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KA®EJIPA CTaTucTHKH, IKOHOMETPUKH U OLIEHKH PUCKOB

PacnpenesieHne 4acoB JUCHHUILINHBI 110 ceMecTpaM / KypcaMm

Cemectp
(<Kypc>.<Cemectp Ha 8(4.2)
Kypce>) Htoro
Henens 14 1/6
Bun 3anaruit vy | PO | VI PII
Jlexuu 28 |28 [28 (28
IIpaxkTuueckue 28 |28 |28 [28
Hroro ayx. 56 |56 |56 |56
KonTtaktHas padota 56 |56 |56 |56
Cawm. pabora 88 [88 |88 |88
Yacel Ha KOHTPOJIb 36 (36 |36 |36
Hroro 180 | 180 | 180 | 180
OCHOBAHHE

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

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

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



1. HEJIX OCBOEHUSA TUCIUITJINHBI

1.1| oBaieHNE TEOPETHIECKUMH OCHOBAMH M (POPMHPOBAHME ITPAKTUUCCKUX HABBIKOB CTaTUCTHUCCKOM OIEHKH (DHMHAHCOBBIX
PHUCKOB

2. TPEBOBAHMUA K PE3YJIBTATAM OCBOEHUSA JUCHUILJTUHBI

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

B pe3ysbTaTte 0CBOCHHS JUCUMILIUHBI 00y4AIOIMIICS NOJIAKEH:

3HaTh:

OCHOBHBIE TTOHATHA M BU/BI (PMHAHCOBBIX PHUCKOB (COOTHEeCEeHO ¢ nHauKkaropoM [1K-6.1)

YMmeTh:

OCYIIECTBISTh WACHTU(DHUKAINIO, CTATUCTUIECKYIO OIICHKY U aHAN3 (MHAHCOBBIX PHUCKOB (COOTHECEHO ¢ MHANKaTopoM I1K-6.2)

Baanernb:

METOJlaMH CTaTUCTHYECKOH OIEHKW, aHain3a W yHpaBieHHs (PUHAHCOBBIMHM PHCKaMH, B TOM YHCIIE C MCHOJIb30BAHHEM TEXHOJIOTHIi
OONBIINX TAaHHBIX (COOTHECEHO ¢ mHAnKaropoM [1K-6.3)

3. CTPYKTYPA U COAEP KAHUE TUCIUIIJINHBI

Pasnea 1. TeopeTnueckne 0CHOBBI OLIeHKH (PMHAHCOBBIX PHCKOB

Buj 3ansiTus / Cemectp /| KoanuectBo

Ne HanmeHoBaHHe TeMBbl, KPaTKoe COlepKaAHUE paGoT / dopma MA Kype wacos Komnerenuun
Tema 1.1 CymHOCTb prcKa H 0COOCHHOCTH (PMHAHCOBBIX PUCKOB
11 [oHsiTHe M 0COOEHHOCTH YKOHOMHUYECKHX PHCKOB. YTPO3bl, ONACHOCTH M P — 3 4 K-6
ux cootHouienue. Knaccudukanus puckoB. OcoOeHHOCTH (DUHAHCOBBIX
pHCKOB
Tema 1.1 CymHOCTS prcKa B 0COOCHHOCTH (DMHAHCOBBIX PHCKOB
[onsitne M 0COOEHHOCTH YKOHOMUYECKHX PHCKOB. YTPO3bl, ONACHOCTH M
IIpaxTHyeckne
1.2 |ux coorHowenue. Knaccudukauus puckoB. OCOOCHHOCTH (DUHAHCOBBIX SAHSTIS 8 4 [1K-6
pucKoB
BrimonHenune 3aganuii
Tema 1.1 CyuiHocTs pucka # 0COOCHHOCTH (PUHAHCOBBIX PHCKOB
13 [Tonsitne M 0COOEHHOCTH PKOHOMUYECKHMX PHUCKOB. Yrposbl, omacHoctd |  CamocrosTenbHas 3 12 K6
" |ux coornomenue. Knaccudpuxamus puckoB. OcoOeHHOCTH (PHMHAHCOBBIX pabora
PHCKOB
Tema 1.2 Metons! uaeHTUGUKAIIMKA (UHAHCOBBIX PHCKOB
1.4 [OcHoBHBIE METOIBI uaeHTH(HUKAUI PHCKOB. IIpencraBnenue| JleKuMOHHbIE 3aHATHUS 8 6 T1IK-6
“H(pOPMALIUY O PUCKaX: IOCTPOCHHE M aHAJIN3 KapThl 1 MaTPHIIEl PUCKOB
Tema 1.2 Metoznb! uaeHTHGHKALUE (HHHAHCOBBIX PUCKOB
OcHoBHble ~ MeTOoAbl  MaeHTHU(uKauuu  puckoB.  [IpencrabieHue n
1.5 | uHbopManuu o prcKax: MOCTPOCHHUE U aHATIHM3 KApThl U MaTPHIIBI PUCKOB paKriaccxue 8 6 [IK-6
Brinmonnenue 3agannii ¢ nomomieio LibreOffice . PaGora ¢ maHHBIMU SaHATHA
IenTpanbHoro 6anka P®, Poccrara.
Tema 1.2 Metoms! uaeHTUGUKAIIMKA (UHAHCOBBIX PHCKOB CaMocTosTeIbHAs

1.6 | OcHOBHBIE METOIBI uaeHTU(UKAIUI PHCKOB. IIpencraBnenue aGota 8 16 T1IK-6
uH(pOpMAaLIK 0 PUCKAX: TOCTPOCHUE U aHAJIN3 KapPThl U MaTPHIbI PUCKOB p

Paznen 2. MeToab! o11eHKH (PpMHAHCOBBLIX PUCKOB

Buj 3ansitus / Cemectp /| KoauuectBo

pa6otsl / popma ITA Kypc 4acoB Kowmerernmun

Ne HauMeHoBaHHe TeMbl, KPaTKoe cofepKaHne

Tema 2.1 [ToHsATHE OLIEHKH PHCKOB
2.1 |3apmaua omenku puckoB. Iloaxomel K OlLEHKe pPHUCKOB. Buapl omeHok| JlekumoHHBIE 3aHSATHS 8 2 T1IK-6
9KOHOMHYECKHX PHUCKOB.

Tema 2.1 [ToHATHE OLIEHKH PUCKOB
3agaua ouneHkM puckoB. Ilogxonbl K OlLEHKE pPHUCKOB. Buisl oneHok IpakTuueckue
9KOHOMHYECKUX PHUCKOB. 3aHATUSL

BrInosiHeHne 3a1aHui.

22 8 2 I1K-6

Tema 2.1 [ToHsATHE OLIEHKH PUCKOB

CamocTtosTeNnbHas
2.3 |3amaua omenku puckoB. Ilomxompl K oOmeHKe pHCKOB. Buasl omeHok aGora 8 12 TIK-6
9KOHOMHYECKHUX PHUCKOB. P

Tema 2.2 CraTucTHYECKHE OLIEHKU PUCKA

2.4
CraTuCTHUECKHE M BEPOATHOCTHbIE Mepbl pucka. OCHOBHBIE CIIOCOOBI

JIeK1MOHHBIE 3aHATHS 8 6 TIK-6




MOJICTTMPOBAHNUS BoaTuiIbHOCTH. Bennuuna Value-at-Risk (VaR).

2.5

Tema 2.2 CraTucTHYECKHE OLIEHKU PUCKA

CTaTUCTHYECKHE M BEPOSTHOCTHBIE Mepbl pucka. OCHOBHBIE CHOCOOBI
MOJICITUPOBAHHS BOJIATHILHOCTH. Benmunna Value-at-Risk (VaR).
Bemonnenne 3amanmii. ['pynmoBoe TBOpueckoe 3agaHue. BrimonHeHne
3aaHnii ¢ moMouisio LibreOffice .

[Ipaxtudeckue
3aHATHA

6 I1K-6

2.6

Tema 2.2 CrarucTHYECKUE OLIEHKH PUCKa

CraTHUCTUUECKHE M BEPOSTHOCTHBIE Mephl pucka. OCHOBHBIE CITOCOOBI
MOJICTUPOBAHHS BOJATHILHOCTU. Benmunna Value-at-Risk (VaR).

pucka» IIpuMeHeHHe CKOPHHIOBBIX MOJAENEH INpH OLEHKE KPEIUTHOIO
pucka.

CamocTosTenbHast
pabora

22 I1K-6

2.7

Tema 2.3 Craructuyeckast OLlEHKAa PUCKOB HHBECTHUIIMOHHOTO MPOEKTa
OcobeHHOCTH peann3aluy PUCKOB TPH OCYIIECTBICHUN HHBECTUIIMOHHBIX
npoekroB. OlleHKa pPHUCKOB WHBECTUIIMOHHBIX MpoekToB. ClieHapHOE
IPOrHO3UPOBAHNE MApaMeTPOB OU3HEC-IUIAHA C y4yeToM (DaKTOPOB PHUCKA.
BxiiroueHue 371eMEHTOB PUCK- MEHEDKMEHTa B Ou3HeC- IIaH.

JIexIMoOHHbIE 3aHATHS 8

6 ITK-6

2.8

Tema 2.3 Craructuyeckast OLleHKAa PUCKOB HHBECTHUIIMOHHOTO MPOEKTa
OCo0eHHOCTH peann3alii PUCKOB TPH OCYIIECTBICHUN HHBECTUIIMOHHBIX
npoektoB. OlleHKa pPUCKOB WHBECTHUIHMOHHBIX THpoekToB. CreHapHOE
MPOrHO3HUPOBAHUE MAPaMETPOB OHM3HEC-IUIaHa C Y4eToM (paKTOpPOB pHCKA.
BrutroueHne 31eMEHTOB PUCK- MEHE/DKMEHTA B OU3HEC- TLUIaH.
BrinonHenue 3aganni

ITpakTHyeckue
3aHATHSA

6 I1K-6

2.9

Tema 2.3 Craructuueckast OlleHKa PUCKOB HHBECTHUIIMOHHOTO MPOEKTa
Oc00EHHOCTH pealn3aliy PUCKOB MPH OCYLISCTBICHHH HHBECTHIIHOHHBIX
mpoekToB. OIEHKa PHUCKOB HHBECTULMOHHBIX HpoekToB. CleHapHoe
MIPOrHO3UPOBAHUE MAPAMETPOB OM3HEC-IIaHA C Y4eTOoM (hpaKTOpPOB pHCKa.
BruttoueHne 3JIeMEHTOB PUCK- MEHEPKMEHTA B OM3HEC- TIJIaH.

CamocTosTenbHast
pabora

16 I1K-6

2.10

Tema 2.4 OueHnka pUHAHCOBBIX PHUCKOB MPEIIIPUATUSL

IMonsATHE U 0COOCHHOCTU MPOSABICHUSA (PUHAHCOBBIX PHUCKOB IPEIIPUSITHA.
IMokazarenu, UCHOIb3yeMble NI OLIEHKH PUCKOB. MonenupoBaHue pucka
(hMHAHCOBOI HECOCTOATEIBHOCTH NPEANPHATHS

JIeKIIMOHHBIE 3aHATHS 8

4 IK-6

2.11

Tema 2.4 OueHka pUHAHCOBBIX PUCKOB MPEIIIPUATUSL

IMonsATHE U 0COOCHHOCTU IPOSABICHUSA (PUHAHCOBBIX PUCKOB IIPEIIIPUSTHS.
IMokazarenu, UCHOIb3yeMble NI OLEHKH PUCKOB. MonenupoBaHue pucka
(MHAHCOBOI HECOCTOATENBHOCTH NPEANPHATHS

Pa360p npumepos

IIpaxTHyeckue
3aHATHSA

4 ITK-6

2.12

Tema 2.4 Ouenka pUHAHCOBBIX PUCKOB MPEITIPUATHS

INonsaTHE U 0COOEHHOCTU MPOSABICHNA (PUHAHCOBBIX PUCKOB MPEITPUSITHS.
IMoxazarenu, UCHOIb3yeMble JUIs OLIEHKH PUCKOB. MojennpoBaHue pucka
(HHAHCOBOM HECOCTOATEILHOCTH HPEAIPHATHS

CamocTrosTeNnbHas
pabora

10 IK-6

2.13

ITonroroBka Kk MPOMEKYTOUHON aTTeCTAIIUU

DK3aMeH 8

36 ITK-6

4. ®OHJ OHEHOYHBIX CPEACTB

CrpykTypa u coaepkaHue (GOHIA OLEHOYHBIX CPENCTB A NPOBEACHMS TEKYLIEro KOHTPOJNS M TMPOMEXKYTOYHOH arTecTalnuu
npenctasieHsl B [Ipunoxennn 1 x pabodeit mporpaMMe TUCIUTUIHHBL

5. YYHEBHO-METOAUYECKOE 1 TH®OPMAIIMOHHOE OBECIIEYEHUE JUCHUIIJIMHBI

5.1. YueOHble, HAyYHbIEe H METOAMYECKHE H3TAHUS

ABTODBI, Bubmmorexa /
3arnaBue WsnarenscTBO, TON
COCTaBUTENHU Konmuectso
1 Kypuan "Ynpasnenue puckom” UuransHsi 3a1 PI'OY
(PUHX)
2 Tepexona, E. A., DKOHOMHUYECKAs OIIEHKa PHCKOB: yueOHOe mocobue | Mocksa: Poccuiickas 9BbC «IPR SMART»
Mo3onesa, H. B. TaMOXXCHHAs aKaJIeMUsl,
2016
3 MMansruna, A. E., VrpaeieHue pruckaMy Ha MPEANPUITHHA: TEOPUS U Mocksa: Aii [Tu Ap Menua, 3BC «IPR SMART»
CBHCTYHOB, A. B. MpakTHKa: ydyeOHOe mocodne 2020
4 Hepessikun C. A. O1eHKa PUCKOB: KYPC JEKIHi Homkap-Ona: [ToBomxkckuii | O5C «YHuBepcuteTckas
rOCYapCTBEHHBIN 6ubnoTeka OHJIAKHY
TEXHOJIOTMYECKUH

yHuBepcuter, 2019

5.2. IIpoeccnonanbHble 6a3bl JAHHBIX U HH(OPMAIOHHBIE CIPABOYHBIE CHCTEMBI

Basa nanneix LentpanpHoro 6anka PO http://cbr.ru/hd_base/

baza craructniecknx naHHbix Poccrara https://rosstat.gov.ru/databases
Enunas MexBenoMcTBeHHAs HH(pOpMannoHHO-cTatuctiudeckas cuctema (EMUCC). Poccrar. https://www.fedstat.ru/
Koncynpranr +




5.3. [lepeueHb MpOrpaMMHOro odecrneyeHust

Onepanuonnas cucrema PEJ] OC
LibreOffice

5.4. YueOHO-MeTOqUYECKHE MaTepuaJbl 171 oﬁyqaloumxca C OrpaHUY€HHBIMHU BO3MOKHOCTHAMM 3/10POBbA

HpI/I HeO6XO)II/IMOCTI/I 110 3asBJICHHUIO 06yqalomeroc;l C OTrpaHUYCHHBIMU BO3MOKHOCTAMU 310POBBA y‘le6HO-MeTO,I[I/I‘-IeCKI/Ie Marepuabl
MPEIOCTABISIOTCS B (OpMax, aJaNTHPOBAHHBIX K OTPAaHMYCHHSM 3I0POBbSI U BOCHPUATHS WHPOpMaruu. st Il ¢ HapyLIIeHUsIMHU
3penus: B hopme ayauodaiina; B medaTHoil GpopMe yBemHueHHbIM mpudTom. st UL ¢ HApyUICHUIMHU CliyXa: B (hopMe DIEKTPOHHOTO
JAOKYMCHTA, B e4yaTHON (bopMe. I[IISI Jinl ¢ HapyHICHHUAMU OIIOPHO-ABUTATCIBHOIO alrrapara: B (1)0pMC OJICKTPOHHOI'O JOKYMCHTA, B
neyaTHoU opme.

6. MATEPUAJIBHO-TEXHUYECKOE OBECIHHEYHEHHUE JUCIIUITJINHBI

IMomemienust i BceX BUAOB padoT, NPEIyCMOTPEHHBIX YYEOHBIM IUIAaHOM, YKOMIUICKTOBAHBI HEOOXOOMMOW CIEHUAH3HPOBAHHON
y4eOHOI MeOeIbI0 U TEXHHYSCKUMH CPEICTBAMH O0YICHUS:

- CTOJIBI, CTYJIBS;

- IEPCOHAIBHBINA KOMITbIOTEP / HOYTOYK (MIEPEeHOCHOH);

- IPOEKTOD;

- 9KpaH / MHTepaKTHBHAS TOCKA.

[Momenienust A1k CaMOCTOSTEIBHON PabOThl 00YYAIOIIUXCs OCHANICHBI KOMITBIOTCPHOH TEXHUKOW C BO3MOKHOCTBHEO HOIKITFOUCHHS K
cetr "MHTEpHET" M1 00ECTICUCHNEM IOCTYTIA K 3JICKTPOHHON HH()OPMAIIHOHHO-00pa30BaTeIbHOM cpee.

7. METOIUYECKHUE YKA3ZAHUSA JJISA OBYYAIOIIUXCSA 11O OCBOEHUIO JUCIIMITIMHBI

MCTOI[I/I‘JGCKI/IC YKa3aHus 110 OCBOCHHWIO JUCHUIIIIMHBI ITPEACTABJICHBI B HpI/UIO)KCHI/II/I 2K pa60qel71 nporpamMme JUCHUIIIINHBI.




P®OH/J ONEHOYHbLIX CPEJACTB

IIpunoxenue 1

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

1.1 Iloka3aTenu U KpUTEPUHU OLICHUBAHUSI KOMITETECHIIHIA:

3VH, cocrassrolye
KOMIIETEHIINIO

IToka3aTenu orleHUBaHUSA

Kpurepuu orienuBanus

CpencrBa
OIICHUBAHUS

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

JAJIS NIPOBEACHHUA AHAJIUTHICCKUX

3nameo:

OCHOBHBIC IIOHATHA W BHABI

(MHAHCOBBIX PHCKOB

@opMyJIHpYyET OTBETHI HA
IMOCTaBJICHHBIC BOIIPOCHI B
YaCTHU OCHOBHBIX MOHSITHI
U BUIIOB PHCKOB, METOAOB
aHaJIM3a, OLIEHKU U
YIIpaBICHUS
(MHAHCOBBIMH PHUCKAMHU

[TonHOTa M COEPIKATEIBHOCTD
OTBETa; YMEHUE IIPUBOINUTH
MIpUMEPHI

YcTHBIN onpoc
(Bompocsl 1-20).
TecroBble 3agaHus
(1-20)
DK3aMeHaIMOHHEIE
ownersi (1-10)

Ymemn: Pemaer pacueTHbie IlomHora w  mpaBWIBHOCTH | PacueTHoe 3amanue
OCYILECTBIISATh 3aJlaHus, aHATH3UPYET U pelIeHunH; 000CHOBAaHHOCTS | (3amanus 1-5)
HACHTH(HUKALHUIO, HHTEPIIPETUPYET oOpamenuss Kk 0a3aMm JaHHBIX; | DK3aMeHAIIMOHHBIE
CTATHCTHUECKYI0  OLEHKy u | NO/IYUEHHDIE PESYILTATEL | COACPHKATENLHOCT BBIBOJIOB 1 ounersr (1-10)
aHanu3 (PMHAHCOBBIX PUCKOB MHTCPIPCTAIMH  MOMYy4CHHBIX
pE3yIBTaTOB.

Braoemuw: VYyacTtByer B rpymnmnoBoM | COOTBETCTBUE pe3yAbTaTOB | DK3aMEHAMOHHbIE
MeToAaMHu CTaTHCTHYECKOI | 3amanun, moadupaet BBIIIOJIHEHHMS rpymmoBoro | 6mmetsr (1-10)
OLICHKH, aHATH3a ¥ YIPaBICHHS | TATEPATYPY U 6a3bl 3aJlaHus TIOCTaBJICHHBIM IieyisaM | ['pyrimoBoe 3a1anue

JAHHBIX, OCYIIECTRIISIET U 3agadaM, OOOCHOBAHHOCTH

(bHHaHCOBbIMH puckamu, B TOM

YHUCIIC C
TEXHOJIOTHI OOJIBIIIHX JaHHBIX

HUCITIOJIB30BaAHNEM

OILICHKY M aHAJIM3 PUCKOB,
BBISIBJICHUE YIPO3
SKOHOMHYECKOM
0€3011aCHOCTH,
(dbopMHpyeT OTUeT U
MIPE3EHTAINIO TIO
pe3ynbTaTaM BBITIOTHEHHS
IPYIIIOBOTO 3a/IaHusl.

MPUMEHEHUS METOJIOB OIICHKH U
aHanmsa PHCKOB.
O060CHOBaHHOCTH OOpaIIeHHs K
WH(POPMAITMOHHBIM
HCTOYHUKAM. ITomHOTA u
COJIePKATENIbHOCTh
MIPEJICTABIICHUSI  PE3yNIbTaTOB
BBIIIOJIHEHHS IPYIIIOBOTO
3aJaHUS B XOJI€ 3AIUATHL.

1.2 IIIkansl OLICHUBAHUS:

Texymuii KOHTPOJIb YCTIEBAEMOCTH W TIPOMEKYTOUYHAS aTTECTAIMS OCYIIECCTBIIICTCS B
paMKax HaKOMUTEIbHOUN OaIbHO-pEeHTHHTOBON cucTeMbl B 100-0anmipHOM mKae:

84-100 6anioB («OTIUIHOY)

67-83 6aiToB («XOPOIIIOY)

50-66 6aioB («yIOBIETBOPUTEIILHOY )

0-49 GamioB («HEYOBIETBOPUTEITHLHOY)

2. TunoBbie KOHTPOJIbHBIE 3aJaHUS WM MHbIE MaTEePHUAJIbl, HEOOXOAUMBbIE VIS OLICHKHU
3HAHUM, YMEHHH, HABBIKOB M (MJIM) ONBITA AEATEJbHOCTH, XaPAKTEPU3YIOIIHMX ITaNbI
¢GopMupoBaHus KOMIIETEHIUI B IIPoILlecCe 0CBOECHUA 00Pa30BaTEJIbHON NMPOTrPAMMBbI




DK3aMEeHAIMOHHBIE OUJIECThI

IK3aMeHAMOHHBbIHA Omier Nel
1 TloHsiTHe YPOBHS PUCKA: YaCTOTA BOSHUKHOBEHUS MOCJIEACTBUI U TKecTh ymiep6a. [lonsTue omacHocTu,
¢akTopoB pucka: KiauyeBbie oTiinuus. [lpuBeaure npumepsl.
2 Henapamerpuueckuii MeToa onpeaeieHuss VaR: oCHOBHbIE XapaKTepUCTUKH, (OPMYIbl, HHTEPHPETAIUSs
MoJIy4eHHOro 3HaueHusl. [IpuBequTe mpuMepsbl.
3amaua 1. O6seM kpeauTHOTO TOPTdens 0aHka 3a MPONUIBIH Tox coctaBmwa 1150 kimeHTOB, B TOM uncie 1) gucio
KIIMEHTOB, B3SBIIMX OJHOBPEMEHHO 0ojiee IBYX KpeauToB, - 320 denoBek, 2) Y4MCIIO UMEIOIMNX 3aJ0JKEHHOCTD 10
OJTHOMY KpEIWTy — 75 YelloBeK, 3) YMCIIO MMEIONIMX 33JI0JKCHHOCTh M0 OJHOMY KPEIUTY M B3SBIIMX OoJiee NBYX
KpeautoB — 15 genoBek. Ecnu B TekylieM roy onpeneiacHHbIN KIUSHT 0aHKa MMeeT 0oJiee ABYX KPEAUTOB, TO YEMY
paBHa BEPOSITHOCTH TOTO, YTO TAKOW 3aeMIIHMK OyIeT MMETh 3aJJOJDKEHHOCTD IO OTHOMY KPEIIUTY.
3agaua 2. JlaHHbIC 0 ©XKETHEBHBIX TOPTaxX aKIMSIMU YMUTCHTA MMPEACTABICHBI B TA0JIHIIE:
Hosi6ps 02 03 04 05 06 07 08 09 10 11 12 13 14 15

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

Ha 15 HOs0ps nena 3akpeiTust akium coctaBmia 1200 py6. Ucnons3ys uMeromuecs: nanubie, s noptdens u3 100
aKIUi ONpeneIuTh OJHOAHEBHBIA aOCOMIOTHBIM M OTHOcUTeNnbHBIH VaR ¢ noBepurenbHOW BeposSTHOCTBIO 90%
HEMapaMCTPUICCKUM MCTOIOM. CI[CHaTI) BbIBO/JIbI. HOIIpO6HO OIMMCaThb X0 PCUICHUA.

IK3aMeHAIMOHHBIH Omiter Ne 2

1 Ouenku pucka B coorBercTBHM c0 crangaprom FERMA: kadecTBeHHBbIE, NOJYKOJIHYeCTBEHHBIE,
KoJn4ecTBeHHbIe. [IpuBeanTe npumepsl.

2 CrarucTrHyecKue Mepbl PHCKA: BEPOSITHOCTb, CTAHJAPTHOE OTKJIOHEeHMe (JUIsI aKTHBa M mnopTdens
aKTHBOB), MOJyBapuauusi, noJjyaucrnepcusi. /locToMHCTBA, HEIOCTATKH. ArperipoBaHue CTAHAAPTHOIO
OTKJIOHEHMS /ISl Pa3HBIX MEPHOI0B BpeMeHH.

3agaya 1. OcHOBHBIE XapaKTEPUCTUKH JOXOTHOCTEH aKIIMiA TPEX IMUTEHTOB MIPECTABICHBI B TaOIHUIlE (YHCIO0

HaOmoaeHui coctaBmio 150):

XapakTeprucTuKa OMUTEHT A Owmurent B Omurent C
Cpennee 0,999708 1,002635 0,997989
CT. OTKJIOHEHHUE 0,015857 0,016142 0,026978
Koppensiuus
AB 0,14
AC 0,17
BC 0,35

OxapakTepr30oBaTh IOJYYECHHBIE pPe3yJabTaThl. PaccMOTpeTh BO3MOXXHOCTH (hopMupoBaHUs mopTdens u3 IBYX
HMHCTPYMEHTOB, IIPEJIIIoJiaras, 4ro J0Js akiuii smurenta B cocraput: 60%. Caenats BeiBOIbI. [1o1po0HO onucath X0/
pelICHUSI.

3anaua 2. KpenuThblif mopTdens HHCTPYMEHTOB coAepkuT 30 MHCTPYMEHTOB, ¢ BEpOSATHOCTHIO AedonTa, paBHoii 0,02,
JUISL KQKJI0TO M3 HHCTPYMEHTOB. OIICHUTh BEPOSITHOCTh TOTO, YTO B MOPTdEIe MPOH30HIyT:

e Tpu AedoiTa;

e He Ooiee Tpex AeONTOB;

®  TOJIBKO JBa JedoITa;

e xoTs ObI 1Ba nedonra;

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

IK3aMeHALMOHHLIN omier Ne 3

1 Buabl >KOHOMHYECKHX PHCKOB: MO HCTOYHHMKAM. CHcTeMaTHYecKMii M HeCHCTEeMATHYECKHIl PHCKMH.
IIpuBennTe NpuMepbI 1JIS1 KAKI0T0 BbIAEJIEHHOI0 BUIa PHCKA.

2 CraTHCTHYECKHEe MOJE/IU OIlCHUBAHUsI BeposiTHOCTEl Aedoira: Momesb AJbTMaHa U ee MOAH(UKANHA.
OcHoBHasi wuaesi, MPEINOCLUIKHA, HHTEpHpeTanusli Pe3yJbTaTOB, [JO0CTOMHCTBA U HEXOCTATKM.
HNnaTepnperanus napamerpa Z. [IpuBenure npuMepsl.

3agaua 1. [l nopTderns KpeIuTHBIX HHCTPYMEHTOB TIPH YCIOBUH, YTO CPEIHEr0I0BOE YUCIIO JIe(OJITOB

KOHTPAreHTOB PaBHO 7, OLICHUTh BEPOSATHOCTh TOTO, YTO B TCUCHHUE T0/1a B OPTQEIie IPOU30HUIYT:

e 1Ba nedonTa;
e MeHee JBYX Je(onToB;



e  (oJblile TpeX Ae(OoTOB.
3amaua 2. OCHOBHBIE XapaKTEPUCTHKHU JOXOTHOCTEH aKITUi TPEX SIMHUTECHTOB MIPEICTABIICHBI B TAOIHUIIE (YHCIIO
HabmroaeHuit coctamio 200):

XapakTepHucTHKa OMHTEHT A OmuteHT B Omurent C
Cpennee 0,999708 1,002635 0,997989
CT. OTKJIOHEHHE 0,015857 0,016142 0,026978
Koppenauus
AB 0,14
AC 0,17
BC 0,35

OxapakTepu30BaTh IOJYYCHHBIC pPe3yabTaThl. PaccMOTpeTh BO3MOXXHOCTH (hopMUpOBaHUs mopTdens u3 IBYX
WHCTPYMEHTOB, MIPEJIoJIaras, 4To JoJis akiuii smurenta B cocrasut: 30%. Caenats BeiBo kL. [TogpoOHO onucath X0
pereHusI.

JK3aMeHAIMOHHBIH OniteT Ne 4

1 Bemnmumna Value-at-Risk (VaR). OcnoBuble ¢akTopsbl, Biausiiomue Ha VaR. JlocTOMHCTBA, HEIOCTATKH,
OTJIMYMS OT IPYTUX Mep pUcKa. BoJaTHIBHOCTH KaK Mepa PHCKA: 0CO0eHHOCTH, JOCTOUHCTBA, HEIOCTATKH.
IIpuBeanTe npumMepsl.

2 Meroasl ynmpaBjieHHsI PHCKaMH: mepeaya pucka, u3deranue pucka. OcoO0eHHOCTH, JAOCTOMHCTBA,
He0CcTAaTKU MeTo/10B. [IpuBeanTe npumepsbl.

3anaua 1. JlaHHbIe 0 e)KeTHEBHBIX TOPraxX aKIMIMH SYMUTEHTA PEJICTABICHBI B TA0JIHIIE:

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

Jloxonuocts, % | -0,18 0,62 -0,83 0.4 0,03 0,4 16 1,96 -169 | -163 | 046 | -0,49 | -2,48 | 0,63

OnHOIHEBHOE CTAaHAAPTHOE OTKIOHEHHME NOXOAHOCTHU 3a mepuoj coctaBuio 1,12%. Ha 14 aBrycra neHa 3akpbITus
akuuu coctaBuna 105,3 py6. Micnions3yst umeroruecs nanubie, st noptdens u3 200 akuuii onpeaenuTh 0THOTHEBHBIH
a0COMIOTHBIN U 0THOCUTENBHBIN VaR ¢ noBepuTenbHOI BepoATHOCTHIO 90% mapaMeTpruuecKiM (JebTa-HOPMaIbHbBIM)
MetosioM. Crienath BeIBOBL. [10Ap0OHO ONKMCaTh X0 peIIeHusl.
3agaya 2. Vcrons3ys IMEROIINECs TaHHBIE O eXeTHEBHBIX Toprax akmusmu Coepbank Poccun, as moprdens uz 100
aKIUi ONpeneNuTh ONHOOHEBHBIA VaR ¢ noBepuTenbHOM BeposSsTHOCTHIO 99,9% u 95%:

a) HemapaMeTPUICCKUM METOJIOM;

0) mapaMeTpHYECKUM (IeTbTa-HOPMaIbHBIM) METOIOM.
Caenats BeiBozibL. [logpoOHO onmcaTh X0/ pereHusI.

IK3aMeHAIMOHHELIN onieT Ne 5

Tunel JIIIP no otHomenuio k pucky. Illonsitue pyHknum nosne3Hoctu. Tunnunpie GyHKIUM M0JI€3HOCTH.

2 CraTHCTHYECKHE MOJIEJTH OIeHUBAHUS BEPOSITHOCTEH 1edoiTa: MoIe M OHHOMHAJILHOTO pacipeneeHus 1
pacnpenenenus Ilyaccona. IlpenmosioikeHusi M ycCJ0BUSI TPUMEHEHHS, OCHOBHbIE€ XapPaKTePUCTUKH,
(opmybl, HHTepHpeTanus pe3yJbTaTOB, JOCTOMHCTBA U HenocTaTku. [IpuBeanTe npuMepsl.

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

noxoaHoctu coctasisieT 0,88; moxoaHOCTh akuuu A OyaeT pactu ¢ BeposTHOCTHIO 0,95. OneHUuTh BEpOSTHOCTH TOTO,

YTO:
®  CHU3UTCS IOXOJHOCTB JABYX aKITH.
®  CHHU3UTCS IOXOJHOCTB XOTS OBbI IBYX aKIWH.

3agaua 2. JlaHbIe 0 KEAHEBHBIX TOPrax aKIMsIMH YMUTEHTA NPEACTABICHBI B TAOIHIIE:

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

=

Joxoxuocts, % | -0,18 0,62 -0,83 04 0,03 0,4 16 1,96 -169 | -163 | 046 | -0,49 | -2,48 | 0,63

OpHOHEBHOE CTaHJAPTHOE OTKIJIOHEHWE JOXOIHOCTH 3a mepuoxa coctaBmio 1,12%. Ha 14 aBrycra meHa 3akpbIThs
aknuu cocraBuna 105,3 py0. Hcmons3yst umeromuecss ngansele, anas noptdens u3 1000 axouii onpenenuthb
OJHOZHEBHBIN a0COIOTHBIM M OTHOCUTENBHBINA VAR ¢ moBepHUTENbHON BEpOATHOCTEIO 95% mapaMeTpuuecKuM (JenbTa-
HOpPMaJIbHBIM) MeTozioM. CrenaTh BBIBOIEL. [1opo6HO onrcaTh X0 peIeHIs.

IK3aMeHALMOHHEIN onieT Ne 6
1 PeiiTudru u po3HKUHTU. OCHOBHBbIE OTIMYHUS PEHiITUHIOB M PIHKHHIOB.
2 MWnentudukanus, uCTOYHUK pucka. OueHka pucka.
3agaua 1. O0beM kpeauTHOTO TMOpPTQeENs 6aHKa 3a MPONUIbIA roj cocraBwi 1150 kmueHToB, B ToM yucie 1) yucio
KJIMCHTOB, B3SBIIMX OJHOBPEMEHHO OoJiee JABYX KPEeIUTOB, - 320 yesloBeK, 2) YUCIO HMEIOIUX 33J0KEHHOCTD IO



OJTHOMY KpEIHTYy — 75 4enoBek, 3) YUCIO MMEIOIINX 3aJI0JDKEHHOCTh 110 OJIHOMY KpPEIHWTY M B3SBIIUX Ooliee JBYX
KpeautoB — 15 genoBek. Ecnu B TekylieM romy onpeneicHHbIN KIUSHT 0aHKa UMeeT 0oJiee ABYX KPEAUTOB, TO UYEMY
paBHA BEPOSTHOCTH TOTO, YTO TAKOW 3aeMIIHMK OyIeT UMETh 33JJ0OJDKCHHOCTD 10 OJTHOMY KPEIIUTY.

3anaua 2. /[anHbICc 0 TUHAMUKE TOXOMHOCTEH IABYX akiuii A m B, a Takxke HEKOTOpOro 6a30BOro mopTdes akIui
(ppIHOYHAS TOXOMHOCTS), MPEACTABICHBI B TAOJIHIIC.

Mecsn JoxoaHocts, %
Axkuus A Axuus B PriHOUHBIHA IOpTdEns

1 2 2,8 2,5

2 0,8 1,8 1

3 2,3 3.2 3

4 3,5 4,5 4,1

5 3,2 4,2 3,7

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

Onpenenuts s akiyu A ko3 puireHT 6era, ko3 GUIUCHT JeTePMUHALINH, CIICIATh BHIBOIBI.

JK3aMeHAHMOHHBII Ouiter Ne 7
1. PobiHouyHast Moaesib. Moaeiab OlleHKH J0JT0cpPoYHbIX aKTHBOB (CAPM).
2. W3dexxkanue, mepenaua, yaep:kaHue pucKa, npe0omepauienue u CHux3cenue yuiepoa.
3agaya 1. /lanHple O AWMHAMUKE JOXOMHOCTEH NBYX akumid A u B, a Taxxke HekoToporo 0a3oBoro moptdens akiwii
(ppIHOYHAS JOXOTHOCTH), IPECTABICHBI B TAOIHIIE.

Mecsn JoxonHoctb, %
Axkuus A Axuus B PriHOUHBIA IOpTdEns

1 2 2,8 2,5

2 0,8 1,8 1

3 2,3 32 3

4 35 4,5 4,1

5 3,2 4,2 3,7

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

Onpenenuts 11 akiyu B koadguiueHt 6era, k03 PUIMEHT NeTepMUHAITUH, CACIaTh BHIBOJIBI.
3anaua 2. KpenuTHblii mopTdens HHCTPYMEHTOB coAepKUT 30 MHCTPYMEHTOB, ¢ BEpOSTHOCTBIO AedonTa, pasHoii 0,02,
JUTSL K&XKJIOTO M3 MHCTPYMEHTOB. OIIEHUTh BEPOSTHOCTH TOTO, YTO B MOPT(erte Mpon30iIyT:
e Tpu AedonTa;
e He Ooiee Tpex AeONTOB;
® TOJBKO JBa Ae(oTa;
e xoTs ObI 1Ba nedonra;
e MeHee Tpex Ae(OiToB.
Caenats BeiBozibL. [logpoOHO onmcaTh X0/ pereHusI.

9K3aMeHATHOHHLIH OmyteT Ne 8

1 JIuBepcuukamusi: NOHATHE U BU/bI.
2 ToaepaHTHOCTH (MPHEMJIEMOCTH) K PUCKY.
3angaua 1. [y nopTdeiis KpeIUTHBIX HHCTPYMEHTOB TIPH YCJIOBUH, YTO CPEIHET0I0BOE YUCIIO e OITOB
KOHTPareHTOB PaBHO 7, OIEHUTh BEPOSTHOCTh TOTO, YTO B TEYCHHUE TO/1a B IOPTQele MPOU30UIyT:

e Ba nedoiTa;

e MeHee JBYX J1e(oNToB;

e  (oJblle TpeX AedoTOB.
3agayva 2. OCHOBHBIC XapaKTEPUCTHKH JOXOJHOCTEH aKI[Hi BYX SMUTEHTOB IIPEICTABJICHBI B TAOIHUIIEC (YKCIIO
HaOmoieHui coctaBuio 30):

XapakTepuCTHKa OMHTEHT A OmureHT B
Cpennee, % 2,5 -0,05
Jucnepcus, %> 1,2544 0,0289
Koppemnsius 0,15
Kosapuanus 0,0285

OxapakTepr3oBaTh IOJYYCHHBIE pPe3yabTaThl. PaccMOTpeTh BO3MOXXHOCTH (hopMuUpoOBaHUs mopTdens u3 JBYX
WHCTPYMEHTOB, IIPEIIoIaras, 4To J0Js akiuii smurenTa B cocrasut: 70%. Caenats BeiBobL. [logpoOHO onucath X0

penieHusl.

9K3aMeHAIMOHHLIH OmyeT Ne 9



1  OtHomenne JIIIP k pucky. Cy0ObeKTUBHOCTh B IPUHSITHM PelIeHHUId.
2 H3bexxkanue, nepeaaua, yiep:kaHue pucKa, NnpeIoTBpalleHue U CHUKeHHe yiepoa.
3agava 1. Martpura BEIIUIAT COACPKHUT JOXOAHOCTH (B MPOICHTaX) akiuil A U B mpu IByX BO3MOXHBIX CIEHAPUIX
pa3BUTHUSA COOBITUH. B ckOOKaxX yKa3aHbl BEPOSTHOCTH PeaM3alK CIICHAPHUEB.
JI0XO0MHOCTHU JIJIsl CLIEHApUEB
AK1un S1(0,25), % S2 (0,75), %
A 2 2,25
B -1 3,75
OnpenenuTsb: CpeIHHE OXHUIACMBIE ITOXOTHOCTH M TUCIEPCHH IS KKIOW W3 aKIWH, OICHHUTHh PHCK Pa3OpCHHS
WHBECTOpA MPH YCIOBUH, YTO OH B3SJI ICHBI'H B JOAT 101 1,25%, 11 ero oxugaeMble MoTepH.
3agaua 2. Vcronbs3ys IMEIOIIKECS JTaHHBIC O ©KETHEBHBIX Toprax akiusmu Coepbank Poccun, miis noprdens uz 100
aKIWH OIpeIeInTh OJHOMHEBHBIA VaR ¢ moBepuTeNbHOM BEpOITHOCTHIO 99,9% 1 95%:

a) HemapaMeTPUICCKUM METOIOM;

0) mapaMeTpUUYSCKUM (JeIbTa-HOPMaIbHBIM) METOIOM.
Cnenatb BeiBOABL. [logpo0OHO OMKCaTh X0 PeIIeHUs.

JK3aMeHAIMOHHEIN Omier Ne 10

1 CraTucTHYecKHe M BePOSITHOCTHbIE Mepbl PHCKA: BePOSITHOCTH, CPeIHEKBAApPAaTHUECKOe OTKJIOHEHHE,
BOJIATHJILHOCTbD.
2 IIpousBoaHbie PUHAHCOBbIE HHCTPYMEHTHI.

3apaua 1. BepositHocTh cHmkeHus aoxogHoctu akuuum C coctasmser 0,12; nns akuuum B BepoATHOCTH pocta
noxoaHoctu coctasisieT 0,88; moxoaHOCTh akuuu A OyaeT pactu ¢ BeposTHOCTHIO 0,95. OneHuTh BEpOsSTHOCTH TOTO,
YTO: CHU3UTCSI IOXOTHOCTD JIBYX aKIIMI; CHU3UTCS JIOXOJHOCTD XOTs OBbI IBYX aKIIUH.

3agauya 2. OCHOBHBIE XapaKTEPHCTHUKH JOXOAHOCTEH aKIW{ JBYX SMHUTEHTOB IPEACTaBICHBI B TaOmUIEe (YHCIO
HaOmoieHui coctaBuio 30):

XapakTepucTHKa OMuTeHT A Omutent B
Cpennee, % 2,5 -0,05
Jucniepeus, %> 1,2544 0,0289
Koppensiius 0,15
Kosapuanus 0,0285

OxapakTepu30BaTh IOJYYCHHBIC PE3yabTaThl. PaccMOTpeTh BO3MOXXHOCTH (OPMHUpPOBAHUS MOPTHEas U3 JBYX
WHCTPYMEHTOB, IIPEIoIaras, 4To JoJs akiuii smutenTta B cocrasut: 40%. Cuenars BeiBobL. [10poOHO onrcath X0
pelIeHusI.

Kpurtepun ouenuBanus:
DK3aMeHalMOHHBINA OMIeT oneHuBaeTcst MakcumaibHo B 100 O0asuios:
84-100 6ay10B («OTIUIHO)
67-83 6ayIoB («XOPOIIOY)
50-66 6amoB («yZOBIETBOPUTEIHHOY)
0-49 6annoB («HEYIOBIETBOPUTEIIEHO)
Kaxnpiii Bonpoc oreHUBaeTcsl OTAeIbHO, MakcuMalibHO B 20 6ammoB. MakcuManbHas obmast oteHka — 40 0aios.
Kpurepun onieHnBaHus OTAETBFHOIO BOIPOCA:

— 17-20 6anna. OTBeT Ha BOIPOC BEPHBIIL; MPOAEMOHCTPHUPOBAHO HAJTMYHE ITyOOKHX MCUEPIIBIBAIOIINX / TBEPIBIX
U IOCTATOYHO MOJHBIX 3HAHUH, FPAMOTHOE M JIOTHYECKU CTPOHHOE M3JIOKEHUE MaTeprasa Ipyu OTBETE.

— 13-16 Gamma. OTBeT Ha BOMPOC BEPHBIA, HO C OTAEIBHBIMU IOTPENIHOCTSMH H OHIMOKAMH, YBEPEHHO
WCTIPaBJICHHBIMKM  TIOCIIE  JIOTIOJIHUTEIBHBIX  BOIMPOCOB;  IMPOJAEMOHCTPUPOBAHO HAJIW4YMe TITyOOKHX
WCYEPIIBIBAIONINX / TBEPJBIX U JIOCTATOYHO ITOJHBIX 3HAHHH, TPAMOTHOE ¥ JIOTHYECKU CTPOHHOE H3IIOKEHHE
MaTepHaia nmpu OTBETe.

— 10-12 6annma. OTBET Ha BONPOC YaCTHYHO BEPEH, MTPOJEMOHCTPUPOBAHA HEKOTOPass HETOYHOCTh OTBETOB HA
JIOTIOJTHATENIbHBIE ¥ HABOJISIIIE BOTIPOCHI.

— 0-9 Oamra. OTBeT Ha BOIIPOC HE BEPEH, IPOJAESMOHCTPHUPOBaHA HEYBEPEHHOCTh M HETOYHOCTH OTBETOB Ha
JIOTIOJTHATENIbHBIE ¥ HABOJISIIIE BOTIPOCHI.

Kaxxmast 3amaya oneHMBAaeTCs OTAEIbHO, MakcuManbHO B 30 OawioB. MakcumanbHas obOmas omeHka — 60 0alioB.
Kpurepun onieHnBaHus OTENBHON 3a1a4H:

— 25,2-30,0 6annos. 3amada pemieHa B MOJHOM 00beMe, BHIOpaHbI BEpHBIE IPUEMBI PELICHHUS, CeJIaH TOJHBIH,

CoJIep KaTeNIbHBIN BBIBOJI TT0 PE3YIIBTATAM.



WCooNO~WNE

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

20,1-25,1 GamnoB. 3amaya pelieHa B MOJIHOM 00beMe ¢ HEOOJBIIMMHU MOTPEUIHOCTAMH, MPOBEACHBI BEPHBIC
pacueThl, c/eJaH TOJHBINA, COepKATeIbHbIH BHIBOJA MO pe3ylibTaraM, B pacdyeTaX U BBIBOJAX COJAEpIKaTCS
HEe3HAYUTEIbHbIC OIINOKH.

15,0-20,0 Gamna. 3amava pemieHa 4acTHYHO, YaCTUYHO BBHIOPAHBI BEPHBIC MPHEMBI PEIICHUS, MPOBEICHBI
YaCTUYHBIC PacuUeThl, CAeaH BBIBOJ O PE3yIbTaTaM C OTACIbHBIMH, HE3HAYUTEIbHBIMU MOTPEUTHOCTAMHU.
0-14,9 6ainoB. 3amaua He pelleHa WK PEIlleHa YaCTHYHO, PACUCThl HE MPOBEACHBI WIIH ITPOBEIACHBI YaCTHYHO,
BBIBOJI ITO Pe3yJIbTaTaM He C/IeIaH WU OIIMOOYCH.

Bonpocel 1151 yCTHOTO O1poca
[lonsTHe pucka, ypoBHs prcKa, paKTOpOB PHCKa, ONACHOCTEH.
Kiraccudukaruys puckos.
YmpaBneHue pucKkaMu, KOHIETIHA yIIPABICHUS PUCKAMH.
MeToabl HACHTU(PHUKALINY U aHAJIH3a PUCKOB.
MeToabl OLIEHKH PUCKOB: SKCIIEPTHBIC M CTATUCTHYECKHE.
Pesynbrate! mporeaypsl OLIEHKH PHUCKA.
TonepanTHOCTH (IpUEMIIEMOCTH) K pHCKy. KapTa 1 MaTpHIia pUCKOB.
ATpuOyTHBHBIC OLIEHKH pHCKa. PEUTHHTY 1 pIHKUHTH. OCHOBHBIE OTIUYMS PEHTUHIOB U PIHKUHTOB.
CraTucTHyecKue W BEpOSTHOCTHBIE MeEphl PHCKAa: BEPOSITHOCTh, CPEIHEKBAAPATHUECKOE OTKIOHEHHE,
BOJIATUIIHHOCTD.
OcHOBHBIE CITOCOOBI MOJICTTMPOBAHUS BOJIATHIBHOCTH.
Bemnunna Value-at-Risk (VaR).
H3mMepeHune CHCTeMaTHIeCKOro (PhIHOYHOTO) prCKa akTHBa (Kodddurment ).
Prinounas Mmozens. Moens OlleHKH A0ArocpodHbIX akTuBOB (CAPM).
[IpeanpuHUMATENHCKHI PUCK, YIPABICHUE UM U PUOBLTH B IOJITOCPOYHOM IEPUO/IE.
Oco0eHHOCTH yIpaBIeHUs MTPEeATPHHIMATENECKAM PHCKOM
Oco0eHHOCTH pealn3anyi PUCKOB IIPY OCYIIIECTBICHUH HHBECTUIIMOHHBIX TPOEKTOB.
OHCHKa PUCKOB MHBECCTUIIMOHHBIX IIPOCKTOB.
CuenapHOe MPOTrHO3UPOBAHKE TTApaMeTPOB OM3HEC-TINIaHa C yIeTOM (DaKTOPOB PUCKA.
DNeMeHTHl PUCK- MEHEPKMEHTa B OM3HEC-TIIIaHe.
[Noaxombl K MOJETUPOBAHUIO OU3HEC-TIPOIIECCOB.

Kpurtepun ouennBanus:
Kaxnplit Bompoc oleHMBaeTCs OTHENbHO, MakCHUMalbHO B 2 Oaia. MakcMMallbHOE KOJMYECTBO BOIIPOCOB — 5
BoIpocoB. MakcumanbsHas cymma 6amios — 10. Kputepuu orieHUBaHUS OTIEIHLHOTO BOIIPOCA:

1,7-2,0 6anna. OTBeT Ha BOIPOC BEPHBIN; NMPOJEMOHCTPUPOBAHO HANWYME TIIyOOKMX HMCUEPHBIBAIOIIUX /
TBEPJBIX M JOCTATOYHO MOJHBIX 3HAHWH, TPAMOTHOE U JIOTHYECKH CTPOHHOE 3JI0KEHHE MaTepuaa Ipy OTBETE.
1,3-1,6 Gamma. OTBEeT Ha BONPOC BEPHBIM, HO C OTHAEIBHBIMH IOTPEIIHOCTSAMH W OLIMOKAaMH, YBEPEHHO
UCTIPABJICHHBIMUA  TIOCJE  JOTOJHHUTENIBHBIX  BOIPOCOB; HPOJEMOHCTPHPOBAHO  HAM4YME TIyOOKHX
HUCYCPIIBIBAIOIIUX / TBEPABLIX U NOCTATOYHO ITOJIHBIX 3HaHI/II71, rpaMOTHOEC U JIOTUYECKU CTpOP'IHOC HN3JI0KCHUEC
Marepuaa Ipu OTBeTe.

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

0-0,9 6amma. OTBET Ha BOIPOC HE BEPEH, MPOJAEMOHCTPHUPOBAHA HEYBEPEHHOCTh M HETOYHOCTH OTBETOB Ha
JONOJHUTCIIbHBIC 1 HABOAAIINUE BOIIPOCHI.

PacueTHble 3a1aHuA

3aganue 1. ChopMynnpoBaTh HEKOTOPYIO XO3SMCTBEHHYIO CHTYyallMi0, CBsI3aHHYIO ¢ puckamu. [IpoBectu
HUIACHTU(UKALINIO YIPO3, ONMACHOCTEH U YSI3BUMOCTEH /ISl KaXKI0I'0 BhISBICHHOr0 prucka. OhopMUTh B TPOU3BOJILHOM,
yI0OHOH 175 aHamu3a GpopMe. Y Ka3aHuUs:

— TpU HEOOXOJMMOCTH CHTYalliI0 MOXXHO YTOYHHTH, JONOJHHB CYIIECTBEHHOH C TOYKH 3pEHUS
UACHTU(OUKANN PUCKOB MH(POPMAIIHEH;

— TepeyYeHb BBIABISEMBIX PUCKOB MOYKHO JOTIONHATH. TaKke MOYKHO aHAIM3UPOBATh CTPYKTYPY PHCKOB:
TPYNIHPOBATH U T.1I.;

— HeoOXO0JMMO paccMaTpUBaTh KOHKPETHOE COAEpKaHUE pUCKa (HalpruMep, MMYILECTBEHHBIH PUCK WIIH
JaKe PUCK THOer MMYILECTBa P NoXape — HeJOoCTaTouHas CTeneHb Aetann3anun). CHavana naTh
XapaKTepUCTUKY CYLTHOCTH PUCKA, 3aTeM KilacCU(UIMPOBATH €ro (HEo0s3aTeNbHO, HO JKENaTeNIbHO);



— PpEeKOMEHAyeTcs MoAyMaTh 0 (hopMe IpeacTaBIeHHs HHPOPMAIHH, ¢ KOTOpoii Oyaer ynoOHo paboTtaTh
B JAJIbHEHILIEM.
3aganmne 2. [IpoBecTy Ha 3aHATUN MO3TOBOM IITYPM. YKa3aHUS:
- BCIIOMHHTB TEOPETHYECKHE OCHOBBI METOJ]a MO3TOBOTO IITYpMa, €F0 OCOOCHHOCTH U OCHOBHBIE ATAIIbI;
- €CIli TpyMIa CTYJEHTOB OOJbIIas, TO HEOOXOAWMO pa3feiuTh Ha HoArpynmsl mo 8—10 demoBek
MaKCHUMYM;
- B Ka)XJIOHM OJTpyTIIie HEOOXOIUMO BEIOPATh BEIYIIEro MO3IOBOTO MTypMa (MOAEepaTopa) i TOro (Tex),
KTO Oy/eT 3almuchiBaTh WAeH. B ciydae ecnm rpymma MajeHbKas, MOXKeT ObITh 3(pQeKTHBHBIM, ecITi
IpenojaBaTesb BO3bMET Ha ce0s1 pojlb BEAYIIEr0-MOAEPaTopa;
- TeMa MO3TOBOTO HITypMa — HICHTU(UKALMS PUCKOB HE HAMMCATh XOPOUIHNH (JOCTOMHBIN) TUMJIOM U HE
3alIUTUTH €r0 Ha jKelnaeMylo (TOJIOKUTENbHYI0) oLeHKY. [loa3anaun — uaeHTHOUKALMS PHCKOB:
a) HE HAIIUCaTh JIUILIOM;
0) HE 3al[UTUTD JTUILIOM.
lna eedyweco: oOpaTWTh BHUMAaHHME Ha OSTambl HAMUCAHUS JAWIUIOMA: BHIOOP TEMBI, BBIOOD HAay4YHOTO
PYKOBOJMTENSI, TIOUCK HCXOIHBIX IAaHHBIX IJIS pacueToB W MHGOpMAIMU IS HaNWCaHWs IUIUIOMA, MPOBEACHUC
pacueToB, HamKMCaHUE TEKCTa, O(QOPMIIEHHE IO MpaBWIaM M IPOXOXKICHHE HOPMOKOHTPOJSI, PELEH3UPOBaHUE,
MOJATOTOBKY JOKJIa/la M Pa3gaToOuHOrO MaTepuana, 3aiury.
1. «Bpxomom» mporecca MO3TOBOIO INTYpMa JOJDKEH OBITH CIHCOK PHCKOB (Yrpo3, OMacHOCTEH,
YS3BUMOCTEH) ¥ METOZIOB YNPaBICHUS KaXKIbIM U3 HUX.

2. llomeenenue UTOTOB: 3PPEKTUBHOCTH METOAA I MACHTU(DUKAIINN PUCKOB B PEATBHBIX YCIOBHSIX.
3aganme 3. VMccnenyroTcss pUCKM HHBECTHLMOHHOTO TPOEKTAa CTPOUTEIBCTBA KOMIUIEKCA HAIOJIHHOTO XpaHEHHUS
3€pHOBBIX KyNbTyp B moproBoM ropoae Kpacnomapckoro kpas. IIpoBemeHa skcnepTHasi OLIEHKA PUCKOB IIPOEKTA,
OIICHKH YPOBHEW pHcKa u ymep0a MprBeeHbl B KAYeCTBEHHOU IIKae. Y Ka3aHUsl.

—  TOCTPOWTH MATPHUILy PUCKOB IIPOCKTA;

—  INPHUCBOUTH KJIETKAM TaOJIUIIbI OAJUIBI TSl OIICHKU PUCKOB, BEIYUCIUTD OOIIHIA PUCK MPOCKTA;

—  pa3paboTaTh NpeATIOKEHHUS M0 YIPABICHUIO PUCKAMU; TIPEATIONOKHUTh, KAK H3MEHUTCS OIICHKA PUCKOB;

[IEPECUUTATh UHTETPAIBHBIN PUCK ITPOEKTA C YUETOM YIIPABIIEHUS; CEIATh BBIBOJBI O PUCKaX IIPOEKTA.
Pucxu npoexma u ux oyenxa

Bu picka XapakTepHCcTHKa MOCIEACTBUN peannu3aliy OneHka ypoBHs OneHka ypoBHS
P PHUCKOB pHUCKa ymepba
OrpaHudeHue Ha TOPTOBJIIO 3€PHOM Huskuit Bricokuit
Ilonutnyeckuit | OrpaHuyeHue 3KCHOPTA 3EPHOBBIX Cpennuii Cpennuii
Poct HanmoroBeIx craBok Huszkuit Huszkuit
CHIKEHUE 1IEH Ha YCIYTH XpaHEeHUs Huzkuit Cpennuii
Ilenosoi CHm)XeHHe 1IeH Ha 3ePHOBBIE Cpenumii Cpennuii
Poct uen Ha o6opymoBanue, pabOTHI, YCIyTH Bricoxuit Huzkuit
. PoCT mpoOIIeHTHBIX CTABOK Ha 3a€MHBIE . .
[IponieHTHBIH Bricokuit Huskuit
CpeAcTBa
HecoOntozieHue CpoKoB CTPOUTENLCTBA,
MOHTAaKa, BBOJIa B OKCILIYaTal1I0, IIOCTaBKU Cpenumii Cpennuii
TEXHUKHU M 000pyIOBaHUS
Hecobmronenne tpeboBaHuil KauecTBa
OriepallMOHHbIH | cTpouTeNHCTBA H MOCTABIAEMOTO Huzkwit Cpennuii
000pyIOBaHUsSI M TEXHUKH
Puck cHukeHus cpoca Ha ycilyru Huszkuit Huszkuit
Puck cHMkeHus cripoca Ha 3€pHOBbBIE Huzkuit Cpennuii

3a)jlaHI/le 4. NUmeroTcs JAAaHHBIC O CXKCAHCBHLIX KypCaX IMaphbl BAJIIOT.

Hata Homnap / Pyoas, pyo. Jara Homnap / Py0is, 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

JIIP mpuobperaer 1000 moyapoB B OKMAAHUHM POCTa Kypca (OTKPHIBAET JJIMHHYIO BATIOTHYIO MO3HULHMIO) C LIENBIO
nocienytomed npopaxu. Onpeaenuts oaHogHEBHbIH VaR (aOCOMIOTHBIA M OTHOCHTENBHBIA) C JOBEPUTEIBHOM
BEpOSTHOCTHIO 90% C TTOMOIIBI0 HEeTTapaMETPUUIECKOTO U TTapaMeTPUIECKOTO METOIOB.



3ananue 5. IMeroTcs MaHHBIC O €KETHEBHBIX IICHAX 3aKPBITHS U JOXOTHOCTIX aKIuii Ha Mocoupxe.

1. TlpencraBpTe pe3ynbTaThl B BUAC AWATPAMMBI «PUCK-TOXOAHOCTHY. OIHUIIHUTE pPE3yNbTAThI, BBIICIHUTE
BapHaHTHI, KOTOPBIC HE SBISIOTCS «XYIIIAMI / SABISIOTCS «JIYYIIUMI» TI0 ABYM XapaKTEPUCTUKaM (PUCK U
noxoaHocTh). [IpencraBpTe Ha Tpaduke.

2. PaccMmorpute CTpYKTYpy MOPTQhEs U3 IBYX BHIOPAHHBIX aKTUBOB M PACCUUTANTE CPEIHIOI TOXOAHOCTh U PHCK
noptgens (MOsSCHUTE BBIOOP aKTUBOB IS IOPThEIs).

3. IlpeacraBbTe BO3MOXKHBIC KOMOMHAIIUH «PHUCK-IOXOIHOCTBY I Baliero moprdens Ha rpaduke. Ha rpaduke
YKaXHUTE€ TOYKY, T/ MPEACTaBIeH NOPT(ETs MHHHMAIbHOTO pHCKa, O4depTUTe (PPOHT IPPEKTUBHBIX
noprdeneii. CaenaiiTe BEIBOBI.

Kpurepum oneHuBaHus
Kaxnoe 3amanue oueHMBaeTcS OTACIBHO, MaKCUMaILHO B 8 OamnoB. MakcumanbHas oOmas oueHka — 40 Gamos.
Kputepun orieHUBaHUS 3a1aHMs:

— 6,7-8,0 6amioB. 3agaHue pelIcHO B IOIHOM 00bEME, CAMOCTOSTEIIBHO BHIOPAHBI BEPHBIC METOMIbI U IIPUEMBI
peuieHus, TPOBEAEHBI BEPHBIC pacyeThl, CIETaH IIOJMHBIA, COAEPXKATENbHBI BBIBOJ 10 pe3yabTaTaM
MPOBEICHHBIX PACUYETOB, OOYYAIOIINIICS BEPHO OTBEYACT HA BOIPOCH MO 33JaHUIO, IEMOHCTPUPYET HATHINE
TITYOOKUX MCYEPIBIBAIONINX / TBEPBIX M JJOCTATOYHO IOJHBIX 3HAHUIA.

— 5,4-6,6 OamnoB. 3agaHue pemIeHO B TOJHOM OOBEME C HEOONBIIMMH MOTPEIIHOCTSIMH, BHIOpPAHBI BEpHBIC
METOJbl M TIPHEMBI PEIICHUs, TIPOBEICHBI BEPHBIC PACUETHI, CHENaH IOJHBIN, CONepKaTeIbHBIA BBIBOA IO
pe3yipTaTaM MpPOBEICHHBIX pPAcyeToB, B pacyeTaX M BBIBOJAX COAEPXKATCS HE3HAYUTEIbHBIC OIINOKH,
00y4YaroIuiics 0TBEYaeT Ha BOMPOCH M0 33JaHHUI0 BEPHO, HO C OTACIBHBIMH MOTPEIIHOCTSIMHA U OIINOKaMH,
YBEPCHHO HUCIIPABJICHHBIMU ITOCJIC NOIIOJHUTCIIBHBIX BOIIPOCOB.

— 4,0-5,3 Gamnos. 3amaHue pemieHO YaCTUYHO, YACTHYHO BHIOpaHBI BEPHBIE METOABI W TPUEMBI PEIICHUS,
NPOBEICHBl YaCTUYHBIC PACUETHI, CHEJIaH BBIBOJ IO PE3yJbTaTaM IIPOBEICHHBIX PAaCUeTOB C OTACIHHBIMH,
HE3HAYNUTEIbHBIMU TTOTPEITHOCTAMHE, OOYYaIOIIMiics OTBEYaeT Ha BOMPOCHI IO 3aJaHUI0 YAaCTUYHO BEpPHO,
ACMOHCTPUPYA HEKOTOPYIO HETOUYHOCTL OTBETOB HAa JOIOJHUTCIILHBIC U HABOAAIINE BOIIPOCHI.

— 0-3,9 GannoB. 3amaHue HE PEUICHO WM PEIIEHO YaCTUYHO, YaCTUYHO BBHIOpAaHBI HEOOXOIMMBIE METOMBI H
NPUEMBI PELICHUs, PACUSTHl HE TIPOBEICHBI MIIH MPOBEJCHBI YACTHYHO, BBIBOJI IO PE3yIbTaTaM IMPOBEICHHBIX
pacdeToB He CIeNaH WM OMINO0YEH, 00YJarOIIHIC OTBEYAeT Ha BOIIPOCHI 10 3aJaHUIO HE BEPHO.

TecroBble 3agaHus
(00un eepmbiil omeem)
1. ITox curyanueit pucka B TEOPUM PELIEHUI TTIOHUMAETCS TaKasl, KOTAA MOXKHO yKa3aTh:
a) BO3MOXHBIE MOCIEACTBUS KAXKJOI0 BApHAHTA IPUHUMAEMOT'O PELICHUS
0) BO3MOJKHBIE MTOCTIEACTBUSA KaXK0T0 BapraHTa MPUHUMAEMOT0 PEIICHNUS M BEPOSITHOCTH UX MOSBICHUS
B) BEPOSITHOCTH Ka)KJJOTO BapHaHTa MPUHUMAEMOT'0 PEIIeHUs
T') CEIJIOBYIO TOUKY
2. Ecmu rpaxnanus B HelTpaneH K pucky, To ero GyHKLH OJIE3HOCTH J0X0/1a UMEET BU:

4) 4 IOTIeSHOCTE 0 JIOMesHOCTE E) 4 IOIESHOCTE r) AOO0MesHOCTE
—_—
JOEDT ZoE0g AOEOH putukdul

3. ,Z[aHHBIe 00 OXXHNIACMBbIX HpI/I6LIJ]$IX 1 BO3MOXHBIX IMOTEPAX OT BJIOKECHUA CPEACTB B OAMH U3 IIATH NIPEAJIara€MbIX
IMPOCKTOB B YCJIOBUAX PAa3HOT'O COCTOAHUA KOHBIOHKTYPBI IPUBCACHBI HUXKC B T3,6J'II/II_IG BBITLJIAT (B MJIH. pYG)

Bri6op CocTosiHiEe KOHBIOHKTYPBI
IIPOEKTa Xoporee Y 1OBIETBOPUTEIBHOE [Tnoxoe
HUIT1 200 100 -60
U112 150 90 -10
UII3 160 100 10
jsng 300 120 -100
U115 120 110 90
B Tabnuie npuBenena nHdopMaIys o CUTyanuu:
a) pucka 0) xoH(MKTa B) HEONPEIEIEHHOCTH
4. JanHple 00 OXHJAeMbIX NPUOBUIIX W BO3MOXKHBIX IOTEPSIX OT BIIOKEHHWS CPEJCTB B OJIUH M3 IISATH

npeaiara€MbIX IMPOCKTOB B YCIOBHUAX Pa3HOT'O COCTOSAHUA KOHBIOHKTYPBI IIPUBEACHBI HUXKC B Ta6JII/I]_Ie BbITLJIAT (B MJIH.

pyo.):



Cormacuo KpUTCPHUIO MAKCUMHWH, ONITUMAJIbHBIM PEIICHUCM 6yI[eT BBI60p MIPpOCKTa

5.

pyo0.):

Br16op CocrosiHrue KOHBIOHKTYPBI

MPOEKTA Xoporiee Y 1OBJIETBOPUTEIIBHOE IInoxoe
Il 200 100 -60
U2 150 90 -10
HII3 160 100 10
nli4 300 120 -100
U115 120 110 90

I[aHHI)IC 00 OXKNIaCMbIX HpI/I6LIJ'IHX U BO3MOXXHBIX IIOTEPAX OT BJIOXKCHHA CpEACTB B OAWH M3 IIATH
npeajiara€MbIX IMPOCKTOB B YCIOBUAX PA3HOTO COCTOAHUA KOHBIOHKTYPBI IPUBCACHBI HUKC B Ta6m/1ue BbIILIAT (B MJIH.

Br16op CocTosiHNE KOHBIOHKTYPHI

MPOEKTa Xoporiee Y 1OBJIETBOPUTEIIBHOE IInoxoe
Il 200 100 -60
Uiz 150 90 -10
HII3 160 100 10
U4 300 120 -100
HII5 120 110 90

[lpy HanWuMM [AaHHBIX O TOM, YTO BEPOATHOCTH XOPOILUETO COCTOSHHA KOHBIOHKTYpBHI coctasisier 0,5,
ynosnerBoputensHoro 0,3 u mioxoro 0,2, BBIOOP ONTUMAIBHOTO MPOEKTa HA/I0 MIPOU3BECTH C TOMOIIBIO

6.

a) KpUTEpUs MAaTEMaTHIECKOTO OKUIAHUS
0) MaKCUMHUHA
B) MUHHMMaKca
I') MaKCUMaKca
1) KpUTEpHUs IPOU3BEICHUIA
YPOBHU HOXOAHOCTH AKIMI Y€ThIPEX KOMITAHUI IIPUBEICHBI B TAOJIUIIC:

Kommanun YPpOBHM IOXOTHOCTH aKLIHN
Ha 1.01. Ha 1.04. Ha 1.07.
A 1 6 11
B 5 10 15
C 8 10 12
D 9 10 11

I[J'IH OTBCTA Ha BOIIPOC, aKUSAM KaKol KOMIITaHUH HaJa0 OTAAaTh MPEANIOYTCHUEC, CICAYCT UCIIOJIb30BATh:

10.

11.

12.

a) KpUTEPHUS MaTeMaTUIeCKOro OXKUIaHUs
0) MakCUMUHA
B) MHHHMaKca
r) Kputepuit Jlamaca
1) KpUTEepHUs IPOU3BEICHUN
Puck noteps, MpUYMHAME KOTOPBIX SBJISIETCS yXY/IIEHHE PENYTAIlMd KOMIIAHUH, OTHOCHTCS K:
a) MaTepUaJIbHBIM
0) MOpaTbHBIM
B) pHHAHCOBBIM
Puck noteps, mprudMHAMH KOTOPBIX SIBIISIOTCS OIIMOKK IIEpCOHAa, OTHOCUTCSA K:
a) ONepanuOHHBIM
0) IOpUINIECKUM
B) MOpaJIbHBIM
Brmykias ¢pyHkuus nmosnesnoct xapaktepHa aiist JIIIP, ube oTHOLIEHNE K PHCKY MOKHO OXapaKTepU30BaTh KaK:
a) n3beraromiee pucK
0) HEeHTpaTbHOE TI0 OTHOIIEHHIO K PUCKY
B) CKJIOHHOE K PUCKY
Ecnu qysa JITIP none3HocTs 10X0a yBETMUUBAETCS MEJIEHHEE, YEM €0 BeJIMYUHA, TO €ro QYHKIUS MTOJIe3HOCTH:
a) BOTHyTa
0) BBIITyKJIA
B) TMHEHHA
Onpoc «BNaJieNblIeB PUCKOB» C TENbI0 BBISBICHUS M OIICHKH PUCKOB, BXOMISIIUX B cepy WX KOMIIETEHIINH,
Ha3bIBaeTCA .
MeToa KOHTPOJIBHBIX CITUCKOB TIO3BOJISIET BBISIBUTS!
a) «M3BECTHBIE U3BECTHBIC» PUCKU




13.

14.

15.

16.

17.

18.

19.

20.

0) «M3BECTHBIC HEM3BECTHEICY) PUCKH

B) «HEH3BECTHBIC HEU3BECTHBIC» PUCKU
['pannna, xotopast oTAeIsIeT 00IaCTh NPUEMIIEMBIX PHUCKOB (TO €CTh TEX, KOTOpPBIE OpTaHU3alMs MPUHUMACT U
VIIPaBISET UMH) OT HETTPHUEMIIEMBIX, Ha3bIBACTCS:
a) TpaHUIla PUCK-AIIIETUTA
0) rpaHUIa TOJIEPAHTHOCTH K PHCKY
B) TpaHHUIIa EMKOCTH PHCKa
OI1ICHKH pHCKa, KOTOPBIE COCTOSAT B TOM, YTO PUCKOBOW CHUTYAIIMU U €€ OT/ACIBHBIM XapaKTePHUCTUKAM CTaBSATCS B
COOTBETCTBHE HEKOTOPBIE OMKCAHMSI, HA3BIBAIOTCS .
OtHecenne 00beKTa prcKa K OJHON U3 HECKOJIBKHX 3apaHee BbIACICHHBIX IPYIII, BEIPAKAIOLINX YPOBEHb PUCKA, -
3TO:

a) PIHKHUHT

0) ctouMocThb Tof pruckoM, VaR

B) peHTHHT
[Mo exxeHEBHBIM JaHHBIM CTAHIAPTHOE OTKIOHEHHUE JUIS TIEPHOAA, TIPOJOIKUTEIBHOCTIO T, COCTaBUT:

a) or = O-,zu{eB\/T
— T

6) Oor =0 ITHEB

B) OT = Oppes * T

O nuen
T
CTaH}IapTHOC OTKJIOHCHHUEC JOXOJHOCTH 3a MECHI COCTABJIACT 5% CTaH[IapTHOG OTKJIOHCHHUEC 3a KBapTajl COCTaAaBUT

% (OKpYIJIUTh 10 ABYX 3HAKOB IIOCTIE 3aIISITOM).
BeposiTHOCTHasi OLlEHKAa B CTOMMOCTHOM BBIP@KEHHH IOTEHLHAJIBHOTO H3MEHEHHs CTOMMOCTH NOpPTQEns B
pe3ynbTate KoneOaHui prIHOYHBIX TIOKa3aTelei 3a ONpe/eNIeHHbINH IepHO BPEMEHH — 3TO:
B) BOJIATHJIBHOCTh
0) mroparus
B) CTOMMOCTSH 110/ puckoM (VaR)
r) K03 dunpeHT
JuBepcudukarnus Kak METOA yNpaBieHHUs PUCKAMHU ITO3BOJISIET:
a) TmepenaTh pUcK
0) IpHUHSTH PUCK
B) CHH3HUTbH PHCK
T) YCTPAaHUTh PUCK
K Tpancdepy prcka He OTHOCHTCS:
a) ayTCOPCHHT
0) cTpaxoBaHUe
B) CAaMOCTpaxOBaHUE

r)or =

Kpurtepun ouennBanus:
Kaxoe TectoBoe 3a/iaHKe OLICHMBAETCS OTIENBHO, MaKCHMalbHO B | Oamt. MakcumanbHas obmias oneHka — 20
OayioB. Kputepun orlieHUBaHUS 3a1aHUS:

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

I'pynnosoe 3aganue

3apanme: Llens paboTel: pa3paboTKa CHCTEMBI pUCK-MEHEDKMEHTa OpraHu3anuu (IpoeKTa). 3aiauu:

1. OOmiast xapakTepucTUKa NpeAnpusThs (opranusanuu, Gupmel). HanMeHoBaHue, BUI JESITEIBHOCTH,
KOJINYECTBO paOOTHUKOB, OPTaHU3AIMOHHASI CTPYKTYpa U T.N. YKa3zaHHe: MPEANPHATHE MOKET ObITh
pEaJIbHBIM WM BBIMBIIIICHHBIM.

2. Kpatkoe onrcanue 0CHOBHOTO OM3HEC-TpoLiecca MpeanpusaThs (B JIIOOOM IMOHATHOM JOCTYITHOM BUJIE).

3. Cocrasiienue «npouis» pUCKOB NpeAnpusTHs (IpoeKTa.

4. OneHka BEpPOSATHOCTH M TOCIEJACTBHA OT peali3allid BBHIICICHHBIX PUCKOB: KOJIHYECTBEHHEIE/
MOJTYKOJIMYECTBEHHBIE/ KaUE€CTBEHHBIE OLICHKH.

5. [MocTpoenune KapThl / MATPUIIBI PUCKOB.

6. OnwucaHne cUCTEMBl PUCK-MEHEIPKMEHTA: BBIZICTICHHE B KXKIOM IOApa3AeieHnt (B Ou3Hec-Tpolecce)

Jiaia, OTBETCTBCHHOI'O 34 PUCKH, C YKAa3aHHUEM BUI0B.
7. Onucanue METOZI0B, KOTOPBIC BO3MOXXHO MNPHUMCHHUTHL JIA YIHOPaABJICHUA OTACIbHBIMU BUIAaAMU
BBIACJICHHBIX PUCKOB: KAKHME MCTO/IbI U KAKUM UMCHHO o6pa30M, Ha OCHOBE KaKOM I/IH(bOpMaI_[I/II/I nT.Aa.



8. BriBoIBI M peKOMEHAAMH IO pa3pabOTKe M BHEAPEHUIO CHCTEMBI PHCK-MCHEIKMEHTA Ha JTAHHOM
MPEIPUITHH.

Kputepumn oueHnBaHus:
I'pynmoBoe 3a1anue orieHnBaeTcs MakcuMaiibHO B 30 Oauios.

— 25,2-30,0 6amioB. CTyieHT MPHUHSJI aKTUBHOE y4acTHe B pabOTe, aKTUBHO BBIPAXKaJl CBOU MBICIIH B Ka4eCTBE
JIOKJIaJUMKa, aKTUBHO 3a/1aBaj (0osee 1 Bommpoca) U OTBEYas Ha BOIIPOC; HITH BBIpaXKall CBOU MBICIIU B KAUECTBE
TOKJIa9rKa, aKTHBHO 3amaBai (Ooyee 1 Bompoca) W OoTBedald Ha BOIPOCH. KoppeKkTHO, BEpHO M IIOJIHO
c(OpPMHPOBAHBI OTYET U TPE3SHTAIHSI IO PE3YJIbTATaM BBIIIOJHEHUS TPYIIIIOBOTO 3aIaHHUS.

— 20,1-25,1 6amnoB. CtygeHT y4acTBOBaj B paboTe M 3allUTe B KadecTBe AOKJIAJUMKa, 3a1aBajl HECKOJIBKO
BompocoB (Oosee 1 Bompoca) U cMOT OTBETUTH Ha BONpock! (6oiee 1 oTBeta). C HEKOTOPHIMU IMOTPELITHOCTSIMHU
c(hOpMHUPOBAHBI OTUYET U MPE3CHTAIUS 110 PE3YJIBTaTaM BBIITOJIHEHUS TPYIIIIOBOTO 3a1aHUS.

— 15,0-20,0 6ayoB. CTyaeHT yyacTBOBaN B pabOTe M 3alUTE B KAUECTBE JOKIIATUNKA, HE 33]]aBall BOIPOCOB H
HE CMOTI’ OTBETHUTh Ha BONPOChl. C OIIMOKaMu IPOBEACHBI PacueThl U CPOPMHUPOBAHBI OTUYET U IPE3CHTAIS 110
pe3yJibTaTaM BBITIOIHEHUSI TPYIIIOBOTO 3a/IaHus.

— 0,0-14,9 6amnoB. CTyJaeHT He IPUHUMA YYacTUs B paboTe, HE BBHICTYIIAT B KQUECTBE JOKIAIUMKa, HE 33]IaBa
BONPOCOB (3a7ail 1 HENPUHIMIHUATBHBIA BOMPOC) W HE MPOSBIUT APYTUX MPU3HAKOB ydacTus. OTYeT |
MPE3CHTAINS 10 Pe3yJIbTaTaM BBITIOJHEHUS TPYIIIOBOTO 33aHusl HE MPECTABICHBI WITH MPEACTABICHBI HE B
MOJTHOM 00BEME, C CEPhE3HBIMU HAPYIICHUSIMH, OIIMOKAMHU ¥ HETOYHOCTSIMH.

3. Mertoauyeckue MaTepuaJibl, ONpeae/silolIMe NPOUeAYPbl OLEHMBAHUSA 3HAHUM,
YMeHUH, HABBIKOB H (MJH) ONbITA JAeATEJbLHOCTH, XAPAKTEPU3YIIUMX ITalbI
¢dopmupoBaHusi KOMIETEHIIMH

[Iponieypbl OLICHMBAHUS BKJIIOYAIOT B C€0sl TEKYIIUM KOHTPOJIb U MPOMEKYTOUHYIO
aTTECTAIHIO.

Texkymuid KOHTPOJIb YCIEBAEMOCTH MNPOBOJAUTCA C HCIIOIB30BAHUEM OLIEHOYHBIX
CPEJICTB, MPEJCTABICHHBIX B II. 2 JAHHOTO MPWIOKEHUA. Pe3yabTaThl TEKYIIEro KOHTPOJIA
JIOBOJISITCS IO CBEJICHUSA CTYAEHTOB JI0 MPOMEXYTOYHOM aTTECTALUH.

IIpoMesxkyToUHAasi aTTecTalusl MPOBOIUTCS B hopMe DK3aMeHa. DK3aMeH MPOBOIUTCS
M0 PacNUCAHUIO TMPOMEKYTOUYHOM aTTeCTallMd B IMUCbMEHHOM BHle. KommuecTBo
TEOPETUYECKUX BOIMPOCOB B 3aJaHUM — 2, KOJWYECTBO 3amady — 2. [IpoBepka OTBETOB U
0OBsSIBJICHWE pPEe3yJbTaTOB IIPOM3BOJIUTCS B JEHb OK3aMeHa. Pe3ynbTaThl aTTeCTaluH
3aHOCATCSL B BEJIOMOCTh M 3a4YETHYIO KHUXKY CTyaeHTa. CTyAEHTbl, HE MPOILIECAIINE
MPOMEXYTOUHYIO aTTECTAIMI0 MO Trpaduky, JOJDKHBI JIMKBUAUPOBATH 3aJ0JDKEHHOCTh B
YCTaHOBJIEHHOM TOPSIJKE.



IHpuiaoxenue 2
METOANYECKHUE YKA3AHUSA 11O OCBOEHUIO INCIIUIIJINHBI

Y4eOHBIM MJIAHOM MPETyCMOTPEHBI CIEAYIONINE BUABI 3aHATHI:

- JIEKIIHH;

- IPAKTUYECKUE 3aHATHUS.

B Xone JEKUMOHHBIX 3aHATHA PacCMATPUBAIOTCS OCHOBHBIE TEOPETUUYECKUE
MOJIOKEHUS] U TMOHATUS B 007acTH UACHTU(UKALMK, OLICHKU U YIpaBieHUs (UHAHCOBBIMU
PUCKaMH, OCHOBHBIE€ BU/Ibl PUCKOB, IPUHIIUIIBI OLIEHKU PUCKOB, JAIOTCS PEKOMEHJALUHU IS
CaMOCTOSTENIbHON paOOThl M TOATOTOBKE K MPAKTUUECKUM 3aHATUSIM.

B xoJlie mpakTUYeCKuxX 3aHATUNA yTayOJstOTCS U 3aKPEIUSIIOTCS 3HAHUS CTYACHTOB I10
pSy PacCMOTPEHHBIX Ha JIEKIHUSAX BOMPOCOB, Pa3BHBAIOTCS HABBIKUM cOOpa, 00paboTKH H
aHanu3a UHPOpPMALUU C UENbI0 UACHTU(PUKAKUUA U OLCHKUA (PMHAHCOBBIX PHUCKOB, a TAKXKE
CaMOCTOSTENIbHON pabOThI U pabOTHI B KOJJIEKTHBE.

[Ipu NOArOTOBKE K NPAKTUYECKUM 3aHATUAM KaK]IbIil CTYJEHT JTO0JKEH:

1) U3y4nuTh PEKOMEHJOBAHHYIO YUEOHYIO JTUTEPATYPY;

2) U3y4UTh KOHCIIEKTHI JICKIIUH;

3) HOArOTOBUTH OTBETHI HA BCE BOIIPOCHI 110 U3y4aeMOil TEME.

B npouecce moaroToBKH K NPaKTUYECKUM 3aHATUSM CTYJEHTHI MOTYT BOCIIOJIb30BAThCS
KOHCYJIbTALIMSIMU TIPETIOJaBaTEIS.

Bonpockl, He pacCMOTpEHHbIE Ha JIEKIUSAX U MPAKTUYECKUX 3AHATUAX, JOJIKHBI OBITh
M3Y4YEHBbl CTYJEHTaMHU B XOJI€ CAMOCTOSATENbHOU paboThl. KOHTpoOIb caMOCTOATENbHON
paboOThl CTYIEHTOB HaJ Yy4eOHOM mHporpamMmoill Kypca OCYILECTBISETCS B XOJ€ 3aHATUN
METOJIOM YCTHOro ompoca. B xoze camocToATenbHOW padOThl KaXKAbIA CTYIEHT 00s3aH
MPOYUTATh OCHOBHYIO M, MO BO3MOKHOCTH, JOIOJHUTENbHYIO JUTEPATypy MO HM3ydaeMoi
TE€ME, JOINOJHUTh KOHCHEKTHl JIEKUMH HEAOCTAOIIUM MATEepUajoM, BBIIACKAMU U3
PEKOMEHJOBaHHBIX IEPBOMCTOYHUKOB. BBIACIUTh HEMOHSTHBIE TEPMUHBI, HANTH UX 3HaYEHUE
B SHUUKJIONEANYECKUX CIIOBAPSX.

JI1st TOATOTOBKM K 3aHATHAM, TEKYIIEMY KOHTPOJIFO M ITPOMEKYTOYHOHM aTTecTaluu
CTYJIEHTBl MOTYT BOCIHOJB30BATHCS DJIEKTPOHHO-OMONIMOTEYHBIMU CcHCTEMaMHu. Takxke
oOydJaroryecss MOTyT B3AThb Ha JOM HEOOXOAMMYIO JIUTEepaTypy Ha abOHEMEHTe
YHUBEPCUTETCKON OMOIMOTEKN MM BOCIIOIb30BATHCS YUTAIBLHBIMU 3aJ1aMHU.

TpeOoBaHus K IPYNIIOBOMY TBOPYECKOMY 3a1aHUI0

3agaHue BBIMOJHAETCS B MajlbIX TpyNIax mo 2-5 yenoBek. s 3alUThl pe3yabTaThl
paboThl 0OPMIISIOTCS B BHJIC OTUETA U MPE3CHTAIUK (OKJIaga ¢ MCIIOJIb30BaHUEM JTIOOBIX
WJUTIOCTPATUBHBIX MaTepualoB). B npencraBieHuun u 3amure paboThl 0053aTEIBHO JOJIKHBI
OBIThH 3aJICICTBOBAHBI B PAaBHOM MEpPE BCE UJICHBI MAJIOW TPYIIIIHI.
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