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KA®EJIPA CTaTHCTHKHU, JKOHOMETPUKH U OII€HKU PUCKOB

Pacnpeuenelme 4acoB IMCHUILVIMHBI 10 ceMeCTpaM

Cemectp
(<Kypc>.<Cemectp Ha 8(4.2)
Kypee>) Hroro
Henens 14
Bun 3ansaruit vir | PO | v PIT

Jlexun 28 |28 |28 [28
IIpakTuueckue 28 |28 |28 |28
Hroro ayn. 56 |56 [56 |56
KonraktHas pabora 56 |56 |56 |56
Cawm. pabora 88 |88 |88 [88
Yacsl Ha KOHTPOJIb 36 |36 |36 |36
Hroro 180 (180 | 180 | 180
OCHOBAHHE

Y4eOHBIN TUTaH yTBEPKIIEH YIEHBIM COBETOM By3a oT 25.06.2024 r. mpoTokox Ne 18.
[IporpamMmy coctaBmwi(u): K.3.H., AoueHT, Cunssckas T.I.;k.3.H., goueHT, Tperyoosa A.A.
3aB. kademapoii: 1.3.H., npod. Huropoxxkuna JI.1.

Meroanueckuil COBET HalpaBieHus: K.3.H., JoueHT AHapeesa O.B.



1. HEJIX OCBOEHUA JUCHUATIITUHBI

1.1

B Hpe,HHpHHHMaTeHLCKOﬁ JCATCIBHOCTH.

Lens: oBmameHWE TEOPETUYECKHIMH OCHOBAMH M (OPMHPOBAHHUE IMPAKTUYECKUX HABBHIKOB CTATUCTHYECKOH OIICHKH PHCKOB

2. TPEBOBAHMUA K PE3YJIBTATAM OCBOEHUA JUCHUATIITNHBI

IIK-6: CmnocobeH ocylmecTBJAATh MOMCK CTATUCTHYeCKOH wuHGopManuu, ee MEPBUYHYH 00padOTKy W TOATOTOBKY /JIsl

MPOBEICHUA AHAJTUTHYCCKHUX nccneuosa}mﬁ, B TOM YHCJI€ C HCIOJIb30BAHHEM TEXHOJIOTHid 00IbIINX JAHHBbIX

B pe3yabTaTe 0cBOCHUSI JUCUHUILIMHBI 00y4aKOIUIiCS JOJIKEeH:

3HaTh:

OCHOBHBIC ITIOHATHUA U BUABI pPUCKOB B Hpe)IHpHHHMaTCHLCKOﬁ JACATCIBPHOCTH (COOTHGCCHO C UHAUKAaTOpOM HK-61)

Ymern:

OCYILECTBISTh MICHTU(UKAINIO, CTAaTHCTUYECKYIO OLIEHKY W aHaIM3 PUCKOB B NPEANPUHUMATENIBCKOH NEATEIBHOCTH (COOTHECEHO
¢ naankaropom I1K-6.2)

Bnagern:

METOJaMH CTAaTUCTUYECKON OLEHKW, aHaIW3a W YIPaBICHHS DPHUCKaMH B IPEINPHHUMATEIBCKONW MESATENbHOCTH, B TOM YHCIE C
HCTIONIB30BaHIEM TEXHOJIOTHH OOJBIINX JaHHBIX (COOTHEeCeHO ¢ nHankaropoM I1K-6.3)

3. CTPYKTYPA U COAEPKAHUE JTUCHUIIJIMHBI

Pa3nen 1. TeOpeTI/l‘IECKl/Ie OCHOBBI OLICHKH PHUCKOB B HpeIIHpI/IHl/IMaTeJILCKOﬁ ACATCIBbHOCTH

Cemectp

Komneren-

Ne HaumeHnoBanue Tembl / Bua 3ansarus / Kype Yacos - Jlutepartypa

Tema 1.1 CymHOCTP pHCKAa W OCOOCHHOCTH €r0 TIPOSIBICHHS B

MPEINPUHIMATEIHCKOHN eI TeTbHOCTH

[TonsiTHE ¥  OCOOCHHOCTHM  DKOHOMHYECKHMX PHCKOB.  YTPO3BI, JI1.1, J11.2, JI2.1,
1.1 8 4 IK-6

OMMaCHOCTM W WX  CcOooTHomeHWe. Kiaccudukamus  pHCKOB. J12.2,J12.3, JI2.4

OcobenHocty  KiacCH(UKaMu ~ PHCKOB B Pa3HBIX  BHAAX

nesrensHOCTH / JIek /

Tema 1.1 CymHOCTh pHCKa W OCOOCHHOCTHM €ro THpOSBICHHUSA B

MPEINPUHUMATEITBCKOHN IS TETbHOCTH

[MonsatHe ©  OCOOGHHOCTH OJKOHOMHYECKHMX PHCKOB.  YTPO3HI, JI1.1, JI1.2, JI2.1,
1.2 8 4 IIK-6

OMMaCHOCTM M  HMX  CcooTHomeHwe. Kiaccudukamus  pHCKOB. J12.2,J12.3, J12.4

Oco0eHHOCTH KIacCU(HUKAIIMU PHCKOB B Pa3HBIX BUIAX JCATCIHHOCTH

Beimonnenve 3ananutii / Ip /

Tema 1.1 CymHOCTP pHCKAa W OCOOCHHOCTH €ro TPOSIBICHHS B

MPEeANPUHUMATEIbCKOM e TeTbHOCTH

[loHATHE ©  OCOOCHHOCTH SKOHOMHYECKHX PHCKOB.  YTPO3bI, JI1.1, J11.2, JI2.1,
1.3 8 12 K-6

OIMaCHOCTM W WX  CooTHomeHwe. Kiaccudukamus  pHCKOB. J12.2,J12.3, J12.4

OcobenHocty  Kkinaccu(uKauy ~ PHCKOB B PasHBIX  BUAAX

nesitenbHocTH / Cp /

Tema 1.2 Metonsl MICHTU(QHUKAINN PUCKOB B INPEIIPHHUMATEIIBECKON

JIeSITeTbHOCTH
1.4 OcHOBHBIE ~ METOABl ~ WACHTUHUKAUUK  pHUCKOB. [IpencraBieHue g 6 MK-6 JI1.1, J11.2, JI2.1,
" |uHdopmanmu o puckax: TOCTpOEHHWE W aHAIM3 KapThl M MAaTPHIIBI JI2.2,J12.3,J12.4

PHUCKOB

/ Jlex /

Tema 1.2 Metons!l MICHTU(PUKAIUN PUCKOB B NPEIIPHUHUMATEIIBCKON

JIeSITeIbHOCTH

OCHOBHBIE ~ METOJBl  HWICHTU(HUKAUK  PUCKOB. [IpencraBiieHue

nHpOpMAIMM O PUCKAX: IMOCTPOCHHE M AaHAIN3 KapThl U MAaTPHUIIBI J1.1,J11.2, JI2.1,
1.5 8 6 TK-6

PHUCKOB J12.2,J12.3, JI2.4

Beimonnenue 3amanuii ¢ momoinbkio LibreOffice . PaboTta ¢ maHHBIME

IenTpansHoro 6anka PO, Poccrara.

/Mp/

Tema 1.2 Metonsl MICHTU(QHUKAINN PUCKOB B INPEIIPHHUMATEIBCKON

eATEILHOCTH
1.6 )(l)CHOBHLIe METOJbl  WIACHTUHKAUUK  pHUCKOB. [IpencraBieHue 8 16 TIK-6 1.1, J11.2, JI2.1,

J12.2,J12.3, J12.4

MH(OPMAIMM O PUCKAX: IIOCTPOCHUE M aHAIM3 KapThl M MarpHIbI
PHUCKOB




[ /Cp/

Pa3nen 2. MeToabl OlleHKH PHCKOB B NPeANPHHUMATEIbCKON 1eATEeJIbHOCTH

HaumenoBanue Tembl / Buja 3ansarus

Cemectp
/ Kype

Yacos

Komneren-
Jivii0e

Jlutepatypa

2.1

Tewma 2.1 IloHsATHE OLIEHKH PUCKOB

3amaua oueHKH PHUCKOB. [loaxoapl K OIEHKEe PUCKOB. Buabl oleHOK
SKOHOMHYECKUX PUCKOB.

/ Jlex /

IIK-6

JI.1, J11.2, J12.1,
J12.2,J12.3,J12.4

2.2

Tewma 2.1 IloHsATHE OLIEHKU PUCKOB

3amaua oueHKH pHUCKOB. [loaxoapl K OIeHKe PUCKOB. BuIbl OleHOK
SKOHOMHYECKUX PUCKOB.

Brimonnenne 3ananuii. / Tp /

IIK-6

JI.1, J11.2, J12.1,
J12.2,J12.3,J12.4

23

Tewma 2.1 TloHsITHE OLIEHKH PHUCKOB
3amaya OLEHKH PHCKOB. I10AXOABI K OIIGHKE PHCKOB. BHIbI OIEHOK
9KOHOMHYECKHIX PUCKOB.

/Cp/

12

IIK-6

JI.1, J11.2, J12.1,
J12.2,J12.3,J12.4

2.4

Tema 2.2 CraTucTU4eCcKHe OI[EHKU pUCKa

CraTHCTHYEeCKHUE M BEPOSTHOCTHBIC Mephbl puUcka. OCHOBHBIC CIIOCOOBI
MOJICJIMPOBaHUS BOJIaTWIIbHOCTH. Bemmumna Value-at-Risk (VaR). /
Jlex /

IK-6

JI.1, J11.2, J12.1,
J12.2,J12.3,J12.4

2.5

Tema 2.2 CTaTucTHUECKUE OLICHKH PHUCKa

CraructTH4ecKre M BEpPOSITHOCTHBIE Mepbl prcka. OCHOBHBIE CIIOCOOBI
MOJICTTMPOBAaHMS BONaTHIbHOCTH. Benmanaa Value-at-Risk (VaR).
Beimonuenue 3a7aHui. I'pynnosoe TBOPUYECKOE 3amaHue.
Brinmonnenue 3aganuii ¢ momonipio LibreOffice . / Tp /

IIK-6

J1.1,J11.2, JI2.1,
J2.2,12.3,J12.4

2.6

Tewma 2.2 CrarucTrueckue OLEHKH PUCKa

CrarucTyeckue W BEPOSTHOCTHBIE Mephbl prucka. OCHOBHBIC CIOCOOBI
MOJISIIMPOBaHU BoaTWiibHOCTH. Benmuuna Value-at-Risk (VaR).
pucka» [IprMeHEHHE CKOPHHIOBBIX MOJEICH MPH OIICHKE KPEIUTHOTO
pucka. / Cp/

22

IIK-6

JI.1, J11.2, J12.1,
J12.2,J12.3,J12.4

2.7

Tema 2.3 Craructuaeckas OLICHKAa pUCKOB MHBCCTUIITMOHHOTO ITPOCKTA
OcobeHHOCTH peanu3anyuu PHCKOB npu OCYIIECTBICHUU
MHBECTHLMOHHBIX INpOeKkToB. OILEHKa pHCKOB HMHBECTULIMOHHBIX
npoektoB. ClieHapHOE MPOTHO3MPOBaHHE MapaMeTpoB OH3HEC-TUIaHa
¢ yueroM (aKTOpOB puCKa. BKIllOYeHHE  DJIEMEHTOB  PHCK-
MEHEeHKMEHTA B OM3HeC- IUIaH.

/ Jlex /

IIK-6

1.1, J11.2, JI2.1,
J2.2,712.3,J12.4

2.8

Tema 2.3 CrarucTuyeckas OlleHKa PUCKOB HHBECTHIIHOHHOTO TIPOCKTa
OcobennocTn pearuzanyu PHCKOB npu OCYIICCTBICHUN
WHBECTHIOHHBIX MPOCKTOB. OIICHKA PHUCKOB HHBECTUIIMOHHBIX
npoekToB. CIlieHapHOe NPOTHO3MPOBAHKWE TapaMeTPOB OW3HEC-TIIaHa
¢ yuyeroM ()akTOpOB  pHCKa. BKIIOYEHHE  DJICMEHTOB  PHCK-
MEHEHKMEHTA B OM3HEC- IUIaH.

Brinonnenwue 3ananuii / [p /

I1K-6

JI1.1,J11.2, 2.1,
2.2, J12.3, 12.4

2.9

Tema 2.3 CrarucTiueckas OleHKa PUCKOB HHBECTHIIMOHHOTO MPOEKTa
OcobeHHocTi peanuzanuu PHUCKOB npu OCYIIECTBIICHUH
UHBCCTULIUOHHBIX HpOGKTOB. OHBHKa pI/ICKOB HNHBCCTUIITMOHHBIX
mpoekToB. CIlieHapHOe NPOTHO3MPOBAaHKWE TapaMeTpOB OW3HEC-TIIaHa
¢ yderoM (akTOPOB pHUCKA. BKIIOYCHHWE  DIIEMEHTOB  PHCK-
MEHEHKMEHTA B OM3HEC- IUIaH.

/Cp/

16

I1K-6

JI1.1,J11.2, 2.1,
7122, J12.3, 12.4

2.10

Tema 2.4 OueHka 1 ynpasieHHe NpeaNpHHUMATENbCKUMU PUCKaMU
CymiHOCTP W OCOOCHHOCTH — MpPEANIPUHUMATENIbCKHX — PHCKOB.
OtHolleHUe mpeanpuHUMareneid K puUcKy. llpennpuHuMarenbCKuii
pHCK, YyIpaBlIeHHME€ UM U TpHOBUIL B JOITOCPOYHOM HEPHOJE.
OcoOeHHOCTH ~ yNpaBIEHUS  IPEANPHUHUMATEIBCKUMH  PUCKaMH.
ITocTpoeHue cuCTEMBI PUCK- MEHEDKMEHTA B IIPEANPUHUMATENIbCTBE

/ Jlex /

I1K-6

J.1,J11.2, J12.1,
J12.2,J12.3,J12.4

Tema 2.4 OueHka u ynpabjieHHE TPeANPHHUMATEIILCKUMHI PUCKaMHU
CymHoCTh M OCOOEGHHOCTHM  HpPEANPUHMMATENbCKUX  PHCKOB.
OTtHolleHUe MpenpuHUMarenedl K pHUcKy. llpennpuHuUMAaTenbCKuii
PHCK, YyIpaBIeHHME UM H TpHOBUIE B JOITOCPOYHOM HEPHOJE.
OcoOcHHOCTH ~ yNpaBIEHUS  IPEANPHHUMATENBCKUMH — PUCKAMH.
ITocTpoeHne cuCTEMBI PHCK- MEHEPKMEHTA B TIPeIIPHHAMATEIHCTBE
Paz60p nmpumepos / Ip /

IK-6

JI.1, J11.2, J12.1,
J12.2,J12.3,J12.4




Tewma 2.4 OueHka U yrpaBJeHHE MPeANPHHIMATEIbCKUMH PUCKAMU
CymHOCT W OCOOGHHOCTH — NPEANIPUHUMATENIbCKUX  PHCKOB.
OTHoOlIeHUE MpeanpuHUMarened K pHcKy. [IpeanmpuHUMAaTeTbCKUMA
JI.1, JI1.2, J12.1,
2.12 |puck, ymnpaBieHWE HM ¥ TPUOBUIL B JOJITOCPOYHOM IMEPHOJE. 8 10 TIK-6
J12.2,J12.3, J12.4
OCOOCHHOCTH ~ YIpaBleHWS  MPEANPHHAMATSIECKAMH — PUCKaMHU.
[MocTpoeHne cuCcTEMBI pUCK- MEHEHDKMEHTA B IIPEANPUHIMATEIbCTBE
/Cp/
JI.1, JI1.2, J12.1,
2.13 | / Dx3amen / 8 36 TIK-6 2.2, 2.3, 2.4

4. POHJ] OLIEHOYHBIX CPEJICTB

CrpykTypa U comepkaHue ()OHIA OIEHOYHBIX CPEICTB IS MPOBEACHHS TEKYIIEH M IPOMEKYTOUHOH aTTeCTalliH IPEICTaBICHB B
Ipunoxennn 1 k pabodeit mporpaMme AUCIUTUIAHEIL.

5. YAEBHO-METOJUYECKOE 1 THO®OPMAIIMOHHOE OBECIIEYEHUE JUCHUIIJTMHBI

5.1. OcHoBHas1 JIUTEpaTypa

ABTOpBL, 3arnasue W3 narenscTBO, roa Konug-Bo
JI1.1 | Tepexona, E. A., DKOHOMHYECKas OIIEHKA PHCKOB: yueOHoe mocobue | Mocksa: Poccuiickas https://www.iprbooksho
Moz3onera, H. B. TaMOKCHHAs aKaJIeMHs, p-ru/69853.html
2016 HEOTpaHUYEHHBIN
JOCTYTI JUTS
3apETHCTPUPOBAHHBIX
T10JIb30Baresnen
JI1.2 | CunsBckas T. T, VYrpasneHue 53KOHOMHUUECKUMHU PUCKAMU: TEOPHS, Pocros w/]1: U3n-8o PIDY 63
Tpery6oBa A. A. OpraHu3aIysl, METOJBL: Y4e0. mocooue (PUHX), 2022
5.2. lonoJHMUTEbHAS JJUTEpPaTypa
ABTODBI, 3arnaBue H3narenscTBO, 1O Komnnu-Bo
JI2.1 |MaxoBukosal'. A., AHaU3 U OlleHKa PUCKOB B OHu3Hece: yuel. st M.: IOpaiit, 2016 30
Kacwsinenko T. T'. akazieM. OakamaBpuara
J12.2 Kypnan "Ynpasnenue puckom" s 1
JI2.3 |Tansruna, A. E., VYipasieHHe pUCKaMHU Ha MPEANPUATHH: TCOPHUS U Mocksa: Aii [Tu Ap https://www.iprbooksho
CauctyHOB, A. B. IpaKTHKa: y4eOHoe mocodue Menua, 2020 p-ru/96561.html
HEOTPaHUYEHHbIN
JOCTYII JUTS
3aperuCcTPUPOBAHHBIX
T10JIb30Baresnen
J12.4 | depemsimkun C. A. O1eHKa PHCKOB: KYpPC JICKITHIA Homkap-Oxa: https://biblioclub.ru/inde
[ToBomxckuit x.php?
I‘OC}’I[apCTBeHHI:Iﬁ page:book&id:5706 17
TEXHOJIOTHYECKUIN HCOTPAHNYICHHBIH
yHuBepcuret, 2019 JOCTYTI JUTS
3aperucTpPUpPOBaHHBIX
T10JIb30BaTeNnen

5.3 lIpodeccuonanbHbie 6a3bl JAHHBIX H HHPOPMALMOHHbIE CIIPABOYHbIE CHCTEMbI

baza nannbix [lenTpansHoro 6anka PO http://cbr.ru/hd base/

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

Enunas mexBenomcTBeHHas nHpopMaroHHo-craructuyeckas cuctema (EMUCC). Poccrar. https://www.fedstat.ru/
KoncynbranT +

5.4. IlepeyeHb NPOrpaMMHOro odecneyeHust

Onepauuonnas cucrema PEJI OC
LibreOffice

5.5. Yue6Ho-MeTOMMYECKIE MATEPHAJIBI VISI CTYAEHTOB € OTPAHNYEeHHBIMH BO3MOKHOCTSIMH 3/I0POBbS

Ilpu HeoOXOAMMOCTH MO 3aiBICHHIO OOYYAIOIIETOCS C OrPaHHMYCHHBIMH BO3MOXHOCTSIMU 37I0POBBSI  y4EOHO-METOIUYECKHE
MaTepHaIbl MPEAOCTABIAIOTCA B (OpMax, amaNTHPOBAHHBIX K OTPAHWYCHHSIM 370pPOBbS M BOCHPHATHS HHpopMmammu. [lns mmiy c
HapyIIeHUSIMHA 3peHus: B (opMme aynuodaiina; B medaTHOH (opme yBemHUeHHBIM mIpudpToM. s TUI ¢ HapymICHUSIMH CIyXa: B
(dbopMe SIICKTPOHHOTO MOKYMEHTa, B mevarHoi Qopme. i Ul ¢ HapylICHHSMH OIOPHO-JBHIATEIFHOIO ammapara: B (opme
ANIEKTPOHHOTO TOKYMEHTa; B TIeYaTHOU (opme.

6. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHHE JTUCIUITJINHBI

INomemenus s Bcex BUAOB paboT, MPETyCMOTPEHHBIX y4eOHBIM IUIAHOM, YKOMIUIEKTOBAHBI HEOOXOAMMOH CHenMaTM3UpOBAHHOMN
yueOHOI MeOenblo U TEXHUYECKUMHU CPEICTBaMU O0yUEeHUS:




- CTOIIBI, CTYJIBS;
- MIEPCOHATBHBINA KOMITBIOTEDP / HOYTOYK (TIEpEHOCHOH);
- IPOEKTOP;

- 9KpaH / UHTepaKTUBHAS TOCKA.

7. METOAUYECKHUE YKA3AHUSA JJIS1 OBYYAIOIIIUXCA IO OCBOEHUIO JUCITUIIJINHBI

Mertoauueckre yKa3aHus 0 OCBOCHHIO UCIUILIMHEI IPEACTaBICHHI B [Ipunoxxennn 2 x pabodel mporpaMmMe JUCIUILIAHEL.




®OH/J ONEHOYHBIX CPEJACTB

Ipuiaoxenue 1

1. OnucaHue 1mOKa3aTejeld U KpPHUTEepHEB OLeHMBAaHUA KOMIETEHIUI Ha
pa3/IMYHbIX 3Tanax uxX ¢OpMHUPOBAHUSA, ONIMCAHHE IKAJI OLleHUBAHUS

1.1 Iloka3arenu u KPpUTCPHUH OICHHUBAHUS KOMHCTGHHHﬁ:

3VH, cocrapasromue
KOMIIETEHLIUIO

Iloka3zarenn OLICHHWBAHUsA

Kpurepun onennBanus

CpenctBa
OLICHUBAHUS

ITIK-6: Crioco0eH ocymecTBIATh NOUCK CTATHCTHYECKOH HH(OPMALHMH, ee IEPBUYHYI0 00pa00TKY M IOATOTOBKY
HCCJIeIOBAHMI, B TOM YMCJIEe € HCI0JIb30BAHNEM TEXHOJOTHH 00/1bIIHMX JAHHBIX

JJIS1 IPOBEACHUA AHAJTUTHYCCKHUX

3namo: ®opmynupyeT oTBeThl Ha | ITosiHOTa U copepkaTebHOCTh | Y CTHBIN Onpoc
OCHOBHBIE IMOHSATHUS U BUJIBI PUCKOB | IOCTABJICHHBIE BOMPOCHI B | OTBETA; YMEHHUE NPUBOIUTH (Bompocsr 1-20).
B MPEIPUHAMATENHECKOM | YaCTH OCHOBHBIX TIOHSATHI | IpUMEPHI TectoBbie 3amaHus
TEeATETHHOCTH Y BHIIOB PHCKOB, METOJIOB (1-20)
aHaJIu3a, OLEHKU U OK3aMeHallMOHHbIE
YIpaBJICHUS PUCKAMH B omnetsl (1-10)
MIpe T PUHAMATEBCKON
JeSITeTLHOCTH.
Ymemun: Pewaer pacuetHbie IlonHota w  npaBwibHOCTH | PacueTHoe 3ananue
OCYWIECTBISATh MACHTH(UKALUIO, | 3aJaHUs, aHATM3UPYET U | PELICHUIA; 000CHOBaHHOCTS | (3amaHust 1-5)

CTaTUCTUYECKYIO OLICHKY U aHaJIn3
PUCKOB B MPEAIPHUHUMATEIbCKON

HHTEPIPETUPYET
MOJTyYEHHBIE PE3yIbTATHI.

oOpameHuss Kk 0a3aM JaHHBIX;
COJIEP)KATEIbHOCTh BBIBOJIOB U

OK3aMeHallMOHHBIE
omnetsl (1-10)

JIeSITeILHOCTHU UHTEPIPETAIUN  TOTYYECHHBIX
pe3yIbTATOB.

Bnaoems: VYuyactByer B rpynnoBoM | CoOTBETCTBUE pe3yapTaToB | DK3aMEHAIMOHHBIC

METOIaMH CTaTHCTUYECKOH | 3a7aHnH, ToA0upaeT BBITTOJTHEHUS rpynmoBoro | ounerst (1-10)

OIICHKH, aHaliu3a W YIPaBJICHH | IUTEpaTypy U 0a3bl 3alaHus TIOCTaBICHHBIM TieisM | ['pynmoBoe 3amanue

pUCKaMH B IPEAIPUHUMATENIBCKON | TAHHBIX, OCYIIECTBIISET U 3amadaM, OOOCHOBAHHOCTH

JIeITENLHOCTA, B TOM YHCIE C
HMCIIOJIb30BAaHHUEM TEXHOJIOTHI
OOJIBIINX JAHHBIX

OLICHKY W aHAJIN3 PUCKOB,
BBISIBIICHHE YTPO3
AKOHOMHYECKOMN
0€30ITaCHOCTH,
(hopMupyeT OTUET U
MPE3CHTALIUIO 110
pe3yabTaTaM BBIMOTHCHUS
IPYMIIOBOTO 3a/[aHHUS.

HNPUMEHEHUS METOI0B OLICHKH
aHaImM3a PHCKOB.
O00CHOBaHHOCTH 00paIIeHUs K
MH(QOPMATOHHBIM
HACTOYHUKAM. Ilonnota  u
COJIepKaTeNbHOCTh
MIPEJCTABICHUS]  PE3YJbTaTOB
BBINOJIHEHHUS IPYIIIIOBOTO
3aJaHsl B XOJI€ 3aIIUTHL

1.2 IIIkanel OLICHUBAHUSL:

Tekyiuii KOHTPOJIb YCIIEBAEMOCTU U MPOMEXKYTOUHAsI aTTECTalUs OCYIIECTBIISECTCS B
paMKax HaKOIMUTEIbHOUN 0auIbHO-pEHTUHTOBOM cucTeMbl B 100-0aibHOM 1IKase:

84-100 6amioB (KOTIUIHOY)

67-83 0aminoB («XOPOILO0Y)

50-66 6amioB («yAOBIETBOPUTEIHHO)

0-49 GamioB («HEYOBJIETBOPUTEIBHO)




2. TunoBbie KOHTPOJIbHBIE 32JAHUS MJIM MHbIE MAaTEPHAJIbI, HEOOXOAUMBbIE NJIA OLEHKHU
3HAHNH, YMEHHM, HABBIKOB M (MJIH) ONbITA JAEATEJIbHOCTH, XaPAKTEPU3YIOIIUX ITAMNBI
(popMupoBaHus KOMIIETEHIMIA B MpoIecce OCBOEHNsI 00Pa30BaTeILHOI MPOrpaMMbl

IK3aMeHAIIHOHHBIE OMJIEThI

JK3aMeHAUMOHHBLIH OuteT Nel
1 TIloHsTHe YPOBHSI PUCKA: YaCTOTA BOSHUKHOBEHHS MOCJIEICTBUI U TszKeCTh yiepoa. [lonsitue onacHocTw,
(akxTopoB pucka: kiawueBblie oTanuus. [I[puBequTe MpuMepHI.
2 Henapamerpuuyeckuii MeTo/ onpenejieHuss VaR: oCHOBHbIe XapaKTepUCTUKH, (DOPMYJIbl, MHTEpIpeTALHS
NMoJIy4eHHOro 3HaueHus. [IpuBeauTe npumMepbl.
3agauya 1. O0BeM KpeauTHOTO MOpTdens O0aHka 3a MPONUIBIH Toa coctaBui 1150 kimeHToB, B TOM 4dncie 1) guciio
KJINEHTOB, B3SBIINX OJHOBPEMEHHO OoJiee MBYX KPeAWTOB, - 320 WenoBeK, 2) YUCI0 MMEIONTUX 3aJ0JKEHHOCTh I10
OJIHOMY KpEIuTy — 75 4enoBeK, 3) 4HCIO MMEIOIIUX 3aJ0JDKEHHOCTH M0 OJHOMY KPEIUTY M B3SBIIUX 0ojiee BYX
KpeautoB — 15 genosek. Ecnu B TekyleM rofay onpeneneHHbIH KINeHT 0aHKa UMeeT 0ojiee ABYX KPEAUTOB, TO YEMY
paBHa BEpOSITHOCTH TOTO, YTO TAKOW 3a€MIIMK OyIET NMETh 3aJJ0JPKEHHOCTh TI0 OJTHOMY KPEIIUTY.
3angaua 2. JlaHHbIC 0 ©KESJIHEBHBIX TOPrax aKIMsIMU IMUTEHTA MPEJICTABICHbI B TA0JHUIIE:
Hos6ps 02 03 04 05 06 07 08 09 10 11 12 13 14 15

JloxomHoCTb, % 0,01 -2,18 0,14 3,22 -0,38 -2,57 -0,86 2,62 -2,23 0,69 0,42 1,32 2,79 3,53

Ha 15 HOs0ps meHa 3akpeiThs akmuu coctaBmia 1200 py0. Mcmonb3ys uMeromuecs naHHble, s mopTdens u3z 100
aKIWi OTpPEACUTh OJHONHEBHBINA a0OCONOTHBIH M OTHOCHTENBHBIH VaR ¢ moBeputenbHON BeposTHOCTRIO 90%
HenapaMeTpudeckuM MetoioM. Crienath BeIBOBL. [10p0OHO OnmucaTh X0/ pelieHusl.

IK3aMeHALIMOHHBIN OnjteT Ne 2

1 Owunenku pucka B cooTBercTBHH 0 cTranaaprom FERMA: kadecTBeHHbIE, NOJYKOJUYECTBEHHBIE,
KoJnyecTBeHHbIe. [IpuBequTe npuMepsl.

2  CraTHCcTHYeCKHe Mepbl PHCKAa: BEPOSITHOCTb, CTAHAAPTHOEe OTKJIOHeHHMe (IJsi aKkTHBAa M mnoprdens
aKTMBOB), NOJIyBapuauus, nojyaucnepcus. /[0CTOMHCTBA, HEJOCTATKU. ArperupoBaHHe CTAHAAPTHOIO
OTKJIOHEHHS IJISl PA3HBIX MEPHOA0B BpeMeHH.

3agaya 1. OCHOBHBIE XapaKTEPUCTUKU JOXOJHOCTEHN aKIMH TPeX SMUTEHTOB MPEACTaBICHBI B TAOIHIIE (YUCITIO

HaOmoaeHmit coctaBmio 150):

XapakTepucTuka OMHUTEHT A Owmnurent B Owmmurent C
Cpennee 0,999708 1,002635 0,997989
CT. OTKIIOHCHHUE 0,015857 0,016142 0,026978
Koppensauus
AB 0,14
AC 0,17
BC 0,35

OxapakTepr30BaTh IONMYYCHHBIC PE3yJNbTAaThl. PaccMOTpeTh BO3MOXKHOCTH (opMuUpoBaHHS TOPTQENs W3 NBYX
WHCTPYMEHTOB, MIPEJIoJiaras, uTo 101 akiuii amurenta B cocraBut: 60%. Cuenats BbIBOJIbL. [10jp0OHO OnucaTh X0
perieHus.

3anaua 2. KpequTHsii mopTdhens HHCTPYMEHTOB COASPKUT 30 HHCTPYMEHTOB, C BEpOSATHOCTHIO nedoinra, paBaoi 0,02,
JUTSL KOXKJI0TO U3 MHCTPYMEHTOB. OIIEHUTh BEPOSATHOCTh TOTO, UTO B MOPTQENie MPOU30NITYT:

e Tpu aedonra;

e He Oosee Tpex AeONTOB;

®  TOJBKO JBa aedoiiTa;

e xots Okl 1Ba nedoinra;

e MecHee Tpex e OoJIToB.
Caenatb BeIBOJIBL [10ApOOHO OMKCATH X0 PEIICHUS.

JK3aMeHalMOHHBIH OnsteT Ne 3
1 Buasl >KOHOMHYECKHX PHCKOB: MO0 HCTOYHMKAM. CHCTeMATHYECKUIl M HECHCTEeMATHYECKHH PHCKH.
IIpuBeauTe npuMepsI JJI1 KAKI0I0 BbIAEJIEHHOI0 BU/Ia PUCKA.
2  CratucTuyeckue MoOJeJH ONEHUBAHUS BepPOSITHOCTeH AedosiTta: Modeab ATbTMaHA M ee MOAUUKAIIUM.
OcHoBHasg wuaes, TPEANOCHUIKM, WHTepPHNpeTANMA Ppe3yJabTaTOB, HAOCTOMHCTBA M  HEJOCTATKH.
HNHurepnperanus napamerpa Z. Ilpuseaure npumepsl.



3anaua 1. [lns moptdens KpeAUTHHIX UHCTPYMEHTOB MPU YCIOBHH, YTO CPEIHETOI0BOE YUCIIO Ae()ONTOB
KOHTPAreHTOB PAaBHO 7, OIICHUTh BEPOSATHOCTh TOT'0, YTO B TCUCHHUE rojia B MOpTdhesie Mporu3oiayT:

e 1Ba gedoirTa;

e MeHee JByX 1e(OIITOB;

e (oublie Tpex Ae(onToB.
3ajaua 2. OCHOBHbIC XapaKTEPUCTUKU TOXOJHOCTEH aKIMii TPEX SMUTCHTOB MPEACTABIICHBI B TAOIUIIE (YUCITO
HaOmoxernit coctasmio 200):

XapakTepucTuka OMuUTEHT A Owmutent B Owmmurent 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 IOJyYEHHbIE PE3YyJIbTaThl. PacCMOTPETh BO3MOKHOCTH (OPMHUPOBAHHUS MOPTHEas H3 JBYX
WHCTPYMEHTOB, TIpe/IIoJiaras, 4To q0Jis akimii smuteHTa B cocraBut: 30%. Caenats BeBoEL. [loapoOHO omricath X0
pelieHusl.

JK3aMeHAlMOHHBbIH OmiieT Ne 4

1 Beauuuna Value-at-Risk (VaR). OcHoBHbIe (hakTOpbl, Bausiiomue Ha VaR. /locTouncTBa, HexoCcTaTKH,
OTJIMYMA OT APYTUX Mep pucka. BoraTHIbHOCTH KaKk Mepa PUCKA: 0COOEHHOCTH, JOCTOUHCTBA, HETOCTATKH.
IIpuBeanTe npumMepsl.

2 Metoabl ynpaBiieHHsI PHCKaMM: Mepeaada pucka, usderanue pucka. OcoO0eHHOCTH, JOCTOMHCTBA,
HeJ0CTATKU MeTo10B. IIpuBequTe NpuMephblI.

3agaua 1. JlaHHbIC 0 ©KETHEBHBIX TOPrax aKIHUsIMU IMHUTEHTA MPEICTABICHEI B TA0IUIIE:

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

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

OnHOMHEBHOE CTaHJAAPTHOE OTKJIOHEHHE JOXOAHOCTH 3a mepuon cocrasuio 1,12%. Ha 14 aBrycra nieHa 3akpbITHS
akuu cocrapuia 105,3 py6. Mcnionb3ys umeromuecs naHable, A moptdens nz 200 akiuii onpeaeauTb O JHOTHEBHBIH
aOCOJIOTHBIN M OTHOCUTENBHBIN VaR ¢ noBepurenbHON BepoaTHOCTHIO 90% mapaMeTpruuecKiM (JesIbTa-HOPMAaIbHbBIM)
MetoaoM. Crenath BBIBOABL. [1oapoOHO ommcaTh X0 pemeHusl.
3angaua 2. Vcrnosis3yst UMEIOIIUECS TaHHBIC O €XKEIHEBHBIX Toprax akiusmu Coepbank Poccuu, s moprdens uz 100
aKLMA onpeneanTh OJHOAHEBHBINH VaR ¢ qoBepuTeabHOM BepossTHOCTBIO 99,9% u 95%:

a) HermapaMeTPHUIECKIM METOIOM;

0) mapaMeTpruyecKuM (JeabTa-HOPMaJIbHBIM) METOJIOM.
Cnenate BeiBOABL. [10oapo0OHO omKcaTh X0/ pemieHMs.

JK3aMeHalHOHHBIH OnjieT Ne 5

Tunsi JITIP no otHomieHu1o k pucky. Illousitue pynkuuu nosesHoctu. Tunuyneie GyHKIUM N10JIE3HOCTH.

2 CraTHcTHYeCKHe MOJeIH OLeHUBAHMS BePOsITHOCTeH edoJiTa: MoaeJ M OHHOMHMAJIBLHOTO pacipeneseHus U
pacnpenesennss Ilyaccona. IlpeamosioskeHMsi W yCJIOBHSI NPHMEHEHHsl, OCHOBHBIC XapaKTePHCTHKH,
(opmyJibl, HHTEpHpeTalus Pe3yJbTaTOB, AOCTOUHCTBA U HegocTaTKuU. IlpuBenuTe Nnpumepsbl.

3agaya 1. BeposTHocTh cHIbkeHUs AoxomHocTH akuuu C cocraBmser 0,12; ana akumm B BeposTHOCTH pocrta

noxogHoctu cocranister 0,88; 1oXoaHOCTH akiuu A OyaeT pacTu ¢ BeposTHOCTHIO 0,95. OueHuTs BEpOSTHOCTH TOTO,

YTO:

®  CHHM3UTCS JOXOJHOCTH JIBYX aKIIHH.
®  CHM3UTCS JOXOJHOCTB XOTS OBl ABYX aKI[HIA.
3agaua 2. JlaHHbIC O €KEIHEBHBIX TOPrax aKUMsIMH SMUTEHTA NPEACTaBJICHBI B Ta0JIHIIE:
Asrycr 01 02 03 04 05 06 07 08 09 10 11 12 13 14

—

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

OpmHOMHEBHOE CTaHAAPTHOE OTKJIOHEHHE JOXOMHOCTH 3a mepuon coctasmio 1,12%. Ha 14 aBrycra meHa 3akpbITHS
akguu cocraBwia 105,3 py6. Hcmoneszys wmerommecss naHHble, misi noptdens u3 1000 axmwii onpenenuthb
OJTHOJTHEBHBIN a0COJFOTHBIN U OTHOCUTENBHBIN VaR ¢ noBepuTenbHON BepoATHOCTEIO 95% mapaMeTpudecKuM (enpra-
HOpMaJTbHBIM) MeTofoM. CrenaTh BBIBOIEL. [101po0HO omrcaTh X0 PEIICHHS.



IK3aMeHAlMOHHBbIH OmiieT Ne 6
1 PeiiTuHrY U p3HKUHTH. OCHOBHbIE OTJIMYMS PEHTUHIOB U PIHKUHIOB.
2  Hnpentnduxanms, HCTOYHNK pucka. OneHka pucka.
3apaua 1. O0BeM KpeauTHOTO TOpTdens O0aHka 3a MPONuUIbIi Toa coctaBui 1150 kimeHToB, B TOM uyncie 1) guciio
KJIMEHTOB, B3SBIINX OJHOBPEMEHHO OoJiee MBYX KPEAWTOB, - 320 UeJOBEK, 2) YHUCIO MMEIONINX 3aJ0HKCHHOCTD I10
OJTHOMY KPEAHTY — 75 YeNmoBeK, 3) YUCIIO UMEIOIINX 33J0JUKCHHOCTh 10 OJHOMY KPEIUTY M B3SBIIUX OoJiee TBYX
KpeauToB — 15 genoBek. Ecnu B TekyleM roxy onpeneneHHbI KINeHT 0aHKa UMeeT 0ojiee ABYX KPEAUTOB, TO YEMY
paBHa BEpOSITHOCTH TOTO, YTO TAKOW 3a€MIIHK OyIeT UMETh 33J0JKEHHOCTH TI0 OJTHOMY KPEIUTY.
3agauya 2. /lanHble O AMHAMUKE JOXOJTHOCTEH NBYX akuuid A u B, a Taxke HekoToporo 6a30Boro moprdens akiui
(ppIHOYHASL JOXOJIHOCTH), IPEJCTABIICHBI B Ta0JIHIIE.

Mecsg JloxomgHoCTh, %
Axiug A Axius B PriHOYHBIH TOpTdEnb

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 42 3,7

6 42 2,5 4
Cymma 16 19 18,3
Cpennee 2,67 3,17 3,05

OmnpenenuTs A akiu A ko) uiuerT 6eta, Kod3PGHUITHEHT JeTePMUHAIINH, CIeTIaTh BHIBOIEL.

9K3aMeHAHMOHHLIH Omier Ne 7
1. PobiHouyHast Moaesib. Mojaenab OlleHKH 10JTrocpoYHbIX akTUBOB (CAPM).
2. MH3be:xxanme, mepenava, yiep:kaHue pucKa, npedomepawjenue u CHudicenue yuepoa.
3anaua 1. /lanHbpie 0 AUHAMUKE JOXOMHOCTEH ABYX akmmid A u B, a Takxke HEKOTOporo 6a30BOro moptderns axiuit
(ppIHOYHASL JOXOJIHOCTH), IPEJCTABIICHBI B Ta0JIHIIE.

Mecsig JloxoaHocTh, %
Axims A Axuus B PoiHOUHBIH TTOpTdEnn

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 32 42 3,7

6 42 2,5 4
Cymma 16 19 18,3
Cpennee 2,67 3,17 3,05

Omnpenenuts 1uis akuy B ko3¢ ¢unmenT 6eta, KOAQPHUINEHT AeTEPMUHALINH, CIEIaTh BHIBOJBI.
3agaua 2. KpeaurtHsiii moptdens HHCTPYMEHTOB coliepKUT 30 HHCTPYMEHTOB, C BEPOATHOCTHIO Aedoinra, pasHoii 0,02,
JUISL KQKI0TO U3 HHCTPYMEHTOB. OIICHUTh BEPOSITHOCTH TOTO, YTO B MOPT(dese mpor30HayT:
e T1pu aedoira;
e He Oosee Tpex Ae(ONTOB;
®  TOJBKO JBa nedosiTa;
e xoTs Okl 1Ba gedonra;
e MeHee Tpex AedoToB.
Caenatb BeiBOABL 1loapoOHO onKcaTh X0 peLeHHUS.

IK3aMeHAllMOHHBbIH OmiieT Ne 8

1 JIuBepcudmkamnusi: HOHATHE U BU/IbI.
2 TonepaHTHOCTH (IPHEMJIEMOCTD) K PUCKY.
3agaua 1. [ nopTdeins KpeAUTHBIX HHCTPYMEHTOB IIPU YCJIOBHHU, YTO CPEIHET00BOE YUCIIO 1 OITOB
KOHTPAreHTOB PAaBHO 7, OIICHUTh BEPOSATHOCTh TOT'0, YTO B TCUCHHUE rojia B MOpTdesie Mporu3oiayT:

e Ba nedonTa;

® MeHee JByX J1e(oIITOB;

e Qoublie Tpex Ae(onToB.
3agaya 2. OCHOBHBIC XapaKTEPUCTUKU JOXOJHOCTEH aKIMi ABYX SMUTCHTOB NPEJCTABICHBI B Ta0IHIIE (YMUCIIO
HaOmoxeHmii coctaBmio 30):

XapaKkTepuCTHKA OMHUTEHT A OwmuteHt B
Cpennee, % 2,5 -0,05

Hucnepcusi, %> 1,2544 0,0289
Koppensauus 0,15
Kosapuarust 0,0285




OxapakTepu30BaTh IOJYYEHHBIC PE3YyJIbTaThbl. PaccMOTpPEeTh BO3MOKHOCTH (OPMHUPOBAaHUS MOPTHEas H3 JBYX
HMHCTPYMEHTOB, ITPEJIoJiaras, uTo 101 akiuii amurenta B cocraBut: 70%. Cuenath BbIBOIBL. [10Jp0OHO OnUcaTh X0
pelieHHS.

JK3aMeHalMOHHBIH OujieT Ne 9

1  OrtHomenue JIIIP k pucky. Cy0beKTHBHOCTH B IPUHATHH pellleHUIA.
2  H30exxanme, mepenava, yiep:kaHue pucKa, npeJoTBpalieHue H CHHKeHUe ymepoa.
3amaua 1. MaTpuiia BEIIUIAT CONEPIKUT TOXOAHOCTH (B MPOIEHTAaX) akiuii A 1 B mpu ABYyX BO3MOXKHBIX CIICHAPHUIX
pas3BuTHs cOOBITHH. B ckoOKax yKka3zaHbl BEPOSTHOCTH PEAIM3aLMH CIICHAPUEB.
JloxoTHOCTH JIs clieHapreB
Axumu S1(0,25), % S2 (0,75), %
A 2 2,25
B -1 3,75
OnpenenuTs: CpeIHUE OXHUAAEMBIC TOXOAHOCTH M JUCHEPCUM NI KaXIOW M3 aKUWW; OLIEHUTb PUCK Pa3OpEeHHS
WHBECTOPA MPH YCIOBUH, YTO OH B3sUI ICHBIH B NOAT 1101 1,25%, 1 ero oKupaeMble MoTepu.
3apaua 2. Mcronb3ys UMEIONTHECS JaHHBIE O €KETHEBHBIX Toprax akmusaMu Coepobank Poccum, mis moptdens uz 100
aKIW OTIPENIeTNTh OHOMHEBHBIN VaR ¢ noBepuTepHOM BeposSTHOCTBIO 99,9% 1 95%:

a) HemapaMeTPUYECKUM METOJIOM;

0) mapaMeTpHIECKUM (IeTbTa-HOPMAIIEHBIM) METOIIOM.
Crenats BBIBOJBL. [1oapoOHO ommcaTh X0 PemIeHusI.

JK3aMeHAMOHHELIN ounJyet Ne 10

1 CrarucTnyeckne M BepPOSITHOCTHbIE Mepbl PHUCKA: BePOSITHOCTbH, CPeAHEKBaJApaTHYecKoe OTKJIOHEHHe,
BOJIATHJIBHOCTb.
2 IIpom3BogHble GMHAHCOBbIE HHCTPYMEHTHI.

3apnaua 1. BepostHocTh cHmkeHus noxomgHoctu akuuu C cocraBmser 0,12; mius akuuu B BeposiTHOCTH pocTa
noxomaHocTd cocTtarisieT 0,88; 1oXomMHOCTh akmuu A OymeT pacT ¢ BeposTHOCThIO 0,95. O1ieHUTs BEpOSITHOCT TOTO,
YTO: CHU3UTCS IOXOJHOCTD BYX aKITHi; CHU3UTCS JOXOIHOCTH XOTS OBI IBYX aKIIHH.

3agauya 2. OCHOBHBbIC XapaKTEPUCTUKU JIOXOJHOCTCH aKIUU JIBYX AMHUTCHTOB IPEJICTAaBJICHbI B TalOmuile (4uUcio
HaOmoaeHui coctaBuio 30):

XapakTepucTuka OMHUTEHT A OmuteHt B
Cpennee, % 2,5 -0,05
Jucnepcust, %” 1,2544 0,0289
Koppensuus 0,15
Koapuanus 0,0285

OxapaxTepn3oBaTh TOJYYEHHBIE pPE3yJbTaThl. PaccMOTpeTh BO3MOXKHOCTH (OpMHUpPOBaHUS TMOpThENst W3 JBYX
WHCTPYMEHTOB, TIpe/Iroiaras, 4To q0Js akiuii smuteHTa B cocraBut: 40%. Cnenats BeiBOBI. [Toapo6HO ommcats X0
peLieHus.

Kpurtepuu oueHuBanus:
DK3aMeHalMOHHBIN OWIIeT olleHnBaeTcss MakcuMaiibHO B 100 Oamios:
84-100 6amioB (COTIMIHOY)
67-83 6o («XOpOIIToy)
50-66 6anoB («yAOBIETBOPUTEIHHOY)
0-49 GanyoB («HEYIOBIECTBOPUTEIHHOY)
Kaxxaprit Bompoc oleHUBaeTcs OTAeIbHO, MakcuMaiibHO B 20 OamioB. MakcumanbHas obmias onenka — 40 Gamos.
Kpurepuu onieHnBaHus OTJEIBHOTO BOIIPOCa!

— 17-20 6amma. OTBeT Ha BOIIPOC BEPHBIH; MPOAEMOHCTPHUPOBAHO HATHYHNE TITyOOKMX HCUEPITBIBAIONINX / TBEPABIX
U JIOCTATOYHO MOJHBIX 3HAHUH, IPaMOTHOE M JIOTHYECKU CTPOHHOE M3JI0KEHUE MaTepHraia py OTBETE.

— 13-16 Gamma. OTBeT Ha BOMNPOC BEPHBIA, HO C OTICJIBHBIMH TOTPEIIHOCTSIMA W OIIMOKAaMH, YBEPEHHO
WCTPABJICHHBIMH  IIOCJ€  JIOTIOJHHUTENBHBIX  BOIPOCOB; MPOJEMOHCTPHPOBAHO HANW4YME TIyOOKHX
HCUEPIIBIBAIONINX / TBEPABIX U OCTATOYHO IOJHBIX 3HAHWUHN, TPAMOTHOE M JIOTHYECKU CTPOHHOE M3JIOKECHUE
MaTepuaia mpu OTBETe.

— 10-12 6anma. OTBET Ha BONPOC YACTUYHO BEPEH, MPOJEMOHCTPHPOBAaHA HEKOTOPAas HETOYHOCTh OTBETOB Ha
JONIOJTHUTENBHBIC U HABOASALINE BOIIPOCHI.

— 0-9 Gamna. OTBeT Ha BOMPOC HE BEpEH, NPOJEMOHCTPUPOBAaHA HEYBEPEHHOCTh M HETOYHOCTH OTBETOB Ha
JONOJHUTENbHBIC U HABOASLINE BOIIPOCHI.



Kakmas 3amava oreHMBaeTcsl OTASIBLHO, MakcuMaibHo B 30 OautoB. MakcumanbHas oOiiast oneHka — 60 0amios.
Kputepuu olieHuBaHMs OTAEIBHON 3aa4u:

WOk W=

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

25,2-30,0 6amioB. 3amava pelieHa B MOJTHOM 00beMe, BEIOpaHbI BEpHBIE MMPUEMBI PEIIeHUs, CIeNIaH MMOJIHBIH,
COZepKaTeNbHBII BHIBOJ ITO PE3YIbTaTaM.

20,1-25,1 GamnoB. 3amaya penieHa B MOJTHOM 00BeMe C HEOOJBIIMMHU MOTPEITHOCTSAMH, TPOBEICHBI BEpHBIC
pacyeTsl, CeNaH IOJIHBIN, CONEpXKAaTeNbHBIH BBIBOA IO PE3yJibTaTaM, B pacdyeTax M BBIBOJAX COAEpXKaTcs
HE3HAYUTEIbHBIC OITNOKH.

15,0-20,0 Gamna. 3amaya pelieHa YacTUYHO, YACTUYHO BBIOPAHBI BEPHBIC NMPUEMBI PEUICHUS, MPOBEICHBI
YaCTHUYHBIE PaCUEThI, C/ICTaH BBIBOJ 110 pe3ybTaTaM C OTACTbHBIMU, HE3HAUNTESIbHBIMH IOTPEITHOCTIMH.
0-14,9 6ayoB. 3agada He pelleHa WK pelieHa YaCTUYHO, PacyeThl He IIPOBEJEHBI MIIM POBEAECHBI YaCTUYHO,
BBIBOJ 10 PE3yJIbTaTaM HE CHIeJIaH MM OIIMOOYEH.

Bonpocsl At yCTHOro onpoca
[NonsiTue pucka, ypoBHsl pucKa, (PaKTOpPOB PHCKa, OTIACHOCTEH.
Knaccuduxkanust puckos.
YnpaBneHne prucKamu, KOHIIETIIINN YIIPABICHUS PUCKaMHU.
MeToab! HASHTUGUKAIIMN U aHAJIA3a PUCKOB,
MeTo/bI OLIEHKH PUCKOB: SKCIIEPTHBIC U CTATUCTHYECKUE.
Pe3ynbTaTs! mporeaypel OIEHKH PUCKA.
TonepaHTHOCTH (MMPUEMIIEMOCTh) K pUCKY. KapTa 1 MaTpuIia pUCKOB.
ATpuOyTHBHBIC OIICHKHU pUCKa. PeliTnHry n paHKuHTH. OCHOBHBIC OTJIUYUS PEUTHHTOB U PIHKUHIOB.
CraTUCTHYECKHE U BEPOSATHOCTHBIE MeEphl PHCKAa: BEPOSITHOCTh, CPEIHEKBAAPATHUECKOE OTKIOHEHHE,
BOJIATUIIBHOCTb.
OCHOBHBIE CITOCOOBI MOJICTUPOBAHUS BOJATHILHOCTH.
Benmnuuna Value-at-Risk (VaR).
H3mMepenne cucTeMaTu4eckoro (phIHOYHOTO) prcka akTuBa (KoddduuueHT f3).
Prraounas Mmozens. Moiens OLeHKH T0TroCpOIHBIX akTUBOB (CAPM).
[pennpuHUMATENILCKUN PUCK, YIIPABICHUE UM U IPUOBLIb B IOJTOCPOYHOM MEPHOJIC.
OcCoOeHHOCTH yIpaBIeHHS TPEITPUHAMATEIILCKHUM PHCKOM
OCOOCHHOCTH peain3allii PUCKOB MPH OCYIIECCTBICHUH HHBECTUIIHOHHBIX MPOCKTOB.
Or1eHKa PUCKOB HMHBECTUIIMOHHBIX MPOCKTOB.
CueHapHOe MPOrHO3UPOBAHUE TTAPAMETPOB OU3HEC-TIIIAHA C YUYETOM (PaKTOPOB PUCKA.
DINIeMEeHTHI pUCK- MEHEDKMEHTa B OM3HEeC-TIIaHe.
[Toaxomp! K MOACTUPOBAHIIO OM3HEC-TIPOIIECCOB.

Kputepun onennBanms:
Kaxnplii BOIIpOC OLIEHMBAETCs OTAEIbHO, MAaKCUMajbHO B 2 Oayuta. MakcumalabHOE KOJIMYECTBO BOIPOCOB — 5
BONpocoB. MakcumanbsHast cymma 6aiuioB — 10. Kpurepuu onieHnBaHHS OTAECTHHOTO BOIPOCa!

1,7-2,0 G6amna. OTBeT Ha BOIPOC BEPHBIN; MPOJEMOHCTPUPOBAHO HAIWYHME TITyOOKHX HCUYEPIBIBAOIIUX /
TBEPIBIX M JOCTATOYHO MOJHBIX 3HAHH, TPAMOTHOE M JIOTHYECKH CTPOMHOE U3JIOKEHUE MaTepralla Ipy OTBETE.
1,3-1,6 Gaquta. OTBEeT Ha BOIPOC BEPHBIM, HO C OTIECIBHBIMH TOTPELIHOCTSMH M OIIMOKaMH, YBEPEHHO
WCTPABJICHHBIMH ~ IIOCTIC  JIOTIOJNHUTENBHBIX  BOIPOCOB;  MPOJEMOHCTPHPOBAHO HAIWYHE  TIYOOKHX
WCUEPITBIBAIONINX / TBEPABIX U JIOCTATOYHO TMOJHBIX 3HAHWH, IPAMOTHOE U JIOTUMECKH CTPOMHOE M3JI0KEHUE
MaTepuaia npu OTBETe.

1,0-1,2 6anna. OTBeT Ha BONPOC YACTUYHO BEPEH, MPOJAEMOHCTPHUPOBAaHA HEKOTOPasi HETOYHOCTh OTBETOB Ha
JOTIOJTHUTEINIbHBIE i HABOJISIIUE BOIIPOCHL.

0-0,9 6anna. OTBeT Ha BONPOC HE BEPEH, MPOJEMOHCTPHPOBAHA HEYBEPECHHOCTh M HETOYHOCTH OTBETOB Ha
JIOTIOJTHUTENLHBIC U HABOJISIIHE BOIIPOCHI.

PacueTHble 3alaHusA

3aganue 1. CdopmymupoBaTh HEKOTOPYIO XO3SIMICTBEHHYIO CHTYaIlMIO, CBSI3aHHYIO C puckamu. IIpoBectn
UACHTH(PUKALUIO YTPO3, ONACHOCTEH U YSI3BUMOCTEH AJIS1 KaXKIO0TO BBIABICHHOTO prcka. OQOpPMHUTE B POU3BOIBHOM,
yA0OHOH 1y aHanm3a Gopme. YKazaHUs:

— TpU HEOOXOAUMOCTH CHUTYAIMI0 MOXKHO YTOYHHTH, JOTMOJTHHUB CYIIECTBEHHOH C TOYKH 3pCHUS
UICHTUGUKAIIMHA PUCKOB WH(OPMAITHCH;

— TIepeuYCHb BBISBISICMBIX PUCKOB MOXHO JIOTIONHATE. Takke MOKHO aHAIN3UPOBATh CTPYKTYPY PHCKOB:
rpyNIupoBaTh U T.1.;



HEOOXOAMMO paccMaTpUBaTh KOHKPETHOE COIep KaHNe pHUCKa (HapUMep, UMYIIECTBEHHBIN PUCK HITH
JaXke PUCK THOETN UMYIIECTBA MPH MOXKape — HeOCTaTOYHAs CTEIeHb Aeranu3anun). CHaJyaia 1aTh
XapaKTEPUCTUKY CYIIHOCTH PHCKa, 3aTeM KJIacCU(PUIIUPOBATh ero (HeoO0sI3aTeIbHO, HO KeJaTeIIbHO);
PEKOMEHIyeTCs IOyMaTh 0 (hopMe TpecTaBiacHus nHPOPMAIUH, C KOTOPOH OyaeT y1o0Ho padoTaTh
B JTaJIbHEHILIEM.

3apanmne 2. [IpoBecTr Ha 3aHITHH MO3TOBOW MTYpM. YKa3aHWUS:

a)
0)

BCIIOMHHUTB TEOPETHYECKUE OCHOBBI METO/Ia MO3TOBOTO ITYpPMa, €r0 OCOOEHHOCTH M OCHOBHBIE 3TaIlbl;
€CIIM TPyNIa CTYAEHTOB OoJbIIas, TO HEOOXOTMMO pa3deinuTh Ha HOArpymmsl mo 8—10 demoBek
MaKCHMYM;

B Ka)XJI0¥ IOATPYTIIe HEOOX0IUMO BEIOPATh BeIyIIEro MO3rOBOTO ITypMa (MOAepaTopa) v Toro (Tex),
KTO OyJeT 3amuchiBaTh MIeH. B ciydae ecnm rpymnmna ManeHbKas, MOXKET ObITh () ()EeKTUBHBIM, €CITU
IpenojaBaresib BO3bMET Ha ce0sl pojib BEAYIIEr0-MOAEPaTopa;

TeMa MO3TOBOIr0 IITYpMa — HACHTU(HUKALINS PUCKOB HE HAITUCATh XOPOIINH (ZOCTOMHBIN) JUIIJIOM U HE
3alIUTUTD €T0 HA JKEeJAeMYI0 (ITOJIOKHUTENbHYI0) OlleHKY. [lon3anaun — HaeHTU(UKALINS PUCKOB:

HE HaHCaTh JUIIOM;

HE 3alIUTUTH JUIJIOM.

s eedyweco: OOpaTHTh BHUMAHWE HA OTallbl HAIMCAHUSA ITUIUIOMAa: BBIOOP TEMBI, BBHIOOp HAYYHOTO
PYKOBOAUTEIA, MOUCK HCXOAHBIX MAaHHBIX JIsI PAaCUC€TOB M I/IH(l)OpMaIII/II/I IJId HallMCaHusd IUIlJIoOMa, MPOBCIACHUEC
pacdeToB, HamUCaHHWe TeKCTa, O(OpMJICHHE MO MpaBWIaM W TPOXOXKIECHHE HOPMOKOHTPOIS, pElEH3UPOBAHHE,
MOJITOTOBKY JIOKJIaa U Pa3JaTOuHOr0 MaTeprala, 3alluTy.

«BpIxomoM» mpormecca MO3rOBOIO IITypMa JOJDKEH OBITh CIMCOK PUCKOB (Yrpo3, OMAacHOCTEW,
yA3BUMOCTEH) U METOJIOB YIIPABICHUS KOKIBIM U3 HUX.

2. HOL[BeI[eHI/Ie HUTOT'OB: B(bQ)CKTI/IBHOCTL METOAa OJIA I/II[CHTI/I(I)I/IKaL[I/II/I PUCKOB B PCAJIbHBIX YCIIOBUAX.

3aganue 3. VccrenyroTcs pUCKH HHBECTHIMOHHOTO IPOEKTAa CTPOUTENHCTBA KOMILIEKCA HAIOJBHOTO XPaHEHWUS
3epHOBBIX KYJIbTYp B mopTtoBoM ropoje KpacHomapckoro kpas. IlpoBeaeHa skcmepTHas OLIEHKAa PHCKOB INPOEKTA,
OILIGHKH yPOBHE pricka U yiep0a MpUBEJCHBI B KAYeCTBEHHOU IIKale. Y Ka3aHwsl.

MOCTPOUTH MATPUILY PUCKOB IPOCKTA;

MPUCBOUTH KJIETKaM TaOIHIIBI OAJUTBI U1 OIIEHKH PUCKOB, BEIYUCIIUTE OOIINN PUCK MTPOEKTA;

pa3paboTaTh MPeaIoKEeHHs IO YIIPABICHUIO PUCKAMHI; TPEIONI0KHUTh, KAK U3MEHUTCS OIICHKA PUCKOB;

MEePEeCYNTaTh HHTETPAITBHBIA PUCK IIPOEKTA C YIETOM YIIPABICHUS; CJIENaTh BHIBOJIBI O PHCKAX MPOEKTA.
Pucku npoexma u ux oyenxa

XapakTepHucTHKa MOCIEACTBUIN pearu3aiu OreHKa ypoBHS OreHka ypoBHs
Bup pucka
PHUCKOB pHUcKa ymepba
OrpaHyu4eHre Ha TOPTOBIIIO 3€PHOM Huzkuit Bricokuit
Homutnueckuit | OrpaHudeHUE SKCIOPTA 3€PHOBBIX Cpennuii Cpennuit
Poct HanmoroBeIx cTaBok Huskuit Huzkuit
CHuXeHUe LieH Ha YCIyTH XpaHEeHus Huzkwii Cpennuit
Ienooit CHMXEHHE [IeH Ha 3ePHOBBIC Cpenauii Cpennuit
Poct 1ien Ha 00opynoBaHue, pabOTHI, YCIIyTH Bricokuit Huzkuit
TpoterTHrii PocT mponeHTHBIX CTaBOK Ha 3a€MHBIE Bhicokuii S p—
CpeIcTBa
HecoGmoieare CpokoB CTPOUTENHCTBA,
MOHTAa’ka, BBOJIa B 9KCIIIyaTal1I0, IOCTaBKU Cpenuuii Cpennuii
TEXHHKH ¥ 000pyHOBaHUs
_ | Hecobmonenne tpeGosanuii kauectsa
OnepannoHHblil | cTponTensCTBa H MOCTABIAEMOTO Huzkwii Cpennuit
000pY/TIOBaHUS ¥ TEXHUKHU
Puck cHMKeHus cnpoca Ha yCllyTu Huskuit Huskuit
Puck cHIkeHMs cipoca Ha 3€pHOBBIE Huzkwmit Cpennuit
3ananmne 4. ViMerotcst TaHHBIE O ©KEIHEBHBIX KYypCax Mapbl BaIIOT.
Jara Honnap / Pyons, py0. Jara Honnap / Pyons, 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 mpuobpetaer 1000 moimapoB B OKHIAHWUH pPocTa Kypca (OTKpPHIBAET JIMHHYIO BATIOTHYIO TIO3HIINIO) C IIEIBIO
nocienyroneil mpogaxu. OnpenaenuTs OTHOMHEBHBIH VaR (aOCOMIOTHBIN M OTHOCUTENBHBIN) C TOBEPUTEIHLHOMN
BEepOSTHOCTHIO 90% ¢ MOMOUIBIO0 HENAapaMETPUUECKOTO U NapaMeTPUIECKOT0 METOIOB.

3apanmne 5. ViMeroTcst TaHHBIE O €KCTHEBHBIX IIEHAX 3aKPBITUSA U JTOXOTHOCTSIX aKIiii Ha Mocoupxe.

L.

HpeHCTaBBTe pe3yabTaThl B BUAC AUArpaMMBbl «PUCK-TOXOJHOCTBY. Onuiure PE3yIbTaThl, BBIACIUTC
BapHaHThI, KOTOPBIC HE SBISIOTCS «XYIIIUMUY / SBISIFOTCS «IyYIIMMI» 110 JBYM XapaKTEPUCTHUKaM (PUCK U
J0X0aHOCTh). [IpecTaBbTe HA rpaduke.

Paccmotpurte ctpykTypy noptdens u3 IByX BRIOPAHHBIX aKTHBOB U PACCUUTANTE CPEAHION0 IOXOJHOCTD H PUCK
noptdenst (mosicHUTe BEIOOP aKTHBOB LTS TOPThEst).

[IpencraBpTe BO3MOXKHBIE KOMOMHAITUHN «PUCK-TOXOTHOCTBY Ui Bamero noprdens Ha rpaduke. Ha rpaduke
YKOKHATE TOUYKY, THe TMpeacTaBlieH MopTders MHUHAMAILHOTO pHcKa, odepTtuTe (GpoHT 3(H(PEKTUBHBIX
noptdeneit. Craemaiite BEIBOIBI.

Kputepuu onennBanus
Kaxpnoe 3amanue oleHUBaeTCs OTIEILHO, MAaKCHMalbHO B 8 OamroB. MakcuMalibHas oOmias oneHka — 40 Oaiios.
Kputepuu orneHnBanus 3a1aHus:

6,7-8,0 6a/mioB. 3ajaHue PEIICHO B MOJIHOM 00BbEME, CAaMOCTOSTEIILHO BHIOPAHBI BEPHBIC METObI M MIPUEMBI
peleHrs], TPOBEICHBl BEPHbIC pacyeTbl, CAEJIaH MOJHBIM, COAEep)KaTeNbHBI BBIBOJ IO pE3yJIbTaTaM
MPOBEICHHBIX PACUYETOB, OOYYAIOIIHMIICS BEPHO OTBEYACT HA BONPOCHI 0 33aHHIO, JEMOHCTPHPYET HAINYUE
ITyOOKHX MCUEPIBIBAIOUINX / TBEPABIX U TOCTATOYHO MOJTHBIX 3HAHUH.

5,4-6,6 GannoB. 3ajaHue peUIEHO B IMOJIHOM 00beMe C HEOONBUIMMHU MOTPEIIHOCTSIMH, BHIOPaHBI BEpHBIE
METOABI U MPHEMBI PELICHUS, MIPOBEIEHBI BEPHBIC pacyeThbl, CIENaH IMOJHBIH, COAepKAaTENbHBINA BBHIBOJ IO
pe3ysibTaTaM NpPOBEAEHHBIX pacyeToB, B pacdyeTax M BBIBOJAX COJAEPKATCS HE3HAYHUTEIbHBIE OIINOKH,
00y4YaroIHiics OTBEYAET Ha BOMPOCH MO 33JaHUI0 BEPHO, HO C OT/ICIBHBIMU IOTPEIIHOCTSAMHU W OIMHOKaMHU,
YBEPEHHO UCTIPaBICHHBIMHU MOCJIE AOTIOHUTEIBHBIX BOIIPOCOB.

4,0-5,3 GayuoB. 3amaHHMe pElIEHO YacTHYHO, YACTUYHO BHIOpaHBI BEpHBIE METOABI M IPUEMBI PEILeHHS,
NPOBEICHBl YaCTHYHBIE PACUeThl, CIAENaH BBIBOJ IO PE3yJbTaTaM INPOBEICHHBIX PAacyeTOB C OTICIHHBIMHU,
HE3HAYUTEIBHBIMU TMOTPEIIHOCTSMH, OOyYaroIUiCs OTBEYaeT Ha BOMPOCHI MO 3aJaHHI0 YAaCTUYHO BEPHO,
JEMOHCTPUPYS HEKOTOPYIO HETOYHOCTH OTBETOB Ha JIOTIOJIHUTEIBHBIE U HABOJSIINE BOIPOCHI.

0-3,9 GamioB. 3aaHue HE PEIICHO WU PEIICHO YaCTUYHO, YACTUYHO BHIOPAHBI HEOOXOIUMBIC METOIBI U
MPUEMBI PELICHUS], pacueThl He MPOBEACHBI WM MPOBEACHBI YaCTUYHO, BBIBOJ 110 PE3yJIbTaTaM MPOBEICHHBIX
pacyeToB He cJIeaH WK OMMO0YeH, 00yJaronuiics OTBeYaeT Ha BOIPOCHI 110 33/IaHHI0 HE BEPHO.

TecToBbIC 3a1aHUSA
(00uH eepubili omeem)
ITox cuTyalie pucka B TCOPUH PEUICHUI MOHUMAETCS TaKasi, KOTJa MOKHO YKa3aTh:
a) BO3MOXHBIC MOCIIE/ICTBUS KAXKOT0 BAPHAHTA MPUHUMAEMOTO PEIICHHSI
6) BO3MOXHBIC ITOCTICACTBHA KAXKI0I'0 BapuaHTa IPUHUMAEMOTr'0 PEIICHUA U BEPOATHOCTU UX IMOABIICHUA
B) BEPOSITHOCTH Ka)KJ0I'0 BapHaHTa MPUHUMAEMOT0 PEIICHUS
T') CEJUIOBYIO TOUKY

2. Ecmu rpaxnannH B HeWTpaneH K pUCKY, TO ero (PYHKIIHS MOJIE3HOCTH T0X0Ja IMEET BII:

4) 4 IOTIesHOCTE 0 JIOIesHOCTE E) 4 IOIESHOCTE ) ,M0TesHOCTE
—_—
JOEDT ZoE0g AOEOH putukdul

3. I[aHHI)Ie 00 OXKHIACMBIX HpI/I6I)IJ]$1X 1 BO3MOXKHBIX IMOTEPAX OT BJIOKCHUA CPCACTB B OAWH U3 IIATH NTpEajIaraCMbIX
IMPOCKTOB B YCJIOBUAX PA3HOTI'O COCTOAHUA KOHBIOHKTYPHBI IIPUBCACHLI HUKC B Ta6J'II/II_[C BbIILJIAT (B MJIH. py6)

Bri6op CocTosiHue KOHBIOHKTYPbI

IIPOEKTa Xopouiee Y 10BIETBOPUTENILHOE IInoxoe
UII1 200 100 -60
UII2 150 90 -10
NII3 160 100 10
nli4 300 120 -100
NII5 120 110 90

B tabnuie npuBeneHa nHGOPMAIHS O CUTYaIIUN:
a) pucka 0) KoH(pIMKTa B) HEOMPEIEIEHHOCTH



4.

I[aHHBIC 00 OXNITaCMbIX HpI/IGBIJ'IHX U BO3MOXHBIX IIOTEPSAX OT BJOXKCHHUA CPCIACTB B OJUH U3 IIATH
npeaiaraCMbIX MPOCKTOB B YCJIOBHAX PA3HOT'O COCTOAHMA KOHBIOHKTYPEI IIPUBEACHBI HUXKE B TaGJII/IIle BbITLJIAT (B MIJIH.

pyo6.):
Bri6op CocTosiHie KOHBIOHKTYPbI
MPOEKTA Xopoiiee Y 10BJIETBOPUTEIBHOE IImoxoe
UII1 200 100 -60
nII2 150 90 -10
UII3 160 100 10
neg 300 120 -100
UIIS 120 110 90
CornacHo KpUTEPHIO MAKCHUMHUH, ONITUMAIIBHBIM pPEIIeHHEeM OyIeT BEIOOD MpoeKTa
5. JanHbple 00 OXHMIaeMBIX NPUOBUIIX M BO3MOXHBIX IOTEPAX OT BIIOKEHHMA CPEACTB B OOUH U3 IIATH

npeaiaracMabIX IMPOCKTOB B YCIOBHAX PA3HOT'O COCTOAHWA KOHBIOHKTYPBI IIPUBEACHBI HUXKE B Ta6n1/1ue BbITLJIAT (B MIJIH.

pyo0.):

HpI/I HaJIMYUKW JaHHBIX O TOM,

Bri6op CocTosiHNE KOHBIOHKTYPBI

MIPOEKTa Xopoiee Y 10BIETBOPUTENIBHOE ITnoxoe
NII1 200 100 -60
UII2 150 90 -10
NII3 160 100 10
nli4 300 120 -100
HUII5 120 110 90

YTO BCPOATHOCTH XOpPOHICTO COCTOAHUA KOHBIOHKTYPBI

cocraBiuser 0,5,

ynosnerBoputensHoro 0,3 u moxoro 0,2, BBIOOP ONTUMAIBHOTO MPOEKTa HAJIO0 IPOU3BECTH C IOMOIIBIO
a) KpUTEPUSI MaTEMAaTHIECKOTO OKUIAHHS

0) MakCUMHIHA
B) MUHUMAaKcCa
I') MaKCUMaKca

1) KpUTEepHs IPON3BEACHUN

6. YpoBHH TOXOTHOCTH aKIMH YETHIPEX KOMITAaHUI MPUBEAEHBI B TAOIHUIIE:
Kommanun YPpOBHU JI0XOJJTHOCTH aKLUU
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

Jnst oTBeTa Ha BONPOC, aKLUUAM KaKOH KOMIIaHWH HAA0 OTAATh MPEANOYTEeHHE, CIeyET UCIOIb30BaTh:
a) KpUTEPHUsI MaTEMaTHYECKOrO OKUAAHMS
0) MaKCUMHUHA
B) MUHUMAaKcCa
r) KpuTepuii Jlamraca
1) KpUTEepHs IPON3BEACHUN
7. Puck noteps, IpUYMHAMH KOTOPBIX SBIISETCS YXYAILICHUE PEIyTaluyd KOMIAHUN, OTHOCUTCS K:
a) MaTepHaJIbHBIM
0) MOpaJIbHBIM
B) pUHAHCOBBIM
8. Puck noteps, mpuYMHAME KOTOPBIX SBJISIOTCS OIIMOKH IIEpCOHaa, OTHOCUTCS K:
a) ONEPaLMOHHBIM
0) FOpUIUIECKUM
B) MOPaJIbHBIM
9. Brinyknas ¢yHKIus none3Hocty xapakrepHa 1uist JIIIP, ybe oTHOLIEHNE K PHCKY MOXKHO 0XapaKTepU30BaTh KaK:
a) m30eraroIiee puck
0) HeliTpalbHOE 10 OTHOIIEHUIO K PUCKY
B) CKJIOHHOE K PUCKY
10. Ecnu qis JITIP mone3HocTh 10oX04a yBEIMYUBACTCS MEJICHHEE, YEM €0 BEJIMYMHA, TO €r0 (QYHKIHS MOJIE3HOCTH:
a) BOTHyTa
0) BBITyKJIA
B) JIMHCHHA



11.

12.

13.

14.

15.

16.

17.

18.

19.

20.

Onpoc «BIaETBIIEB PUCKOB» C IIENBI0 BBISBICHHS W OLIEHKH PHCKOB, BXOIIIIUX B cepy HX KOMITETEHIIHH,
Ha3bIBACTCS .
MeTo KOHTPOJIBHBIX CIIICKOB ITO3BOJISIET BBISIBUTD:
a) «M3BECTHBIE H3BECTHHIE» PUCKH
0) «M3BECTHBIC HEU3BECTHBIC» PUCKU
B) «HEU3BECTHBIC HCH3BECTHBICY PUCKH
I'panmma, koropast oTnenser ooIacTh MPUEMIIEMBIX PHCKOB (TO €CTh TE€X, KOTOPhIE OpraHM3alys MPUHUMAET U
YIpaBIseT UMH) OT HETIPHEMIIEMBIX, Ha3bIBACTCS:
a) TpaHuIa pUCK-AMIEeTHTa
0) rpaHuUIla TONIEPAHTHOCTH K PUCKY
B) TpaHHUIla EMKOCTH PHCKa
OlIeHKH PHCKa, KOTOPBIE COCTOST B TOM, YTO PUCKOBOM CUTYAIlMH M €€ OTACIbHBIM XapaKTePUCTHKAaM CTaBsATCS B
COOTBETCTBHE HEKOTOPHIC ONTMUCAHNUS, HA3bIBAIOTCS .
OTHeceHne 00bEKTa PHUCKa K OHOM U3 HECKONBKIX 3apaHee BBIEICHHBIX TPYIII, BRIPAKAIOIIUX YPOBEHb PUCKA, -
9TO:
a) PPHKUHT
0) cToumocTh 1o puckom, VaR
B) peUTHHT
[o exeNHEBHBIM JAaHHBIM CTaHAAPTHOE OTKIOHEHHUE JIJIS MePHO/Ia, MPOAOIKUTEIIEHOCTEIO T, COCTaBHT:
a) or = O-,cu-lefs\/T
6) or = O-TLLHEB
B) O = Opues T
Onpien

T
CTaH,Z[apTHOC OTKJIOHCHHE JOXOAHOCTH 3a MECALl COCTABIIACT 5%. CTaHI[apTHOe OTKJIOHCHHUC 3a KBApTaJI COCTABUT

% (OKPYTJIUTH 10 IBYX 3HAKOB TMOCTIE 3aIISITOMH).
BeposiTHOCTHasI OlLlEHKAa B CTOMMOCTHOM BBIPD&KEHHH IOTEHIIMATBHOTO HM3MEHEHHs CTOMMOCTH TOpTdens B
pe3yibTaTe KoyieOaHU PHIHOYHBIX MMOKa3aTesel 3a OnpeAeIeHHbINA IePHO BPEMEHH — 3TO:
B) BOJIATHJILHOCTH
0) moparus
B) CTOMMOCTSH 110J1 puckoM (VaR)
r) K03 dunuent
JuBepcudukaiust Kak METOJ yIIPaBICHHUS PUCKAMH MTO3BOJISIET:
a) rmepesiaTh pUCK
0) IpUHSTH PUCK
B) CHH3HUTbH PHCK
T) YCTPaHUTh PHUCK
K tpancdepy pucka He OTHOCHUTCS:
a) ayTCOPCHHT
0) cTpaxoBaHue
B) CAMOCTpPaXOBaHHE

r) op =

Kpurepun onennBanms:
Kaxmoe TecToBOE 3amaHMe OLIEHHMBAETCS OTAENIBHO, MakCHMManbHO B 1 Gami. MakcumanbHast ob6mias orenka — 20
OayutoB. Kpurepun onieHUBaHUs 3aaHUS:

— 1 6amn. OtBer BepeH.
— 0 6amoB. OTBET HE BEpEH.

I'pynnosoe 3aganue

3aganue: Llens paboThl: pa3paboTKa CUCTEMBI PUCK-MEHEKMEHTA OpTaHU3aIiH (ITpoeKTa). 3a1aun:

1. OOmias xapakTepucTUKa NpeAnpusTus (opranuzanuu, Gupmel). HauMeHoBaHue, BU IESTEIBHOCTH,
KOJINYECTBO paOOTHUKOB, OPraHU3aLMOHHAS CTPYKTYpa U T.II. YKa3aHHE: IPEANPUATHE MOXKET ObITh
peaIbHBIM WM BBIMBIIIJICHHBIM.

2. Kpatkoe onrcanre oCHOBHOTO OM3HEC-IIpoliecca MpeanpusTys (B TI000M MOHITHOM JTOCTYITHOM BHJIE).
3. CocTaBiieHue «IpoGWIsH» PUCKOB IPEANPUATHS (TTPOSKTA.
4. OneHka BEpPOATHOCTH W TOCIEACTBHIA OT pPEaU3alliil BBIIEICHHBIX PHCKOB: KOJIWYECTBEHHBIC/

MOJTYKOJIMYECTBEHHbIE/ KaUueCTBEHHBIE OIICHKH.
5. [ocTpoenue xkapThl / MATPUILBI PUCKOB.



6. Ornrcanre CUCTEMBI pUCK-MEHEKMEHTA: BBIZICIICHUE B KaXKI0M ITOApa3IeicHuH (B Ou3Hec-mporecce)
JIUIIa, OTBETCTBEHHOIO 332 PUCKH, C YKa3aHUEM BUJIOB.

7. OnucaHue METONOB, KOTOpbIE BO3MOKHO NPHMEHUTb U1 YIPABICHUS OTIACIBbHBIMH BUAAMHU
BBIJICJICHHBIX PUCKOB: KaKH€ METOJbI U KAKUM MMEHHO 00pa3oM, Ha OCHOBE Kakoi MH(OpMaIy U T.1.

8. BrIBobI M peKOMEHAANNU 10 pa3paboTKe M BHEAPEHHUIO CHCTEMbI PHCK-MEHEI)KMEHTa Ha JaHHOM
IIPEANPUSATUH.

Kpurtepun oueHuBanus:
I'pynmoBoe 3a7anue olieHUBaeTCss MaKCUMaIbHO B 30 Gayuios.

— 25,2-30,0 6ayutoB. CTYJCHT MPUHSUT aKTUBHOE y4acTHe B paboTe, aKTUBHO BBIPAXKal CBOM MBICIIH B KauecTBE
JIOKIIa9MKa, aKTHBHO 3a/1aBai (Oonee 1 Bompoca) U 0TBeYa Ha BOIPOC; WK BBIPAXKall CBOM MBICITH B KAYECTBE
TOKJTauuKa, aKTUBHO 3amaBan (0ojee 1 Bompoca) W oTBedad Ha BONPOCH. KoppekTHO, BEpHO W TIOJTHO
C(bOpMI/IpOBaHI)I OTYECT U MPE3CHTAUM 110 PE3YyJIbTaTaM BBIIIOJITHECHUA I'PYIIIIOBOIO 3a1aHHA.

— 20,1-25,1 GamnoB. CTy#eHT y4yacTBOBal B paboTe W 3amuTe B Ka4eCTBE JOKIAAYMKA, 33/7aBajl HECKOJBKO
BompocoB (Oosiee 1 Bompoca) u CMOT OTBETUTH Ha Borpock! (0osee 1 oTBeTa). C HEKOTOPBIMU TOTPEITHOCTSIMU
c(hOpMUPOBAHBI OTUYET W MPE3CHTAIMS 110 PE3yJIbTATaM BBITIOTHEHHS TPYTIIIOBOTO 3a1aHUs.

— 15,0-20,0 6ammoB. CTyaeHT ydacTBOBal B paboTe W 3alMTe B Ka4eCTBE JOKIATINKA, HE 3a7aBaj BOIIPOCOB H
HE CMOTI' OTBETUTH Ha BOIIPOCEHL. C ommbkaMu IIPOBEACHLI PACUCThI U C(I)OpMI/IpOBaHLI OTYECT U NPE3CHTALIUA I10
pe3yjibTaTaM BBINTOJIHCHHUA I'PYIIIIOBOIO 3aJaHUA.

— 0,0-14,9 6amioB. CTyIeHT HE IPUHUMAJT Y4acTHs B paboTe, HE BRICTYIAN B KAUECTBE JIOKJIa[UMKa, HE 3a]aBall
BONPOCOB (331an | HENPUHIMITUANBHBIA BOMPOC) M HE MPOSBISUT JAPYTHX NPU3HAKOB ydacTus. OTYeT u
MPE3eHTAIMs TI0 Pe3yJIbTaTaM BEITIOTHEHHUS TPYIIIOBOTO 3aJaHUs He MPE/ICTABICHBI WX TPEICTaBIeHbl HE B
IIOJIHOM OG'I)CMC, C CECPHLE3HBIMU HAPYLICHUAMMU, OHII/I6K3MI/I 1 HETOYHOCTAMMU.

3. MeToanyeckue MaTepHaJibl, ONpeessiloNiMe NPoUeAyPbl OLEHUWBAHUSA 3HAHUIA,
YMEHHMH, HABBIKOB U (WJIH) ONBITA [AeATEJbLHOCTH, XAPAKTEPHU3YKINIUX 3TalbI
¢dopMupoBaHusi KOMIETEHIIMH

[Iporieaypbl OlIEHMBAHUSI BKJIIOYAIOT B c€0Sl TEKYIIUM KOHTPOJb M MPOMEKYTOUHYIO
aTTECTaIUIO.

Texkymuidi KOHTPOJIb YCIEBAEMOCTH IMPOBOJUTCA C HCIOJIB30BAHHEM OLEHOYHBIX
CPEACTB, MPEICTABICHHBIX B M. 2 JAHHOTO NPWIOKEHUA. Pe3yapTarhl TEKYIIETO KOHTPOJIA
JTOBOJATCS IO CBEICHUS CTYJIEHTOB JI0 TPOMEKYTOYHOM aTTECTALINH.

I[IpoMexyTouHasi aTTecTaums NPoOBOAUTCS B (opMe IK3aMeHa. DK3aMEH MPOBOIUTCS
M0 pAacCOUCaHUI0 NPOMEKYTOYHOM AaTTECTAllMM B MNHCbMEHHOM BHue. KomnuecTBo
TEOPETUYECKUX BOMPOCOB B AK3aMEHAIIMOHHOM 33JIJaHUU — 2, KOJTMYECTBO 3a/1a4 — 2. [IpoBepka
OTBETOB 1 00BSIBJICHUE PE3YyJIbTATOB MIPOU3BOIUTCS B ICHb dK3aMeHa. Pe3ynbTaThl aTTeCTAlIUN
3aHOCATCS. B BEJIOMOCTh M 3a4YETHYIO KHWXKY CTyjaeHTa. CTyIeHTbl, HE MPOIIECIIINe
MPOMEXKYTOUHYIO aTTeCTalldi0 10 TpaduKy MPOMEKYTOUYHOM aTTECTAMH, JOJKHBI
JINKBUJIUPOBATH 3aJ0J>KEHHOCTh B YCTAaHOBJIEHHOM TOPSIAKE.



IIpunoxenue 2
METOANYECKHUE YKA3ZAHUS 110 OCBOEHUIO JUCIIUTIJINHBI

VY4eOHbIM MJIaHOM MPEYCMOTPEHBI CASAYIOIINE BUIbI 3aHATHIA:

- JIEKIUU;

- IPAKTUYECKUE 3aHATUSL.

B Xxome JEKIMOHHBIX 3aHATUH pacCMaTPUBAKOTCA OCHOBHBIE TEOPETUUYECKHE
MOJIOKEHUSI W TOHATUSA B 00JAacTH WACHTHU(PUKALHUHU, OUEHKH WM YIPABICHUS PUCKAMH B
IpeANPUHUMATENBCKOMN AESTEIbHOCTH, OCHOBHBIE BU/IbI PUCKOB, IPUHIHUIIBI OLIEHKU PUCKOB,
JAKTCAd PEKOMEHAALMHU ISl CAMOCTOSITENbHOW pPabOThl M MOJATOTOBKE K IMPAKTHYECKUM
3aHATHSAM.

B xone mpakThyeckux 3aHATHI yrIIyOJSIOTCS M 3aKPEIUISIOTCS 3HAHUSI CTYJIEHTOB 110
POy pacCMOTPEHHBIX Ha JIEKLMSIX BOIPOCOB, PA3BUBAIOTCA HABBIKM cOOpa, 0OpabOTKU U
aHanu3a uHGOpPMAIUU C UENbI0 WASHTU(UKAIIMU U OLICHKU PUCKOB B MPEANPUHUMATEIBCKON
JESITEIbHOCTH, a TAK)KEe CAMOCTOSITEIbHON paboThl U pabOThl B KOJJIEKTUBE.

[Ipy mOATOTOBKE K MPAKTUYECKUM 3aHATUAM KaXIbl CTYICHT TOJKEH:

1) U3y4uTh PEKOMEHIOBAHHYIO YUEOHYIO IUTEPATYpy;

2) U3YYUTh KOHCTEKTHI JICKIIHIA;

3) NOATrOTOBUTH OTBETHI Ha BCE BOIPOCHI IO U3YYAaEMOil TeMe.

B mporniecce noaAroToBKM K NPaKTUYECKUM 3aHATHAM CTYIEHTBI MOTYT BOCIIOJIB30BAThCS
KOHCYJIbTAllMSIMU MTPENIOAABATENI.

Bormpocsl, He paccMOTpeHHbBIE Ha JIEKIUSAX U MPAKTUYECKUX 3aHATUSIX, JTOJDKHBI OBITh
M3YUYEHbl CTYJICHTAMU B XOJIE CaMOCTOSTEeNbHOW paboThl. KoHTpons camocTosiTenbHOM
paboThl CTYJIEHTOB HaJl y4eOHOW MpOTrpaMMON Kypca OCYILIECTBISIETCS B XOJ€ 3aHSATHUN
METOJIOM YCTHOTO ompoca. B xole caMOCTOsTeNbHOW pabOThl KaXKIbl CTYIEHT 00s3aH
IIPOYNUTATh OCHOBHYIO M, IO BO3MOYKHOCTH, JIOIOJHHUTENBHYIO JINTEPATYPY MO H3ydacMOMN
TEME, JIONOJHUTh KOHCHEKTBI JIEKIIMH HEIOCTAIOIIMM MAaTepuajgoM, BBIIMCKAMU W3
PEKOMEHA0OBAHHBIX IEPBOMCTOYHUKOB. BBIIEINTE HEMOHATHBIE TEPMUHBI, HAUTH UX 3HAYCHUE
B SHUUKJIONEANYECKHUX CIOBAPSX.

JIns mOATrOTOBKM K 3aHATHAM, TEKYLIEMY KOHTPOJIIO M MPOMEKYTOUHOM aTTecTalluu
CTYJIEHTBl MOTYT BOCIOJb30BAaThCS 3JIEKTPOHHO-OMONMOTEYHBIMH cHCTEeMaMH. Takxke
oOydJaroniyecss MOTYT B3ATb Ha JIOM HEOOXOAMMYIO JIUTEepaTypy Ha abOHEMEHTe
YHUBEPCUTETCKOM OMOIMOTEKU MIIM BOCTIOIB30BATHCS UNTAIBHBIMU 3aTaMH.

TpeGoBaHus K rPyNnoBoMYy TBOPUYECKOMY 32/IaHUIO

3aaHne BBIMOJTHACTCSA B MaJbIX Tpymmax mo 2-5 demoBek. [ 3ammThl pe3yabTaThl
paboThl 0OPMIISIOTCS B BHJC OTUETA U MPE3CHTAIUU (JOKJIaaa ¢ UCIOIb30BaHUEM JIFOOBIX
WJUTIOCTPATUBHBIX MaTepuasoB). B mpeacraBienuu u 3amure padoThl 00513aTEIBHO JOJKHBI
OBITH 3aJICHICTBOBaHbI B PaBHOW Mepe BCE WJICHBI MaJIOi TPYIIIIHI.



