKOHOMHUYECKOM 0€30IacHOCTH.

YIpO3 3KOHOMHUYECKON
0e30IacHOCTH,
dbopMuUpyeT OTYET U
MIPE3CHTAIIHIO 110
pe3ynbTaTam
BBITIOJTHEHUS
TPYIIOBOTO 33aJaHusl.

PHCKOB. OO00CHOBaHHOCTH
obOpareHus K
nH(OPMaIIOHHBIM
ucroynnkaMm. IlomHora w
COJIEpKATENBHOCTD

MIPEACTABJIICHHUS] PE3YJIHTATOB
BBIITOJIHEHUS TpyHIoBOro
3aaHUs B XOJI€ 3aIUTHI.

1.2 IlIkansl OLlEeHUBAHUS:

Tekymuii KOHTPOJIb YCIEBAEMOCTH U NPOMEXKYTOYHAsI aTTECTAllds OCYILECTBIISIETCA B

paMKax HaKOMUTEIbHOUN 0aIbHO-pEUTUHTOBOM cucTeMbl B 100-0amibHOM mIKae:

50-100 6amnoB («3a4TeHO»)
0-49 GamioB («HE 3a4TEHOY)




2. TunoBbie KOHTPOJIbHBIE 3aJaHUSA MM MHbIC MAaTEPHAJIbI, HEOOX0AMMBbIE ISl OLECHKH
3HAHUM, YMEHUM, HABBIKOB M (MJM) ONbITA JEATEJbHOCTH, XaPAKTEPU3YIOIIHUX 3TalbI
(GopmMupoBaHus KOMIIETEHIUI B IIPoIlecCe 0CBOECHUA 00Pa30BaATEJIbHOI MPOrPAMMBbI

3ayeTHBIE 3aJaHuA

3auerHoe 3aganue Ne 1
1 TIlonsiTHe YypPOBHSI pPHCKA: YACTOTA BO3HMKHOBEHHS MOCJEJICTBHII M TSKECTh yIiepoa.
IHousite omacHocTH, GaKTOPOB PUCKA: KIKOYeBble oTaUuYMs. [IpuBeauTe npumepsl.
2 Henapamerpuyeckuii Merox omnpenejieHusi VaR: O0OCHOBHbIE XapaKTepPUCTUKH,
(opmyJibl, HHTEpHpeTALIUA MOJYYeHHOro 3HaYeHus. [IpuBeaure npumMepsl.

3apaua 1. O6sem kpenuTHOTO TIOpTdeEns 6aHka 3a mponuIbIA ToA cocTaBuia 1150 kaueHTOB, B
TOM YHCJIE 1) YMCIIO KIIMEHTOB, B3SBIIUX OJHOBPEMEHHO 0oJiee TBYX KPeAUTOB, - 320 YeI0oBeK,
2) 4KCI0 UMEIOLIUX 33J0JKEHHOCTh M0 OJIHOMY KpPEAUTy — 75 YeloBeK, 3) YMCIO MMEKUIUX
3aJI0JDKEHHOCTh IO OJJHOMY KPEIUTYy M B3ABIIMX OoJiee ABYX KpeAauToB — 15 yenosek. Eciu B
TEKyIIEeM ToJly OINpeAejeHHbIH KIUEHT OaHkKa MMeeT Oojee ByX KpEeIuTOB, TO Y€MYy paBHa
BEPOATHOCTH TOTO, UTO TAKOM 3a€MIIUK OYyAET UMETh 33J0JKEHHOCTh 110 OJJHOMY KPEIUTY.
3agaya 2. PaccmarpuBaeTcsi Bonpoc 0 BbIOOpe Jydlllero WHBecTulimoHHoro npoekra (MII). B
YCIIOBUSAX XOPOIIEH SKOHOMUYECKON KOHBIOHKTYPBI KXk Il U3 HUX MOXKET MPUHECTU NPUOBLIb,
B YCJIOBUSIX IUIOXOH — YOBITKH (ThIC.y.€.). BeposTHOCTh Xopolieli KOHBIOHKTYpPBI OIICHEHa Ha
yposHe 0,8; a mmoxoii — 0,2.

Br16op CocCTOsIHNSI KOHBIOHKTYPBI M UX BEPOSATHOCTH
MIPOCKTA Xoporee (0,8) ITnoxoe (0,2)
NIT 1 300 -500

NII 2 425 -1000

HII 3 800 -1250

Omnpenenute 1) mocTpoiiTe AMarpamMmy «pUCK-I0XOAHOCTBY, OMPEACIUTE, KaKUue albTePHATHUBBI
COCTaBJIIFOT MHOKECTBO ONTUMaNIbHOCTH 110 [TapeTo, BriOepeTe MpOoeKT JJ1s1 HHBECTUPOBAHUS; 2)
KaK U3MEHUTCS BBIOOP IO ABYM KPUTEPHUSIM, €CJIH BEPOSITHOCTH XOPOIIIECH U TI0XO0M
KOHBIOHKTYPBI COCTaBSAT, COOTBETCTBEHHO, 0,5 1 0,5.

3aueTHoe 3a1aHue Ne 2
1 OuneHkun pucka B c0OTBeTcTBMH ¢0 crTangaprom FERMA: kadecTBeHHBbIE,
MOJIYKOJIMYeCTBeHHbIE, KoJindecTBeHHble. [IpuBennTe npumepsl.
2 CraTucTH4yecKue Mepbl PUCKa: BEPOSATHOCTb, CTAHJAAPTHOE OTKJIOHEHHe (1JI1 AKTUBA U
noprgesisi aKTMBOB), MOJIyBapuauusi, noJyaucnepcus. JJocromHCTBa, HEIOCTATKMH.
ArperupoBaHue CTAHAAPTHOT0 OTKJIOHEHHS /IJIsl PA3HbIX IEPHO/I0B BPEMEHMU.

3amaya 1. BepoATHOCTh HEBO3BpaTa MHBECTUPOBAHHBIX B MPOEKT Nel cpencts cocrasiset 0,20,
u1st mpoekTa Ne2 BeposiTHOCTH 3TOTO cocTasisieT 0,18; BO3Bpar cpeacTB, MHBECTUPOBAHHBIX B
npoekT Ne3, Bo3moxkeH ¢ BeposSTHOCTBIO 0,85. OueHHUTH BEPOATHOCTH TOTO, YTO MpPH
MHBECTUPOBAHUHU B TPU MPOEKTA:

e cpezacTBa OyAyT BO3BpAILEHBI TOJIBKO MO JIBYM IIPOEKTaM;

® HE MPOMU30MIET BO3BpaTa XOTs OBl IO OTHOMY MPOEKTY;

e OyIyT BO3BpAIIEHBI CPEACTBA XOTS OBI IO IBYM MPOEKTaM.



3agaua 2. Kpeautaslii noptdenb HHCTPYMEHTOB COAEPKUT 30 HHCTPYMEHTOB, C BEPOSITHOCTHIO
nedonta, paBHoit 0,02, mis Kaxxaoro U3 UHCTpyYMEHTOB. OLIEHUTH BEPOATHOCTH TOTO, YTO B
noptderne Mpou3onIyT:
Tpu AedoTa;
He OoJiee Tpex AeGONTOB;
TOJIBKO J1Ba nedonTa;
X0Ts ObI 1Ba eoonTa;
e MeHee Tpex Ae(OJITOB.
Cnenatp BbiBOIbI. [lonpoOHO onucaTh X011 peleHusl.

3auerHoe 3aganue Ne 3

1 Buabl JIKOHOMHMYECKMX PHCKOB: MO0 HcTOYHMKaM. CucreMaTHyecKuii ©
HecucremaTnueckuii pucku. IlpuBennre npuMepsl I KaKAOT0 BbIJAEJIEHHOT0 BHIA
pucKa.

2 CraTucTuyecKue MoOJe/ i OLleHUBAHUSI BeposiTHOCTeH AedosiTa: Moaeab AJIbTMaHAa U
ee Moanukannu. OCHOBHAsI Hesl, NPEINOCHIIKH, WHTEPNpPeTalus pPe3yJibTATOB,
JOCTOMHCTBA U HeocTaTkn. UHTepnperanus napamerpa Z. [IpuBennte npumepsl.

3agaua 1. [{yis moprdens KpeIUTHBIX HHCTPYMEHTOB TIPH YCIIOBUH, YTO CPETHET0JI0OBOE YHCIIO
1edOITOB KOHTPAreHTOB PaBHO 7, OIIEHUTH BEPOSATHOCTH TOTO, YTO B TEUCHHE TO/a B mopTderne
MIPOU30UTYT:

e JBa aAedoiTa;

® McHee ABYX J1e(OJITOB;

e QoJblie Tpex aedoToB.
3agaua 2. UHdopmaius o BO3MOKHOM 3apaboOTKe B HYETHIpEX MecTax Oyaymieil padoTbl
IpeICTaBJICHA B TAOJIMIIE BHIIUIAT (B THIC. V.€.).

CocTosiHMS X035MCTBEHHON KOHBIOHKTYPBI
Br16op Y UX BEPOSITHOCTH

Xoporuee (0,7) ITnoxoe (0,3)
["ocyupexeHue 500 500
dupma 900 100
bank 700 300
CrpaxoBas kommnaaust | 200 900

Omnpenenute: 1) kakoit BEIOOp OyIyIIero Mecta padoThl 3/1eCh HaJI0 CYUTATh ONTUMAIIBHBIM 1O
KPUTEPHUIO MAaKCUMU3AINH OXKUIAEMOTO JI0X0/1a, MUHUMHU3AINH 0KUIAEMOTO PUCKa; 2) KaKue
abTEPHATHUBBI COCTABIISIIOT MHOXKECTBO onTUMaIbHOCTH 10 [lapeTo; 3) kak u3MeHUTCS BHIOOD
0 IBYM KPUTEPUSIM, €CITH BEPOATHOCTH XOPOIIIETO COCTOSIHUS KOHBIOHKTYPHI cocTaBuT 0,3, a
mioxoro — 0,7.

3auerHoe 3aganue Ne 4

1 Beauumna Value-at-Risk (VaR). OcnoBHble ¢dakTopsl, Bauswmme Ha VaR.
JlocTOMHCTBA, HEIOCTATKH, OTJIHYHUS OT IPYrUX Mep pucka. BoaTwibHOCTH Kak Mepa
pHCKa: 0CO0EHHOCTH, 10CTOMHCTBA, HepocTaTku. [lpuBeaure npumepsbl.

2 Metoabl ynpapjieHUsI pUCKaMH: Nepegaya pucka, uzderanue pucka. Oco0eHHOCTH,
AOCTOMHCTBA, HEAOCTATKU MeTOA0B. [IpuBeauTe NpuMepbI.



3agaya 1. MaTpuua BbIIIAT COAEPKUT JOXOAHOCTH (B MpoleHTax) akuuid A u B npu aByx
BO3MOXXHBIX CLEHApUIX Pa3BUTHS cOOBITHMH. B ckoOkax yka3zaHbl BEpPOATHOCTH pealli3alluu
CLICHApUEB.

JloXoHOCTH 111 ClIeHapHeB
Axuun | S1(0,25), % | S2 (0,75), %
A 2 2,25
B -1 3,75
OnpenenuTs: CpeAHUE 0KUTAEMbIC JOXOAHOCTH U AUCIEPCUU I KAXKJIOW U3 aKIMil; OLIEHUTh
PUCK pa3opeHHs] UHBECTOpa MPU YCIOBHM, YTO OH B3sU1 JAeHbru B jaoir nojx 1,25%, u ero
0KHJIa€MbI€ TTOTEPH.
3agaua 2. Vcnons3yst UMEIOIKecs JaHHbIE O €KETHEBHBIX Toprax akmusmMu Coepdbank Poccun,
s optdens u3 100 akauit onpeaenuTs ogHOAHEBHBIN VaR ¢ 1oBepuTeIbHON BEPOSITHOCTHIO
99,9% u 95%:

a) HemapaMeTpUIECKUM METOJIOM;

0) mapaMeTpHUIEeCKUM (JeIbTa-HOPMaIbHBIM) METOIOM.
Cnenatpb BeIBOJBL. [loapoOHO omucaTh X0 pelieHus.

3adyerHoe 3aganue Ne 5

1 Tunsbl JIIP mo orHomenno Kk pucky. Ilonsitue pyHkuum mose3Hocru. Tunuunbie
(pyHKUMHU 10/1€3HOCTH.

2 CraTtucTuyecKkne MOJeJIM  OIEHUBAHMS  BeposiTHOCTel  jAedosra:  Moeaun
OMHOMHAJILHOIO pacmpenejeHus W pacnpegejneHus Ilyaccona. Ilpeamonoxenuss u
yCJOBHA INPUMEHEHHS, OCHOBHBIC XapPaKTEPUCTHUKH, (PopMyJibl, HHTEpHpeTaALUs
pe3yabTaToB, J0OCTOMHCTBA U HexocTaTKu. IIpuBenure npumepsl.

3agaua 1. BepositHOCTh cHWkeHUsA noxoaHocTh akuuu C coctaBisger 0,12; nna akuuu B
BEPOSITHOCTh pocTa JoxoaHoctu coctaBisieT 0,88; moxomHocth akiuu A Oyner pactu ¢
BeposTHOCTHIO 0,95. O1leHUTh BEPOSTHOCTH TOTO, YTO:
® CHU3UTCS JOXOJAHOCTH JABYX aKIIUM.
® CHU3UTCS JOXOJHOCTh XOTS ObI IBYX aKIUH.
3agaua 2. BpeMeHHO cBOOOHBIE CpeACTBA (pupMa BIOXKUIIA B MOKYTIKY aKITUH IBYX KOMIIAHUM:
«Hentyn» u «Be3ysuit». HanexxnocTts nepBoii orieHeHa skcneptamu B 85%, a Bropoit — 91%.
Onpenenure:
a) BEPHO JIM, YTO BEPOATHOCTH MTOTEPU BCEX CPENICTB MEHBIIIE, €CITU X BJIOKHUTH TOJIHKO B
OJIHY, CaMyI0 HaJECKHYI0 KOMIIAHHIO, © HE UMETh JIeJI CO BTOPOIl, HE OYEHb HAJICKHOU
KOMITQHHUEH;
0) BEpPOSTHOCTHL TOTrO, UYTO CPEJCTBA, MHBECTHUPOBAHHBIE B TMOKYINKY AaKIUH JIBYX
KOMMaHuM, OyIyT MOJIHOCTHIO MOTEPSHBI U3-3a Kpaxa 00erX KOMITaHUH;
B) BEPOSITHOCTh YACTUYHOM MOTEPH CPEACTB M3-3a Kpaxa KaKOW-TMOO OJHOU KOMITAHUH
(6e3pa3nuuHO KaKkoil);
I') BEPOSITHOCTh TOTO, YTO CPEJICTBA MOJHOCTHIO COXPAHSTCS;
1) KaK TPOBEPUTH MPABUIIBHOCTh PACUETOB 110 TPEM MPEABIAYIITUM ITyHKTaM;
€) €CTh JTU HE0OXOIUMOCTh JUBEPCUDHUKAIINH, U B UEM OHA BBIPAKACTCSI.
Cnenath BeIBOMBI. [logpo0OHO OnrcaTh X011 PEIICHHUS.



3aderTHoe 3ananmne Ne 6
1 PeitTuHru u p3HKUMHIU. OCHOBHBIE OTJIMYHA PEHTHHIOB U PIHKUHIOB.
2 Wnentuduranus, iCTOYHUK pucka. OueHkKa pucka.

3apaua 1. O6bem kpenutHoro noprdens 6aHka 3a Nponuibiid roa coctaBuia 1150 kineHTOB, B
TOM 4HcIie 1) YUCI0 KIMEHTOB, B3SBIIUX OJHOBPEMEHHO 00Jiee IBYX KPEIUuTOB, - 320 4eloBex,
2) 4UCIO UMEIOIIUX 3aJI0JDKEHHOCTh M0 OJIHOMY KpPEAuTy — 75 4eloBeK, 3) YHCIO MMEIOUIUX
3aJI0JDKEHHOCTD IO OJJHOMY KpPEIUTYy U B3SBIIUX OoJiee IBYX KpeauToB — 15 yenosek. Ecnu B
TEKYIIEM ToJly ONpeNeeHHbIM KIMEHT OaHka uMeeT OoJiee JBYX KPEIUTOB, TO YEMY paBHa
BEPOSTHOCTH TOTO, YTO TAKOW 3aeMINUK OyAET HMETh 3aJ0JKEHHOCTh 110 OJTHOMY KPEIHTY.
3amauya 2. PaccMmarpuBaeTcs BONpOC O BBIOOpE Jydlllero MHBeCTUIIMOHHOTO npoekta (MII). B
YCJOBUSX XOPOIIEH SKOHOMUYECKON KOHBIOHKTYPBI KaX/IbIil U3 HUX MOKET MPUHECTU NPUOBLIb,
B YCIIOBUSIX TIJIOXOM — YOBITKH (ThIC.y.€.). BepoaTHOCTh XOpoIieli KOHbIOHKTYpPBI OLICHEHa Ha
ypoBae 0,8; a mmoxoit — 0,2.

Br16op CocTostHUSI KOHBIOHKTYPBI U UX BEPOSITHOCTU
MIPOEKTA Xopomee (0,8) [Tnoxoe (0,2)
I 1 300 -500

NIT 2 425 -1000

UII 3 800 -1250

Omnpenenute 1) mocTpoiiTe AMArpaMMy «PUCK-I0XOTHOCTBY, ONPEACIUTE, KaKUue albTePHATHUBBI
COCTaBJIIIOT MHOKECTBO ONTUMaJIbHOCTH 110 [TapeTo, BeIOepeTe MpOeKT 11 HHBECTUPOBAHMUS; 2)
KaK U3MEHUTCS BBIOOP IO ABYM KPUTEPHUSIM, €CJIM BEPOSITHOCTH XOPOIIICH M TIOXOM
KOHBIOHKTYPBI COCTaBSAT, COOTBETCTBEHHO, 0,5 u 0,5.

3auerHoe 3aganue Ne 7
1. PoiHOYHasi Mo1eIb. Mo/IeJIb OIEHKH JI0JTrocpoYHbIX akTuBoB (CAPM).
2. N30exkanue, mepenaua, yaepxanue pucka, npeaoTBpaiieHne u CHUZKeHHe yiepoa.

3amaua 1. BeposATHOCT HEBO3BpaTa MHBECTUPOBAHHBIX B IPOEKT Nel cpencts cocrasisert 0,20,
1t mpoekTta Ne2 BeposiTHOCTE ATOTO cocTasisier 0,18; BO3Bpar cpeacTB, HHBECTUPOBAHHBIX B
poekT Ne3, Bo3moOxkeH ¢ BeposSTHOCTBIO 0,85. OueHHTh BEPOATHOCTH TOTO, YTO MPH
WHBECTHUPOBAHUU B TPU IPOEKTA:

e cpencTBa OyAyT BO3BpAILEHbI TOJIBKO MO IBYM MPOEKTaM;

e HE NPOMU30MIET BO3BpaTa XOTs OBl IO OTHOMY IIPOEKTY;

e OynyT BO3BpaUIEHBI CPEACTBA XOTS ObI IO IBYM MPOEKTaM.
3apaua 2. KpenutHblil nopTdeab HHCTPYMEHTOB COACPKUT 30 HHCTPYMEHTOB, C BEPOSATHOCTHIO
nedonra, paHoit 0,02, misg Kaxaoro u3 MHCTPyMEHTOB. OLEHUTh BEPOSTHOCTH TOTO, YTO B
noptderie mpou30uIyT:
TpH nedonTa;
He Ooutee Tpex AehOITOB;
TOJIKO JBa JedonTa;
X0Ts1 OblI 1Ba eonra;

® MeHee Tpex JedonaToB.
Cnenatp BbiBOIbI. [lonpoOHO onucaTh X011 pereHusl.



3auerHoe 3aganue Ne 8

1 JIuBepcudukamnus: NOHATHE U BUAbI.
2 ToJjepaHTHOCTH (IPHEMJIEMOCTH) K PUCKY.

3anpauva 1. [{ns noptdens KpeAUTHBIX THCTPYMEHTOB IIPHU YCIOBHH, YTO CPETHETOJJOBOE YHCIIO
1e(d0JITOB KOHTPAreHTOB PABHO 7, OIIEHUTh BEPOSITHOCTh TOTO, UTO B TEUEHHE I0/ia B OPTdere
MIPOU30UIYT:

e JBa aedonTa;

e MeHee IBYX J1e(onTOB;

e QoJblne Tpex aedoToB.
3agaua 2. Muadopmanus 0 BO3MOXKHOM 3apabOTKe B YEThIpEX MecTax Oyayied padoThl
npejacTaBiieHa B TabJMIIe BRITLIAT (B THIC. V.€.).

CocTosiHHS X035MCTBEHHON KOHBIOHKTYPBI
Br16op Y UX BEPOSITHOCTH

Xoportuee (0,7) ITmoxoe (0,3)
["'ocyupexaeHue 500 500
dupma 900 100
bank 700 300
CrpaxoBas komnaaust | 200 900

Omnpenenute: 1) kakoit BEIOOp OyIyIIero Mecta padoThl 3/1eCh HaJI0 CYUTATh ONTUMAJIBHBIM 10
KPUTEPHUIO MAKCUMU3AINK 0KUIAEMOT0 J10X0/1a, MUHUMHU3AIUK 0KHIaeMOTr0 PUCKA; 2) KaKHe
aNbTEPHATHUBBI COCTABJISIIOT MHOKECTBO ONTUMAIBLHOCTH 10 [1apeTo; 3) kak u3MEHUTCSE BBIOOP
0 JIBYM KPUTEPUSIM, €CITH BEPOATHOCTH XOPOIIIETO COCTOSIHUS KOHBIOHKTYPHI cocTaBuT 0,3, a
mioxoro — 0,7.

3auerHoe 3aganue Ne 9

1 Otnowmenue JIIIP k pucky. Cy0beKTUBHOCTh B IPUHATHH PeLIeHUI.
2 M30exanue, nepenaya, yaepxxaHue pucka, npeloTBpalleHue H CHUKeHue yiepoa.

3apauya 1. MaTpuiua BbIIIAT COAEPKUT JOXOAHOCTU (B mpoleHTax) akuuid A u B npu aByx
BO3MOJKHBIX CLIEHApUSAX Pa3BUTUA COOBITUH. B ckoOKax yka3aHbl BEpPOSTHOCTH pealu3aluu
CLICHAPUEB.

JloxoaHOCTHM 1715 ClIeHapUeB
Axumn | S1(0,25), % | S2 (0,75), %
A 2 2,25
B -1 3,75
OrnpenenuTs: CpeAHUE 0XKUTAEMbIe JOXOAHOCTH U AUCIEPCUU JJI KKJIOW U3 aKIIHii; OLICHUTh
PUCK pa3opeHHs UHBECTOpa MPHU YCIOBHH, YTO OH B3sU1 JeHbrd B jaoir nojx 1,25%, u ero
0’KHJIa€MbI€ TIOTEPHU.
3agaua 2. Vcnons3yst UMEIOIIKECs JaHHbIE O €KETHEBHBIX Toprax akiusmu Coepdbank Poccun,
st optdens u3 100 akiuit onpeneauTs 0AHOAHEBHBIN VaR ¢ moBepuTenbHON BEPOSTHOCTHIO
99,9% u 95%:

a) HemapaMeTpUYECKUM METOJIOM;

0) mapaMeTpUIEeCKUM (J1eTbTa-HOPMAITLHBIM) METOJIOM.
Cnenath BeIBOMBI. [lopo0OHO OnrcaTh X011 PEIICHMS.




3aueTrHoe 3aganue Ne 10

1 CrarucTuyeckue U BEPOATHOCTHBIE Mepbl pucKa: BEPOSATHOCTD,
CpeAHEeKBaJApaTHYECKOe OTKJIOHECHHE, BOJATHIbHOCTD.
2 IlpousBoanbie (pMHAHCOBbIE HHCTPYMEHTHI.

3agaua 1. BepositTHOCTh cHmkeHUa noxogHoctu akuuu C cocrtaenser 0,12; s axkinuu B
BEPOSITHOCTh pocTa JoxoAaHocTu coctaiser 0,88; moxomHocTh akiuu A Oyaer pactu ¢
BepOATHOCTHIO 0,95. OLleHUTHh BEPOATHOCTH TOTO, YTO:
® CHU3UTCS JOXOJAHOCTH JABYX aKIIUM.
® CHH3UTCS JOXOIHOCTh XOTS OBbI IBYX aKITUH.
3apaua 2. BpemenHo cB0OOIHBIE cpeicTBa hHpMa BIOKUIIA B MOKYIIKY aKIUH IBYX KOMIIAHUM:
«Hentyn» u «Be3yBuit». HanexxnocTts nepBoit orieHeHa skcrnepramu B 85%, a Bropoit — 91%.
Onpenenure:
a) BEPHO JIM, YTO BEPOSATHOCTH MTOTEPU BCEX CPENICTB MEHBIIIE, €CITU UX BJIOKHUTH TOJIBKO B
OJIHY, CAaMYyI0 HaJC)KHYI0 KOMIIAHUIO, 1 HE UMETh JIEJI CO BTOPOUl, HE OUYEHb HAJEHKHOUN
KOMIIAHUEH;
0) BEpPOSITHOCTHL TOTrO, UYTO CPEJACTBA, MHBECTHUPOBAHHBIE B TMOKYINKY AaKIUH JBYX
KOMMaHuM, OyIyT MOJIHOCTHIO MOTEPSHBI U3-3a Kpaxa 00erX KOMITaHUH;
B) BEPOSITHOCTh YaCTUYHOM MOTEPHU CPEACTB M3-3a Kpaxa KaKoW-TuOO0 OAHOW KOMIaHUHU
(6e3paznuuHO Kakoil);
T') BEPOSITHOCTh TOTO, YTO CPEJICTBA MOJIHOCTHIO COXPAHSTCS;
1) KaK MPOBEPUTH MPABUIBHOCTh PACUETOB IO TPEM MPEABIYIIUM ITyHKTAM;
€) €CTh JIu HEOOXOIUMOCTh JUBEPCUDUKAIINK, U B UEM OHA BBIPAKACTCSI.
Cnenatb BeIBOIbI. [101po0OHO OnucaTh X011 PEIICHHUS.

Kpurepuu oueHuBaHus:
3adeTHOE 3aJjaHUE OIICHUBAETCSI MakcUMalibHO B 100 6aos:
— 50-100 6amtoB («3a4TeHON)
— 0-49 6amoB («HE 3a4TECHOY)
Kaxxnas 3amada oreHuBaeTcs OTACIBbHO, MakcuMalibHO B 20 OamioB. MakcumanbHas oOias
oriedka — 40 6amno. Kpurepuu onieHuBanus 3a1aqu:

— 10-20 GannoB. 3amgada perieHa B MOJHOM OOBeME, C HEOOJBIIUMH TMOTPEITHOCTIMH,
BBIOpaHbI BEpHbIE HMHCTPYMEHTAJIbHBIE METO/Ibl U TIPUEMBI PEIICHUS, TPOBEICHBI BEPHbIE
pacueThl, CHeJIaH TOJHBIN, COJAepXKaTelbHbIM BBIBOJ IO pe3ysibTaTaM MPOBEICHHBIX
pacueToB, B pacueTax M BbIBOJAX COJIEPKATCSA HE3HAYNTEIbHbBIC OIITHMOKH.

— 0-9,9 Oanmna. 3amaua He pelieHa WIM pelieHa YacTUYHO, YacTUYHO BBIOpAHBI
HE0OXO0IMMBIE HHCTPYMEHTAJILHBIC METO/IBI M IIPUEMBI PEIICHHUS, PACYeThl HE TIPOBEICHBI
WJIM TIPOBEACHBI YaCTUYHO, BBIBOJ TIO pe3yJibTaTaM MPOBEICHHBIX PAcue€TOB HE CICIIaH
WJIM OLTUOOYEH.

Kaxxaplii Bompoc OIleHHMBAETCs OTIASIbHO, MakcuManbHO B 30 OamnoB. MakcumanbHast oOmias
orierka — 60 6amioB. Kpurepuu orneHrBaHus OTIEIHHOTO BOIIPOCA:

— 15-30 GammoB. OTBeT Ha BOMPOC BEPHBIM WIM C OTICIBHBIMH TOTPEIIHOCTSIMHU H
OIMMOKaMM, YBEPEHHO  MWCOPABICHHBIMU  TIOCJI€  JOMOJHUTEIBHBIX  BOMPOCOB;
MPOJIEMOHCTPUPOBAHO HAIMYME TIIYOOKUX HMCUEPIIBIBAONIUX / TBEPABIX U JIOCTATOYHO
MOJIHBIX 3HAHUH, TPAMOTHOE U JIOTUUECKH CTPOMHOE U3JI0KEHUE MaTepuralia Ipu OTBETE.



— 0-14,9 6anna. OTBeT Ha BOMPOC HE BEPEH HJIM YACTUYHO BEPEH, MPOJEMOHCTPUPOBAHA
HEYBEPEHHOCTb M HETOYHOCTh OTBETOB Ha JOTIOJIHUTENbHBIC M HABOJALINE BOIPOCHI.

Bonpocs! 1J1 YCTHOT0 onpoca

Paznen 1 «Ilonsitue, naeHTU(PUKAIUSA U OLIEHKA IKOHOMUYECKOT0 PHUCKA

[TonsiTue pucka, ypoBHs pUCKa, (aKTOPOB pUCKA, OTTACHOCTEH.
Knaccudukanus puckos.
YnpapneHnue puckamu, KOHICTIINN YIIPABICHUS PUCKAMHU.
[ToHsiTHE UHTErPUPOBAHHOTO PUCK-MEHEHPKMEHTA.
VYrpaBieHue puckamMu B CiIydae peaju3aiiy pucka.
VYrpaBieHue puckamu J0 peaiu3aluu pucka.
Nnentudukamus, uCTouHUK pucka. OlleHKa pHUCKa.
Mertonab! uACHTU(PUKALIMKA U aHATTU3a PUCKOB.
. @opma omnucaHus pUCKOB.
10 MeTo1pI OIICHKH PUCKOB: SKCIIEPTHBIE I CTATUCTHYECKHUE.
11.Pe3ynbpTaThl NpoUeAypbl OUEHKH pUCKA.
12.TTocnenctBus pucka (yrpo3sl 1 BOBMOXKHOCTH).
13.01eHKa BEPOSATHOCTEH: OTIACHOCTH.
14. TonepaHTHOCTB (IPUEMIIEMOCTB) K PUCKY.
15.Kapra u maTpuiia pucKos.
16. ATpuOyTHUBHBIE OIICHKU PHUCKA.
17.PeiituHru u psHKUHTH. OCHOBHBIE OTIUYHS PEUTUHIOB U PIHKUHTOB.
18.CraTtuctueckue H3MEpUTEIN pPHUCKA (UHAHCOBBIX HHCTPYMEHTOB C IOCTOSIHHOM
(puKcupoBaHHOI) TOXOIHOCTBIO: CPOK [0 MOTALIEHUS, CPEAHUNA U SKBUBAJIEHTHBIN CPOK,
Aropanus 1 MoAU(pULIMPOBAHHAS JIOPALIMSL.
19.CraTuctrueckue 1 BEpPOSTHOCTHBIE MEPHI PUCKA: BEPOSITHOCTh, CPEIHEKBAIPATUUECKOE
OTKJIOHEHHE, BOJIATUIBHOCTb.
20.0OcHoBHBIE CTIOCOOBI MOJEITUPOBAHUS BOJATHILHOCTH.
21.Bemnunna Value-at-Risk (VaR).
22 .VI3MepeHne CHCTEeMaTHIeCKOro (PBIHOYHOTO0) prcKa akTHBa (KoddduiueHT f3).
23.PriHOYHAst MOZEIIb. MOENb OIICHKH H0Irocpounbix aktTuBoB (CAPM).
Pazgen 2 «MeToabl ynpaBjaeHUs PUCKOM

CoNok~wNE

24 V30exanne, nepeaada, yaep:kaHue pucka, MpeIoTBpalleHue U CHUKEHHE yiepoa.
25.11pon3BoHbBIE PUHAHCOBBIE UHCTPYMEHTHI.
26.luBepcudukarius: MOHATUE U BUJIBL.

Kpumepuu oyenuganusn:
Kaxxnplii BOIpOC OIIEHUBACTCS OTACIBHO, MakCMMajabHO B 1 Oamr. MakcumanbHas oOmas
oreHka — 26 6amioB. Kpurepuu oneHuBaHus OTAESIBHOTO BOIIPOCA:

— 0,5-1 6amn. OTBeT Ha BONPOC BEPHBIN UJIH C OTACIBHBIMU MOTPEIIHOCTSIMHU U OIITMOKAMH,
YBEPEHHO HCIPaBJIEHHBIMU TIOCJIE JOTOJHUTEIBHBIX BOMPOCOB; MPOAEMOHCTPUPOBAHO
HaJu4yue TIYOOKMX MCYEPIBIBAIOMIUX / TBEPAbIX M JOCTATOYHO TMIOJHBIX 3HAHUMH,
rPaMOTHOE U JIOTUYECKU CTPOHHOE U3JIOKEHHE MaTepualia Mpu OTBETE.

— 0-0,4 6amma. OTBEeT Ha BOMPOC HE BEPEH WM YACTHUYHO BEPEH, MPOJEMOHCTPUPOBAHA
HEYBEPEHHOCTh U HETOUHOCTh OTBETOB Ha JIOMOJIHUTEIbHBIE U HABOJIAIIINE BOMPOCHI.



PacyeTHble 3a1aHusa

3apanme 1. Ilo gaHHBIM KpeIWUTHOM OpraHu3anuud 3a TOJ MO TOPT(ENI0 BbIJAHHBIX
IOPUANYECKUM JIMLAM CCYJ: YUCJIO 3aeMIMUKOB — 450; 4uCI0 3a€MIIUKOB, OOBSBUBIIUX CEO0s
O0ankporamu, - 10; 4KMcIO 3a€MIIUMKOB, UMEIOIIMX 3aJI0JDKEHHOCTh MO KpPeAuTy, - 35; 4ucio
3aeMIIUKOB, OOBSBUBIINX ce0s OAaHKPOTAMU M UMEIONINX 3aJI0JDKEHHOCTh MO KpenuTy, - /.
[Ipenmonoxxum, 4To CTPYKTypa mHopTdens coxpaHuiach. Ecaum B TEKyIleM TOAY 3aeMILIUK
OOBSBUT 0 OAHKPOTCTBE, TO KaKOH OyJIET BEPOSITHOCTh TOTO, YTO TAaKOM 3aeMIUK Oy/IeT UMETh
3aJI0JDKEHHOCTD 10 KPEIUTY.
3aganue 2. DKCIEpTbl YCTaHOBWJIHM, YTO BEPOATHOCTh OaHKPOTCTBAa OaHKa B TEUYCHHE
npeacrosmero roga pasHa 0,1. HailTu BeposSTHOCTh TOro, 4to OaHKPOTCTBO ATOro OaHKa
MPOU30IAET B TeueHue: 1) Tpex OmmKkalimx JeT; 2) OJHOro KBapTaia; 3) OAHOr0 MecsIia.
3apanme 3. CoriiacHO MPOBEICHHON SKCIIEPTHOM OIIEHKE BEpOSTHOCTH JieponTa (OaHKpOTCTBA)
JUTISL TpEX KOMMEPYECKHUX OaHKOB COCTABWJIM COOTBETCTBEHHO: 5%; 7%; 12%. Opranuszanuei
IIPUHSTO PEIIEHUE OTKPBITh IECTIO3UTHBIE CUETA B ATUX TpeX OaHkax. OnpeaenuTb BEpOSITHOCTH
TOT'O, YTO B TEYEHHUE TEKYILEro rojia:

1) Bce Tpu OaHKa 00BABAT O Aedore;

2) HU ouH O0aHK HE OOBSIBUT O AC(OITE;

3) TOJBKO 0JIMH OaHK OOBSBUT O JedoTe;
3ananme 4. 1o onieHKaM peanbHOE COCTOSIHUE SKOHOMUKH CTPAHbI B TEKYILEM IOy MOXKET OBITh
«XOpommmM» - C BEpOATHOCTBIO 0,25; «yaOBIETBOPUTEIBHBIM» - € BeposATHOCTBIO 0,60 m
«HEYJIOBIIETBOPUTEIIBHBIMY» - C BEpOATHOCTBIO 0,15. Takke MOKHO 0KHIATh, UYTO KypC BaIIOTHI
Oynet pactu ¢ BeposATHOCTHIO 0,10 - eciu cocTOosTHUE SKOHOMUKH CTpaHbl «xopoiieey», 0,20 -
€ClId COCTOSHUE SKOHOMHKHM CTpaHbl «ynoBierBopurenabHoe», 0,70 - ecnu cocrosiHHE
SKOHOMHUKH CTpPaHbl «HEYJIOBJIETBOpUTENbHOE». lIpenmnosioxkum, HaOIOAAEeTCsl pOCT Kypca
BAIFOTHI. OIpeAeINTb BEPOSITHOCTD TOIO, UTO COCTOSIHHE IKOHOMMKH B 3TOT EPUOJ «XOPOLLIEEY.
3aganme S. @upma permaer BOIPOC O CPOKAX NEPEXOAa K MACCOBOMY BBIIYCKY HOBOTO BHJIA
npoaykiuu. Bo3moxkubie nocieactBus (mpuObUIh/ YOBITOK, THIC. y.€.) Mepexoja K MacCOBOMY
BBIIIYCKY HOBOM MPOAYKLHU IPU Pa3HOW PEaKIMKU Ha Hee PhIHKA MPUBEACHBI HIKE B TaONHlIe
BbIIUIAT. HalTh onTumanbHBIM CPOK MEpPEXoJa K MacCOBOMY MPOM3BOACTBY HOBOIO BHJA
nponykuuu. Mcnonb3oBath kputepuid Bampma, CoBumka, Jlammaca u ['ypBuma (mapamertp
ontumu3Ma paseH 0,8).

[Tepexo kK MacCOBOMY CpoOK HACTYIUICHUsI MACCOBOTO CIIpOca
MIPOU3BOJICTBY HEME]IJICHHO yepes 1 rox yepes 2 rosa
HEMEJICHHO 16 6 -6
yepes | rox 5 12 2
yepes 2 rojia 0 2 6

AKTHUB Mecsn
Cents6ps | OxTs6pb | Hosi6ps | exabpb
Aq 9 12 13 15
A, 11 10 14 14
As 15 12 10 11

3apanue 6. M3BecTHBI 10X0AHOCTH (B %) MO TpEM aKTHUBAM 3a YETHIPE MECSIIA.

BoiOpath oauH axkTUB Ui HMHBECTHpOBaHUs. M cronb30BaTh KPUTEPU NPOU3BEACHUN H
B3BCLICHHBIM KPUTEPUN IPOU3BEACHUM.

3ananme 7. @upma pelraer BOIPOC O CPOKax Nepexoaa K MACCOBOMY BBIITYCKY HOBOI'O BH[IA
npoaykiuu. Bo3moxkabie mocieacTBus (MpuObUTh/ YOBITOK, THIC. y.€.) MepeXoja K MacCOBOMY
BBIITYCKY HOBOW IPOAYKLUUHU IPH PA3HOM pPEaKUMU Ha HEE pbIHKA MPUBEIECHBI HUXKE B TabIuLe



BBITIIAT. B CKOOKax ykazaHbl BEPOATHOCTH BPEMEHHM BO3HHKHOBEHUS CIIPOCa Ha MPOAYKITHIO.
Haiitn onTtumanbHbBIA CPOK IMEpEeXoja K MacCCOBOMY IMPOW3BOJICTBY HOBOTO BUAA MPOMYKIIHH,
UCIIOb3YSl KPUTEPU MAKCUMH3ALUH CPEIHETO 0KUAAEMOTO A0X0Aa U KPUTEPUI MUHUMHU3ALUN
CPEAHEr0 OXKUJaeMoro pucka. OmnpenennuTb, KaKue aJlbTEPHATHBBI COCTABISIFOT MHOYECTBO
[Tapero.

[Tepexon k MaccoBoMy Cpok HacTymJIeHHs: MacCOBOTO CIIpoca
MIPOU3BOACTBY HEMEIJICHHO yepes 1 ron yepes 2 rosa
(0,2) (0,5) (0,3)
HEMEJJICHHO 16 6 -6
yepes 1 ron 5) 12 2
yepe3 2 roja 0 2 6

Kpumepuu oyenueanusn:
Kaxxnoe 3aganue oleHuBaeTCs OTAEIBLHO, MAKCUMAIBLHO B 4 Oaiia. MakcuManbHas oO1as
orieHka — 28 0amnoB. Kpurepuu orieHMBaHUs 3aJaHUS .

— 2-4 Oamna. 3agaHue PEIICHO B MOJHOM OObeMe, BHIOpaHbl BEpHbIE MHCTPYMEHTAJIbHBIC
METOJIbl W TPUEMBbl PEIICHMS, MPOBEJACHBI BEpPHBIC pACUEThl, CJEJIaH MOJIHBIM,
COJIEp>KaTeNIbHBIN BBIBO/I IO PE3YJIbTaTaM MPOBEICHHBIX PACUETOB, B pacyeTax U BHIBOJAX
COJIEP>KATCSl HE3HAUUTEIIbHBIE OITUOKH.

— 0-1,9 Oamna. 3amaHue HE pEMICHO WM PEIIEHO YacTHYHO, YAaCTUYHO BBIOpaHBI
HEO0OXOIMMBbIC HHCTPYMEHTAJIbHBIC METOJIbI M IPUEMBI PEIICHUS, PACUCThl HE IIPOBEACHBI
WM TPOBEJICHBI YACTUYHO, BBIBOJ IO pe3yjbTaTaM MPOBEICHHBIX PACUETOB HE CJIEJIaH
WJIA OIITMOOYEH.

TecToBbIC 3a1aHUA
(00un epHwvili omeent)
1. ITon cutyanumei pucka B TEOPUM PELICHUN TOHUMAETCS TaKasi, KOI/1a MOKHO yKa3aTh:
a) BO3MOKHbIE TIOCIIEJCTBUS KaXK/I0r0 BapuaHTa NPUHUMAEMOT0 pEelICHUs
0) BO3MOYKHBIE MMOCIEACTBUS KaXXA0T0 BapUaHTa MIPUHUMAEMOTO PELIEHUS U BEPOSITHOCTU
UX MOSBIICHUS
B) BEPOSITHOCTU KaXKJI0TO BapUaHTa MPUHUMAEMOTr0 pEIIEeHUs
I') CEIJIOBYIO TOUKY

2. Ecnu rpaxxnanun B HelTpaneH K pucky, TO ero GyHKIIMS MOJIE3HOCTH JI0X0a UMEET BUJI:
) 4 MONesHOCTE 0] JIONesHOCTE E) ,T0IESHOCTE ) M0TesHOCTE

OoXOT

3. Jlanabie 006 0XKUTAEMBIX MPUOBUISIX U BO3MOXKHBIX TTOTEPSAX OT BIOKCHUS CPEJICTB B OJUH U3

MSATH TIPEIJaraéMbIX MPOEKTOB B YCIOBUSX PA3HOTO COCTOSHUS KOHBIOHKTYPHI MPUBEICHBI
HUKE B TabsMIie BBITUIAT (B MITH. PYO.):

fuleyduhs JoX0T JOXOT

Bri6op CocTosiHME KOHBIOHKTYPBI

IIPOEKTa Xopouee Y 10BJIIETBOPUTETBLHOE I1noxoe
NII1 200 100 -60
NII2 150 90 -10
NII3 160 100 10
NIt4 300 120 -100
HII5 120 110 90

B tabnuiie npuBeneHa nHpopmarus 0 CUTyaruu:



a) pucka 0) koH(pUuKTa B) HEOIPEJAEICHHOCTH
4, JlanHbie 00 0KUAAEMBIX TPUOBUISX U BO3MOKHBIX IMOTEPSIX OT BIOXKEHUS CPEACTB B OJIUH
U3 MATH MPEUIaraeMbIX MPOEKTOB B YCIOBUIX PA3HOTO COCTOSIHUS KOHBIOHKTYPBI TIPUBEACHBI

HIDKE B TaOJuUIIe BBITIAT (B MJIH. PYO.):

Bri6op CocCTOsIHUE KOHBIOHKTYPBI

IIPOEKTa Xopomee | YIOBJIETBOPUTEIBLHOE IInoxoe
NII1 200 100 -60
NI12 150 90 -10
NI13 160 100 10
N4 300 120 -100
NIIS 120 110 90

CornacHo KPUTCPHUIO MAKCUMHUH OIITHUMAJIBHBIM PCUHICHUCM 6y,ZleT BI)I60p IIPOCKTAa

5. JlanHbIE 00 0KUIAEMBIX TPUOBLISX U BO3MOKHBIX IMTOTEPSIX OT BIOKEHHUS CPEACTB B OJIUH
U3 ISITH TpeJjlaraéMbIX MPOEKTOB B YCIOBHSIX PA3HOTO COCTOSTHUS KOHBIOHKTYPHI MPUBEICHBI
HIKE B Ta0OJIMIIE BRITLIAT (B MJIH. PYyO.):

Br160op CocTosiHME KOHBIOHKTYPbI

IIPOEKTa Xopomee | YIOBIETBOPUTEIBLHOE IInoxoe
HIT1 200 100 -60
NII2 150 90 -10
UII3 160 100 10
NI14 300 120 -100
UII5 120 110 90

[Ipu HaNMMYKMK JAHHBIX O TOM, YTO BEPOSATHOCTH XOPOIIETO COCTOSIHUS KOHBIOHKTYPBI COCTaBIISET
0,5, ynosnerBopurenbHoro 0,3 u mroxoro 0,2, BEBIOOP ONTUMaIBHOTO IIPOESKTA HA0 MPOU3BECTH
C IOMOILBIO

a) KpUTEPHUSI MAaTEMaTHYECKOTO OXKUTaHUS

0) MakCUMHUHa

B) MUHUMaKca

') MaKkCMaKca

1) KpUTEpUs MPOU3BEICHUN
6. YpoBHM TOXOAHOCTH aKIHMK YETHIPEX KOMITAHUW MPUBEJCHBI B TAOIUIIE:

Kommanuu YPpOBHM JOXOAHOCTH aKIUH
Ha 1.01. Ha 1.04. Ha 1.07.
A 1 6 11
B 5 10 15
C 8 10 12
D 9 10 11

Jlis oTBeTa Ha BOIPOC, aKIHUSAM KakOil KOMIIAHMM HAJI0 OTAaTh MPEIANOYTEHHE, CIIETYeT
MCIIOJIb30BaTh:
a) KpUTEpHsI MATEMaTUYECKOTO 0XKUTaHUS
0) MakCUMHUHA
B) MUHMMaKca
r) kputepuit Jlamaca
1) KpUTEpUs IPOU3BEIECHUIN
7. Puck moTepb, IpUYUHAMH KOTOPBIX SBISETCS YXYAIICHUE PEIyTallii KOMIIAHUH, OTHOCUTCS
K:
a) MaTepuaJIbHbIM
0) MOpaJIbHBIM



10.

11.

12.

13.

14.

15.

16.

17.

18.

B) (PMHAHCOBBIM
Puck notepp, npuyMHaAMH KOTOPBIX SIBISIOTCS OIIMOKHU MepCOHAaa, OTHOCUTCS K:
a) oneparMoHHbIM
0) IPUANIECKUM
B) MOpaJIbHBIM
Boimyknas ¢pyHkuus nojie3Hoctd xapaktepHa Jist JI[IP, ube oTHOIIEHHWE K pUCKY MOXKHO
0XapaKkTepU30BaTh KaK:
a) n30eraroliee pucK
0) HEWTpaJIbHOE MO0 OTHOIICHHUIO K PUCKY
B) CKJIIOHHO€ K PUCKY
Ecmu mua JIIIP mone3HocTh 10X04a YBENMYMBAETCS MEJICHHEE, YEM €r0 BEJIMYMHA, TO €T0
(GYHKIUS TOJIE3HOCTH:
a) BOTHyTa
0) BBITyKJIa
B) JIUHEWHA
Omnpoc «BIaeabLEB PUCKOBY C LIEIbIO BBISBICHUS U OLEHKU PUCKOB, BXOAAIIUX B chepy ux
KOMIIETEHIIUH, Ha3bIBACTCSI
MeTo 1 KOHTPOJIBHBIX CIIMCKOB IO3BOJISIET BBISIBUTS:
a) «M3BECTHBIE U3BECTHHIC) PUCKU
0) «M3BECTHBIE HEU3BECTHBIE» PUCKU
B) «HEU3BECTHbHIC HEU3BECTHBIE)» PUCKU
['panuna, kotopas OTHENsieT 00JacTh HPHUEMIIEMBIX PHUCKOB (TO €CTh Te€X, KOTOpbIE
OpraHMU3aIlysl MPUHUMAET U yIPABISET UMH) OT HENPUEMIIEMBIX, Ha3bIBACTCS:
a) rpaHulla pUCK-anmneTuTa
0) rpaHUIIa TOJIEPAHTHOCTH K PUCKY
B) I'paHUIIa EMKOCTH PHUCKa
O1eHKn puCKa, KOTOPBIE COCTOSIT B TOM, YTO PHUCKOBOM CHTyallil U €€ OTACIbHBIM
XapaKTePUCTHKaM CTaBSITCS B COOTBETCTBME HEKOTOPHIE OIMCAHUS, HAa3bIBAIOTCS

OtHeceHne o0O0BEKTAa pUCKA K OJHOM W3 HECKOJBKHX 3apaHee BBIJCICHHBIX TPYIII,
BBIPAXAIOIINX YPOBEHb PUCKA, - 3TO:
a) pPOHKUHT
0) croumocTh noj, puckom, VaR
B) pEUTHHT
[To exxeTHEBHBIM TaHHBIM CTAHIAPTHOE OTKJIOHEHUE JIJIs IEPHOIa, TPOI0HKUTEILHOCTRIO T,
COCTaBHT:
a) or = GAHeBﬁ
6) or = O-TﬂHeB
B) or = O-[[HeB T

o
r) or = —”;eB
CrangapTHOE OTKJIOHEHHE JJOXOHOCTH 3a Mecsll cocTaBisieT 5%. CtanaapTHOE OTKIIOHEHHUE
3a KBapTaJl COCTABUT % (OKpYTIuTh 10 ABYX 3HAKOB MOCJIE 3AMATON).

BeposiTHOCTHast OIl€eHKa B CTOMMOCTHOM BBIP@KEHUU IOTEHLUHUAJIBHOTO W3MEHEHUS
CTOMMOCTHU TIOpT(esisi B pe3yabTaTe KoJieOaHUN PHIHOYHBIX MOKa3aTesiei 3a onpeaeieHHbIN
NePUOJI BpEMEHU — 3TO:

B) BOJIATUJILHOCTh

0) nroparus



B) CTOUMOCTH 1101 puckom (VaR)
r) ko3 dunmeHt
19. luBepcuduxarys kak METO]T yIpaBICHHUS PUCKAMHU TIO3BOJISET:
a) TepeIaTh PUCK
0) MPUHSTH PUCK
B) CHU3UTb PUCK
T) yCTPaHUTh PUCK
20. K tpancdepy pucka He OTHOCUTCS:
a) ayTCOPCHUHT
0) cTpaxoBaHHe
B) CAMOCTPaxOBaHUE

Kpumepuu oyenueanus:
Kaxxnoe TecToBOe 3aaHue OLIEHWBACTCS OTICIBHO, MaKCHMalbHO B 1 Oamn. MakcumalnbHas
obmast orenka — 20 6amioB. Kputepuu onieHuBaHusl OTACIBHOTO 3a1aHUS:

— 1 6amn. OTBeT BepeH.

— 0 6amtoB. OTBET HE BEpeEH.

I'pynnoBoe 3axanue
3anaunme: [Jenv pabomol. pa3paboOTKa CUCTEMBI PUCK-MEHEIPKMEHTA OpraHu3aiuy (IIPOCKTA).
3aoauu:
1. OO6mast xapakTepuctuka npeanpustus (opranuzanuu, ¢upmsl). HaumeHoBanwue,
BUJ| I€ATEIHHOCTH, KOJTNYECTBO PAOOTHUKOB, OpTraHU3AIlMOHHAs CTPYKTypa U T.II.
Ykazanue: mpeanpusTie MOXKET ObITh PeaTbHBIM WIIA BBIMBIIILICHHBIM.
2. Kparkoe omnucaHnre OCHOBHOIO OW3HeEc-Tipoliecca MpeAnpustus (B JI000M
MOHSATHOM JIOCTYITHOM BH/IC).
CocraBnenue «npous» pucKOB NPEeaIpUITHS (POEKTA.
4. OreHka BEpOSTHOCTH M TOCIEACTBUI OT peali3allii BbIICICHHBIX PHCKOB:
KOJIMYECTBEHHBIE/ TTOTYKOJINYECTBEHHbIE/ KaYECTBEHHBIE OIICHKH.

w

5. [TocTpoenune KapThl / MATPHUIIBI PUCKOB.

6. Onucanue CUCTEMbI pUCK-MEHEPKMEHTA: BhIJICTICHUE B KAKIOM TOJIpa3/ieieHIH (B
Ou3Hec-Tpoliecce) JInila, OTBETCTBEHHOTO 32 PUCKH, C YKa3aHUEM BUJIOB.

7. Onucanue METOI0B, KOTOPhIE BO3MOKHO MPUMEHUTD JJIs YIIPABIECHUS OTEIbHBIMU

BUJIaMH BBIJICJIEHHBIX PUCKOB: KAKH€ METO/IbI U KAKUM UMEHHO 00pa30M, Ha OCHOBE
KaKoil MH(pOopMaluu U T.J.

8. BblBOgbl M pEeKOMEHIAlUMM 1O pa3padOTKe M BHEAPEHUID  CHCTEMBbI
PHUCK-MEHEPKMEHTA Ha JAaHHOM MPEANPUSITHH.

Kpumepuu oyenuganusn:
['pynnoBoe 3anaHue OLIEHUBAETCS MakKcUMaibHO B 26 OamioB. Kpurtepuu olieHUBaHUSA
IPYIIIOBOTO 3a/IaHUS:

— 13-26 GamnoB. CTyAeHT MpUHSI aKTHBHOE ydacThe B pabOTe, aKTHBHO BBIPAXKaJl CBOH
MBICJIM B KauyeCTBE JIOKJIQJUHKa, aKTUBHO 3adaBail (Oojee 1 Bompoca) m OoTBedal Ha
BOIIPOC; WJIM BBIpakaJl CBOM MBICITH B Ka4eCTBE JOKJIAA4nKa, aKTUBHO 3aaaBan (6omee 1
BOIIPOCA) U OTBEYa]l Ha BOMPOCKl. KOppekTHO, BEpPHO U MOJTHO CHOPMHUPOBAHBI OTYET U
MpPE3CHTAIHS 110 Pe3yJIbTaTaM BBIMOJHEHUS TPYIITIOBOTO 3aJaHuUs.



— 0-12,9 6amma. CtyaeHT y4acTBOBajl B paboTe, 3a/aBajl HECKOJIBKO BOMpocoB (Oonee 1
BOIIPOCA) U CMOT' OTBETUTHh Ha BONPOCHI (0ojiee 1 oTBeTa); WM HE MPUHUMAI YYaCTHUS B
paboTe, HE BBICTYNAJI B KauecTBE JOKJIAIYMKa, HE 3aJaBajl BONPOCOB (3aman |1
HETPUHITUTTHANBHBIN BOMPOC) M HE MPOSBISI APYTrUX MPU3HAKOB ydacTus. OTder u
MpEe3CHTAIMS TI0 Pe3yJIbTaTaM BBIMOJIHEHHUS IPYIIIOBOTO 3aJaHus HE TPEACTABICHbBI WK
HPE/CTABJICHBI HE B TIOJTHOM 00bEeMe, ¢ HapyIICHUSMH, OITUHOKaMU U HETOYHOCTSAMH.

3. MeToanueckue MaTepuaJibl, ONpeae/siolne npoueaypbl OeHUBAHUS 3HAHUI, YMEHUI,
HABBIKOB M (MJIM) ONBbITA [JAEATEJbHOCTH, XAPAKTEPU3YKWIUMX 3Tanbl (GOPMHPOBAHMS
KOMIIEeTeHI MK

[Ipouienypbl OllEHMBAHUS BKJIIOYAIOT B €0 TEKYIIMHA KOHTPOJb U MPOMEXKYTOUHYIO
aTTECTAIHIO.

Tekymmii KOHTPOJb YCIIEBAEMOCTH TMPOBOAUTCA C UCIOIb30BAHUEM OIEHOYHBIX
CPEACTB, MPEACTABICHHBIX B M. 2 JAHHOIO MNPWIIOKEHUS. Pe3ynbTaThl TEKYIIEro KOHTPOJS
JIOBOJISITCS IO CBEJICHUSI CTYJICHTOB JI0 TPOMEKYTOUYHON aTTEeCTalIUH.

IIpomeskyTouHasi arrecTamus MPOBOAUTCS B QopMme 3auera. 3ayeT MPOBOAUTCS IO

OKOHYaHUHM TEOPETUYECKOTO OOydeHHus A0 Hadajla HK3aMEHALMOHHOW ceccuu. B 3aueTHOM
3aJJaHuM — 2 TEOPETHUUECKUX Bolpoca U 2 3a1a4yn. [IpoBepka 0TBETOB U 00BSBIECHUE PE3YIBTATOB
IIPOU3BOAMTCS B JIEHb 3adeTa. Pe3ynpTaThl arTecTallid 3aHOCATCS B BEJOMOCTH U 3a4ETHYIO
KHIWKKY cTylaeHTa. CTyIeHTbl, HE MPOMIEIIME MPOMEKYTOUHYIO aTTECTAllMi0 MO Trpaduky
CECCUH, IOJKHBI JIMKBUIMPOBATH 33JJ0JKEHHOCTh B YCTAHOBJIEHHOM MOPSIKE.



IIpunoxenue 2
METOINYECKHUE YKA3ZAHHUA 11O OCBOEHUIO JUCIITUIIJIMHBI

Y4eOHBIM MJIAHOM MPEYCMOTPEHBI CIEAYIOIINE BUIbI 3aHITHIA:

- JICKIIUH;

- IPAKTUYECKHUE 3aHATHSL.

B x071e TeKIIMOHHBIX 3aHATUN PacCMaTPUBAIOTCSI OCHOBHBIEC TEOPETUYECKUE TTOJOKEHHS U
MOHATHS B 00JaCTH UJIEHTU(DHUKAIIMHY, OLICHKH U YIIPaBJICHUS pUCKaMU, OCHOBHBIE BUbI PUCKOB,
OPUHIUIBL  OIEHKA PHUCKOB, METOJbl OIICHKA PHUCKOB C TMIOMOINbI0 KAYECTBEHHBIX U
KOJIMYECTBEHHBIX TOKa3aTeNield, OCHOBBI NPHUHATHS PEIICHUW B CHUTyalldd PHUCKA, METOJbI
yIpaBJICHUs] PUCKAMHU, JTAIOTCSI PEKOMEHIAIUU ISl CAaMOCTOSITENIbHONU pabOThl U MOATOTOBKE K
MPAKTUUECKUM 3aHITHSIM.

B xo/1e npakTUuuecKux 3aHATUN yIiyOJIsIOTCS U 3aKPEIUISIOTCS 3HAHUS CTYACHTOB I10 PAITY
PACCMOTPEHHBIX Ha JICKIMSIX BOMPOCOB, Pa3BUBAIOTCS HABBIKM cCOOpa, 00pabOTKU U aHalu3a
MH(GOpPMaLIUU C LENbI0 UACHTU(PUKAIIMN U OLEHKU PUCKOB, 00OCHOBaHUS BbIOOpa HAMITYUIIETO
pEIIEHUsI U METOJIOB YIPaBJIEHUS UACHTU(ULIUPOBAHHBIMU U OIICHEHHBIMH PUCKAaMU, a TAKXKe
CaMOCTOSITENIbHOM pabOThl U pabOTHI B KOJIIIEKTHUBE.

[Tpu MOAroTOBKE K MPAKTUUECKUM 3aHATHUAM KaX/Iblil CTYAEHT JOJDKEH:

1) u3y4nuTh peKOMEHIOBaHHYIO YUE€OHYIO TUTEPATYPY;
2) U3y4UTh KOHCHIEKTHI JICKIIHA;
3) MOArOTOBUTH OTBETHI HA BCE BOMPOCHI IO M3y4aeMOM TeMe.

B mporiecce mOArOTOBKH K MPAKTHUYECKUM 3aHATHUSAM CTYJIEHTBI MOTYT BOCIOJIB30BaTHCS
KOHCYJIbTAIlUSIMU MPENo1aBaTesl.

Bonpockl, He paccMOTpeHHbIE Ha JIEKUUAX M MPAKTUYECKUX 3aHATHUSX, JOJDKHBI OBITh
M3YYEHBI CTY/ICHTaMHU B XOJI€ CAMOCTOATEIbHOU paboThl. KOHTpOIb caMoCTOSATENbHON paboTh
CTYZCHTOB HaJl y4eOHOM MPOrpaMMOi Kypca OCYIIECTBIISIETCS B XOJI€ 3aHATUIH METOJOM YCTHOTO
onpoca. B xoze caMocToaTebHON padoThl KaX bl CTYJIEHT 00s3aH MPOYUTATh OCHOBHYIO U, 110
BO3MOXXHOCTH, JIOTIOJHHUTEIBHYIO JIMTEPATypy MO HM3y4aeMoW TeMe, JOMOJHUTh KOHCIEKTHI
JICKIIMHA HEIOCTAIOIIMM MaTepuajoM, BBIMMMCKAMH M3 PEKOMEHJIOBAHHBIX TEPBOMCTOYHHKOB.
Bb1aenuTh HEMOHATHBIE TEPMUHBI, HAUTH X 3HAYEHHE B SHIUKIIONEINUYECKUX CIOBapsIX.

JUis MOATOTOBKHM K 3aHATUSAM, TEKYIIEMY KOHTPOJIIO M TNPOMEKYTOYHOW aTTeCTalluu
CTYAEHTbl MOTYT BOCHOJb30BaThCS  AJIEKTPOHHO-OMOIMOTEUHBIMU cUcTeMaMH. Takxke
oOydJaroniyecss MOTYT B34Tb Ha JOM HEOOXOJMMYIO JIUTepaTypy Ha abOHEMEHTe
YHUBEPCUTETCKON OMOIIMOTEKHN MIIM BOCTIONH30BATHCS YN TAITBHBIMU 3aTaMHU.

TpeOoBaHus K rPYyNIOBOMY TBOPYECKOMY 321AHUIO

3aaHie BBIMOJHACTCS B MajbIX Ipynmnax mo 2-5 4yenoBek. [ 3amuThl pe3ynbTarhl
paboThl OQOPMIISIIOTCS B BUJIE OTYETA U MPE3CHTAIMM (IOKJIaZa C UCHOJIb30BAaHUEM JHOOBIX
WUTIOCTPATUBHBIX MaTepuayioB). B mpesacTtaBieHun u 3amute pabOThl 005S3aT€NbHO JTOHKHBI
OBITh 3aJICICTBOBAHBI B PAaBHOIN MEPE BCE UJICHBI MAJIOW TPYIIIIHI.



