[loKyMeHT NoAnucaH NpoCToil 3NeKTPOHHOM NOANMUCHI0
NHdopmauma o Biagenbue: o o
®MO: MakapeHk HEBEPSTBO HAYKH U BBICIIEro oopazoBanus Poccuiickoit deneparnm
lonv@g iepanbHOE TOCYJAPCTBEHHOE OIOKETHOE 00Pa30BaTEIbHOE YUPEKICHUE BBICIIETO
ﬂaTaBﬁﬁ”ﬁ%’@%&ﬁ%@& ¢tobekuit rocyrapeTBeHHbIH YKoHOMIYecKuil yauBepeuteT (PUHX)»
YHukanbHbI NPOrpaMMHbBIN KJTHOY:

c098bc0c1041cb2a4cf926cf171d6715d99a6ae00adc8e27b55cbele2dbd7c78

YTBEPXJIAIO
Havanbuuk
y4eOHO-METOIMUECKOTO YIPABICHHUS

IInaronosa T.K.
«25» uroag 2024 r.

Pabouasi nporpaMMa JUCHUNIMHBI
CraTucTuyeckas oneHka (pUHAHCOBBIX PUCKOB

Hanpasnenne 01.03.05 Craructuka
Hanpasnennocts 01.03.05.01 AHanu3 60JIbIINX JaHHBIX

Jlns nabopa 2023 roga

Kpanmudukarys
bakanasp



KA®EJIPA CTaTHCTHKHU, JKOHOMETPUKH U OII€HKU PUCKOB
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1. HEJIX OCBOEHUA JUCHUATIITUHBI

1.1

(hMHAHCOBBIX PUCKOB

]_ICJ'H)Z OBJIAACHUEC TEOPCTUUYCCKMMU OCHOBaMU U (bOpMI/IpOBaHI/Ie MPAKTUICCKUX HABBIKOB CTaTHCTHYCCKOU OLICHKHA

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:

OCHOBHBIE MTOHATHS M BHIBI (PHHAHCOBBIX PHUCKOB (COOTHECeHO ¢ mHanKaropoM [1K-6.1)

Ymern:

OCYIICCTBIATH HICHTU(PHUKALINIO, CTATHCTHYCCKYTO OIICHKY M aHATH3 (PMHAHCOBBIX PUCKOB (COOTHECEHO ¢ MHAuKaropoM [1K-6.2)

Bnagern:

METOJaMH CTaTHCTHYECKOW OICHKHU, aHAIW3a W YNPAaBICHUS (MHAHCOBBIMH PHUCKaMH, B TOM YHCIIE C HCIIOIB30BAHUEM TCXHOJIOTUI
OOJBITHMX JTaHHBIX (COOTHECEHO ¢ mHauKaropom I1K-6.3)

3. CTPYKTYPA U COAEP KAHUE JTUCHUIIJINHBI

Pasnen 1. TeopeTuveckue 0CHOBbI OLIEHKH (DHHAHCOBBIX PHCKOB

Ne HaumeHnoBanue Tembl / Bua 3ansarus Cemecrp Yacos Komneren- Jlurepatypa
/ Kypce M
Tema 1.1 CymHocTb pucka 1 0COOEHHOCTH (PUHAHCOBBIX PUCKOB
ITonaTne ®  OCOOEHHOCTM SKOHOMHYECKHX  PHCKOB.  YTPO3HI,
JI.1, J11.2, J12.1,
1.1 |omacHoctT® u uXx coorHomeHue. Krnaccuduxanus — pHUCKOB. 8 4 IK-6
J12.2,J12.3,J12.4
Oco0eHHOCTH (PMHAHCOBBIX PUCKOB
/ Jlex /
Tema 1.1 CymHOCTh pucKa H 0COOCHHOCTH (PMHAHCOBBIX PHCKOB
IMonsTne ©  OCOOEHHOCTH  SKOHOMHYECKHX  PHCKOB.  YTPO3HI,
JI1.1, J11.2, J12.1,
1.2 |omacHocth W WX  cooTHomieHwe. Kiaccudukaius — pHCKOB. 8 4 TIK-6
J12.2,J12.3,J12.4
OcobOeHHOCTH (PMHAHCOBBIX PHCKOB
Brimonnenwue 3ananutii / Ip /
Tema 1.1 CymHOCTb pucka 1 0COOEHHOCTH (PUHAHCOBBIX PUCKOB
ITonstTve W  OCOOEHHOCTH  SKOHOMHUYECKHX  PHCKOB.  YTPO3bI,
J1.1, J11.2, J12.1,
1.3 |omacHocTH W WX  cooTHomieHWe. Kiraccmdukammss — pHCKOB. 8 12 IIK-6
J12.2,J12.3,]12.4
OcobeHHOCTH (PUHAHCOBBIX PHCKOB
/Cp/
Tema 1.2 Metoap! naeHTHOUKAINE (HUHAHCOBBIX PHCKOB
OCHOBHBIE ~ METOIBl  HACHTH(HKAIMK  puckoB. IIpexcraBneHne
1.4 |uadopMalM O pPHUCKaXx: MOCTPOGHHE M AHATW3 KapThl M MATPHIIBI 8 6 IIK-6 A1, 1.2, 2.1,
' ' J12.2,J12.3,J12.4
PHCKOB
/ Jlex /
Tema 1.2 MeTons! uneHTH(GHUKAINT HUHAHCOBBIX PHCKOB
OcHOBHBIE ~ METOABI  HACHTU(HKAIMU  puckoB. IIpexcTtaBieHne
MH(OPMAIIMM O PUCKAX: IIOCTPOCHHUE M aHAIU3 KapThl M MaTpHIbI 11,12, 2.1,
1.5 |puckon 8 6 TIK-6 122 103 2.4
Brmonnenne 3amanmit ¢ momomsio LibreOffice . Pabora ¢ maHHBEIMH T
Hentpanbuoro 6anka P®, Poccrara.
/Tp /
Tema 1.2 MeToas! uneHTH(DHUKAINN HUHAHCOBBIX PHCKOB
OCHOBHBIE ~ METOABI  HACHTH(HKAIMH  puCKOB. IIpexcTtaBneHne
1.6 |uHpOpManMu O pHCKax: MOCTPOCHHE U aHAIM3 KapThl M MAaTPHLBI 8 16 IK-6 L1, J11.2, 2.1,
' ' J12.2,J12.3,]12.4
PHCKOB
/Cp/
Paznen 2. Meroab!l oueHKH GUHAHCOBBIX PHCKOB
Ne HaumeHoBaHue TeMbl / Bua 3ansitust Cemectp Yacos Kowneren- Jlutepartypa
/ Kype M
21 Tewma 2.1 IloHsATHE OLIGHKHU PUCKOB 3 5 K-6 JI1.1, J11.2, JI2.1,
" |3amaua omeHku puckoB. [logxompl K OLEHKE pPUCKOB. Buabl oreHox JI2.2,J12.3,J12.4




SKOHOMHUYECKUX PHCKOB.
/ Jlex /

Tewma 2.1 IloHsATHE OLIEHKU PUCKOB
3amaua oOuEeHKH PHUCKOB. [loaxoapl K OIEHKEe PUCKOB. BuIbl OlEHOK

JI.1, J11.2, J12.1,

22 SKOHOMHYECKUX PUCKOB. 2 TIK-6 J12.2,J12.3, J12.4
Brimonnenne 3ananuii. / Tp /
Tema 2.1 IloHsATHE OLIEHKU PUCKOB
73 3agaya oueHKH puckoB. [Tomxonael K OICHKE PUCKOB. BHUIbI OLIEHOK 12 K-6 JI1.1, J11.2, JI2.1,
’ SKOHOMHYECKUX PUCKOB. J2.2,J12.3,J12.4
/Cp/
Tema 2.2 CraTucTUYeCKHE OIIEHKU PHCKa
24 CrarucThyecknue W BEPOSTHOCTHBIE Mephbl prucka. OCHOBHBIC CIOCOOBI 6 K-6 JIL.1, 1.2, JI2.1,
" |MomemmpoBanus BonarmnbHOCTH. Bemmumna Value-at-Risk (VaR). / J12.2,J12.3, J12.4
Jlex /
Tema 2.2 CTaTucTHYECKHE OIIEHKU PHCKa
CraTHCTHYEeCKUE M BEPOSTHOCTHBIC Mephbl puUcka. OCHOBHBIC CIIOCOOBI 1.1 711.2. 2.1
2.5 |monenmupoBanus BosarmiibHOCTH. Benmmuuna Value-at-Risk (VaR). 6 IK-6 HZ. 2’ JIZ. 3’ HZ. 4’
Beinonuenue 3a7aHuil. I'pynnosoe TBOPYECKOE 3ajlaHue. oo
Brinonnenue 3ananuii ¢ nomouisio LibreOffice . / TIp /
Tewma 2.2 CrarucTruueckue OlIEHKH pUCKa
CrarucTieckue W BEPOSTHOCTHBIC Mephbl prcka. OCHOBHBIC CIOCOOBI 1.1 112, 721
2.6 |MonenMpOoBaHNs BOTATUIEHOCTH. Bennunna Value-at-Risk (VaR). 22 IIK-6 J'I2. 2’ J'I2. 3’ J'[2. 4’
pucka» [IpumMeHeHHE CKOPUMHIOBBIX MOJIENEW IPU OLIEHKE KPEAUTHOTO o
pucka. / Cp/
Tema 2.3 Craructideckas olleHKa pUCKOB HHBECTHIIMOHHOTO IIPOCKTa
OcobeHHOCTH peanu3anyuu PHCKOB npu OCYIIECTBICHUT
WHBECTUIMOHHBIX MpoeKkToB. OlleHKa PHUCKOB HHBECTUIIMOHHBIX 1.1 711.2. 2.1
2.7 |mpoekToB. ClieHapHOE NPOTHO3MPOBAaHUE TapaMeTPOB OW3HEC-TIIaHa 6 TIK-6 HZ. 2’ HZC 3’ JIZ. 4’
¢ yueroM (axkTopoB pHCKa. BKIIOYeHHE  AIEMEHTOB  PHCK- T
MEHEHKMEHTA B OU3HeC- IUIaH.
/ Jlex /
Tema 2.3 Craructuueckas OLeHKa PUCKOB HHBECTULIMOHHOIO IPOEKTa
OcobeHHOCTH peanu3anyn PHICKOB npu OCYIIECTBIICHUH
WHBECTUIMOHHBIX MpOoekToB. OIleHKa PHUCKOB HWHBECTUIIMOHHBIX 1.1 1.2, 2.1
2.8 |npoekTtoB. ClieHapHOE MNPOTHO3MPOBAHUE TAPAMETPOB OM3HEC-TIIAaHA 6 TIK-6 J'I2' 2’ J'[2' 3’ J'[Z. 4’
¢ yueroM ¢axkTopoB pucKka. BKIIoYeHHE DIEMEHTOB  PHCK- oo
MeHe)KMEHTa B OM3HeC- IJIaH.
Brinonnenue 3amganuii / Ip /
Tema 2.3 Craructuueckas OLleHKa PUCKOB HHBECTULIMOHHOTO IPOEKTa
OcobeHHOCTH peanu3anyun PHICKOB npu OCYIIECTBIICHUH
WHBECTUIIMOHHBIX MpOoekToB. OIlleHKa PHUCKOB HWHBECTUIIMOHHBIX 1.1 1.2, 2.1
2.9 |npoekTtoB. CuieHapHOE MNPOTHO3MPOBAHUE TMAPAMETPOB OM3HEC-TIIaHA 16 TIK-6 .TI2. 2’ J'[Z. 3’ J'[2' 4’
¢ yderoM (akTOpOB pHUCKA. BKIIOYCHHWE  DIIEMCHTOB  PHCK- oo
MEHEKMEHTA B OM3HeC- IUIaH.
/Cp/
Tewma 2.4 OneHka (PMHAHCOBBIX PUCKOB MIPEINPUSTHS
[loHATHE ©  OCOOCHHOCTH TPOSBICHUS  (UHAHCOBBIX  PHCKOB
210 |PPEAIPHATHS. ITokazarenu, wucmonb3yemble M OLCHKHM PHCKOB. 4 MK-6 JI1.1, J11.2, JI2.1,
’ MogenupoBaHue pucka (dbuHaHCOBOM HECOCTOSITEIEHOCTH J12.2,J12.3, J12.4
PEaIPUATHS
/ Jlex /
Tema 2.4 Ouenka (pUHAHCOBBIX PHCKOB MPEATIPUATHS
[lonatne u  0COOEHHOCTH MNPOSBICHUS  (UHAHCOBBIX  PHCKOB
511 |mpeANpHATHS. ITokazarenu, wucCHoNb3yeMble MJIsi OICHKH PHCKOB. 4 K-6 JIL.1, J11.2, JI2.1,
MogenupoBaHue pucka ¢uHAHCOBOM HECOCTOSITENIbHOCTH J12.2,J12.3, J12.4
MPEaIPUATHS
Paz6op npumepos / IIp /
Tema 2.4 Ouenka GUHAHCOBBIX PUCKOB MPEANPHSITHSL
IMonsTne ®  OCOOEGHHOCTH  IIPOSIBICHHS  (DUHAHCOBBIX  PHUCKOB
npennpusatusa. llokasarenu, wuCHOJIb3yeMble IS OLEHKH PHCKOB. 1.1 112, 2.1
2.12 | MopenupoBanue pHucKa (huHaHCOBOM HECOCTOSITEIILHOCTH 10 TIK-6 J'I2' 2’ J'[Z' 3’ J'[2. 4’
MIPEANPHUATHS P
/Cp/
2.13 | / Dx3amen / 36 [1K-6 .1, J11.2, )21,

J12.2,J12.3,]12.4




4. ®OHJ1 OHEHOYHBIX CPEJICTB

CTpykTypa U conepkanne (oHAa OLEHOYHBIX CPEACTB Ul MPOBEICHUS TEKYIICH M IPOMEKYTOYHOW aTTeCTAllMM IPE/ICTABICHHI B
IMpunoxennu 1 x pabodeit mporpaMme ANCIUTUIIHBL

5. YAEBHO-METOJUYECKOE I TH®OPMAIIMOHHOE OBECIIEYEHUWE JUCHUIIJIMHBI

5.1. OcHoBHas JMTEpaTypa

ABTOpBI, 3arnasue WznarenscTBo, roa Konua-Bo
JI1.1 | Tepexona, E. A., DOKOHOMHUECKAs OIIEHKA PHCKOB: yueOHoe mocobue | MockBa: Poccutickas https://www.iprbooksho
Moszonesa, H. B. TaMO>KEHHasl aKaJIeMHusl, p-ru/69853.html
2016 HEOTpaHUYEHHBIN
JOCTYIL JUTst
3apEeruCTPUPOBAHHBIX
NoJIb30Bareseit
JI1.2 [Cunseckaa T.T., YnpapneHne S5KOHOMUICCKAME PUCKAMU: TCOPHS, Pocros w//1: Uzn-Bo PIDY 63
Tpery6osa A. A. OpraHu3aIysi, METOIbI: y4eO. mocodue (PUHX), 2022
5.2. JlonoJHUTEbHASA JUTEPaTypa
ABTOpBL, 3arnasue W3 narenscTBO, ros Konug-Bo
JI2.1 |MaxoBukoBal'. A., AHanu3 U olleHKa PUCKOB B OM3Hece: yuel. st M.: Opaiit, 2016 30
Kacpsnenko T. T. akazieM. OakagaBpuara
2.2 Kypnan "Ynpasienue puckom" s 1
JI2.3 |Tlamsruna, A. E., VrpapneHue puckaMi Ha MPEANPUSITHH: TEOPHS U Mocksa: At [Tu Ap https://www.iprbooksho
CBucTyHOB, A. B. MpaKTHKa: yaeOHoe mocodue Menua, 2020 p-ru/96561.html
HEOTPaHUYEHHBIN
JOCTYTI JUTSE
3aperuCTPUPOBAHHBIX
NoJIb30Baresei
J12.4 | depemsimkun C. A. O1eHKa PUCKOB: KypPC JICKITHIA Homkap-Omna: https://biblioclub.ru/inde
TToBomKCKuii x.php?
FOC}’,HapCTBCHHBIﬁ page=book&id=5706 17
TEXHONOTHYECKHH HEOTrPAaHHICHHBIH
yHusepcurer, 2019 AOCTYI I
3aperucTPUPOBAHHBIX
T10JIb30Barenen

5.3 IlpodeccuonanbHbie 6a3bl JAHHBIX U HHPOPMAIIMOHHBbIE CIPABOYHBIE CHCTEMBI

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

baza craructrueckux nanHbIx Poccrara https://rosstat.gov.ru/databases

Enunas mexsenoMcTBeHHas HHpopMarnoHHo-cTaructuaeckas cucrema (EMUCC). Poccrar. https://www.fedstat.ru/
Koncynbrant +

5.4. IlepedyeHb MPOrPaMMHOro odecneveHust

OneparmonHnas cucrema PEJ] OC
LibreOffice

5.5. quﬁﬂo-MeTounllecxne MaTepHaJjbl IJid CTY1€HTOB ¢ OrpPAaHUYE€HHBIMU BO3MOKHOCTSIMH 310POBbSI

IIpu HeoOXOOUMOCTH IO 3aiBICHHIO OOYYAOMErocsl C OrPaHHMYCHHBIMH BO3MOXHOCTSIMU 37I0pPOBbA yueOHO-METOAUUYECKHE
Marepualbl MpeOCTABISIOTCS B (pOpMax, amanTHPOBAaHHBIX K OTPaHUMUYCHHAM 3710pOBbsS M BocupusaTHs uHpopmarmu. s mmm c
HapyImIeHNSIMA 3peHus: B (opMe aynuodaiina; B medaTHOH QopMme yBeTHYEHHBIM IIpupToM. s JTUI ¢ HApymICHWSMH CIyXa: B
(opMe DIIEKTPOHHOTO NOKYMEHTa, B medarHoi ¢Qopme. s JIuIm ¢ HapyMIEHHSMH OIOPHO-IBHUIATEIFHOTO ammapara: B (opme
JJIEKTPOHHOIO JOKYMEHTa; B eUaTHOH dopme.

6. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHHE JTUCIIUITJINHBI

ITomemenus i BceX BUIOB paboOT, MPEIyCMOTPEHHBIX yYEOHBIM IUIAHOM, YKOMIUIEKTOBAaHBI HEOOXOAMMOH CHennann3HpOBaHHON
yueOHOM MeOeNbIo U TEXHUYECKUMH CPEICTBaMU 00yUCHUS:

- CTOJIBI, CTYJIBS;

- IEPCOHAITBHBIA KOMITBIOTEP / HOYTOYK (TIEPEHOCHOI);

- IIPOEKTOP;

- OKpaH / UHTepaKTUBHAs T0CKa.

7. METOAJNYECKHUE YKA3AHUA JJISA OBYYAIOIIIMXCA 11O OCBOEHHUIO JTUCITUIIJINHBI

MeTtoanyeckue yKka3aHus 10 OCBOSHHUIO AUCHUILTUHEI peicTaBieHb! B [Ipunoxkennu 2 k pabouei mporpaMme AUCIUILTHHBL.




®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

3namep:

OCHOBHBIC TIIOHATHA W BHABI

(bMHAHCOBBIX PHCKOB

@opMyNIHpYyET OTBETHI HA
[IOCTaBJICHHBIE BOIIPOCHI B
YacTH OCHOBHBIX NMOHATHH
U BUJIOB PHCKOB, METOIOB
aHaIN3a, OLEHKU U
yIpaBJieHUs
()MHAHCOBBIMU PUCKaAMH

ITonHOTA M COAEPKATENBHOCTD
OTBETA; YMCHUC ITPUBOAUTH
pUMEpPHI

VYeTHBI onpoc
(Bompocsr 1-20).
TecToBbIe 3a1aHUs
(1-20)
OK3aMeHallMOHHbIE
owmretsl (1-10)

Ymemeo: Pemwaet pacuetHsie [lomHota u  mpaBuibHOCTH | PacueTHoe 3amanue
OCYIIECTBIIAT 3aJlaHusl, aHAIM3UPYET U | pelIeHuii; 000CHOBaHHOCTH | (3amaHus 1-5)
MIEHTHUKALHIO, WHTEPIPETUPYET oOpameHusi Kk 06a3aM JaHHBIX; [ DK3aMeHAIIMOHHBIE
CTATHCTHYECKYK0 OLEHKy u | MO/IYUCHHEIC PESYNILTATEL | CONCPKATENLHOCT BEIBOJOB 1 6unersl (1-10)
aHaan3 QUHAHCOBBIX PHCKOB MHTCPHPETALI  TOJTyHCHHBIX
pe3yJIbTaToB.

Bnaoems: VYuacrtByer B rpynmnoBoM | CooTBeTCTBHE pe3ynbTaToB | DK3aMeHAIIMOHHBIE
METOIaMH cTaTHCTHYECKOi | 3ananuu, noxoupaet BBITIOJTHEHHUS rpymnmnoBoro | 6mnets (1-10)
OLICHKH, aHAJTH3a ¥ yIIPaBICHHs | TATEPATYPY 1 0a3bl 3a/1aHMsI TIOCTABJICHHBIM 1eisM | ['pymnmoBoe 3aganue

JTAHHBIX, OCYIIIECTRIISIET W 3amayaM, OOOCHOBaHHOCTB

(I)I/IHaHCOBLIMI/I pUcCKamMu, B TOM

qHUCIIC C

HUCITIOJIB30BaHHUEM

TEXHOJIOTHH OOJIBIINX JaHHBIX

OTICHKY W aHAaJIN3 PHCKOB,
BBISIBIICHUE YTPO3
3KOHOMMYECKOM
0C30ITacCHOCTH,
¢dbopMHpyeT OTUET U
MIPE3EHTAIUIO 110
pe3yJbTaTaM BBITIOTHEHHS
TPYIIIOBOTO 3aJaHHsI.

MIPUMEHEHHUS METOJI0B OLIEHKHU U
aHanusa PHCKOB.
O060CHOBaHHOCTH OOpAIEHHS K
WH(POPMAITIOHHBIM
HCTOYHUKAM. ITonnoTa u
COJIEPIKATEILHOCTh
MIPEJICTABIICHUSI  PE3yJbTaTOB
BBIIOJIHEHUS IPyMIIOBOTO
3aJJaHUs B XOJIE 3aIlIUTHI.

1.2 IIIxanbl OlleHUBAHUS:

Texymuii KOHTPOJIb YCTIEBAEMOCTH U TIPOMEXYTOYHAS aTTECTAINS OCYIIECTBIISCTCS B
paMKax HaKOIMUTEIbHOUN OayuIbHO-pEHTUHTOBOM cucTeMbl B 100-0auibHOM 1IKase:

84-100 6a10B («OTIMYHOY)

67-83 0anIoB («XOPOIIO0Y)

50-66 6amioB («yAOBICTBOPUTEIHHOY)

0-49 GamioB («HEYTOBIETBOPUTEITHHO))

2. TunoBbie KOHTPOJIbHBIE 32JAHUS UJIM MHbIE MaTEePHAJIbI, HEOOXOAUMBbIE NJIA OLEHKHU
3HAHWH, YMEHH, HABBIKOB M (MJIHM) ONbITA JAEATEJIbHOCTH, XaPAKTEPU3YIOIIHUX ITAMNBI
(popMupoBaHus KOMIIETEHIMIA B MpoIecce OCBOEHNsI 00Pa30BaTeILHOI MPOrpaMMbl




IK3aMeHALIHOHHBIE OMJIeThI

JK3aMeHAUUOHHBII OuiteT Nel
1 IloHATHe YPOBHSI PUCKA: YaCTOTA BOSHUKHOBEHHS NMOCJIeICTBHI M TsskecTh ymepo0a. [lonaTue onacHocTH,
(axkrTopoB pucka: kiaw4enble oranums. llpuBeaure npumepsl.
2 Henapamerpuueckuii MeTo/ onpenejieHuss VaR: ocHOBHbIe XapaKkTepuCcTUKU, GOPMYJibl, HHTEPNPeTALMS
NnoJy4eHHOro 3HaveHusd. IlpuBeaute npumepsl.
3agaya 1. O0bem kpeauTHoro noprdens O6aHKa 3a NPOHUIbIA rof cocraBuia 1150 kiueHtoB, B ToM uucie 1) yucio
KJINEHTOB, B3SBIINX OJHOBPEMEHHO OoJiee MBYX KPEAHWTOB, - 320 UeJoBeK, 2) YHUCIO MMEIONINX 3a0/DKCHHOCTD I10
OJTHOMY KpeauTy — 75 4enoBek, 3) YMCIIO MMEIOIIUX 33J0/DKEHHOCTh 110 OJHOMY KPEOUTy U B3SBLIMX Oojiee ABYX
KpenuToB — 15 yenosek. Ecnu B TekyiieM roay onpeaeieHHbIN KIHMEHT OaHka uMeeT 0ojiee IByX KPEAUTOB, TO YeMY
PaBHA BEPOSITHOCTh TOT'O, YTO TAKOH 3a€MIIMK OyJET MMETh 3a10JDKEHHOCTD 110 OJJHOMY KPEIUTY.
3agaua 2. JlaHHbIE 0 €KETHEBHBIX TOPrax akKIMAMU YIMHUTEHTA MPEACTABICHBI B TA0JHIIE:
Hosi6ps 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 nena 3akpeiTus akuuu coctaBuna 1200 py6. Mcnone3ys numeromuecs ganusie, i noprdens uz 100
aKIWi OTpPEACNIUTh OJHOMHEBHBINA a0OCONOTHBIH M OTHOCHTENBHBIH VaR ¢ moBeputenbHON BeposTHOCTRIO 90%
HemapaMeTpuieckuM MetogoM. CrenaTth BEIBOABL. [TonpoOHO onucath X0 petieHus!.

JK3aMeHAlMOHHBbIH OmiieT Ne 2

1 Ouenku pucka B coorBercTBUM c0 crTangaprom FERMA: kadecTBeHHbIE, MOJYKOJHYeCTBEHHbIE,
Kou4vecTBeHHbIe. [IpuBennTe npuMepsl.

2  CraTuCcTHYeCKHe Mepbl PHCKAa: BEPOSITHOCTb, CTAHAAPTHOEe OTKJIOHeHHMe (IJsi aKkTHBAa M mnoprdens
AKTHBOB), MOJyBapuauus, mojyaucnepcus. /J[ocToMHCTBa, HeJOCTATKH. ArperupoBaHHe CTAHIAPTHOIO
OTKJIOHEHMA /1JIsl pa3HBIX MEPHOJA0B BPeMEHH.

3agayva 1. OCHOBHEIC XapaKTEPUCTUKU JOXOJHOCTEH aKIUK TPEX SMUTSHTOB MPEACTABICHBI B TA0NHUIIE (YUCIIO

HaOmoaeHnit coctaBmio 150):

XapakTepucTUKa OMuTeHT A Owmwutent 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

OxapakTepu3oBaTh MOJIyUYCHHbIC pE3yNbTaThl. PaccMOTpeTh BO3MOXKHOCTH (GOpMHPOBaHHsS TOPTHENns U3 JBYX
WHCTPYMEHTOB, TIpe/IIoJiaras, 4To J0Jis akiuii sMuTeHTa B cocraBut: 60%. Caenats BeBoaEL. [loapo6HO onricath X011
pelieHusl.

3anaua 2. KpequTHsii mopTdhens HHCTPYMEHTOB COACPKUT 30 HHCTPYMEHTOB, C BEpOSATHOCTHIO nedoinra, paBaoi 0,02,
JUTSL KaXKJI0T0 U3 HHCTPYMEHTOB. OIIGHUTh BEPOSITHOCTH TOTO, YTO B MOPT(eIie Mpor30iyT:

e Tpu aedonra;

e He Oosiee Tpex Ae(ONTOB;

®  TOJBKO JBa aedosiTa;

e xoTs Okl 1Ba gedonra;

e MeHee Tpex AedoToB.
Caenatb BeIBOJIBL [10ApOOHO OMKCATH X0 PEIICHUS.

JK3aMeHAlMOHHBIH OnsteT Ne 3

1 Buapl 3KOHOMHYECKHMX PHCKOB: MO HcTOYHMKaM. CHCTeMaTHYeCKMid W HeCHMCTeMATHYeCKHH PHCKH.
IIpuBeanTe NpuMepsI JJ1s1 KAXKI0r0 BbIIEJEHHOT0 BHA PHCKAa.

2  CrarucTudecKkne MoOJeJd OLECHMBAHUA BeposiTHOCTeH AedoJiTa: Mogeab AJbTMAaHA U ee MOAU(PUKALMU.
OcHoBHasg wuaes, TPEANOCHUIKM, WHTepPHNpeTANMA Ppe3yJabTaTOB, HAOCTOMHCTBA M  HEJOCTATKH.
HNHurepnperanus napamerpa Z. Ilpuseaure npumepsl.

3apaya 1. [lns noptdens KpeAUTHBIX HUHCTPYMEHTOB IIPU YCJIOBHH, YTO CPEAHEr010BOE YUCIIO Ae(OITOB

KOHTPAreHTOB PAaBHO 7, OLICHUTh BEPOSATHOCTh TOT'0, YTO B TCUEHHUE rojia B MOpTdhesie Mporu3oinayT:

e 1Ba gedoira;
e MeHee JIByX 1e(OIITOB;



e Ooubie Tpex AedonToB.
3apaua 2. OCHOBHBIC XapaKTEPUCTHKH JTOXOTHOCTEH aKIMK TPEX SMUTESHTOB PECTaBICHBI B Ta0IHIIEC (TUCIIO
Habmonennii coctasuio 200):

XapakTepUCTUKA OMuTeHt A Omutent B OmureHT C
Cpennee 0,999708 1,002635 0,997989
CT. OTKJIOHEHHE 0,015857 0,016142 0,026978
Koppensanus
AB 0,14
AC 0,17
BC 0,35

OxapakTepru30BaTh IMOJYYEHHBIC PE3YJNbTAaThl. PaccMOTpeTs BO3MOXKHOCTH (opMuUpoBaHHS TMOPTQENs W3 NBYX
WHCTPYMEHTOB, MIpeJIoJiaras, uTo 101 akiuii amurenta B cocraBut: 30%. Cuenatb BbIBOJBL. [10jp0oOHO onucaTh Xox
pereHus.

IK3aMeHAIMOHHBbIH OuJieT Ne 4

1 Beauuunna Value-at-Risk (VaR). OcHoBHble axTopbl, Bausomue Ha VaR. /locTtouncTrBa, HegocTaTku,
OTJIMYMA OT APYrUX Mep pucka. BoraTHiIbHOCTH Kak Mepa PUCKA: 0CO0EHHOCTH, JOCTOUHCTBA, HEJOCTATKH.
IIpuBeauTe MpuMepsbI.

2 MeTtoapl ynpaBlieHUS] PHUCKAMM: Mepelava PUCKa, u3deranue pucka. Oco0eHHOCTH, TOCTOUHCTBA,
HeJ0cTATKU MeTo0B. IIpuBeauTe npumepsbl.

3anaua 1. Jlagaspie 0 eKETHEBHBIX TOPraxX aKIFsIMH SMHUTEHTA MIPEICTABICHEI B TA0JHIIE:

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

JloxomHOCTb, % -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 CTaHIApPTHOE OTKJIOHEHHE JOXOJHOCTH 3a mepuon coctaBuio 1,12%. Ha 14 aBrycra mena 3akpbITHs
aknmu coctapmia 105,3 py6. Mcons3ys uMmeroniiecs nanusie, 11 noptdens u3 200 akiuii onpeneaTuTs 0JHOTHEBHEIN
aOCONIOTHBIN M OTHOCUTENBHBIN VaR ¢ moBepurenbHON BepoATHOCTHIO 90% mapaMeTpruuecKiM (JebTa-HOPMAaIbHbBIM)
metoqoM. Crenath BbIBOABL. [logpoOHO onmcaTh X0 pelieHus.
3apaua 2. VMcronb3ys UMEIONTHECS JaHHBIE O €KETHEBHBIX Toprax akmusaMu Coepobank Poccum, mis moptdens uz 100
aKIW OTIPENIeTNTh OHOMHEBHBIN VaR ¢ qoBepuTeapHOM BeposaTHOCTHIO 99,9% u 95%:

a) HemapaMeTPUIECKIM METOIOM;

0) mapaMeTpuyecKuM (IebTa-HOPMaJIbHBIM) METOJIOM.
Crenath BBIBOJEL. [10apoOHO ommcaTh X0/ PemIeHuUsI.

9K3aMeHAHOHHLIH Omier Ne 5

Tunst JITIP no otHomieHu1o k pucky. Illousatue pynxkuuu nosesHoctu. Tunuyneie GyHKIUM 0JE3HOCTH.

2  CraTucTudeckue MoJe/d OLeHNBAHUA BeposiTHOCTei aedoiTa: MoaeJn OMHOMHAJIBHOIO pacupeneJleHus U
pacnpenenenus Ilyaccona. IlpenmoJioskeHusi M yCJI0BUSI NPUMEHEHHS, OCHOBHbIE XaPaKTEPUCTHKH,
(opmysibl, HHTEpIpeTaNUs Pe3yJbTATOB, JOCTONHCTBA U HenocTaTKU. [IpuBennTe MpuMepsI.

3apmaua 1. BepostHOCTh cHIKeHUs moxomHoctu akiuu C cocraBmsser 0,12; mius akmum B BeposTHOCTH pocTa

noxojHoctu cocranisiet 0,88; 10X0AHOCTh akiuu A OyJeT pacTu ¢ BeposTHOCThIO 0,95, OueHuTh BEpPOSTHOCTh TOTO,

YTO:
®  CHUBUTCS NOXOJHOCTH JBYX aKIIHil.
®  CHH3UTCS JJOXOJHOCTb XOTsI OBbI JBYX aKI[HIA.

3agaya 2. JlaHHBIEC 0 ©KETHEBHBIX TOPrax akIHusIMU IMHUTEHTA MPEICTABICHbI B TA0JIHUIIE:

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 CTaHIAPTHOE OTKIOHEHHME JOXOJHOCTH 3a mepuon coctaBuio 1,12%. Ha 14 aBrycra mena 3akpbITHs
aknuu coctaBmwia 105,3 py6. Hcmonp3ys wumerommecs naHeble, A moptdens w3z 1000 akuuii ompenenuThb
OJTHOJHECBHBIN aOCOIOTHBIN M OTHOCUTEIRHBIA VaR ¢ J0BepUTEIHHON BEPOATHOCTRIO 95% mapaMeTpruaecKuM (IembTa-
HOpMaJIbHEIM) MeTofoM. CrenaTh BBIBOIEL. [10oapo0OHO omrcaTh X0 PEIICHHUS.

JK3aMeHAIHOHHBIH OnjieT Ne 6
1  PeiiTunru u p3HKMHTA. OCHOBHBIE OTJINYHS PEHTHHIOB U PIHKMHIOB.
2  Hpentuduranus, MCTOYHUK pucka. QueHKa pucka.
3agaya 1. O0beM kpeauTHoOro moptdens O6aHKa 3a MpouUIbii rog coctaBui 1150 kaueHToB, B TOM uucie 1) yucio
KIIMEHTOB, B3SBLIMX OJHOBPEMEHHO Ooiiee IBYX KpeOUTOB, - 320 yeloBeK, 2) YMCIO MMEIOLINX 3a0JDKEHHOCTh 110



OJTHOMY KpEeAHWTy — 75 4enmoBek, 3) YMCII0O MMEIOIMNX 33J0JDKEHHOCTh 110 OJHOMY KPEeIWTy M B3ABIIUX Oojiee IBYX
KpeauToB — 15 yenoBek. Ecnu B TekyIieM rofay onpeneieHHbIH KIMEHT 0aHKa UMeeT Oojiee ABYX KPEAUTOB, TO YeEMY
paBHa BEpOSITHOCTh TOTO, YTO TAKOW 3a€MIIUK OyIET HMETh 33J0PKEHHOCTh TI0 OJTHOMY KPEIUTY.

3apaua 2. /lanHbie 0 JMHAMUKE TOXOMHOCTEH ABYX akmmidi A w B, a Takxke HEKOTOpPOro 6a30BOT0 MOPTQENs aKIThit
(ppIHOYHAS JOXOIHOCTH), IPEJCTABICHBI B TaOIHIIE.

Mecsing JloxomHocTh, %
Axums A Axuus B PeiHOUHBI OpTdens

1 2 2.8 2,5

2 0,8 1,8 1

3 2,3 32 3

4 3,5 4.5 4,1

5 32 42 3,7

6 472 2,5 4
Cymma 16 19 18,3
Cpennee 2,67 3,17 3,05

Onpenenuth 11t akiuu A ko3 dunreHT 6eta, KOAQGUIIMESHT IeTEPMHUHAIIUH, CICIATh BHIBOJIBI.

IK3aMeHAlMOHHBbIH OmiieT Ne 7
1. PoiHounasi Mmoaesb. Mojesib OlleHKH 10JTr0cPpOUYHbIX aKkTUBOB (CAPM).
2. MH30e:xkanue, nepeaava, yiep:kaHue pucKa, npedomepaujenue u CHux3cenue yuepoa.
3apaua 1. /lanHbpie 0 JUHAMUKE JOXOMHOCTEH ABYX akmmid A m B, a Takke HEKOTOporo 06a30BOT0 MOPTQENS aKIThit
(ppIHOYHAS JOXOIHOCTH), IPEJCTABIEHBI B TaOIHIIE.

Mecsig JoxomHocTb, %
Axums A Axuus B PeiHOYHBI TOpTdens

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

6 472 2,5 4
Cymma 16 19 18,3
Cpennee 2,67 3,17 3,05

Omnpenenuts ais aknuu B ko3¢ duruent 6era, koG HUIIMEHT AeTepMUHAIINH, CIETIATh BEIBOIEL.
3agayua 2. KpenutHslii mopTdens HHCTpYMEHTOB COAEPKUT 30 HHCTPYMEHTOB, C BEPOSITHOCTHIO JiedonTa, paBHoi 0,02,
U1l K&KI0T0 U3 HHCTPYMEHTOB. OLIEHUTh BEPOSITHOCT TOT'0, UTO B OPT(dhese Npon30HayT:
e Tpu nedonra;
e He Oornee Tpex AeONTOB;
®  TOJIBKO JBa AedoITa;
e xots Okl 1Ba nedonra;
e MeHee Tpex AedoTos.
Cnenats BeiBOABI. [logpoOHO omrcaTs X0/ pemeHus.

9K3aMeHAIIMOHHBIH OMteT Ne 8

1 IuBepcupuxanusi: NOHSATHE U BUIBI.
2  ToaepaHTHOCTH (IPHEMJIEMOCTD) K PUCKY.
3agaua 1. [l nopTdens KpeAUTHBIX HHCTPYMEHTOB IIPU YCIOBHHU, YTO CPEIIHETO0BOE YUCIIO JIe(OITOB
KOHTPareHTOB PAaBHO 7, OIIEHUTh BEPOSTHOCTh TOTO, YTO B T€UEHHUE rojia B MopTdese Mponu3oiayT:

e 1Ba nedonTa;

e MeHee IByX /1e(oIToB;

e Ooubie Tpex AedonToB.
3anaua 2. OCHOBHBIC XapaKTEPUCTHKH JTOXOTHOCTEH aKIMI TBYX SMUTCHTOB IIPEICTABIICHBI B TA0IHIIEC (THCIIO
HaOmoaeHui coctaBuio 30):

XapaKkTepucTuka OMuTeHT A OMutent B
Cpennee, % 2,5 -0,05

Jucnepcus, %* 1,2544 0,0289
Koppensus 0,15
Kosapuarnus 0,0285

OxapakTepn3oBaTh IOJYYEHHBIC pPE3yJbTaThl. PaccMOTpeTh BO3MOXXHOCTH (HOPMUPOBaHUS MOpThEns W3 JBYX
WHCTPYMEHTOB, MIpeIoaras, 4To 101 akuuii amuteHTa B cocraBut: 70%. Cuenats BeBobL. [logpoOHO onmcath Xox

peuieHus.

9K3aMeHAIMOHHLINA OnJieT Ne 9



1  OtHomenue JIIIP k pucky. Cy0beKTHBHOCTH B IPUHATHH PelleHU.
2 HN30exxkaHue, nepenaya, ylepkaHue pucka, npeorspaiieHue U CHUKeHHe yiuepoa.
3agaya 1. Marpuia BEIILIAT COAEPKUT JOXOMHOCTH (B MPOLIEHTaX) akiuid A u B mipu ABYX BO3MOXKHBIX CIICHAPHSIX
pasBuTus coOBITHI. B ckoOKkax yka3zaHbl BEpOSTHOCTH peaH3aliy CIICHAPHEB.
JoxoaHocTu AJis cLieHapueB
Axuyn S1(0,25), % 52 (0,75), %
A 2 2,25
B -1 3,75
OmnpenenuTh: cpemHUE OXUAAEMble MOXOAHOCTH W IUCIIEPCHH IS KKIAOW M3 aKIWi; OIEHUTh PUCK pa30peHUs
WHBECTOpPA MPH YCIOBUH, YTO OH B3sUI IEHBI'H B JOAT 1101 1,25%, 1 €ro o)kumaeMble MOTepH.
3agaua 2. Vcnonb3ys UMEROIIUECS TaHHBIC O €XKEIHEBHBIX Toprax akuusmu Coepbank Poccun, s moprdens uz 100
aKLIMHA onpeleanuTh OQHOAHEBHBIN VaR ¢ 1oBepuTeabHOM BeposTHOCTBIO 99,9% 1 95%:

a) HermapaMeTPUIECKIM METOIOM;

0) mapamMeTpUUECKUM (JeNbTa-HOPMAIbHBIM) METOJIOM.
Cnenate BeiBOABI. [logpoOHO omrcaTh X0/ pemieHMs.

IK3aMeHAMOHHBIH omjet Ne 10

1 CraTucTHyecKkHe M BEpPOSITHOCTHBIE MepPbl PHCKA: BEPOSITHOCTb, CPEIHEKBAJpPaTH4YecKOoe OTKJOHEeHHe,
BOJIATUILHOCTb.
2  IIpousBoaHble (PMHAHCOBbIE HHCTPYMEHTHI.

3apaua 1. BepostHocTh cHmKeHus moxomHoctu akiuu C cocraBmser 0,12; mis aknum B BeposTHOCTH pocTa
noxojHocTu cocranisiet 0,88; 10X0AHOCTh akiuu A OyJeT pacTu ¢ BeposaTHOCTHIO 0,95, OueHuTh BEpOSTHOCTh TOTO,
YTO: CHU3UTCS JOXOJHOCTh JIBYX aKIHUH; CHU3UTCS JOXOTHOCTh XOTsI OBbI IBYX aKITHi.

3agaya 2. OCHOBHBIC XapaKTEPHUCTUKH ITOXOTHOCTEH aKIMi IBYX SMHTCHTOB IPEICTaBICHBI B TaOnuie (IHCIO
Habmoxennii coctaBmio 30):

XapakTepucTuka OmuteHt A OmuteHt B
Cpennee, % 2,5 -0,05
Jlucnepcust, %> 1,2544 0,0289
Koppensus 0,15
KoBapuanus 0,0285

OxapakTepu30BaTh MOJIYYCHHBIC PE3YJbTaThl. PaccMOTpPeTh BO3MOXKHOCTh (hopMUpOBaHHS MOpThEIst U3 JIBYX
WHCTPYMEHTOB, MIpeJIoiaras, 4To 101 akuuii amuteHTa B cocraBut: 40%. Cnenars BeiBobL. [loapoOHO onricats X0/
pereHus.

Kpurepun onennBanus:
DK3aMEeHAIMOHHBIA OMIIET OIleHUBAETCA MakKCUMaibHO B 100 0aioB:
84-100 6aymIoB (COTIMYHOY)
67-83 0aiioB («XOpOIIOY)
50-66 6annoB («yIOBIETBOPHUTEIHHOY)
0-49 6amioB («HEYIOBICTBOPUTEIIHHOY )
Kaxnpiii Bompoc oneHHBaeTcsl OTACIBHO, MakCUMalibHO B 20 OamnoB. MakcumanbHas oOmas onenka — 40 6amios.
Kputepuu orieHrBaHHs OTICIBHOTO BOIIPOCA!

— 17-20 6aymura. OTBET Ha BOIIPOC BEPHBIH; MPOACMOHCTPUPOBAHO HATHYHUE TITyOOKUX UCYESPITBIBAIOIIUX / TBEPIBIX
M JIOCTATOYHO IMOJIHBIX 3HAHHUH, TPaMOTHOE U JIOTHYECKU CTPOMHOE U3JI0KEHHE MaTepraa Mpyu OTBETe.

— 13-16 Gamma. OtBeT Ha BOMPOC BEPHBIA, HO C OTHEIHHBIMH MOTPEUIHOCTIMH W OIIMOKaMH, yBEpEeHHO
WCIPABJICHHBIMU  TOCJE  JIOMOJIHUTEIBHBIX  BOIPOCOB; IMPOJEMOHCTPUPOBAHO HAIMYUE TIyOOKHX
MCYEPIBIBAIONIUX / TBEP/BIX M JIOCTATOYHO IMOJHBIX 3HAHHA, TPAMOTHOE U JIOTUYECKH CTPOHHOE W3JIOKCHHE
MaTepuana MmpHu OTBETe.

— 10-12 6amma. OTBET Ha BOIMPOC YaCTUYHO BEPEH, MPOJAEMOHCTPHUPOBAHA HEKOTOpAask HETOYHOCTh OTBETOB Ha
JIOTIOJIHUTEIIbHBIC U HABOSIIINE BOMIPOCHI.

— 0-9 6amma. OTBET Ha BOMPOC HE BEpPEH, NMPOJAEMOHCTPHPOBAHA HEYBEPEHHOCTh W HETOYHOCTH OTBETOB Ha
JIOTIOJIHUTEIILHBIC U HABOSIINE BOIIPOCHI.

Kaxxmas 3amaua oreHHBaeTcst OTAEABHO, MakcuMaibHO B 30 OautoB. MakcumanbHas oOiiast oneHka — 60 0amios.
Kputepuu olieHuBaHUS OTAEIbHON 3a7a4H:

— 25,2-30,0 6ammoB. 3agada pemieHa B IMOJTHOM 0ObeMe, BRIOpPAHBI BEPHBIC MPUEMBI PEIICHHS, CACIIaH TOTHBIH,

COJIepIKaTEIIbHBINA BBIBO/I 110 PE3yJIbTAaTaM.



oAk DD

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

20,1-25,1 GamnoB. 3amaya peuieHa B TMOJTHOM 00BeMe C HEOOJBIIMMHU MOTPEITHOCTSAMH, TPOBEICHBI BEpHBIC
pacyeTsl, CeNaH IOJIHBINA, COIEpXKAaTeNbHBIH BBIBOA IO PE3yJIbTaTaM, B pacdyeTax M BBIBOJAX COAEpKaTcs
HE3HAYUTEIbHBIC OITNOKH.

15,0-20,0 Gamna. 3amaya pelieHa YacTUYHO, YACTUYHO BBIOPAHBI BEPHBIC NPUEMBI PEUICHUS, MPOBEICHBI
YaCTUYHBIE PACUCThI, CACTAaH BBIBOJ II0 pe3ybTaTaM C OTACIbHBIMU, HE3HAUNTESIbHBIMH OTPEIIHOCTSIMH.
0-14,9 6annoB. 3amava He pelIeHa WIN PelIeHa YaCTUYHO, PACUYETHI He MTPOBEAEHBI MU MIPOBEACHB! YaCTHYHO,
BBIBOJI 10 PE3YJIbTaTaM HE CIIeJIaH M OIIMOOYEH.

Bomnpocsl At yCTHOro onpoca
[NonsiTue pucka, ypoBHs pucKa, (PaKTOPOB PHCKa, OTIACHOCTEH.
Knaccuduxanust puckos.
YnpapieHre pUCKaMK, KOHIICTIIIUN YIIPABICHUS PUCKAMHU.
MeTob! UACHTU(DUKAIUN U aHAJIA32 PUCKOB,
MeTo/bI OLIEHKH PUCKOB: SKCIIEPTHBIC U CTATUCTHYECKUE.
PesynbTaTer mporeayphl OIEHKH PUCKA.
TonepaHTHOCTH (MMPUEMIIEMOCTh) K pUCKY. KapTa u MaTpuIia pUCKOB.
ATpuOyTHBHBIE OIIEHKHU pUCKa. PeliTnHry 1 poHKUHTH. OCHOBHBIE OTIUYHS PEUTUHTOB U PIHKUHTOB.
CraTucTHyecKkue W BEPOSATHOCTHBIE Mephl PHCKAa: BEPOSITHOCTh, CPEIHEKBAAPATHUECKOE OTKIOHEHHE,
BOJIATUJIBHOCTD.
OCHOBHBIE CITOCOOBI MOJICITUPOBAHUS BOJATHILHOCTH.
Benmnuuna Value-at-Risk (VaR).
H3mMepenne cucTeMaTu4eckoro (prIHOYHOTO) prcka akTuBa (KoddduuueHT f3).
Prrnounas mozaens. Moiens OLieHKH 10ArocpovHbx akTuBoB (CAPM).
[IpenmpuHUMATENECKUN PHUCK, YIIPABICHUE UM U IPUOBLIB B IOITOCPOYHOM IEPHOJIE.
Oco0eHHOCTH yIpaBIeHHS TPETPHHAMATEILCKHM PHCKOM
OCOOCHHOCTH peain3allii PUCKOB MPHU OCYIIECTBICHUH HHBECTUIIMOHHBIX MPOCKTOB.
Or1eHKa PUCKOB HHBECTUITMOHHBIX MPOCKTOB.
CuenapHOe IMPOTrHO3UPOBAHUE TTAPAMETPOB OM3HEC-TIIIaHA ¢ yIEeTOM (PaKTOPOB PUCKA.
DJIeMEHTBI PUCK- MEHEDKMEHTA B OM3HEC-TIJIaHe.
[Moxxoap1 K MOICTMPOBAHUIO OU3HEC-TIPOLIECCOB.

Kpurepun onennBanms:
Kaxzplii BOIpOC OLIEHMBAEeTCs OTAEIbHO, MAaKCUMajbHO B 2 Oayuta. MakcumalabHOE KOJIMYECTBO BOIPOCOB — 5
BONpocoB. MakcumainsHast cymma 0aiuioB — 10. Kpurepuu onieHnBaHHus OTACTBHOTO BOIPOCa!

1,7-2,0 6amna. OTBeT Ha BONPOC BEPHBIH; MPOJEMOHCTPUPOBAHO HAIWYHME TIIyOOKMX HCUEPHBIBAIOIIUX /
TBEPIBIX U JOCTATOYHO MOJIHBIX 3HAHUH, TPAMOTHOE U JJOTMYECKH CTPOHHOE N3JI0KEHUE MaTepuasia IIpy OTBETE.
1,3-1,6 Gamma. OTBEeT Ha BONPOC BEPHBIA, HO C OTJCIBHBIMH IIOTPEITHOCTSIMH W OIIMOKAMH, YBEPEHHO
WCIPABICHHBIMU  TIOCTE  JOMOJHUTENBHBIX  BOMPOCOB; IPOJEMOHCTPHPOBAHO HANW4YHe TIyOOKHX
WCUEPITBIBAIONINX / TBEPABIX U IOCTATOYHO TMOJHBIX 3HAHWHN, IPAMOTHOE U JIOTUMECKH CTPOMHOE M3JI0KEHUE
MaTepuana npu OTBETE.

1,0-1,2 6anna. OTBeT Ha BONPOC YACTUYHO BEPEH, MPOJAEMOHCTPHUPOBAaHA HEKOTOPasi HETOYHOCTh OTBETOB Ha
JIOTIOJTHUTENIFHBIE M HABOSIIIHE BOTIPOCHI.

0-0,9 6amma. OTBEeT Ha BOIIPOC HE BEpEH, MPOJAEMOHCTPHPOBAHA HEYBEPEHHOCTh M HETOYHOCTh OTBETOB Ha
JIOTIOJIHUTENIbHBIE U HABOSIIIHE BOTIPOCHI.

Pacuernbie 3aganusa

3aganue 1. ChopMynupoBaTh HEKOTOPYIO XO3SMCTBEHHYHO CHTyallMi0, CBSI3aHHYIO C puckamu. IIpoBectu
UACHTU(UKALIAIO YIPO3, OMACHOCTEH M YSA3BUMOCTEH /ISl KaX/I0TO BhISIBIEHHOTO pucka. OGopMUTh B IPOU3BOJILHOM,
ya00HOM a7t aHanmu3a GopMme. YkazaHus:

— TpU HEOOXOAUMOCTH CHUTYAIMI0 MOXKHO YTOYHHTH, JOTMOJHHMB CYIIECTBEHHOH C TOYKH 3PCHUS
UICHTUGUKAIIMHA PUCKOB WH(MOPMAITHCH;

— TIepeuCHb BBISBISICMBIX PUCKOB MOXHO JIOTIONHSTE. Takke MOKHO aHAIN3UPOBATh CTPYKTYPY PHCKOB:
IpyHIAPOBATH U T.11.;

— HeoOXOAMMO paccMaTpUBaTh KOHKPETHOE COACPIKaHUE PHCKA (HAPUMEpP, UMYIIECTBEHHBINA PUCK U
JKe PUCK THOETM MMYINECTBA MPH MOXape — HeJOCTaTOuHAasl CTeneHb aetanu3aruu). CHavana nath
XapaKTEPUCTHKY CYIITHOCTH PHUCKA, 3aTEM KIaCCUPHUITUPOBATH ero (He00sI3aTENBHO, HO KENATEIHHO);



— PpeKoMeHAyeTcs MoayMath o (popMe NpeAcTaBIeHHs HHPOPMaLUH, C KOTOPOH OyaeT ynoOHo paboTaTh
B JaJIbHEHIIEM.
3aganue 2. [IpoBecTr Ha 3aHATHH MO3TOBOI IITYpPM. YKa3aHUS:

- BCIIOMHHTB TEOPETUIECKHE OCHOBBI METOJIda MO3T'OBOTO IITYPMa, €0 OCOOEHHOCTH M OCHOBHBIE 3Tallbl;

- €CNIM TpyMNIa CTYACHTOB OOJbIIas, TO HEOOXOAWMO pa3fenuTh Ha moiarpymmsl mo 8—10 yemoBex
MaKCHMYM;

- B Ka)XJIO OJTPYIIIe HEOOXOIUMO BBIOPATh BEIYIIEro MO3IOBOTO MTYpMa (MOAepaTopa) u TOro (Tex),
KTO OyIIeT 3alMChIBaTh WACH. B ciydae ecnu rpyrima MajaeHbKas, MOXET OBITh 3((EKTHBHBIM, €CITH
Mpero1aBaTelb BO3BMET Ha ce0sl poJib BEAyIIET0-MOIepaTopa;

- TeMa MO3TOBOTO IITYpMa — HICHTU(HUKAIIHS PUCKOB HE HAITUCATh XOPOUINH (IOCTOMHBIN) TUIIJIOM U HE

3alIUTUTD €T0 HA JKENAeMYIO (ITOJIOXKHUTENbHYI0) oleHKy. [lon3anaun — naeHTU(HUKALNS PUCKOB:

a) HE HalKcaTh JUIIOM;

0) HE 3alUTUTh JUILIOM.

s eedyweco: oOpaTuTh BHUMAaHHWE HA OTambl HANMCAaHUS IUIUIOMAa: BBIOOP TEMBI, BBIOOP HAYYHOTO
PYKOBOIMTENS, MOMCK MCXOMHBIX AAHHBIX JJISI pacyeToB W MHGOpMAUMHU Uil HAIMCAHUSl TUILIOMA, MpPOBEICHHE
pacyeToB, HamMcaHHE TEKCTa, OQOpMICHHME IO IpaBWJIaM M IPOXOKAECHHE HOPMOKOHTPOINS, DPELEH3UPOBAHUE,
MOJIrOTOBKY JIOKJIaa U Pa3JaTOuHOr0 MaTepralia, 3alluTy.

1. «BbIxomom» mpolecca MO3IOBOrO IITypMa JOJKEH OBITh CHHCOK PHCKOB (Yrpo3, ONAcHOCTEH,

YSI3BUMOCTEH) ¥ METOJIOB yIPaBJICHHUS KaXbIM U3 HUX.

2. llogBenenue UTOTOB: 3PPEKTUBHOCTH METOAA JI UACHTU(HUKAIIUN PUCKOB B PEATBHBIX YCIOBHSIX.
3aganme 3. MccnenmyroTcsi pUCKM HMHBECTHIMOHHOTO IMPOEKTa CTPOHMTENBCTBA KOMIUIEKCA HAIOJIBHOTO XpaHEHUS
3€pHOBBIX KYJNbTYp B mopToBoM ropoae KpacHomapckoro kpas. IIpoBeneHa skcmepTHasi OLleHKa PUCKOB IPOEKTa,
OIICHKH YpOBHEH pHCKa ¥ yIiepOa IpUBEICHBI B KAYeCTBEHHOM IIKayle. YKa3aHus.

— TIOCTPOUTH MaTPHILy PHUCKOB IPOEKTA;

— TPUCBOUTH KJIETKaM TaOJIUIbI OaJjIbl Ul OLIEHKH PHCKOB, BBIYNCINTH OOLINN PUCK IPOEKTA;

—  pa3paboTaTh MpeIIoKEHHsI 10 YIIPABICHHIO PUCKAMU; IIPEIIONI0KUTh, KAK U3MEHHUTCS OLIEHKA PUCKOB;

MEePeCcCUUTaTh HHTETPAITBHBINH PHCK POEKTA C YYETOM YIPaBICHHS; CIENIATh BBIBOJIBI O PUCKaX MPOEKTA.
Pucku npoexma u ux oyenka

Bux pucka XapakTeprCTHKA MOCJIEACTBUN pea3aliun OreHka ypoBHS OreHka ypoBHS
P PHUCKOB pHUCKa ymepba
OrpaHuyeHNe Ha TOPTOBIIIO 3€PHOM Huzkwmit Beicokuit
[Momutnyeckuit | OrpaHnyeHUE IKCIIOPTA 36PHOBBIX Cpennwii Cpennuii
Poct HanorossIx cTaBoK Huzkwii Huzxwii
CHmXeHHe [IeH Ha YCIYTH XpaHCHUS Huzkwmid Cpennuit
IlenoBoi CHuXeHue 1IeH Ha 3epHOBBIE Cpennuit Cpennuit
Pocr nen Ha o6opyznoBanune, paboThl, yCIyra Bricoxuii Huzkwmit
. PocT mpo1eHTHBIX CTaBOK Ha 3a€MHBIE . .
[IpouieHTHBII Bricokuit Huzkuit
CpeacTBa
Hecobmronenne cpokoB CTpOUTEINBCTBA,
MOHTAaka, BBOZA B DKCILIyaTalUI0, IOCTaBKU Cpennuii Cpennuit
TEXHHUKH M 000pyAOBaHUS
Hecob6monenne TpeboBanmii kadecTBa
OnepainoHHblii | cTponTensCTBa H MOCTABIAEMOTO Huszkuit Cpennuit
000PYIOBAHUS U TEXHUKH
Puck cHmkeHus cripoca Ha yCIIyTH Huzkwmit Huzkwmit
Puck cHMKeHus cnpoca Ha 36pHOBBIE Huskuit Cpennuii

3az[alme 4. Umerotcs JAAHHBIC 0 €XXCAHCBHBIX KypCaX Iaphbl BAJIIOT.

Jlara Honnap / Pyons, py0. Jara Homnnap / 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

JITTP npuobperaer 1000 goimapoB B 0KUIaHUHM pocTa Kypca (OTKPBIBACT JIMHHYIO BAIOTHYHO TIO3HIIUIO) C IICIBIO
rocienytonmei mpogaxu. OnpenenuTs OXHOMHEBHBIH VaR (aOCOMIOTHBIE M OTHOCHTENBHBIN) C JTOBEPUTEIIBHOMN
BEpOSATHOCTHIO 90% ¢ TOMOIIBIO HEMAPaMETPUIECKOTO U apaMeTPUIECKOTO METOIOB.



3apanmne 5. IMeroTcst TaHHBIE O €KCTHEBHBIX MIEHAX 3aKPBITUSA U JTOXOTHOCTSIX aKIiii Ha Mocoupxe.

1. HpeHCTaBBTe pE3yIbTaThl B BUAC AUArpaMMbl «PUCK-OOXOJHOCTHY. Onuiure PE3yIbTaThl, BBIACIUTC
BapHaHTHI, KOTOPBIE HE SBISIOTCS «XYIIIUMIY / SBISIFOTCS «IyYIIAMI» 110 IBYM XapaKTEPUCTHKaM (PHUCK H
TOXOMHOCTH). [IpencraBeTe Ha Tpaduke.

2. Paccmorpure cTpykTypy moptderns u3 IByX BHIOpAaHHBIX aKTHBOB U PACCUMTANTE CPETHIOK TOXOIHOCTD M PUCK
noptderst (mosicHUTE BEIOOP aKTHBOB JUISL OPTdest).

3. IlpencraBpTe BO3MOXKHBIE KOMOWHAIIMH «PHUCK-TOXOIHOCTEY s Bamiero noptdens Ha rpaduke. Ha rpaduke
YKOKHATE TOUYKY, THe TMpeacTaBlicH MopTders MUHAMAIBLHOTO pHcKa, odeptuTe GpoHT 3S(H(PEKTUBHBIX
noptdeneit. CaenaiiTe BEIBOJIBIL.

Kputepuu onennBanus
Kaxznoe 3amanue oleHUBaeTCs OTIEILHO, MaKCHMabHO B 8 OamioB. MakcuMaibHas oOmias oneHka — 40 Oaiios.
Kputepuu orieHnBanus 3a1aHus:

— 6,7-8,0 6amnoB. 3aaHue pemeHo B MOJHOM 00beMe, CaMOCTOSATENLHO BHIOPAHbI BEPHBIE METOMBI U IPUEMBI
pelLleHys], TPOBEICHBl BEPHbIE pacyeTbl, CAEJIAaH MOJHBIM, COJEep)KaTeNbHBI BBIBOJ IO pE3yJIbTaTaM
IMIPOBEACHHBIX pacy€TOoB, 06yqa}01u1/n71c;[ BEPHO OTBE€YACT HA BOIIPOCHI IO 3aaHNUI0, ICMOHCTPUPYET HAIINIUC
ITyOOKHX MCUEPIBIBAIOUINX / TBEPABIX U TOCTATOUHO MOJIHBIX 3HAHUH.

— 5,4-6,6 GamoB. 3ajaHue PEHICHO B IOJHOM 00BEMe C HEOOJBIIMMHU TOTPEITHOCTSIMU, BHIOpAaHBI BEPHBIC
METOABl U MPHUEMBI PELICHUS, MPOBEIEHBI BEPHBIC pacyeThbl, CIENaH IMOJHBIH, COAepKaTEIbHBINA BBHIBOJ IO
pesyibTaTaM IIPOBENEHHBIX pPACUYeTOB, B pacdyeTaX M BBIBOJAX COJEPXKATCsi HE3HAYMTENbHBIE OLIMOKH,
00y4YaroIMiicsi OTBEUAET Ha BOMPOCH MO 3aJaHUI0 BEPHO, HO C OTACIBHBIMU IMOTPEIIHOCTAMHU M OIIMOKaMHU,
YBEPEHHO MCHPABIEHHBIMH IOCTE AOHNOIHUTEIBHBIX BOIIPOCOB.

— 4,0-5,3 GamioB. 3agaHue PeIICHO YaCTUYHO, YaCTHYHO BBHIOpAHBI BEPHBIE METOABI M NPHEMBI PELICHUS,
IIPOBEEHBl YaCTUYHbIE PACUEThl, CIEJIAH BBIBOJ 10 PE3yJbTaTaM IIPOBEACHHBIX PACUYETOB C OTAEIBbHBIMHU,
HE3HAYUTECIbHBIMU IMOI'PECUHIHOCTAMU, 06yqa101u1/1171c;1 OTBE€YACT Ha BOIIPOCHI IO 3aJaHHUI0 YaCTUYHO BEPHO,
ACMOHCTPUPYA HEKOTOPYIO HETOYHOCTH OTBETOB HA JOMOJIHUTEIBHBIC U HABOAANIUC BOIIPOCHI.

— 0-3,9 Gamos. 3anaHre HE PEUICHO WIM PEIICHO YaCTUYHO, YACTHYHO BBHIOpAHBI HEOOXOIMMBIC METOIbBI H
IIPUEMBI PELICHUs], pacueThl HE MPOBEACHBI UM MPOBEAEHB! YaCTUYHO, BBIBOA 110 PE3yJIbTaTaM IPOBEIEHHBIX
pacyeToB He clieNiaH WK OITHO0YeH, 00YYalONIHICS OTBEYaeT Ha BOMPOCHI IO 33/IaHHIO0 HE BEPHO.

TecToBble 3a1aHUA
(00un eepuwlii omaem)
1. ITon cutyanueil pucka B TEOpUHU pelIEHUI TOHUMAETCS Takasi, KOTJAa MO>KHO yKa3aTh:
a) BO3MOXKHBIE IIOCIIEACTBUS KKIOT0 BApPHAHTA IPUHUMAEMOT0 PEIICHHS
0) BO3MOJKHBIE TTOCTIEICTBHUS KaXKIOTO BapuaHTa MPUHAMAEMOTO PEIICHHS U BEPOSATHOCTH MX TOSBICHHUS
B) BEPOSITHOCTH Ka)KJOT'0 BapHaHTa MPUHUMAEMOT'0 PELICHUS
T') CEIUIOBYIO TOUKY
2. Ecmu rpaxxganns B HelTpaneH K pUCKY, TO €ro QyHKIHUS TOJIE3HOCTH J10X0/1a UMEeT BUJ:

4) 4 IOTIeSHOCTE 0 JIOMesHOCTE E) 4 IOIESHOCTE r) AOO0MesHOCTE
—_—
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 PA3HOI'O COCTOAHUA KOHBIOHKTYPHBI IIPUBCACHLI HUKC B Ta6J'II/II_[C BbIILJIAT (B MJIH. py6)

Bri6op CocTosiHue KOHBIOHKTYPbI
IIPOEKTa Xopouiee Y 10BIETBOPUTENILHOE IInoxoe
HIT1 200 100 -60
U112 150 90 -10
UII3 160 100 10
nIi4 300 120 -100
NII5 120 110 90
B tabnuie npuBeneHa nHGOPMAIHS O CUTYaIIUN:
a) pucka 0) KoH(pIMKTa B) HEOMPEIEIEHHOCTH
4. HanHple 00 OXHIaeMbIX TPHOBUISIX W BO3MOXKHBIX IOTEPSIX OT BIIOKEHHS CPEACTB B OJUH U3 TISTH

MpeIaracMbIX MPOEKTOB B YCIOBUAX PA3HOTO COCTOSHUS KOHBIOHKTYPHI ITPUBEICHBI HUXKE B TAaOJHIIEC BBITLIAT (B MITH.
py6.):



Br16op

CocTtosiHre KOHBIOHKTYPHI

IIPOEKTa Xopoiee Y 10BIETBOPUTEIILHOE IInoxoe
HUII1 200 100 -60
nII2 150 90 -10
UII3 160 100 10
nIi4 300 120 -100
NIIS 120 110 90

CormacHo KpUTCPUIO MAKCUMUH, OIITUMAJIbHBIM PCHICHUEM 6y,[[CT BLI60p MIpOCKTa

5.

I[aHHLIC 00 OXKNIACMBIX HpI/I6LIJ'I$IX U BO3MOXHBIX IIOTEPSAX OT BJIOXKECHHUA CPEACTB B OAUH M3 IIATH

npeaaracMabIX IMPOCKTOB B YCJIOBHAX PA3HOT'O COCTOAHMA KOHBIOHKTYPEI IIPUBEACHBI HUXKE B Ta6n1/1ue BbITLJIAT (B MIJIH.

pyo0.):

Bri6op CocTosiHNE KOHBIOHKTYPBI

IIPOEKTa Xopoiee Y 10BIETBOPUTENBHOE ITnoxoe
UII1 200 100 -60
UII2 150 90 -10
UII3 160 100 10
neg 300 120 -100
HIIS 120 110 90

HpI/I HaJIMYUKW JaHHBIX O TOM,

YTO BCEPOATHOCTH XOpPOHICTO COCTOAHUA KOHBIOHKTYPBI COCTaBJIACT 0,5,

YAOBJICTBOPUTCIIBHOT'O 0,3 U IJI0XO0I'o 0,2, BBI60p OINTUMAJIBHOTO IMPOCKTAa HAA0 MPOU3BECTU C IIOMOIIBIO

6.

a) KpUTEPHUS MaTEMaTHICCKOTO OKUIaHUS
0) MakCUMIHA
B) MUHUMAaKca
I') MaKCUMaKca
1) KPUTEPHS TPOU3BEACHII
YPOBHU HOXOAHOCTH aKIUK YeThIpEeX KOMIAHMI TPUBEJICHBI B TA0JIHIIC:

Komnanuu YPpOBHU TOXOJHOCTH aKIIUI
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'I?I OTBETA HA BOIIPOC, aKIUsAM KaKOil KOMIIaHHH HaaoO OTAATh NPCANOYTCHHUE, CJICAYCT UCIIO0JIb30BATh!:

10.

11.

12.

a) KpUTEepHsl MaTEMaTHIECKOTO OXKUTaHUS
0) MaKCUMHUHA
B) MUHUMAaKcCa
r) KpuTepuit Jlamraca
1) KpUTepus MPOU3BEACHUN
Puck notepb, NpuurHaAMK KOTOPBIX ABJSIETCS YXYALICHUE PEMyTalul KOMIIAaHUH, OTHOCUTCS K:
a) MaTepruaIbHBIM
0) MOpaJIbHBIM
B) pUHAHCOBBIM
Puck notepb, npuurHaMH KOTOPBIX SBISIOTCS OLIMOKHM IEepCOHaja, OTHOCUTCS K:
a) oIeparmoOHHBIM
0) IOPUINIECKUM
B) MOPaJIbHBIM
Bremyknas ¢yHkims nonesnoctr xapakrepHa ais JIIIP, ube oTHOMIEHNE K PUCKY MOYKHO OXapaKTepru30BaTh Kak:
a) n3beraroree pruck
0) HelTpaIbHOE IO OTHOLIEHHUIO K PHCKY
B) CKJIOHHOE K PHUCKY
Ecmm most JITIP mone3HoCTh ToX0a YBETUIHBASTCS MEIJICHHEE, €M €T0 BETMINHA, TO €T0 (DYHKITUS TTOJIC3HOCTH:
a) BOTHyTa
0) BBITyKJIA
B) JIMHCHHA
Onpoc «BNaneNbleB PUCKOB» C IENBIO BBISBICHUS M OLEHKH PHCKOB, BXOJSIIMX B cepy MX KOMIICTCHIUH,
Ha3bIBACTCS .
MeTo KOHTPOJIBHBIX CIIHCKOB ITO3BOJISIET BBISBUTD:
a) «M3BECTHBIE M3BECTHHIE» PUCKH




13.

14.

15.

16.

17.

18.

19.

20.

0) «M3BECTHBIC HEM3BECTHHIC) PUCKH

B) «HCH3BECTHBIC HEU3BECTHBIC) PHCKH
I'panuia, KoTOpas OTACNISACT 00JIACTh MPUEMIIEMBIX PUCKOB (TO €CTh TEX, KOTOPHIC OpPraHU3alus MPUHUMAET U
VIPaBJISET UMH) OT HETTPUEMIIEMbBIX, Ha3bIBACTCS:
a) TpaHUIla PUCK-ATITIIEeTHUTA
0) rpaHHIIa TOJIEPAHTHOCTH K PUCKY
B) IpaHHIIa EMKOCTH PHCKa
OI1eHKH pHCKa, KOTOPBIE COCTOSAT B TOM, YTO PHUCKOBOW CUTYAIlMU U €€ OTJICIbHBIM XapaKTePUCTHKAM CTaBSITCS B
COOTBETCTBHE HEKOTOPHIC ONMCAHNUS, Ha3bIBAIOTCS .
OTHeceHne 00bEeKTa PUCKa K OJTHOM U3 HECKOJIBKHX 3apaHee BBIJICIICHHBIX TPYIII, BRIPAXKAIOIIUX YPOBEHb PUCKA, -
3TO:

a) PPHKUHT

0) cronMocTh oA puckoM, VaR

B) peUTHHT
Mo exxeIHEBHBIM JIAHHBIM CTaHJAPTHOE OTKIIOHEHHE IS IEPHUOJIA, TPOIOJIKUTELHOCTHIO T, COCTABUT:

a) or = O-,zu-lela\/T
— T

6) or =20 JIHEB

B) O = Opues ' T

Onhes
T
CrannapTHOE OTKJIOHEHHE JOXOIHOCTH 3a MecsI] cocTapiisieT 5%. CTaHaapTHOE OTKIOHEHHE 3a KBAPTall COCTaBUT

% (OKPYTJIUTH 0 IBYX 3HAKOB TMOCTIE 3aIISITOMH).
BeposTHocTHas OIEeHKAa B CTOMMOCTHOM BBIPRXEHWH TOTEHLIMAIBHOTO W3MEHEHHUS CTOMMOCTH TOPTdens B
pe3yJbTaTe KoyieOaHui PHIHOYHBIX MTOKa3aTesield 3a OnpeAeICHHBIN IePHOI BpeMEHH — JTO:
B) BOJaTHJILHOCTD
0) moparus
B) CTOMMOCTB 110J1 puckoM (VaR)
r) KO3 duueHr 3
Jusepcudukaryst Kak METOA yIpaBIeHHUs PUCKAMH [T03BOJISIET:
a) rmepesiaTh pUCK
0) MPUHATH PUCK
B) CHM3UTb PUCK
T) YCTPaHUTh PHUCK
K tpancdepy pucka He OTHOCHTCS:
a) ayTCOPCHUHT
0) cTpaxoBaHue
B) CAMOCTpPaxOBaHHE

r) op =

Kpurepun onennBanus:
Kaxxmoe TecToBOE 3amaHue OLIEHMBAETCS OTAEIbHO, MaKCHMaibHO B 1 Oajmin. MakcumaibHas oOmas omenka — 20
OayutoB. Kpurepuu orleHUBaHuUs 3aaHUS

— 1 6amn. OTBeT BepeH.
— 0 Gamnos. OTBET HE BepeH.

I'pynnosoe 3aganue

3aganue: Llens paboThl: pa3paboTKa CUCTEMBI PUCK-MEHEKMEHTA OPTaHU3aIiH (ITpOoeKTa). 3a1aun:

1. OOmias xapakTepucTUKa NpeAnpusTus (opranuzanuu, Gupmel). HauMeHoBaHue, BU IESTEIBHOCTH,
KOJIMYECTBO paOOTHUKOB, OPraHU3alMOHHAS CTPYKTYpa U T.II. YKa3aHHE: IPEANPUATHE MOXKET ObITh
peaIbHBIM WM BBIMBIIIJICHHBIM.

2. Kpatkoe onrcanre 0CHOBHOTO OM3HEC-TIpoliecca MpeanpusThs (B TI000M MOHITHOM JOCTYITHOM BHJIE).

3. CocraBienue «po(uis» pUCKOB IPeANpUsITHs (IPOEKTa.

4. OneHka BEpOSTHOCTH W TMOCIEACTBUH OT pealn3aldH BBIACICHHBIX PHCKOB: KOJIWYECTBCHHBIE/
HOJIYKOJIMYECTBEHHbIE/ KAUCCTBEHHBIE OLICHKU.

5. [MocTpoenne kapThl / MATPHUIIBI PUCKOB.

6. OnwucaHne CUCTEMBl PUCK-MEHEIKMEHTA: BBIACICHUE B K&KAOM MO/pa3ieneHnn (B Ou3Hec-mpolecce)
JIMLA, OTBETCTBEHHOTO 32 PUCKH, C YKa3aHHEM BHJIOB.

7. Omnucanne METOJA0B, KOTOPBIC BO3MOXHO IPUMCHHUTL MJIA YIHOPaABJICHUA OTACIBHBIMU BUIAMU

BBIACJICHHBIX PUCKOB: KAKUC METOJbI 1 KAKUM UMCEHHO 06p330M, Ha OCHOBE KaKOM I/IH(l)OpMa]_II/II/I nT.AOo.



8. BrIBOIBI M peKOMEHIANMH IO pa3pa0OTKE M BHEAPEHHUIO CHCTEMBI PHUCK-MCHEIDKMEHTA Ha NaHHOM
MIPEATPHUSATHH.

Kpurtepuu oueHuBanus:
I'pynmoBoe 3amanue orieHUBaeTcss MakcUMainbHO B 30 6aios.

— 25,2-30,0 6amtoB. CTyIeHT NMPHUHSI aKTUBHOE yyacTHe B paboTe, aKTMBHO BBIpaXkaJl CBOM MBICIIH B Ka4€CTBE
JIOKJIaJuMKa, aKTHBHO 3a/1aBaj (Oosiee 1 Bompoca) U OTBeUal Ha BOIPOC; WM BhIPAXKal CBOM MBICITH B KAYECTBE
JOKIIaunKa, aKTHBHO 3amaBai (Oomee 1 Bompoca) W OTBe4an Ha BOIPOCH.. KOppeKTHO, BEpHO U IOIHO
chOopMUPOBAHBI OTYET U MPE3CHTALMS 110 PE3yJIbTaTaM BBIIIOJHEHHS IPYIIIOBOTO 3a1aHusl.

— 20,1-25,1 G6amnoB. CTyneHT y4acTBOBal B paboTe W 3amIuTe B Ka4eCTBE JOKIAAYMKA, 33/7aBajl HECKOJBKO
BompocoB (Oosiee 1 Bompoca) u CMOT OTBETUTH Ha BoIpockl (0osee 1 oTBeTa). C HEKOTOPBIMHU TOTPEITHOCTSIMU
c(hOpMUPOBAHBI OTYET U MPE3CHTAIMS 110 PE3yJIbTATaM BBITIOJHEHHS IPYIIIOBOTO 3a/IaHUsl.

— 15,0-20,0 6anmoB. CTyneHT y4acTBOBal B pa0OTe W 3al[UTe B KAUeCTBE JOKIAAUUKa, HE 3a]1aBajl BOIPOCOB U
HE CMOT OTBETHTH Ha BOIPOCHL. C OMMOKaMH MPOBEEHBI pacyeThl M C(pOPMHUPOBAHBI OTUET M MPE3ESHTAINS 10
pe3ysibTaTaM BBIIOJIHEHUS IPYIIIOBOTO 3a1aHusl.

— 0,0-14,9 6amnos. CTyneHT HE IPUHUMAI YIacTHs B paboTe, HE BRICTYIAI B KAUECTBE JOKJIAIINKA, HE 3a0aBa
BONPOCOB (337an | HENPUHIMITUANBHBIA BOMPOC) M HE MPOSBISUT JAPYTHUX NPU3HAKOB ydacTus. OT4eT u
MPE3eHTAIMs TI0 Pe3yJIbTaTaM BEHITIOIHEHHUS TPYIIIOBOTO 3aJaHUs He TPE/ICTABICHBI WX TPECTaBIeHbl HE B
MOJIHOM 00BEME, C CEPbE3HBIMH HAPYIICHUAMH, OIIMOKaMH M HETOYHOCTSIMHU.

3. Meroauyeckne MaTepHAaJibl, ONpeAeJfAOIIHEe NPOUEeAYPbl OLEHMBAHWS 3HAHWIA,
YMEHHUiIl, HABBIKOB U (MJIM) ONbITA [JAeATEJbHOCTH, XAPAKTEPU3YIOUIUX ITAIbI
(hopmMupoBaHus KoOMIIEeTeH U

[Tpouieypbl OllEHMBAaHMS BKJIIOYAIOT B ce€0sl TEKYIIUA KOHTPOJIb U MPOMEKYTOUHYIO
aTTeCTalHIo.

Texkymuidi KOHTPOJIb YCHEBAEMOCTH IMPOBOJUTCA C HCIOJIB30BAHHEM OLECHOYHBIX
CPEACTB, MPEACTABICHHBIX B M. 2 JAHHOTO NPWIOKEHUA. Pe3ynapTaThl TEKYIIETO KOHTPOJIA
JTOBOJIATCS 1O CBEJICHUS CTYJICHTOB JI0 TPOMEKYTOUYHON aTTECTALINM.

IIpoMexyTouHasi aTTecTaums MPOBOIUTCS B (opMe IK3aMeHa. DK3aMEH MPOBOIUTCS
0 PacCNUCaHUID MPOMEKYTOYHOM AaTTecTallid B MHUCbMEHHOM Bujae. KommuecTBo
TEOPETUYECKUX BOIPOCOB B 3aJlaHMM — 2, KOJWYECTBO 3amad — 2. IIpoBepka OoTBeTOB U
OOBSIBIICHHE PE3YJIbTATOB MPOU3BOJUTCA B JIEHb SK3aMeHa. Pe3ynbTaThl arTecTanuu
3aHOCSTCA B BEAOMOCTb M 3aYETHYIO KHUXKKY CcTyleHTa. CTyAeHTbl, HE MpOUIEAIINE
MPOMEKYTOUHYIO aTTeCTAlMI0 MO TpaduKy, JOKHBI JIMKBUIUPOBATH 3aJI0JKEHHOCTH B
YCTaHOBJIEHHOM NOPSJKE.



IIpunoxenue 2
METOANYECKHUE YKA3ZAHUS 110 OCBOEHUIO JUCIIUTIJINHBI

VY4eOHbIM MJIaHOM MPEYCMOTPEHBI CASAYIOIINE BUIbI 3aHATHIA:

- JICKLIH;

- IPAKTUYECKUE 3aHATHSL.

B Xome JEKIMOHHBIX 3aHATUM PACCMATPUBAIOTCA OCHOBHBIE TEOPETUUYECKUE
MOJIOKEHUSI U TIOHSITUSA B O00JACTU MACHTU(DUKALINK, OIICHKH W YNpaBlIeHUs (MHAHCOBBIMU
pUCKaMU, OCHOBHBIE BUbl PUCKOB, MPUHIUIIBI OLIEHKU PUCKOB, JAIOTCS PEKOMEHIALNU TS
CaMOCTOATENLHOM paOOTHI M TOATOTOBKE K MPAKTUUECKUM 3aHSATHSM.

B xone nmpaktuueckux 3aHATHI YIiayOJsrOTCS W 3aKPEIUISIOTCS 3HAHUS CTYACHTOB IO
pSly pacCMOTPEHHBIX Ha JIEKIMSIX BOIMPOCOB, PA3BUBAIOTCS HABBIKM cOOpa, 0OpabOTKU U
aHanu3a MHQOpMAIUU C UEIbI0 UICHTU(PUKAIIMU U OUEHKU (PMHAHCOBBIX PHUCKOB, a TAKKeE
CaMOCTOATENBHOM pabOThl U PabOTHI B KOJIJIEKTHBE.

[Ipy MOArOTOBKE K MPAKTUYECKUM 3aHATUAM KAKIBIA CTYIEHT JOJIKEH:

1) U3y4nTh PEKOMEHIOBAHHYIO YUEOHYIO JINTEPATYPY;

2) U3y4YUTh KOHCIIEKTHI JCKIIUH;

3) HOArOTOBUTH OTBETHI HA BCE BOIPOCHI 10 U3y4aeMOU TEME.

B npouecce noAroToBKY K MPpaKTUYECKUM 3aHATHUAM CTYAEHTBI MOTYT BOCIIOJIb30BATHCA
KOHCYJIbTALIMSIMH IIPENOAABATENS.

Bomnpockl, He paccMOTpeHHbIE HA JIEKIUAX U MPAKTUYECKUX 3aHATHUSX, TOJKHBI OBITh
U3y4YeHbl CTYJEHTAMU B XOJI€ CaMOCTOSTEeNbHOW paboThl. KOHTposb camocTOsTEIbHOM
paboOTHI CTYIEHTOB HaJ Y4eOHOW MpPOTpaMMOM Kypca OCYIIECTBISETCS B XOJE€ 3aHATHI
METOJIOM YCTHOTO ompoca. B Xxonae camocTosiTenbHOM pabOThl KaxAbld CTYAEHT O0s3aH
MIPOYUTATh OCHOBHYIO M, IO BO3MOXHOCTH, JOMNOJHUTEIBHYIO JIUTEPATYPY IO U3y4aeMOUu
T€ME, JONOJHUTh KOHCHEKThl JEKIUKA HEAOCTAIONIMM MAaTE€pUATIOM, BBIUCKAMU W3
PEKOMEHI0BAaHHBIX IEPBOMCTOUYHUKOB. BBIIEIUTh HEMOHATHBIE TEPMUHBI, HAUTH X 3HAYCHUE
B SHIMKJIONEAUYECKUX CIOBAPSIX.

JInsi TOATOTOBKM K 3aHATHUSIM, TEKYIIEMY KOHTPOJIIO M MPOMEXKYTOYHOM aTTecTaluu
CTYJIEHTBI MOTYT BOCIIOJb30BAThCS DJIEKTPOHHO-OMOIMOTEYHBIMH CHCTEMaMH. Takxke
oOydJaroniyecss MOTYT B3ATb Ha JOM HEOOXOAUMYIO JIUTEpaTypy Ha abOOHEMEHTe
YHUBEPCUTETCKON OMOIMOTEKU UM BOCIIOIB30BaThCSA YNTATBHBIMU 3aJIaMU.

TpeOoBaHusl K rPyNIoOBOMY TBOPYECKOMY 3aaAHHUIO

3ajaHue BBINOJIHAETCS B MalbIX Ipynmnax no 2-5 yenoBek. 1 3alMTBl pe3yiabTaThl
paboThl OPOPMIISIIOTCSA B BHJI€ OTYETA U MpE3eHTalUU (AOKJIala ¢ UCIOJIb30BAaHUEM JIFOOBIX
WUTIOCTPaTUBHBIX MaTepuaioB). B mpencraBienun u 3ammre pabOThl 00s13aTEIBHO JOJIKHBI
OBITh 3a/ICICTBOBAHBI B PAaBHOI MEpPE BCE YJIEHBI MaJION TPYIIIHI.



