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KA®EJIPA CTaTucTHKH, IKOHOMETPUKH U OLIEHKH PUCKOB

PacnpenesieHne 4acoB JUCHHUILINHBI 110 ceMecTpaM / KypcaMm

Cemectp
(<Kypc>.<CemecTtp Ha 9(5.1)
Kypce>) Uroro
Henens 15 4/6
Bun 3anaruit v | PO | vIo PII
Jlexuu 32 (32 |32 |32
IIpaxkTuueckue 32 |32 |32 (32
Hroro ayx. 64 |64 |64 |64
KonTtaktHas padota 64 |64 |64 |64
Cawm. pabora 44 144 (44 |44
Hroro 108 | 108 | 108 | 108
OCHOBAHMHME

VY4eOHbIif TU1aH YTBEPIKICH YUYEHBIM coBeTOM YHUBepcuTeTa (potokon Ne 9 ot 03.03.2026 ).

[Iporpammy coctaBun(u): K.3.H., AOIEeHT, Tperyoosa A.A.;k.3.H., nonent, Cunssckas T.I.
3aB. kadenpoii: 1.3.H., npodeccop JI.U. HuBopoxkuHa

Metonudeckuii coBeT: 1.3.H., moneHT M.A. CypKuKoB



1. HEJIX OCBOEHUSA TUCIUITJINHBI

1.1| ocBOUTH OCHOBHEIEC MCTO/bI I/I,Z[CHTI/I(I)I/IKaHI/II/I, OLCHKH, aHAJIM3a U YIIPABJICHUA PUCKAMU OpraHU3aIlin.

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

Pazgen 1. Ilonsitne, upeHTHGUKALUS H OLIEHKA IKOHOMHYECKOI0 PUCKA

HaumeHoBanue TEMbI, KpaTKo€ CoepKaHue

Bua 3ansitus /
pabotsl / popma ITA

Cemectp /
Kypce

KosmuecTBo
4acoB

Komnerenuuu

1.1

Tema 1.1 «OcHOBHBIE MOHSATHS U 33/1a41 Kypcay

Ilonsitne  pucka, ypoBHS pHCKa, (AKTOPOB  pHCKa,
onacHocrteil. [TonsTre sxoHOMUYeckoro pucka. Kmaccudukanms prckos.
VipapieHue pHCKaMH, KOHLEIIUM yIpapieHus puckamu. OTHoIIeHHE
JITP k pucky. CyObeKTHBHOCTb B IIPUHSTHU PELICHUH.

JIeKIIMOHHBIE 3aHATHSA

IK-3

1.2

Tema 1.1 «OcHOBHBIE OHSATHS U 33/1a41 Kypcay

Ilonsitwe  pucka, ypoBHS pHCKa, (AKTOPOB  pHCKa,
omacHocTedl. [loHsATHE SKOHOMHUYECKOro pucka. Pa30op KOHKPETHBIX
npuMepoB. MeToabl OLEHKH SKOHOMHYECKOIrO pHCKa. BblnonHenue
3aJJaHUMH.

IIpaxTyeckue
3aHATHSA

IK-3

1.3

Tema 1.2 «Metozpl uaeHTH()UKAIIUN PHCKOBY

Wnentudukanus, ucrodynuk  pucka. OueHka  pucka.  MeToasl
uieHTHGUKAIUKY U aHanu3a puckoB. dopma ommcaHus puckoB. Mertoabl
OIIEHKH PUCKOB: 3KCIIEPTHBIC M CTATHCTHYECKHE. Pe3ynbTrarsl mpouemypsl
omeHku pucka. [locnenctsust pucka (yrpo3sl U Bo3MOXHOCTH). OrleHKa
BEPOSATHOCTEH: OmacHOCTU. TonepaHTHOCTh (IPHEMIIEMOCTB) K PHCKY.
Kapra n MmaTpuia puckos.

HCKHI/IOHHHC 3aHATUA

IK-3

1.4

Tema 1.2 «MeTopl HICHTH(UKALIMU PUCKOBY
dopma omnmcaHus PHUCKOB. TONEPaHTHOCTh (IPHUEMIIEMOCTh) K PHCKY.
Kapra 1 matpuna puckos. BeinonHenue 3aganui.

Brimonnenue 3aganuii ¢ momonipio LibreOffice . PaGora ¢ paHHBIMH
Ienrpanbaoro 6anka P®, Poccrara.

[IpaxTuyeckue
3aHATHSA

IK-3

1.5

Tema 1.3 «MeToAbI OLICHKH PUCKa»

KayecTBeHHBIE OLIEHKU PHUCKA.

ATpuOyTHBHBIC OLIEHKU PUCKA. PeiTiHrY 1 po3HKHHTH. OCHOBHBIEC OTIIHYUSL
PEHTHUHTOB U PIHKHHTOB.

KonuuectBeHHbIE OLICHKHU pHCKa. CTaTI/ICTl/I‘{eCKI/Ie U3MEPUTEIIN pHUCKa
(MHAHCOBBIX ~ MHCTPYMEHTOB €  HOCTOSHHOH  ((pukcupoBaHHOI)
JOXOMHOCTBIO: CPOK 0 IOTAIICHWs, CPENHHIl M 3KBUBAJICHTHBINH CPOK,
Jropanys 1 MOAUGHIUPOBAHHAS AIOPALIHS.

CraTucTHUECKHE W BEPOATHOCTHBIE MEphl  pPHCKA:  BEPOSITHOCTb,
CpEHEKBaAPATUIECKOE OTKIOHEHHUE, BOIATHIBHOCTb. OCHOBHBIE CIIOCOOBI
MOJICTIMPOBAHUS  BONATWwibHOCTH. BennumHa  Value-at-Risk  (VaR).
M3mepenne cructeMaTn4eckoro (PbIHOYHOTO) pUCKa akTHBa (Ko GHUIUCHT
). PeiHouHast Mofesb. Mojienb OlleHKH 1oNrocpodHbix akTHBoB (CAPM).

HGKHI/IOHHLIC 3aHATUA

10

IK-3

Tema 1.3 «MeTOABI OLICHKH PHCKa»

KauectBenHble olieHKH pucka. KoinnuecTBeHHbIE OLIEHKU PUCKA.

Bennunna  Value-at-Risk  (VaR).  M3mepeHume  cucreMaTHyecKkoro
(pprHOYHOTO) pHcKa akTHBa (K03 duimenT B). BeimonHenue 3ananuii.
I'pynnoBoe TBOpueckoe 3ananue «OlieHKa, aHAIN3 U YIPABICHUE PUCKAMHU
OpraHu3anumy.

Beimonsenue 3aganuii ¢ nomoinsio LibreOffice .

Pa6ora ¢ manubivu Llentpanshoro 6anka P®, Poccrara. Mcnons3oBanue

[pakTHyeckue
3aHATUSL

IK-3




nHpopmanuu KoHncynpranr +.

Tema 1.3 «MeToAbBI OLICHKH PHCKa»

17 IIpuMeHeHHe CKOPUHIOBBIX MoOJENel NpU OLEHKE KPeJUTHOIO pHCKa. CamocrosiTesbHast 9 2 TK-3
’ OrneHka KpeJUTHOTO pHCcKa (hU3. U Iop. JIHII. pabora
Hcnonp3oBanue nHpopmarmu KoHcynbranT +.
Paznes 2. MeToabl ynpaBjieHUus] pUCKOM
Bun 3ansiTus / Cemectp /| KonmuectBo
Ne HaumeHnoBaHue TeMbl, KPAaTKOe colep:KaHue KoMnerenuun
pabotsl / popma ITA Kypc 4acoB
Tema 2.1 «MeToab! ynpaBiIeHUs! pUCKaMH: U3MEHEHHE YPOBHS PUCKa»
2.1 | duBepcuduxanus: mnoHsartue M Buapl. CoBepIIEHCTBOBaHHME CHUCTeMbl| JIEKIMOHHbIE 3aHATUSL 9 6 IK-3
YIpaBICHUSL.
Tema 2.1 «MeTtozpl ynpaBiIeHUs] pUCKaMU: H3MEHEHHE YPOBHSI PUCKa»
IR YT P yp p IIpaxTHyeckne
2.2 | duBepcuduKkaiys: NOHITAE U BHIBI. 9 6 TIK-3
3aHATHA

Brinonnenue 3amanuii ¢ momoipio LibreOffice .

Tema 2.2 «MeTons! ynpaBieHHS pPHCKaMH: BO3ICHCTBHE 0€3 M3MEHEHUS
2.3 | ypoBHS pHCKa» JlexoHHbBIE 3aHATHS 9 6 IK-3
Tpancdep pucka. KomreHcanus 1 orpaHu4eHHE PUCKa.

Tema 2.2 «Mertozbl ynpasieHHsi pUCKaMH: Bo3zeicTBHe 0e3 W3MEHEHHs

[IpaxTugeckue
2.4 | ypoBHS pucka» SaHsTHS 9 4 IK-3
IMepenaua pucka. Komnencamnus u orpanudeHne pucka. Pa36op mpumepos.

Tema 2.2 "Meroasl ympaBieHHS PUCKaMU: BO3ZACHCTBHE 0Oe3 M3MEHCHHUS
YpOBHsI pucka"
CrpaxoBaHHe TpeIIPHHUMATEIbCKAX pUCKOB. CtpaxoBanue ¢uHaHCOBBIX| CamocTosTeNbHas

2.5 9 22 TIK-3
puckoB. CrTpaxoBaHHE  OTBETCTBEHHOCTH AMPEKTOPOB M  HMHBIX pabora
TIOJDKHOCTHBIX JIKL, cTpaxoBanue D&O.
Vcnionb3oBanue uHpopmarmu KoHcynbranT +.

2.6 |IloaroToBka K IPOMEXYTOUHOI aTTECTAINH 3ayer 9 0 TIK-3

4. POHJ] OIEHOYHbBIX CPEJICTB

CrpykTypa U comepkaHue (OHAA OLEHOYHBIX CPEACTB AN TPOBEACHUS TEKYIIEro KOHTPOJS M IIPOMEXYTOYHOH aTTecTalnu
npezncrasiensl B [punoxkennu 1 k paboueil mporpaMme AUCIUILTHHEL.

5. YYEBHO-METOIUYECKOE U TH®OPMAIIMOHHOE OBECIIEYEHUE JTUCHUIIJINHBI

5.1. YueGuble, HAyYHbIE€ M METOAMYECKHE U3IAHUS

ABTOpHI, bubmmorexa /
3arnaBue W3narenscTBo, rox
COCTaBUTENIN KonuuectBo
1 Kypnan "Ynpasnenue puckom” YuraneHslii 3a1 PIOY
(PUHX)
2 Tepexona, E. A., DKOHOMHUECKAsI OIICHKA PUCKOB: yueOHoe mocobue | Mocksa: Poccuiickas 9bC «IPR SMART»
Mo3zonera, H. B. TaMOXKCHHAs aKaJIeMus,
2016
3 Mansruna, A. E., VYnpasieHue prckaMy Ha MIPEANPUATHH: TEOPUS U Mocksa: Aii [Iu Ap Menua, 9BC «IPR SMART»
CaucryHOB, A. B. HpakTuKa: yaebHoe mocooue 2020
4 Hepessiukun C. A. OLeHKa pUCKOB: KypcC JIEKLUN Uomkap-Omna: [ToBomkckuit | ObC «YHUBEpcuTeTCKas
roCyJapCTBEHHBII Oubioreka OHJIAWHY
TEXHOJIOTHYECKHUH
yHuBepcutert, 2019

5.2. Hpoq)eccnm[am,m,le 0a3bl JaHHBIX U I/lH(l)OpMaIII/IOHHl)Ie CIIPpaBOYHBbIE CUCTEMbBI

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

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

Ennnas MmexBenomcTBeHHas nHpopManmonHo-ctatiuctuaeckas cucrema (EMUCC). Poccrart. https://www.fedstat.ru/
Koncynbrant +

5.3. [lepeueHb MPOrpaMMHOro odecrneyeHust

Onepanuonnas cucrema PEJ] OC
LibreOffice

5.4. YueOHO-MeTOAHYECKUE MATEPHAJIbI 111 00y4AI0LIHXCSH ¢ OrTPAHMYCHHBIMHU BO3MOKHOCTSIMH 30POBbSI

HpI/I HeOﬁXOIII/IMOCTI/I 110 3asIBJICHHUIO o6yqalomeroc;l C OTrpaHUYCHHBIMU BO3MOKHOCTAMU 310POBBA y‘le6HO-MeTOZ[I/I‘-IeCKI/Ie Marepuabl
HpPEeOCTaBIAIOTCA B (hOpMax, aJalTHPOBAHHBIX K OTPAHUUYCHUSAM 3I0POBbS M BOCHPHUATHS MH(popMarwu. [ Ml ¢ HapyHUIEHHSIMHU
3penus: B hopme ayauodaiina; B medarHoi GpopMe yBelHYeHHbIM mpudToM. st KL ¢ HApYUICHUAMHU CliyXa: B (hopMe SIEKTPOHHOTO
JAOKYMCHTA,; B e4aTHOH (bopMe. I[J'IS[ Jinl ¢ HapyHICHHUAMU OIIOPHO-ABUTAaTCIBHOIO allrapara: B (bOpMC OJICKTPOHHOI'O JOKYMCHTA, B
neyaTHoM opme.




6. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHHME JUCIHHUIIJIMHBI

ITomemenns aIs BcexX BHIOB PadoOT, MPELyCMOTPEHHBIX YYEOHBIM IUIAHOM, YKOMIUICKTOBAaHBI HEOOXOIMMOM CIIeIMaN3NPOBAHHON
y4eOHOIl MeOebI0 U TEXHUYECKUMH CPEACTBAMH O0YUIEHUSI:

- CTOJIBI, CTYJIbS;

- IePCOHAILHBIA KOMIIBIOTEP / HOYTOYK (TTepEeHOCHOMH);

- IIPOEKTOD;

- 9KpaH / UHTEPAaKTHBHAs JOCKa.

[TomemeHus s caMOCTOATENBHON pabOTHI 00yJaIOIIMXCS OCHAIIEHB! KOMITBIOTEPHON TEXHUKOM C BOMOXXHOCTBIO HMOMKITIOUEHHS K
cetu "MHTepHeT" 1 00eciedeHneM JOCTYTa K 3JEKTPOHHON HH(DOpMaIIMOHHO-00pa30BaTeIbHOM cpee.

7. METOANYECKHUE YKA3ZAHUSA JJIAA OBYYAIOIIUXCSA 11O OCBOEHHUIO JTUCITUITJINHBI

Metonuueckre ykazaHusl 10 OCBOCHHUIO TUCIMIUIMHBI TpeAcTaBieHsl B [Ipuioxkennu 2 k paboueil mporpaMme AUCHUILTHHEL.




®OHJ OHEHOYHbIX CPEACTB
1. Onucanue nokasareJieil ¥ KpUTepHeB OLCHNBAHUS KOMIIETEHIIMIT HA Pa3IMYHbIX ITANAX HX
(opMHpOBaHHS, ONMCAHUE KA OLlCHMBAHUSA

IIpunoxenne 1

1.1  Tloka3arenu u KpUTEPUH OLICHUBAHUSI KOMIIETEHLIUI!
3YH, cocrasustonue ITokaszaTenu oueHUBaHUSA Kpurepuu onenuBanus CpeactBa
KOMIIETEHIIUIO OLICHUBAHMUS
IIK-3 Cnoco6eH NpoBOANTH AHAJIN3 BO3MOKHBIX JKOHOMHYECKHX PUCKOB M 1aBaTh UM OIIEHKY,
COCTABJISITH 1 000CHOBBIBATH NMPOrHO3bI JMHAMMKH Pa3BUTHS OCHOBHBIX YIPO3 3KOHOMHYECKOI
0e3011aCHOCTH
3namo: @opmynupyet orBeTsl Ha | [IoaHOTA M conepKaTEIbHOCTh | Y CTHBIN OIPOC
OCHOBHBIE IIOHATHS M BHJBI | IOCTaBJICHHBIE BOIIPOCHl | OTBETAa; YMEHUE IIPUBOJUTD (Bompocsr 1-26).

9KOHOMHYCCKUX PHUCKOB

B 4YaCTH OCHOBHBIX
HOHATHUH U BUIOB
SKOHOMUYECKUX PUCKOB,
METOJO0B aHAJIN3a,
OIICHKHU U yTPABIICHUS
pHUCKaMH.

IIPUMEPBI

TecroBbie
3apanus (1-20)
3adeTHbIC
3apanus (1-10)

Ymuems:

OCYIIECTBIISITh UACHTU(DUKAIUIO,
OLICHKY M aHAJu3
SKOHOMUYECKUX PUCKOB

Pemaer pacuerHbie
3aJlaHusl, aHAJIM3UPYET U
HUHTEPIPETUPYET

IMOJIYUYCHHBIC PE3YyJIbTaThI.

[TorHoTa ®  HPaBUIBHOCTH
peIICHUI; 000CHOBaHHOCTH
oOpameHuss Kk 0azaM JaHHBIX;
COJICPIKATEIIBHOCTh BBIBOJOB U

Pacuernoe
3aJ]JaHue
(3amanus 1-7)
3ayeTHBIC

UHTEpIpETAlMA  [MOJy4YeHHBIX | 3amanus (1-10)
pE3yJIbTaTOB.
Bnaoemey: VYuactByeT B rpynnoBom | CooTBeTcTBHE pe3ynbTaToB | 3aueTHbIC
METOJIaMU OLIEHKH, aHaiu3a M |3aJaHuu, 10J10upaeT BBIIIOJIHECHUS rpynmoBoro | 3amanus (1-10)
yIpaBJIeHUs] SKOHOMUYECKHUMHU | JIUTEpaTypy U 0a3bl 3aJlaHUs TOCTaBlIeHHbIM LensaM | ['pynmnoBoe
pHUCcKamMu OpraHM3aliy; | JaHHBIX, OCYIIECTBISET |U 3amadaMm, OOOCHOBAHHOCTH | 3aJaHUE
criocobamu BBISIBJICHUS | OLIEHKY U aHAJIM3 PUCKOB, | IPUMEHEHHS METOI0B OLICHKH U

OCHOBHBIX YTPO3 9dKOHOMHYECKON
0€30I1aCHOCTH.

BBISIBJICHHC yrp03
3KOHOMHYECKOU
0€301acHOCTH,
dbopMupyeT OT4eT U
MPE3EHTALHIO 110
pe3yabTaTam

BBIITOJIHCHU S prnHOBOFO
3aJIaHusl.

aHanm3a PHICKOB.
O60CHOBaHHOCTH OOpalleHUs K
MH(OPMaLOHHBIM
ucrouHukaMm.  [lomHora m
COZIEPKATEIBHOCTh
NpPEICTaBICHUS  Pe3yJbTaToOB
BBITTOJTHEHHSI TpYIIIOBOTO
3aJJaHMs B XOJ1€ 3aIMTHI.

1.2 IIIkambl OlleHUBaHUS:

Texyiuit KOHTPOJIb YCIIEBAEMOCTH U IIPOMEXKYTOUYHAS aTTECTalMsl OCYIIECTBIISETCS B paMKaxX HAaKOMUTEIbHOM
0aIbHO-peUTUHIOBOM cucTembl B 100-0anabHOI 1mIKae:

50-100 6ayioB («3a4TEHO»)
0-49 6annoB («HE 3aUTEHOY)

2. TunoBble KOHTPOJILHBIE 32IAHUS WM HHbI€ MATEPHAJIbI, HE00X0IMMBbIE IJI OlleHKU 3HAHUI, yMEHUI,
HABBIKOB U (MJIM) ONBITA JESITEJbHOCTH, XapaKTEePH3YIOIIMX J3TANbl ()OPMHPOBAHUS KOMIIETCHIHI B
npouecce 0CBOeHHUsi 00pa30BaTeJIbHOM MPOrPaMMbI

2 Henapamerpuueckuii meron ompenejgeHusi VaR:

3ayeTHbIC 321aHUA
3a4derHoe 3ananmne Ne 1
1 IlonsiTHEe YPpOBHS pPHCKA: 4acTOTA BOZHUKHOBEHHUSI NMOCJIAEACTBMH M TskecTh yumiepOa. Ilonsitue
OIIACHOCTH, (PAKTOPOB PHUCKA: K/II04YeBbIe 0TIn4YMd. IIpuBeauTe npumepsl.

HHTEPNpPeTANHsA MOJYy4YeHHOro 3HayeHus1. [IpuBenure npumepsl.

OCHOBHbIE XapPaKTepPUCTHKH,

¢popmy.ibl,

3agaya 1. O6wem kpeauTHOTO Moptdens 6aHka 3a Mpouulbii roa coctasua 1150 knueHTOB, B TOM uncie 1)
YUCJIO KIMEHTOB, B3SIBIIMX OJHOBPEMEHHO Oojiee ABYX KpeauToB, - 320 dYemoBeK, 2) YUCIO HMEOIINX




3a/I0J>KEHHOCTD 110 OJHOMY KPEIuTy — 75 4elloBeK, 3) YUCI0 UMEIOIIUX 3aJ0JIKEHHOCTh IO OJJHOMY KPEIUTY U
B3sIBIIKX Oo0Jiee ABYX KpeauToB — 15 yenoBek. Eciu B TekyIiiem roay onpeeneHHblid KIMEHT OaHKa UMeeT Ooliee
IBYX KPEIUTOB, TO YEMY PaBHA BEPOSTHOCTH TOTO, YTO TAKOH 3aeMIIUK OYAET UMETH 3a/I0JDKEHHOCTD 10 OJTHOMY
KpEeauTy.

3agaua 2. J/[aHHBIC 0 ©KETHEBHBIX TOPrax aKIUSIMH YMUTEHTA MPEICTABICHBI B TAOIUIIE:

Hos6ps 02 | 03 | 04 | 05 | 06 07 08 {09 | 10 | 11 |12 | 13 | 14 | 15
Hoxomunoc | 00 (-21(01(32|-03|-25|-08|26|-22|06|04|13]|27]35
Tb, % 1 8 4 2 8 7 6 2 3 9 2 2 9 3

Ha 15 Hos6pst 1iena 3akpeitust akiuu coctaBuia 1200 py6. Mcnonp3ys nMeromuecs JaHHble, 1 TopThens u3
100 akiuii onpenenuTh OJHOAHEBHBIM aOCOMIOTHBINA U OTHOCUTENBHBIH VAR ¢ 10BepUTEbHONM BEPOSTHOCTHIO
90% nemapamerpuyeckuM MetooM. Caenarh BeIBOIbI. [10o1poOHO onucaTh X0/ peleHus.

3aderHoe 3aganue Ne 2

1 OueHkn pucka B cooTBeTcTBUM cO cTaHgapToM FERMA: kadyecTBeHHbIE, OJYKOJIN4YEeCTBEHHbIE,
KoJimyecTBeHHbIe. [IpuBeauTe npumepsbl.
2 CratucTtuyeckne Mepbl pUCKA: BEPOSATHOCTb, CTAHJIAPTHOE OTKJIOHEHHUE (/151 aKTHUBA M nopTdest

aKTHBOB), MOJIyBapuanus, nojayaucnepcus. JlocTouHcTBa, HEJOCTATKH. ATperupoBaHHe CTAHAAPTHOIO
OTKJIOHEHHUSs /1JIs1 Pa3HbIX EPHO/I0B BpeMeHH.

3agaua 1. BeposTHOCTh HEBO3BpaTa MHBECTHUPOBAaHHBIX B MpoeKT Nel cpenctB cocraBuset 0,20, 11 npoekTa
No2 BepositHOCTB 3TOrO cocrasisier 0,18; BO3BpaT cpencTB, HHBECTUPOBAHHBIX B MPOEKT Ne3, BO3MOXKEH ¢
BepoATHOCTHIO 0,85. OLIEHUTH BEPOSITHOCTh TOT'O, UTO NPU UHBECTUPOBAHUU B TPH MPOEKTA:

L4 cpeacTBa 6y,Z[YT BO3BpalICHBI TOJBKO IO ABYM IIPOCKTAM;
L4 HE HpOPI?»OﬁI[GT BO3BpaTa X0Ts OBl 110 OIHOMY IIPOCKTY;
L4 6y,Z[YT BO3BpalllCHbI CPEACTBA XOTA OBl 110 ABYM IIPOCKTaM.

3agaua 2. KpenuTHelii mopTdenb MHCTPYMEHTOB coAepXHUT 30 MHCTPYMEHTOB, C BEPOATHOCTHIO nedoiTa,
paBHoii 0,02, 1u1st KaXK10T0 U3 HHCTPYMEHTOB. OIIEHUTh BEPOSITHOCTH TOTO, YTO B MOPT(HEIE MPOU30UIYT:

Tpu AedoIITa;

He Oonee Tpex aedonTos;

TOJIBKO JIBa AeoiTa;

XO0Ts1 ObI JBa 1eoiITa;

MeHee TpeX 1edoToB.

Cnenatb BbIBOIBL. [To1p0oOHO OMHCaTh X0/ PEIICHUS.

3auerHoe 3aganue Ne 3

1 Bubl 5JKOHOMHYECKHX PHCKOB: 110 HCTOYHMKAaM. CHCTeMAaTHYeCKUI M HECHCTEeMATHYeCKH I PUCKH.
IIpuBeauTe npuMepbI IJIsl Ka’KA0T0 BbIEJEHHOI0 BUAA PUCKA.
2 CrarucTuyeckne MOJeJIM OLCHMBAHWS BepPOATHOCTel aAedoara: Moaeabp AJNbTMAHA M ee

Monupukanuu. OcHOBHasi ujaesi, NPeANOCHUIKH, HHTepHpeTauus pe3y/JbTaTOB, /JAOCTOMHCTBA U
HeocTaTku. UHTepnperanus napamerpa Z. [IpuBeaure npumMepsl.

3apava 1. J[ng noptdens KpeIUTHBIX HHCTPYMEHTOB IPH YCIIOBHH, UTO CPETHET0I0BOE YUCIIO J1e(OITOB
KOHTPAareHTOB PaBHO 7, OLIEHUTh BEPOSITHOCTh TOTO, UTO B T€UEHHE rojia B HopTdere Mpou3ouIyT:

. nBa aedonra;
° MeHee JIBYX 1e(OIITOB;
o OombIe Tpex aedonaToB.

3anaua 2. OCHOBHBIC XapaKTEPUCTHUKU JOXOAHOCTEH aKI[Ui TPEX IMUTEHTOB MPE/ICTABIECHBI B TabIHUIIE (YHCIIO
HaOmroaeHui coctaBuio 150):

XapakTepucTHKa | IMHUTEHT A OmuteHt B OmuteHt C
Cpennee 0,999708 1,002635 0,997989
CT. OTKJIOHEHHE 0,015857 0,016142 0,026978
Koppemsiuus

AB 0,14

AC 0,17

BC 0,35




OxapakTepu30BaTh MOJYYECHHBIE Pe3yIbTaThl. PaccMOTpeTh BO3MOXKHOCTD (popMUpOBaHUs MOPTHENs U3 IBYX
WHCTPYMEHTOB, TpeArnojaras, 4ro nois akiui smuteHta B cocraBut: 60%. Cnenats BbIBOABL. [lomapoOHO
OIIUCAaTh X0/ peH_ICHI/ISI.

3aueTHoe 3aganue Ne 4
1 Beauunna Value-at-Risk (VaR). OcnoBHble (pakropbl, Biausiiomme Ha VaR. [locrouHcrsa,
HEOCTATKH, OTJHYHS OT JPYrMX Mep pHcKa. BoJaTHWIBHOCTL KaK Mepa PHCKa: 0COOEHHOCTH,
JOCTOMHCTBA, HenocTaTku. [IpuBeIUTE MPUMeEpPBHI.
2 MeToabl ynpaBJeHHs] pUCKAMHE: Nepeaaya pucKa, uzderanue pucka. Oco0eHHOCTH, JOCTOUHCTBA,
HegocTaTKn MeTo10B. [IpuBenTe MpUMeEpPHI.

3agaya 1. Marpumna BBIIUIAT COAEPKHUT JTOXOAHOCTH (B MpOIEHTaX) akuuid A u B mpum AByX BO3MOXKHBIX
CIICHApUSAX pa3BUTHs COOBITHI. B ckOOKax yka3aHbl BEpOSTHOCTH pean3alliu CIICHAPHUECB.

JloxogHOCTH JJ1s1 CIICHAPHEB
Axunn S1(0,25), % S2 (0,75), %
A 2 2,25

B -1 3,75
OrnpenenuThb: CpeIHrue 0KUIaeMble JOXOAHOCTH U IUCTIEPCUU JUTSI KaXKIOW M3 aKIMil; OLICHUTh PUCK PA30PECHUS
WHBECTOpA MPHU YCIOBUH, YTO OH B3I IEHBI'H B 10T oA 1,25%, u ero oxkxugaembie TOTEPH.

3agaua 2. Mcnonb3ys nMeronuecs: JaHHbIE O €KEJHEBHBIX Toprax akuusmu Coepbank Poccuu, 11t moptdens
n3 100 akiuii onpenenuTh oHOAHEBHBIN VaR ¢ qoBeputenbHOi BeposaTHOCTBIO 99,9% u 95%:

a) HeMapaMeTPUUECKUM METOIOM;

0) mapaMeTpUIeCKUM (JIeJIbTa-HOPMAIbHBIM) METOJIOM.

Cnenatp BbIBOABL. [To1poOHO onucaTh X0/ pelieHus.

3aueTrHoe 3amanue Ne 5

1 Tunsl JIIIP no orHomenuro k pucky. Ilonsarue ¢pyHkuum mosaedHoctd. TunuyHbie (PyHKUMU
M0JIe3HOCTH.
2 CrarucTuyeckue MOJeJHM OLECHMBAHUS BeposATHOCTedl aAedosara: Moaendn OHMHOMHAJIBLHOIO

pacnpenenenuss u pacnpenenenus Ilyaccona. IlpeamosiokeHusi U ycCJIOBHSI NPHMEHEHHMs, OCHOBHbIE
XapPAKTEPUCTHKHU, (POPMY.bl, HHTepHpeTalusl pe3yJbTATOB, NOCTOMHCTBA W Henoctatku. IlpuBenute
npuMepbl.

3agaua 1. BeposTtHOCTh cHUkeHHs oxoaHocTH akiuu C cocrasiser 0,12; ansa akuuu B BeposiTHOCTH pocTa
noxoaHoctu cocraniser 0,88; noxoaHoCcTh akuuu A OyneT pacTtu ¢ BepossTHOCTbIO 0,95. OLeHUTh BEpOsATHOCTh
TOT0, YTO:

o CHU3UTCS JOXOJHOCTB ABYX aKILUH.

o CHHM3HTCA JOXOAHOCTb XOTs OBl IBYX aKLIUH.

3anaua 2. BpemenHo cBo6oaHbIE cpeACcTBa (UpPMa BIOXKWIA B MOKYNKY akIMi 1BYyX Kommanuil: «Hentyn» n
«Besysuit». HagexHocTh nmepBoii orieHeHa skcneptamu B 85%, a BTopoit — 91%. Onpenenure:

a) BEpHO JIM, YTO BEPOSITHOCTH MOTEPU BCEX CPEJCTB MEHbILE, €CIU UX BIOXKUTh TOJIBKO B OJIHY, CaMyIO
HAaJIeKHYI0 KOMIIAHUIO, U HE UMETH JIe] CO BTOPO, HE OYE€Hb HAJIE)KHON KOMITAaHUEH;

0) BEpOATHOCTb TOTO, YTO CPEACTBA, NHBECTUPOBAHHBIEC B MOKYIKY aKLUUH JBYX KOMIAHWH, OyIyT MOJIHOCTBIO
MOTEPSHBI U3-3a Kpaxa 00enx KOMIaHHii;

B) BEpOATHOCTh YaCTHYHOW MOTEPU CPEICTB MU3-3a Kpaxa KaKoW-110o oTHON KoMITaHuM (6e3pazInyHO KaKok);
I') BEPOATHOCTH TOT'O, YTO CPEICTBA MOJHOCTHIO COXPAHSATCS;

1) KaK IIPOBEPUTH MTPaBUIIBHOCTH PACYETOB IO TPEM MPEABIAYIIIMM ITYHKTaM;

€) €CTh JIU He0OX0IMMOCTh TUBEPCU(PHUKAIIUH, U B YEM OHA BHIPAXKAETCS.

Cnenatb BbIBOJIBL. [ToapoOHO onmcaTh X0/ pelieHus.

3a4deTrHoe 3anganue Ne 6
1 PeiiTunru u paHKUMHIU. OCHOBHBIE OTJIMYHS PEHTHHIOB U PIHKHHIOB.
2 NnenTuduxanus, HICTOYHUK pucka. OneHKka pucka.

3agaya 1. O6wem kpeauTHOrO Moptdens 6aHka 3a Mpouulbii rox coctasua 1150 knueHToOB, B TOM uncie 1)
YUCJIO KIMEHTOB, B3SIBIIMX OJHOBPEMEHHO Oojiee ABYX KpeauToB, - 320 dYemoBeK, 2) YUCIO HMEOIINX



3a/I0J>KEHHOCTD 110 OAHOMY KPEIUTYy — 75 4eNoBeK, 3) YUCIIO UMEIOIINX 3a0JKEHHOCTh M0 OJTHOMY KPEAUTY U
B3SIBIIUX OOJiee ABYX KpeauToB — 15 uenoBek. Eciii B TeKyIiem roay onpeaeieHHbIA KIMEeHT OaHKa UMeeT Ooiee
JBYX KPEIUTOB, TO YEMY PaBHA BEPOSITHOCTH TOTO, YTO TAKOH 3aEMINUK OYJET UMETh 3a/I0JDKEHHOCTD 10 OJTHOMY
KpEeauTy.

3agaua 2. Vcnonb3ys nMeromuecs: JaHHbIC 0 eKEeTHEBHBIX Toprax akmusmu Coepbank Poccum, mis moptdens
n3 100 akmuii onpenenuTh oqHOAHEBHBIN VaR ¢ qoBeputenbHOi BeposTHOCTBIO 99,9% u 95%:

a) HeMmapaMeTPUUECKUM METOJIOM;

0) mapaMeTprU4eCcKuM (JIeJIbTa-HOPMAIBHBIM) METOJIOM.

Caenatb BbIBOJIBL. [loapoOHO omMcaTh X0/ pelieHusl.

3aueTHoe 3amanue Ne 7
1. PoiHouHas Moaenb. Moaelb OlleHKH 10JrocpoyHbix akTusoB (CAPM).
2. N30exanue, nepenaya, yaepkaHue pucKa, pe1oTBpallleHNe U CHHKeHHe yinepoa.

3agaua 1. BeposTHOCTh HEBO3BpaTa MHBECTUPOBAaHHBIX B MPoeKT Nel cpenctB cocrasuset 0,20, 11 npoekTa
No2 BepositHOCTH 3TOr0 coctaBisier 0,18; BO3Bpar CpencTB, MHBECTUPOBAHHBIX B MPOEKT Ne3, BO3MOMKEH C
BepoATHOCTHIO 0,85. OLIEHUTH BEPOSITHOCTh TOT'O, UTO IPU UHBECTUPOBAHUU B TPU MPOEKTA!

L4 cpeacTBa 6y,Z[YT BO3BpalICHBI TOJIBKO IO ABYM IIPOCKTAM;
L4 HE HpOPI?»OﬁI[CT BO3BpaTa X0Tsd OBl 110 OIHOMY IIPOCKTY;
L4 6y,Z[YT BO3BpallICHbI CPCACTBA XOTs OBl 110 ABYM IIPOCKTAM.

3agaua 2. KpeautHbiii moprdens HHCTPYMEHTOB coiepXuT 30 MHCTPYMEHTOB, C BEPOSITHOCTBIO naedoiTa,
paBHoii 0,02, 11t KaXKI0T0 U3 HHCTPYMEHTOB. OLIEHUTh BEPOATHOCTH TOTO, YTO B MOPT(hEe MPOU30MIyT:

Tpu nedoiira;

He Oosiee Tpex naedonTos;

TOJIBKO JBa aedonra;

x0T ObI 1Ba nedoira;

MeHee TpeX Ie(OJITOB.

Cnenatp BbIBObI. [lo1poOHO onucaTh X0/ peleHusl.

3auyeTHoe 3axanue Ne 8
1 JAuBepcupurkanms: MOHATHE U BUABI.
2 TosiepaHTHOCTH (IPUEMJIEMOCTb) K PUCKY.

3agaua 1. /s noptdens KpeAUTHBIX UHCTPYMEHTOB IIPU YCIIOBUH, YTO CPEIHET0I0BOE YHCIIO 1e(OJITOB
KOHTPAreHTOB PaBHO 7, OLIEHUTh BEPOSITHOCTb TOTO, YTO B TEUCHHE T'0/1a B OPTQee MPOoU30HayT:

° nBa nedoira;

o MeHee IBYX N1e(OITOB;

o OobIie Tpex Ae(onaToB.

3apgavya 2. O6weM kpeauTHOro noprdens 6aHka 3a mpouulbii rox coctasua 1150 knueHTOB, B TOM uncie 1)
YUCJIO KIJIMEHTOB, B3SBIIMX OJHOBPEMEHHO Oojee IBYX KpeauToB, - 320 4yenoBeKk, 2) YUCIO HMEIOIIHUX
33JI0JDKEHHOCTD IO OJJHOMY KPEIUTY — 75 4eJIOBEK, 3) YMCIIO UMEIOLINX 3a{0JDKEHHOCTD [0 OJJHOMY KPEIUTY U
B3SIBIIUX O0Jiee ABYX KpeauToB — 15 uenoBek. Eciiu B TeKyIiem roay onpeaeieHHbId KIUEeHT OaHKa UMeeT OoJiee
JBYX KPEIUTOB, TO YEMY PaBHA BEPOSITHOCTb TOTO, UTO TAKON 3a€MITUK OyJIeT UMETh 3a/I0J’KEHHOCTD 110 OTHOMY
KpEeauTy.

3auerHoe 3axanue Ne 9
1 Otnowenne JIITP k pucky. Cy0ObeKTHBHOCTD B IPHHSTHH PelIeHUIA.
2 N30exanue, nepenaya, yaepxkaHue pucKa, npeJloTBpallieHle U CHUKeHHe yiepoa.

3agaua 1. Marpuna BbIIIaT COAEPXKUT JTOXOAHOCTH (B MpOLIEHTaxX) akiuii A u B mpu ABYyX BO3MOXKHBIX
CIICHapUAX Pa3BUTHUS cOObITUN. B ckoOKax yka3aHbl BEpPOSTHOCTH peau3alliy CIIEHAPHEB.

JloxomHOCTH 1JI CIIEHAPUEB
Axkuun S1(0,25), % | S2(0,75), %
A 2 2,25

B -1 3,75




Ornpenenutb: cpeHUEe 0KUAAeMble TOXOJHOCTH U TUCTIEPCUU JIST KaXKIO0W M3 aKIUil; OLIEHUTh PUCK PA30PEHUS
WHBECTOPa MPHU YCIOBHH, YTO OH B3sUJT J€HbIY B 10T noJ 1,25%, 1 ero oxugaeMble MOTEPU.

3agaua 2. Vcnonb3ys nMeronyecs: JaHHbIe 0 eXKeTHEBHBIX Toprax akmusmu Coepbank Poccun, s moprdens
u3 100 akmuit onpenenuTsh oqHOAHEBHBIN VaR ¢ qoBeputenbHOi BeposTHOCTHIO 99,9% u 95%:

a) HeMmapaMeTPUUECKUM METOJIOM;

0) mapaMeTpUIeCKuM (JIeJIbTa-HOPMAITBHBIM) METOJIOM.

Cnenatp BbIBOJIBL. [IoapoOHO ommcaTh X0/ pelieHusl.

3auerHoe 3aganue Ne 10

1 CraTucTuyecKkHe W BePOSITHOCTHbIE Mepbl PHCKA: BEPOATHOCTH, CpPeJIHeKBaJApaTHyecKoe
OTKJIOHEHHE, BOJIATHUILHOCTb.
2 IIpou3BoaHble pUHAHCOBBIE HHCTPYMEHTDI.

3anaua 1. BepostHOCTh cHMKeHMS AoxoaHocTu akiuu C cocrasisiet 0,12; nng akuuu B BeposSTHOCTH pocTa
noxoanoctu cocrasiser 0,88; noxogHocTh akuuu A OyneT pactu ¢ BepossTHOCTBIO 0,95. OueHuTh BepOsSTHOCTh
TOTO, YTO:

. CHUBHTCS JOXOIHOCTh JABYX aKIIUH.

o CHUBHTCS JIOXOJIHOCTB XOTs ObI IBYX aKIIUM.

3agaua 2. BpemeHHO cBOOOJHBIE cpelicTBA (UpPMa BIOKWIA B MOKYIKY aKIUil 1ByX komnanuil: «Hentyn» u
«Be3ysuii». HagexxHocTh nepBoii orieHeHa skcnepramu B 85%, a Bropoit — 91%. Onpenenure:

a) BEPHO JIM, YTO BEPOSTHOCTH IMOTEPH BCEX CPEACTB MEHBIIE, €CIM WX BJIOXKUTh TOJBKO B OJHY, CaMylO
HAJESKHYI0 KOMIIAHHUIO, U HE UMETh I CO BTOPOIA, HE OYEHb HAJIC)KHON KOMITaHHEIH;

0) BEpOSATHOCTH TOTO, YTO CPEJICTBA, HHBECTUPOBAHHBIC B MOKYIKY aKIIUH BYX KOMIAHHUH, OYAYT MOJTHOCTHIO
MOTEPSIHBI U3-32 Kpaxa 00erX KOMIaHHi;

B) BEPOSITHOCTh YaCTUYHOM MOTEPHU CPEJICTB M3-3a Kpaxa Kakou-mnbo o HOM KoMnaHuu (0e3pa3iuuHo KaKoi);
I') BEPOATHOCTH TOTO, UTO CPE/ICTBA MOTHOCTHIO COXPAHSATCS;

1) KaKk MPOBEPUTH MPABMIHLHOCTh PACYETOB 10 TPEM MPEIbLIYIITUM TYHKTaM;

€) €CTh JIU He0OXOIUMOCTh TUBEPCU(PHUKAIINH, U B YEM OHA BBIPAKAETCA.

Cnenatp BbIBO/BL. [TonpoOHO onucaTh X0 pelieHus.

Kputepuu oneHuBanus:

3aueTHoe 3a/laHue OlleHWBaeTCsl MakcuManbHO B 100 Gamos:

- 50-100 6ayoB («3a4TEHO)

- 0-49 6ainoB («HE 32a4TEHOY)

Kaxxmas 3amava onieHUBaEeTCs OTAENLHO, MakcuMaiabHo B 20 6amnoB. MakcuManbsHo oOmuii 6amn — 40 6aiios.
Kpurepun onennBanus 3agaun:

- 10-20 GannoB. 3ajmaya perieHa B MOJIHOM 00beMe, ¢ HEOOJNBIIMMHU MOIPEIIHOCTAMH, BBIOpaHbl BEpHBIE
WHCTPYMEHTAJIbHbIE METOAbl W TPUEMbl peIIeHMs, TPOBEICHbl BEpPHBIE pacueThl, CIENaH MOJHBIH,
COJIEP)KaTeIIBHBIN BBIBOJ] 1O pPE3yJbTaTaM IPOBEICHHBIX PACYETOB, B pacueTaX M BBIBOJAX COJAEPKATCS
HE3HAYUTENbHbIE OIUOKH.

- 0-9,9 Oamma. 3amaga He pelIeHa WIA pPeIIeHA YaCTUYHO, YACTHYHO BBIOPAHBI HEOOXOIMMBIE
WHCTPYMEHTAIIbHBIC METOJIbI ¥ TIPUEMBI PEIICHHUS, PACYCTHI HE TTPOBEICHBI WIIH ITPOBEICHBI YaCTUIHO, BBIBO/T 110
pe3ynbTaTaM MPOBEACHHBIX PACUETOB HE CJeNIaH WM OIIHOOYEH.

Kaxp1ii BOnpoc OIeHUBaeTCs OT/IEbHO, MakcuManbHO B 30 6amutoB. MakcumabHO 001wt 6amr — 60 6amios.
Kputepuu onieHnBanus OTAEIHLHOTO BOIIPOCA!

- 15-30 GaymoB. OTBET HA BONPOC BEPHBIA MM C OTACIHHBIME TOTPENIHOCTSMHU U OIMIMOKaMH, YBEPECHHO
WCIPABIICHHBIMH  TIOCJIE  JIOTIOJTHUTEIBHBIX ~ BOIPOCOB;  MPOJEMOHCTPUPOBAHO  HAJIMYME  TIIYOOKHX
MCYEPIBIBAIOIINX / TBEPIABIX M JOCTATOYHO MOJHBIX 3HAHHM, TPAMOTHOE U JIOTUYECKH CTPOHHOE U3TIOKEHUE
MaTepuaja Ipu OTBETe.

— 0-14,9 6anna. OTBET Ha BONPOC HE BEPEH HIIM YaCTUYHO BEPEH, MPOJIEMOHCTPUPOBAHA HEYBEPEHHOCTh U
HETOYHOCTH OTBETOB Ha JIOMOJIHUTENIbHBIE U HABOSIINE BOTIPOCHI.

Bomnpocsl 11 ycTHOro onpoca
Paznen 1 «IlonsiTue, uaeHTU(PUKANMSA U OLEHKA IKOHOMUYECKOI0 PUCKA»
1. [TonsiTHe pucka, ypoBHs pucka, GakTOpOB pUCKa, OTTACHOCTEH.
2. Knaccudukanms puckos.



VYnpaBieHrue puckaMu, KOHICTILUN YIPABICHUS PUCKAMHU.
[ToHsATHE HHTETPUPOBAHHOTO PUCK-MEHEIKMEHTA.
VYpasieHne puckamy B CIIy4ae pealu3aliuy pucka.
VYnpaBieHue puckaMu 10 peaau3aliy pucKa.
Wnentudukanus, ncTouHuK pucka. OmeHka pucka.
Mertonbl HaeHTU(UKALUY U aHATIU3a PUCKOB.

dopmMa onucaHus pUCKOB.

RR©oNo G kw

0.  MeToabI OLIEHKU PUCKOB: SKCIIEPTHBIE U CTATUCTHYECKHUE.
1.  Pe3synbraTsl Mpoleaypsl OIICHKH PUCKA.
12. [TocnencrBus pucka (Yrpo3sl 1 BO3SMOKHOCTH).
13. OrneHka BEpOSATHOCTEN: OACHOCTH.
14. TonepaHTHOCTH (MPUEMIIEMOCTH) K PHUCKY.
15. Kapra u Mmarpuia puckos.
16.  ATpuOyTHBHBIC OIICHKH PUCKA.
17.  Peiitunru u poHKUHTU. OCHOBHBIE OTJIMYUS PEUTUHIOB U PIHKUHIOB.
18. CratucTHYecKue W3MEPUTENIH PUCKA (PUHAHCOBBIX MHCTPYMEHTOB C IOCTOSHHOHM ((hHMKCHUPOBAHHOM)

JTOXOHOCTBIO: CPOK [0 TIOTAleHHs, CPEIHUH M HSKBUBAICHTHBIA CPOK, TIOpalvs W MOAH(PHUIMpPOBAHHAS
JIopaLus.

19.  CrarucTuyeckue U BEPOSTHOCTHBIE MEPBhI PUCKA: BEPOSTHOCTh, CPEIHEKBAIPATUUYECKOE OTKIOHCHHE,
BOJIATHJILHOCTb.

20.  OcHOBHBIE CTIOCOOBI MOJICITUPOBAHUS BOJIATUIBHOCTH.

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

22. W3MepeHne cHCTEMAaTHYECKOTO (PHIHOYHOI0) pHcKa akTuBa (KO3 GuimeHt f3).

23. PriHouHas Mojens. Moenb OLleHKH A0IrocpodHbIX akTHBOB (CAPM).

Pa3nea 2 «MeToabl ynpaBjieHHsI PHCKOM»

24.  U30exanue, nepenava, yIepKaHue pUCKa, PEAOTBPAIICHUE U CHIDKEHUE yiepoa.

25.  IIpousBonHbIe (UHAHCOBBIE HHCTPYMEHTHI.

26. JuBepcudukanys: MoHATAE U BUJIBI.

Kpumepuu ouyenueanus:

Kaxxapiii Bompoc oneHUBaeTCsl OTAENIbHO, MaKcUMainbHO B 1 Oami. MakcumanbHo oOumii 6amn — 26 6amios.
Kputepun onieHuBaHMs OT/I€IBHOTO BOIPOCA:

- 0,5-1 6amn. OTBeT Ha BONMPOC BEPHBIA WU C OTACIHHBIMH MOTPEITHOCTSIMU M OIIMOKaMH, YBEPEHHO
WCTIPABICHHBIMHA  TIOCJIE  JONOJHHUTEIBHBIX  BOIPOCOB;  IMPOJEMOHCTPHPOBAHO  HAIMYHE  TIIYOOKUX
MCUEPIBIBAIOIIUX / TBEPJBIX U JOCTATOYHO IMOJIHBIX 3HAHUM, TPAaMOTHOE M JIOTMUYECKH CTPOMHOE U3JI0XKEHUE
MaTepuaa Inpu OTBETe.

- 0-0,4 6anna. OTBEeT Ha BOIPOC HE BEpeH WM YaCTUYHO BEPEH, IPOJAEMOHCTPUPOBAHA HEYBEPEHHOCTh U
HETOYHOCTb OTBETOB Ha JIOTMOJHUTENIbHBIE M HABOISLINE BOIPOCHI.

PacueTHble 3agaHua
3aganmue 1. [To 7aHHBIM KpEIUTHON OPTaHU3AIMH 32 TOJ] IO TOPT(EIIO BBIJAHHBIX IOPHIUIESCKUAM JIMIAM CCY/I:
YHCII0 3aeMIIUKOB — 450; YKcIIo 3aeMIIMKOB, 00BIBUBIINX ce0s1 OaHKpoTamH, - 10; YHCII0 3aeMIITUKOB, UMEIOIINX
3aJI0JDKEHHOCTh TI0 KPEIUTy, - 35; 4YWCI0 3aeMIIUKOB, OOBSBHUBIINX CeOs OaHKpOTAMH W HMEOIINX
3aJJ0JDKEHHOCTh IO KpenuTy, - 7. [Ipeanonoxum, uto cTpykTypa noprdens coxpaHuiach. Eciau B TekyiieM roay
3aeMIIHUK OOBSBUT O OAHKPOTCTBE, TO KaKOW OyneT BEpPOSITHOCTh TOTO, YTO TAKOW 3aeMIMUK OyJIeT HMETh
3aJJ0JDKEHHOCTh 110 KPEUTY.
3aganmue 2. DKCIEPTHl YCTAHOBHIIN, YTO BEPOSITHOCTH OAaHKPOTCTBA OaHKa B TEUEHHE MPECTOSIIET0 ro/1a paBHa
0,1. HaifTu BeposITHOCTB TOT0, YTO OAHKPOTCTBO ATOTr0 OaHKa MPOU30MIET B TeueHue: 1) Tpex Ommkailmux jer;
2) ogHOTO KBapTajia; 3) OJHOTO MecsIia.
3ananmne 3. CornacHO NPOBEICHHON SKCIEPTHOW OLIEHKE BEpOSTHOCTU aAedoisita (OaHKpOTCTBA) Ui Tpex
KOMMEpYECKHUX 0aHKOB COCTaBUIIM COOTBETCTBEHHO: 5%); 7%; 12%. Oprannzanueil NpuHATO pelieHNe OTKPHITh
JITIO3UTHBIE CYeTa B 3TUX Tpex OaHKkax. OnpeaenuTs BEpOSATHOCTH TOTO, YTO B TEUEHHE TEKYILETo roja:
1) BCe TpH OaHKa 00BABAT O aedoire;
2) HU OJIUH OaHK He 00BSBUT O JAe(ONTE;
3) TOJIBKO OJIMH OaHK OOBSIBUT O nedonTe;



3aganue 4. [To oneHKaM peanbHOE COCTOSHUE SKOHOMHUKH CTPAHBI B TEKYIIEM IOy MOXKET OBITh «XOPOIIUM) -
¢ BeposATHOCTBIO 0,25; «yAOBIETBOPUTEIBbHBIMY» - C BEPOATHOCTHIO 0,60 M «HEYIOBIETBOPUTEIBHBIMY» - C
BeposaTHOCTBIO 0,15. Takke MOXKHO 0XHIaTh, YTO KypC BAIIOTHI OyaeT pactu ¢ BeposTHOcThIO 0,10 - ecnmu
COCTOSIHME YKOHOMUKH CTPaHBI «xopoiuee», 0,20 - ecii COCTOSIHNE YKOHOMUKH CTPAHBI «yI0BJIETBOPUTEIBHOEY,
0,70 - ecriu cocTOSIHUE YKOHOMHKH CTPaHbI «HEYI0BIETBOPUTEIbHOEY. [Ipeanonoxmm, HabmogaeTcss pocT Kypca
BAIOTHL. ONIpeiesnTh BEPOATHOCTh TOTO, YTO COCTOSIHUE SKOHOMHUKH B 3TOT HEPHUO/ «XOPOLIEEH.
3ananue 5. MccneayroTcst pUCKY MHBECTULIMOHHOTO TPOEKTa CTPOUTEIHCTBA KOMIUIEKCA HAMIOJIBHOTO XPaHEHU S
3€pHOBBIX KYJIbTYp B IOpTOBOM ropojie Kpacnonapckoro kpas. [IpoBenena skcnepTHas OLEHKAa PUCKOB IIPOEKTA,
OIICHKH YPOBHEH prcKa U ymiepOa mpuBeIeHbl B KAUeCTBEHHOM IIKaje. YKa3aHusl.
- IIOCTPOUTH MaTPUILy PUCKOB MPOEKTA;
- MPUCBOUTH KJIETKaM TaOJIHIIbl OAJUIBI AJISl OLIEHKH PUCKOB, BBIYUCIUTH OOLINI PUCK TPOEKTA;
- pa3paloTarh MpeIOKEHHS M0 YIPABICHUIO PUCKAMU; MIPEANOIOKUTh, KaK U3MEHUTCS OILICHKA PHCKOB;
MePECUUTATh UHTETPATBHBIN PUCK MPOEKTA C YUYETOM YIPABICHUS; CIENATh BHIBOABI O PUCKAX MPOEKTA.

Pucku npoekTa u ux oneHka

Bun pucka XapaKkTeprucTUKa NOCIEACTBUN pealn3allii PUCKOB Ouenia Ouenka yposHs
YPOBHS PUCKa yuepba
OrpaHuydeHne Ha TOProBIO 36PHOM Huzkuit Bricokuii
[onutnyeckuit | OrpaHnyeHUE IKCIOPTA 3EPHOBBIX Cpennuii Cpennuii
Poct HasloroBeIx craBok Huszkuii Huszkui
CHMKEHUE 1IEH Ha yCIyTy XpaHEHUs Husknii Cpennuii
enoBon CHMKEHUE 1IEH Ha 3€pHOBBIE Cpennuii Cpennuii
Poct uien Ha o6opynoBanue, pabOThI, YCIYTH Bricokuii Huszkui
IIpouenTHBbII PocT npoLieHTHBIX CTAaBOK HA 3a€MHbBIE CPEJICTBA Bricokuii Huzkuit
HecoOntonenne cpokoB cTpoUTENbCTBA, MOHTAKa, BBOJIA Cpe it Cpe i
B HKCILTyaTalM0, IOCTaBKU TEXHUKU U 000pyJOBaHUS
. | Hecobnronenue TpeOboBaHui KauecTBa CTPOUTENIBCTBA U . .
OnepatmoHHeIi | 1 oyp remoro 000py10BaHUs M TEXHUKU Husioui Cpepumii
Puck cHM>KEeHUs cripoca Ha YCIyTU Huszkuii Huszkui
Puck cHMXEHUS cripoca Ha 36pHOBbIE Husknii Cpennnii
3aganue 6. ImeroTcst TaHHBIE O €KEAHEBHBIX Kypcax Mapbl BaJIIOT.
Hata Homnnap / Py6ns, py0. Hata Honnap / Py6ns, 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 mpuoGperaer 1000 mosmapoB B OXKHAaHUM POCTa Kypca (OTKPHIBAET UIMHHYIO BAJIOTHYIO TMO3UIIMIO) C
LEeNbI0 Tocneayomel npoaaxu. OnpenenuTs oJHOAHEBHbIM VaR ¢ noeputensHON BeposTHOCTBIO 90% C
MTOMOIIIBI0 HEMApaMEeTPHUYECKOTO U ITAPaMETPHIECKOTO METO/IOB.

3anganme 7. VIMeroTcs TaHHBIE O €KETHEBHBIX 1I€HAX 3aKPBITUS M JOXOJHOCTSX akIMii Ha MocOupke.

1. Hpe}ICTaBBTe PE3YIBTATEI B BUJAC AHUArpaMMbl «PUCK-JOXOJHOCTB). Onuninre PE3YyIbTaThl, BBIACIINTEC
BapHaHTHI, KOTOPHIC HE SBISIOTCS «XYALIUMU» / SBISIOTCS «JTYy4IIUMU» MO ABYM XapaKTEPUCTUKaM (PUCK U
noxonHocts). [lpencraBpTe Ha rpaduke.

2. PaccmoTtpuTe cTpykTypy noptderns u3 IByX BIOpaHHBIX aKTHBOB M PACCUMTANTE CPEIHION TI0XOIHOCTh
U puUcK noptdens (MOSCHUTE BBIOOP aKTUBOB JJIsl HOPTQEs).
3. [IpencraBbTe BO3MOXKHBIE KOMOMHALMU «PUCK-IOXOJHOCTB» JUIs Bamiero mnoprdens Ha rpaduxe. Ha

rpaduke yKaXXuTe TOUKY, /i€ Mpe/CTaBlIeH NopTdheas MUHUMAIBHOTO pHCcKa, o4epTUTe PpOHT 3)PEKTUBHBIX
noptdeneit. Cnenaiite BEIBOJIBI.

Kpumepuu oyenueanus:
Kaxxnoe 3amanne oneHnBaeTCsl OTAEILHO, MAKCHMaabHO B 4 Oaimta. MakcumainbHo oOmuii 6amn — 28 0ayuios.
Kpurepuu onienuBanus 3a1aHusi:




- 2-4 Ganna. 3a1aHue PELICHO B ITOJIHOM 00beMe, BHIOpaHbl BEPHBIE HHCTPYMEHTAIBHBIE METOAbI U IPUEMBI
pelIeHHs], TPOBEAEHBI BEPHBIE pACUeTbl, CAENAH IMOJHBIA, COAEP)KATeNbHBIH BBIBOA IO pe3yjbTaTaM
IPOBEJCHHBIX PacYeTOB, B pacdeTax M BHIBOAAX COJACPIKATCS HE3HAYUTEIBHBIC OIINOKH.

— 0-1,9 Oamna. 3amaHue He pEUICHO WM PEHICHO YacTMYHO, YAaCTHYHO BHIOpaHbI HEOOXOIUMBIC
MHCTPYMEHTAJIbHBIE METO/IbI M TIPUEMBI PEIICHHS, pacYeThl HE IPOBE/ICHBI WU ITPOBEICHBI YaCTHYHO, BEIBOJI IO
pe3yJabTaTaM MPOBEJCHHBIX PACYETOB HE ClIEIaH WM OIIHOOYEH.

TecroBble 3a1aHuA
(00un sepublil omeem)

1. ITon cutyanuei pucka B TEOpUU PELLICHUNA IOHUMAETCS Takasi, KOT1a MOKHO yKa3aTh:
a) BO3MOYKHbIE ITOCIIEACTBUS KaX10r0 BapHaHTa IPUHUMAEMOT0 PELICHUs
0) BO3MOXHBIE [TOCIIEICTBUS KaX/I0T0 BapuaHTa IPUHUMAEMOI'0 PEIIEHUS U BEPOATHOCTH UX MOSBICHUS
B) BEPOSATHOCTH Ka)KJOTO BapuaHTa IPUHUMAEMOI0 PEILICHUS
I') CEJUIOBYIO TOUKY
2. Ecnu rpaxxnanud B HeliTpaneH K pucky, TO €ro pyHKIUS MOJIE3HOCTH J0X0Aa UMEET BU:

a) 4 MONesHOCTE &) JQIOTIesHOCTE E) 4 TOIESHOCTE r) ZIOMesHOCTE

B () {u JOX0T

3. I[aHHBIe 00 OXHNAaCMBbIX HpI/I6HJ'I$IX U BO3MOJKHBIX IIOTEPSAX OT BJIOXKCHHA CPCACTB B OIWH H3 IIATH
npeajaracMaiX NPOCKTOB B YCIOBUAX PA3HOTI'O COCTOAHHA KOHBIOHKTYPBI HPUBCACHBI HUKC B Ta6JII/ILI€ BBIILJIAT

JOKOT JOK0T

(B MiH. pyO0.):

Bri6op CocTosiHiEe KOHBIOHKTYPBI
IIPOEKTa Xopomee | YIOBIETBOPUTEIBLHOE IInoxoe
HIT1 200 100 -60
U112 150 90 -10
UII3 160 100 10
nIi4 300 120 -100
NII5 120 110 90
B TabGauue npuBeaeHa HHGpOpMaIUA O CUTYalUU:
a) pucka 0) koH(pIMKTa B) HEOTPEIETICHHOCTH
4. JlanHble 00 0XHMJaeMbIX NPUOBUIAX M BO3MOMKHBIX MOTEPSAX OT BIOKEHUS CPEICTB B OAMH W3 ISATH
IpeJUIaraéMbIX MPOEKTOB B YCIOBUAX PA3HOIO COCTOSIHUS KOHBIOHKTYpPHI IPUBEICHBI HI)KE B TAOJHIIE BBIILIAT
(B MutH. pyO0.):
Bri6op CocTosiHHE KOHBIOHKTYPBI
IIPOEKTA Xopomee | YIOBIETBOPUTEIBHOE ITnoxoe
HIT1 200 100 -60
NI12 150 90 -10
UII3 160 100 10
NIi4 300 120 -100
NII5 120 110 90

CormacHo KPpUTCPUIO MAKCUMUH ONITUMAJIBHBIM PCHICHUCM 6YI[CT BBI60p IIPOCKTA

S. JlanHble 00 OXMAAEMBIX NPUOBUIAX M BO3MOXKHBIX HOTEPAX OT BIIOXKEHHUS CPEACTB B OJUH U3 MSATH
IpejiaraéMblX MPOEKTOB B YCIOBUSAX Pa3HOTO COCTOSHUSI KOHBIOHKTYPBI IPUBEACHBI HUXKE B TaOJIMIIE BBIIJIAT
(B MJIH. py0.):
Bri6op CocTosiHME KOHBIOHKTYPBI
IIPOEKTa Xopouee Y 10BIIETBOPUTETBLHOE I1noxoe
NII1 200 100 -60
NII2 150 90 -10
NII3 160 100 10
NI14 300 120 -100




| U115 | 120 | 110 | 90 |
[Ipy Hanuuuu AaHHBIX O TOM, YTO BEPOSITHOCTH XOPOIIETO COCTOSIHHUS KOHBIOHKTYphI coctaBisieT 0,5,
yaosierBoputenbHOro 0,3 u uioxoro 0,2, BEIOOp ONTUMAIBLHOTO MPOEKTa HAZI0 TPOU3BECTH C TTIOMOIIBIO
a) KpUTEpUsI MAaTEMaTUUYECKOTO OKUJIaHUS
0) MakCUMHHA
B) MUHHMMaKca
I') MaKCUMaKca
1) KpUTEpHsl IPOU3BEACHUN

6. YPOBHU JTOXOTHOCTH aKIIUK YEThIPEX KOMIIAHWUI MPUBEICHBI B TAOIHUIIE:
Kommanun YPpOBHM TOXOAHOCTH 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

Jliist oTBETa Ha BOIIPOC, aKIMAM KaKOi KOMIIAHUU HAJI0 OTJATh IIPEIIOYTEHUE, CIEyeT UCII0JIb30BaTh:

a) KPUTEPHsI MAaTEMAaTUIECKOTO OKHIAHHSI

0) MakCUMHHA

B) MUHMMaKca

r) kputepuii Jlammaca

1) KpUTEpHsl IPOU3BEACHUM

7. Puck norepb, npu4rHaAMKU KOTOPBIX ABJSETCSA YXY/IIEHUE pelyTalui KOMIIAHUU, OTHOCUTCS K:

a) MaTepUaAIIbHBIM

0) MOpaJIbHBIM

B) ()MHAHCOBBIM

8. Puck noreps, Npu4rHAMH KOTOPBIX SBJISIOTCS OIIMOKY IepcoHaa, OTHOCUTCS K:

a) ONepaLuOHHBIM

0) IOpUIHYECKUM

B) MOPaJIbHBIM

9. Boinyknas ¢Qyskuus mnonesHoctd xapaktepHa ans  JIIIP, ybe OTHOIIEHHME K PUCKY MOXHO
OXapaKkTepU30BaTh Kak:

a) nzberaroliee pucK

0) HeWTpaJIbHOE MO OTHOUICHHUIO K PUCKY

B) CKJIOHHOE€ K PUCKY

10.  Ecam ang JIIP mone3HOCTh 10X0/a YBETUYMBACTCS MEIUICHHEE, YeM €ro BeIMYUHA, TO €ro (yHKUHUs
MOJIE3HOCTH:

a) BOTHYTa

0) BbIMyKJIa

B) JINHEWHA

11. Onpoc «BIaIENbIIEB PUCKOB» C IIEJbI0 BBIABJICHHUS W OLEHKH PHUCKOB, BXOIAIIUX B cdepy HX
KOMIIETEHIMH, Ha3bIBAETCSI

12. Merox KOHTPOJIBHBIX CIIUCKOB TIO3BOJISIET BBISIBUTH!

a) «M3BECTHBIE U3BECTHBIEY PUCKU

0) «M3BECTHBIE HEM3BECTHBIC)» PUCKU

B) «HEM3BECTHbIE HEM3BECTHBIE) PUCKU

13.  TI'panuna, kKoTOpas OTAENSET OOJIACTh MPHUEMIIEMBIX PHCKOB (TO €CTh TeX, KOTOpBIE OpTaHH3aIlus
NPUHUMAET U YIPABJseT UMH) OT HEMPUEMJIIEMBIX, HAa3bIBACTCS:

a) rpaHulla PUCK-AIIETUTa

0) TpaHMLIa TOJIEPAHTHOCTH K PUCKY

B) TpaHMIla EMKOCTH pHUCKa

14.  OueHkH pHCKa, KOTOPBIE COCTOST B TOM, YTO PUCKOBOW CHTYallUU M €€ OTJENbHBIM XapaKTepUCTUKAM
CTaBSATCSl B COOTBETCTBHE HEKOTOPHIE OMMCAHUS, HA3bIBAIOTCS .
15. OtHeceHne 00beKTa pUCKa K OJJHON U3 HECKOJIBKHX 3apaHee BBIACICHHBIX TPYIII, BRIPAXKAIOIIUX YPOBEHb
pHCKa, - 3TO:

a) pPPHKUHT

0) crouMoCTh o1 puckoM, VaR




B) PEUTUHT
16. I[To exxenHEBHBIM NaHHBIM CTAaHJAPTHOE OTKJIOHEHHUE JJI IEPUOAA, IPOILOKATEIBHOCTEIO T, COCTaBUT:
a) oT = O-,CLHEB vT

— T
6) Oor =0 ITHEB

B) OT = Oppes * T

0,
) o = —“;GB
17.  CranpapTHOE OTKJIOHEHHE JOXOJHOCTH 3a Mecsiil cocTaBisieT 5%. CtanaapTHOE OTKIOHEHHUE 3a KBapTall
COCTaBUT % (OKpYTJIUTH 10 ABYX 3HAKOB IMOCIIE 3aMsTOM ).
18.  BeposTHOCTHas OlleHKA B CTOMMOCTHOM BBIPYKCHHH OTECHIIMATHHOTO U3MEHEHHSI CTOUMOCTH MOPTQEIIs

B pe3ysbTaTe KojeOaHuii ppIHOYHBIX NTOKa3aTesel 3a ONpeIeIeHHbIA IepHO]] BPEMEHH — 3TO:
B) BOJIATUJIBHOCTb

0) aropamus

B) crouMocTh o puckom (VaR)

r) K03 PunueHt

19.  JluBepcudukanus Kak METOJ yIpaBJIeHHs pUCKaMU MO3BOJISET:
a) repenaTh pUCK

0) MPUHATH PUCK

B) CHU3UTh PUCK

I') yCTPaHUTh PUCK

20. K TpaHncdepy pricka He OTHOCUTCS:

a) ayTCOPCHHT

0) cTpaxoBaHUE

B) CaMOCTPaxOBaHUE

Kpumepuu oyenusanus:

Kaxmoe TecToBOE 3amaHie OLIEHUBAETCS OTAEIBLHO, MAaKCUMaIbHO B 1 Oaiur. MakcumanpHo oOmmit 6amt — 20
0amioB. Kputepuu olieHHBaHUS OTICIBHOTO 3a/IaHus:

— 1 6ayn. OTBET BEpeH.

- 0 6amnoB. OTBET HE BEPEH.

I'pynnoBoe 3axanue
3aganue: [Jenv pabomei: pa3paboTKa CUCTEMBI PUCK-MEHEIKMEHTa OpraHu3alnu (IpoeKTa).
3aoayu:
1. OO6miass xapakTepucTUKa HpeanpusaTus (opranuzauuu, ¢upmsl). HanmeHnoBaHnue, BUI J€ATEIbHOCTH,
KOJINYECTBO paOOTHUKOB, OPraHU3aMOHHAsl CTPYKTYpa U T.I. YKa3aHue: NpeArpHUsITHE MOXKET ObITh pealbHbIM
WJTA BBIMBIIIUICHHBIM.

2. Kpartkoe onucanne ocCHOBHOro OGM3Hec-Iporecca NpeAnpusaTis (B II0O0M MOHSATHOM JIOCTYITHOM BH/IE).
3. CocraBnenue «poQuiis» pucKOB IPeINpUsITHs (TPOEKTa.

4. OneHka BEpOSTHOCTH M TOCIEACTBUH OT pEIN3alUU BbIIEIEHHBIX PHUCKOB: KOJMYECTBEHHBIE/
HOJ'IYKOHI/I‘IGCTBGHHI)IC/ Ka4uC€CTBCHHBIC OILICHKH.

S. [TocTpoeHue KapThl / MaTPUIBI PUCKOB.

6. Onrcanne CUCTEMBI PUCK-MEHEHPKMEHTA: BBIJCIICHHE B KAXKIOM IOJpa3fesiecHnH (B OM3HEC-TIPOIECcCe)
JIMIIa, OTBETCTBEHHOTO 33 PUCKHU, C YKa3aHHEM BUIOB.

7. Ormmcanue MCTOOOB, KOTOPBLIC BO3MOXHO HPHUMCHUTL A YHIOPaABICHHA OTACIbHBIMHU BHIaMH
BBIJICJIEHHBIX PUCKOB: KaKH€ METObI U KAKMM UMEHHO 00pa3oM, Ha OCHOBE KaKoi nHpopManuu u T.J.

8. BbiBoibI M peKOMEHIalUU MO pa3padOTKe W BHEAPEHUIO CHUCTEMbl PUCK-MEHEI)KMEHTa Ha JaHHOM
MPENPUSITHH.

Kpumepuu oyenueanua:

['pynmoBoe 3aganue oleHNBAETCS MaKCUMAIBHO B 26 6amioB. Kputepun orieHuBaHUs TPYMNIIOBOTO 3aJaHUS:

— 13-26 6annoB. CTyIeHT IPUHSIT aKTUBHOE y4acTHe B paboTe, aKTUBHO BBIPaXKall CBOU MBICTH B KQUeCTBE
JOKJIaTYMKa, aKTHBHO 3a/1aBaj (0onee 1 Bompoca) ¥ 0TBeYall Ha BOMPOC; MM BhIpa)kall CBOM MBICTH B Ka4eCTBE
JOKJIa/TuMKa, aKTUBHO 3amaBan (Oomee 1 Bompoca) W oTBeudan Ha BONPOCH. KoppekTHO, BEpHO W IOJHO
c(OpMHUPOBAHBI OTYET U MPE3CHTAINS IO PE3YIbTaTaM BBIMOJIHEHUS TPYIIIOBOTO 3aJaHHs.



— 0-12,9 6amna. CtyneHT y4acTBOBal B paboTe, 3a/1aBall HECKOJIBKO BOmpocoB (Oosee 1 Bompoca) u cMor
OTBETUTh Ha BOMPOCH (Oonee | oTBeTa); WM HE MPUHUMAN y4dacTHsl B paboOTe, HE BBICTYNAal B KayeCTBE
JOKJIaIYMKa, HE 3a/1aBaJl BOPOCOB (3a1all | HEMPUHIMITHAIBGHBIA BOIIPOC) U HE MPOSBISLT IPYTUX MPU3HAKOB
yuactus. OT4eT W Tpe3eHTalus MO0 Pe3yIbTaTaM BBITIONHEHUS TPYIIOBOTO 3aJaHMs HE MPEACTaBICHBI WIIH
MIPEJICTABIICHBI HE B TIOJTHOM 00beMe, C HAPYIICHUSMH, OIIMOKAMHU M HETOYHOCTSIMHU.

3. Metoanyeckne MaTepuaJibl, onpeae/silonye nNpoueaypbl OeHMBAHUS 3HAHUI, YMEHU, HABBIKOB U
(nJIn) onbITA 1eATEIbHOCTH, XapAKTEePU3YOIIUX ITANbl (GOPMUPOBAHUS KOMIIETEHIIUIA

[Tpornetyps! OLIeHUBAHMS BKJIIOYAIOT B ¢€0s TEKYIIUI KOHTPOJIb M IPOMEKYTOUHYIO aTTECTAIHUIO.

Texymmii KOHTPOJIb YCIIEBAEMOCTH IPOBOJUTCS € UCIIOJIB30BAHUEM OLIEHOYHBIX CPEZICTB, MPEICTABICHHBIX B
II. 2 JaHHOrO IpPWIOXKEHUs. Pe3ylnbTaTel TEKYIIEro KOHTPOJISI JOBOJSTCS 1O CBEIAEHUS CTYIEHTOB [0
IIPOMEXYTOYHOH aTTeCTalUu.

IIpoMeskyTouHasi aTTecTalMsA TPOBOJUTCA B (QopMe 3aueTa. 3adeT MPOBOIUTCS IO PACIHCAHHIO
IIPOMEXYTOYHOM aTTeCTalluy B TUCbMEHHOM BHJIe. B 3a4eTHOM 3a1aHuu — 2 TEOPETUUECKUX BOIIPOCa U 2 3aJa4H.
ITpoBepka OTBETOB U 00BSBICHHUE PE3YIHTATOB IPOU3BOIUTCS B JICHD 3aueTa. Pe3ynbTaThl aTTecTaliui 3aHOCATCS
B BEJIOMOCTb M 3a4ETHYIO KHWKKY CTyAeHTa. CTyAECHTBI, HE NMPOILIEAIINE INPOMEKYTOUHYIO aTTECTAlUIO 110
rpauKy CeCCUM, JOJDKHBI JINKBUAUPOBATH 3a/10JDKEHHOCTh B YCTAHOBJICHHOM TOPSIKE.



IIpunoxenne 2
METOJUYECKHUE YKA3AHUS IO OCBOEHUIO JUCHUITJIMHBI

Y4eOHBIM MJIAHOM NPETyCMOTPEHBI CIIEAYIOIINE BUAbI 3aHITU:
- JIeKIHH;
- IPAKTUYECKUE 3aHATHSL.
B Xoze NeKIMOHHBIX 3aHATUI paccMaTpUBAOTCSI OCHOBHBIE TEOPETUUYECKUE MOJIOKEHHUS M MOHATUS B 00JIACTH
UACHTU(DUKAINH, OLICHKH U YIIPABICHHS PUCKaMHU, OCHOBHBIE BUIbI PUCKOB, IPHHLIUIIBI OLIEHKH PUCKOB, METO/IbI
OLIEHKU PHUCKOB C IIOMOILBIO KAYECTBEHHBIX M KOJMYECTBEHHBIX IMOKa3aTesiel, OCHOBBI IPUHATHUS PEIICHUN B
CUTyallul PHCKa, METOJbl YNPABICHHUS PUCKAMH, JAIOTCS PEKOMEHJALWHU IJIsi CaMOCTOATENbHOM paboThl U
MOJrOTOBKE K IPAKTUYECKUM 3aHATHSIM.
B XoJ1e mpakTUYeCcKUX 3aHATHH YTIyOJIIIOTCS U 3aKPEIUIAIOTCS 3HaHUS CTYACHTOB IO PSIy PAaCCMOTPEHHBIX Ha
JEKLHAX BOIIPOCOB, Pa3BUBAIOTCS HABBIKU cOOpa, 00pabOTKM U aHaNN3a HHPOPMALIMY € LENIbI0 HIAEHTU()UKALUT
U OICHKM pHUCKOB, OOOCHOBAaHHS BBIOOpAa HAaWIydllero peHIeHWs M METOJIOB  yIpPaBIICHUS
UACHTU(GUIMPOBAHHBIMU U OLIEHEHHBIMH PUCKaMH, a TAKXKE CAMOCTOATENILHOM paboThl M pabOThI B KOJUIEKTUBE.
IIpu moAroTOBKE K MPAKTUYECKUM 3aHATUSAM KaXKIbIH CTYACHT JOJDKEH:
1) U3yunTh PEKOMEH/I0BAaHHYIO YUEOHYIO JIUTEPATYPY;
2) U3Y4YUTb KOHCIIEKTHI JIEKLIUH;
3) OATrOTOBUTH OTBETHI HA BCE BOMPOCHI 10 U3y4aeMON TEMe.
B mpouecce moAroToBKM K NPAaKTHUUECKUM 3aHATUSAM CTYJEHTbl MOTYT BOCIOJIB30BaThCS KOHCYJIbTALUSIMU
Iperno/iaBaTess.
Bonpocel, He paccMOTpeHHbIE Ha JEKUUAX U MPAKTUUYECKUX 3aHATHUAX, JOJDKHBI ObITh U3y4YEHBI CTYACHTAMU B
XO0ZIe CaMOCTOSITENbHON paboThl. KOHTPOSIb caMOCTOATENIbHONW paboThl CTYAEHTOB HaJ y4yeOHOH mporpaMmoit
Kypca OCYILECTBIIAETCS B XOJI€ 3aHATHH METOJIOM YCTHOTO oIpoca. B xole caMoCTOATENbHONW pabOThI KaxIbIi
CTYZIEHT 00s13aH IPOYUTATh OCHOBHYIO U, [0 BO3MOKHOCTH, JIONIOJHUTEIBHYIO JINTEPATypy MO U3yyaeMoil Teme,
JIOTIOJIHUTh ~ KOHCHEKThl  JIEKIMH HEJOCTAIOIIMM MaTepUajoM, BBIIMCKAMU M3 PEKOMEHJOBAHHBIX
IIEPBOMCTOYHUKOB. BbI1€IUTh HEMOHATHBIE TEPMUHBI, HAWUTH UX 3HAUEHHE B SHIUKIIONEANYECKUX CIIOBAPSX.
JUis TOATOTOBKM K 3aHATHSAM, TEKYIIEMY KOHTPOJIO M IMPOMEXKYTOYHOW aTTeCTAallMu CTYAEHTbl MOTYT
BOCIIOJIb30BaThCsl 3JIEKTPOHHO-OMOIMOTEUHBIMU cucTeMaMu. Takke oOydaroliuecss MOTYT B3ATh Ha JOM
HEO0XO0IMMYIO TUTEPATypy Ha a0OHEMEHTE YHUBEPCUTETCKOW OMOIMOTEKH MM BOCIIONB30BAThCS YATATHHBIMH
3aJaMH.

TpeOoBaHusl K rPyNNOBOMY TBOPYECKOMY 32JaHHUIO

3a/ilaHue BBINOJHSETCA B MaJbIX Ipynmnax no 2-5 yenoBek. J[s 3amuThl pe3ynbTaTel paboThl 0QOPMIISIOTCS B
BUJIe OTYeTa M NpPE3eHTalMM (JOKJIAJa C HCIOJIb30BaHUEM JIOOBIX WIUTIOCTPAaTUBHBIX Marepuaio). B
MIpe/ICTaBICHUH U 3aIuTe paboThl 0053aTeIbHO AOKHBI OBITH 33J1€HICTBOBAaHbI B paBHOM MEpE BCE HJIEHBI MAJIOI
IpYTIIBL.
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