[loKyMeHT NoAnucaH NpocToit 3NeKTPOHHOM NOAMUCHI0
NHdopmaumsa o Bnagenbue: . .
®KNO: MakapeHko EJ‘IGHMM@MEIQPCTBO HAYKHU U BBICHICTO 06pa30BaHI/IH Poccuiickoit CDGI[epaIII/II/I

LoenepaIBHOE TOCYIapCTBEHHOE OOKETHOE 00pa30BaTeIbHOE YUPEKICHHUE BBICIIETO 00pa30BaHuUs

fara noanncarins: 30.0¢PErdBERAI rocynapcTBEeHHBII dKoHOMIYecKui yauBepcuteT (PUHX)»
YHuKanbHbIN NMPOrpaMMHbIN KITHOY:

c098bc0c1041cb2a4cf926cf171d6715d99ab6ae00adc8e27b55cbele2dbd7c78

YTBEPXJIAIO
Havanpauk
y4eO0HO-METOANIECKOTO YIIPABICHUS

T.K. IInaroHoBa
«25» mag 2026 1.

PaGouasi nporpaMMa quCUMIIMHBI
CrarucTuyeckasi OlleHKA PUCKOB B MPeANPUHUMATEIbCKOI eI TeJILHOCTH

Hampasnenne nmoaroroBku
01.03.05 Craructuka

Hanpasnennocts (mpoduiis) mporpaMMbl OakajiaBpuara
01.03.05.01 Ananu3 OOJBIIUX JAHHBIX

Jlns nHabopa 2026 roga

Ksanudukanuys
bakanasp



KA®EJIPA CTaTucTHKH, IKOHOMETPUKH U OLIEHKH PUCKOB

PacnpenesieHne 4acoB JUCHHUILINHBI 110 ceMecTpaM / KypcaMm

Cemectp
(<Kypc>.<CemecTtp Ha 9(5.1)
Kypce>) Uroro
Henens 11 4/6
Bun 3anaruit v | PO | vIo PII

Jlexuu 8 8 8 8
IIpaxkTuueckue 10 |10 |10 [10
Hroro ayx. 18 (18 |18 |18
KonTtaktHas padota 18 [18 |18 |18
Cawm. pabora 153 | 153|153 | 153
Yacsl Ha KOHTPOIb 9 9 9 9
Hroro 180 | 180 | 180 | 180
OCHOBAHMHME

YueOHbIH TUTaH YTBEPKIIEH YUEHBIM coBeTOM YHmBepcuteTa (mpotokoi Ne 9 ot 03.03.2026 1.).

[IporpamMmy cocraBmwi(#): K.3.H., goueHt, Cunsasckas T.I.;k.3.H., noueHT, Tpery6osa A.A.
3aB. kadenpoii: 1.3.H., npodeccop JI.U. HuropoxkuHa

Metoauueckuii CoBeT: K.3.H., AoueHT O.B. Annpeesa



1. HEJIX OCBOEHUSA TUCIUITJINHBI

1.

MIpeNPUHUMATENIBCKOM 1eATENbHOCTH.

1 OBJIAACHUC TCOPCTUUYCCKMMH OCHOBAMHU U q)OpMI/IpOBaHI/Ie TMPAKTUICCKUX HABBIKOB CTaTHCTUYECKON OOCHKU PHUCKOB B

2. TPEBOBAHMUA K PE3YJIBTATAM OCBOEHUSA JUCHUILJTUHBI

IIK-6. CnocofeH ocCylIecTBJIATh MMOUCK CTATHCTHYECKOH WH(OpManuu, ee MNMEPBHUYHYI O00padOTKY M NOATOTOBKY AJs
MpPoOBEACHUA AHAIUTUYCCKUX ncc.nenosannif[, B TOM YHCJIe ¢ HCIOJIb30BAHUEM TEXHOJIOTHii 00JIbIINX JAHHBbIX

B pe3ysbTaTte 0CBOCHHS JUCUMILIUHBI 00y4AIOIMIICS NOJIAKEH:

3HaTh:

OCHOBHBIE TOHSTHS ¥ BHJIBI PUCKOB B MPEIIPUHIMATEIBCKON IeSITETBbHOCTH (COOTHECEHO ¢ MHIuKaropoM [1K-6.1)

YMmeTh

OCYIIECTBIATH MICHTH(HUKALMIO, CTATUCTHYECKYIO OLCHKY U aHaJW3 PHCKOB B IPEANPHHUMATEIBCKON NEATENILHOCTH (COOTHECCHO C
naIKaTopom [1K-6.2)

Baanern:

METOJaMH CTaTUCTUYCCKOM OLICHKHU, aHaJIu3a W YIPaBJICHUSA PHUCKaMHU B HpeZ[HpI/IHI/IMaTeJ'ILCKOﬁ JACATCIBHOCTHU, B

WCTIOJIb30BAaHUEM TEXHOJIOTH OOJBIIINX AHHBIX (COOTHecCeHO ¢ mHAanKaTtopoM [1K-6.3)

TOM 4YHUCIIC C

3. CTPYKTYPA U COAEP KAHME JTUCIUIIJINHBI

Paznen 1. TeopeaneCKne OCHOBBI OLI€CHKH PUCKOB B HPEZ[HpI/lHI/IMaTEJILCKOﬁ ACATCIbHOCTH

Buj 3ansTus / Cemectp /| KoamuectBo
Ne HanmenoBaHue TeMbl, KpaTKoe coepKaHue Komnerenuuu
pa6otsl / popma ITA Kypc 4acoB
Tema 1.1 CymHocTth pucka U OCOOCHHOCTH €ro MpPOSIBICHUS B
HpeANPUHUMATEIbCKON eI TeIbHOCTH
1.1 |Ilonsitue u 0COOEHHOCTH YKOHOMMYECKHX PHCKOB. YTPO3bl, OMACHOCTH M| JIeKIMOHHbIE 3aHATUS 9 2 IK-6
ux cootHomenue. Knaccuguxarms puckoB. OcoOSHHOCTH KilacCU(pUKALUK
PHCKOB B Pa3HBIX BUAAX JIESTEIBHOCTH
Tema 1.1 CymHocTh pucka U OCOOCHHOCTH €ro MpOSBICHUS B
MPeIPUHUMATEBCKON IEATEIbHOCTH
CamocTosiTenpHas
1.2 |IlonsiTue U 0COOCHHOCTH YKOHOMHYECKHX PHCKOB. YTPO3bl, ONACHOCTH M 6 9 32 [1K-6
ux cootHotreHue. Knaccudukaius prckoB. OcoOeHHOCTH KiIaccH(uKanum pabora
PHCKOB B pa3HbIX BUJAX AESTEILHOCTH
Tema 1.2 Meronbl uaeHTH(OUKALMU PHCKOB B IPeANPHHUMATEIbCKON
13 ACATCIEHOCTH JIeK1IMOHHBIE 3aHATHS 9 2 TIK-6
OcHoBHble ~ MeToAbl  uaeHTHUduKauuu  puckoB.  [IpencrasieHue
UH(OPMALIMU O PUCKAX: TIOCTPOSHHE U aHAJIM3 KAPThl U MaTPUILIbI PUCKOB
Tema 1.2 Meronbl uAeHTH(OHUKALMU PHCKOB B IPeANPHHHMATEIbCKOH
JEATEeIbHOCTH
1.4 OcCHOBHEIE METOIBI uaeHTU(UKAIUI PHCKOB. IIpencraBnenue [IpaxTuyeckue 9 4 MK-6
" | undopmanum o puckax: nocrpoenue U aHaM3 KapThl U MaTPULIbI PUCKOB 3aHATHS
Brimonnenne 3aganuii ¢ momonipio LibreOffice . PaGora ¢ maHHBIMH
IenTpanbHoro 6anka P®, Poccrara.
Tema 1.2 Meroasl uAeHTH(DUKAIUK PUCKOB B MPEANPHHAMATEIHCKON
JeATEeIbHOCTH CamocrosiTesbHast
1.5 9 24 IK-6
OcHoBHble ~ MeToAbl  uaeHTHUdukanuu  puckoB.  IIpencrasiaeHue pabora
nH(OpPMALUK O pHCKax: HOCTPOCHHE M aHAJIM3 KapThl M MATPHIIbI PUCKOB
Pa3nes 2. MeToabl O1lIeHKH PUCKOB B MPEINPHHIMATEIbCKOI 1eITeTbHOCTH
Bun 3ansitus / Cemectp /| KonmuectBo
Ne HaumeHnoBaHue TeMbl, KPAaTKOe colep:KaHue KoMnerenuun
pabotsl / popma ITA Kypc 4acoB
Tema 2.1 [ToHsiTHE OLIEHKH PUCKOB
CamocrosiTenbHast
2.1 |3anmaua oueHku puckoB. [loxxomsl K oOLEHKe pHCKOB. Buabl oueHox pabora 9 23 IK-6
9KOHOMHYECKHX PHUCKOB.
Tewma 2.2 CtaTrcTHYECKHE OLIEHKU PUCKA
2.2 |Craructudyeckue W BEpOSTHOCTHbIE Mepbl pucka. OcHOBHbIe crocoObl| JlekunoHHbIE 3aHATHS 9 4 [IK-6
MOJISJIMPOBaHHUs BoJaTWIbHOCTH. Bennuuna Value-at-Risk (VaR).
Tema 2.2 CratucTUUECKHE OLIEHKU PUCKA
CraTuCTHUECKHE M BEPOATHOCTHBIE Mepbl pucka. OCHOBHBIE CIIOCOOBI n
2.3 | mogenupoBanus BonarwibHOCTH. Bennunna Value-at-Risk (VaR). paKTHiccKue 9 4 [K-6
Beimonnenne 3apanuii. I'pynnoBoe TBopueckoe 3agaHue. BeimonHeHne AT
3a7aHMii ¢ momouisio LibreOffice .




Tewma 2.2 CtaTrcTHYECKHE OLIEHKU PUCKA
CTaTUCTHYECKHE M BEPOSTHOCTHBIE Mepbl pucka. OCHOBHBIE CIIOCOOBI

2.4 |monenupoBanus BonatmibHOCTH. Benmunna Value-at-Risk (VaR). Camocrostenbias 9 24 [1K-6
pucka» IIpuMeHeHHE CKOPUHIOBBIX MOJEJEH HpPH OIEHKE KPESIUTHOTO padora
pucKa.
Tema 2.3 CratucTuueckas OlleHKa pUCKOB HHBECTULIMOHHOTO POEKTa
OcCo0eHHOCTH pean3alii PUCKOB TIPH OCYIIECTBICHUN HHBECTUIIMOHHBIX
55 |MTPOCKTOB. OleHKa PHCKOB HWHBECTHULIMOHHBIX MpoekToB. CreHapHoe [Mpakriyeckue 9 ’ TK-6
"~ | mpornosupoBanue nmapamerpoB OuzHec-IIaHa ¢ y4yeToM (PaKTOPOB PHCKA. 3aHATHA
BxirroueHune 31eMEeHTOB PUCK- MEHEDKMEHTa B Ou3Hec- IUIaH.
BeinosHeHue 3a1aHuit
Tema 2.3 CratucTuueckasi OLeHKa PUCKOB HHBECTHIMOHHOTO MIPOCKTa
Oco0EHHOCTH pealn3aliy PUCKOB MPH OCYLIECTBICHUH HHBECTHIIHOHHBIX CaMocTosTeIbHAs

2.6 |mpoekroB. OlleHKa pPHCKOB HMHBECTHLHOHHBIX MpoeKkToB. CleHapHoe aGora 9 24 [K-6
IIPOTHO3MPOBAHKE [IAPAMETPOB OU3HEC-IUIaHA C y4eToM (paKTOPOB pHCKA. p
BrIroYeHHE 3IEMEHTOB PUCK- MEHEDKMEHTA B OM3HEC- TUIaH.

Tewma 2.4 OueHka u ynpasieHHe TPESANPUHAMATEIECKUME PHCKaMU
CyIIHOCTh ¥ OCOOSHHOCTH TPEANPUHUMATENILCKUX PUCKOB. OTHOLIEHHE
npeanpuHIMareneil Kk pucky. [lpeanpuHuMarensckuil puck, ynpasinenue| CamocrosiTenbHas

2.7 9 26 TIK-6
UM U OpuObUIb B JoONTOCpodHOM mepuone. OcoOEHHOCTH YyIpaBiICHUS pabora
MPEANPUHIMATEILCKUMUA ~ pUCKaMu. [loCTpoeHHe  CHCTEMbI  PHCK-
MEHEJDKMEHTA B MTPEANPUHIMATEIILCTBE

2.8 [IloaroToBka K MPOMEXYTOUHOI aTTECTAINH DK3amMeH 9 9 T1IK-6

4. POHJ] OIEHOYHbBIX CPEICTB

CrpykTypa W comepkanue (OHAA OIEHOYHBIX CPEACTB AN TPOBEACHHS TEKYIIEro KOHTPOJS M IIPOMEXYTOYHOH aTTecTalnuu
npezncrasiensl B [Ipunoxkennu 1 k paboueil mporpaMme AUCIUTLTAHEL.

5. YYEBHO-METOIUYECKOE U TH®OPMAIIMOHHOE OBECIIEYEHUE JTUCHUIIJINHBI

5.1. Y4eOHble, HayYHbIe H MEeTOAMYECKHE U3TaHUS

ABTOpHI, bubmmorexa /
3arnaBue W3parenscTBO, TOX
COCTaBUTENN KonuuectBo
1 Kypnan "Ynpasnenue puckom” YuraneHslii 3a1 PIOY
(PUHX)
2 Tepexoma, E. A., DKOHOMHYECKAs OIICHKA PHCKOB: yueOHOe mocobrne | Mocksa: Poccuiickas 9BC «IPR SMART»
Mosonesa, H. B. TaMOXKEHHAs aKageMusl,
2016
3 INanaruna, A. E., VipasneHue pucKkaMy Ha OPeAIPUATHU: TEOPUS U Mocksa: Aii [Iu Ap Menua, OBbC «IPR SMART»
CaucryHOB, A. B. IpaKkThKa: yaebHoe mocodue 2020
4 JHepessiukun C. A. OLeHKa pUCKOB: Kypc JIEKIUH Uomkap-Omna: [ToBomkckuii | ObC «YHUBEpcuTeTCKas
rOCYAapCTBEHHBIH OuOIMOTEKA OHIAHY
TEXHOJIOTMYECKUH
yHuBepcutet, 2019

5.2. Hpoq)eccpwf[am,m,le 0a3bl JAHHBIX U I/lH(l)OpMaIIP[OHHl)Ie CIIpaBOvYHBbIEC CUCTEMbBI

baza nanneix Lentpansaoro 6anka PO http://cbr.ru/hd_base/

Basa craructuueckux naHHeix Poccrara https:/rosstat.gov.ru/databases

Ennnas MexBenoMcTBeHHas HHpopMamonHo-ctatiuctuaeckas cucreMa (EMUCC). Poccrart. https://www.fedstat.ru/
Koncynprant +

5.3. IlepeyeHb NpOrpaMMHOro odecrnedeHus

OnepaunonHas cucrema PEJ] OC
LibreOffice

5.4. YueOHO-MeTOANYECKHE MATEPHAJIbI A1 00y4AI0LIHXCH ¢ OrTPAHMYEHHBIMHU BO3MOKHOCTSIMH 30POBbSI

HpI/I HCO6XOZII/IMOCTI/I 110 3asIBJICHHUIO o6yqa}omeroc;l C OIrpaHUYCHHBIMU BO3MOKXHOCTAMU 3I0POBBA y‘{e6HO-MeTOZ[I/I‘-IeCKI/Ie Marepuabl
HpPEeOCTaBIAIOTCA B (hOpMax, aJalTHPOBAHHBIX K OTPAHHUYCHUSAM 3I0POBbS M BOCHpHUATHS MH(popMmarwu. [ JIMIl ¢ HapyUIEHHSIMHU
3penus: B hopme ayauodaiina; B meyaTHoi GpopMe yBelHYeHHBIM mpudToM. st UL ¢ HApYUIEHUAMHU CliyXa: B (hopMe DIEKTPOHHOTO
JAOKYMCHTA,; B e4yaTHON (I)opMe. 21)'[5[ Jinl ¢ HapyHICHHUAMU OIIOPHO-ABUTAaTCIIBHOIO alrlrapara: B (bOpMC QJICKTPOHHOI'O JOKYMCHTA; B
neyaTHou opme.

6. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHHUE TUCIIUIIJINHBI

INomemenust Ui BceX BUIOB palboT, NPEAYyCMOTPEHHBIX YYEOHBIM IUIAHOM, YKOMIUICKTOBaHBI HEOOXOAMMOW CIEIMAIM3HPOBAHHON
yueOHOH MeOeNbI0 U TEXHHYSCKIMHU CPEACTBAMHU O0YICHHS:

- CTOIIBI, CTYJIBS;

- IEPCOHANIBLHBIN KOMITBIOTEDP / HOYTOYK (TIEPEHOCHOH);




- IPOEKTOP;
- 9KpaH / HUHTEPAKTHBHAS JOCKA.

Iomemenus A CaMOCTOATENBHON pabOTHI 00yJaIOIUXCS OCHAIIEHB! KOMITBIOTEPHOH TEXHUKOM C BO3MOXKHOCTBIO HMOAKITIOUEHHS K
cetu "MHTepHeT" u o0ecriedeHneM J0CTyTa K 3JeKTPOHHON HH(OpMaIlMOHHO-00pa30BaTeIbHOM cpere.

7. METOANYECKHUE YKAZAHUA JJIA OBYYAIOIIUXCSA 110 OCBOEHHUIO JTUCITUITJINHBI

Metoauueckue YKa3aHusA 10 OCBOCHUIO JUCHUIIJIMHBI IPEACTABICHBI B HpI/IJ'IO)KeHI/II/I 2K pa60qep“1 nporpaMme JUCHUIIIUHBI.




P®OH/J ONEHOYHbLIX CPEJACTB

IIpunoxenue 1

1. OnmcaHue mnoOKasaTesJedl M KpUTEpUEB OLEHUBAHMA KOMIETEeHIMHA Ha
pa3/IMYHbIX 3Tanax uX popMUpPOBaAHUS, ONIMCAHHE IIIKAJI OLleHUBAHUS

1.1 Iloka3aTenu U KpUTEPUHU OLICHUBAHUSI KOMITETECHIIHIA:

3VH, cocrassrolye
KOMIIETEHIINIO

IToka3aTenu orleHUBaHUSA

Kpurepuu orienuBanus

CpencrBa
OIICHUBAHUS

IIK-6: Cnioco0eH 0CcylIeCTBJSITh MOUCK CTATHCTHYECKOI HHpOpMannu, ee NEPBUYHYI0 00padOTKY U MOATOTOBKY
HCCJIeIOBAHNU, B TOM YHcJIe ¢ HCI0JIb30BAHHEM TeXHOJIOTHii 00JI1bIINX JAHHBIX

JAJIS NIPOBEACHHUA AHAJIUTHICCKUX

3namo:

OCHOBHBIC IMOHATHUA U BUABI PUCKOB

@opMyJIHpYyET OTBETHI HA
IMOCTaBJICHHBIC BOIIPOCHI B

[TonHOTa M COEPIKATEIBHOCTD
OTBETa; YMEHUE IIPUBOINUTH

YcTHBIN onpoc
(Bompocsl 1-20).

B IIPEANPUHUMATENBCKOM | YACTH OCHOBHBIX IOHITUM | IPUMEPBI TecroBble 3a1aHuA
JESTENBHOCTH Y BUJIOB PHCKOB, METOJIOB (1-20)
aHaJIM3a, OLIEHKH U OK3aMeHallMOHHbBIE
yIpaBlicHUS PUCKAMU B ownersi (1-10)
NpeANpUHUMATEIBCKON
JESITEIbHOCTH.
Ymems: Pemaer pacueTHsie [lonHota w®  mpaBuibHOCTH | PacueTHoe 3amanue
OCYIIECTBIISTh MACHTHU(PHKALMIO, | 3aJaHNs1, aHANU3UPYET U peuieHui; 000CHOBaHHOCTH | (3amanus 1-5)

CTaTUCTUYECKYIO OLICHKY M aHaJIN3
PHUCKOB B MNpeIIpUHUMATEIBCKON

HUHTEPIPETUPYET
MOJTyYE€HHBIE PE3yIbTATHL.

oOpameHusi Kk 0a3aM JaHHBIX;
COZEPKATEIIFHOCTh BBIBOJIOB U

OK3aMeHaIHOHHEIE
ouners! (1-10)

JeSITeNbHOCTH WUHTEPIPETAUA  MOTYYEHHBIX

pe3yIbTATOB.
Bnaoemby: VYuyacTtByer B rpymnmnoBoM | COOTBETCTBHE pe3yabTaToB | DK3aMEHAIMOHHBIC
METOJIaMHU CTaTHCTUYECKOH | 3aaHNnd, ToA0UpaeT BEITIOJTHEHHS rpymmosoro | 6uers (1-10)
OLICHKH, aHalW3a W YIpaBICHUS | IUTEpaTypy u 6a3bl 3aJlaHusl MTOCTaBJIIEHHBIM 1ieTsM | ['pynmoBoe 3aganue

pUCKaMH B TIPEIIPHHIMATEIHCKON
B TOM 4YHCIE C
TEXHOJIOTHI

NeATENbHOCTH,
HCIIONIB30BaHUEM
OOJIBIINX JAHHBIX

JTAHHBIX, OCYIIECTRIISICT
OLICHKY W aHAJIU3 PHUCKOB,
BBISIBIICHHE YIPO3
9KOHOMHUYECKOMH
0€3011aCHOCTH,
(dbopMUpyeT OTUET U
MPE3SHTAIINIO T10
pe3yJibTaTaM BBITIOJTHEHUSI
IPYIIOBOTO 3a/[aHHS.

u 3agadaM, OOOCHOBAHHOCTH
NPUMEHEHUS METOJIOB OLICHKU U
aHanM3a PHCKOB.
O00CHOBaHHOCTH OOpAIICHUS K
UH()OPMATMOHHBIM
ucroynnkam.  IlomHora m
COJIEPKATENLHOCTD
NPE/ICTABIICHUS.  PE3YJbTaTOB
BBITIOJTHEHHS IPYIIIOBOTO
3a/1aHKs B XOJIC 3QIIUTHL

1.2 IIIkansl OLICHUBAHUS:

Texymuii KOHTPOJIb YCTIEBAEMOCTH U TIPOMEKYTOUYHASI aTTECTAINS OCYIIECTBIIICTCS B
paMKax HaKOMUTEIbHOUN 0aIbHO-pEUTUHTOBOM cucTeMbl B 100-0amibHOM mIKase:

84-100 6am1oB («OTIMYHOY)

67-83 GannoB («XOPOIIO0Y)

50-66 0anIoB («yI0BIECTBOPUTEILHOY)

0-49 6a1110B («HEYAOBJIETBOPUTEITHHO)




2. TunoBble KOHTPOJIbHbIE 3aJaHUS WM MHbIE MATePHAJIbl, HCOOXOAUMBIE VISl OLEHKH
3HAHUM, YMEHHH, HABBIKOB M (MJIM) ONBITA AEATEJbHOCTH, XaPAKTEPU3YIOIIMX ITAIlbI
(opMupoBaHUs KOMIIETEHIMI B Ipouecce 0CBOCHUsI 00pPa30BaTeIbHOM MPOrpaMMbl

3K3aMeHalIl/IOHHbIe OmJj1eThI

IK3aMeHAMOHHBbIHA Omter Nel
1 TloHsiTHe YPOBHSI PUCKA: YaCTOTA BOSHUKHOBEHUS MOCJIEACTBUIH U TSKeCTh yiepoa. [lonaTue onacHocTH,
¢akTopoB pucka: KiaouyeBbie oTiinums. IlpuBeaute npumepsl.
2 Henapamerpuueckuii MeToa onpeaeinenuss VaR: ocHOBHbIe XapaKTepUCTHKH, GOpMYJIbl, HHTEPHPETALUSs
MoJIy4eHHOro 3HaueHusl. [IpuBequTe mpuMepsbl.
3amaua 1. O6seM kpeauTHOTO TMOPTdens 0aHKa 3a MPONUIBIH Toa coctaBui 1150 KIMEeHTOB, B TOM 4ncie 1) 9uciio
KIIMEHTOB, B3SBIINX OJHOBPEMEHHO Oojiee IBYX KpeauToB, - 320 demoBek, 2) YMCIIO WMEIOMINX 33aJ0JDKEHHOCTD I10
OJHOMY KpeauTy — 75 4enoBek, 3) YMCIO MMEIOIIUX 3aJJ0JDKEHHOCTh 110 OJHOMY KPEAWUTY W B3SIBIIMX OoJee BYX
KpenuToB — 15 yenoBek. Ecnu B Tekyiem roy onpeaeicHHBIH KIUEHT OaHka uMeeT OoJiee ABYX KpEAUTOB, TO YeEMY
paBHa BEPOSTHOCTH TOTO, YTO TAKOW 3aeMIIHK OyIeT MMETh 33JJ0OJDKEHHOCTD 0 OTHOMY KPEIIHUTY.
3agaua 2. JlaHHbIC O ©KEAHCBHBIX TOPrax aKIMsIMH YMUTCHTA PEACTABICHBI B TA0IHIIE:
Hosi6ps 02 03 04 05 06 07 08 09 10 11 12 13 14 15

JloxoxHocTs, % 001 | -218 | 0,14 | 3,22 -0,38 | -257 -0,86 2,62 -223 | 0,69 | 042 132 | 2,79 | 3,53

Ha 15 HOs0ps neHa 3akpeiTust akiun coctaBmia 1200 py6. Ucnons3ys uMeromuecs nanubie, ais noptdens u3 100
aKIUi ONpeneNIuTh OJHOAHEBHBIA aOCOMIOTHBIM M OTHOcUTENnbHBIH VaR ¢ noBepurenbHOW BeposSTHOCTHIO 90%
HEMapaMCTPUUICCKUM MCTOJOM. CI[GH&TI) BbIBO/JIbI. HO[IpO6HO OIMMCaThb X0 PCUICHUA.

IK3aMeHAIMOHHBIH Omiter Ne 2

1 Ouenku pucka B coorBercTBHM c0 crangaprom FERMA: kadecTBeHHbIE, MOJYKOJIHYeCTBEHHBIE,
KoJn4ecTBeHHbIe. [IpuBeanTe npumepsl.

2 CrarucTrHyecKrue Mepbl PHCKA: BEPOSITHOCTb, CTAHJAPTHOE OTKJIOHEeHMe (JUIsI aKTHBa M mnopTdens
aKTHBOB), MOJyBapuauusi, nmojyaucnepcusi. /locToMHCTBA, HeIOCTATKH. ArperipoBaHue CTAHAAPTHOIO
OTKJIOHEHMS [IJIsl Pa3HBIX MEPHOJ0B BpeMeHH.

3agaya 1. OcHOBHBIE XapaKTEPUCTHKH JOXOJHOCTEH aKIMil TPEX IMUTEHTOB MPECTABICHBI B TaOIHUIlE (YHCIO0

HaOmroAeHui coctaBmio 150):

XapakTeprucTuka OMUTEHT A Owmwurent B Omutent C
Cpennee 0,999708 1,002635 0,997989
CT. OTKIIOHECHHE 0,015857 0,016142 0,026978
Koppensiuus
AB 0,14
AC 0,17
BC 0,35

OxapakTepr30oBaTh IOJYYCHHBIE pPe3yJabTaThl. PaccMOTpeTh BO3MOXXHOCTH (hopMupoBaHUs mopTdens U3 IBYX
HMHCTPYMEHTOB, IIPEJIIIoJiaras, 4ro J0Js akiuii smurenta B cocraput: 60%. Caenats BeiBOIbI. [1o1poOHO onucath X0/
pelICHUS.

3anaua 2. KpenuTHblii mopTdens HHCTPYMEHTOB cOAepKUT 30 HHCTPYMEHTOB, C BEpOSTHOCTBIO iehonTa, paBHoii 0,02,
JUISL KQKJI0TO M3 HHCTPYMEHTOB. OIICHUTh BEPOSITHOCTh TOTO, YTO B MOPTdETe MPOH30HIyT:

e T1pu aedoira;

e He Oosiee Tpex AeQONTOB;

®  TOJIBKO JBa JeoITa;

e xoTs ObI 1Ba nedonra;

e MeHee Tpex AeQOoiTOoB.
Caenatp BeiBozibL. [logpoOHO onmcaTs X0/ pereHusI.

IK3aMeHALMOHHLIN omier Ne 3
1 Buapl >KOHOMHYECKHMX PHCKOB: MO0 HCTOYHHKAM. CHCTEeMATHYECKHI W HECUCTEMATHYECKHil PHCKH.
IIpuBenuTe NpuMepbI ISl KAKI0r0 BbIAEJIEHHOI0 BUIa PHCKA.
2 CraTHCTHYECKHEe MOJE/IN OIlCHUBAHUsI BePOSTHOCTEl Aedoira: Moaesb AJbTMaHa U ee MOIAH(UKAIMHA.
OcHoBHasi wuaesi, MPEINOCLUIKH, HHTEpHpeTanusi Pe3yJbTaTOB, [JOCTOMHCTBA U HEXOCTATKM.
HNnaTepnperanust mapamerpa Z. [IpuBegure npuMepsl.



3anaua 1. [lns moprdens KpeAUTHBIX HHCTPYMEHTOB MIPU YCIIOBHH, YTO CPEIHETO0BOE YUCIIO Je(oNTOB
KOHTPAreHTOB PaBHO 7, OIICHUTH BEPOSITHOCTh TOTO, YTO B TCUCHHE TO/Ia B MOPTdEe MPOU30HIyT:

e 1Ba nedonTa;

e MeHee JBYX J1e(onToB;

e Oomble Tpex e ONTOB.
3anaua 2. OCHOBHBIE XapaKTEPUCTUKN JTOXOTHOCTEH aKI[Mid TPEX IMUTEHTOB MPEICTABICHBI B TA0OIHUIIE (UHCITO
HabmoaeHmit coctasuio 200):

XapaKTeprucTHKa OMUTEHT A OwmwureHt B OmutenT C
Cpennee 0,999708 1,002635 0,997989
CT. OTKJIOHEHUE 0,015857 0,016142 0,026978
Koppenauus
AB 0,14
AC 0,17
BC 0,35

OxapakTepr3oBaTh IOJYYEHHBIC pPE3yJbTaThl. PaccMOTpeTh BO3MOXKHOCTH (GopMmupoBaHusl TopTdens U3 IByX
WHCTPYMEHTOB, IIPeIoiaras, 9To JoJs akiuii smutenta B coctasut: 30%. Caenars BeBobL. [logpo6HO onmcath X0
peIICHUS.

IK3aMeHAUMOHHBbIH Ouiter Ne 4

1 Bemnunna Value-at-Risk (VaR). OcHoBuble dakTophl, Bausomue Ha VaR. J[ocToHHCTBAa, HETOCTATKH,
OTJIMYHSA OT APYruX Mep pucka. BoraTuibHOCTH Kak Mepa prucKa: 0CO0eHHOCTH, J0CTOUHCTBA, HeIOCTATKH.
IIpuBeaurTe npumepsl.

2 Mertoasl ynpaBjieHHMs PHCKaMHU: mepegadya pucka, u3deranue pucka. Oco0eHHOCTH, JTOCTOMHCTBA,
HeJAocTaTKu MeToA0B. IIpuBenuTe npumepsl.

3agaua 1. JlaaHble 0 eXKE€AHEBHBIX TOPTax aKIMSIMH YMUTEHTA IPEACTABICHBI B TAOIHIIE:

Asrycr 01 02 03 04 05 06 07 08 09 10 11 12 13 14

Joxonnocts, % | -0,18 0,62 -0,83 0,4 0,03 04 1,6 1,96 -1,69 | -163 | 046 | -0,49 | -2,48 | 0,63

OpnHOAHEBHOE CTaHJAPTHOE OTKJIOHEHHE JOXOIHOCTH 3a mepuoxa coctaBmwio 1,12%. Ha 14 aBrycra neHa 3akpbIThs
akuu coctaBuia 105,3 py6. Mcnonb3ys umeromuecst ganusie, At noptdens u3 200 akuuii onpenenuTh 0THOAHEBHBIN
abcomoTHBIN 1 oTHOCcUTENbHBIN VAR ¢ noBepurensHOii BepoaTHOCTHIO 90% mapaMeTpruuecKuM (IenbTa-HOPMaIbHbBIM)
MeTosioM. Crienath BeIBOBL. [10Ap0OHO ONMMCaTh X0 peIIeHusl.
3agaua 2. Vcrosb3ys IMEIOIIKECS JTaHHBIC O €KEIHEBHBIX Toprax akiusmu Coepbank Poccun, miis noprdens uz 100
aKkLM onpenenuTs oqHOAHEBHBIN VaR ¢ noBepurensHOM BeposTHOCTBIO 99,9% u 95%:

a) HemapaMeTPUIEeCKUM METOJI0M;

0) mapaMeTpHUYECKUM (IeIbTa-HOPMaJIbHBIM) METOIOM.
Cnenatb BeiBOIBL. [10Ap00OHO OMKCaTh X0 PEIICHUS.

IK3aMeHAIMOHHELIN onierT Ne 5

1  Tunsi JIIP no oTtHomeHuo K pucky. IlonaTue pynkuun nonesnoctu. Tunuunbsie GyHKIHUM M0T€3HOCTH.

2 CraTucTHYecKHe MO/ieJIM OLleHUBAHMS BeposiTHOCTell AedoJiTa: Moae M OHHOMUAJILHOIO pacnpeaeeHUust U
pacupenesnenus Ilyaccona. IlpeamoJioskeHusi W YCJI0BUSI NPUMEHEHHMsl, OCHOBHbIE XapaKTepPUCTHKH,
¢opmyJibl, uHTEpHpeTaNUs Pe3yJbTaTOB, JOCTOMHCTBA U HeJocTATKU. [IpuBeanTe NMpuMepsbl.

3apaua 1. BepositHocTh cHumkeHus aoxogHoctu akuuum C coctasmser 0,12; nns akuuum B BepoATHOCTH pocta

noxonHOocTH coctaBiseT 0,88; 1oxoaHOCTh akuu A OyaeT pacTu ¢ BeposTHOCTHIO 0,95. OueHuTh BEpOSTHOCTH TOTO,

YTO:
®  CHM3UTCS JOXOJIHOCTH JIBYX aKITUH.
®  CHM3UTCS JOXOTHOCTH XOTS OBI IBYX aKITUH.

3anaua 2. JlanHbIC 0 ©KETHEBHBIX TOPraxX aKIUSIMH IMUTCHTA MPEACTABICHBI B TAOJIHIIE:

ABrycT 01 02 03 04 05 06 07 08 09 10 11 12 13 14

Joxonnocts, % | -0,18 0,62 -0,83 0,4 0,03 04 1,6 1,96 -1,69 | -163 | 046 | -0,49 | -2,48 | 0,63

OpHOAHEBHOE CTaHJAPTHOE OTKJIOHEHHE JOXOIHOCTH 3a mepuoxa coctaBmio 1,12%. Ha 14 aBrycra meHa 3akpbIThs
akiuu coctaBwia 105,3 py6. Hcmonsdyst umeromuecss naneeie, aius noptdenst u3 1000 axmuii omnpenenuth
OJHOZHEBHBIN a0COIOTHBIM M OTHOCUTENBHBINA VAR ¢ moBepHUTENbHON BEpOATHOCTEIO 95% mapaMeTpuuecKuM (JenbTa-
HOpMaJIbHBIM) MeTosioM. Crenats BeIBOABL. [lo1poOHO onHcaTh X0A peleHusl.



JK3aMeHAlMOHHBI OuieT Ne 6
1 Peiituaru u poHKuHTU. OCHOBHBIE OTJINYHS PEHiITUHIOB M PIHKHHIOB.
2 MWnpenruduxkanms, UCTOYHUK pucka. OueHka pucka.
3agaua 1. O6beM kpeauTHOro moprdess 0aHka 3a IMPOILIbIA roj cocTaBui 1150 KIMEHTOB, B TOM 4Hcie 1) 4ucio
KIIMEHTOB, B3SBIINX OJHOBPEMEHHO Oojiee NIBYX KpeauToB, - 320 denoBek, 2) Y4MCIIO UMEIOIMINX 3aJ0KEHHOCTD 10
OJHOMY KpeAuTy — 75 4enoBek, 3) YhCIO MMEIOIIUX 3a0JDKEHHOCTh 10 OJHOMY KPEAWTY M B3SBIIMX OoJiee ABYX
KpeauToB — 15 genoBek. Ecnm B TekymieM romy onpeneieHHbIN KINeHT OaHka uMeeT Oojiee ABYX KPEAUTOB, TO YEMY
paBHa BEPOSITHOCTH TOTO, YTO TAKOW 3aeMIIHK OyIeT MMETh 3aJJOJDKEHHOCTD TI0 OTHOMY KPEIIUTY.
3agaua 2. /lanHple 0 AMHAMHKE JOXOAHOCTEH NBYX akimii A u B, a Taxke HeKOTOporo 0a30BOro moptdens akiui
(ppIHOYHASI AOXOAHOCTH), IPEICTABICHEI B TAOJIHIIE.

Mecsig JloxomgHocTh, %
Axiusg A Axuus B PriHounbli nopTdens

1 2 2,8 2,5

2 0,8 1,8 1

3 2,3 3,2 3

4 3,5 45 4,1

5 3,2 4,2 3,7

6 4,2 2,5 4
Cymma 16 19 18,3
Cpennee 2,67 3,17 3,05

Onpenenuts a1 akwn A ko3 dumnueHT 6era, KodhHUIUEHT JeTepMUHAIINH, CIIENATh BEIBOIBL.

IK3aMeHAMOHHEIN onier Ne 7
1. PniHoYHas Moaedb. Moaesib OIIEeHKH A0JTrocpOYHbIX akTUBOB (CAPM).
2. M3bexkanue, nepeaaya, yiep:kaHue pUCKa, npedomapauienue u CHu)3ceHue yujepoa.
3agauva 1. [lanHble 0 AMHAMUKE NOXOMHOCTEH NBYX akumid A u B, a Takxke HEKOTOporo 6a3oBoro moprdens akiui
(ppIHOYHASI JOXOJHOCTH), IPEJICTABICHEI B TAOJIHIIE.

Mecsig JoxoaHocTh, %
Axums A Axnus B PriHOuHBI OpTdens

1 2 2,8 2,5

2 0,8 1,8 1

3 2,3 3,2 3

4 3,5 45 4,1

5 3,2 4,2 3,7

6 4,72 2,5 4
Cymma 16 19 18,3
Cpennee 2,67 3,17 3,05

Omnpenenuts 11 akiuuu B ko3 duiment Oeta, k03 GUUKEHT AeTepMUHALNH, CAETIATh BBIBOJIBL.
3anaua 2. KpenuThslii moptdens HHCTPYMEHTOB coAepkuT 30 MHCTPYMEHTOB, ¢ BEpOSATHOCTHIO AedonTa, paBHoii 0,02,
JUISL KQKJJ0TO M3 HHCTPYMEHTOB. OIICHUTh BEPOSITHOCTh TOTO, YTO B MOPTdETe MPOH30HIyT:
e Tpu AedoiITa;
e He Oosiee Tpex Ae(OTOB;
® TOJBKO JBa aedonra;
e XxoTs ObI Ba AedoiTa;
® MeHee TpexX AeQOITOoB.
Cnenatb BeiBOIBL. [10Ap00HO OMKCAaTh X0 PEIICHUS.

IK3aMeHAMOHHELIN onieT Ne 8

1 JIumBepcupukamusi: MOHATHE U BU/IbI.
2 TonepaHTHOCTH (IPHEMJIEMOCTh) K PHCKY.
3agaua 1. [l nopTderns KpeIuTHBIX HHCTPYMEHTOB TIPH YCIOBUH, YTO CPEIHETOI0BOE YUCIIO e OITOB
KOHTPAreHTOB PaBHO 7, OLICHUTh BEPOSATHOCTh TOIO, YTO B TCUCHHUE T0/1a B OPTQEIie IPOU30UIYT:

e 1Ba nedonTa;

e MeHee JBYX Je(onToB;

e  (QoJbIme Tpex AeQOonToB.
3agaya 2. OCHOBHBIE XapaKTEPUCTHKH JJOXOTHOCTEH aKIIMi IBYX 3IMUTEHTOB MIPEJICTABJICHBI B TAOIUIIE (YHCIIO
HaOmroAeHUH coctaBuio 30):

XapakTepucThKa OMuTeHT A OmuteHT B
Cpennee, % 2,5 -0,05
Jucnepcus, %2 1,2544 0,0289
Koppensuus 0,15
KoBapuanus 0,0285




OxapakTepu30BaTh IOJYYCHHBIC pPe3yabTaThl. PaccMOTpPeTh BO3MOXKHOCTH (HOpMHUpPOBaHUS moOpTdens Hu3 IBYX
WHCTPYMEHTOB, IIPEI0JIaras, 4To JoJs akiuii smuteHTa B coctasut: 70%. Caenats BeiBoibL. [TlogpoOHO onucath X0
peuieHusl.

JK3aMeHAHMOHHBII Ouier Ne 9

1  Otnomenue JIIP k pucky. Cy0beKTUBHOCTD B IPUHSITHU PellIeHU.
2 W3bexkanue, mepenaya, yjiep:kaHue pucKa, npeIoTBpalleHue U CHUKeHHe yiepoa.
3agaya 1. Martpuna BEIIUIAT COAEPKHUT JOXOAHOCTH (B MPOIEHTaX) akiuil A U B mpu qByX BOSMOXHBIX CIIEHAPHUSIX
pa3BuTHs COOBITHI. B ckoOKax ykazaHbl BEpOSATHOCTH pPealn3alii CLICHAPHEB.
JIOXOAHOCTH 17151 CLICHApHEB
Axrmn S1(0,25), % S2 (0,75), %
A 2 2,25
B -1 3,75
Omnpenenuts: CpeAHUE OKUAAEMBIE JTOXOMHOCTH M AWUCIEPCHU Ul KaXKAOM M3 aKUUif; OLEHUTh PUCK Pa3OpeHUs
WHBECTOpA MPH yCIOBUH, YTO OH B3sJ1 JEHBTH B 0T 1ox 1,25%, 1 ero oxxugaeMble OTepH.
3agaua 2. Vcrons3yst IMEIOIINECs JaHHBIE O eXeTHEBHBIX Toprax akmmsmu Coepbank Poccun, s moprdens uz 100
aKIM onpenenuTh OJHOAHEBHBIN VaR ¢ noBeputensHOM BeposTHOCTHIO 99,9% u 95%:

a) HemapaMeTPUIECKUM METOJI0M;

0) mapaMeTpHIECKUM (IeTbTa-HOPMaIbHBIM) METOIOM.
Cnenats BeiBOABL. [logpo0OHO omricaTh X0 pemeHusl.

IK3aMeHAMOHHEINH Ouster Ne 10

1 CraTucTHyeckne M BepPOSITHOCTHbIE MEPbI PHCKA: BEPOSITHOCTb, CPEAHEKBAAPaTHUYECKOe OTKJIOHEHHE,
BOJIATHWILHOCTb.
2 IpowusBoaHble (PUHAHCOBbIE HHCTPYMEHTHI.

3apmaua 1. BepostHocTh cHipkeHus moxomHoctu akiuu C coctasmser 0,12; mns akmuum B BepoaTHOCTH pocta
noxonHocTy coctaBiseT 0,88; moxogHOCTh akuu A OyneT pacTu ¢ BeposaTHOCTHIO 0,95. OueHnuTh BEPOSTHOCTH TOTO,
YTO: CHU3UTCS IOXOTHOCTD JIBYX aKIMI; CHU3UTCS IOXOJXHOCTH XOTS OBI IBYX aKIIWH.

3agauya 2. OCHOBHBIC XapaKTEPUCTUKH JOXOJAHOCTCH akKIMH JBYX SMHUTCHTOB IPEJICTaBICHBI B TaOJUIE (YHCIIO
HaOmroaeHui coctaBuio 30):

XapakTepucTuka OMHUTEHT A OmuteHT B
Cpennee, % 2,5 -0,05
Jucnepcus, %2 1,2544 0,0289
Koppensius 0,15
KoBapnanus 0,0285

OxapakTepr30oBaTh IOJYYCHHBIE pPe3yJabTaThl. PaccMOTpeTh BO3MOXKHOCTH (DOPMHUpPOBAHUS MOpTHENs W3 JBYX
MHCTPYMEHTOB, IIPEJIIoJaras, 4ro q0Js akiuii smutrenta B cocraput: 40%. Cuenarb BbiBOIbI. [10jp0OHO onMcaTh X0
pElICHUSI.

Kpurtepun ouennBanus:
DK3aMEHAIMOHHBIN OUJIET OlleHnBaeTCa MakcuManbHO B 100 6amioBs:
84-100 6amI0B («OTIUIHO)
67-83 6aioB («xXOpoIIIoY)
50-66 6a10B («yIOBIETBOPUTEIHLHO)
0-49 GaiyioB («HEYIOBIECTBOPUTEIHLHO)
Kaxxnpiii Bonpoc oneHuBaeTcst OTAeNbHO, MakcuMainbHO B 20 OammoB. MakcumanbHast o0mast orienka — 40 6amios.
Kputepuu orieHuBaHusI OTACIBHOIO BOIPOCA:

— 17-20 6anna. OTBET Ha BOIPOC BEPHBIIA; MPOJAEMOHCTPUPOBAHO HATTMYKE NTyOOKHX NCUEPIIBIBAIOIINX / TBEPJIBIX
¥ JJOCTATOYHO TOJTHBIX 3HAHHMA, TPAMOTHOE ¥ JIOTHYECKH CTPONHOE M3I0KEHUE MaTepraia pyu OTBETE.

— 13-16 OGamma. OtBer Ha BOMPOC BEPHBIA, HO C OTAEIBHBIMU IOTPEIIHOCTAMH WM OIIMOKAMH, YBEPEHHO
WCIPABIEHHBIMU  TIOCJIE  JIOTIOJIHUTENBHBIX  BOMPOCOB; MPOAEMOHCTPUPOBAHO HAIM4YUME TIIYOOKUX
MCYEPIBIBAIONINX / TBEPIBIX M JIOCTATOYHO IOJIHBIX 3HAHHM, TPAMOTHOE U JIOTHYECKU CTPOWHOE M3IIOKEHHUE
MaTrepuaia Ipu OTBETE.

— 10-12 6amma. OTBET Ha BOIPOC YaCTUYHO BEPEH, MPOAEMOHCTPUPOBAHA HEKOTOpPAas HETOYHOCTh OTBETOB Ha
JIOTIOJTHUTENbHBIE U HABOISIIHE BOTIPOCHI.

— 0-9 O6amra. OTBeT Ha BOIPOC HE BEPEH, NMPOJAEMOHCTPHUPOBAHA HEYBEPEHHOCTh W HETOYHOCTh OTBETOB Ha
JIOTIOJTHUTENIbHBIE U HABOISIIHE BOTIPOCHI.



Kaxnas 3amaua oIleHMBAETCS OTHENBHO, MakcHMabHO B 30 OamoB. MakcumanbsHas obifast ornenka — 60 6asios.
Kputepuu orneHuBaHMs OTACIBHON 3a1a4H:

WCoNO~WNE

10.
11.
12.
13.
14.
15.
16.
17.
18.
19.
20.

25,2-30,0 6annoB. 3amava pemieHa B MOJTHOM 00beMe, BEIOpaHbI BEpHBIE MPUEMBI PELICHHUS, CAETIaH IMOJIHBIH,
coJiep>KaTeNIbHBIN BBIBOJ TI0 PE3YJIbTaTaM.

20,1-25,1 GamnoB. 3amaya pelieHa B MOJIHOM 00beMe ¢ HEOOJBIIMMHU MOTPEUIHOCTAMH, IPOBEACHBI BEPHBIC
pacdeTsl, C/eNaH MOJHBIN, COAEPKATEIFHBI BBIBOJ IO pe3yibTaTaM, B pacdeTax M BBIBOJAX COJEPIKATCS
HE3HAYNTEIIbHBIC OINOKH.

15,0-20,0 Gamna. 3amava pemreHa 4acTHYHO, YaCTUYHO BBHIOPAHBI BEPHBIC MPHEMBI PEHICHUS, MPOBEICHBI
YaCTUYHBIC PacueThl, CAeIaH BBIBOJ IO PE3yabTaTaM C OTACIbHBIMH, HE3HAYUTEIbHBIMU MOTPEUTHOCTAMHU.
0-14,9 6ainoB. 3amaua He pelleHa WK PEIlleHa YaCTHYHO, PACUCThl HE MPOBEACHBI WIIH ITPOBEIACHBI YaCTHYHO,
BBIBO/JI 110 PE3yJIbTaTaM He CIeNaH MIH ONIHOOYCH.

Bonpocsl 11 ycTHOr0 onpoca
[lonsTHe pucka, ypoBHs prcKa, pakTOpOB PHCKa, OMACHOCTEH.
Knaccudukanms puckos.
VYnpasneHue puckamu, KOHLEIINN YIPABICHUS PUCKAMU.
MeToabl HACHTU(PHUKALINY U aHAJIH3a PUCKOB.
MeTobl OLIEHKH PUCKOB: IKCIIEPTHBIC M CTATUCTHYECKHE.
PesynpTaThl mponeaypsl OLEHKH PUCKa.
TonepantHocTh (MpueMIeMOCTb) K pUcKy. KapTa u MaTpuma puckos.
ATpuOyTHBHBIC OLICHKH pHCKa. PEUTHHTY 1 pIHKUHTH. OCHOBHBIE OTIUYMS PEHTUHTOB U PIHKUHTOB.
CratucTHYecKHEe M BEPOSTHOCTHBIE MEPbl PHCKA: BEPOATHOCTb, CPEAHEKBAAPATHYECKOE OTKIJIOHEHHE,
BOJIATHIIBHOCTb.
OcHOBHBIE CITOCOOBI MOJCTTMPOBAHUS BOJIATHIBHOCTH.
Bennunna Value-at-Risk (VaR).
M3MepeHune CHCTeMaTHIeCKOro (PhIHOYHOTO) prCKa akTHBa (Kodddurment ).
PerHOYHASt MOIEeTTh. MoOIENb OTIEHKH ONTOCPOYHBIX akTHBOB (CAPM).
[IpeanpuHUMATENHCKHI PUCK, YIPABICHUE UM U PUOBLTH B IOJITOCPOYHOM IEPUO/IE.
Oco6eHHOCTH yrpaBlieHHs IPEAIPHHUMATEIbCKUM PUCKOM
Oco0eHHOCTH peaIn3aluy PUCKOB IPU OCYIIECTBICHUN HHBECTULIMOHHBIX IIPOCKTOB.
OHCHKa PUCKOB MHBECCTUITMOHHBIX IIPOCKTOB.
CuenapHoe MPOrHO3MPOBaHUE MAPaMETPOB OU3HEC-TUIaHA ¢ y4eTOM (DaKTOPOB PHCKA.
DJIeMEeHTbI PHCK- MEHEIKMEHTA B OM3HEC-TIIaHE.
[Noaxombl K MOJIETUPOBAHUIO OU3HEC-TIPOIIECCOB.

Kpurtepun ouennBanus:
Kaxxnpiit BOmpoc OIEHMBAETCS OTHENFHO, MaKCHUMalIbHO B 2 Oaiia. MakcHMallbHOE KOJMYECTBO BOIPOCOB — 5
BoIpocoB. MakcumanbsHas cymma 6amios — 10. Kputepuu orieHUBaHUS OTIECIHLHOTO BOIIPOCA:

1,7-2,0 6anmna. OTBeT Ha BONPOC BEPHBIN; NMPOJEMOHCTPUPOBAHO HANWYME TIIyOOKMX HMCUYEPIBIBAIOIIUX /
TBEP/BIX M JOCTATOYHO MOJIHBIX 3HAHUH, TPAMOTHOE U JIOTHYECKH CTPOHHOE 3JI0KEHIE MaTepuaa Ipy OTBETE.
1,3-1,6 Gamma. OTBEeT Ha BONPOC BEPHBIM, HO C OTHAEIBHBIMH IOTPEIIHOCTSAMH W OLIMOKAaMH, YBEPEHHO
UCTIPABICHHBIMUA  TIOCJE  JOTOJIHUTENBHBIX  BOIPOCOB; HPOJEMOHCTPHPOBAHO  HAMYME  TIyOOKHX
HUCYCPIIBIBAIOIIUX / TBEPABLIX U JOCTATOYHO ITOJIHBIX 3HaHI/II71, rpaMOTHOC M JIOTUYECKHU CTpOP'IHOC HN3JI0KCHUEC
MaTepuaia Mpy OTBETe.

1,0-1,2 6amna. OTBeT Ha BONPOC YAaCTUYHO BEPEH, NPOJEMOHCTPHPOBAHA HEKOTOPAasi HETOYHOCTh OTBETOB Ha
JOTIOJTHUTEIIFHBIE U HABOSIINE BOTIPOCHL.

0-0,9 6amma. OTBET Ha BOIPOC HE BEPEH, MPOJEMOHCTPUPOBAHA HEYBEPEHHOCTh M HETOYHOCTh OTBETOB Ha
JOMOJHUTEIIbHBIC U HABOAAIINUE BOIIPOCHI.

PacueTHble 3a1aHuA

3aganue 1. ChopMynnpoBaTh HEKOTOPYIO XO3SMCTBEHHYIO CHTYyallMi0, CBsI3aHHYIO C puckamu. [IpoBectu
HUIACHTU(DUKALINIO YIPO3, ONMACHOCTEH U YSI3BUMOCTEH /ISl KaXKI0I'0 BhISBICHHOrO prucka. OhopMUTE B TPOU3BOJIBHOM,
yIOOHOH 1ys aHanmu3a GpopMe. Y Ka3aHuUs:

— Tpu HEOOXOJMMOCTH CHUTYallMI0 MOXHO YTOYHHTH, IOIOJHHMB CYIIECTBEHHOH C TOYKH 3pEHUS
uAeHTH(PUKALUN PUCKOB HH(pOpMaLueii;

— IEpEYEHb BBIABISEMBIX PUCKOB MOYKHO JIONOJHATh. Takke MOXHO aHaJIM3UPOBaTh CTPYKTYPY PUCKOB:
TpyIIIUPOBATh U T.1.;



HEO0OXOAMMO pacCMaTPHUBATh KOHKPETHOE COACpKaHUE PUCKa (HAIIPUMED, UMYIIIECTBEHHBIM PHUCK WITH
JTaXKe pUCK THOETN MMYIIECTBA MPHU TOXKape — HEIOCTAaTOYHAs CTENEHb AcTanm3anun). CHagana gaTh
XapaKTePUCTUKY CYIIHOCTH PHCKa, 3aTeM KIacCH(DUIIMPOBATh ero (HE00A3aTEIIBHO, HO KENIATENBHO);
peKOMeHIyeTCs MoTyMaTh 0 (opme mpecTaBiIeHusT HHPOPMaIHH, C KOTOPO# OyIeT ya1o0HO paboTaTh
B JaJbHEHUIIEM.

3ananme 2. [IpoBecTH Ha 3aHATUH MO3TOBOM MTYpM. YKa3aHUS:

a)
6)

BCIIOMHHUTB TEOPETHYECKHE OCHOBBI METO/Ia MO3TOBOT'0 MITYPMa, €r0 OCOOEHHOCTH ¥ OCHOBHBIE ATAIlbI;
eClIi TPyYMIa CTYACHTOB OOIbINas, TO HEOOXOAMMO pa3leNuTh Ha moarpynmnsl mo 8—10 demoBek
MaKCHMYM;

B K&KI0H NOArpyIe Heo0X0AUMO BEIOpATh BeTyLIETO MO3TOBOI0 IITYpMa (MOAEpaTopa) 1 Toro (Tex),
KTO OyJeT 3amuchiBaTh Uaeu. B ciydae ecnu rpymnmna MajeHbKas, MOXXET ObITh 3 peKTHBHBIM, ecnn
IperoiaBaTellb BO3bMET Ha ce0s pOJIb BEAYIIET0-MOIepaTopa;

TeMa MO3TOBOTO IITypMa — HACHTH(UKALINSA PUCKOB HE HAIMCATh XOPOLIHH (JIOCTOHHBIN) AUTUIOM 1 HE
3aIIMTHTH €r0 Ha XKeJTaeMylo (IOJOKHUTENBHYIO) OLeHKY. [lof3anaun — uieHTHdUKaIys pucKoB:

HE HaIKMcaTh JUIJIOM;

HE 3alUTUTh JUILJIOM.

lna eedyweezo: oOpaTWTh BHUMAaHHE Ha OSTalbl HAMUCAHWSA [UIUIOMA: BHIOOP TEMBI, BHIOOp HAydHOTO
PYKOBOAMTENS, MOMCK MCXOIHBIX JaHHBIX JJIS PacyeToB M WHGOPMAIUH Ui HANTUCAHWS JWILIOMA, IPOBEICHUC
pacyeToB, HalMCaHWE TEKCTa, O(QOPMJICHHE IO MpPaBWIAM U IPOXOXIACHHUE HOPMOKOHTPOJIA, PELCH3UPOBaHUE,
MOJITOTOBKY JIOKJIJIa M Pa3JaTOYHOTO MaTepHaa, 3aluTy.

«BbpIxomom» mporecca MO3rOBOrO INTypMa OOJDKEH OBbITh CHHCOK PHUCKOB (Yrpo3, ONAacHOCTEH,
ySI3BUMOCTEN) ¥ METOJIOB YIPABICHUS KaXKIBIM U3 HUX.

2. llomeenenue UTOTOB: 3PPEKTUBHOCTH METOAA I MACHTU(DUKAIINN PUCKOB B PEATBHBIX YCIOBHSIX.

3apanme 3. Mccnenyrorcss pUCKM HMHBECTHLIMOHHOIO NPOEKTa CTPOUTEIbCTBA KOMIUIEKCA HAIOJIBHOTO XPaHEHHUS
3epHOBBIX KYJIBTYp B mopTtoBoM roponae Kpacnomapckoro kpas. IIpoBeneHa skcrepTHas OIleHKa PHUCKOB IPOEKTa,
OLICHKH YpOBHEH puCKa U yiiepOa npuBeIeHbl B KAYECTBEHHOM MIKale. Y Ka3aHHs.

MIOCTPOUTH MATPHLLy PUCKOB IIPOCKTA;

MPUCBOUTH KJIETKaM TaOIHIbl OaJUTbl ATl OLICHKH PUCKOB, BBIYMCIUTE OOLIMM PUCK IPOEKTA,;

pa3paboTaTh MPeIIOKEHHS 110 YIIPABICHUIO PUCKAMU; IPEIIOJIOKUTD, KAK U3MEHUTCSI OLICHKA PUCKOB;

MePeCcCUYnTaTh UHTETPANBHBIA PUCK MIPOEKTA C YUETOM YIPABJICHUS; CAEIATh BEIBOABI O PUCKAX MPOEKTA.
Pucku npoexma u ux oyenxa

Buz pucka XapakTepucTHKa MOCIEICTBUI peann3aiun OrneHka ypoBHS OrneHka ypoBHS
PHUCKOB pHUCKa ymep6a
OrpaHudeHne Ha TOPTOBJIIO 3€PHOM Huskuit Bricokuit
[Tonutrnyeckuit | OrpaHHYEHHE IKCIOPTA 3€PHOBBIX Cpenumii Cpennuii
Poct HanmoroBeIx cTaBok Huzkuit Huzkuit
CHM)XEHHE 1IeH Ha yCIyTH XpaHeHUs Huszkuit Cpennuii
Llenogoit CHMKEHUE 1IEH Ha 3€pHOBbIE Cpeanuii Cpennuii
Pocr 11en Ha oOopynoBanue, paboThI, yCIyTH Bricokuit Huskuit
TpoteHTHbiii PocCT mpoIieHTHBIX CTaBOK HA 3aCMHEIC - To—
cpencTBa
Heco06monerne CpokoB CTPOUTENBCTBA,
MOHTAaKa, BBOJIa B OKCILIYaTal1I0, IIOCTaBKU Cpenumii Cpennuii
TEXHUKU M 000pyIOBaHUS
_ | Hecobmronenne TpeboBanuii KadecTBa
OnepainoHHbIi | cTponTebCTBA M MOCTABIAEMOTO Huszkuit Cpennuii
000pyIOBaHUS U TEXHUKH
Puck cHrkeHus cripoca Ha yClyru Huzkuit Huzkuit
Puck cHukeHust cripoca Ha 3epHOBbIE Huskuit Cpennwii
3aganue 4. VimeroTcs TaHHBIE O €KETHEBHBIX Kypcax Mapbl BAJIOT.

Hata Honnap / Py6ns, py0. Hata Honnap / Py6mns, py0.
20200217 63,57 20200223 64,29
20200218 63,85 20200224 65,36
20200219 63,57 20200225 65,31
20200220 64,16 20200226 65,47
20200221 64,05 20200227 66,31




JITIP mpuobperaer 1000 mommapoB B OKHIAHUU pocTa Kypca (OTKPHIBACT JUTMHHYIO BATIOTHYIO TO3UITHIO) C IIEIBIO
nocienytomed npopaxu. Onpeaenuts oaHOAHEBHBIH VaR (aOCOMIOTHBII M OTHOCHTENBHBIA) C JOBEPHUTEIBHOM
BepOATHOCTHI0 90% ¢ OMOIIIBIO0 HENapaMeTPUIECKOT0 U MapaMeTPUIECKOT0 METOIOB.

3ananmue 5. IMeroTcs MaHHBIC O ©KETHEBHBIX IICHAX 3aKPBITHS U JOXOTHOCTIX aKIuii Ha Mocoupxe.

1.

[IpencraBeTe pe3ynpTaThl B BHIE OUATPAMMBl «PHCK-TOXOMHOCTB». ONHUININTE pE3yNIbTaThl, BBIACITUTE
BapHaHTHI, KOTOPBIC HE SIBISIOTCS «XYIIIUMI / ABISIOTCS JIYYIIUMH» TI0 ABYM XapaKTEPUCTUKaM (PUCK U
moxoaHocTh). IlpencraBbTe Ha Tpaduke.

PaccmotpuTe cTpykTypy moptdens u3 IByX BRIOPaHHBIX aKTUBOB U PACCUNUTANTE CPEIHION JOXOAHOCTD U PHCK
noptgens (MOsSCHATE BBIOOP aKTUBOB VIS TOPTHEIs).

[IpencraBbTe BO3MOKHBIE KOMOMHAILIUH «PUCK-TOXOJHOCTB» IJIsl Bamero moptgens Ha rpaduke. Ha rpaduke
YKaXHUTE€ TOUYKY, /I MPEACTaBIeH NOPT(ErTs MHHHMAIbHOTO pHCKa, O4depTUTe (PPOHT IPPEKTUBHBIX
noprdeneii. CaenaiiTe BEIBOIBL.

Kpurepum oneHuBaHus
Kaxnoe 3amanue oIeHHMBAETCS OTOEILHO, MAaKCHMaIbHO B 8 OamioB. MakcumanbHas ooOmas onenka — 40 0amios.
Kputepuu orieHuBaHUS 3a1aHUS:

6,7-8,0 O6aymtoB. 3agaHue pemeHo B MOJTHOM 00BEMe, CaMOCTOATENILHO BHIOpaHBI BEPHBIE METOABI U MPHUEMBI
peLIeHus, TPOBEACHBI BEPHBIC pacyeThl, CICTaH IOJHBIA, COACPKATEIbHBIH BBIBOA IO pPE3yJbTaTaM
MPOBEJCHHBIX PACUYETOB, OOYYAIOIIUICS BEPHO OTBEYACT HA BOIPOCHI MO 33aJaHUIO, IEMOHCTPUPYET HATHINE
[IyOOKUX MCUYEPIBIBAIOIINX / TBEPJBIX M JOCTATOYHO TOJHBIX 3HAHUU.

5,4-6,6 GamnoB. 3amaHue PEUICHO B MOJHOM O0BeMe C HEOONBIIMMHU IMOTPEHIHOCTSMH, BHIOpaHbI BEpHBIE
MCTOJblI U IMPUCMbI PCUICHUSA, NPOBEACHBI BEPHBLIC pACYCThI, CACIIaH HOHHI)II\/'I, COILGp)KaTeJ'IBHLIﬁ BBIBO/J I1IO
pe3yipTaTaM MpPOBEICHHBIX pPAcyeToB, B pacyeTaXx M BBIBOJAX COAEPXKATCS HE3HAYUTEIbHBIC OIINOKH,
o0ydaroImuiicss OTBEYaeT Ha BOIIPOCHI MO 3aJaHUIO BEPHO, HO C OTJACIBHBIMHU MOTPEITHOCTSIMH M OLIHOKaMH,
YBEPCHHO HUCIIPABJICHHBIMU ITOCJIC NOIIOJHUTCIIBHBIX BOIIPOCOB.

4,0-5,3 GamnoB. 3amaHue pemieHO YaCTUYHO, YACTHYHO BHIOpaHBI BEPHBIE METOABI W TIPUEMBI PEIICHUS,
NPOBEICHBl YaCTUYHBIC PACUETHI, CHEJIaH BBIBOJ IO PE3yJbTaTaM IIPOBEICHHBIX PAaCUeTOB C OTACIHHBIMH,
HE3HAYNUTEIbHBIMU TTOTPEITHOCTAMHE, OOYYaIOIIWiics OTBEYaeT Ha BOMPOCHI 10 3aJaHUI0 YAaCTUYHO BEpHO,
ACMOHCTPUPYA HEKOTOPYIO HETOUYHOCTL OTBETOB HAa JOINOJHUTCIILHBIC U HABOAAIINE BOIIPOCHI.

0-3,9 OamioB. 3agaHue HE PENICHO WM PEIICHO YaCTUYHO, YACTHMYHO BBIOpaHBI HEOOXOJUMBIC METOIbI U
MIPUCMbI PCHICHHWA, PACUCThI HE MPOBCACHBI WJIM NPOBEACHLI YaCTUYHO, BEIBOA 110 PE3yJIbTaTaM IIPOBCACHHBIX
pacdeToB He CIeNaH WIH OMINO0YeH, 0O0YyJarOIIHICS OTBEYAeT Ha BOIIPOCHI 10 3aJaHUIO HE BEPHO.

TecroBble 3agaHus
(00un eepubiii omeem)
ITox curyanueil pucka B TEOPUM PELIEHUI TTIOHUMAETCS TaKasl, KOTAA MOXKHO yKa3aTh:
a) BO3MOXHBIE MOCIEICTBUS KAXKJOI0 BApHAHTA IPUHUMAEMOT'0 PELICHUS
0) BO3MOXKHBIE TIOCJIEACTBUS Ka’KA0TO BapHaHTa MPUHUMAEMOI0 PEIIEHHsI U BEPOSATHOCTH UX HOSBICHUS
B) BEPOSTHOCTH Ka)KJJOTO BapHaHTa MPUHUMAEMOT'0 PEIIeHHUs
T') CEIJIOBYIO TOUKY

2. Ecmu rpaxnanus B HelTpaneH K pucky, To ero GyHKLUS OJIE3HOCTH J0X0/1a UMEET BU:

4) 4 IOTIesHOCTE 0 JIOIesHOCTE E) 4 IOIESHOCTE ) ,M0TesHOCTE

OOE0T Zox0T JOXO0T JOXOT

3. [lanHbIe 00 0XXHMJACMBIX MPHOBLISX M BOZMOXKHBIX MOTEPSX OT BIOXKCHHUS CPEJICTB B OJIMH W3 IISATH MpeJTaraeMbIX
MPOCKTOB B YCIIOBHSX Pa3HOTO COCTOSIHUSI KOHBIOHKTYPBI IPUBEICHBI HIDKE B TAONHIIE BBITIAT (B MITH. py0.):

Bri6op CocTOsIHUE KOHBIOHKTYPBI

IIPOEKTA Xoporee Y 1OBIETBOPUTEIBHOE [Tnoxoe
UII1 200 100 -60
nII2 150 90 -10
NII3 160 100 10
nli4 300 120 -100
HUII5 120 110 90

B tabnuie npuseaeHa nHGpOpMaIKs O CUTYalIUH:
a) pucKa 0) KoH(IIMKTA B) HEOIPECIICHHOCTH



4.

I[aHHI)Ie 00 OXKNIaCMbIX HpI/I6I>IH}IX U BO3MOXHBIX IIOTEPAX OT BJOXKCHHA CPCIACTB B OJUH U3 IIATH

npeajiaraCMbIX IMPOCKTOB B YCIIOBUAX PA3HOTO COCTOAHUA KOHBIOHKTYPBI IPUBCACHBI HUKC B Ta6m/1ue BbIILIAT (B MJIH.

py6.):

Br16op CocrosiHrue KOHBIOHKTYPBI

MPOEKTa Xoporiee Y 1OBJIETBOPUTEIILHOE IInoxoe
Il 200 100 -60
Uiz 150 90 -10
NI13 160 100 10
U4 300 120 -100
U115 120 110 90

Cormacuo KpUTCPHUIO MAKCUMHWH, ONITUMAJIbHBIM PECIICHUCM 6yI[eT BBI60p IMPOCKTa

5.

I[aHHI)Ie 00 OXKNaaCMbIX l'[pI/I6LIJ'IHX U BO3MOXHBIX IIOTEPAX OT BJIOXKCHHA CpEACTB B OJAWH M3 IIATH

npeajaracMbalX IIPOCKTOB B YCJIOBUAX pa3HOT0 COCTOSAHUA KOHBIOHKTYPBI IPUBEACHBI HUXKC B Ta6J'II/II_[e BBITIJTIAT (B MJIH.

py6.):

Bri6op CocTosIHUE KOHBIOHKTYPBI

MPOEKTa Xoporiee Y 1OBJIETBOPUTEIILHOE IInoxoe
Il 200 100 -60
UII2 150 90 -10
NII3 160 100 10
nli4 300 120 -100
HIIS 120 110 90

HpI/I HaJIM4YUKW JaHHBIX O TOM,

4YTO BEPOATHOCTH XOPOLICTO COCTOSAHUA KOHBIOHKTYPBI

COCTaBJIAACT

ynosierBopurenbHoro 0,3 u mioxoro 0,2, BBIOOP ONTUMAIBLHOTO MPOSKTa HAJIO MPOU3BECTU C IIOMOIILIO
a) KpUTEpUs MAaTEMaTUHIECKOTO OKUIAHUS
0) MaKCUMHUHA
B) MHHHMMaKca
I') MakcHMakca
1) KpUTEpHUS IPOU3BEICHHNA
6. VYpOBHM JOXOIHOCTH aKIUi YETHIPEX KOMITAHWUH MPUBEACHBI B Ta0JIUIIE:

Kommanun YPpOBHM IOXOTHOCTH aKLIHN
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

J1g oTBeTa Ha BOIPOC, aKIUAM KaKOW KOMITAHWU HAJl0 OTAATh MPEANOYTEeHUE, CIeNyeT UCIIOIb30BaTh:
a) KpUTEPHUS MaTeMaTUIeCKOro OXKUIaHUs
0) MakCUMUHA
B) MHHHMaKca
r) KpuTepuit Jlammaca
1) KpUTEPHUs IPOU3BEICHUI
7. Puck norteps, MpUYMHAMEI KOTOPBIX SBIISIETCS YXY/IIIEHHE PENYTAIlMd KOMIIAHHU, OTHOCHTCS K:
a) MaTepUaIbHbIM
0) MOpaTbHBIM
B) pHHAHCOBBIM
8. Puck norteps, MpUYMHAMEI KOTOPBIX SBJISIOTCS OIIMOKH NIEPCOHANA, OTHOCHTCS K:
a) ONepaluOHHBIM
0) FOpUINYECKUM
B) MOpaJIbHBIM

0,5,

9. Bemykias ¢pyHkuus nmonesHoctd xapakrepHa st JIIIP, dbe oTHOLIEHNE K PHCKY MOKHO OXapaKTepU30BaTh KaK:

a) nzberaroiee prucKk
0) HEHTpaTbHOE TI0 OTHOIIEHHIO K PUCKY
B) CKJIOHHOE K PHCKY

10. Ecmum JJIAA JITTP mone3HOCTh A0X0Ja YBCIIMYMUBACTCA MCJICHHCE, YEM €ro BCJINYMHA, TO €TO0 (bYHKLII/IH IIOJIC3HOCTH

a) BOTHyTa
0) BBITyKJIa
B) IMHEHHA



11.

12.

13.

14.

15.

16.

17.

18.

19.

20.

Omnpoc «BNaJeNbIIeB PUCKOB» C TENBI0 BBISIBICHUS M OIICGHKH PUCKOB, BXOMISAIIUX B cepy WX KOMIICTCHIINH,
Ha3bIBaCTCA .
MeToa KOHTPOJIBHBIX CITUCKOB TIO3BOJISICT BBISIBUTS!
a) «M3BECTHBIC U3BECTHBIC» PUCKU
0) «M3BECTHBIC HEM3BECTHBICY) PUCKH
B) «HEH3BECTHBIC HEU3BECTHBIC» PUCKU
['panuna, kotopast oTAesIeT 00IaCTh MPUEMIIEMBIX PHUCKOB (TO €CTh TEX, KOTOPBIE OpPTaHHU3aIMs MPUHUMAET U
YIPaBISET UMH) OT HETTPHEMIIEMBIX, Ha3bIBACTCS:
a) TpaHMLa PUCK-ATIIIETUTA
0) rpaHUIa TOJIEPAHTHOCTH K PHCKY
B) TpaHHUIIa EMKOCTH PHCKa
O1neHKH pHCKa, KOTOPhIE COCTOAT B TOM, YTO PUCKOBOH CHUTYAllMU U €€ OTACIbHBIM XapaKTepUCTUKAM CTaBATCS B
COOTBETCTBHE HEKOTOPBIE OMKCAHMS, HA3BIBAIOTCS .
OtHeceHne 00beKTa PUCKA K OJTHON M3 HECKOJIBKHX 3apaHee BBIACICHHBIX IPYIII, BEIPAXKAIONINX YPOBEHb PUCKA, -
3TO:
a) PIHKHUHT
0) ctouMocTh Tof pruckoM, VaR
B) peHTHHT
Mo exxeHEBHBIM IaHHBIM CTaHJIAPTHOE OTKIOHEHHUE ISl TIEPHOAA, MPOJOIDKUTEIBHOCTHIO T, COCTaBUT:
a) oT = O-,zu{eB\/T
6) oT = O-TAHGB
B) O = Oppes T
Oppen
T
CranmapTHOE OTKJIOHEHHE JOXOAHOCTH 3a MecsIl cocTaBisieT 5%. CTaHgapTHOE OTKJIOHEHHE 32 KBapTall COCTaBUT

% (OKpYIJIUTH 10 ABYX 3HAKOB IIOCTIE 3aIISITOM).
BeposiTHOCTHasi OlleHKa B CTOMMOCTHOM BBIPQKEHHH TMOTEHIMAJIHLHOTO H3MEHEHHs] CTOMMOCTH MOpTQems B
pe3ynbTate KoneOaHui prIHOYHBIX TIOKa3aTelel 3a Onpe/IeIeHHbIH IepHO BPEMEHH — 3TO:
B) BOJIATHIILHOCTh
0) mroparus
B) CTOMMOCTS 110/ puckoM (VaR)
r) Koadurmenr 3
JuBepcudukanus Kak METOA yNpaBiICHHUS PUCKAMHU MTO3BOJISIET:
a) mepesaTh PUCK
0) IPHUHSTH PUCK
B) CHH3HUTbH PHCK
T') YCTPaHUTh PUCK
K Tpancdepy prcka He OTHOCHTCS:
a) ayTCOPCHHT
0) cTpaxoBaHUe
B) CAMOCTpaxOBaHUE

r)or =

Kpurepun ouennBanus:
Kaxmoe TecroBoe 3aaHue OLIEHMBAETCS OTIENBbHO, MaKCHMalIbHO B | Oaml. MakcumanbHast oOmas oneHka — 20
OayioB. Kputepun olieHUBaHUS 3a1aHUS:

— 1 6am1. OTBeT BepeH.
— 0 6amo. OTBET HE BEpEH.

I'pynnoBoe 3aganue

3ananme: Llens paboTel: pa3paboTKa CHCTEMBI pUCK-MEHEDKMEHTa OpraHu3aluy (MIpoeKTa). 3a1auu:

1. OOmiast xapakTepucTuka NpeAnpusThs (opranusanuu, Gupmel). HanMeHoBaHue, BUI JESITEIBHOCTH,
KOJINYECTBO PaOOTHHUKOB, OPraHM3allOHHAsl CTPYKTypa U T.N. YKa3zaHHe: NPEANPHUATHE MOKET ObITH
pEaJIbHBIM WM BBIMBIIIICHHBIM.

2. Kpatkoe onrcanue 0CHOBHOT'O OM3HEC-TpoLiecca MpeanpusaThs (B JIIOOOM MOHATHOM JOCTYITHOM BUJIE).
3. CocraBiienue «npouisy pUCKOB NpeAnpUsLTHs (IPOEKTa.
4. OneHKa BEpPOATHOCTH W TOCIEJACTBHA OT peali3allid BBIICJICHHBIX PHUCKOB: KOJIHYECTBEHHEIE/

MOJTYKOJIMYECTBCHHBIE/ KAUeCTBEHHBIE OI[CHKH.
5. [MocTpoeHune KapThl / MATPUIIBI PUCKOB.



6. OrnrcaHre CHCTEMBI PUCK-MEHEDKMEHTA: BBIZICIICHIE B KaXKIOM ITOApa3aesieHuu (B OM3Hec-porecce)
JIUIIa, OTBETCTBEHHOTO 33 PUCKH, C YKa3aHUEM BUJIOB.

7. Onucanve METOJOB, KOTOpPHIE BO3MOXKHO TPUMEHUTH IJsl YIPaBICHUS OTACIbHBIMU BHUAAMU
BBIZICJICHHBIX PUCKOB: KaKWE METOIbI M KAKUM UMEHHO 00pa3oM, Ha OCHOBE KaKoi MH(MOPMAIIIH H T.1.

8. BriBombI B peKOMEHIAINH IO pa3pabOTKe W BHEAPCHUIO CHCTEMBI PHCK-MCHEIKMEHTA Ha TaHHOM
MIPEPUITHH.

Kpurepum oneHuBaHus:
I'pynmoBoe 3aganue oneHnBaeTcss MakcuMaibHo B 30 Oaos.

— 25,2-30,0 6amioB. CTyieHT MPUHSJI aKTUBHOE y4acTHE B pabOTe, aKTHBHO BBIPAXKaJl CBOU MBICIIH B Ka4eCTBE
JOKJIaT4MKa, aKTUBHO 3a/1aBai (0osee 1 Bompoca) 1 0TBeYal Ha BOIIPOC; WM BBIPAXkasl CBOU MBICTH B KAYeCTBE
TOKJIaI9rKa, aKTHBHO 3amaBai (Ooyee 1 Bompoca) W OoTBedald Ha BOIMPOCH. KoppeKkTHO, BEpHO W IIOJIHO
c(OpMHUPOBAHBI OTYET U MPE3SHTALMSI [T0 PE3YIbTaTaM BBIIIOTHEHUS TPYIIIOBOTO 3aIaHHA.

— 20,1-25,1 6amnoB. CtyaeHT y4acTBOBajd B paboTe M 3allUTe B KadecTBe AOKJIAJUMKa, 3a/1aBajl HECKOJIBKO
BompocoB (Oosee 1 Bompoca) U cMOT OTBETUTH Ha BONpock! (6oinee 1 oTBeTa). C HEKOTOPHIMU IMOTPELITHOCTSMHU
copMHUPOBaHBI OTYET U TPE3EHTAIHS 10 Pe3yNIbTaTaM BBIIIOIHEHHNS TPYIIOBOTO 3aJaHUsL.

— 15,0-20,0 6ayoB. CTyaeHT yyacTBOBaN B pabOTe M 3alUTE B KAYECTBE JOKIIATUNKA, HE 33]]aBall BOIPOCOB H
HE CMOT OTBETUTH Ha BONPOCHL. C ommnOKkamMu IPOBEIEHBI pacdyeTsl U ChOPMHUPOBAHBI OTYET U MPE3ECHTALHS 10
pE3yIbTaTaM BBIITOJHCHUA I'PYIIIIOBOIO 3aJaHK.

— 0,0-14,9 6ammoB. CTyneHT He TPUHUMAI YIacTHs B paboTe, He BHICTYIIAN B KQUeCTBE JOKJIAUNKA, HE 33/IaBa
BOIPOCOB (3a1an | HENpHWHIMIHANBHBIN BONPOC) M HE HPOSABISI APYTHX TNpH3HAKOB ydactus. OTder u
NPEe3eHTAIs 110 Pe3yIbTaTaM BBIOJIHEHHS IPYIIIOBOTO 33JaHKs HE MPEACTAaBICHBI HIIH TPEICTABICHEI HE B
ITI0OJIHOM O6T>CMC, C CEPLE3HBIMU HAPYUICHUAMMU, OHII/I6K3MI/I 1 HETOYHOCTAMMU.

3. Meroauyeckue MaTepUaJibl, ONpeAeJAIOIIMEe MPOUEeAYPbl OLECHMBAHUS 3HAHUIA,
YMEHHUil, HABBIKOB H (WIH) ONBITAa JAeATeJbHOCTH, XAPAKTEPHU3YIOIIUX 3TAlbI
(¢opMupoBaHus KOMIIETEeHUM T

[Ipouenypsl OLIEHUBAHUS BKJIIOYAIOT B c€0s TEKYIIMA KOHTPOJb U IMPOMEKYTOUHYIO
aTTECTALHUIO.

Tekymmii KOHTPOJIb YCIIEBAEMOCTH IPOBOAUTCA C HCIOJIb30BAHUEM OLIEHOYHBIX
CPEACTB, MPEICTABICHHBIX B 1. 2 TaHHOTO MPUJIOKEHUA. Pe3ynpTaThl TEKYIIETO KOHTPOJIA
JNOBOJASTCS O CBEJEHHUSI CTYJICHTOB J1I0 TPOMEKYTOYHOM aTTECTALINH.

IIpomexyToUyHAs aTTeCTAUMA MPOBOIUTCS B (OpMe SK3aMeHa. DK3aMeH IPOBOIUTCS
II0 PpACIHCAHHIO TNPOMEXYTOYHOM arrecTalMi B NHCbMEHHOM Buiae. KosmmuecTBo
TEOPETHYECKUX BONPOCOB B 3aJaHUM — 2, KOJIMYECTBO 3anady — 2. IIpoBepka OTBETOB U
OOBSIBJICHHE pE3yJbTaTOB MPOM3BOAUTCA B JEHb JK3aMeHa. Pe3ynbTarbl arrectauuu
3aHOCATCSI B BEJAOMOCTb M 3a4ETHYIO KHWXKKY CTyldeHTa. CTyneHThl, HE MpOILIEeAIIne
POMEXYTOUHYIO aTTECTallMi0 MO TpaduKy, JOJDKHBI JUKBUIUPOBATH 33J0KEHHOCTh B
YCTaHOBJICHHOM MOPSJIKE.



IHpuiaoxenue 2
METOANYECKHUE YKA3AHUSA 11O OCBOEHUIO INCIIUIIJINHBI

Y4eOHBIM MJIAHOM MPETyCMOTPEHBI CIEAYIONINE BUABI 3aHATHI:

- JIEKLUY;

- IPAKTUYECKHUE 3aHATHSL.

B xozme mNEKUMOHHBIX 3aHATHH pPacCMaTpPUBAIOTCS OCHOBHBIE TEOPETUUYECKUE
MOJIO)KEHUSI U TIOHATUS B OOJACTH MJIEHTU(UKALMU, OLEHKH WU YIPABICHUS PHUCKaAMH B
peIPUHUMATEIBCKON IeATETbHOCTH, OCHOBHBIC BUJIbI PUCKOB, IIPUHITUIIBI OIICHKH PHUCKOB,
JAI0TCSl PEKOMEHJALMU ISl CaMOCTOSITENIbHOM pabOThl M IMOATOTOBKE K IPAKTHUYECKUM
3aHATHUSAM.

B xoze mpakTuyeckux 3aHATUN YIIIyOJSIOTCA U 3aKPEIUIAIOTCS 3HAHUS CTYJEHTOB IO
pSAy PacCMOTPEHHBIX Ha JIEKUHUSAX BONPOCOB, Pa3BUBAIOTCS HABBIKM cOOpa, 00OpabOTKH U
aHalM3a UHQOpPMAaLUU C TENbI0 HACHTU(UKAIINY U OLIEHKH PUCKOB B MPEANPUHUMATEIbCKON
NEATEIbHOCTH, a TAKXKE CAMOCTOSITENIbHON padO0Thl U pabOTHI B KOJJIEKTUBE.

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

1) U3y4uTh PEKOMEHIOBAHHYIO YUEOHYIO TUTEPATYPY;

2) U3y4YUTh KOHCIEKTHI JIEKLUH;

3) MOArOTOBUTH OTBETHI HA BCE BOMPOCHI IO U3y4aeMOM TEMe.

B mporiecce moAroToBKHM K MPAaKTUYECKUM 3aHITHSIM CTYIACHTBI MOTYT BOCTIOJIB30BaThHCS
KOHCYJIbTAIIUSIMU MPENOo1aBaTEesl.

Bonpockl, He pacCMOTPEHHBIE Ha JIEKIUSIX U MPAKTUICCKUX 3aHATUAX, TOJIKHBI OBITH
U3YYEHbl CTYJEHTaMH B XOJ€ CaMOCTOSTENbHOM paboTsl. KoHTposb camocTosTenpHOU
paboOThl CTYIEHTOB HaJa Yy4eOHOM mHporpamMmoill Kypca OCYILECTBISETCS B XOJ€ 3aHATUN
METOJIOM YCTHOTO ompoca. B xoze caMOCTOSTENbHOW padOThl KaXKAbli CTYAEHT 00s3aH
IPOYUTATh OCHOBHYIO M, MO BO3MOXKHOCTH, JOMOJHHUTEIBHYIO JIMTEPATYPY MO H3ydaeMOn
TeMe, JOMOJHUTh KOHCHEKTHl JIeKIUH HEJOCTAIOIIMM MaTepuaioM, BBIUCKAMU U3
PEKOMEHI0BaHHBIX IEPBOMCTOYHUKOB. BBIIETUTh HENOHATHBIE TEPMUHBI, HAUTH WX 3HAUCHHE
B DHIMKJIONEANYECKUX CIIOBapSIX.

JIJis IOATOTOBKY K 3aHSATHSM, TEKYIIEMY KOHTPOJIO M MPOMEKYTOUHON aTTeCTalluu
CTYIAEHTbl MOTYT BOCIOJIb30BaThCS DJIEKTPOHHO-OMOIMOTEUHBIMM CHUCTEMaMHu. Takke
oOydaroniecss MOryT B3AThb Ha JOM HEOOXOAMMYIO JIUTEpaTypy Ha abOOHEMEHTe
YHUBEPCUTETCKON OMOIIMOTEKH HIIM BOCIIONH30BATHCS YN TAIBHBIMU 3aTaMHU.

TpeGoBanus K rpynnoBoMy TBOPYECKOMY 32/1aHUI0

3ajaHue BBINOJHAETCS B MaJbIX Ipynmnax no 2-5 yenosek. Ui 3alIUThI pe3ybTaThl
paboThl OQPOPMIISIFOTCSI B BUJIE OTUETA U MPE3EHTALMK (IOKIaAa ¢ UCIOJIb30BaHUEM JIFOOBIX
WTIOCTPaTUBHBIX MaTepuasoB). B mpencraBiennu u 3amure paboThl 0053aTENbHO JTOJKHBI
OBITh 3a/1eICTBOBaHbI B PABHON MEpe BCE UJIECHBI MAJION TPYIIIbIL.
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