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1. HEJIX OCBOEHUA JUCIHHUITINHBI

1.1 |I_[C.]'II>Z OCBOUTH OCHOBHBIC METO/IbI I/I)IGHTI/I(i)I/IKaL[I/II/I, OLICHKHU, aHaJIW3a U YIIPaBJICHU PUCKAaMU OpraHu3aluu.

2. TPEBOBAHUAA K PE3YJIBbTATAM OCBOEHUSA TUCIHUAITIJIMHBI

IIK-3:CnocoGeH mpoBOAMTH AHAJIN3 BO3MOKHBIX JKOHOMHYECKHUX PUCKOB U 1aBaTh UM OII€HKY, COCTABJISATH U 000CHOBBLIBATH
NMPOTHO3bI JUHAMMKH Pa3BUTHS OCHOBHBIX YIPO3 9KOHOMHUYECKOii 0€30MacHOCTH

B pe3yabTaTre 0CBOCHUNA THUCHUILIMHBI oﬁyqamnmiflcn JOJIZKCH:

3HaTh:

OCHOBHBIC ITOHATHA U BUABI SJKOHOMHUYCCKUX PUCKOB

YMmeTb:

OCYLICCTBJIATH I/I,I[eHTI/I(I)I/IKaHI/I}O, OLICHKY 1 aHAJIN3 3KOHOMUYECKHUX PUCKOB

Baapners:

MCTOJaMHU OLICHKH, aHaJIM3a U YIIPABJICHUA 3KOHOMUYCCKUMH PUCKaMH OpraHHU3alluu; CIoco0aMH BBISIBJICHHSI OCHOBHBIX yrpos
9KOHOMHUYECKOH 0€30I1aCHOCTH.

3. CTPYKTYPA U COAEPKAHUE JUCHUITIJIMHBI

Kona
|_JAHATHSA

HaumeHnoBaHue pa3eioB U TeM /BU/I 3aHATHS/

Cemectp /
Kvbc

Yacos

Komneren-
10707

Jlutepatypa

Paznean 1. [TonsTHe, nIeHTH(PUKALMSA U OLIEHKA IKOHOMUHYECKOI 0
pucka

1.1

Tema 1.1 «OcHOBHBIE IOHATHUS U 33/1a4H KypCay

ITonsarue pucka, ypoBHs pHrcka, pakTopoB prcka, onacHocreil. [lonstue
9KOHOMHYECKOTO pucka. Knaccudukauus pruckos. YipaBieHne
puckamu, KoHUenuuy ynpasienus puckamu. Otaomenue JIITP x pucky.
CyOBeKTHBHOCTD B IPUHSATHH PELICHUH.

/JTex/

IK-3

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

1.2

Tema 1.1 «OcCHOBHBIE OHSATUS U 3a]]a4 KypCay

INonsaTue pucka, ypoBHS pHcKa, GakTopoB pucka, omacHoctel. [lonsaTue
9KOHOMHYECKOT0 pUcKa. Pa360p KOHKPETHBIX IPUMEPOB. MeTo b
OLIEHKH 3KOHOMUYECKOT0 PUCKA. ArperupoBaHue BO BpEMEHU
nokazatesneit pucka. OnieHKa KpeIuTHOTO pucka. BrlmomHenne 3a1anuii.
Mp/

I1K-3

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

Tema 1.2 «MeTtoap! HACHTUDHUKALIH PUCKOBY

Wnentuduxarys, UCTOUHUK pucka. OLeHka pucka. MeToasl
npeHTHGUKAIMY U aHaIn3a pruckoB. @opMa ommcaHns pucKoB. MeToIb!
OLIEHKH PUCKOB: 9KCIIEPTHBIE M CTaTHCTHYECKHUE. Pe3ynbTaTl
IIpoLeAypsl OLleHKH pucka. Ilocnencraus pucka (yrposst 1
BO3MOXHOCTH). OTIeHKa BEPOSTHOCTEH: OMAaCHOCTH. ToJepaHTHOCTh
(mpuemneMocTsb) K pucKy. Kapra u matpura puckos.

/JTex/

IIK-3

JI1.1 JI1.2J12.1
J2.2J12.3

14

Tema 1.2 «MeTobl HACHTH(PHUKALIUH PHCKOBY
®opma onucanus puckoB. TonepaHTHOCTS (IPHUEMIIEMOCTD) K PHCKY.
KapTa u MaTpu1a prckoB. BrmomHeHne 3a1aHui.

Brmonunenne 3agannii ¢ momonisio LibreOffice . Pabora ¢ manHsiMu
IenrpansHoro 6anka P®, Poccrara.
Mp/

IK-3

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




1.5 Tema 1.3 «MeToIbI OTICHKH PUCKa 10 TIK-3 JI1.1 J11.2J12.1
KauecTBennsie onenkn prcka. JI2.2J12.3
ATpuOyTHBHBIE OLIEHKH pHcKa. PeTHHIY 1 pI3HKUHTH. OCHOBHbBIE
OTJINYHS PEUTHHTOB ¥ PIHKHHTOB.

KonuyecrBeHHbIe oLileHKH pricka. CTaTUCTUYECKHUE U3MEPUTENN PUCKA
(hMHAHCOBBIX HHCTPYMEHTOB C IMOCTOSIHHOH ((hHKCUPOBAHHOM)
JOXOJHOCTBIO: CPOK [0 MOTANIeHHs, CPEIHUI U SKBUBAJICHTHBIN CPOK,
JOpAIs 1 MOAU(DUIIMPOBAHHAS TFOPALIHSL.

CratucTidecKkue U BEpOSITHOCTHBIE MEPBI PUCKA: BEPOSITHOCTD,
CpeTHEKBaAPaTHIECKOE OTKIIOHEHHE, BOJATHIILHOCTE. OCHOBHBIE
CHOCOOBI MO/ICIMPOBAHMS BOJIaTHIIbHOCTH. Bennunna Value-at-Risk
(VaR). U3mepenue cucreMaTn4eckoro (PbIHOYHOTI0) PHCKA aKTHBA
(xoapdunment B). PeiHouHas Moaenb. Mozesb OLIeHKH I0JITOCPOYHBIX
aktuBoB (CAPM).

/JTex/

1.6 Tema 1.3 «MeToIbI OIIEHKH PUCKa 12 TIK-3 JI1.1 J11.2J12.1
KauecTBeHHBIE OIIEHKH pUcKa. KoaudecTBeHHbIE OLIEHKU PHUCKa. J12.2712.3
Benunuuna Value-at-Risk (VaR). 3mepenue cucreMaTnueckoro
(ppIHOYHOTO) pHCcKa akTHBa (KodQduuueHT B). BrinoaHenue 3ananuii.

I'pynnoBoe TBopueckoe 3ananue «OueHKa, aHaJIu3 U yIpaBlieHUE
PHCKaMU OpraHH3aLII).

Beimonnenue 3aganuii ¢ nomousto LibreOffice .

Pa6ota ¢ nanubivu Llentpansaoro 6anka P@, Poccrara. Mcnonb3oBanue
uapopmaru Koncynbranr +.

Mp/

1.7 Tema 1.3 «MeToabl OLIEHKH PUCKa» 22 TIK-3 JIL.1 J11.2J12.1
IIpumeneHne CKOPUHTOBBIX MOJIENeN IPU OIIEHKE KPEIUTHOTO PUCKA. J12.2J12.3
O1eHKa KPeIUTHOTO pUCKa (H3. U FOP. JIHII.

Hcnonp3oBanue undopmaru Koncynsrant +. /Cp/
Paznen 2. MeToasl ynpaBJjieHHs] pUCKOM

2.1 Tema 2.1 «Metoapl ynpaBieHUs PUCKaMU: H3MEHEHUE YPOBHSI PUCKa 6 IIK-3 JI1.1 J11.2J12.1
Jusepcudukarus: moustue u Buabsl. COBEpIICHCTBOBAHUE CUCTEMBI J12.2J12.3
yIIpaBJICHHUS.

/JTex/

2.2 Tema 2.1 «Metonp! ynpaBieHus] pUCKaMi: M3MEHEHHE YPOBHS PHUCKa» 6 TIK-3 JIL.1 J11.2J12.1
JuBepcudukanus: NOHATUE U BUBL. J12.2J12.3
Beinonnenue 3aaanuii ¢ momoripto LibreOffice . /TIp/

23 Tema 2.2 «MeToabl ypaBlieHHs PUCKaMK: BO3ACHCTBHE 0€3 H3MEHEHUS 6 TIK-3 JIL.1 J11.2J12.1
YPOBHS PUCKa» JI2.2J12.3
Tpancdep prucka. KommeHcarust 1 orpaHiYeHHE pUCKa.

/JTex/

2.4 Tema 2.2 «MeTonpl yIpaBIeHHs] pUCKaMU: BO3/IeiCcTBHE 0€3 N3MEHEHUS 4 TIK-3 JI1.1 JI11.2J12.1
YPOBHS PUCKa J2.2J12.3
Ilepenaua pucka. Komnencanus u orpannuenue pucka. Pazoop
MPUMEPOB.

Mp/

2.5 Tema 2.2 "MeTozp! ynpaBieHHs pUCKaMU: BO3JEHCTBHE 03 N3MEHEHHUS 22 IIK-3 JI1.1 J11.2J12.1
yPOBHSI pucKa" J12.2712.3
CrpaxoBaHHe MPEANTPUHUMATEIBECKUX PUCKOB. CTpaxoBaHUe
¢uHAaHCOBBIX pHCKOB. CTpaxoBaHHE OTBETCTBEHHOCTH JUPEKTOPOB U
HHBIX JJOJDKHOCTHBIX JIUII, cTpaxoBanue D&O.

Hcnonp3oBanue undopmaru Koncynsrant +. /Cp/
2.6 /3auér/ 0 IK-3 JI1.1 J11.2J12.1
J12.2712.3

4. ®OHJ OIEHOYHBIX CPEJICTB

CTpykTypa u cozepkaHue (pOoHIa OIEHOYHBIX CPEACTB JUIS MIPOBEACHUS TEKYIIEH 1 IPOMEXYTOUHOH aTTeCTalliy IIPEACTABICHBI B
IMpunoxenuu 1 x padoueil mporpaMMe JUCIUIUIUHEL.




5. YYHEBHO-METOAUWYECKOE 1 THOOPMANIMOHHOE OBECIIEYEHUWE JUCHUIIINHBI

5.1. OcHoBHas AUTEpaTYpa

ABTOpBI, COCTaBUTEIH 3armnaBue W3narenscTBO, rox Konnu-Bo
JI1.1 |YxomnoB A. U. OrneHKa pUCKOB: YUYEOHHUK Mocksa: lupexr-Menua, https://biblioclub.ru/inde
2018 x.php?

page=book&id=445268
HeOFpaHH'—{eHHbIﬁ J0CTyIl
JUIS 3aPErUCTPUPOBAHHBIX

T10JIb30BaTeNeH
JI1.2 |Tepexosa, E. A., DKOHOMMYECKasl OLICHKA PUCKOB: yueOHoe mocodue |Mocksa: Poccuiickas http://www.iprbookshop.r
Mosonesa, H. B. TaMO>KEHHAsl aKaJleMus, 1u/69853.html
2016 HEOTrpaHUUYCHHBIN 10CTYII
JUTS 3apPETUCTPUPOBAHHBIX
10JIb30BaTeNeH
5.2. Jlono/IHUTe/ILHASI JIUTEPATYpa
ABTODEI, COCTaBUTEIHN 3arnasue WznarenbcTBO, TOX Komma-Bo
J12.1 XKypnan "Ympasienue puckom" s 1
JI2.2 |Bopo6ses C. H., VYrpasneHue puckamu: yueOHoe ocodue Mocksa: FOuuth, 2012 https://biblioclub.ru/inde
Bangun K. B. x.php?

page=book&id=117545
HEOTpaHMIeHHBIH TOCTYII
VTS 3aPETHCTPUPOBAHHBIX

[0JIb30BaTeICH
JI2.3 |Ilansruna, A. E., VupasneHue prucKaMu Ha OPEIIPHATHH: TEOPHUs U Mocksa: Aii [Tu Ap Menua, | http://www.iprbookshop.r
CauctyHOB, A. B. npakTuka: yaeGHoe mocobue 2020 u/96561.html

HEOTPaHWYEHHBIA JOCTYII
JUTSL 3apErUCTPUPOBAHHBIX
MOJIE30BaTeIeH

5.3 Ilpo¢eccuonaibuble 6a3bl JAHHBIX U HH(POPMAIMOHHbIE CIIPABOYHbIE CHCTEMBI

baza nanubix Llenrpanbpaoro 6anka PO http://cbr.ru/hd_base/

basa crarucrudeckux maHHBIX Poccrara https://rosstat.gov.ru/databases

Enmunas MexxBetoMcTBeHHas HHPopManuoHHO-cTaTicTHaeckas cucteMa (EMUCC). Poccrar. https://www.fedstat.ru/

Koncynpranr +

5.4. Ilepeuens MpPOrpaMMHOTro odecmeYeHnst

LibreOffice

5.5. YueOHO-MeTOANYECKHE MATEPUAJBI AJIsl CTYIEHTOB € OIrPAHUYeHHBIMH BO3MOKHOCTSMH 3/10POBBSI

IMpu HEOOXOIMMOCTH MO 3aABICHUIO OOYYAIOMIErOCss C OrPAaHHMYCHHBIMH BO3MOXKHOCTSMH 3/I0POBBSI YI€OHO-METOINIECKHE MATEePUAIIbI
MPEIOCTABISIIOTCS B (JOpMax, aIalTUPOBAHHBIX K OTPAHUYCHHSM 3I0POBbSI U BOCIIPUATHS HHPOpMaNUK. J[Jis JIUIl ¢ HapyIICHUSMH 3PSHUS: B
dopme aynuodaiina; B meyaTHoOH (hopme yBeIMYSHHBIM mpuTOM. J[JIsl U1l ¢ HapyIIEHUSAMH CiiyXa: B (JOpMe JIEKTPOHHOTO JOKYMEHTA; B
neyatHoi ¢opme. J{iist M1l C HAPYIICHUSMH ONIOPHO-JBUraTeIbHOTO anmnapara: B popMe 3JIeKTPOHHOTO JIOKYMEHTA; B Ie4aTHOl (opme.

6. MATEPUAJIBHO-TEXHUYECKOE OBECHHEYEHUE JUCHUIIIMHBI (MOJY JIS)

[MomernieHust 11t NPOBEICHUS BCEX BUJOB PabOT, MPEAYCMOTPEHHBIX Y4EOHBIM IUIAHOM, YKOMILJIEKTOBAHbI HEO0X0IUMOI
CHeNaIN3UPOBaHHON Y4eOHO! MeOeNbI0 M TEXHUIECKHMH CpeACTBaMH 00ydeHus1. J{is mpoBeeHns IEKIMOHHBIX 3aHATHI HCTIONb3YeTCs
JIEMOHCTPaLMOHHOE 000pyJOBaHUE.

7. METOANYECKHUE YKA3AHUA JJISA OBYYAIOIIUXCSA IO OCBOEHHUIO JUCHUTIJIMHBI (MOLY JIs)

MGTO,HI/I‘IGCKI/IC YKa3aHus 110 OCBOCHUIO JUCHUIIIIMHBI IIPEACTABIICHLI B HpI/IJ'IO)KeHI/II/I 2k pa60qel71 nporpaMmme JUCHUILIAHBIL.




®OH/JA ONEHOYHBLIX CPEIACTB

Hpuiaoxenue 1

1. Onucanue MoKa3aTejieH H KPUTEPHEB OIleHHBAaHHSI KOMIIETEHITHH
Ha Pa3/IMYHBIX 3Tamax ux (opMHPOBaHHS, OITHCAaHHE IITKaJI

OII€eHHUBAHHUA

1.1 Ilokazarenu v KpUTEPUU OLICHUBAHUS KOMIIETEHIIN:

3VYH, cocrasisroniue
KOMIIETEHIINIO

Tlokazarenu
OLICHUBAHUS

Kpurepun onenuBanus

Cpenctsa
OILICHUBAHHUS

IIK-3 Cnoco0eH NpoBOANTH AHAJIN3 BO3MOKHBIX IKOHOMHYECKHX PUCKOB U 1aBATh UM OLICHKY,
COCTABJISITh U 000CHOBBLIBATH MPOTHO3bI TMHAMHUKHN PA3BUTHSI OCHOBHBIX YIP03 IKOHOMHUYECKOM
0e30macHOCTH

3name:
OCHOBHBIE TIOHATHS Y BUIBI
SKOHOMHUYECKUX PUCKOB

@opMyIHpPYyET OTBETHI
Ha TMIOCTaBJICHHbIE
BOIPOCHI B 4aCTU
OCHOBHBIX TIOHATUH U
BUJIOB 9KOHOMHUYECKHX
PHUCKOB, METO/IOB
aHaJln3a, OLIEHKH U
yIPaBIEHUS PUCKAMHU.

IlomaoTa 1
COJIepKaTEeIIbHOCTh OTBETA;
yYMEHHE TTPUBOAUTH TIPUMEPHI

VYeTHbII onpoc
(Bompockl 1-26).
TectoBbie
3aaanus (1-20)
3adeTHbIE
3aaanus (1-10)

Ymems:

OCYHI@CTBJ'ISITB I/IJIGHTI/I(i)I/IKaHI/IIO,
OLICHKY M aHAJIU3
3KOHOMHYCCKUX pI/ICKOB

Pemaer pacueTHble
3aJlaHusl, AaHAJTU3UPYET U
UHTEPIPETUPYET
MOJTyYEHHbBIE
pE3yJIbTaTHI.

[TonrHoTa ¥ MPaBUIBHOCTH
pemeHuii;  000CHOBAaHHOCTH
oOpamieHust Kk 6a3aM JaHHBIX;
COJICP)KATCIIBHOCTh ~ BBIBOJIOB
u HUHTEpIIpeTaluu
IIOJIYYEHHBIX PE3YIBTATOB.

PacueTnoe
3aJlaHne
(3amanus 1-7)
3ayeTHbIe
3aganus (1-10)

Bnaoems:

METOJaMH OILIEHKH, aHaliu3a W
yIpaBJICHUS  SKOHOMHUYECKUMHU
pHCKaMu OpraHu3aIlHH;
criocobamu BBISIBIIEHUS
OCHOBHBIX yrpo3

SKOHOMHYECKON 0€30MacHOCTH.

VYyacTByeT B
IpyNIoOBOM 33JaHUH,
noa0upaeT IUTepaTypy
u 0a3bl JaHHBIX,
OCYIIECTBIISIET OLIEHKY U
aHaJlu3 PUCKOB,
BBISIBJICHHE yTPO3
SKOHOMUYECKOH
0€30I1aCHOCTH,
dbopMHpYyET OTUYET U
MPE3CHTAIIUIO 110
pe3ysbTaTamMm
BBITIOJTHCHHSI
IPYNIOBOTO 3aJaHMUSL.

CooTBercTBUE  pE3YIJILTATOB
BBITTOJTHEHHS IPYIIIOBOTO
3aJaHusd II0OCTaBJICHHBIM
HeTsIM " 3a/1a4am,

00OCHOBAHHOCTh MPUMEHEHUS
METOZIOB OIICHKH M aHalu3a

PHUCKOB. O060CHOBaHHOCTh
obOpareHus K
MH(POPMALMOHHBIM
ucroynukaM. [lomHota m
COJIEPKATENBHOCTh

MIPEJICTaBICHUS PEe3yIbTaTOB
BBITIOJTHEHUS TPYIIIOBOTO
3aJaHus B XO/€ 3alUThI.

3adeTHble
3ananus (1-10)
I'pynmosoe
3aaHue

1.2 IIkaner oeHUBAHUS:

Texkymuid KOHTPOJIb YCIIEBAEMOCTH M MPOMEKYTOYHAsI ATTECTAlUs OCYILECTBIISIETCS B

paMKax HaKOMUTEIbHOU 0aIbHO-PEUTUHTOBOM cucTeMbl B 100-0amyibHOM 1IKaje:

50-100 6amioB («3a4TeHOY)
0-49 6a10B («HE 3aUTEHOY)




2. TunoBble KOHTPOJIbHBIC 3aJJaHUd WUJIUM MHbIC MAaTCPHAJIbI, HCOﬁXOI[I/IMbIe AJId OIEHKH
3HaHHﬁ, YMeHHﬁ, HaBbIKOB H (I/IJII/I) onbIiTa JACATCIBbHOCTH, XAPAKTEPUIYIOIIIHUX 3ITallbl
(l)Ole/lpOBaHI/Iﬂ KOMHeTeHHHﬁ B IIpoecce 0OCBOCHUA 06p33OBaTeHLHOﬁ nmporpaMmmbI

3adyeTHBIC 3aJaHUA

3auetHoe 3ananue Ne 1
1 IloHsiTHe YyPOBHS PHUCKA: 4YACTOTA BOSHUKHOBEHHS IOCJIEACTBUN U TIKECTh yliepoa.
ITonsiTHe onacHOCTH, GAKTOPOB PUCKA: KiIKYeBbIe oTiinuns. [IpuBeaure npumepsl.
2 Henapamerpuueckuid meron omnpegedeHuss VaR: o0OCHOBHbIe XapaKTepHCTHUKH,
(opmyJibl, HHTEPHIPETALUA MOJIYYEHHOIr0 3HaYeHus. [IpuBeauTe npumepsl.

3apaya 1. O6beM kpeauTHOTO TopTdens 6aHka 3a NMponuIblid roa coctaBui 1150 KIMeHTOB, B
TOM 4HcCIie 1) 9MCIIO KIIMEHTOB, B3SBIIMX OJHOBPEMEHHO 0oJiee IBYX KPEAUTOB, - 320 yesIoBek,
2) 4KCIIO0 UMEIOLIUX 3aJ0JKEHHOCTh MO OJIHOMY KPEAHUTY — 75 YeNOBEK, 3) YMCI0 UMEIOIINX
3aJJ0JKEHHOCTh 110 OJJHOMY KPEIUTYy U B3sIBIIMX Oosiee ABYX KpeauToB — 15 uenosek. Ecnu B
TEKyIIeM TrOJly OIpEelIelIeHHbI KIMeHT OaHKa mMeeT Oosiee OBYX KpPEIUTOB, TO Y€MYy paBHa
BEPOATHOCTH TOTO, YTO TAKOH 3a€MIIUK OyAeT UMETh 3aJ0JKEHHOCTD 110 OJHOMY KPEIUTY.
3agaua 2. PaccmarpuBaercst Bonpoc 0 BbIOOpE JydlIero MHBecTUHMOHHOTO npoekta (MII). B
YCIOBHSIX XOPOUIEH HSKOHOMUYECKON KOHBIOHKTYpPHl KaXKIbIi M3 HHUX MOXET MPUHECTH
npUObUIb, B YCIOBHUSX IUIOXOW — YOBITKM (ThIC.y.€.). BeposiTHOCTh XOpolield KOHBbIOHKTYPbI
orieHeHa Ha ypoBHe 0,8; a mmoxou — 0,2.

Br16op CocCTOosTHISI KOHBIOHKTYPBI U UX BEPOSITHOCTH
MIPOEKTA Xoporee (0,8) [Tnoxoe (0,2)
NIT 1 300 -500

NII 2 425 -1000

WIT 3 800 -1250

Omnpenenute 1) MocTpoiiTe AMArpaMmy «PUCK-I0XOJTHOCTHY, ONPEACIIUTE, KAKUE albTePHATHUBBI
COCTaBJISIIOT MHOKECTBO ONTUMAaJIbHOCTH 110 [1apero, BeIOEpeTe MpOeKT AJIsi HHBECTUPOBAHMS;
2) KaK I3MEHHUTCS BBIOOD IO JIBYM KPHUTEPHIM, €CJIIU BEPOSTHOCTH XOPOIIEH 1 TJI0X0H
KOHBIOHKTYPBI COCTaBsT, COOTBETCTBEHHO, 0,5 1 0,5.

3aderHoe 3aganue Ne 2
1 Ouenkn pucka B coorBercTBUM c¢0 craHaaprom FERMA: kauyecTBeHHbIE,
NOJIYKOJIMYeCTBEHHbIe, KoinYecTBeHHble. [IpuBeauTe npumepsl.
2 CrarucTu4ecKue Mepbl PUCKA: BEPOATHOCTH, CTAHAAPTHOE OTKJIOHEHHUE (/151 aKTHBA
U noprgensi aAKTUBOB), MOJYBapUaLHs, NOJdyaAucnepcus. /l0OCTOMHCTBA, HEAOCTATKH.
ArperupoBanue CTAaHAAPTHOI0 OTKJIOHEHHS VISl Pa3HbIX IEPHOI0B BPEeMEeHH.

3apaya 1. BeposTHOCTH HEBO3BpaTa MHBECTUPOBAHHBIX B MPOEKT Nel cpencTB cocTaBisieT
0,20, nna mnpoekta Ne2 BeposaTHOCTh 3Toro cocraBiger 0,18; Bo3Bpar CpeacTs,
MHBECTUPOBAHHBIX B MpoeKT N3, Bo3MOxeH ¢ BeposTHOCThIO 0,85. O1EeHUTh BEPOSATHOCTH
TOT'0, UTO IMPU UHBECTUPOBAHUY B TPU IIPOCKTA:

® cpenctBa OyayT BO3BpAIIECHBI TOJIBKO MO ABYM MPOEKTaM;

® HE MPOU30HIET BO3BpATA XOTS OBI 1O OJTHOMY MPOCKTY;

® OyayT BO3BpAICHBI CPEJICTBA XOTS ObI IO IBYM IPOCKTaM.



3agaua 2. KpemutHbeii moptdens WHCTpyMEHTOB coaepkut 30 HMHCTPYMEHTOB, C
BEPOATHOCTHIO JedonTa, paBHoU 0,02, M1 KaXKIOT0 U3 HHCTPYMEHTOB. OLIEHUTH BEPOSITHOCTh
TOT0, 4TO B OpPT(esie mMpou30MIyT:
* Tpu aAedoira;
He OoJiee Tpex AedONTOB;
TOJBKO JBa fedonra;
XoTs1 OblI 1Ba medonra;
MeHee Tpex J1e(doIToB.
Cnenatb BeiBOJbI. [101pOoOHO ONKcaTh X0/ PeIIeHHUS.

3aueTHoe 3aganue Ne 3

1 Buabl JKOHOMHYECKHX PHCKOB: M0 HCTOYHHKaM. CucreMaTuyeckuid H
HecucreMaTuyeckuil pucku. IIpuBeaure mpuMepsl VIS KasKI0r0 BbIICJICHHOI0 BH/A
pucKa.

2 Craructuyeckue Mo/e/d OLCHUBAHUS BeposiTHOCTel AedosrTa: Mmoxenb AJIbTMaHA M
ee Moauuxkauuu. OcHOBHasi MJesi, NMPEANOCHIIKHA, HMHTEPHpeTauus pe3yJbTATOB,
AOCTOMHCTBA U HenocTaTtku. UHTepnperanus napamerpa Z. IlpuBenure npumepsl.

3apaua 1. [y moptdens KpeAUTHBIX HHCTPYMEHTOB TIPH YCIIOBHH, YTO CPEAHETOA0BOC YUCIIO
ne(oITOB KOHTPAreHTOB PABHO 7, OIIECHUTH BEPOSITHOCTh TOTO, YTO B TEUCHHE I'0JIa B MOPTdeEe
MPOU30UIYT:

e nBa nedonrta;

® MeHee JIBYX Je(ONTOB;

® (oJibliie TpeX Ae(OJITOB.
3agaua 2. Mudopmamuss 0 BO3MOXKHOM 3apabOTKe B 4YEThIpEX MecTax Oyayuiell paboTbl
MIPE/ICTaBJICHA B TAOJIMIIE BHIILIAT (B THIC. V.€.).

CocTosiHUS X035IUCTBEHHON KOHBIOHKTYPBI
Bri0op Y UX BEPOSITHOCTH

Xoporee (0,7) ITnoxoe (0,3)
['ocyupexnenue 500 500
Pupma 900 100
bank 700 300
CrpaxoBas komnanus | 200 900

Omnpenenute: 1) kakoii BBIOOp OyayIiero Mecta paboThl 3€Ch HAJI0 CYUTATh ONTUMATIBLHBIM T10
KPUTEPHUIO0 MAKCUMHU3AIUHA 0KMIaeMOT0 JT0X0a, MUHIMHU3AIIUHA 0KMIaeMOT0 PUCKA; 2) KaKHe
abTEPHATHUBBI COCTABIISIIOT MHOYKECTBO ONTUMaIbHOCTH 110 [1apeTo; 3) kak n3MEHHUTCS BHIOOD
10 IBYM KPUTEPUSIM, €CITH BEPOSATHOCTH XOPOIIET0 COCTOSTHHSI KOHBIOHKTYPBI cocTaBuT 0,3, a
ioxoro — 0,7.

3aueTHoe 3aganue Ne 4

1 Beaumuunna Value-at-Risk (VaR). OcnHoBHble d¢akTopsl, BJusitomue Ha VaR.
JI0CTOMHCTBA, HEIOCTATKH, OTJIMYMS OT APYTrUX Mep pucka. BoiaTwibHOCTh Kak Mepa
pHcKa: 0CO0EHHOCTH, I0OCTOMHCTBA, HepocTaTKu. [IpuBennTe npumepsl.

2 Metoasl ynpaBJieHHsI PUCKAMH: Nepeaaya pucka, uzderanume pucka. OcodeHHOCTH,
JOCTOMHCTBA, HEJIOCTATKU MeT010B. [IpuBeauTEe MpUMepPHI.



3amaya 1. Marpuia BbIILIaT COAEPKUT AOXOAHOCTH (B MpoleHTax) akuuid A u B npu nByx
BO3MOYKHBIX CIICHAPUSIX pa3BUTHUS COOBITHH. B CKOOKax ykazaHbl BEPOSTHOCTH pealln3aIluiu
CLICHAPHEB.

JloXoaHOCTH 71 CLIEHApUEB
Axmuu | S1(0,25), % | S2 (0,75), %
A 2 2,25
B -1 3,75
OnpenenuTs: CpeiHre 0KUIAEMBIE IOXOJIHOCTU U IUCTIEPCUU ISl KAXJ0M U3 aKUUW; OIIEHUTh
PUCK pa3OpeHUsi MHBECTOpA MpPHU YCIOBUM, YTO OH B3sJ JAe€HBIW B joir nox 1,25%, u ero
0KHJIa€MbIE MOTEPHU.
3agaua 2. lVcnonb3ys uMeromuecss JTaHHbIE O €XKEIHEBHbIX Toprax akuusMu CoOepOaHk
Poccun, mns moprdens uz 100 akumii ompenenuth OAHOMHEBHBIM VaR ¢ moBeputTenbHOU
BEPOSATHOCTHIO 99,9% n 95%:

a) HemapaMeTPUYECKUM METOIOM;

0) mapaMeTpUIEeCKUM (JIeJIbTa-HOPMaTbHBIM) METOIOM.
Cnenatb BeiBOJIbI. [101po0OHO OnKcaTh X0/ PEeIIeHHUS.

3auerHoe 3aganue Ne 5

1 Tuner JIIIP no orHomenuto k pucky. Ilonarue pynxkumu mosesnocru. Tunuynbie
(pyHKILUH 110JIe3HOCTH.

2 Crarucruyeckue MOAeJM  OLUEHMBAHUS  BeposiTHOcTeH  jAedoara:  moaeau
OMHOMHAJIBLHOIO pacmpenejenuss u pacnpeneinenuss Ilyaccona. IlpeamoJioskeHusi u
yCJI0BHMSl NPHMEHEHHMS, OCHOBHbIC XapPaKTePUCTHKH, (POPMYJIbl, HHTEPHpPeETALMS
pe3yJIbTaTOB, JOCTOMHCTBA U HexocTaTKu. [IpuBenuTe npumepsl.

3agaua 1. BeposTHocTh cHUKeHMsT HoxoaHocTu akuuu C cocraBnsger 0,12; nna akuuu B
BEPOSITHOCTh POCTa JOXOAHOCTH cocTaBiser 0,88; moxomHocTh akuum A OylIeT pacTtu ¢
BeposSITHOCTHIO 0,95. O11eHUTh BEPOSITHOCTH TOTO, YTO:
® CHM3WUTCS JIOXOJAHOCTH JIBYX aKIIHil.
® CHHUBHUTCS JOXOJHOCTb XOTS OBI IBYX aKITHil.
3agaua 2. BpemenHo cBoOoaHbIe cpeAcTBa (pupMa BIIOKWIA B TOKYNKY akKIMA JBYX
komnanuii: «Hentyn» u «BesyBuii». HaaexHocTe mepBoi oneHeHa skcnepramMu B 85%, a
BTOpOil — 91%. Onpenenure:
a) BEPHO JIU, YTO BEPOSITHOCTh MOTEPH BCEX CPEACTB MEHBIIIE, €CIIU UX BJIOXKUTH TOJIBKO B
OJIHy, CaMyl0 HaJIC’)KHYI0 KOMIIAHWIO, U HE UMETh JIeJI CO BTOPOM, HE OYEHb HAJICKHOU
KOMITQHMEH;
0) BEpPOSATHOCTH TOIO, YTO CPEJACTBA, WHBECTHUPOBAHHBIC B IIOKYNKY aKIUH JIBYX
KOMIIaHUH, OYIyT MOJTHOCTHIO TIOTEPSHBI M3-3a Kpaxa 00enx KOMIaHUH;
B) BEPOSITHOCTh YAaCTUYHOW MOTEPHU CPEACTB M3-3a Kpaxa KakOH-IMOO OJHON KOMITAHWUU
(6e3pa3nuyHO Kakoil);
') BEPOSITHOCTh TOTO, YTO CPEJICTBA MOJHOCTHIO COXPAHATCS;
1) KaK IPOBEPUTH MPABUILHOCTb PACYETOB 10 TPEM MPEABIIYIIUM MTyHKTaM;
€) €CTh JIM HEe0OXOUMOCTh TUBEPCU(PHUKAIINY, U B UEM OHA BBIPAXKAETCS.
Cnenatb BeIBOJIBL. [1oApOOHO onurcaTh X0 pelieHus.



3adeTHoe 3aganue Ne 6
1 Peiitunru u pI3HKUHITU. OCHOBHBIC OTJIMYHS PEUTHHIOB U PIHKUHIOB.
2 HpenTtudurkanms, HCTOYHUK prcKa. OLeHKa pucKa.

3apauya 1. O6beM kpeauTHOTO TOpTdens 6aHka 3a Nponuibiid roj coctaBui 1150 kIMeHTOB, B
TOM 4Hciie 1) YuCa0 KIMEHTOB, B3SIBIIUX OJHOBPEMEHHO 0oJiee ABYX KPEIUTOB, - 320 4eNIOBeK,
2) 4UCIO0 UMEIOUIUX 33J0JKEHHOCTh IO OJJHOMY KPEeAUTy — 75 4enoBek, 3) YMciI0 MMEOUuX
3aJI0JKEHHOCTh TI0 OAHOMY KPEIUTY W B3sBIIMX Oosiee IBYX KpeauToB — 15 uenosek. Eciu B
TEKYILIEM TOJly OIpPEJCICHHbIA KIMEHT OaHKa MMeeT Oojee ABYX KpEIWTOB, TO YEMy paBHA
BEPOSITHOCTh TOTO, YTO TAKOHM 3aeMIIMK OyAEeT UMETh 3aJ0JKEHHOCTh 110 OJIHOMY KPE/IUTY.
3agaua 2. PaccmarpuBaercst Bompoc o BeIOOpe JydIero mHBectunonHoro mnpoekra (MII). B
YCIOBHSIX XOPOIIEH 3KOHOMHYECKOW KOHBIOHKTYPBI KAXKABIM K3 HUX MOXET NPUHECTH
npUObLTh, B YCIOBHUSX IUIOXOW — YOBITKH (ThIC.y.€.). BeposTHOCTH XOpomield KOHBIOHKTYPHI
onieHeHa Ha ypoBHe 0,8; a rmoxon — 0,2.

Br16op CocTosiHMSI KOHBIOHKTYPBI U UX BEPOATHOCTH
MIPOCKTA Xoportee (0,8) ITnoxoe (0,2)
UIT 1 300 -500

HIT 2 425 -1000

NII 3 800 -1250

Omnpenenute 1) mocTpoiTe AMArpaMmMy «pPUCK-IOXOJAHOCTY, ONPEACIINTE, KaKUE allbT€PHATUBbI
COCTAaBJISIIOT MHOKECTBO ONTUMaIbHOCTHU 10 [1apeTo, BeiOepeTe MpOoeKT JJ1si MHBECTUPOBAHUS;
2) KaK U3BMEHUTCS BBIOOD 1O ABYM KPUTEPUSAM, €CIIU BEPOSITHOCTU XOPOILIEH U TIIOXOU
KOHBIOHKTYPBI COCTaBAT, COOTBETCTBEHHO, 0,5 1 0,5.

3aueTHoe 3agaHue Ne 7
1. PoiHouHasi Mmogeab. Moaesib OlleHKH A0JT0CPOYHbIX aKTUBOB (CAPM).
2. N30exanue, nepeaaua, yaep:kanve pucka, npeJoTBpaileHne U CHUKeHHe yuiepoa.

3agaua 1. BeposATHOCT HEBO3BpaTa MHBECTHUPOBAHHBIX B NPOEKT Nel cpencTB cocTaBisieT
0,20, nmna mnpoekta Ne2 BepodarHocTh 3TOoro cocrasimser 0,18; Bo3Bpar CpeAcTs,
WHBECTUPOBAHHBIX B NMpoeKT Ne3, Bo3MOxkeH ¢ BeposSTHOCTBIO 0,85. OLEHUTHh BEPOSATHOCTH
TOTO, YTO PU UHBECTUPOBAHUU B TPU MPOEKTA:

® cpencTBa OyayT BO3BpALIEHBI TOJIBKO MO ABYM MPOEKTAM;

® He NPOU30MIET BO3BpaTa XOTS ObI IO OJJHOMY MPOEKTY;

® OyayT BO3BpAIIEHBI CPEJICTBA XOTS ObI MO ABYM ITPOEKTAM.
3agaya 2. KpeautHbeii mnoptdenb HHCTPYMEHTOB coaepxuT 30 HMHCTPYMEHTOB, C
BEpOSTHOCTHIO NiehonTa, paBHOM 0,02, 115 KaXKI0ro U3 HHCTPYMEHTOB. OLEHUTh BEPOATHOCTh
TOT0, 4TO B IOpT(esie Mpou30MIyT:

* Tpu aedoira;
He OoJiee Tpex AeOITOB;
TOJBKO JBa Jedonra;
xoTs1 Obl 1Ba feponita;
MeHee Tpex J1e(doITOoB.
Cnenatp BbIBOJIBL. [To1poGHO omucaTh X0/ peuieHus.



3adeTHoe 3aganue Ne 8

1 /IuBepcuduxanusi: NOHATHE U BUABI.
2 TouepaHnTHOCTH (IPUEMJIEMOCTD) K PUCKY.

3apaua 1. [y mopTdens KpeAUTHBIX HHCTPYMEHTOB TIPH YCIIOBHH, YTO CPEAHETOA0BOC YUCIIO
ne(oITOB KOHTPAreHTOB PABHO 7, OIIECHUTH BEPOSITHOCTh TOTO, YTO B TEYCHHE I'0/Ia B MOPTdee
MIPOU30UIYT:

* nBa nedonTa;

® MeHee JIBYX Je(OITOB;

® (oJibliie TpeX Ae(OJITOB.
3agaua 2. Mudopmamuss o BO3MOXKHOM 3apabOTKe B 4YETBIpEX MecTax Oynaymieil paboTbl
npejcTaBlieHa B TaOJIUIIE BHIILIAT (B THIC. V.€.).

CocrosiHUs X035UCTBEHHON KOHBIOHKTYPBI
Bri6op Y UX BEPOSITHOCTHU

Xoporee (0,7) ITnoxoe (0,3)
['ocyupexnenue 500 500
dupma 900 100
bank 700 300
CrpaxoBasg komnanusi | 200 900

Omnpenenute: 1) kakoii BBIOOp OyayIiero Mecta paboThl 371€Ch HAJIO CUYUTATh ONTUMAJILHBIM T10
KPUTEPHUIO0 MAaKCUMHU3AIUHA 0’KMIa€MOT0 JT0X0a, MUHIMHU3AIUHA 0’KMIaeMOT0 PUCKA; 2) KaKHe
aIbTEPHATHUBBI COCTABIISIIOT MHOXKECTBO ONTUMaIBHOCTH 110 [1apeTo; 3) kak H3MEHUTCS BHIOOD
10 IBYM KPUTEPUSM, €CITH BEPOSATHOCTh XOPOIIET0 COCTOSTHHSI KOHBIOHKTYPBI cocTaBuT 0,3, a
ioxoro — 0,7.

3auerHoe 3ag1anue Ne 9

1 Ortnomenue JIIP k pucky. Cy0beKTUBHOCTH B IPUHATHHU PelleHHId.
2 H30exanue, mepenaya, yjiep;kaHue PUCKa, peI0TBPallleHNe U CHUKEeHUe yuiepoa.

3amaya 1. Marpuia BbIILIAT COAEPKUT AOXOAHOCTH (B MpoIeHTax) akuuid A u B npu nByx
BO3MOXKHBIX CLIEHApUSIX pa3BUTUSI COObITUM. B CkoOKax ykazaHbl BEpPOSITHOCTH pealu3aiiuu
CLIEHApPHUEB.

JI0OXOHOCTH 1J1sI CIICHAPUEB
Axuun | S1(0,25), % | S2 (0,75), %
A 2 2,25
B -1 3,75
OnpenenuTs: CpeIHUE 0KUAAEMbIE IOXOIHOCTU U TUCTIEPCUM ISl KAX0N U3 aKIUi; OIIEHUTh
PUCK pAa30pEHHs] MHBECTOpPA MPH YCIOBHM, YTO OH B3sUl JE€HbI'WM B noar noxa 1,25%, u ero
O’KHJIa€MbI€ TIOTEPH.
3agaua 2. Vcnonb3ys uMeromuecs TaHHbIE O €XKEIHEBHbIX Toprax akuusMu CoOepOaHk
Poccun, mnsa moprdens uz 100 akumii ompeaenuth OAHOMHEBHBIM VaR c moBepurTenbHOU
BEPOSATHOCTBIO 99,9% 1 95%:

a) HemapaMeTpUYECKUM METOOM;

0) mapamMeTpuuecKuM (JIeTbTa-HOPMAJIbHBIM) METOIOM.
Cnenatp BeiBOJIbI. [101po0OHO OnKcaTh X011 PEIICHHUS.




3auerHoe 3aganue Ne 10

1 Crarucruyeckue U BEPOSAATHOCTHHIE MepbI pucka: BEPOSATHOCTD,
CpeJHeKBaApaTH4YeCcKoe OTKJIOHEHHE, BOJIATHIbHOCTD.
2 IIpou3BoaHbIe (PUHAHCOBbIC HHCTPYMEHTBI.

3agaua 1. BeposTHoCTh cHMKeHMsI HoxoaHocTu akuuu C cocraBnsger 0,12; nna akuuu B
BEPOSITHOCTh POCTa JOXOAHOCTH cocTaBiser 0,88; moxomHocTh akuum A OylIeT pactu ¢
BeposSITHOCTHIO 0,95. O11eHUTh BEPOSITHOCTH TOTO, YTO:
® CHM3WTCS JIOXOJAHOCTH JIBYX aKIIHil.
® CHHUBHUTCS JOXOJHOCTb XOTS OBI IBYX aKIIHil.
3agaua 2. BpemenHo cBoOoaHbIe cpeAcTBa (pupMa BIIOKWIA B TOKYNKY akKIMA JBYX
komnanuii: «Hentyn» u «BesyBuii». HaaexHocTe mepBoi oneHeHa s>kcnepramMu B 85%, a
BTOpOil — 91%. Onpenenure:
a) BEPHO JIU, YTO BEPOSITHOCTh MOTEPH BCEX CPEACTB MEHBIIIE, €CIIU UX BJIOXKUTH TOJIHKO B
OJIHy, CaMyl0 HaJIC’)KHYI0 KOMIAHWIO, U HE UMETh JIeJI CO BTOPOM, HE OYEHb HAJICKHOU
KOMITQaHMEH;
0) BEpPOSATHOCTH TOIO, YTO CPEJACTBA, WHBECTHUPOBAHHBIC B IIOKYNKY aKIUH JIBYX
KOMIIaHUH, OYTyT MOJTHOCTHIO TIOTEPSHBI M3-3a Kpaxa 00enx KOMIaHUN;
B) BEPOSITHOCTh YaCTUYHOM MOTEPHU CPEACTB M3-3a Kpaxa KakOH-IMOO OJHON KOMITAHWUU
(O6e3pa3nuyHO Kakoil);
') BEPOSITHOCTh TOTO, YTO CPEJICTBA MOJHOCTHIO COXPAHATCS;
1) KaK IPOBEPUTH MPABUIBHOCTb PACYETOB 10 TPEM MPEABITYIIIUM MTyHKTAM;
€) €CTh JIM HEe0OXOUMOCTh JTUBEPCU(PHUKAIINY, U B UEM OHA BBIPAXKAETCS.
Cnenatb BeIBOJIBL. [1oAp0oOHO omucaTh X0 pelieHus.

Kpurepuu oneHuBaHmsi:
3adeTHOE 3aJjaHuE OIICHUBAETCsl MakcuMaibHO B 100 6aios:
- 50-100 6annoB («3a4TE€HOY)
- 0-49 GannoB («HE 3aU4TEHOY)
Kaxknas 3amada oreHHMBaeTCs OTIENBbHO, MakKCMMabHO B 20 OayuioB. MakcumaipHast oO1as
orieHka — 40 6amnoB. Kputepuu oreHuBaHus 3a0a4H:

- 10-20 GamroB. 3amaua perieHa B IMOJTHOM 0ObeMe, ¢ HEOOJBIIMMH MOTPEITHOCTIMU,
BBIOpAHbI BEpHbIE HMHCTPYMEHTAJIbHBIE METO/bl U IPUEMBI PEIICHUS, TPOBEICHBI BEPHbBIE
pacyeThl, CleJlaH IMOJHBIM, COJIEPXKATEIbHBIA BBIBOJ IO pe3yJibTaTaM MPOBEICHHbBIX
pacyeToB, B pacueTax U BbIBOJIAX COJIEPKATCS HE3HAYUTEIIbHBIC OIIMOKH.

- 0-9,9 Oamwma. 3amaya He pelIeHa WIM pelieHa 4YacTUYHO, YaCTUYHO BBHIOpaHbBI
HEO0OXOIMMbIE UHCTPYMEHTAJIBHBIC METO/IbI U IPUEMBI PEIICHUS, PACUEThI HE TTPOBEACHBI
WJIM TPOBEJICHBl YaCTUYHO, BBIBOJ] IO pe3yJibTaTaM MPOBEJCHHBIX PAcueTOB HE CHCJIaH
WM OLTUOOYEH.

Kaxapiii Bompoc oleHruBaeTcst oTaeabH0, MakcuMalibHO B 30 OamioB. MakcumanbHast oO1iast
orierka — 60 6amioB. Kpurepun onieHMBaHUS OT/IEILHOTO BOIIPOCa:

- 15-30 GamnoB. OTBeT Ha BOINPOC BEPHBIA WM C OTACIBbHBIMU IOTPEITHOCTSIMHU U
OmMOKaMH, YBEPEHHO WCIPABICHHBIMH  TIOCIE  JIOTIOJHUTEIBHBIX  BOIIPOCOB;
MPOJIEMOHCTPUPOBAHO HAIMYME TITYOOKHWX HCYEPIBIBAIOIMNX / TBEPIABIX M JTOCTATOYHO
MOJIHBIX 3HAHUM, TPAMOTHOE U JIOTHUECKHU CTPOMHOE U3NI0KEHUE MaTepualia Ipu OTBETE.



- 0-14,9 6amna. OTBeT Ha BOMPOC HE BEPEH WM YACTUYHO BEPEH, MPOJEMOHCTPUPOBAHA
HEYBEPEHHOCTh U HETOUHOCTh OTBETOB Ha JOMOJHUTEIbHBIC U HABOIAIINE BOIPOCHI.

Bonpocsl AJ11 YCTHOro onpoca

Paznen 1 «Ilonsitue, nieHTHGUKAIUSA U OLEHKA IKOHOMUYECKOI0 PUCKA)

[TonsiTue pucka, ypoBHs pucka, GakTOPOB pUCKA, OMTACHOCTEH.
Knaccuduxkanus puckos.
VYpasieHue puckamu, KOHIEIIUN YIIPABICHUS PUCKAMHU.
[ToHsiTHE MHTETPUPOBAHHOTO PUCK-MEHEIKMEHTA.
VYpasieHue puckamu B CIIy4yae peaju3aliy pucka.
VYpasieHue puckamu 10 peau3aly pucka.
WNnentudukanus, iCTOYHUK pucka. OLeHKa pucka.
MeTobl HACHTU(PUKALIMKA U aHATIU3a PUCKOB.
9. ®opma onrcaHus PUCKOB.
10.Metoapb! OIIEHKU PUCKOB: SKCIEPTHBIE U CTATUCTUYECKHE.
11.Pe3ynpTarsl mpoueaypbl OLICHKH PUCKa.
12.TTocnenctus pucka (Yrpo3bl U BO3MOXHOCTH).
13.01ueHka BEpOSTHOCTEH: OMAaCHOCTH.
14. TonepanTHOCTb (TPUEMIIEMOCTD) K PUCKY.
15.Kapra u Matpuiia puckos.
16. ATprOyTUBHBIE OLICHKU PUCKA.
17.PeittuHru v p3HKUHTH. OCHOBHBIE OTJINYUS PEUTUHIOB U PIHKUHIOB.
18.CTaTCTUECKHE M3MEPUTENIH pPHUCKAa (PUHAHCOBBIX HMHCTPYMEHTOB C IOCTOSHHOMU
(bukcupoBaHHOM) JOXOAHOCTBIO: CPOK JO MOTAIICHUS, CPETHUM 1 IKBUBAJIEHTHBIN CPOK,
Jopanus 1 MOAU(PUIIMPOBAHHAS TIOPALIHSL.
19.Cratuctrueckrne U BEPOATHOCTHBIE MEPBI PUCKA: BEPOATHOCTh, CPEAHEKBAAPATHUECKOE
OTKJIOHEHHUE, BOJIATUIILHOCTb.
20.0OcHoBHBIE CITOCOOBI MOJIETUPOBAHMS BOJIATUILHOCTH.
21.Bennuuna Value-at-Risk (VaR).
22 .VI3MepeHue CUCTEMaTHIYECKOTO (PhIHOYHOTO) prucka akTuBa (KoddduiueHt /).
23.PbiHOYHAas Mojienb. MoJieib OLICHKHU J0JIrOCpO4YHbIX akTUBOB (CAPM).
Pa3znen 2 «MeToabl ynpaBJieHUsI PUCKOM))

PN B LD =

24 V36exanue, nepeaaya, yaepKaHue pucka, IpeIoTBpalleHle U CHIDKEeHHE yiiepoa.
25.TlpousBoiHbIe (PUHAHCOBBIE MHCTPYMEHTHI.
26./luBepcudukanys: MOHATHE U BUBI.

Kpumepuu ouyenueanusa:
Kaxnplii Bompoc OlLIEHUBAETCsl OTACIbHO, MakcUMaidbHO B 1 Oamn. MakcumanbHas oO1ias
orieHKa — 26 OamnoB. Kputepuu oneHUBaHUS OTJAEIBHOTO BOMPOCA:

- 0,5-1 6amn. OTBeT Ha BONPOC BEPHBIN MIIM C OTAEIBbHBIMU NOTPEMIHOCTAMU U OIIMOKaMHU,
YBEPEHHO MCIPABICHHBIMU IOCJE JOMOJHUTEIBHBIX BOMPOCOB; MPOAEMOHCTPUPOBAHO
HaJIM4KUe TIIYOOKHMX HCYEPIBIBAIOIMNUX / TBEPABIX W JOCTATOYHO TOJHBIX 3HAHHM,
IrPAaMOTHOE U JIOTHYECKHU CTPOITHOE U3NI0KEHUE MaTepralia Mpu OTBETE.

- 0-0,4 6amma. OTBET Ha BOIMPOC HE BEPEH WJIM YACTUYHO BEPEH, MPOJECMOHCTPUPOBAHA
HEYBEPEHHOCTh U HETOUHOCTh OTBETOB Ha JOMOJHUTEIbHBIC U HABOIAIINE BOTPOCHI.



PacuerHnble 3a1aHus

3apanue 1. [lo JaHHBIM KpEIUTHOW OpraHU3alMM 3a TOJA MO MOPTQHENT0 BBIIAHHBIX
IOpUJIMYECKUM JIMIIAM CCY/I: YHUCIIO 3aeMIIUKOB — 450; 4ucao 3aeMIIUKOB, OOBSIBUBIINX CEOs
O0ankpoTtamu, - 10; 4KMCIIO 3a€MIIUKOB, UMEIOIINX 3aJ0JDKEHHOCTh MO KPEauTy, - 35; 4ucio
3aeMILUKOB, OOBSBUBIIUX Ce0si OAHKPOTAMU U UMEIOIIUX 33JI0JKEHHOCTh MO KpeauTy, - 7.
[IpeanonoxumM, 4TO CTpPYKTypa moptdens coxpaHwiach. Eciu B TeKylleM IOy 3aeMIIUK
OOBSBUT O OAHKPOTCTBE, TO KAaKOW OyAET BEPOSITHOCTH TOTO, YTO TAKOM 3a€MIIUK OYJIeT UMETh
3a/I0JKEHHOCTBD 10 KPEJUTY.
3aganme 2. DKCHepThl YCTAaHOBWUJIM, YTO BEPOSITHOCTh OAHKPOTCTBA OaHKa B TEUEHUE
npexacrosimiero roxa paBHa 0,1. Haiftm BepoATHOCTH TOTO, YTO OAaHKPOTCTBO 3TOro OaHKa
IIPOU30MJIET B TeUeHHE: 1) Tpex Onmkallnux JIeT; 2) OQHOro KBapTaia; 3) OJHOT0 Mecsua.
3ananue 3. CoryiacHO MPOBENCHHOM IKCIIEPTHON OLIEHKE BEPOSITHOCTH AedonTa (OaHKPOTCTBA)
JUIS TPEX KOMMEpPUYECKUX OaHKOB COCTAaBWJIM COOTBETCTBEHHO: 5%; 7%; 12%. Opranuzanueit
MIPUHATO PEIIEHUE OTKPBITH JICTO3UTHBIE cUeTa B ATUX TpeX O0ankax. OnpeaeuTh BEpOSITHOCTH
TOT0, YTO B T€UEHHUE TEKYIETO ToJa:

1) Bce Tpu 6aHKa 00BABAT O nedonTe;

2) Hu oauH OaHK HE 0OBABUT O JAedOTE;

3) TOJBKO OJWH OaHK OOBSBUT O nedonTe;
3ananue 4. [lo olleHKamM peaJlbHOE COCTOSHHE 3KOHOMHUKH CTPaHbl B TEKYLIEM TOIYy MOXKET
OBITH «XOPOIIUMY» - C BEPOATHOCTHIO 0,25; «yIOBIETBOPUTEIBHBIM» - C BeposATHOCTHIO 0,60 1
«HEYJIOBJIETBOPUTEIBbHBIMY - ¢ BEPOITHOCTBIO 0,15. Takike MOKHO 0KUIATh, YTO KypC BAJIOTHI
Oynet pactu ¢ BeposTHOCTHIO 0,10 - ecnii cOCTOsIHME PKOHOMHMKHU CTpaHbl «xoporiee», 0,20 -
€CIIM COCTOSIHUE JKOHOMHMKHM CTpaHbl «yJoOBiIeTBOpuTenbHOE», 0,70 - eciam cocTrosHue
SKOHOMHUKHU CTPaHbl «HEYJOBIETBOPUTEIbHOEY». [Ipennonoxkum, HaOMOJaeTCa POCT Kypca
BaMOTHL. OmnpenenuTh BEPOATHOCTh TOrO, UYTO COCTOSIHUE JKOHOMUKH B JTOT MEPHOJ
«Xopomuiee».
3aganue 5. @upma pemaeT BOIPOC O CPOKaAxX MEPEXo]a K MaCCOBOMY BBIITYCKY HOBOT'O BHJAA
npoaykiuu. Bo3MoxHbie mociaeAcTBUs (MpUObLIL/ YOBITOK, THIC. y.€.) Mepexoga K MacCOBOMY
BBIITYCKY HOBOM MPOJYKIMU MPU Pa3HOM peakIMu Ha Hee pPhIHKA MPUBEICHBI HIDKE B TAOJHIIE
BbIIIAT. HaliTu onTuManbHBIA CpOK IepexoJa K MacCOBOMY IPOM3BOACTBY HOBOIO BHUIA
npoaykuuu. Mcnons3oBath kputepuit Banbma, CoBumka, Jlammaca u ['ypBuna (mapamerp
ontumu3ma pasel 0,8).

[Tepexon k MaccoBoMy CpoK HACTYIUIEHHS MACCOBOTO CIIPOCa
TIPOU3BOJICTBY HEMEIJICHHO yepe3 1 rox yepes 2 rojaa
HEME]IJICHHO 16 6 -6
yepe3 | rox 5 12 2
yepe3 2 roja 0 2 6

AKTHB Mecsn
Cents10p | OxTs16ps | Hosi6ps | Jlexabpb
b
4, 9 12 13 15
4, 11 10 14 14
4, 15 12 10 11

3ananme 6. M3BecTHBI JOXOIHOCTH (B %) IO TPEM aKTHBaM 3a YEThIPE MeCsIIa.

BbiOpath oAMH aKTUB AJi1 WHBECTUpPOBaHUsA. lcnosib30BaTh KpUTEpUl NPOU3BEACHUN U
B3BEILICHHBIA KPUTEPHUM IIPOU3BEICHU.

3aganue 7. @upma pemaeT BOIPOC O CPOKaAX IMEPEX0aa K MaCCOBOMY BBIITYCKY HOBOT'O BHJAA
npoaykiuu. Bo3MoxHbie nociaeAacTBus (MpUObLIL/ YOBITOK, THIC. y.€.) MEpexoja K MacCOBOMY



BBIITYCKY HOBOHM MPOIYKIMHU MPU Pa3HON peakliy Ha Hee pbIHKA MPUBEICHBI HIDKE B TaOIHIle
BbIIIAT. B ckoOKax yka3aHbl BEPOSTHOCTH BPEMEHHM BO3HHKHOBEHHS CIIpOCA HA MPOAYKIHIO.
Haiitn onTUMasbHBIA CPOK MEPEXOJAa K MAaCCOBOMY HPOU3BOACTBY HOBOTO BHJA MPOIYKIIMH,

WCTIOJIb3YS

KPUTEPUH MAKCHUMHU3ALUHUN CPEIHEr0 OXHUJIAEMOI0 J0XO0Ja W  KpPUTEpUi

MHUHUMM3ALUN CPEIHETO OXKUAAEMOTro pucka. OnpenenuTb, KaKue aabTePHATUBBI COCTABIISIOT
MHOkecTBO [lapero.

[Tepexon xk MmaccoBomMy CpOK HaCTyIUIEHUsI MaCCOBOTO CIPOCA
MIPOU3BOCTBY HEMEJJICHHO yepe3 | ron yepe3 2 roga
0,2) 0.5 0.3)
HEME][JICHHO 16 6 -6
yepe3 | rox 5 12 2
yepes 2 rojga 0 2 6

Kpumepuu oyeHueanusn.

Kaxxnoe 3amaHme OIleHMBAEeTCs OTIENBLHO, MakCMMajdbHO B 4 Oauta. MakcumaibHas

oOmas oneHka — 28 6amioB. Kputepuu orieHUBaHUS 3a1aHUS:

2-4 Gamna. 3agaHue PENICHO B TMOJTHOM OObeMe, BRIOpaHBI BEPHBIE MHCTPYMEHTAIbHBIC
METOJBI W TPUEMBl PEIICHUs, TMPOBEACHBI BEPHBIE pacyeThl, CHEJIaH IOJHBIH,
CoJlep KaTeNIbHbIA BBIBOJ 10 pe3yJibTaTaM IPOBEIACHHBIX pPACUETOB, B pacuerax u
BBIBOJIAX COJICPKATCSI HE3HAUNUTEIbHBIE OIITHOKH.

0-1,9 Oamna. 3amanue HE pENICHO WIM PEIIeHO YaCTUYHO, YaCTUYHO BBIOpAHBI
HE0OXO0IMMBIC HHCTPYMEHTAJILHBIC METOJIBI ¥ TIPUEMBI PEIICHUS, PACYeThl HE TTPOBEICHBI
WM TIPOBEJICHBI YAaCTUYHO, BBIBOJI MO pe3yJibTaTaM IMPOBEJACHHBIX PAacyeTOB HE CleaH
WM OLTUOOYEH.

TecToBbIC 3a1aHUA

(00un eepHwvili omeem)
Ilox curyarnuein pucka B TEOPUU PELICHUN ITOHUMAETCSI TaKas, KOT1a MOXKHO YKa3aTh:
a) BO3MOKHBIE TTOCIEACTBUS KaX0T0 BapUaHTa MPUHUMAEMOTO PEILICHHUS
0) BO3MOYKHBIE TIOCTIEACTBHUS KAKIOTO BapraHTa MPUHUMAEMOTO PEIICHUS U
BEPOATHOCTH HUX IMOSBICHUS
B) BEPOSITHOCTHU KaKJI0T0 BapuaHTa MPUHUMAEMOI0 PEIICHUS
T') CEIJIOBYIO TOUKY

2. Ecnu rpaxxnanud B HelTpanieH K pUCKy, TO ero GyHKIIUS MOJIE3HOCTH J0X0/1a UMEET BUJI:

) 4 MIOTIESHOCTE §) JIOIeSHOCTE E| 4OOIe3HOCTE r) AIOIESHOCTE

Ooxch ZoXOT JOXOT JoXoT

3. I[aHHBIG 00 OXHNAaC€MbIX HpI/I6BIJ'I$IX N BO3MOJKHBIX ITOTEPAX OT BJIOKCHHUA CPCACTB B OJAUH

U3 TMATH TpeUIaraéMbIX IPOEKTOB B YCIOBHSIX Pa3HOTO
MIPUBEJICHBI HIKE B TaOJIMIIE BHIILIAT (B MJIH. PYO.):

COCTOAHHA KOHBIOHKTYPBI

Bwi6op CocTosiHME KOHBIOHKTYPbI

MPOEKTA Xopouiee Y 10BJIETBOPUTEIBHOE [Timoxoe
UIT1 200 100 -60
HII2 150 90 -10
210K} 160 100 10
NIl4 300 120 -100
HIIS 120 110 90




B taGnune npuBenena nadopmarus o CUTyaluu:
a) pucka 0) koH(pMKTA B) HEOIPEIAECICHHOCTH

4. JlanHBIE 00 OKUIACMBIX TTPUOBLISAX U BO3MOKHBIX ITOTEPSIX OT BIOKEHUS CPEACTB B OJINH
U3 IISITH MPEUTaraéMbIX MPOEKTOB B YCIOBHIX PA3HOTO COCTOSIHUS KOHBIOHKTYPBI MPHUBEICHBI
HIDKE B TaOJIMIIe BHIILIAT (B MIIH. pyo0.):

Bwi6op CocTosiHME KOHBIOHKTYPbI

IIPOEKTa Xopomee | YIOBIETBOPUTEINBHOE [1noxoe
HII1 200 100 -60
NIz 150 90 -10
NII3 160 100 10
UI14 300 120 -100
NIIS 120 110 90

CornacHo KPpUTCPHUIO MAKCHUMHH OIITUMAJIbBHBIM PCHICHUCM 6y,[[eT BBI60p IIPOCKTAa

5. JlanHbBIE 00 0)KHIaeMBIX MIPUOBLIAX U BO3MOXKHBIX ITOTEPSAX OT BIOYKESHHS CPEJICTB B OJUH
U3 IISITH MPEUIaraéMbIX MPOEKTOB B YCIOBHIX PA3HOTO COCTOSIHUS KOHBIOHKTYPBI MPUBEICHBI
HIDKEe B TaOauIie BRIILIAT (B MIIH. PyO0.):

Br16op CocTosiHuEe KOHBIOHKTYPBI

IPOEKTa Xopouiee Y 1OBJIETBOPUTEIHHOE [Timoxoe
NIT1 200 100 -60
U112 150 90 -10
NII3 160 100 10
nIi4 300 120 -100
HIIS 120 110 90

[Ipy HaMMUMM JAHHBIX O TOM, YTO BEPOSITHOCTH XOPOILIETO COCTOSHUSI KOHBIOHKTYPHI
coctanysier 0,5, ynoriaetBoputeabHoro 0,3 u mioxoro 0,2, BHIOOp ONTUMAIBHOTO MTPOEKTA HAJI0
MIPOU3BECTH C TTOMOIIIBIO

a) KpUTEPHUSI MaTEMaTHYECKOTO OXKUJIaHUS

0) MakKCUMHHA

B) MUHUMAaKca

I') MaKkCUMaKca

1) KpUTEpUs MPOU3BEACHUN
6. YpoBHHU JOXOJHOCTH aKIUH YEThIPEX KOMIAHUN ITPUBEJICHBI B TAOJIHIIC:

Kommanuu YPpOBHH TOXOJAHOCTH aKIUi
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

Jlist oTBeTa Ha BONPOC, AKUUSAM KAKOW KOMIIAHMM HAJI0 OTAATh MPEAIOYTEHHE, CIEIYET
UCII0JIb30BAaTh!

a) KpUTEpHUsI MaTEMAaTUYECKOTIO 0KHUIaHHUS

0) MakCUMUHA

B) MUHHMAaKcCa

r) kpurepui Jlamnaca

1) KpUTEpUs MPOU3BEICHUI
7. Puck mnorepp, NPUYMHAMH KOTOPBIX SBJISAETCS

OTHOCHTCH K:

YXYJALIEHHE pEmyTaluud KOMIIAHUU,



a) MaTepUaIbHbIM
0) MOpaJIbHBIM
B) (PMHAHCOBBIM
8. Puck norepb, npuyMHaAMU KOTOPBIX ABJISIOTCS OIIUOKH MEPCOHANIa, OTHOCUTCSA K:
a) OMepalMOHHBIM
0) IPUIUIECKUM
B) MOpaJIbHBIM
9. Bemyxknas QyHkius moje3Hoctd xapaktepHa juist JIIIP, ube oTHOIIEHHE K PUCKY MOKHO
0XapaKTepU30BaATh KaK:
a) u30erarolee puck
0) HelTpaiIbHOE IO OTHOIIEHUIO K PUCKY
B) CKJIOHHOE K PUCKY
10. Eciiu qyist JITIP mosie3HOCTh 10X0/1a YBEJIUYMBAETCS MEJIEHHEE, YEM €r0 BEJIWYMHA, TO €ro
(YHKITUS TOJIE3HOCTH:
a) BOTHyTa
0) BBIITyKJIa
B) JIMHEITHA
Onpoc «BNaAeNblIeB PUCKOBY» C II€JIbIO BBISIBIEHUS U OLEHKH PUCKOB, BXOJAIIUX B cdhepy
WX KOMIIETCHIUH, HA3bIBACTCS
12. MeToa KOHTPOIBHBIX CTUCKOB MO3BOJISIET BBISIBUTD:
a) «U3BECTHBIC U3BECTHBIC» PUCKU
0) «M3BECTHBIC HEU3BECTHBIC» PUCKU
B) «HEU3BECTHHIC HEU3BECTHBIC» PUCKHU
13.'pannia, xotopasi OTHENseT OOJACTh MPUEMIIEMBIX PHCKOB (TO €CTh TE€X, KOTOpHIE
OpraHu3alys MPUHUMACT U yIPABIISIET UMH) OT HETIPUEMIIEMBIX, HA3bIBACTCS:
a) rpaHULA PUCK-AIEeTUTa
0) rpaHHIIa TOJIEPAHTHOCTH K PUCKY
B) I'PaHUIIa EMKOCTH PHUCKa
OueHkH puUCKa, KOTOPbIE COCTOSAT B TOM, YTO PHUCKOBOM CHUTYyallUM M €€ OTAEIbHBIM
XapaKTEpUCTUKAM CTaBATCS B COOTBETCTBHE HEKOTOpBHIE OIKCAaHUS, HAa3bIBAIOTCSA

11

14

15.OtHecenne OOBEKTa pHCKa K OJHOW M3 HECKOJNBKHX 3apaHee BBIICICHHBIX TPYIIIL,
BBIPAXKAIOIINX YPOBEHb PUCKA, - ATO:
a) POHKUHT
0) croumMocTh 1MoJ| puckom, VaR
B) PEUTUHT
16.11o exxeqHEBHBIM JaHHBIM CTaHAAPTHOE OTKJIOHEHHE NJISl TIEPUOJIA, MPOJIOKUTEIBHOCTHIO
T, cocTaBuT:
a) Or=0 omﬁ
6) O'T:UTam
B) 01=0 0 T

_ O-Ones

r)o,=

) o, =22

17. CrangapTHOE€ OTKIIOHEHME JIOXOAHOCTHM 3a wMmecdal cocraisier 5%. CranmapTHOe
OTKJIOHEHHE 3a KBapTaJl COCTaBUT % (OKpyTJUTh 10 ABYX 3HAKOB MOCIE

3arsToM).



18. BeposiTHOCTHAasT OIEHKa B CTOMMOCTHOM BBIPQKCHUM ITOTCHIIMAJIBHOTO W3MEHCHUS
CTOMMOCTHU TIOPT(eTst B pe3yabTaTe KoJeOaHU PRIHOYHBIX TOKa3aTeseH 3a OnpeneIeHHbIN
NepUOJ BPEMEHU — 3TO:

B) BOJIATUJILHOCTD

0) mroparus

B) CTOMMOCTb 10J1 puckoM (VaR)
r) Ko uiment B

19. luBepcuduxaius Kak METOJ1 yIPABJICHUS] pUCKAMU MO3BOJISIET:
a) mepenaTh PUCK
0) NPUHSATH PUCK
B) CHU3UTDH PUCK
') YCTPAHUTh PUCK

20. K tpancdepy pucka He OTHOCHUTCS:
a) ayTCOPCUHT
0) cTpaxoBaHUE
B) CAMOCTPaxOBaHUE

Kpumepuu ouyenusanusn:
Kaxxoe TecToBoe 3ajaHue OLICHMBACTCS OTJCIbHO, MaKCMMaibHO B 1 0ami. MakcumanbHas
obmas onenka — 20 6amioB. Kpurepuu oleHHBaHUSA OTICILHOTO 3aaHUs:

- 1 6amr. OTBeT BepeH.

- 0 6amtoB. OTBET HE BEpPEH.

I'pynnoBoe 3a1anue
3ananme: [Jenv pabomul: pa3pabOTKa CUCTEMBI PUCK-MEHEIPKMEHTA OpraHu3aiuy (IIPOEKTa).
3aoauu:
1. O6miast xapakTepuctuka npeanpustus (opranuzanuu, ¢upmsl). HammeHoBanwue,
BUJ| JCSITEIIbHOCTH, KOJIMYECTBO PAOOTHUKOB, OpraHU3AIMOHHAS CTPYKTypa U T.II.
VYkazanue: mpeAnpusTie MOXeT ObITh peaTbHBIM WJIH BHIMBIIILICHHBIM.
2. Kparkoe omnucanue OCHOBHOrO OW3HeEc-TIpoliecca NpeAnpustus (B JT000M
MOHSITHOM JIOCTYITHOM BUJIE).
CocraBnenue «npopuis» puCcKOB NPEAIPUATHS (MPOEKTA.
4. OueHka BEpOSTHOCTH M TMOCHIEICTBUM OT peaju3allid BbIJCICHHBIX PHUCKOB:
KOJIMYECTBEHHbIE/ MOJYKOJIUYECTBEHHbIE/ KAYECTBEHHBIE OLIEHKH.

(%)

5. [TocTpoenue KapThl / MATPUIIbI PUCKOB.

6. Onucanue cucTeMbl pUCK-MEHEPKMEHTA: BBIJICJICHUE B KaXKIOM MOIpa3ieieHuH (B
Ou3Hec-mpoliecce) JInila, OTBETCTBEHHOTO 32 PUCKH, C YKa3aHUEM BHUJIOB.

7. Onucanue METOAOB, KOTOpPhIE BO3MOXKHO MPUMEHHTH I  YIPaBJICHUS

OTACJIbBHBIMM BHUJAMU BBIJCIICHHBIX PUCKOB: KaKM€ METOAbl M KAKUM HMEHHO
o0pa3oM, Ha OCHOBE KaKoi MHQOpPMAIMH U T.J.

8. BbIBOOBI M pEKOMEHJIAUMU IO pPa3padOTKE M BHEAPEHHIO CHUCTEMBI pPHCK-
MEHEKMEHTA Ha JAHHOM ITPEAIPUATHUN.

Kpumepuu oyenueanusn:
['pynnoBoe 3ajaHue OLIEHUBAETCS MakKCUMalbHO B 26 OamwioB. Kputepuu oleHUBaHUS
IPYIIIOBOTO 3aJaHHUS:



- 13-26 6ammoB. CTyneHT NMPHUHSUT aKTUBHOE ydacThe B paboTe, akKTUBHO BBIpa)Kaj CBOU
MBICIIM B KayecTBE JIOKJIaJUMKa, aKTUBHO 3aaaBain (Oosee 1 Bompoca) W oTBeyand Ha
BOIIPOC; WJIM BbIpaxkaj CBOM MBICIIM B KaueCTBE JOKJIAIUMKa, aKTUBHO 3aaaBai (Oosee 1
BOIIPOCA) U OTBEYa] Ha BONPOCKhl. KOPpEKTHO, BEpHO U MOITHO CHOPMUPOBAHBI OTYET U
MIpE3CHTAIMS 110 Pe3yIbTaTaM BBIMOJHEHUS TPYIIIOBOTO 3aaHusl.

- 0-12,9 6amna. CtyneHT y4acTBOBaJl B padoTe, 3ajaBajl HECKOJIBKO BOMpPocoB (Ooisee 1
BOIIPOCA) U CMOT OTBETUTH Ha BOMpPOCHI (0oJiee 1 0TBeTa); WM HE MPUHUMAN y4acTHUs B
paboTe, He BBICTyHaJl B KadecTBE JOKJIAM4MKa, HE 3agaBajl BOIpocoB (3amam 1
HEMPUHITUITHAIBHBIA BOMPOC) W HE MPOSBISUT APYTUX MpHU3HAKOB ywactusi. OTuer u
Mpe3eHTaIMs M0 pe3yJibTaTaM BBIIOJIHEHUS TPYIIIOBOIO 3aJaHusl HE MPEACTaBICHbI WIH
MPEJICTABIICHBI HE B MOJHOM 00bEME, C HAPYIICHUSIMHU, OIIIMOKAMU U HETOYHOCTSIMH.

3. MeToanyeckue MaTepHasibl, ONpelessilOlIMe NPoUeAYPbl OUEHUBAHUA 3HAHUM

9 9
YMEHHUIi, HaBBIKOB M (WIH) ONbITA JAeSTEJbHOCTH, XaPAKTEPU3YIOLIUX ITAIbI
¢GopmupoBaHust KOMNETEHIUA

[Ipouenypsl OLlEHMBaHUS BKJIOYAIOT B €0 TEKYIIUMH KOHTPOJb U MPOMEKYTOUHYIO
aTTECTALMIO.

Tekymmii KOHTPOJIb YCIEBAEMOCTH TIPOBOJUTCS C MCIOJIH30BAHUEM OIIEHOYHBIX
CPEACTB, MPEACTABICHHBIX B M. 2 JAHHOTO MPUJIOKEHUsA. Pe3ynbTaThl TEKYIIErOo KOHTPOJIS
JIOBOJSITCS /IO CBEJICHUSI CTYJICHTOB JIO IPOMEXYTOUYHON aTTeCTAINH.

IIpome:xkyTouHasi arrecTauMs NPOBOAUTCS B QopMe 3auera. 3adeT MPOBOJAUTCA IO

OKOHYAHUU TEOPETHYECKOro oOydeHHs A0 Hauyajga 3K3aMEeHAIMOHHOW ceccuu. B 3aueTHOM
3aJlaHid — 2 TEOpeTHYEeCKUX Bompoca W 2 3amaud. [IpoBepka OTBETOB M OOBSIBICHHE
pEe3yIbTaTOB MPOU3BOJUTCS B JIEHb 3a4eTa. Pe3ynbTarhl aTTECTAllUd 3aHOCSTCS B BEIOMOCTh U
3QUETHYI0 KHUXKKY CTyAeHTa. CTyAEeHTbl, HE MPOUIEAIINE MPOMEKYTOUHYIO aTTECTAIUIO0 IO
rpad Ky ceccum, TOJDKHBI IUKBUANPOBATH 3310JPKCHHOCTD B YCTAHOBJICHHOM IOPSIIKE.



Ipunoxenue 2
METOANYECKHUE YKA3AHUA 11O OCBOEHUIO INCIHUAIIJIMHBI

Y4eOHBIM MJIAHOM MPEyCMOTPEHBI CIEAYIONINE BUIBI 3aHATHI:

- JIEKIUH;

- IPAKTUYECKUE 3aHATHUS.

B xoje JIeKIIMOHHBIX 3aHATHI paccMaTpUBAIOTCSI OCHOBHBIE TEOPETHUECKUE MOJIOKEHUS
U TIOHSATHS B 0OOJACTH WIACHTU(PHUKAIUMHU, OLEHKU U YNPaBICHUS PUCKAMHU, OCHOBHBIE BH/IbI
PHUCKOB, NMPUHIUIBI OLIEHKH PUCKOB, METOJbl OLEHKH PUCKOB C MOMOIIBIO KaueCTBEHHBIX U
KOJIMYECTBEHHBIX TIOKa3aTeNieil, OCHOBBI MPUHATUS PELICHUH B CUTyallud PHCKAa, METOJbI
yHOpaBICHUS] PUCKAMU, JAIOTCS PEKOMEHJIAIUH JIJIsl CAaMOCTOATEIbHON pabOThI U MOATOTOBKE K
MPAKTHYECKUM 3aHITUSM.

B xone mpakTHUecKMX 3aHATUH yriayOJSIOTCS M 3aKPEIUIAIOTCS 3HAHHS CTYICHTOB IO
Py PAcCMOTPEHHBIX Ha JIEKLIMSIX BOMPOCOB, Pa3BUBAIOTCS HABBIKM cOopa, oOpabOTKH U
aHanu3a MHGOPMALMKM C LETbI0 HUJIEHTU(UKAMU U OLIEHKHM PUCKOB, 0OOCHOBaHHUsS BbIOOpa
HAWIYYIIErO PENICHUs W METOJOB YIPABICHUS HICHTU(PUIIMPOBAHHBIMU M OIICHCHHBIMH
pHUCKaMU, a TAaKKe CaMOCTOSITEIbHOW pabOThl U pabOThI B KOJUIEKTHBE.

[Ipu moAroToBKE K MPAKTUYECKUM 3aHATHAM KaXIblil CTyA€HT JOJKEH:

1) U3y4uTh PEKOMEHIOBAHHYIO YUEOHYIO IUTEPATYPy;
2) U3yYUTh KOHCHEKTHI JICKIIH;
3) IOArOTOBUTH OTBETHI HA BCE BOIPOCHI 10 U3y4aeMoil TeMe.

B mporecce moAroToBKM K MPAKTUYECKUM 3aHSATHUSM CTYJEHTHI MOTYT BOCIOJIb30BaThCS
KOHCYJIbTAIMSIMU MPENOJaBaATENS.

Bomnpocel, He paccMOTpeHHBIE Ha JEKIUAX M MPAKTUYECKUX 3aHITHUSX, JOJDKHBI OBITH
U3YYEHBI CTYJIEHTAMU B XOJI€ CAMOCTOATEIbHON paboThl. KOHTpOIb caMoCTOSATENbHOM paboTh
CTYJIEHTOB HaJ Y4YeOHOW MporpaMMoil Kypca OCYIIECTBISIETCS B XOJ€ 3aHATHH METOJI0M
YCTHOTO ompoca. B Xome camocTosTensHOM pabOThl KaXIbl CTYIAEHT OO0s3aH MpPOYHUTAThH
OCHOBHYIO H, TI0O BO3MOXHOCTH, JIOTIOJHUTEIBHYIO JIUTEPATypy MO U3ydaeMOi TeMe, TOTOTHUTh
KOHCIEKThl JIEKIMM HENOCTAIOIIMM MaTepuaioM, BBIIUCKAMU M3 PEKOMEHIOBAHHBIX
NEPBOMCTOYHUKOB.  BBIIENUTHP  HEMOHATHBIE  TEPMHUHBI, HAWTH WX  3HAYEHHE B
SHIMKJIONEANYECKUX CIOBAPSIX.

JUis MOATOTOBKM K 3aHATHUSAM, TEKYyIIEMY KOHTPOJIO U MPOMEXYTOUYHON aTTecTaluu
CTYIEHTBl MOTYT BOCIIOJb30BAThCSl 3JIEKTPOHHO-OMOIMOTEUHBIMH  CHCTEMaMU. Takxke
oOydJaromuecss MOTYT B3AThb Ha JOM HEOOXOIMMYIO JIUTEepaTypy Ha aOOHEMEHTE
YHUBEPCUTETCKON OMOIMOTEKH WM BOCTIONb30BATHCS YNTAIBHBIMH 3aJIaMHU.

TpeGoBaHus K rpynmnoBoMy TBOPYECKOMY 32JaHHIO

3ajaHue BBINOJHSACTCS B MalbIX rpynmnax mno 2-5 yenoBek. Jljisi 3amIuThl pe3ybTaThbl
paboThl OPOPMIISIOTCS B BUJE OTUETA W MPE3CHTAMH (IOKJIaJa C WCIOJIb30BAHUEM JIFOOBIX
WUTIOCTPATUBHBIX MaTtepuasioB). B mpeacTaBneHun u 3amure pabOThl 00S3aTEIBHO JOJKHBI
OBbITh 33JICCTBOBAHBI B PAaBHOI MEpPE BCE YIEHBI MAJIOM TPYIIIIHI.
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