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KA®EJIPA CTaTucTHKH, IKOHOMETPUKH U OLIEHKH PUCKOB

PacnpenesieHne 4acoB JUCHHUILINHBI 110 ceMecTpaM / KypcaMm

Kypc 5

Bun 3anaruit VIl | PII Hroro
Jlexun 4 4 4 4
IIpakTuueckue 4 4 4 4
Hroro ayn. 8 8 8 8
KonrakTHas paboTa 8 8 8 8
Cawm. pabora 9% 196 |96 |96
Yackl Ha KOHTPOJIb 4 4 4 4
Hroro 108 | 108 | 108 | 108

OCHOBAHHE

Y4eOHBIN TUTaH YTBEPKIEH YIEHBIM COBETOM YHUBepcuteTa (mpotokod Ne 9 ot 03.03.2026 ).

[IporpamMmy cocraBmi(¥): K.3.H., AOIEHT, Tperybosa A.A.;K.3.H., noneHT, Cunsasckas T.I.
3aB. xadeapoii: 1.3.H., mpodeccop JI.1. HuBopoxkmaa

Metonudeckuii coBeT: 1.3.H., 1oueHT M.A. Cyp:KuKkoB



1. HEJIX OCBOEHUSA TUCIUITJINHBI

1. 1| LIem): OCBOHUTH OCHOBHBIC MCTOIbI I/II[CHTI/I(l)I/IKaI_H/II/I, OLCHKH, aHAJIN3a U YIIPABJICHUA PUCKAMU OPTraHU3aIlNN.

2. TPEBOBAHUA K PE3YVJIBTATAM OCBOEHUSA JUCHUAIIJINHBI

IK-3. CnocodeH NMPOBOIUTH aHAJIN3 BO3MOKHBIX JKOHOMHYECKHX PHCKOB M 1aBaThb UM OLEHKY, COCTABIISITH H 000CHOBHIBATH
NMPOTHO3bI THHAMAKH PAa3BHTHS OCHOBHBIX YIP03 YKOHOMHYECKOH 0€30IacHOCTH

B pe3ynbTaTe 0cBOeHHS THCHHILTHHBI 00yIAIOIIHIACS TOJKEH:

3HaTh:

OCHOBHBIC IMOHATHA U BUAbl DKOHOMUYCCKUX PHUCKOB (COOTH606H0 C UHAUKATOpOM IIK-3. 1)

Ymern:

OCYIIECTBIATH HICHTU(UKALNIO, OLIEHKY U aHAJIN3 YKOHOMHUECKUX PUCKOB (COOTHECEHO ¢ uHaukaropom 11K-3.2)

Baanernb:

METOaMH OLICHKH, aHalu3a M YIPaBICHUS SKOHOMHUYECKHMMH PHUCKaMU OPTaHM3alWHd; CHO0cO0aMU BBISIBICHHS OCHOBHBIX YIPO3
9KOHOMHYECKO# Oe3onmacHocTH (cooTHeceHOo ¢ nHaukaropom [1K-3.3)

3. CTPYKTYPA U COAEP) KAHUE JUCIUIIJINHBI

Paznen 1. IlonsiTue, uneHTHGHKALNSA M OLEHKA IKOHOMHYECKOI0 PHCKa

Bua 3ansitus / Cemectp /| KonmuectBo

No HauMeHoBaHHe TeMbl, KPAaTKOE CO/lep:KaHNe
o KP Aep pa6otsl / popma ITA Kypc 4acoB

Komnerenuuu

Tema 1.1 «OcHOBHBIE MOHSATHS U 33/1a41 Kypcay

Ilonsitne  pucka, ypoBHS pHCKa, (AKTOPOB  pHCKa,
1.1 |omacHocreit. [lonstue sxoHOMHYeckoro pucka. Kmaccubukarms puckos. | JlekunoHHbie 3aHSTHS 5 2 IK-3
VYnpasneHue pucKaMM, KOHLENIMU yrpaBieHus puckamu. OTHoOIIEHUE
JITP k pucky. CyObeKTHBHOCTb B IIPUHSTHU PELICHUH.

Tema 1.1 «OcHOBHBIE OHSATHS U 33/1a41 Kypcay
IonsiTre pucka, ypoBHs prcka, (pakTopoB pucka, omacHocteil. I[loustue [IpaxTudeckue
9KOHOMHYECKOro pucka. Pa30op KOHKPETHBIX NpUMEpOB. MeTombl OLEHKH 3aHATUS

9KOHOMMYECKOTr0 pucKa. BeinosHeHue 3ananuit

1.2 5 2 IK-3

Tema 1.2 «MeTo/bl HICHTH(UKALIMH PUCKOBY

Wnentudukanus, wucrodynuk  pucka. OmeHka  pucka.  MeToasl
uaeHtuduKay ¥ aHanu3a puckoB. dopMa ommcaHMs PUCKOB. MeTosbl CaMocTosTeIbHAs
1.3 | OLICHKM PHCKOB: 3KCIEPTHBIC U CTaTHCTHYECKHE. Pe3yibTarsl Mmpoueayps 5 5 10 [K-3
oneHku pucka. [lociencreust pucka (yrpos3sl U Bo3MoxHOCTH). OIeHKa pabora
BEPOSITHOCTEH: OMACHOCTH. TOJNEPaHTHOCTh (IPHEMIIEMOCTH) K PHCKY.
Kapra 1 maTpuna puckos.

Tema 1.3 «MeToabI OLIEHKH PUCKa»

KayecTBeHHBIE OLIEHKU PHUCKA.

ATpuOyTHBHBIC OLIEHKH pHcKa. Peiituaru u poHKuHTH. OCHOBHBIC OTIIMYHS
PEHTHHIOB ¥ PIHKUHIOB.

KonnuecrBeHHble oneHkH pucka. CraTHCTHYECKHE H3MEpPHUTENH pPHUCKa
(MHAHCOBBIX ~ HHCTPYMEHTOB €  HOCTOSHHOH  ((pukcupoBaHHOI)

1.4 | TOXOOHOCTBIO: CPOK 1O MOTAIIEHUs, CPEIHUH M JKBHBAJCHTHBIH CPOK, Camocrostensrad 5 14 TIK-3
Jroparys 1 MOAU(GHULIPOBAHHAS FOPALIHS. padora
CraTucTHUeCKHE U BEPOATHOCTHBIE MEphl  pPHCKA:  BEPOSITHOCTb,
CpEeIHEKBAIPaTHIECKOE OTKIOHEHHUE, BONATHIBHOCTh. OCHOBHBIE CIIOCOOBI
MOJICTIMPOBAHUS  BoNaTwibHOCTH. BenuumHa — Value-at-Risk  (VaR).
H3mepeHne cucreMaTuueckoro (PbIHOYHOrO) pUcKa akTHBa (kod(duieHT
B). PerHounast Mofesb. Mozienb OlleHKH 10Nrocpo4HbiX akTiHBoB (CAPM).

Tema 1.3 «MeToabl OIEHKH PUCKa»

KayecTBeHHbIE OLIeHKH pUcKa. KolyecTBEHHbIE OLICHKU PHUCKA.

Bennuuna  Value-at-Risk  (VaR).  U3mepeHne  cucreMaTHyecKoro
1.5 | (peiHOYHOTO) pUcKa akTHBa (k03 dunueHt f3). BoinonaHenue 3aanuid.
Brimonnenue 3amanuil ¢ nomompbio LibreOffice . PaGora ¢ maHHBIMU
Lenrpanbaoro 6anka P®, Poccrara.

Hcnonb3oBanue uHpopmauu KoHcynbTaHT +.

[IpaxTuyeckue
3aHATHA

5 2 IK-3

Tema 1.3 «MeToIbl OLEEHKH PUCKaA»
[IpuMeHeHne CKOPHHIOBBIX MOZENEH IpH OLEHKe KpeJUTHOro pucka.| CamocTosTenbHas
O1ieHKa KPeJUTHOTO prcKa (hU3. U FOp. JIHII. pabora

Hcnonb3oBanue unpopmanuu KoHcynbrasT +.

1.6 5 20 IK-3

Pa3znen 2. MeToabl ynpaB/jieHUs] PHCKOM




Bun 3ansitus / Cemectp /| KonmuectBo
Ne HaumeHnoBaHue TeMbl, KPAaTKOe coep:KaHue KoMnerenuun
pabotsl / popma ITA Kypc 4acoB
Tema 2.1 «MeToab! ynpaBiIeHUs! pUCKaMH: U3MEHEHHE YPOBHS PUCKa»
2.1 | duBepcuduxarnus: mnoHsartue U Buapl. CoBEpIIEHCTBOBaHHME CHUCTeMbl| JIEKIMOHHbIE 3aHATUS 5 2 IK-3
YIpaBICHUS.
29 Tema 2.1 «Metozpl ynpaBieHUsI pUCKaMU: H3MEHEHHE YPOBHSI PUCKa) CamMocTosTeabHast 5 16 K-3
| AuBepcudukanus: nousaTue u BUABL. pabora
Tema 2.2 «Metonsl ympaBieHHs PHUCKaMU: BO3ICUCTBHE 0€3 M3MEHEHHUS
YPOBHS pHCKa»
Tpancdep pucka. KomneHcanus u orpaHHYeHUE PHCKA. CaMoCTosSTeIbHAsL
2.3 | CrpaxoBaHue NpeINPUHAMATEIBCKUX PUCKOB. CTpaxoBaHHEe (UHAHCOBBIX 6 5 36 [K-3
puckoB.  CTpaxoBaHME  OTBETCTBEHHOCTHM  JUPEKTOPOB M HMHBIX pabora
JIOJDKHOCTHBIX JIML, cTpaxoBanue D&O.
Vcnons3oBanue napopManyuu KoHCYIbTaHT +.
2.4 |IloaroroBka K MpOMEKyTOYHOM aTTeCTalluU 3ayer 5 4 [IK-3

4. POHJ]I OIEHOYHbBIX CPEACTB

CrpykTypa u coiepkaHue (OHAA OLEHOYHBIX CPEINCTB A NPOBEACHMS TEKYLIEro KOHTPOJIS M TMPOMEXKYTOYHOH arTecTalnuu
npenctasieHsl B [Iprtoxennn 1 x pabodeit mporpaMMe TUCIUTUIHHBL

5. YYHEBHO-METOAUYECKOE 1 TH®OPMAIIMOHHOE OBECIIEYEHUE JUCHUIIJIMHBI

5.1. YueOHble, HayYHbIEe H METOAMYECKHE H3TAHUS

ABTODBI, Bubmmorexa /
3arnaBue W3znarenscTBO, roa
COCTaBUTENN Kommuectso
1 Kypran "Ynpasinenue puckom” UuransHsi 3a1 PI'OY
(PUHX)
2 Tepexosa, E. A, DOKOHOMHIYECKas OIIeHKa PUCKOB: yueOHoe mocodue | Mocksa: Poccuiickas OBbC «IPR SMART»
Mos3onesa, H. B. TaMOXXCHHAas aKaJIeMHUsl,
2016
3 MMansruna, A. E., VrpaBneHue pucKaMu Ha OPEINPHUATHN: TEOPHUs U Mocksa: Aii [Tu Ap Meaua, OBC «IPR SMART»
CBHCTYHOB, A. B. MpakTHKa: yyeOHOoe mocodue 2020
4 Hepessikun C. A. O1eHKa PUCKOB: KYpPC JEeKIHi Homkap-Ona: [ToBomxkckuii | O5C «YHuBepcuTeTcKas
rOCYapCTBEHHBIN 6ubmoTeKa OHIAKH»
TEXHOJIOTMYECKUH
yHuBepcuret, 2019

5.2. IlpoeccnonanbHbie 6a3bl JAHHBIX U HH(POPMAINMOHHBIE CIPABOYHBIE CUCTEMbI

basa nannbix [{entpanbuoro 6anka P® http://cbr.ru/hd_base/

baza craructniecknx naHubix Poccrara https://rosstat.gov.ru/databases

Enunas MexBenoMcTBeHHas HH(popMannoHHO-cTatuctudeckas cucteMa (EMUCC). Poccrar. https://www.fedstat.ru/
Koncynpranr +

5.3. IlepeyeHsb MPOrpaMMHOTO o0ecredeHnst

OnepaunonHas cucrema PEJ] OC
LibreOffice

54. Y‘leﬁHO-MeTOZ(I/l'IECKI/le MaTepuaJibl 1151 06yqaloumxca C OrpaHUY€HHBIMH BO3MOKHOCTHAMM 3/10POBbA

[pr HEOOXOMMMOCTH IO 3asBICHUI0 OGYYAOLIEIOCs ¢ OTPAHHYCHHBIMHI BO3MOXKHOCTSIMH 30POBbs y4eOHO-METOANYESCKHE MAaTECPHAIIBI
HPEAOCTABISIIOTCS B (OpMax, afanTUPOBAHHBIX K OTPAHMYCHHUSM 3IOPOBbS M BOCHPHUTHA HHGbOpMauuu. Jist UL ¢ HapyLICHUSIMH
3penus: B hopme ayauodaiina; B nedarHoil popme yBesmMueHHBIM mpud oM. st UL ¢ HApYLICHUSIMHU CliyXa: B (JOpMe AIIEKTPOHHOTO
JIOKYMEHTa; B redaTtHol ¢opme. Jlisi MLl ¢ HApYIICHUSIMH OIIOPHO-/IBUraTeIbHOIO armapara: B (opMe 3JIeKTPOHHOTO JIOKYMEHTa; B
nevyaTHoit popme.

6. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYHEHHUE TUCIIUITJINHBI

ITomemenust s Bcex BHAOB padoT, MPEIXyCMOTPEHHBIX YYEOHBIM IUTAaHOM, YKOMIIICKTOBAaHBI HEOOXOOMMOW CHEIHAII3HPOBAHHON
y4aeOHOI MeOeIIbI0 U TEXHUYSCKIMU CPEACTBAMHU O0yIeHHS:

- CTOJIBI, CTYJIbS;

- MEPCOHATBHBIN KOMITBIOTEP / HOYTOYK (TIEPEHOCHOH);

- IPOEKTOD;

- 9KpaH / UHTEPaKTUBHAS TOCKA.

IMomemeHust A1 CaMOCTOSTEIBHON PabOTHl 00yHJArOIINXCs OCHAIIEHB KOMITBIOTCPHOM TEXHUKOW C BO3MOKHOCTBIO TONKITIOUEHHS K
ceru "MHTepHET" M1 0OECTIeUeHNEM HOCTYTIA K MIEKTPOHHON MH(DOPMAIIMOHHO-00pa30BaTeIbHON Cpefe.




7. METOINYECKHUE YKAZAHUA JJIAA OBYYAIOIIUXCA 110 OCBOEHHUIO TN CITUITJINHBI

Mertoauueckue YKa3aHHus 110 OCBOCHHWIO JUCIHUITIIIMHBI TPEACTABJIICHBI B HpPIJ'IO)KCHPIPI 2K pa6oqep“1 nporpamMme JUCHUITIIIUHBI.




®OH/J ONEHOYHbIX CPEACTB

IIpunoxenue 1

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

1.1 Iloka3arenu U KpUTEPUHA OLEHUBAHUS KOMIIETEHIIUIA:

3VH, cocrasisioniyue
KOMIIETEHIIHIO

Tlokazarenu
OLICHUBAHUA

Kpurepuu onienuBanus

Cpencrtpa
OLIEHUBAaHUS

IIK-3 Cnnioco6eH mpoBOAUTH AHAJIU3 BO3MOKHBIX IKOHOMMYECKMX PUCKOB M 1aBaTh UM OII€HKY,
COCTABJISITh U 000CHOBBIBATH MIPOTHO3bI JMHAMHUKY PA3BUTHSI OCHOBHBIX YIPO3 JKOHOMUYECKOM
0€301aCHOCTH

3nameo:
OCHOBHBIE TIOHSATHUS W BUIBI
YKOHOMHUYECKUX PUCKOB

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

IlonaoTa n
COJIEPXKATEIIHbHOCTh OTBETA,
yMEHUE IPUBOAUTH TPUMEPHI

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

Ymems: Pemaer pacueTHbie I[lonnota W mpaBunbHOCTH | PacueTHoe
OCYIIECTBIISATh WACHTU(DUKAINIO, | 3aJaHMs], aHATH3UPYET U | peIICHUH;  00OCHOBAHHOCTH | 3a/IaHUC
OIICHKY M aHaJIu3 UHTEPIPETUPYET obpamienus Kk 0a3aM maHHBIX; | (3amanus 1-7)
SKOHOMHUYECKUX PUCKOB MOJTy4YECHHbBIE COJIEPXKATEIHHOCTh BHIBOJIOB U | 3aUETHBIC
pe3yJIbTaThI. UHTEpIIpPETAlly  MOJy4YeHHbIX | 3amanus (1-10)
pEe3yJIbTaTOB.
Bnaoemos: Pemraer pacuerHsie ITonrHota u  mnpasBunbHOCTH | PacueTHoe
METO/JaMH OIICHKH, aHalIW3a U |3aJaHus, aHAIU3UPYET U | pelieHnii;  000CHOBAHHOCTH | 3aJaHUE
YOPABICHUS OKOHOMUYECKUMH | HHTEPIPETUPYET obparenust Kk 6aszam JaHHbBIX; | (3amanus 1-7)
pUCKaMHu OpraHU3alNK; | TOJYYEHHbIE COJIEPKATEIHHOCTh BHIBOJIOB U | 3a4ETHBIC
crocodamu BBISBJICHUS | PE3YJIBTATHI. UHTEPIIpPETAly MOJdy4YeHHbIX | 3aganus (1-10)

OCHOBHBIX YIPO3 SKOHOMHYECKON
0€30ITaCHOCTH.

pE3yJIbTaTOB.

1.2 [IIkanbel OLIEeHUBAHUS:

TGKYIHHﬁ KOHTPOJIb YCIICBACMOCTH W IIPOMCIKYTOUYHAA aTTCCTAlWsA OCYHICCTBIIACTCA B

paMKax HaKOMUTEIbHOUN OaIbHO-pEeHTHHTOBON cucTeMbl B 100-0anmipHOM mkae:

50-100 6amnoB («3a4TeHO»)
0-49 6ai110B («HE 3aU4TEHOY)




2. TunoBbie KOHTPOJIbHBbIE 3aJaHUSA MJIM MHbIe MAaTePHAJIbl, HEOOX0AMMBIE ISl OLEeHKHU
3HAHUM, YMEHUM, HABBIKOB M (MJM) ONbITA JEATEJbHOCTH, XaPAKTEPU3YIOIIHUX 3TalbI
(¢hopmMupoBaHus KOMIIETEHI[UI B MIPoIlecce 0CBOCHUS 00Pa30BaTe/IbHO MPOrPpaMMbI

3ayeTHBIE 3aJaHuA

3auerHoe 3aganue Ne 1
1 TIlonsiTHe YpPOBHSI pHCKA: YACTOTAa BOSHUKHOBEHHUS MOCJEACTBUH U TAKeCTh yluepoa.
IHousite omacHocTH, GaKTOPOB PUCKA: KIKOYeBble oTaUuYMs. [IpuBeauTe npumepsl.
2 Henapamerpuyeckuii Merox omnpenejieHusi VaR: O0OCHOBHbIE XapaKTepPUCTUKH,
(opmyJibl, HHTEpHpeTALIUA MOJYYeHHOro 3HaYeHus. [IpuBeaure npumMepsl.

3apaua 1. O6beM kpeauTHOTO MOpTdens 0aHKa 3a MPONUILIA roa coctaBma 1150 kimeHToB, B
TOM YHCJIe 1) YUCIIO KIIMEHTOB, B3SBIINX OJHOBPEMEHHO 00Jiee IBYX KPEAUTOB, - 320 YEIOBEK,
2) 4KCI0 UMEIOLIUX 33J0JKEHHOCTh M0 OJIHOMY KpPEAUTy — 75 YeloBeK, 3) YMCIO MMEKUIUX
3aJI0JDKEHHOCTh IO OJJHOMY KPEIUTY U B3SBIIUX Oojee IBYX KpeauToB — 15 yenosek. Eciu B
TEKyIIEeM ToJly OINpeAejeHHbIH KIUEHT OaHkKa MMeeT Oojee ByX KpEeIuTOB, TO Y€MYy paBHa
BEPOATHOCTH TOTO, UTO TAKON 3a€MIIUK OYAET UMETh 33JJ0JDKEHHOCTh 110 OJJTHOMY KPEIUTY.

33[{8‘13 2. HaHHBIC 0 CXKCOHCBHBIX TOPIraX aKIMUAMH SMUTCHTA IIPCACTABJICHEI B Ta6J'II/I]_I61
Hos6ps 02 03 04 05 06 07 08 09 10 11 12 13 14 15

JloxoxHocTs, % 001 | -218 | 0,14 | 3,22 -0,38 | -257 -086 | 2,62 -223 | 0,69 | 042 132 | 2,79 | 3,53

Ha 15 Hos16ps 1ieHa 3akpbiTust akiuu coctapuia 1200 py6. Mcnonb3yst uMerommuecs JaHHbIe, 15
noptdens u3 100 akuuii onpeaenuTs OMHOAHEBHBIN aOCOMIOTHBIM U OTHOcUTENbHBIN VaR ¢
NOBEPUTEIBLHOM BeposITHOCTBIO 90% HenmapamerpuueckuM wmeToaoM. (Cnenatb BBIBOJIBI.
[Toapo6HO onucaTh X0 pelieHus.

3aderHoe 3aganmue Ne 2
1 Ounenknm pucka B cooTBercTBUH c0 crangaprom FERMA: ka4decTBeHHbIe,
MOJIYKOJIMYeCTBEeHHbIE, KoJinyecTBeHHbIe. [IpuBennTe npumepsbl.
2 CraTtucTHYecKHe Mepbl pUCKA: BEPOATHOCTH, CTAHIAPTHOE OTKJIOHeHHUE (/151 AKTHBA U
noprgesiss aKTUBOB), MOJIyBapualusi, noJayaucnepcus. JJocromHCcTBa, HEIOCTATKH.
ArperupoBaHue CTAaHIAPTHOI0 OTKJIOHEHHS VIS PA3HBIX NEPUO/I0B BPEMEHH.

3amaya 1. BeposTHOCTh HEBO3BpaTa MHBECTUPOBAHHBIX B IPOEKT Nel cpencts cocrasiser 0,20,
u1st ipoekTa Ne2 BeposiTHOCTH 3TOro coctasisieT 0,18; BO3Bpar cpecTB, MHBECTUPOBAHHBIX B
npoekT Ne3, Bo3moxkeH ¢ BeposTHOCTBIO 0,85. OueHUTh BEPOATHOCTH TOTO, UYTO MpHU
MHBECTUPOBAHUH B TPU MPOEKTA:

e cpeacTBa OyAayT BO3BPAIIECHBI TOJIBKO IO IBYM MTPOCKTaM;

® HE MPOUBOMAET BO3BpaTa XOTS OBI MO OJHOMY MPOEKTY;

e OyayT BO3BpAIlIEHBI CPEACTBA XOTS OBI 11O JBYM MPOEKTAM.
3anaua 2. KpeauTHsiil moptdesnb HHCTPYMEHTOB cOAepKUT 30 HHCTPYMEHTOB, C BEPOSTHOCTHIO
nedoinra, paaoit 0,02, mis Kaxma0ro M3 MHCTPYMEHTOB. OIEHUTH BEPOSTHOCTH TOTO, YTO B
noptdere mpou30uIyT:

e Tpu nedonra;

e He Oosee Tpex J1edoIiToB;

® TOJIbKO JIBa JIe(hoTa;

e xoTs ObI 1Ba nedonTa;



e MeHee Tpex Ae¢oIITOB.
Cuenatb BbIBOIBL. [101pOOHO omHcaTh X0/ PELICHUS.

3auerHoe 3aganue Ne 3

1 Buasl JKOHOMHMYECKHX PHCKOB: 10 HcToYHMKaM. Cucremaruyeckuii u
HecucTeMaTnyeckuil pucku. IlpuBenure npuMepsl AJIsi KaXKAOI0 BbIACJEHHOI0 BHIA
pHCKa.

2 CraTtucTuyeckne MojeJil OlleHUBAHUS BeposiTHOCTel nedoJiTta: Mogelb AJIbTMAHA U
ee moaupuxkauuu. OcHOBHasi MJesi, NMPEANOCHIJIKHA, WHTEPNpeTanus pe3yJbTAToB,
AOCTOMHCTBA U HenocTaTkn. UHTepnperanus napamerpa Z. IlpuBeaure npumepsl.

3anaua 1. [l mopTdens KpeAUTHBIX HHCTPYMEHTOB TIPH YCIOBHH, YTO CPETHETOIOBOE YHCIIO
1edOoITOB KOHTPAreHTOB PAaBHO 7, OIEHUTH BEPOSTHOCTH TOTO, UTO B TCUEHHUE T0/1a B TopTdee
MIPOU30UIYT:

e JBa jaedoira;

® McHee ABYX J1e(OoJITOB;

e QoJblie Tpex 1edoaToB.
3agaua 2. OCHOBHBIE XapaKTEPUCTUKH JIOXOJHOCTEN aKIMil TpeX IMUTEHTOB MPEICTABICHBI B
tabnuie (yucio HabmoaeHui cocrapmio 150):

Xapakrepuctuka | OMUTEHT A | OmuteHT B | OMurtent C
Cpennee 0,999708 1,002635 0,997989
Cr. otknonenue | 0,015857 0,016142 0,026978
Koppensauus

AB 0,14

AC 0,17

BC 0,35

OxapakTepu3oBaTh MOJYyYEHHBIE pe3yabTaThl. PaccMoTpeTh BO3MOXKHOCTH (hopMUpOBaHUS
noptdens U3 IByX MHCTPYMEHTOB, MpEIoaras, 4To A0Js akiui sMmutenta B coctaBut: 60%.
Cnenatb BeIBOIBI. [10opo0OHO OnUcaTh X011 PEIICHHUS.

3auerHoe 3aganue Ne 4

1 Beauunmna Value-at-Risk (VaR). OcnoBHble ¢dakTopsl, Bauswmme Ha VaR.
JlocTOMHCTBA, HEOCTATKH, OTJIHYHUSA OT APYrUX Mep pucka. BoaTwibHOCTH Kak Mepa
pHuCKa: 0CO0EHHOCTH, 10CTOMHCTBA, HepocTaTku. [IpuBeaure npumepsbl.

2 Metoabl ynpapjieHUsI pUCKaMH: Nepegaya pucka, uzderanue pucka. Oco0eHHOCTH,
AOCTOMHCTBA, HEAOCTATKU MeTOoA0B. [IpuBeauTe NpuMepbI.

3amaya 1. Martpuiia BbIILUIaT COAECPKUT JOXOJHOCTH (B MPOLEHTAX) akuuii A u B mpu nByx
BO3MOJKHBIX CIICHAPHUSAX Pa3BUTHA COOBITHH. B ckoOKax yka3aHbl BEpPOSTHOCTH peaTn3aluu
CLICHApHEB.

JloxoaHOCTH 115 CLieHAapUEB
Axmmu | S1(0,25), % | S2 (0,75), %
A 2 2,25

B -1 3,75




OnpenenuTs: CpelHUE OKUTAEMbIE JOXOAHOCTH M JUCTIEPCHUH IS KKIO0W W3 aKIHiA; OI[CHUTh
PUCK DPa30pEHUs] WHBECTOpA MPH YCIOBHM, YTO OH B3I NEHbrd B mour mop 1,25%, u ero
OKUJaeMbIe TIOTEPH.
3anaua 2. Mcnonb3ys uMeroluyecs JaHHbIE 0 €XKeTHEBHBIX Toprax akuusmu Coepoank Poccun,
s moptdens uz 100 akuii onpeaenuTs 0IHOAHEBHBIN VAR ¢ TOBEpUTEIHHOM BEPOSTHOCTHIO
99,9% u 95%:

a) HeMapaMeTPUIECKIM METOIOM;

0) mapaMeTpUIEeCKUM (JeIbTa-HOPMaIbHBIM) METOIOM.
Cnenatb BbIBOIBI. [lopoOHO omucaTh X01 pemIeHusl.

3auerHoe 3aganue Ne 5

1 Tunsbl JIIP mo orHomenuno Kk pucky. Ilonsitue pyHkuum mose3Hoctu. Tunuunbie
(pyHKIHMHU 10/1€3HOCTH.

2 CraTtucTuyecKkHe MOJeJIM  OIEHUBAHMS  BeposiTHOCTel  jAedosra:  Moaeaun
OMHOMHAJILHOIO pacmpenejeHus W pacnpegeneHus Ilyaccona. Ilpeamosnoxenuss u
yCJOBHA INPUMEHEHHS, OCHOBHbIC XapaKTEPUCTHUKH, (POpMyJibl, HHTEpHpeTaALUs
pe3yibTaToB, J0OCTOMHCTBA U HexocTaTKu. IIpuBeanre npumepsl.

3agaua 1. BepostHocTh cHWXKeHMs noxoaHocTu akuuu C cocraBigeTr 0,12; nna akuuu B
BEpPOSITHOCTh pocTa JoxomaHocTu coctaBisieT 0,88; moxomHocTh akiuu A Oyner pactu ¢
BepOATHOCTHIO 0,95. OLleHUTH BEPOSTHOCTD TOTO, YTO:
® CHU3UTCS JOXOAHOCTH JIBYX aKIUU.
® CHU3UTCS JOXOJHOCTh XOTS ObI IBYX aKIUH.
3agaua 2. BpeMeHHO cBOOOIHBIE cpeACTBa (hupMa BIOXKUIIA B MOKYIIKY aKIIUH IBYX KOMITAHUM:
«Hentyn» u «Be3yBuit». HanexxnocTts nepBoii orieHeHa sxkcnepramu B 85%, a Bropoit — 91%.
Onpenenure:
a) BEPHO JIM, YTO BEPOSITHOCTh MOTEPU BCEX CPEACTB MEHBIIIE, €CIIU UX BIIOKUTH TOJIBKO B
OJIHY, CaMyl0 HAaJEKHYK KOMIIAHUIO, 1 HE UMETh JEJ CO BTOPOIl, HE OUYEHb HAJEHKHOMN
KOMIIAHUEH;
0) BEpOSITHOCTb TOTO, UTO CPEJICTBA, UHBECTUPOBAHHBIE B TOKYIIKY aKIIMi JBYX KOMIIaHUH,
OylyT OJIHOCTHIO MOTEPSHBI U3-3a Kpaxa 00€rX KOMITaHUM;
B) BEPOSITHOCTh YACTUYHOM MOTEPU CPEACTB M3-3a Kpaxa KaKoW-TMOO OJHOW KOMIAHUU
(6e3paznruuHO Kakoil);
T') BEPOSITHOCTh TOTO, YTO CPEJICTBA MOJHOCTHIO COXPAHSTCS;
1) KaK TPOBEPUTH MPABUIIBHOCTh PACUETOB 10 TPEM MPEABIIYIITUM ITyHKTaM;
€) eCTh JTu HE0OXOIUMOCTh JUBEPCUDHUKAIINK, U B UEM OHA BhIPAXKACTCH.
Cnenatb BeIBOMBI. [1opo0OHO OnUcaTh X011 PEIICHHUS.

3aderHoe 3aganmne Ne 6
1 Peittunru u p3HKUHIU. OCHOBHBbIE OTJIMYHSA PEHTHUHIOB U PIHKUHIOB.
2 MWpentuduxanus, HCTOYHUK pucka. OueHka pucka.

3agauya 1. O6bem kpeauTHOTO TIOpTdens OaHka 3a MpoNUIbIA roa coctaBwi 1150 KIueHToB, B
TOM 4Yncie 1) 9iClio KIMEHTOB, B3SBIINX OJHOBPEMEHHO 0oJiee ABYX KPEAHUTOB, - 320 4enoBek,
2) YUCJIO UMEIONINX 3aJI0JDKEHHOCTD M0 OJHOMY KPEOUTy — 75 4eloBeK, 3) YnCiI0 WMEIOIUX



3aJI0JDKEHHOCTD TI0 OJJTHOMY KPEIUTYy W B3SBIIHMX OoJiee NBYX KpeauToB — 15 uenoBek. Ecnu B
TEKYIIEM TOJy OMpeeiCHHBIM KIMEHT O0aHKa mMeeT OoJjiee JBYX KPEIHWTOB, TO Y€MY paBHA
BEPOSATHOCTH TOTO, YTO TAKOH 3aEMIIHUK OyIeT UMETh 3aI0JDKEHHOCTD 10 OJHOMY KPEIHUTY.
3anaua 2. Mcnionb3ys uMeroyecs JaHHbIe 0 eXKeIHEBHBIX Toprax akuusmu Coepbank Poccun,
s moptdens uz 100 akuii onpeaenuTs 0IHOAHEBHBIN VAR ¢ TOBEpUTEIHHOM BEPOSTHOCTHIO
99,9% u 95%:

a) HeMapaMeTPUIECKIM METOIOM;

0) mapaMeTpUIEeCKUM (JeIbTa-HOPMaIbHBIM) METOIOM.
Cnenatb BbIBOIBI. [TogpoOHO OmUcaTh X0 peIIeHusI.

3auerHoe 3aganue Ne 7/
1. PoiHOYHasi MoIeIb. Mo/IeIb OIl€eHKH JT0JrocpoYHbIXx akTuBoB (CAPM).
2. N30exkanue, mepenaua, yaepxxanue pucka, npeoTBpalieHne U CHUZKeHHe yiepoa.

3amaya 1. BeposATHOCTh HEBO3BpaTa MHBECTUPOBAHHBIX B IPOEKT Nel cpencts cocrasister 0,20,
it ipoekta Ne2 BepossTHOCTB 3T0ro cocrasisieT 0,18; BO3Bpar cpeAcTB, HHBECTUPOBAHHBIX B
mpoekT Ne3, Bo3MoxkeH ¢ BeposATHOCTBIO 0,85. OnEeHUTH BEPOSATHOCTH TOTO, YTO IPH
WHBECTUPOBAHUHU B TPH MPOEKTA:

e cpeacTBa OyAyT BO3BpAILEHbI TOJIBKO IO IBYM IIPOEKTaM;

® HE [IPOU30MIET BO3BpATA XOTs ObI IO OJHOMY IPOEKTY;

e OyIyT BO3BpaAUIEHBI CPEACTBA XOTS OBI IO IBYM MPOEKTAM.
3anaua 2. KpeautHsiii nopTdesib HHCTPYMEHTOB COEPKUT 30 HHCTPYMEHTOB, C BEPOSITHOCTHIO
nedonta, pasHoi 0,02, i Kakaoro U3 MHCTpYMEHTOB. OLIEHUTHh BEPOATHOCTH TOTO, YTO B
noptdere mpou3ouIyT:
Tpu nedonTa;
He Oosiee Tpex AedONTOB;
TOJBKO JBa fedonTa;
x0T Obl 1Ba nedonra;

® MeHee Tpex J1e(onaToB.
Cnenatb BbIBOBI. [10po0OHO OnucaTh X011 PEIICHHUS.

3auerHoe 3aganue Ne 8

1 /IuBepcuduxanmsi: NOHSITHE U BUABI.
2 ToJepaHTHOCTH (MPHEMJIEMOCTD) K PUCKY.

3anaua 1. [{ns moptdens KpeAUTHBIX HHCTPYMEHTOB TIPH YCIOBHH, YTO CPETHETOIOBOE YHCIIO
1e(h0ITOB KOHTPAr€HTOB PABHO 7, OIIEHUTh BEPOSITHOCTh TOTO, YTO B TEUCHHE T0/1a B MOPTdere
MPOU30UAYT:

e JBa aedoira;

® MeHee ABYX J1e(OJITOB;

e QoJbIne Tpex 1edoaToB.
3apaua 2. O6beM kpeauTHOTO MopTdens 0aHka 3a mponuIbii roa coctaBuia 1150 kimMeHTOB, B
TOM YHCIie 1) YUCII0 KIIMEHTOB, B3SBIIUX OJHOBPEMEHHO 0oJiee TBYX KPeAuTOB, - 320 4eloBeK,
2) 4UCIO UMEIOIINX 33J0JDKEHHOCTh M0 OJHOMY KPEAUTy — 75 4YelIOBEK, 3) YUCIO MMEIOIINX
3aJI0JDKEHHOCTH TI0 OJJHOMY KPEIUTYy U B3SBIIMX OoJiee ABYX KpeauToB — 15 uenoBek. Ecnu B
TEKYIIEM TOJly ONpeleieHHbI KIMeHT OaHka uMmeeT OoJjiee JBYX KpEeAHUTOB, TO YEMY paBHa
BEPOSITHOCTh TOTO, YTO TAKOM 3aeMILUK OyAEeT UMETh 3aJ0JKEHHOCTb 10 OJTHOMY KPEIUTY.



3auerHoe 3aganue Ne 9

1 Otnomenue JIIIP k pucky. Cy0beKTUBHOCTH B IPUHSTHM PeLIeHUid.
2 MW30exanue, nepeaaya, yaep:xkaHue pucka, npeioTppalleHue U CHUKeHue yiepoa.

3amaya 1. Matpuia BBIIUIAT COACPKUT JOXOTHOCTH (B MPOIEHTAX) akuuii A u B mpu nByx
BO3MOJKHBIX CIICHApUSIX pa3BUTUsI COOBITHH. B ckoOkaxX yka3zaHbl BEpPOSTHOCTH peaIM3alUU
CIICHApHEB.

JI0XOTHOCTH JU1s CLIEHApUEB
Axmmn | S1(0,25), % | S2 (0,75), %
A 2 2,25
B -1 3,75
Onpenenuts: CpeTHAE OKUAAEMBIE JOXOAHOCTU U JUCHIEPCUM I KAKIOU U3 aKIM; OLICHUTh
PUCK DPA30pEHHsI MHBECTOpA IIPU YCIOBHM, YTO OH B3sUI JE€HbIM B Jour nop 1,25%, m ero
0KHJIa€MBbIE TIOTEPH.
3anaua 2. Mcnonb3ys uMeroluecs JaHHbIE O €XKEeTHEBHBIX Toprax akuusmu CoepoOank Poccun,
st noprdens uz 100 akiuit onpenenuTs oAHOAHEBHBIN VaR ¢ 1oBepuTeNnbHON BEPOSATHOCTHIO
99,9% un 95%:

a) HeTapaMeTPUUECKUM METOA0M;

0) mapamMeTpUIEeCKUM (J1eIbTa-HOPMATIbHBIM) METOOM.
Cnenatp BbIBOBI. [10pO00OHO OnUcaTh X011 PEIICHHUS.

3aueTrHoe 3aganue Ne 10

1 CrarucTnueckue U BEPOSAATHOCTHBIE Mepbl pucka: BEPOSATHOCTD,
CpeJHEeKBaJApaTHYeCKOe OTKJIOHECHUE, BOJIATUIbHOCTb.
2 Tlpou3BoaHble puHAHCOBBIE HHCTPYMEHTHI.

3agaua 1. BepostHocTh cHmkeHus goxoaHoctu akumu C cocraBmger 0,12; nma akuuum B
BEpPOSITHOCTh pocTa JoxoaHocTu coctaBiser 0,88; moxomHocTh akmuu A Oyaer pactu ¢
BepOSITHOCTHIO 0,95. OLEeHUTh BEPOSITHOCTH TOTO, YTO:
® CHU3UTCS JOXOAHOCTH JIBYX aKIUH.
® CHHU3UTCS JOXOJIHOCTh XOTS OBI IBYX aKITUH.
3agaua 2. BpeMeHHO cBOOOHBIE cpeACTBa hupMa BIOXKHUIIA B TOKYIIKY aKIUH IBYX KOMITAHUM:
«Hentyn» u «Be3yBuit». Hanexxnocts nmepBoii orneHeHa skcnepramu B 85%, a Bropoit — 91%.
Onpenenure:
a) BEPHO JIM, YTO BEPOSITHOCTD MOTEPHU BCEX CPEICTB MEHBIIIE, €CIIM UX BJIOKUTH TOJIHKO B
OJIHY, CaMyl0 HaJEKHYI KOMITAHUIO, 1 HE UMETh JIeJI CO BTOPOM, HE OUYCHb HAJEHKHOU
KOMITQHMEH;
0) BEpOSITHOCTB TOT0, UTO CPEJICTBA, UHBECTUPOBAHHBIE B TOKYIIKY aKIIMi JBYX KOMIIaHUH,
OylyT TOJIHOCTHIO MOTEPSHBI U3-3a Kpaxa 00€rX KOMITaHUM;
B) BEPOSITHOCTh YACTUYHOM TMOTEPHU CPEACTB M3-3a Kpaxa KaKOW-THOO0 OJHOW KOMITAHUU
(6e3pa3muyHO KaKoi),
T') BEPOSITHOCTh TOTO, YTO CPEJICTBA MOTHOCTHIO COXPAHATCS;
1) KaK TPOBEPUTH MPABWIIBHOCTh PACUETOB IO TPEM MPEABIAYIIUM ITYHKTaM;
€) €CTh JTu He0OXOIUMOCTh JUBEPCUDUKAIINK, U B UEM OHA BhIPAYKACTCH.
Cnenats BeIBOBI. [logpoOHO OnHcaTh X011 PEIICHHUS.



Kpurepuu ouenuBanus:
3ayeTHOE 3a/1aHME OLleHUBaeTCca MakcuMaiabHO B 100 OaioB:

— 50-100 6amnoB («3a4TeHO»)
— 0-49 6annoB («HE 3aU4TEHOY)

Kaxnas 3a1a4a orieHUBaeTCs OTASIBHO, MaKcuMaIbHO B 20 6aioB. MakcuMaisHO OOIIHH Oat
— 40 6ammoB. Kputepun orieHUBaHMS 33a9H:
— 10-20 GamnoB. 3amavya pemieHa B MOJHOM OOBbeMe, C HEOONBIIMMH IMOTPEIIHOCTIMH,

BbIOpaHBl BEpHBIC HHCTPYMEHTAIbHBIC METOJIBI ¥ TIPHEMBI PEIIICHUS, TPOBEICHBI BEPHBIC
pacueThl, CAeNiaH TOJHBINA, COACpKATEIbHBI BBIBOJ IO pe3yJbTaTaM IPOBEIACHHBIX
pacyeToB, B pacueTax M BBIBOJIAX COJCPIKATCS HE3HAUNTEIBHBIE OITHOKH.

0-9,9 Oamna. 3amaua He pelleHa WIA pelleHa YacTUYHO, YacTUYHO BBIOpaHbI
HEO0OXOMMBbIC MHCTPYMEHTAIIbHBIE METOIBI ¥ TIPUEMBI PEIICHHSI, PACYETHI HE TPOBEACHBI
WJIU TIPOBEICHBI YaCTUYHO, BHIBOJT IO pE3yJIbTaTaM MPOBECHHBIX PACYETOB HE CACTaH WIIH
OIIMOOYEH.

Kaxp1ii Bompoc OleHuBaeTCsl OTAeIbHO, MakcuManbHO B 30 OamuioB. MakcumansHO 00U
6amt — 60 6amtoB. Kputepun orieHHUBaHUS OTACIHLHOTO BOMPOCA!
— 15-30 GammoB. OTBET Ha BOMPOC BEPHBIM WM C OTACIBHBIMU IOTPEITHOCTIMH M

OmMUOKAMH, YBEPEHHO  HCIPABICHHBIMU  TIOCJI€  JIOMOJHUTEIBHBIX  BOMPOCOB;
IPOJIEMOHCTPUPOBAHO HAJIMYKE TIYOOKHX HCUCPIBIBAIOIIUX / TBEPABIX M JOCTATOYHO
MOJIHBIX 3HAHUM, TPAMOTHOE U JIOTUYECKU CTPOMHOE U3JI0KEHHE MaTepuasa Mpu OTBETE.
0-14,9 Gamma. OTBET Ha BONPOC HE BEPEH WJIM YaCTUYHO BEPEH, MPOJIEMOHCTPUPOBAHA
HEYBEPEHHOCTh U HETOYHOCTh OTBETOB Ha JIOMOJIHUTEILHBIC H HABOIAIINE BOIIPOCHI.

Bonpocsl 1j11 yCTHOro onpoca

Paszpnes 1 «llonsiTue, nIeHTH(PUKALMA U OLIEHKA IKOHOMHYECKOT0 PUCKA»

©CoNoaRrwdE

[TonsiTue pucka, ypoBHs pUCKa, PaKTOPOB pUCKA, OMTACHOCTEH.
Knaccuduxkanus puckos.

VYnpaBieHue puckamu, KOHIENIUU YIIPABIEHUS PUCKAMH.
[loHsITHE UHTErPUPOBAHHOTO PUCK-MEHEIKMEHTA.
VYnpaBieHue puckamMu B CiIydae peaju3aly pucka.
VYnpaBieHue puckamu A0 pean3aluu pUcKa.
WNnentudukaims, ICTOUHUK pucka. OLieHKa pucKa.

Metonabl HACHTU(PUKALIMHA U aHATTU3a PUCKOB.

dopmMa OInrcaHus pUCKOB.

10 MeTonbl OLICHKH PUCKOB: 3KCIIEPTHBIE U CTATUCTUYECKHE.

11.Pe3ynpTaThl NpoUEAYpPHl OLUEHKH PUCKA.

12.TlocnenctBust pucka (yrpo3bl 1 BO3MOKHOCTH).

13.01eHKa BEPOATHOCTEH: OTTACHOCTH.

14. TonepaHTHOCTH (IPUEMIIEMOCTD) K PUCKY.

15.KapTa u maTpuiia puckos.

16. ATpOyTHUBHBIE OLICHKH PHUCKA.

17.PeliTunru u poHKUHTA. OCHOBHBIE OTIUYHS PEUTUHTOB U PIHKUHTOB.
18.Craructuuecke HU3MEpUTENM pUCKa (PUHAHCOBBIX MHCTPYMEHTOB C TIOCTOSIHHOM

(pukcrpoBaHHOM) TOXOHOCTBIO: CPOK JIO MOTAIICHUS], CPETHUN U SKBUBAJICHTHBIN CPOK,
Jropanusi 1 MOJAU(PUIIMPOBAHHAS TIOPALIUSL.



19.CraTuctrueckue 1 BEpPOSATHOCTHBIE MEPHI PUCKA: BEPOSITHOCTh, CPEIHEKBAIPATUUECKOE
OTKJIOHEHHE, BOJIATUIBHOCTb.
20.OcHOBHBIE CTIOCOOBI MOJIEIUPOBAHUS BOJATHILHOCTH.
21.Benmnunna Value-at-Risk (VaR).
22 .VI3MepeHne CHCTEMaTHIeCKOro (PhIHOYHOT0) prcka akTHBa (KodhduiueHt f3).
23.PeiHOYHAS MOC)Ib. MOJIeNb OIICHKH JTOTocpOoUHbIX akTHBOB (CAPM).
Pazgen 2 «MeToabl ynpaBjaeHUs1 PUCKOM»

24 .V136exanue, nepeiada, yaepKaHue pucka, IpeoTBpalleHHe U CHUKEHUE yiepoa.
25.ITpousBoaHbIe (PHAHCOBBIE HHCTPYMEHTHI.
26.JluBepcuduKanys: MOHSTHE U BUJIBI.

Kpumepuu oyenusanusa:
Kaxx11p1i1 Bompoc o1eHuBaeTcs OTAEIbHO, MAKCUMAJIBHO B 2 Oaia. MakcumalibHO 001mid 0ani
— 52 6amna. Kputepun oneHMBaHMs OTAEIBHOIO BOIPOCa:

— 1-2 Ganna. OTBET Ha BOIIPOC BEPHBINA WM C OTAEIBbHBIMU HOIPEUTHOCTAMU U OUIMOKaMH,
YBEPEHHO HCIPABIECHHBIMU IOCJE JONOJHUTENIBHBIX BOIMPOCOB; MPOAEMOHCTPUPOBAHO
HAJIMYMe TIyOOKWX HCYEPNBIBAIOMMX / TBEPIbIX M JOCTATOYHO IIOJHBIX 3HAHHI,
IPaMOTHOE U JIOTUYECKU CTPOMHOE U3JI0KEHHE MaTepHalia Ipu OTBETE.

— 0-0,9 6amna. OTBeT Ha BONPOC HE BEPEH WM YACTUUYHO BEPEH, MPOJAEMOHCTPUPOBAHA
HEYBEPEHHOCTh U HETOYHOCTh OTBETOB Ha JIOMIOJHUTEIBHBIC U HABOSAIIUE BOIIPOCHI.

Pacyernble 3ajaHus

3aganme 1. [lo ngaHHBIM KpeAWTHOW OpraHU3alUd 3a TOJA MO TOPTHENT0 BBIJAHHBIX
IOPUAMYECKUM JIMIAM CCYJI: YUCIIO 3aeMIIMKOB — 450; 4uCIIO 3a€MIIUKOB, OOBSIBUBILUX CEOS
O0ankporamu, - 10; 9MCIO0 3aEMIIMKOB, UMEIONIUX 3aJI0JDKEHHOCTH IO KPEIUTy, - 35; 4HCIIO
3a€MIIHUKOB, OOBSBHUBIINX ce0si OAHKPOTAMU W HUMEIOIIMX 33J0JKEHHOCTh MO KpemuTy, - /.
[Ipeanonoxxum, 4To CTPYKTypa HopTdens coxpaHwiach. Ecid B TeKyleM Troay 3aeMIIHUK
O0OBSABUT O OAHKPOTCTBE, TO KaKOW OYJET BEPOSTHOCTH TOTO, YTO TAKOM 3aeMILHK OyJIeT UMETh
3aJI0JDKEHHOCTD 0 KPEIUTY.
3aganme 2. DKchepThl YCTAHOBWIM, YTO BEpPOSTHOCTh OaHKPOTCTBA OaHKa B TEUYECHHE
npeacrosmero roga pasHa 0,1. HailTu BeposTHOCTH TOro, 4to OaHKPOTCTBO ATOro OaHKa
MPOU30MIET B TeueHue: 1) Tpex OvKalIlux JeT; 2) OJHOTO KBapTaia; 3) OJHOTO MecsIia.
3aganme 3. CornacHo MPOBEIEHHON YKCIIEPTHOM OIIEHKE BeposiTHOCTH JieponTa (OaHKpOTCTBA)
JUIS TPEX KOMMEpUYECKHX OaHKOB COCTABHIIM COOTBETCTBEHHO: 5%; 7%; 12%. Opranuzamueit
MIPUHSTO PEIIEHNE OTKPBITH JICTIO3UTHBIE CUETa B 9TUX TpeX OaHkax. OmpeneanTs BEpOsITHOCTU
TOTO, YTO B TEYEHHUE TEKYILIErO ro/ia:

1) Bce Tpu OaHKa 00BABAT O aedore;

2) HU oauH OaHK HE 00BABUT O ACOITE;

3) TOJBKO 0JIMH OaHK OOBSBHT O Ae(OIITE;
3ananmue 4. I1o olieHKaM peasbHOE COCTOSIHHE SKOHOMUKH CTPAHbBI B TEKYIIEM I'OAY MOXKET ObITh
«Xopomum» - ¢ BepoATHOCTHIO 0,25; «yIOBJIETBOPUTEIBHBIM» - C BeposiTHOCTHIO 0,60 u
«HEYJOBJIETBOPUTEIBHBIMY - C BEpOATHOCTHIO 0,15. Takke MOKHO 0KUJIaTh, YTO KYpPC BAIIOTHI
Oynet pactu ¢ BeposTHOCTHIO 0,10 - eciu cocTosTHUE SKOHOMUKH CTpaHbl «xopoiieey, 0,20 -
€CJIM COCTOSIHME SKOHOMUKH CTPAHbI «yJIOBJIETBOpUTENBbHOEY, 0,70 - €Clii COCTOSTHUE SKOHOMUKHU
CTpaHbl «HEYAOBIETBOpPUTENbHOEY». [Ipenmnonoxkum, HaOMOmAaeTCd POCT Kypca BaIOTHI.
OnpenenuTh BEPOSITHOCTh TOI'O, YTO COCTOSIHHE SKOHOMHUKH B 3TOT NEPHOJ «XOPOLIEEH.



3amanue 5. lccieayroTcs pPUCKM HHBECTULIMOHHOTO MPOEKTa CTPOUTEIHCTBA KOMILIEKCA
HAMNOJIBHOTO XPAaHEHHsS 3€PHOBBIX KyJIbTyp B MNOpTOBOM ropoae KpacHomapckoro kpas.
[IpoBeneHa skcniepTHas OlleHKa PUCKOB MPOEKTA, OIEHKH YPOBHEH pUCKa U yiepOa MpuBeICHbI
B KAYECTBECHHOM IIKaJIe. Y Ka3aHus.

— TIOCTPOUTH MATPUIly PUCKOB MPOECKTA;

— TIPUCBOHUTH KJIETKaM TaOJHUIIbI OAJIbI JJISI OLICHKH PUCKOB, BBIYUCIUTH OOITUN PUCK
MPOEKTA;

— pa3paboTaTh MPEIIOKEHUS II0 YIPABICHUIO PUCKAMH; TPEANOIOKUTh, KaK
M3MEHHUTCA OIICHKA PUCKOB; NEPECUUTATh UHTETPAJIbHBIA PUCK MPOEKTA C yUETOM
YIIPaBJICHUS; CAEIATh BBIBObI O PUCKAX MPOEKTA.

Pucku mpoekTa u ux o1eHKa

B prcka XapakTepuCcTHKa MOCIEACTBUN peann3aluu OreHka ypoBHS OreHka ypoBHS

PHCKOB pHUCKa ymep6a

OrpaHudeHue Ha TOProBIII0 3€PHOM Huskui Bricokuit

[onmutnueckuit | OrpaHnyeHUE SIKCIOPTA 3EPHOBBIX Cpennuii Cpennuii
PocT HanorossIx cTaBoK Huszkui Huskui

CHM)XEHHUE 1IeH Ha yCIyTH XpaHeHUs Huszkui Cpennuii

LlenoBoii CHMKEHUE 1IEH Ha 36pHOBbIE Cpennuii Cpennuii
Pocrt 11en Ha 000opymoBanue, pabOThI, yCIYTH Bricokuit Huskuit

Poct IMPOUCHTHBIX CTABOK HAa 3aCMHBIC

IIpoueHTHBII Bricokuit Huskuit
cpencTaa
HecobmoneHne cpokoB CTPOUTENBCTBRA,
MOHTAaKa, BBOJIa B OKCILIYaTalUI0, IIOCTaBKU Cpenumii Cpennuii

TEXHUKH ¥ 000pyA0BaHUS

Hecobnronenne TpeboBaHmil kauecTBa
OrneparioHHbIHA | cTponTeIHCTBA H MOCTABIAEMOTO Huszkui Cpennuii
000pyIOBaHUS U TEXHUKH

Puck cHuxeHus cripoca Ha yCIyru Huszkuit Huszkuit

Puck cHMkeHus cipoca Ha 3€pHOBbBIE Huzkuit Cpennuit

3amanue 6. MlMeroTcst faHHBIE O €KETHEBHBIX KypCax Maphl BaIIOT.

Hata Hommap / Py6ms, py6. Hara Hommap / Py6ms, pyo.
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

JIITP npuodpetraer 1000 nosnapoB B 0KUAAHUH POCTa Kypca (OTKPBIBAET JJIMHHYIO BATIOTHYIO
MIO3UIINIO) C LIEJIBIO Moceayome npoaaxu. OnpeaenauTs OAHOAHEBHBIN VaR ¢ 1oBepUTeIbHOM
BEPOSITHOCTHIO 90% C MOMOIIBIO HEMAPAMETPUUECKOTO U TAPAMETPUIECKOTO METO/IOB.
3apanme 7. IMeroTCs JaHHBIC O ©KEIHEBHBIX IICHAX 3aKPBITHS U IOXOAHOCTSIX aKIIMiA Ha
Mocoupxe.

1. TlpenctaBpTe pe3yabTaThl B BHJAE JUArPAMMbl  «PUCK-TOXOMHOCTHY. OmnuimmTe
pPEe3yNbTaThl, BBIICIUTE BapUAHTBhI, KOTOPHIC HE SBISIOTCS «XYIIIUMU» / SBISIFOTCS
«TydIIIMMA» TI0 IBYM XapaKTepUCTUKaM (PUCK U JOXOAHOCTH). [IpencraBpTe Ha rpaduke.

2. Paccmotpute cTpykTypy mopTdens W3 ABYX BBIOPAHHBIX aKTHBOB M pacCUUTAMTE
CPEIHIOI0 JJOXOJAHOCTh U PUCK TOpTderns (MosiCHUTE BEIOOP aKTUBOB TSI TOPTQhEs).

3. IlpencraBbTe BO3MOXKHBIE KOMOWHAIIUN «PUCK-IIOXOJHOCTHY JJIS Baiero moprdens Ha
rpaduke. Ha rpaduke ykaxxute TOUKy, TJIe MPEACTaBICH MOPTQEIb MUHUMATHLHOTO PUCKA,
oueptute GpoHT 3PPeKkTuBHBIX MopTdeneit. CrenaiTe BHIBOIBI.



Kpumepuu ouyenusanusn:

Kaxoe 3aanume oneHnBaeTcs OTAeNbLHO0, MAaKCUMAaIbHO B 4 Oaiuta. MakcuMalIbHO OOIIUH
6am — 28 6amtoB. Kputepuu olieHUBaHUS 3a/1aHUS:

— 2-4 Gaina. 3ajaHKe PEIICHO B MOJIHOM 0O0BEME, BHIOPAHBI BEpHBIC MWHCTPYMCHTAJIbHBIC
METOJBl W TIPUEMBI PCEIICHUSA, IIPOBEICHBI BEPHBIC pPACUEThl, CJHEJIaH IOJHBIMH,
coJiep KaTeNIbHBIN BBIBOJI IO PE3YJIbTaTaM MTPOBEICHHBIX PACUETOB, B pacueTax U BHIBOIAX
COJIEp>KATCSl HE3HAUUTEIIbHBIE OIITUOKH.

— 0-1,9 Oamna. 3amaHue He pEMIEHO WM PEIIEHO YacTHYHO, YaCTHMYHO BHIOpAHBI
HE0OXOMMBbIC MHCTPYMEHTAJILHBIE METOJIBI ¥ TIPUEMBI PEIICHMS, PACUEThI HE TPOBEACHBI
VT TIPOBEJICHBI YaCTHYHO, BEIBOJI T10 pe3yJIbTaTaM IMPOBEACHHBIX PACUCTOB HE C/ICIIaH HITH
OIIIMOOYEH.

TecToBbIE 3a1aHUA
(00un eepHbvili omeem)
1. [Tox cuTyarueii pucka B TEOPHH PEIICHUI TOHUMAETCS TaKasl, KOT/1a MOYKHO yKa3aTh:
a) BO3MOYKHBIE TTOCJICICTBUS KaX0Tr0 BapuaHTa MPUHUMAEMOT'0 PEIISHHUSI
0) BO3MOKHBIC TIOCTIEACTBHUS KKIOTO BaprHaHTa MPUHUMAEMOTO PEIICHUS U
BEPOSITHOCTH UX TIOSIBIICHUS
B) BEPOSITHOCTH Ka)KJIOTO BapuaHTa IPUHUMAEMOTO PEIICHUS
') CEJIOBYIO TOUKY

2. Ecnu rpaxxganus B HelTpalieH K pUCKY, TO €ro (YHKIUS MOJIE3HOCTH JJOX0/1a UMEET BH/I:
a) 4 IOMESHOCTE &) JIoIesHOCTE E) 4NOAESHOCTE r) AOOMEsHOCTE

O0EoT

3. JlarHbIe 00 0XKMTAEMBIX MPUOBUIIX U BO3MOKHBIX TIOTEPSX OT BJIOKCHHS CPEJICTB B OJIMH W3
IATH TIPEjIaracMbIX MPOSKTOB B YCIOBUSIX PA3HOTO COCTOSTHUS KOHBIOHKTYPHI ITPUBEICHBI
HIDKEe B TabJuIie BeIIIAT (B MIIH. pyO0.):

JOROT

Joxox Jouod

Bri6op CocTosiHHE KOHBIOHKTYPBI

IIPOEKTA Xopomee | YIOBIETBOPUTEIBHOE ITnoxoe
HIT1 200 100 -60
NI12 150 90 -10
NII3 160 100 10
NIi4 300 120 -100
NIIS 120 110 90

B taGnuie npusenena nuaopmarys 0 CUTyalluu:
a) pucka 0) koH(MKTa B) HEOIPEAECIEHHOCTH

4,  JlanHbBIe 00 0’KMTaEMBIX MPHUOBUIIX U BOBMOXHBIX MTOTEPSIX OT BIOKEHHUS CPEIACTB B OJIUH
U3 IITH TIpeJjlaraéMbIX MPOSKTOB B YCIOBHSAX PA3HOTO COCTOSHUS KOHBIOHKTYPBI MPHUBEICHBI
HIDKE B TaOJIMIIEC BRITLIAT (B MJIH. PYO.):

Bri6op CocTosiHME KOHBIOHKTYPBI

IIPOEKTa Xopouee Y 10BJIIETBOPUTETBLHOE I1noxoe
NII1 200 100 -60
NI 150 90 -10
NII3 160 100 10
NI14 300 120 -100
NIIS 120 110 90




CornacHoO KpUTEPUIO MAKCUMHH ONTHUMAJIbHBIM PEIICHHEM OYEeT BHIOOP MPOEKTa

5.  JlanHbBIE 00 0KUTAEMBIX MPUOBUIIX U BO3MOXKHBIX TIOTEPSIX OT BIIOKCHUS CPEJICTB B OJIMH
U3 TISITH TIPeJIaracMbIX MPOCKTOB B YCIOBUSAX Pa3HOTO COCTOSHUS KOHBIOHKTYPHI MIPUBEACHBI
HIDKE B TaOJuUIIE BBITIAT (B MJIH. pYO.):

Bri6op CoCTOsIHME KOHBIOHKTYPBI

MPOEKTA Xoporee Y 10BJIETBOPUTEIIHHOE I1noxoe
20001 200 100 -60
NI12 150 90 -10
NII3 160 100 10
N4 300 120 -100
UIIs 120 110 90

[Tpu HAMMYKMK JAaHHBIX O TOM, YTO BEPOSITHOCTH XOPOIIET0 COCTOSIHUS KOHBIOHKTYPBI COCTABIISET
0,5, ynosnerBopurenbHoro 0,3 u moxoro 0,2, BBIOOP ONTUMaIBLHOTO TPOEKTA HAJ0 MPOU3BECTH
C IIOMOIIEIO

a) KpUTEPHUsI MATEMAaTUYECKOTO OKUJIaHUS

0) MaKCHUMHHA

B) MUHUMAaKca

I') MaKkCUMaKca

1) KpUTEpHs MPOU3BEACHUN
6. YpoBHU JOXOTHOCTH aKIMi YEThIPEX KOMITAHUH MTPUBEICHBI B TAOHUIIC:

Kommanumn YPOBHU JOXOTHOCTH aKIIUHA
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

JUist oTBeTa Ha BOMPOC, AKUUSAM KaKOW KOMIAHUU HAAO0 OTAATh NPEANOYTEHHE, CIEAYET
UCIIOJIb30BATh:
a) KpUTEepUs MAaTEMaTHYECKOTO OXKUAAHUS
0) MakCUMHHA
B) MUHHUMAKCa
r) kputepuit Jlannaca
1) KpUTEpHs TPOU3BEICHUIN
7. Puck norepb, npUUUHaAMH KOTOPBIX SABJSETCS YXYAIICHUE PEyTallMl KOMIIAHUU, OTHOCUTCS
K:
a) MaTepUaIbHbIM
0) MOpaJbHBIM
B) (PMHAHCOBBIM
8. Puck noreps, NnpuYMHAMU KOTOPBIX SIBISIIOTCS OMIMOKM MepcoHana, OTHOCUTCS K:
a) OINepalOHHBIM
0) IPUANIECKUM
B) MOpPaJIbHBIM
9. Brmyknas QyHkuusi noje3Hoctu xapakrepHa st JIIIP, ube oTHOIIEHHE K PUCKY MOXKHO
0XapakTepU30BaTh KakK:
a) n30eraroliee pucK
0) HelTpanbHOE IO OTHOUICHUIO K PUCKY
B) CKJIOHHO€ K PUCKY



10.

11.

12.

13.

14.

15.

16.

17.

18.

19.

20.

Ecmu nua JIIIP mone3HocTh 10X04a YBENMYMBAETCS MEJICHHEE, YEM €r0 BEJIMYMHA, TO €T0
(GYHKIUS TOJE3HOCTH:
a) BOTHYTa
0) BBINTyKJIa
B) JIMHEWHA
Onpoc «BaIeNbLEB PUCKOBY C IIEJIbIO BRISIBJICHUS M OLIEHKH PUCKOB, BXOSIIMNX B chepy Ux
KOMITETEHIIUU, HAa3bIBACTCS
MeToa KOHTPOJIBHBIX CIIMCKOB MO3BOJISIET BHISIBUTH:
a) «U3BECTHBIC U3BECTHBIE» PUCKU
0) «13BECTHBIC HEM3BECTHHIC» PUCKH
B) «HEU3BECTHBIE HEU3BECTHBIC» PUCKU
['pannna, koTopas OTHENSIET O0JaCThb INPUEMIIEMBIX PHUCKOB (TO €CTh Te€X, KOTOpbIE
OpraHu3alys NPUHUMAET U YIPABISIET UMH) OT HENPUEMJIIEMBIX, Ha3bIBACTCSL:
a) rpaHulla pUCK-almneTuTa
0) rpaHHIIa TOJIEPAHTHOCTH K PUCKY
B) I'paHMIla EMKOCTH pUCKa
OneHkn puCKa, KOTOPBIE COCTOSAT B TOM, YTO PUCKOBOM CHUTYallUM W €€ OTHAEIbHBIM
XApaKTEPUCTUKAaM CTaBATCSI B COOTBETCTBHE HEKOTOPBIE OIMCAaHWs, Ha3bIBAKOTCS

OtHeceHue O0O0BEKTA pUCKA K OJIHOM M3 HECKOJbKHX 3apaHee BBIJCICHHBIX TPYIII,
BBIPAKAIOLINX YPOBEHb PUCKA, - ITO:
a) pOHKUHT
0) croumMocTh noJ puckom, VaR
B) PEUTHHT
1o exxeqHEeBHBIM TAHHBIM CTAHIAPTHOE OTKJIOHEHUE AJI IEPUOJA, TPOIOJKUTEIBHOCTBIO T,
COCTaBHT:
a) or = O-,zu-IeB\/T
6) oT = UT,aHeB
B) or = O-,ElHeB T

(o3
r) op = —”;eB
CrangapTHOE OTKJIOHEHUE JOXOIHOCTH 32 Mecsll cocTaBisieT 5%. CTaHaapTHOE OTKIIOHEHUE
3a KBapTaj COCTaBUT % (OKpYTJUTH 10 ABYX 3HAKOB TOCJIE 3aAMATON).

BeposiTHOCTHast OlleHKa B CTOMMOCTHOM BBIPOKEHHWH TMOTEHIUAJIBHOTO W3MEHEHHS
CTOMMOCTH TIOpT(es B pe3ybTare KoueOaHUil PIHOYHBIX MOKa3aTellel 3a ONpe/IeICHHBIH
NIEPUOJ BpEMEHH — ATO:
B) BOJIATHJIBHOCTh
0) mroparus
B) CTOMMOCTH o1 puckoM (VaR)
r) K03 durmeHt
JluBepcudukarms Kak METOJ] yIpaBIeHNS PUCKAMH TTO3BOJISCT:
a) mepenaTh pUCK
0) PUHSTH PUCK
B) CHU3UTbH PUCK
') YCTPAHUTb PUCK
K tpancdepy pucka He OTHOCHUTCS:
a) ayTCOPCHUHT
0) cTpaxoBaHHE



B) CAMOCTPaxOBaHUE

Kpumepuu oyenueanus:
Kaxmoe TecroBoe 3amaHue OICHHBAETCS OTICIBHO, MaKCHMMaibHO B 1 Oamr. MakcumaibHO
obmuit 6aymt — 20 6amutoB. Kputepuu onieHUBaHUS OTICIHLHOTO 3a/1aHUS

— 1 6amn. OTBer BepeH.

— 0 6amnoB. OTBeT HE BepeH.

3. MeToanueckue MaTepuaJibl, ONpeae/siionme Npoueaypbl OueHNBAHUS 3HAHUI, YMEHUIA,
HABBIKOB M (MJIM) ONBbITA [JAeSTEJbHOCTH, XAPAKTEPU3YKINMX 3Tanbl (GOPMHPOBAHMS
KOMIIeTEeHIU

[Ipouienypbl OllEHMBAHUS BKJIIOYAIOT B €0 TEKYIIUMHA KOHTPOJb U IMPOMEXKYTOUHYIO
aTTECTAaLHIO.

Telcyumﬁ KOHTPOJb YCICBACMOCTH IIPOBOAUTCA C HCIIOJIB30BAHHUEM OICHOYHBIX
CpCACTB, NIMPCACTABICHHBIX B II. 2 JaHHOI'O ITPHUIIOKCHHA. PGBYHBTaTBI TCKYIICTO KOHTPOJIA
AOBOOATCA 10 CBCACHUA CTYACHTOB /10 HpOMG)KyTO‘IHOfI aTTeCTaluu.

HpOMe)KyTO‘lHaH aTTrecTalnmsa IIpPpOBOAUTCA B (I)opMe 3adera. 3ayeT IMPpOBOAUTCA 110

pacIHCaHUI0 MPOMEXYTOUYHOM aTTeCTallud B MHUCHMEHHOM Buje. B 3adeTHoM 3amanum — 2
TEOpEeTUYEeCKNX Bompoca W 2 3amauu. [IpoBepka OTBETOB M OOBSABICHUE pPE3yJIbTATOB
MIPOU3BOJIUTCS B JEHb 3aueTa. Pe3ynbTaTbl aTTeCTAllMM 3aHOCATCS B BEAOMOCTh M 3aYETHYIO
KHIKKY cryfeHTa. CTyAeHThl, HE MPOIICAIINE MPOMEKYTOUYHYIO aTTECTAIllMi0 MO Trpaduky
CECCHH, TOJKHBI TUKBUUPOBATH 3aJ0JPKEHHOCTh B YCTAHOBJIEHHOM MOPSIIKE.



IIpunoxenue 2
METOINYECKHUE YKA3ZAHUA 11O OCBOEHUIO JUCIITUIIJIMHBI

VY4eOHBIM MJIAHOM MPEYCMOTPEHBI CIEAYIOIMINE BUIbI 3aHITHIA:

- JICKIIUH;

- IPAKTUYECKHUE 3aHATHS.

B xo/e neKkinoHHbIX 3aHITHI PACCMaTPUBAIOTCS OCHOBHBIE TEOPETHUECKUE TIOJIOKEHUS U
MOHATHS B 00JaCTH UJIEHTU(DHUKAIIMHY, OLICHKH U YIIPaBJICHUS pUCKaMU, OCHOBHBIE BUbI PUCKOB,
OPUHIUIBL  OIEHKA PHUCKOB, METOJbl OIICHKA PHUCKOB C TMIOMOINbI0 KAYECTBEHHBIX U
KOJIMYECTBEHHBIX TOKa3aTeNiel, OCHOBBI NPHUHITHS PEIICHUA B CUTyalldd PHUCKA, METOMbI
yIpaBJICHUs] PUCKAMHU, JTAIOTCSI PEKOMEHIAIUU ISl CAaMOCTOSITENIbHONU pabOThl U MOATOTOBKE K
MPAKTUUECKUM 3aHITHSIM.

B xo0/1€ mpakTHUYeCKUX 3aHATUN yTITyOJSIOTCS U 3aKPEIUISIIOTCS 3HAHUS CTYACHTOB T10 PSLY
PAaCCMOTPEHHBIX Ha JICKIMSAX BOMPOCOB, Pa3BUBAIOTCS HaBBIKUM cOOpa, 0OpabOTKM M aHaiu3a
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 KOJUIEKTHUBE.

[Tpu moAroTOBKE K MPAKTUUECKUM 3aHATUSAM KaXAblH CTYACHT JOJIKEH:

1) U3y4nTh PEKOMEHIOBAHHYIO yUEOHYIO JTUTEPATYPY;

2) U3y4UTh KOHCIIEKTHI JICKIIU;

3) NOArOTOBUTH OTBETHI HA BCE BOMPOCHI IO U3y4aeMOM TEME.

B mporiecce mOATOTOBKU K MPAaKTHUECKUM 3aHATHSAM CTYJEHTBI MOTYT BOCIOJIB30BATHCS
KOHCYJIbTAIIMSIMU MPENo1aBaTersl.

Bormpockl, He paccMOTpEeHHbIE Ha JIEKIUAX U NPAKTHUECKUX 3aHATHUSAX, JOJKHBI OBITH
M3YYEHBI CTY/ICHTaMHU B XOJI€ CAMOCTOATEIbHOU paboThl. KOHTpOIb caMoCTOSATENbHON paboTh
CTYZCHTOB HaJl y4eOHOI MpOorpaMMoii Kypca OCYIIECTBIISIETCS B XOI€ 3aHATUH METOI0M YCTHOTO
onpoca. B xoze caMocToaTebHON padoThl KaX bl CTYJIEHT 00s3aH MPOYUTATh OCHOBHYIO U, 110
BO3MOXXHOCTH, JIOTIOJHHUTEIBHYIO JIMTEPATypy MO HM3y4aeMoW TeMe, JOMOJHUTh KOHCIEKTHI
JICKIIUHA HEIOCTAIOIIMM MaTepuajoM, BBIMUCKAMH W3 PEKOMEHJIOBAHHBIX TEPBOMCTOYHHKOB.
Bb1aenuTh HEMOHATHBIE TEPMUHBI, HAUTH X 3HaYCHHUE B SHIUKJIIONEIUUYECKUX CIOBapPsX.

JUis TOATOTOBKM K 3aHATUSAM, TEKYIIEMY KOHTPOJIIO M TNPOMEKYTOYHOW aTTeCTallUU
CTYAEHTbl MOTYT BOCIOJb30BaThCS  AJIEKTPOHHO-OMOIMOTEUHBIMU cUCTEeMaMH. Takke
oOydaroniecss MOTYT B34Tb Ha JOM HEOOXOJUMYIO JIUTepaTypy Ha aOOHEMEHTe
YHUBEPCUTETCKON OMOIIMOTEKHN MIIM BOCTIONH30BATHCS YN TAITBHBIMU 3aTaMHU.
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