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1. HEJIX OCBOEHHU A JTUCIUITJINHBI

1.1 | o0CBOUTE OCHOBHBIE MCETOIbI I/IIIeHTPI(i)I/IKaI_II/II/I, OLCHKH, aHATTN3a U YIIPABJICHUA PUCKaMU OpTraHu3aluu.

2. TPEBOBAHMA K PE3YJIBTATAM OCBOEHUA JUCITUIIJINHBI

IIK-3. CnocofeH mnpoBOAMTH AaHAJAU3 BO3MOKHBIX JIKOHOMHMYECKMX PHCKOB H /JaBaTh

000CHOBBLIBATH MPOrHO3bl TMHAMHUKH PAa3BUTHUH OCHOBHBLIX YI'PO3 IKOHOMHUYECKOI 0e30IMacHOCTH

UM OLCHKY,

COCTABJIATL H

B pe3yjabTare 0OCBOCHUA TUCHUILJINHBI 06y‘lalOIIIl/II7ICﬂ JOJIZKEH:

3HaThb:

OCHOBHBIE MOHATHUS U BHIBI 5KOHOMUYECKHX PHCKOB (COOTHECEeHO ¢ nHaukaropom I1K-3.1)

YMeTh:

OCYIIECTBIISATH UACHTUDHUKAUIO, OLEHKY U aHAIN3 IKOHOMUYECKHUX PUCKOB (COOTHECEeHO ¢ nHanKaropom [1K-3.2)

Bnagern:

METOMaMM OLECHKH, aHaIn3a W YIPABICHUA OJKOHOMHUYCCKMMH PHCKaAMU OpraHu3aluu, CII0c00aMHU BBISIBIIEHMS OCHOBHBIX yrpos
9KOHOMHUECKOI1 6e30macHocTH (cooTHeceHo ¢ nHaukaropom 11K-3.3)

3. CTPYKTYPA U COAEPKAHUE JUCIUIIIMHBI

Paznen 1. [lonsaTue, ugeHTHGUKAINSA ¥ OLEHKA YKOHOMHYECKOI0 PUCKA

HaumeHoBaHnmne TEMBbI, KPaTKO€ COACPKaHUE

Bupn 3anstus /
pabotsl / popma ITA

Cemectp /
Kype

KonuyecTBO
4acoB

KoMnereHuuu

1.1

Tema 1.1 «OcHOBHBIE TOHATHUS U 33/1a4U Kypca»

ITonsiTHe  pucka, YpOBHA puCKa, (aKTOPOB  PHCKa,
onacHoctedl.  Ilomsrue skoHoMmuyeckoro pucka. Kiaccudukarnus
PHUCKOB. YTIpaBIeHHE pHCKaMM, KOHIEMUIUM YIPABICHHS PHUCKAMU.
Otroutenue JITTP k pucky. CyObeKTHBHOCTD B IPUHITHU PELICHUIA.

JIeKIIMOHHBIE 3aHATHS

IK-3

1.2

Tema 1.1 «OcCHOBHBIE IIOHATHS U 3a/1a4H Kypca»

Ilonsitue  pucka, ypOBHS pHCKa, (aKTOPOB  PHCKa,
omacHocTted. [lOoHsATHE 3KOHOMHYECKOrOo pHCKa. Pa3dop KOHKPETHBIX
npuMepoB. MeToabl OLEHKH JKOHOMHMYECKOrO puUCKa. BrlnonHeHue
3a0aHuH.

IIpaxTuyeckue
3aHATUSA

IK-3

Tema 1.2 «MeTozbl HACHTU(DUKALUY PUCKOB»

Wnentudukarus, HCTOYHHK  PHCKA. Omnenka pucka.  Meromst
uIeHTHUKAMKY U aHamu3a puckoB. dopma onmcaHusi pUCKOB. MeTobl
OIICHKM  PHUCKOB:  OKCIEPTHBIE M  CTaTHCTHYCCKHE.  Pe3ynbrarsl
Mpolenaypbl  ONEHKM pucka. IlocmenctBust  pucka  (Yrpossl H
BO3MOXKHOCTH). OlieHKa BEpOSTHOCTEH: OMAacHOCTH. TOJIepaHTHOCTH
(npuemiiemMocTh) K pucky. Kapra u marpuiia puckos.

JIeKIIMOHHBIE 3aHATHS

IK-3

1.4

Tema 1.2 «MeTozbl MASHTU(DUKALUU PUCKOB»
@®opma onucanus pUCKOB. TolepaHTHOCTb (IPUEMIIEMOCTb) K PHCKY.
Kapra 1 marpuna puckoB. Beimonnenue 3aganmid.

Breimonnenue 3amanuii ¢ momombio LibreOffice . Pabota ¢ maHHBIMEH
LenrparsHoro 6anka PD, Poccrara.

[IpakTudeckue
3aHATUS

IK-3

1.5

Tema 1.3 «MeToIBI OLIEHKU PUCKD)

KadecTBeHHbIE OIIEHKH pHCKa.

ATpuOyTHUBHBIC OLIEHKH pHUcKa. PelTnHrn u poHKUHTH. OCHOBHBIC
OTJINYUSL PEATHHIOB U PIHKHHTOB.

KonuuectBeHHble oneHkH pucka. CTaTUCTHYECKHE H3MEPUTENH pPUCKA
(MHAHCOBBIX ~ MHCTPYMEHTOB  C  HOCTOSHHOH  (()MKCHPOBAHHOIN)
JOXOJIHOCTBIO: CPOK JIO TOTALICHHs, CPESIHUH M JKBHUBAICHTHBIH CpPOK,
JEOpays ¥ MOJU(DUIMPOBAHHAS TFOPALIHS.

CraructHyeckMe U BEPOSTHOCTHBIE MEpbl  PUCKa:  BEPOSATHOCTb,
CPEIHEKBAJpaTHYECKOE  OTKJIOHEHHE,  BOJIATHILHOCTh.  OCHOBHBIE
Croco0bl  MOJEIMPOBAHUsI  BOJATWIIBHOCTH. Benununua Value-at-Risk
(VaR). H3smepenue cucreMarnveckoro (pbIHOYHOTO) pHCKa aKTHBA
(ko3 duient B). PeiHOuHas Monenb. Mojenb OLIGHKH JOJTOCPOYHBIX
aktuBoB (CAPM).

JIeKkIMOHHBIE 3aHATHS

10

IK-3

Tema 1.3 «MeTozbl OLIEHKH PHCKa»

KagecTBeHHbIE OLICHKH pHCKa. KomnuecTBeHHbIE OLICHKH PHCKA.

Bennunna  Value-at-Risk  (VaR).  HM3mepenume  cucTeMarHuecKkoro
(ppIHOYHOTO) pHcKa akTuBa (ko3 duuueHT f). Boinoanenue 3ananuii.
I'pynmoBoe  TBopueckoe 3amanue «OLEHKA, aHAIN3 M YIPaBICHUE
PUCKAMH OpPTaHU3ALIHN».

Brinonaenwue 3ananuii ¢ nomorsio LibreOffice .

[IpaxTnyeckue
3aHSATHA

IK-3




Pabora ¢  pmamneiMu  llenTpaneHoro  Gamka  P®,  Poccrara.
HVcnons3oBanne nndopmarn Koncynpranr +.

Tema 1.3 «MeTo1bl OLICHKH PUCKa»

17 [IpuMeHeHNE CKOPHHTOBBIX MOJEJIEH IIPH OIEHKE KPEAWTHOTO PHCKa. CamocrosTenbpHast 9 2 K-3
’ OrieHKa KPEeAUTHOTO pUCKa H3. U Op. JIUIL. padota
HWcnons3oBanne nndopmarn Koxcynpranr +.
Pa3gen 2. Meroasl ynpapjieHusi puCKOM
Bup 3ansaTus / Cemectp /| KommuecTno
Ne HaumeHoBaHHe TeMbl, KPaTKOe COepKaHHe KomnereHmun
pa6otsl / popma ITA Kypc 4acoB
Tema 2.1 «MeTop! ynpaBieHUsI pUCKaMI: U3MEHEHHE YPOBHS PUCKa)
2.1 | duBepcudukauus: noHstTHe U BuAbL COBEpPIICHCTBOBAaHHE CHCTEMSI | JIeKIMOHHBIE 3aHATHS 9 6 TIK-3
yIpaBICHHUSI.
Tewma 2.1 «MeToap! ynpaBieHUs! pUCKaMU: U3MEHEHUE YPOBHS PUCKD»
[IpaxTnyeckue
2.2 | AuBepcuduKkanus: MOHATHE U BUIIBL. SIS 9 6 TIK-3

Brimonaenwue 3ananuii ¢ nomouisio LibreOffice .

Tema 2.2 «MeToabl ympaBieHHs] PUCKAMH: BO3ACHCTBHE 0€3 M3MECHEHHUS
2.3 | ypOBHA pHUCKa» JIeKIoHHbBIE 3aHATH 9 6 IIK-3
Tpauncdep pucka. Komnencauus u orpaHi4eHue pucka.

Tema 2.2 «MeToabl yNpaBlIeHUS] PUCKaMH: BO3ACHCTBHE 0€3 M3MEHEHHMS

54 |YPoBHS prCKa» [paktuyeckue 9 4 K3
’ Ilepenaua pucka. KommeHcauuss u orpaHuueHue pucka. Pazdop 3aHATHS
PUMEPOB.
Tema 2.2 "Merop! ynpasieHHs pHCKaMH: BO3JCHCTBHE 0e3 M3MEHEHHS
YpPOBHS pHcKa'
25 CrtpaxoBaHue TIpeANPUHUMATENECKUAX PHUCKOB. CrpaxoBaHue CamocTosTenbHas 9 2 MK-3
¢uHaHcoBBIX pucKOB. CTpaxoBaHHE OTBETCTBEHHOCTH JHPEKTOPOB U pabota
HHBIX JTOJDKHOCTHBIX JIHLI, cTpaxoBanue D&O.
HWcnons3oBanne nndopmarpn Koucynsranr +.
2.6 |IloaroroBka K MPOMEKYTOYHON aTTeCTAlUK 3auer 9 0 TIK-3

4. POHJ OLIEHOYHbBIX CPEJACTB

CrpykTypa W colepkaHue (OHIA OIICHOYHBIX CpPEACTB Ui TMPOBEACHUS TEKYLIErO KOHTPOJII M MPOMEKYTOYHOW arTecTaluu
npencrasieHsbl B [Ipunoxenun 1 k pabodeid mporpaMMe TUCIIUTUTAHBL.

5. YAEBHO-METOANYECKOE U THO®OPMAIIMOHHOE OBECIIEYEHUWE JUCHUTIJITNHBI

5.1. YueOHble, HAYYHBIE U METOAUYECKHE U3TaAHUS

ABTOpBHI, bubnuorexa /
3armaBue WzparenscTBO, TOX
COCTaBUTEIN Konugecto
1 Pymsra A. A, O1eHKa U aHaM3 PUCKOB: KPar. KypcC KU Pocros wv//]: U3n-Bo PI'DY Brubmmorexa PIDY
Tpery6oBa A. A. (PUHX), 2014 (PUHX) / 159 k3.
2 MaxosuxoBal. A., AHamyu3 1 oIleHKa PUCKOB B OM3Hece: y4uel. s M.: FOpaiiT, 2016 Bubmmorexa PI'DY
Kacpsinenko T. T'. akajeM. OakamaBpuara (PUHX) / 30 ak3.
3 Kypnan "Ynpasnenue puckom" , - Yuransaelii 3a1 PIOY
(PUHX)
4 Tepexosa, E. A., DKOHOMMYECKas OIICHKA PUCKOB: yueOHoe mocobue | MockBa: Poccuiickas 9bC «IPR SMART»
Moszonesa, H. B. TaMOYKCHHAas akaIeMusl,
2016
5 Mausruna, A. E., Vupasnenue puckamy Ha IPEANPUATHH: TEOPHUSL U Mocksa: At [Tu Ap 9BC «IPR SMART»
CBHCTYHOB, A. B. MpaKTHKa: yaeOHoe mocoone Menua, 2020
6 Hepessimkun C. A. O1eHKa PHCKOB: KYPC JISKITHIA Homkap-Ona: OBbC «YHuBepcuTeTCKas
[ToBomxckuit OubIMOTEKA OHIIAH
TOCyIapCTBEHHBIN
TEXHOJIOTHYECKUIN
yHuBepcuret, 2019
7 Cunssekas T. T, VYrpaBneHHe 3KOHOMUUSCKUMH PUCKaMU: TEOPHS, Pocros u//1: U3n-80 PI'OY bubnnorexa PI' DY
Tpery6oBa A. A. OpraHu3aiys, MeToIsl: yued. nocodue (PUHX), 2022 (PUHX) / 63 3x3.

5.2. Ilpodeccuonaibuble 0a3bl JAHHBIX H HH(POPMALMOHHBIE CIIPABOYHbIE CHCTEMBbI

baza mannbix [enTpansHoro 6anka PO http://cbr.ru/hd_base/

Baza craructrueckux nanHeix Poccrara https://rosstat.gov.ru/databases

Enunas mexxsenomctBeHHas nHpopmaronHo-craructudeckas cuctema (EMUCC). Poccrar. https://www.fedstat.ru/
KoncynbranT +




5.3. [lepeyens NporpaMMHOro odecneyeHust

Onepanuonnas cucrema PEJ] OC
LibreOffice

5.4. YueOHO-MeTOAMYECKHE MaTepuaJbl 1/ oﬁyqamumxcu C OrpaHUY€HHBIMH BO3MOKHOCTSIMH 3/10POBbSI

IIpn HE0oOXOMMMOCTH IO 3aiBICHUIO OOYYAOMETOCS C OTPaHMYCHHBIMH BO3MOXHOCTSIMH 37I0pPOBBS  y4eOHO-METONUYECKHE
MaTepHanbl MPEAOCTaBIAIOTCA B (OpMax, agalTUPOBAHHBIX K OTPAaHMYEHHUSM 30pOBbs M BocHpusTus uH(popMmarmu. [ns mui c
HapyIICHUSIMU 3peHus: B Qopme ayanodaiina;, B medarHoid ¢opme yBenudeHHbIM wmpudrom. s num ¢ HapyIIEeHHSIMH CIyXa: B
(opMe HIIEKTPOHHOTO IOKYMEHTa, B IedarHoi Qopme. g U ¢ HapymICHHSMH OIOPHO-IBHTATEIFHOTO ammapara: B (opme
3JIEKTPOHHOTO JOKYMEHTa; B IEUaTHOH (opme.

6. MATEPUAJIBHO-TEXHUYECKOE OBECIHHEYEHHME JUCIIUIIJINHbBI

ITomemieHus Ui BceX BUIOB pabOT, MPEIyCMOTPCHHBIX yYCOHBIM IUIAHOM, YKOMIUICKTOBAaHBI HEOOXOAWMON CHEeNHaTn3UpOBAaHHON
y4eOHOI MeOeIbIO M TEXHUIECKUMH CPEIICTBAME O0yUCHHS:

- CTOJIBL, CTYJIBS;

- IEPCOHATBHBIA KOMITBIOTEP / HOYTOYK (IIEPEHOCHOI);

- IPOCKTOP;

- 9KpaH / THTEePaKTUBHAS JIOCKA.

7. METOAUWYECKHUE YKA3AHUSA J1JIS1 OBYYAIOIIUXCSA ITO OCBOEHUIO JUCIHIUITJINHBI

Mertoarueckne yKa3aHuUs 10 OCBOCHHIO UCIMILUIMHEI IPEACTaBICHEI B [Ipunoxkennn 2 x pabodel mporpaMMe JUCIUILUIAHEL.




1.1

®OHJ OHEHOYHBIX CPEJACTB
1. Onncanue nokasareJieil 1 KpUTEpHeB OLCHUBAHUA KOMIICTCHIMI HA PAa3JIMYHBIX ITANAX UX
(¢opmupoBaHus, onucaHue MKAJ OLEHUBAHUSA

ITokazarenu u KpUTCpUH OLCHUBAHUA KOMITCTEHITHI:

IIpunoxenne 1

3VH, cocrapusromniye
KOMIIETEHIMIO

IToxa3aTenu orneHUBaAHUS

Kpurepuu onieHnBaHus

CpenctBa
OIICHUBAHHUS

IIK-3 CnocodeH NpoBOAUTH AHAJIN3 BO3MOKHBIX IKOHOMHUYECKHUX PUCKOB U 1aBATh UM OLIEHKY,
COCTABJISITh M 000CHOBBIBATH NMPOTHO3bI JTMHAMHKH PAa3BUTHA OCHOBHBIX YTP03 IKOHOMHYECKOi
0e30MacHOCTH

3namo:
OCHOBHBIC TIOHATHUA nu
HKOHOMUYECKUX PUCKOB

BUEI

DopmyJIHpyeT OTBETHI HA
MOCTaBJICHHBIE BOITPOCHI
B YaCTH OCHOBHBIX
HOHATHH U BUIIOB
SKOHOMHYECKUX PUCKOB,
METOJIOB aHaJIN3a,
OLICHKH U yIPaBJICHUS
pUCKaMH.

ITosHOTa M CcOnEPIKATENBHOCTD
OTBETAa; YMEHHUE PUBOIUTH
pUMEpPbI

YeTHBIH o1poc
(Bompocs! 1-26).
TecTtoBbIE
3ananus (1-20)
3ayeTHbIe
3ananus (1-10)

Ymemes:

OCYIIECTBIIATh UJICHTU(DHUKAIINIO,
OIICHKY U aHaJIN3
YKOHOMHUYECKHUX PUCKOB

Pemraer pacuernsie
3aJJaHus, aHAJIU3UPYET U
HHTEPLIPETUPYET

IIOJIYUCHHBIC PE3YJIbTATHI.

[lonHoTa ¥ TPaBUIBHOCTH
peLICHUI; 000CHOBAHHOCTb
oOpamieHust Kk 0azaM JaHHBIX;
COZIEpP’KATEIBHOCTh BBIBOJIOB U

PacueTHOC
3aJaHue
(3amanus 1-7)
3adeTHBIE

UHTEPIIPETAllMM  TOJy4YeHHBIX | 3axaHus (1-10)
pE3YyJIbTATOB.
Bnaoemo: VYuactByeT B rpynnoBoM | COOTBETCTBHE pe3yJIbTaToOB | 3aU€THbBIC
METOJaM{ OLIEHKH, aHalIW3a WU |3aJaHuu, MOJA0UpaeT BBIIIOJIHCHUS rpynnosoro | 3aaanus (1-10)
yIOpaBJIEHUS 3KOHOMUYECKHMH | TUTEPATypy U O6a3bl 3aJJaHMs TOCTaBlIeHHbIM LensM | ['pynmnoBoe
pUCKaMu OpraHu3aIyy; | JaHHBIX, OCYIIECTBISET |M 3ajadaM, OOOCHOBaHHOCTSH | 3a/laHue
crocobamu BBISIBJICHUSI | OLIEHKY U aHAJIU3 PUCKOB, | IPUMEHEHUS! METO/I0B OLIEHKU U

OCHOBHBIX YTPO3 YKOHOMUYECKOM
0€30IaCHOCTH.

BBHISIBJICHHE YTPO3
SKOHOMHYECKOM
0e30I1acHOCTH,
(dbopMuUpyeT OTUET U
MPE3EHTAIIHIO 110
pe3ysibTaTamMm
BBITIOJTHEHUS TPYIIIIOBOTO
3a/IaHMS.

aHajau3a PHUCKOB.
O60CcHOBaHHOCTH OOpaIIeHUs K
UH(GOPMAIIMOHHBIM
HCTOYHHUKAM. IlonHOTA 5
COJIepKATENBHOCTD
MIPEACTABJICHUS  PE3YJIbTATOB
BBITTOJTHEHUSI TPYIIIOBOTO
3aJaHUs B XOJI€ 3aIIUTHI.

1.2 IIIxanbl OllEHUBAHUS:

Texkyuuit KOHTPOJIb YCIIEBAEMOCTH M MTPOMEXKYTOUHAS aTTECTAllUs OCYIIECTBISETCA B paMKaxX HAKOIHUTEIbHON
OaJITLHO-PEUTHHTOBOM cucTeMbl B 100-0autbHOM 1IKae:

50-100 6annoB («3a4TE€HO»)
0-49 6annoB («HE 3aU4TEHOY)

2. TunoBble KOHTPOJIbHBIE 32/IaHUSI MJIM HHBbIEe MaTepUAJIbl, HE00OX0AMMBbIe /ISl OLleHKH 3HAHUIi, YMeHMId,
HABBIKOB U (WJIM) ONBITA JeATEJbHOCTH, XapaKTePHU3YIOUIUX 3Tanbl (GOpMHPOBAHUS KOMIETEHUMH B
npouecce 0OCBOeHHs1 00pa30BaTeIbHOMN MPOrPaMMbI

2 Henapamerpuueckuii meroa omnpeaeieHuss VaR:

3auyeTHBIE 3aJaHUA
3ageTHoe 3amanne Ne 1
1 IlonsiTHe YPOBHSI PHCKA: YACTOTA BO3HHUKHOBEHHS MOCJIEICTBUH M TsKkecTh ymep6a. IlonsTue
OMACHOCTH, ()AKTOPOB PUCKA: KJII0YeBble oTIMuYMsA. [IpuBeuTe NpuMephbI.

HHTepHpeTanus NoJIy4eHHOro 3Ha4yenus. [lpuseanre npumepsl.

OCHOBHBIC XapaKTCPHUCTUKH,

(popmy.sl,

3agauya 1. O6wem kpeauTHOro noprdens 6aHka 3a mpouulbii rog coctasua 1150 knueHTOB, B ToM uncie 1)
YHUCJIO KJIMEHTOB, B3SIBIIMX OJHOBPEMEHHO Oojiee JByX KpeauToB, - 320 uyenoBek, 2) 4YMCIO HMEIOLIMX




3aJI0JKEHHOCTD M0 OJJTHOMY KPEAUTY — 75 4eNoBeK, 3) YHUCIO UMEIOIIUX 3a/I0JKEHHOCTD 110 OJJHOMY KPEAUTy U
B3SBIIMX O0Jiee ABYX KpeauToB — 15 uenoBek. Eciin B TekyIiem ro1y onpeaeleHHbIA KIHCHT OaHKa nMeeT 0oliee
JBYX KPEIUTOB, TO UEMY PaBHA BEPOSITHOCTH TOTO, YTO TAKOH 3aeMIIUK OYJET UMETh 3aI0JKEHHOCTH 110 OJHOMY
KpEIUTY.

3amayva 2. J/[aHHBIE O ©KETHEBHBIX TOPTax aKIMsIMHU YMUTEHTA NPEICTABIICHBI B TAOJINIIC:

Hos6pn 02 | 03 04 | 05 06 07 08 | 09 10 11 | 12 | 13 | 14 | 15
Hoxomuoc | 0,0 |-2,1 10,1 1(32]-03|-25]|-08|261]-22|061]041]13/|27]3,5
Tb, % 1 8 4 2 8 7 6 2 3 9 2 2 9 3

Ha 15 Hos6pst 1iena 3akpeiTus akiuu coctaBuia 1200 py0. Mcnomns3yst uMmeronuecs nanHble, st moptderns u3
100 akuwmii onpeAenuTh OJHOJHEBHBIN a0COTIOTHBIA M OTHOCUTENBHBIN VaR ¢ moBepuTENbHON BEPOSTHOCTHIO
90% nenapamerpuueckum MeToioM. Caenath BeIBOIBI. [1o1poOHO ommcaTh X0 penieHusl.

3auerHoe 3aganue No 2

1 Ounenkn pucka B cooTBeTcTBHM ¢0 cTangapToM FERMA: kadyecTBeHHbIe, MOTYKOJINYEeCTBEHHbIE,
KoJMuecTBeHHbIe. IIpuBeauTe npumepsl.
2 CraTucTHYeCcKHe Mepbl PHCKA: BEPOSITHOCTb, CTAHAAPTHOE OTKJIOHEHHE (JJIs1 AKTHBA U NOPTQeJis

aKTI/IBOB), nmojgysapuanus, mojayaucinepcus. I[OCTOI/IHCTBa, HEeAO0CTATKMH. ArperupOBalme CTAaHAAPTHOIO
OTKJIOHCHUSA IJIfl PAa3HbIX NIEPHOA0B BPEMECHU.

3agaya 1. BeposTHOCTh HEBO3BpaTa MHBECTUPOBaHHBIX B NMPOeKT Nel cpencts cocrasuser 0,20, 11 npoekra
Ne2 BepositHOCTh 3TOrO cocrasiser 0,18; BO3BpaT cpencTB, MHBECTUPOBAHHBIX B MPOEKT N3, BO3MOXKEH C
BepoATHOCTBIO 0,85. OLIEeHUTH BEPOSITHOCTD TOT'O, YTO IPY UHBECTUPOBAHUU B TPH IIPOCKTA:

L4 CpeacTBa 6y,ZLYT BO3BpalICHbI TOJIBKO IO ABYM IIPOCKTAM,
L4 HC HpOI/I3OI>’IZ[eT BO3BpaTa XOTA ObI 1O OIHOMY IIPOCKTY,
L4 6y,ZLYT BO3BpalICHbI CPEACTBA XOTA OBI 1O ABYM IIPOCKTAM.

3amaya 2. KpeautHslii noptdesb MHCTPYMEHTOB coAep UT 30 MHCTPYMEHTOB, C BEPOATHOCTHIO JedoinTa,
paBHoii 0,02, 115 KaXKI0TO U3 HHCTPYMEHTOB. OIIEHUTh BEPOSITHOCTH TOTO, UYTO B MOPT(HEIe MPOU30UITYyT:

Tpu nedoiira;

He Oostee Tpex nedonTos;

TOJIBKO J1Ba 1€(OJITa;

x0Ts1 ObI 1Ba 1edoiTa;

MeHee TpeX 1e(donToB.

Cnenatb BbIBOABI. [TogpoOHO OMUcaTh X0/ PEIICHUS.

3aueTHoe 3aganue Ne 3

1 Buabl JkOHOMUYECKMX PUCKOB: M0 HCTOYHUKAM. CHCTEeMaTHYeCKH A M HECUCTEeMATHYEeCKUH PUCKH.
IIpuBeauTe npuMepsI I KAXKAOT0 BbII€JICHHOI0 BU/IA PUCKA.
2 CrarucTuyeckue MoJeJH OLEHUMBAHUS BeposAiTHOCTel naedosara: Moaeab AJdbTMaAaHA M ee

moaupukanuu. OcHOBHasi wujAesi, NPEANOCHUIKH, HHTepHpeTranus pe3yJbTaToB, JAOCTOMHCTBA H
HegocTaTku. UHTepnperanus napamerpa Z. IlpuBeaure npumepsl.

3anaua 1. /[ noprdens KpeauTHBIX UHCTPYMEHTOB MPH YCIOBHUH, YTO CPEIHET0I0BOE YHUCIIO 1e(POITOB
KOHTPAareHTOB PaBHO 7, OIEHUTh BEPOSTHOCTH TOTO, YTO B T€UEHHUE T0/1a B MOpT(hese MPOU30UIyT:

) nBa aedonTa;
) MeHee JIBYX e OJITOB;
o OobIme Tpex aedonTos.

3agaua 2. OCHOBHBIE XapaKTEPUCTUKHU JOXOJHOCTEH aKIUil TPEeX SMUTEHTOB MIPEICTABIEHBI B TAOMUIIE (YUCIO
Ha0moaeHuit cocrasuio 150):

XapakTepucTuka | OMHUTEHT A OwmureHt B Omurtent C
Cpennee 0,999708 1,002635 0,997989
Cr. otkiionenune | 0,015857 0,016142 0,026978
Koppensuus

AB 0,14

AC 0,17

BC 0,35




OxapakTepu30BaTh MOJYUYEHHbIE pe3yIbTaThl. PaccMOTpeTh BO3MOXKHOCTh (POPMHUPOBAHUS MOPTdENT U3 ABYX
MHCTPYMEHTOB, Mpeirnoiaras, yTo aois akuumid smuteHTa B cocraBut: 60%. Cnenars BeiBOAbL [logpoOHo
OITUCATh XOJ] PELICHUSI.

3aderHoe 3aganne Ne 4
1 Benuuuna Value-at-Risk (VaR). OcnoBHble ¢akTopbl, Bausitomue Ha VaR. Jlocrouncrna,
HEOCTATKH, OTJHMYHA OT JAPYrHX Mep pHCcKa. BoJaTWIBLHOCTL KaK Mepa pHCKa: O0COOCHHOCTH,
AOCTOMHCTBA, HeAocTaTKu. [IpuBeauTe NpuMepsbl.
2 Metoab! ynpaB/ieHHs PUCKAMH: Iepeaya pucKa, n3deranue pucka. Ocod0eHHOCTH, JOCTOMHCTBA,
HefpocTaTKH MeTo10B. IlpuBenuTe npumepsl.

3agaua 1. Marpuna BbIIIaT COAEPKUT JIOXOAHOCTH (B IMpOLIEHTaX) akuuil A U B mpu AByX BO3MOMXHBIX
CLICHAapHsX pa3BUTHUS cOObITUN. B ckoOKax yka3zaHbl BEpOSATHOCTH peasin3alliy CLIEHAPHUEB.

JloxoIHOCTH JUIs CLIeHApHEB
Axkuun S1(0,25), % S2 (0,75), %
A 2 2,25

B -1 3,75
Onpenenurtsb: cpeHUE 0)KUIAEMBIE JOXOIHOCTH U JUCTIIEPCUU AJI KAKIOW U3 aKLHM; OLEHUTh PUCK Pa30pPEHHUs
WHBECTOpA IIPH YCIOBUH, YTO OH B3I ICHBIU B TOT 1101 1,25%, 1 ero oxumgaemMbie MOTEPH.

3anaua 2. Vcnonb3ys uMeromuecs JaHHbIe 0 €KeAHEBHBIX Toprax akuusaMu Coepbank Poccun, mis noproens
u3 100 akmuit onpenenuTs oqHOAHEBHBIN VaR ¢ qoBeputenbHON BeposTHOCTHIO 99,9% 1 95%:

a) HelapaMeTpU4eCKUM METO0M;

0) mapaMeTprU4eCcKUM (eJIbTa-HOPMAJIbHBIM) METO/IOM.

Cnenatb BbIBOJIBL. [1opoOHO onMcaTh X0/ pelieHusl.

3aueTHoe 3agaHue Ne 5

1 Tunsr JIIIP nmo orHomeHnuro k pucky. IHonstue ¢pyHkumm mosie3HocTH. Tunudnbie GyHKUMHU
M0JIE3HOCTH.
2 CraTtucruyeckue MoJeJIM OIEHUBAHUA BeposiTHOCTell aedonara: moaead OMHOMHAJILHOIO

pacnpenenenust u pacnpenenenuss Ilyaccona. IlpeanoJioskeHusi M ycJOBHS NPUMEHEHHsl, OCHOBHbIE
XapaKkTepUuCTUKHU, (popMyJibl, HHTEPNPETANUs Pe3yabTaTOB, JOCTOMHCTBA M HenocTaTku. IlpuBegute
NpUMepBbI.

3apaua 1. BeposrHocTs cHukeHus noxogHocTH akuuu C cocrasiser 0,12; nns akuuu B BeposiTHOCTH pocTa
noxonHoctH coctasiger 0,88; 1oxoaHOCTh akuu A OyJeT pacT ¢ BepossTHOCTHIO 0,95. O1ieHUTh BEpOSITHOCTh
TOT0, YTO:

o CHU3UTCS JOXOJHOCTh ABYX aKIUH.

J CHHU3UTCA JOXOAHOCTH XOTS OBl IBYX aKIIMH.

3agaua 2. BpemeHHO cBOOOHBIE cpelicTBa (upMa BIOKWJIA B MOKYNKY aKIUi IByX komnanuil: «Hentyn» u
«Be3ysuit». HanexnocTs nepBoii onieHeHa sxcnepraMu B 85%, a BTopoit — 91%. Onpenenure:

a) BEPHO JIM, YTO BEPOSITHOCTh MOTEPU BCEX CPEACTB MEHbBIIE, €CIU UX BJIOXKUTh TOJBKO B OJIHY, CaMylo
Ha/IeKHYIO0 KOMITAHUIO, U HE UMETh JIeJI CO BTOPOi, HE OU€Hb HAJIe)KHOW KOMITaHUEH;

0) BEpOSITHOCTBH TOTO, YTO CPEACTBA, NHBECTHPOBAHHBIC B MOKYIIKY aKIWK IBYX KOMIAHHN, OyIyT IMOJHOCTHIO
MOTEPSIHBI U3-3a Kpaxa 00enx KOMITaHHiA;

B) BEPOSATHOCTh YACTHUYHOM MMOTEPU CPECTB U3-3a Kpaxa Kako-1100 oJHON KoMIaHUH (0e3pa3iuyHO KaKoil);
T') BEPOSITHOCTH TOTO, YTO CPEJICTBA MOJIHOCTHIO COXPAHSTCS;

1) KaK IPOBEPUTD MPABHIIBHOCTh PACYETOB MO TPEM MPEABIAYIIIM ITyHKTaM;

€) eCTh JIM He0OXO0AUMOCTh AUBEPCU(PUKALINHU, U B YEM OHA BBIPAYKACTCH.

Cnenatp BIBOABL. [10ap0oOHO omMcaTh X0/ peIIeHuUs.

3a4yerHoe 3aqanue Ne 6
1 PeiiTnaru u paHKHHIH. OCHOBHBIC OT/IMYHS PEHTHHIOB U PIHKHHIOB.
2 Nnentunduxanus, MCTOYHUK pucka. OneHka pucka.

3apauya 1. O6bpem kpeauTHOTO TIOpTdess 6anka 3a mponuibiid Tox coctaBui 1150 xkaueHToB, B ToM yucie 1)
YHCIO KJIMEHTOB, B3SBIIMX OJHOBPEMEHHO Oojee ABYX KpenuToB, - 320 uenoBeK, 2) YHUCIO HMMEIOMIUX



3aJI0JKEHHOCTH MO0 OJJTHOMY KPEAUTY — 75 4eNoBeK, 3) YHUCIO UMEIOIIUX 3a/I0JKEHHOCTD M0 OJJHOMY KPEAUTy U
B3SBIIMX O0Jiee ABYX KpeauToB — 15 uenoBek. Eciin B TekyIiem ro1y onpeaeleHHbIA KIHCHT OaHKa nMeeT 0oliee
JBYX KPEIUTOB, TO UEMY PaBHA BEPOSITHOCTH TOTO, YTO TAKOH 3aeMIIUK OYJET UMETh 3aI0JKEHHOCTH 110 OJHOMY
KpEIuTy.

3agaua 2. Vcnonb3ys uMeroniyecs: JaHHbIE 0 eXKeIHEBHBIX Toprax akuusmu Coepbank Poccun, nis nmoprdens
u3 100 akuit onpeneauTs oqHOAHEBHBIN VaR ¢ qoBeputenbHoi BeposTHOCTHIO 99,9% 1 95%:

a) HeTapaMeTPUIECKUM METOIO0M;

0) mapaMeTprU4ecKUM (eJIbTa-HOPMAIbHBIM) METOJIOM.

Cnenatb BbIBOJIBL. [10poOHO onMcaTh X0/ perieHusl.

3adeTHoe 3axanne Ne 7
1. PoiHouHnasi Mmozesib. Mojesib OlleHKH J0JTrocpoYHbIX aKkTUBOB (CAPM).
2. N30e:xanne, nepenaya, yaepkaHue puCKa, IpeJ0TBPALCHNE U CHHKeHHe yuiepoa.

3agaya 1. BeposTHOCTh HEBO3BpaTa MHBECTHUPOBaHHBIX B NMPOeKT Nel cpencts cocrasuser 0,20, 1 npoexra
Ne2 BepositHOCTh 3TOrO cocrasiser 0,18; BO3BpaT cpencTB, MHBECTUPOBAHHBIX B MPOEKT N3, BO3MOXKEH C
BepoATHOCTBIO 0,85. OLIEeHUTH BEPOSITHOCTD TOT'O, YTO NP MHBECTUPOBAHUU B TPH MPOEKTA!

. cpeacTBa OyAyT BO3BpAIlEHbI TOJIBKO MO ABYM IPOEKTAM;
. HE MPOU30IIET BO3BpaTa XOTs OBl IO OJTHOMY IPOEKTY;
. OyayT BO3BpaIlleHbl CPEACTBA XOTS OBl 10 IBYM IPOEKTaM.

3amaya 2. KpeautHsiii noptdesb MHCTPYMEHTOB coaep UT 30 MHCTPYMEHTOB, C BEPOATHOCTHIO JedoiTa,
paBHoii 0,02, 11t KaXKI0TO U3 HHCTPYMEHTOB. OIIEHUTh BEPOSATHOCTH TOTO, UYTO B MOPT(HEIe MPOU30UIYyT:

Tpu nedoiira;

He Oosee Tpex aedonTos;

TOJIBKO J1Ba 1€(OIITa;

x0Ts1 ObI 1Ba 1edoiTa;

MeHee TpeX 1e(donToB.

Cnenats BbIBOJIBL. [1opo0OHO omHcaTh X0/ pelieHusl.

3auerHoe 3ananue Ne 8
1 JAuBepcudukanus: NOHATHE U BUbI.
2 TosiepaHTHOCTH (IPUEMJIEMOCTB) K PUCKY.

3agaua 1. [yt moprdenst KpeIUTHBIX THCTPYMEHTOB TIPH YCIIOBHH, YTO CPEIHETOIOBOE YHCIIO J1e(hOJITOB
KOHTPareHTOB PaBHO 7, OLIEHUTh BEPOSTHOCThH TOTO, UYTO B TEUEHHUE I0/ia B OPT(esie MPOU30uIyT:

° nBa nedonra;

o MeHee JIByX e OIITOB;

. OombIIie Tpex Ae¢OJITOB.

3anaua 2. O6bpem kpeauTHOTO TopTdens 6anka 3a mponuibiii To coctaBui 1150 xkauenToB, B ToM yucie 1)
YHUCIIO KJIMEHTOB, B3SBIIMX OJHOBPEMEHHO Ooliee NBYX KpeAuToB, - 320 4YenoBek, 2) YMUCIO HMEIOIINX
3a/I0JDKEHHOCTD 110 OJHOMY KPEIUTY — 75 4elIOBeK, 3) YUCII0 UMEIOIINX 3a0/KEHHOCTh TI0 OJJTHOMY KPEIUTY 1
B3sBIINX OoJiee ABYX KpeauToB — 15 uenoBek. Eciu B Tekyliem roy onpeaeneHHbIN KIHEHT OaHKa uMeeT Ooliee
JIBYX KPEJIUTOB, TO YEMY PaBHA BEPOSITHOCTh TOTO, YTO TAKOM 3a€MIITUK OYIET UMETh 3a10JKEHHOCTh 110 OHOMY
KpEeIuTy.

3a4derHoe 3ananue Ne 9
1 Otnomenne JIIIP k pucky. Cy0ObeKTHBHOCTH B IPUHSTHH PelleHMUIl.
2 N30exanne, nepenaya, yaep:;kaHue pucka, npeIoTBpalleHue U CHHXKeHHe yuiepoa.

3agaua 1. Marpuia BbIIIIAT COAEPKUT JTOXOAHOCTH (B MPOLIEHTaX) akimuili A u B mpu ABYX BO3MOMXKHBIX
CIICHApUSAX pa3BUTHS COOBITHI. B ckOOKax yka3aHbl BEpOSTHOCTH PEATU3allMU CIICHAPHUEB.

Jl0XOTHOCTH IS CLICHAPUEB
Axnun S1(0,25), % S2 (0,75), %
A 2 2,25

B -1 3,75




Onpenenutsb: cpeHUE 0XKUIAEMBbIE TOXOIHOCTH U JUCTIEPCUU AJIS KKIOU U3 aKIMii; OLIEHUTh PUCK Pa30pPEeHUS
WHBECTOPA NPU YCIOBUH, YTO OH B35 JEHBIH B 0T 1101 1,25%, 1 ero oxugaeMble OTEpH.

3agaua 2. Vcnonb3ys uMeroniyecs: JaHHbIE O eXKeTHEBHBIX Toprax akuusmu Coepbank Poccuu, ans moprdens
3 100 akmuit onpeneauTs oqHOAHEBHBIN VaR ¢ qoBeputenbHoOi BeposTHOCTHIO 99,9% 1 95%:

a) HeTapaMeTPUIECKUM METOIO0M;

0) mapaMeTprU4ECKUM (JeJIbTa-HOPMaAJIbHBIM) METO/IOM.

Cnenatpb BbBOABI. [TogpoOHO onmucaTh X0 pelIeHusI.

3aueTHoe 3aganue Ne 10

1 CraTucTHYeCcKHe W BePOSITHOCTHbIE Mepbl PHCKA: BepPOATHOCTbH, CpelHEKBaJApaTHYecKoe
OTKJIOHEHHE, BOJIATHIbHOCTb.
2 IIpousBoaHbie (PMHAHCOBBIC HHCTPYMEHTHI.

3agaua 1. BepostHocTh cHuxkeHHs noxoaHoctd akuuu C cocrasnser 0,12; mist akuuu B BeposiTHOCTH pocTa
noxoaHocTu cocranister 0,88; noxogHocTh akuuu A OyneT pacTu ¢ BeposTHOCTBIO 0,95. OLeHuTh BepoATHOCTh
TOT0, YTO:

o CHU3UTCS JOXOJHOCTh ABYX aKIUH.

o CHU3UTCA JOXOAHOCTb XOTS Obl IBYX aKIMH.

3anaua 2. Bpemenno cBo6oHbIe CpefcTBa (UpMa BIOKWIA B TIOKYIKY aKUUH IBYX KoMmmaHui: «Hentyn» u
«Be3ysuit». Hanexnocts nepBoii oneHeHa sxcrnepraMu B 85%, a Bropoit — 91%. Onpenenure:

a) BEPHO JIM, YTO BEPOSITHOCTh IOTEPU BCEX CPEACTB MEHBILE, €CIM UX BJIOXKUTh TOJBKO B OJIHY, CaMyO
Ha/IeKHYIO0 KOMIIAHUIO, U HE UMETh JIeJl CO BTOPOM, HE OU€Hb HAJIe)KHOW KOMITaHUEH;

0) BEepOSTHOCTH TOTO, YTO CPEACTBA, UHBECTHPOBAHHBIC B MOKYIIKY aKIMK JBYX KOMIAHWUN, OyIyT MOJHOCTHIO
MOTEPSIHBI U3-32 Kpaxa 00enxX KOMITaHHIA;

B) BEPOSITHOCTb YACTUYHOM MOTEPH CPECTB MU3-3a Kpaxa KaKoW-1100 0THON KOMITaHUH (0e3pa3IuiHO KaKon);
I') BEPOSTHOCTb TOT'O, YTO CPEJICTBA ITOJIHOCTBIO COXPAHSTCS;

1) KaK IPOBEPUTH MPaBUIIBHOCTh PACYETOB MO TPEM MPEABLAYLIUM ITyHKTaM;

€) eCTb JIM He0OX0AUMOCTh AUBEPCU(PUKALINHU, U B YEM OHA BBIPAYKACTCH.

Cnenatb BbIBOJIBL. [1opo0OHO omHcaTh X0/ pelieHusl.

Kputepuu oneHuBanus:

3adeTHOE 3a1aHue OlleHnBaeTca MakcuMaiabHo B 100 6ayuiosB:

- 50-100 6amnoB («3a4TEHOY)

- 0-49 GanmnoB («HE 3a4TEHOY)

Kaxxnas 3amaua orieHUBAETCs OTAENBHO, MakcuMabHO B 20 OamnoB. MakcumanbHo oOmumi 6amt — 40 0aios.
Kputepuu onienuBanus 3a1a4yu:

- 10-20 6amnoB. 3agaya peileHa B MOJTHOM 00beMe, ¢ HeOOJIBIIMMH MOTPEITHOCTSAMHU, BRIOPAHbI BEPHbBIE
WHCTPYMEHTAJIbHBIE METOABl W TIPHEMBI pEIICHHS, IPOBEJACHBI BEPHBIC pacyeThl, CJeJaH TOJTHBIH,
COJIep>KaTeNbHBI BBIBOJ 1O pE3yJbTaTaM IPOBEIECHHBIX PACYETOB, B pacueTaX U BBIBOJAX COAEpKATCS
HE3HAYUTEIILHBIC OIIUOKH.

— 0-9,9 Oamma. 3agaua He pelieHa WIM pelieHa YacTUYHO, YaCTHYHO BBIOPAaHBI HEOOXOANMBIE
WHCTPYMEHTAIIbHBIE METO/IbI U TIPUEMBI PEIICHHUS, PACYEThl HE MTPOBEICHBI WIIH TPOBEICHBI YACTUYIHO, BBIBOJ] 110
pe3yapTaTaM MPOBEJACHHBIX PACUETOB HE C/CJIaH WU OMHUOOYECH.

Kaxxapiii Bompoc o1ieHuBaeTcs OTAeIbHO, MakcuManbHO B 30 6amioB. MakcumanbHO oO1uii 6amt — 60 6amios.
Kputepun orieHHBaHHSI OTICITHLHOTO BOIIPOCA:

- 15-30 6ammoB. OTBET Ha BONPOC BEPHBIN WUJIU C OTACIBHBIMU MOTPEITHOCTSAMH U OIMOKaMH, YBEPEHHO
WCTIPABIICHHBIMH  TIOCJIE  JIOTIOJHUTENBHBIX  BOINPOCOB; NPOJAEMOHCTPUPOBAHO  HAIMYHE  TIIyOOKHUX
MCYEPIBIBAIOIIMX / TBEPAbIX M JOCTATOYHO MOJHBIX 3HAHW, TPAMOTHOE W JIOTUYECKH CTPOMHOE H3JI0KEHUE
MaTepuana mpy OTBETe.

- 0-14,9 6anna. OTBET Ha BONPOC HE BEPEH WIIM YaCTUYHO BEPEH, POJIEMOHCTPUPOBAaHA HEYBEPEHHOCTD U
HETOYHOCTb OTBETOB Ha JOMOJHUTEIbHBIE U HABOSIINE BOIPOCHI.

Bomnpocsl 1/ yCTHOTO onmpoca
Pa3nesa 1 «IlonsiTHe, naeHTHGUKAIUS U OLEHKA JKOHOMHYECKOI0 PHCKA)
1. [TonsiTue pucka, ypoBHs pucka, pakTopoB pucka, OacHOCTEH.
2. Knaccugukarus puckos.



VYnpasieHue puckaMy, KOHIEIUH YIPaBICHUS PUCKAMH.
[ToHsITHE MHTETPUPOBAHHOTO PUCK-MEHEIKMEHTA.
VYnpaBiieHue pUCKaMHy B CIy4ae pealu3ali puckKa.
VYmpasieHne puckamu J10 pean3alyy pucka.
WnenTudukanus, UCTOYHUK pucka. OLeHKa pucka.
MeTtoapl HACHTUPUKAMN U aHATN3a PUCKOB.

PN W

9. dopma onucaHus pUCKOB.

10.  MeTtozbl OLIEHKH PUCKOB: IKCIEPTHBIE U CTATUCTUYECKUE.

11.  PesynpraTsl mpoueaypsl OLICHKH PUCKA.

12.  IlocneactBus pucka (yrpo3bl U BO3MOXKHOCTH).

13.  OueHka BEpOSATHOCTEMN: ONIACHOCTH.

14.  TonepaHTHOCTbH (IPUEMIIEMOCTD) K PUCKY.

15.  Kapra u maTpuna puckos.

16.  ATpuOyTHBHBIE OLIEHKU PHUCKA.

17. Pelitunru u paHkuHru. OCHOBHBIE OTJINYMS PEUTUHIOB U PIHKHUHIOB.

18. CraTucTHuecKue H3MEpUTENH PHUCKa (PMHAHCOBBIX HHCTPYMEHTOB C IOCTOSHHOW ((UKCHUPOBaHHOM)

JOXOJHOCTBIO: CPOK JI0 TIOTAIllICHHs, CPEIHUN W SKBHUBAJICHTHBIM CPOK, JIOpalys ¥ MOTUPHUIIMPOBAHHASL
JIFOpALHSL.

19.  CratucTuyecKkue U BEPOATHOCTHBIE MEPHI PHCKA: BEPOSTHOCTh, CPEIHEKBAAPATHUECKOE OTKIOHEHUE,
BOJIATHIILHOCTb.

20.  OcHoBHBIE CTIOCOOBI MOJEITUPOBAHHSI BOJATHILHOCTH.

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

22.  H3MepeHHE CHCTEMAaTHYECKOTo (PhIHOYHOI0) prUCKa akTHBa (K03 duiueHT f3).

23. PerHounast Mmosieb. Mojiesb OleHKH JoJATOCPOUHbIX akTUBOB (CAPM).

Pa3nes 2 «Metoabl ynpasJjieHUs] pPUCKOM»

24.  UN30exaHnue, nepenaya, yAep)KaHUue pucKa, IPeJOTBPALCHUE U CHUKEHUE yliepoa.
25.  IIpousBoaHble (prHAHCOBBIE HHCTPYMEHTHI.

26.  JluBepcuduKauus: MOHATUE U BUJIBI.

Kpumepuu oyenueanusa:

Kaxplii Bompoc olieHUBaeTcs OTNENbHO, MakcUManbHO B 1 Oamin. MakcumanbHO oOmuit 6amn — 26 6aios.
Kpurtepun onieHnBaHUS OTAEITHHOTO BOIIPOCA:

- 0,5-1 6am1. OTBeT Ha BONPOC BEPHBIA WM C OTAEIbHBIMU MOTPEIIHOCTSAMHU M OUIMOKaMH, YBEPEHHO
WCTPABJICHHBIMUA  TIOCJI€  JIOMIOJHHUTEIBHBIX  BOIMPOCOB;  MPOJEMOHCTPUPOBAHO  HAIWYHE  TIYOOKHUX
MCYEPINBIBAIOIINX / TBEPJBIX U JOCTATOYHO MOJHBIX 3HAHWM, TPAMOTHOE M JIOTMYECKH CTPOWHOE HM3JI0KEHUE
MaTtepuana IpHu OTBETe.

- 0-0,4 6anna. OTBET Ha BOIIPOC HE BEPEH MJIM YaCTUYHO BEPEH, IPOJEMOHCTPUPOBaHA HEYBEPEHHOCTD U
HETOYHOCTh OTBETOB HA JIOMOJIHUTENIbHBIE U HABOSIINE BOIIPOCHI.

PacuerHnsbie 3aganus
3ananme 1. [To 1aHHBIM KpeIUTHON OpPraHU3AIMH 3a T'OJ] 10 TOPT(EIIO BBIJAHHBIX IOPHINYECKUM JIULAM CCYI:
YHCII0 3aeMIIMKOB — 450; yhCcIo 3aeMIIUKOB, 00BSBUBIINX ce0s1 OaHKpoTaMHy, - 10; YMCII0 3aeMIIIUKOB, UMEIOIINX
3aJI0JDKEHHOCTh TI0 KPEIUTy, - 35; YUCIIO 3aeMIIUKOB, OOBSIBUBIIMX Cce0s OAHKPOTAMH W HMEIOIIUX
3aJJ0JDKEHHOCTB 0 KpenuTy, - 7. [Ipeanonaoxum, uto cTpykTypa noprdens coxpaHuiack. Eciu B TekymieM roxy
3aeMIIUK OOBSIBUT O OAHKPOTCTBE, TO KaKOW OyleT BEPOSTHOCTh TOTO, YTO TAKOW 3aEMIIMK OyIeT UMETh
3aJJ0JDKEHHOCTb 110 KPEJIUTY.
3aganue 2. DKCHEPThl YyCTAaHOBUIIN, YTO BEPOATHOCTh OAHKPOTCTBA OaHKa B TEUEHHE MPEICTOSILErO Tojja paBHa
0,1. HaiiTu BeposITHOCTb TOT0, YTO OAHKPOTCTBO 3TOr0 OaHKa MPOM30MIET B TeueHHe: 1) Tpex OMkalIux JieT;
2) opHOTrO KBapTaia; 3) OIHOTO MecsIa.
3aganmne 3. CorinacHO NMPOBEIEHHOM 3KCIEPTHOM OLIEHKE BEpOSTHOCTH Aedonra (O0aHKPOTCTBA) IS Tpex
KOMMEPYECKHUX 0aHKOB COCTABHIIM COOTBETCTBEHHO: 5%; 7%; 12%. Opranusanneil NpuHITO PEIIEHUE OTKPHITh
JITIO3UTHBIE CUETa B 3TUX Tpex OaHKax. OnpeaenuTs BEpOSTHOCTH TOTO, UTO B TEUEHHE TEKYIIEro roja:
1) Bce TpH OaHKa 0OBABAT 0O Aedoinre;
2) HU OJUH OaHK He 00BSBUT O AedOINTe;
3) TOJIBKO OJIMH OaHK OOBSIBUT O AedoIiTe;



3ananmue 4. 1o onleHKaM peanbHOE COCTOSTHUE SKOHOMHUKHU CTPaHbl B TEKYIIEM I'OJly MOXKET ObITh «XOPOILIUM -
¢ BeposTHOCTBIO 0,25; «ylOBIETBOPUTEIBHBIM» - C BeposATHOCTHIO 0,60 M «HEYIOBIETBOPUTENBHBIMY) - C
BepossTHOCTBIO 0,15. Takyke MOKHO OXKHAATh, YTO KypC BallOThl OyaeT pacTu ¢ BeposTHocThio 0,10 - ecnu
COCTOSTHUE SKOHOMHUKH CTpaHbl «xopoiueey, 0,20 - eciii cOCTOSHUE 3KOHOMHUKHU CTPaHbl «y10BIETBOPUTEIBLHOEY,
0,70 - ecntu cocTOSIHNE YKOHOMHKH CTPaHbl «HEYI0BJIETBOpUTEIbHOEY. [Ipennonoxum, HabmogaeTcs pocT Kypca
BaIOThL. ONpeeanTh BEPOSITHOCTh TOTO, UYTO COCTOSIHUE YKOHOMUKH B 3TOT MEPHUOJ] «XOPOLIEEH.
3aganue S. VccnenytoTcss pucKM HHBECTULMOHHOTO MIPOEKTa CTPOUTENBCTBA KOMILJIEKCA HAMOIBHOIO XpPaHEHUS
3€pHOBBIX KYJbTYp B IOpTOBOM ropojie Kpacnonapckoro kpas. [IpoBesieHa sxkcriepTHast OlleHKa pUCKOB IIPOEKTA,
OLIEHKU YPOBHEH pHUCKa U yuiepOa MpuBeIeHbI B KAUECTBEHHOM LIKane. YKa3aHUs.
- IIOCTPOUTH MaTPHILy PUCKOB ITPOEKTA;
- IPUCBOUTH KJIETKaM TaOIHIIbI OaJJIbI 1711 OLEHKH PUCKOB, BEIYUCIUTH OOLIHI PHCK MTPOEKTA;
- pa3paboTaTh NPEATIOKEHHS IO YIPABICHUIO PUCKAMHU; TPEATIOJIOKNTh, KAK M3MEHUTCS OLIEHKA PUCKOB;
IIEPECUNTATh MHTErPAIbHBIA PUCK IIPOEKTA C yYETOM YIPABIICHUS; CACIATh BBIBOIBI O PUCKAX IPOEKTA.

Pucku npoekTa ¥ uX OLEHKa

Bun pucka XapakTepucTrKa NOCIEACTBUN pealu3aluy PUCKOB Oueria Ouenia yposHs
YPOBHSI pHUCKa yiiepOa
OrpaHudeHre Ha TOPTrOBIIO 36PHOM Huszkuit Bricokuii
[Tonmmtnueckuii | OrpaHnyYeHNE SKCIOPTA 36PHOBBIX Cpennuii Cpennuii
PocT HanoroBeIx CTaBOK Husknii Husknii
CHIKEHHE 1IEH HA YCIYTU XpaHEHUsI Husknii Cpennuii
LlenoBoit CHuXeHUeE 1IeH Ha 36pHOBBIC Cpennumii Cpennuii
Poct nien Ha oGopynoBanue, paboThl, yCIyTH Bricokuii Huszkuit
IIpoueHTHBIN Poct nponeHTHBIX CTaBOK HA 3a€MHbBIE CPEJICTBA Bricokuii Huszkui
HecobutoieHne cpokoB CTPOUTEILCTBA, MOHTaXKa, BBOJIA . .
B HKCIUTYaTaIMIO0, IOCTABKU TEXHUKH U 000PYO0BAHUS Cpemnuii Cpemnuii
. | Hecobmonenune TpeboBanmii KauecTBa CTPOUTEIHCTBA U . .
OnepanuonHeiii MIOCTaBJISIEMOT0 000PYIOBaHUS M TEXHUKHU Husienii Cpennii
Puck cHM>XeHUs cripoca Ha YCITyTH Huzkuit Huzkuit
Puick cHmxkeHus cripoca Ha 3€pHOBBIE Husknii Cpennuit
3ananue 6. MimeroTcs JaHHBIE O €KEAHEBHBIX Kypcax mapbl BaJkOT.
Hara Honnap / Py6us, pyoO. Hara Honnap / Py6uns, 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

JITP npuobGperaer 1000 monnapoB B 0XKHUIaHUM pocTa Kypca (OTKPBIBAET JIMHHYIO BAJIOTHYIO MO3UIHIO) C
LETBI0 TIocTenyromeit mponaxu. Onpenenuth OJMHOAHEBHBIH VaR ¢ moBeputTenbHOW BeposTHOCTBIO 90% ¢
MOMOIIIbIO HEMAapaMEeTPUUECKOT0 U MapaMEeTPUIECKOTO METOI0B.

3ananue 7. VImeroTcs qaHHBIE O €KETHEBHBIX 1IEHAX 3aKPBITUS U JOXOAHOCTAX akiuii Ha Mocoupike.

1. [IpeacraBbTe pe3ysbTaThl B BUJIE AMATPAMMBI «PUCK-JOXOAHOCTb». ONUIINUTE PE3yJIbTAThI, BHIACIUTE
BApUAHTHI, KOTOPHIE HE SIBIIIOTCS «XYIITUMI / SIBISIOTCS <JTYYIIUMI» 1O JBYM XapaKTEPHUCTHKaM (PUCK U
noxonHocTh). [IpencraBpTe Ha rpaduke.

2. PaccmoTtpuTe cTpykTypy mopTdens u3 AByX BHIOPAaHHBIX aKTUBOB M PACCUUTANTE CPEIHIOI JOXOIHOCTh
1 puck noptdens (MOACHUTE BHIOOP aKTUBOB AJISt HOPTQENs).
3. [IpencraBbTe BO3MOKHBIE KOMOMHAIIMHM «PUCK-IOXOMHOCTB» JUIs Bamiero moptdens Ha rpaduke. Ha

rpaduke yKaXuTe TOUKY, TJ¢ MpeACTaBIeH MopTdhenb MUHUMAIBLHOTO PUCKa, 04epTUTE GPOHT 3(H(HEKTHBHBIX
noprgeneit. Crenaite BEIBOIBI.

Kpumepuu oyenusanus:
Kaxxmoe 3amanue oleHUBAETCsl OTAEIBHO, MAKCHUMAJIbHO B 4 6amna. MakcuManbHO oOIui Oamt — 28 0ajioB.
Kpurepuu onieHuBaHus 3a1aHus:




- 2-4 6anna. 3agaHne pemeHo B IIOJTHOM 00beMe, BEIOPaHbI BEPHBIC HHCTPYMEHTAIBHBIC METOTBI M IIPHEMBI
peuicHusd, IMPOBCACHBI BCPHBLIC PACUCThI, CACIIaH HOHHBIﬁ, COIIGp)K@.TCJIBHBIfI BBIBOJ TIIO pE3yJibTaTaM
MIPOBEICHHBIX PAaCUETOB, B pacdyeTax U BHIBOJIAX COJIEPIKATCS HE3HAUYNUTEIILHBIC ONTHOKH.

- 0-1,9 Oamma. 3amaHWe HE PEMICHO WM PEIICHO YacTUYHO, YaCTUYHO BBIOPAHBI HEOOXOIMMBIC
HUHCTPYMCHTAJIbHBIC MCTOJbI U IPUEMbI PCIICHUS, paCYCThbl HC ITPOBCACHBI UJIN IMTPOBCACHBI YaCTUYHO, BBIBO/ I1O
pe3yibTaTaM MPOBEICHHBIX PACYETOB HE C/ICIaH WM OIIHOOYEH.

TecToBBIC 3a0aHUA
(00uH eepHblii omeem)
1. [Tox cuTyanuei pucka B TEOPUHN PELICHUI IIOHUMAETCS TaKasl, KOTr/1a MOJKHO yKa3aTh:
a) BO3MOXHBIE TIOCTIACTBHS KQKIOTO BapUaHTa MPUHUMAEMOTO PEIICHUS
0) BO3MOXKHBIE TOCJICICTBUS KKIOT0 BapuaHTa MPUHUMACMOT0 PEIICHUS U BEPOATHOCTH UX MOSBICHHS
B) BEPOSATHOCTH KaKJIOTO BapUAHTA MPUHUMAEMOTO PEIICHUS
T') CE/UIOBYIO TOUKY

2. Ecnu rpaxxnanun B HeliTpaneH K pucky, To ero GyHKUUS MOJIE3HOCTH J0X0Aa UMEET BU:
a) 4 MONesHOCTE &) JQIOTIesHOCTE E) 4 TOIESHOCTE r) ZIOMesHOCTE
JOXCT JAOHOT ZOXOT J0XOJ
3. I[aHHBIe 00 OXXKHNAACMBIX HpI/I6BIJ'I$IX U BO3MOXHBIX IIOTEPAX OT BJIOKCHHA CPECACTB B OAWH H3 IIATH

npeajaracMbiX NpPOCKTOB B YCIIOBUAX PA3HOTO COCTOAHHA KOHBIOHKTYPBI IPUBCICHLI HUKC B Ta6m/1ue BBIILJIAT

(B MuH. py0.):

Bri6op CocrosiHre KOHBIOHKTYPBI
MPOEKTA Xoporee Y 10BJIETBOPUTEIIHLHOE [1noxoe
HIT1 200 100 -60
NI12 150 90 -10
NII3 160 100 10
nii4 300 120 -100
NII5 120 110 90
B tabimiie npuBeneHa nHGOPMAIUS O CUTYAIUU:
a) pucka 0) koH(IHKTA B) HEOTPEICTCHHOCTH
4. Jlannsle 00 0XHIaeMbIX MPHOBUIAX U BO3MOXKHBIX MOTEPAX OT BIIOXKEHHUS CPEACTB B OJUH U3 MATH
MpeIaraéMbIX MPOEKTOB B YCIIOBUSAX PA3HOTO COCTOSHUSI KOHBIOHKTYPHI IPUBEACHBI HUXKE B TA0JIHIIC BHIILIAT
(B MuH. py0.):
Bri6op CocTosiHuE KOHBIOHKTYPBI
MPOEKTa Xopouiee Y IOBJIETBOPUTENBHOE [1;moxoe
HIT1 200 100 -60
NI12 150 90 -10
HII3 160 100 10
nii4 300 120 -100
NII5 120 110 90
CornacHo KpUTEpUIO MAKCUMHUH ONTUMAaJIbHBIM pelIeHHeM OyJeT BBIOOp MpOeKTa
5. Jannsle 00 0XHIaeMbIX MPHOBUIAX U BO3MOXKHBIX MOTEPSAX OT BIIOKEHHS CPEACTB B OJUH U3 IATU
MpearaéMbIX MPOEKTOB B YCIOBUSAX PA3HOTO COCTOSHUSI KOHBIOHKTYPBI MIPUBEACHBI HUXKE B TaOIHIIEC BIILIAT
(B MuH. py0.):
Bri6op CocTosiHuE KOHBIOHKTYPBI
MPOEKTA Xoporiee Y 10BJIETBOPUTEHHOE [1noxoe
NIT1 200 100 -60
HI12 150 90 -10
NI13 160 100 10
nii4 300 120 -100




| U115 | 120 | 110 | 90 |
[Ipy HanmuyuM JAHHBIX O TOM, YTO BEPOSITHOCTH XOPOIIEr0 COCTOSHUS KOHBIOHKTYphI cocrtaiser 0,5,
ynosierBoputenabHoro 0,3 u mnoxoro 0,2, BEIOOp ONTUMAIBHOTO MPOEKTa HA/IO0 MMPOU3BECTH C TOMOIIBIO
a) KpUTEPHsI MAaTEMATUYECKOTO OXKHIaHHSI
0) MakCUMHHA
B) MUHHMaKca
I') MaKCUMaKca
1) KpUTEPHsI IPOU3BEICHUN

6. YPpOBHH JJOXOTHOCTH aKIMK YETHIPEX KOMIIAHHIA ITPUBEICHBI B TAOJIHIIC:
Kommanuu YPpOBHU JIOXOAHOCTH aKIMI
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

Jli1g oTBETa Ha BOIPOC, aKIMSIM KaKOM KOMIIAaHUU HAJ0 OTJAATh NPEANOYTEHHE, CIETYET UCII0Ib30BaTh!

a) KpUTEpHsI MATEMaTUYECKOTO 0XKUIAHUS

0) MaKCUMHHA

B) MUHHUMAaKca

r) kputepuii Jlamaca

1) KpUTEpHsl IPOU3BEICHUIA

7. Puck notepp, npruyMHaMH KOTOPBIX SIBISETCS YXY/IIIEHUE PEIyTallii KOMIIAaHUH, OTHOCUTCS K:

a) MaTepHalIbHBIM

0) MOpaIbHBIM

B) (PMHAHCOBBIM

8. Puck notepp, mpuunHaAM# KOTOPBIX SBJISIOTCS OIIMOKH IEepCcoHana, OTHOCUTCS K:

a) ONepalvoOHHBIM

0) IOPUIUYECKUM

B) MOpPaJIbHBIM

9. Bemyknas ¢yHKOus mone3HocTH xapaktepHa st JIIIP, dYbe oOTHOImIEHME K PUCKY MOXKHO
OXapaKTepu30BaTh KaK:

a) nzberaroriee puck

0) HEeHTpaIbHOE MO OTHOLICHUIO K PUCKY

B) CKJIOHHO€ K PUCKY

10. Ecmu nst JITIP mone3HOCTh 10X0/1a YBEIMUMBACTCS MEJJICHHEE, YEM €ro BEJIWYWHA, TO ero (DyHKIHUS
MI0JIE3HOCTH:

a) BOTHyTa

0) BBIIyKJIa

B) JIMHEIHA

11.  Ompoc «BIafenbleB PHUCKOB» C LENBbI0 BBISABICHHS M OICHKH PHCKOB, BXOISAMIMX B cdepy HX
KOMITETEHITNH, HAa3bIBAETCS

12. MeTox KOHTPOJIBHBIX CIIUCKOB IIO3BOJISIET BHISIBUTH:

a) «U3BECTHBIE U3BECTHBIC)» PUCKU

0) «M3BECTHBIE HEU3BECTHBIE» PUCKU

B) «HEU3BECTHHIC HEU3BECTHBIC» PUCKU

13.  I'panuna, koropas otaenser o0JacTb HNPUEMIIEMBIX PUCKOB (TO €CTh TEX, KOTOpPbIE OpraHU3alus
MIPUHUMAET U YIIPABISIET UMHU) OT HEPUEMIIEMBIX, HA3bIBACTCS:

a) rpaHULIa PUCK-AIIETUTA

0) rpaHuUIa TOJIEPAHTHOCTH K PUCKY

B) I'paHUIla EMKOCTH PHUCKa

14.  OueHkH pUCKa, KOTOPbIE COCTOST B TOM, YTO PUCKOBOM CHUTYallud M €€ OTAETbHBIM XapaKTePUCTHUKAM
CTaBSITCS] B COOTBETCTBHE HEKOTOPBIE ONIMCAHMSI, HA3bIBAIOTCS .
15.  OrtHecenune 00OBEKTA PUCKA K OJJHOM U3 HECKOJBKUX 3apaHee BhIICICHHBIX TPYTII, BRIPAXKAIOIINX YPOBEHb
pHCKa, - 3TO:

a) pOHKUHT

0) cTouMOoCTh o1 puckom, VaR




B) pEUTHHT

16. 1o exxeTHEBHBIM TaHHBIM CTAaHAAPTHOE OTKJIOHEHME JUIS IEPUOJIA, IPOJOJIKATEILHOCTBIO T, COCTaBUT:
a) Oor = O-/zu-IeB\/T

6) or = O-T,ELHEB

B) or = O-AHeB T

g,
r) or = —”;EB
17. CrangapTHOE OTKJIOHEHHUE TIOXOJAHOCTH 3a Mecsll cocTaBisieT 5%. CTanmapTHOE OTKIOHEHHUE 3a KBapTal
COCTaBUT % (OKpYTJIUTH 10 IBYX 3HAKOB I1OCJIE 3aIISITOM).

18.  BeposiTHOCTHas OLIEHKA B CTOMMOCTHOM BBIPAYKEHUH IOTEHIIMATIBHOTO U3MEHEHHsI CTOUMOCTH MOPTQeis
B pe3yibTaTe KojeOaHHi pHIHOYHBIX NIOKA3aTesel 3a ONpeieIeHHbIN ePHO ] BPEMEHH — ITO:
B) BOJIATUJIBHOCTD

0) mropamus

B) CTOMMOCTH 1oJ] puckoMm (VaR)

r) K03 uuueHT

19.  [duepcuduxaius Kkak METOJl yIpaBiIeHHs] pUCKaMU MIO3BOJISET:

a) repenarb pUCK

0) IPUHSTH PUCK

B) CHU3MUTb PUCK

') YCTPAHUTh PUCK

20. K TpaHcdepy pucka He OTHOCUTCS:

a) ayTCOPCHHT

0) cTpaxoBaHHe

B) cCaMOCTpaxoBaHHe

Kpumepuu oyenueanusa:

Kaxxnoe TecToBoe 3a1aHne OLIEHUBAETCS OTIEIBHO, MaKCUMalbHO B 1 6ami. MakcumanbHO oOmmmii 6amm — 20
6aymoB. Kputepun olieHUBaHUS OTACITBHOTO 33/1aHUS

— 1 6amn. OTBET BEpeH.

- 0 6amutoB. OTBET HE BEpPEH.

I'pynnoBoe 3a1anue
3ananme: [Jenv pabomvi: pazpaboTKa CUCTEMbI PUCK-MEHEKMEHTA OpraHu3aiii (MpoeKTa).
3aoauu:
1. OOmas xapakTepucTHKa HpeAnpusTus (opranuszanuu, ¢upmbl). HaumeHoBaHUe, BHI NESTETLHOCTH,
KOJMYECTBO paOOTHUKOB, OpPraHU3aI[MOHHAs CTPYKTYpa U T.I. YKa3aHUE: IPEINPUITHE MOXKET OBITh pealbHbIM
WJIA BBIMBIIIUICHHBIM.

2. Kpatkoe onucanne 0CHOBHOTO OU3HEC-TIPOIecca NPeANpUsITHS (B JIFOOOM TOHSATHOM JIOCTYITHOM BHIIE).
3. CocraBieHune «pouish» pUCKOB MPEIIPUATHS (IPOCKTA.

4. OrneHka BEPOSTHOCTH W TIOCJIEIACTBHN OT peajH3alliyd BbBIICJICHHBIX PHCKOB: KOJUYECTBCHHBIC/
MOJTYKOJIMYECTBEHHBIE/ KAUECTBEHHBIE OI[CHKH.

5. [TocTpoeHHe KapThl / MATPHUITBI PUCKOB.

6. Ornucanne CUCTEMBI PUCK-MEHEKMEHTA: BBIJICICHUE B KaXJAOM MoJipa3feieHuu (B Ou3Hec-mpolecce)
JIMIIa, OTBETCTBEHHOT'O 33 PUCKH, C YKa3aHHEM BUJIOB.

7. Onucanne MeETOJ0B, KOTOpPBIE BO3MOXKHO TIPUMEHHTH JUIsl YNPABIECHUS OTIACIBbHBIMUA BHJIAMH
BBIJICIICHHBIX PUCKOB: KaKHE METOIbI U KAKMM UMEHHO 00pa3oM, Ha OCHOBE KaKoi HH(POPMAIIUH H T.JI.

8. BbIBOIBI M peKOMEHAAIMKM MO pa3paboTKe W BHEIPEHUIO CHCTEMBI PUCK-MEHEIKMEHTAa Ha IaHHOM
MPEIIPUSATHH.

Kpumepuu oyenusanusa:

I'pymnmoBoe 3a1aHue OIEHUBAETCS] MAKCUMANIBHO B 26 6atoB. Kputepun olieHHBaHUs TPYIIIOBOTO 33 JaHHS:

- 13-26 6amnoB. CTyieHT NPHUHAI aKTUBHOE y4acTHe B paboTe, aKTUBHO BBIPAXKaJl CBOU MBICIIN B KAUeCTBE
JIOKJIa/IYMKa, aKTUBHO 3a/1aBai (6osee 1 Bompoca) 1 OTBeyasl Ha BONPOC; WK BbIpakaj CBOM MBICIIU B Ka4eCTBE
JOKJIaJUMKa, aKTUBHO 3aaaBai (Ooznee 1 Bompoca) M oTBeyas Ha BOHpockl. KoppekTHO, BEpPHO U IOJHO
c(OpMHPOBAHBI OTYET U MPE3EHTALNS O PE3yIbTaTaM BBIIOJIHEHUS TPYIIIOBOTO 3a/1aHHs.



- 0-12,9 6anmna. CtyaeHT y4acTBOBal B paboTe, 3a1aBai HECKOJIBLKO BOMpocoB (Oosiee 1 Bompoca) u cMor
OTBETUTHh Ha BOIpOCH (Ooinee 1 oTBeTa); WJIM HE NMPUHUMAN ydacTHs B paboTe, HE BBICTyNal B KayecTBE
JOKJIaTYMKa, HE 3a/1aBaJl BOMPOCOB (3a1ayl | HEMPUHIMITHAIBHBIA BOTIPOC) W HE MPOSBIUT APYTHX MPU3HAKOB
ydacTtus. Otuer u MMpEe3CHTalMd MO PE3yJIbTaTaM BBIIIOJHCHHA TI'PYIIIOBOr0O 3aJdaHUsA HC MNPCACTABJICHLI WUJIHU
MIPEICTABIICHBI HE B TIOJTHOM 00beMe, C HapYIICHUSIMH, OIIIMOKAMH W HETOYHOCTSIMHU.

3. Metoanyeckue MaTepuajibl, onpeaessiloniue nNpoueaypbl ONeHNBAHUA 3HAHUI, YMEHUI, HABLIKOB U
(WJIn) onbITA 1EATEIbHOCTH, XapaAKTEePU3YOIIHUX 3Tanbl (OPMUPOBAHNS KOMIIETEHIIHI

[Ipouenypsl olleHMBaHMsI BKIIOYAIOT B €05 TEKYIIUH KOHTPOJIb U IIPOMEXKYTOUHYIO aTTECTALHIO.

Texymmuii KOHTPOJIb YCIIEBAEMOCTH IPOBOJUTCS ¢ MCIIOJIB30BAHUEM OLIEHOYHBIX CPEACTB, NPEICTABICHHBIX B
II. 2 JaHHOTO MpPWIOXKEHUs. Pe3ynbTaTel TEKyIIEro KOHTPOJIS JOBOJSTCS 1O CBEIEHUS CTYAEHTOB [0
IIPOMEXKYTOYHOM aTTeCTalUu.

IIpoMeskyTouHasi aTTecTalMsA TPOBOJAUTCA B (opMme 3adera. 3adyeT MPOBOIUTCS IO PACIHCAHHIO
IIPOMEXYTOYHOH aTTECTALIMY B TUCbMEHHOM BHJIE. B 3a4€THOM 3a1aHnu — 2 TEOPETUYECKUX BOIIPOCa U 2 3aJa4H.
[IpoBepka OTBETOB U 0OBSBICHHUE PE3YIbTATOB IPOU3BOIUTCS B ICHB 3aueTa. Pe3ybpTaTel aTTecTaliui 3aHOCATCS
B BEJOMOCTb M 3a4ETHYIO KHIXKKY CTylAeHTa. CTyZECHTBI, HE NPOILIEAIINE INPOMEKXKYTOUHYIO aTTECTALUIO 110
rpaduKy CeCCHH, JOJDKHBI JIMKBUIUPOBATD 33JJ0JPKEHHOCTh B YCTAHOBIICHHOM TOPSIIIKE.



IIpunoxenne 2
METOANYECKHUE YKA3AHUSA 11O OCBOEHUIO JUCHUIIJIMHBI

VY4eOHbIM MIaHOM MPEAyCMOTPEHbBI CIICAYIOLINE BUABI 3aHITHH:
- IEKLIUU;
- IPAaKTUYECKUE 3aHATUS.
B Xo/1e TeKIIMOHHBIX 3aHATUI PacCMaTpPUBAIOTCSI OCHOBHBIC TEOPETHUECKUE MOJIOKEHHS U MOHATHS B 0071aCTH
UACHTU(DUKALMH, OLICHKH U YTIPaBJIEHUs] PUCKaMU, OCHOBHBIE BUIbl PUCKOB, IPHUHLIUIIBI OLIEHKH PUCKOB, METObI
OLICHKH PUCKOB C IMOMOILBIO KAYECTBEHHBIX M KOJIMYECTBEHHBIX MOKa3aTesiel, OCHOBbI MPUHATUS PEIICHUN B
CUTyallud pHUCKA, METO/bl YIPaBICHHUsS PUCKAMH, JAIOTCA PEKOMEHAALUHU Ui CaMOCTOSTEIbHON PaboThl U
MIOJITOTOBKE K NMPAKTUYECKUM 3aHATHSIM.
B Xolie mpakTH4YecKUX 3aHATHH yriyOIsioTcs U 3aKpeIUIIIOTCs 3HaHUS CTYJICHTOB IO PSAY PACCMOTPEHHBIX Ha
JEKIUSAX BOIIPOCOB, Pa3BUBAIOTCS HABBIKU cOOpa, 00pabOTKU M aHaIn3a HHPOPMAIUH € LEJIbI0 HACHTU(PUKAUU
U OIEHKM PpHUCKOB, OOOCHOBaHMS BBIOOpPa  HAWIYYIIEro pELIEHHSs M  METOAOB  yNpaBJICHUS
UICHTU(QUIMPOBAHHBIMU U OLIEHEHHBIMU PUCKaMHU, a TAKXKE CaMOCTOSATEIbHON paboThl U pabOThI B KOJIJIEKTUBE.
IIpu moAroToBKE K NPAaKTUYECKUM 3aHATUSAM KaXKIbIN CTYJEHT JTOJIKEH:
1) U3y4HuTh PEKOMEHI0BAaHHYIO YUEOHYIO JINTEPATYPY;
2) U3y4UTb KOHCIIEKTHI JICKIIHI;
3) HOArOTOBUTH OTBETHI HA BCE BOMPOCHI IO U3Y4aEMOM TEME.
B mpouecce moAroToBKM K NPAaKTHUUECKUM 3aHATHUAM CTYJIEHTBI MOTYT BOCIOJIB30BaTbCs KOHCYJIbTAL[USIMHU
IpenojaBaTes.
Bomnpocsl, He paccMOTpEHHbIE Ha JIEKLIUAX U MPAKTHUECKUX 3aHATHSX, TOJDKHBI OBITh M3YUYEHbI CTYJCHTaMH B
X0JIe caMOCTOSTENIbHON paboThl. KOHTpoiIb camocTosTeIbHOM padOThl CTY/IEHTOB HaJ y4yeOHOM MporpaMMoi
Kypca OCYIIECTBIISIETCS B XOJI€ 3aHATHI METO/IOM YCTHOTO orpoca. B xoze caMocToATeIbHOM paboThl KaXIblil
CTYJEHT 00513aH POYUTATh OCHOBHYIO U, IO BO3MOKHOCTH, TOTIOJTHUTEIbHYIO JIUTEPATypy 10 U3yuyaeMoil Teme,
JOTIOJIHUTh ~ KOHCIEKThl JIEKUMH HEJOCTAlOIIMM  MAaTepualloM, BBIIUCKAMU U3 PEKOMEHIOBAaHHBIX
MIEPBOUCTOYHUKOB. BbII€TUTh HEIOHATHBIE TEPMUHBI, HAUTU UX 3HaYEHHUE B SHLIUKJIIONEINYECKUX CIOBAPSX.
JUId TOATOTOBKM K 3aHATHSAM, TEKyLIEMY KOHTPOJIO U IPOMEKYTOYHOW aTTeCTAllMd CTYAEHTbl MOTYT
BOCIIOJIb30BAThCS  AJIEKTPOHHO-OMOIMOTEUHBIMU cucTeMaMu. Taxke oOydaroluecss MOTYT B3ATb Ha JIOM
HE00XO0IUMYIO IUTepaTypy Ha aOOHEMEHTE YHHUBEPCUTETCKOM OMOIMOTEKH MIIM BOCIIOJIB30BATHCS YNTATbHBIMU
3aJaMH.

TpeGoBanus K rpyNnoBoMy TBOPYECKOMY 32JaHHUIO

3aaHue BBIMOJHACTCA B MaJIbIX Ipymmax mno 2-5 yenoBek. /s 3ammrtel pe3yiabTaTel paboThl 0POPMIISIOTCS B
BHJIE OTYE€Ta W Tpe3eHTaluH (JOKJIala C WCIHOJIb30BAaHWEM JIOOBIX WIUIIOCTPATUBHBIX MaTepuayioB). B
MIPEJCTABICHUHN U 3aIIUTe paboThI 0053aTENbHO JOJKHBI OBITh 3a/1€CTBOBAaHBI B PaBHON Mepe BCE WICHBI MaJIOi
TPYIIIIBI.



