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1. BHelUHwWe TpeboBaHuSA

Tabnuua 1.1

Komnemenyusa @IrOC: OK.9 cnioco0HOCTH HCTIOIB30BATH NPHEMbI NEPBOii OMOIIH, METOABI 3AIATHI B
YCJIOBHSIX YPE3BLIYAHHBIX CUTYAIIT; ¢ uacmu cl1edyIouiux pe3yismantos ooyueHus:

y4. yMeTb MAEHTUHNLMPOBATL OCHOBHbIE OMACHOCTM CPe/ibl 0BUTaHMUS Yeno
peanu3aumm

BeKa, OLeHMBaTb PUCK NX

Komnemenuyun @roC: OIIK.3 cnocoGHOCTH BBIGPATH HHCTPYMEHTAIBHBIE CPECTBA JUISI 00PatOTKH
SKOHOMHYECKAX JAHHBIX B COOTBETCTBHH ¢ MOCTABJICHHOH 3a/1atveii, IPOAHATH3HPOBATE PE3Y/IbTATHI PACIETOB
1 000CHOBATH IOIYUeHHBIC BLIBO/IBI; ¢ HACHU CeOVIOMUX Pe3VIbHIAmOoe 00y UeHuUs:

31. 3HaTb NPO6IEMbI 3KOHOMWUYECKOr0 XapakTepa B cthepe NpMpPOLONoAb30BaHNSA, Npeaiaratb crnocobbl NX

peLUEHNs C YYETOM KPUTEPUEB COLIMaIbHO-3KOHOMMUYECKOM 3tdEeKTUBHOCTH

Komnemenuun @IOC: IIK.6 ciocoGHOCTD AHATH3HPOBATH H HHTEPHPETHPOBATH JAHHDbIC 0TEeUeCTBEeHHON 1
3apy0esKHON CTATHCTHRKH 0 COIAAILHO-3KOHOMHYECKAX Tporeccax H sIBJICHANX, BLISIBJSITH TCHICHIUN
H3MEHEHHSI COIHAIbHO-)KOHOMIYECKNX NOKAa3aTeNel; ¢ HacHu c/1e0yIouiux pe3yibmamoe ooy ueHusn:

31. 3HaTb (pyH,anEHTa.ﬂbele KoHUenuun (*)I/IHaHCOBOFO MeHeKMEHTa, KOPnopaTUBHbIX (i)I/IHaHCOB, OCHOBHbIE

noaxoAbl N METOAbI, UCMNONb3yEMbIE B CTPax0BaHUN, CbI/IHaHCOBOM N Ha/10ros

OM MN/1aHNPOBaHWK, B OLEHKE

(OMHAHCOBOI AEATENLHOCTM NPEANPUATUS; MHCTUTYTbI M MHCTPYMEHTbI PMHAHCOBOIO PbIHKA

y1. yMeTb paccumThiBaTh (DMHAHCOBbIE NMOKA3aTeNN AeATENbHOCTM, HAMOMW 1
HEKOMMEPYECKMX OpraHusaLmii, hMHaHCOBbIX NOCPEAHNKOB

cbopbl KOMMEPYECKUX 1

2. TpeboBaHust HI'TY K pe3ynbTaTaM 0CBOEHUSI ANCLUMINHbI

Tabnuua 2.1
PesynbTaTbl U3yYeHUs AUCLMIM/INHBI MO YPOBHAM 0CBOEHUS (MMETb Popmbl opraHusauymu
npeacTaB/ieHWe, 3HaTb, YMETb, BMafeTb) 3aHATUI
YnpasneHve puckamu
OrK.3.31 3HaTb Npob/ieMbl 3KOHOMUYECKOT0 XapaKTepa B Cjiepe NpupoAonosib30BaHuUs,

npegnaraTtb Crocobbl nx PELLEHNA C YHETOM KPUTEPUEB COLI,I/I&I'IbHO-(-)KOHOMI/I‘-IECKOIZ

3EKTUBHOCTU

l.yMCTB I/II[CHTI/I(I.)I/IL[I/IPOBHTL HCTOUYHHUKH SKOHOMIUIECKON HEOIIPE AEITCHHOCTH

Nekuwnu; TpakTnyeckme 3aHATUS;
CamocToaTenbHasa pabota

Z‘YMCTI) I(.TIaCCI/I(lJI/H_[I/IpOBaTb SKOHOMHUYCCKHUE PUCKU

Nekuwnu; TpakTnyeckune 3aHATUS;
CamocTosaTenbHas paborta

MK.6.31 3HaTb (hyHAAMeHTasIbHble KOHLEMUMN (OMHAHCOBOI0 MeHeKMEHTa,
KOopnopaTtuBHbIX (PUHAHCOB, OCHOBHbIE NOAXO0AbI U METO/AbI, UCMO/Ib3yeMbIe B CTPAX0BaHUMU,
(hMHAHCOBOM W1 Ha/I0roBOM MN1aHNPOBaHWN, B OLeHKe (PUHAHCOBOM AeATeNIbHOCTY

NPeaNpPUATUST; UHCTUTYTbI U MHCTPYMEHTbI (IMHAHCOBOMO PbIHKA

3.3HaTh OpraHE3anuIo paboTHI IO YIPABIEHUIO PUCKAMH Ha IPEIIIPUSTHI

Nekuymu; MNpakTUYecKme 3aHATUS;
CamocTosaTensHas pabota

4.yMeTh OpTaHN30BaTh JeATeILHOCTE ITo cOopy HHpOpMAITNA K YIPaBICHAIO
PUCKaMU Ha IIpeIIPHATHA

Nekuymu; MNpakTUYecKme 3aHATUS;
CamocTosTenbHas paboTa

MK.6.yl ymeTb paccumTbiBaTb (PMHAHCOBbLIE NOKa3aTenn aesaTesb
KOMMEPYECKUX N HEKOMMEPYECKNX OpraHn3aLmii, PUHaHCOBbIX N

HOCTW, HaJ10rM 1 cbopbl
OCPefHNKOB

5.yMerh BEIOHpATh PHCK-CTPATErMIO Pa3BUTHS HIPEAIPHATHS ¢ IOMONIBIO METO/IOB
TEOPUH UI'D

Nekuymu; MNpakTUYecKme 3aHATUS;
CamocTosaTensHas pabota

6.yMeTh BBIOMpATh PUCK-CTPATEIHIO Pa3BUTHSL IPEAIPUATHS ¢ IIOMOIIBIO
cTpecc-TeCTHPOBAHMS

Nekumu; MNpakTUYecKme 3aHATUS;
CamocTosTenbHas paboTa

7 . BBHIYHACIISITE OCHOBHBIE XapaKTCPpUCTUKHU pUCKa C UCIIOIB30BaHUCM CTATUCTHICCKUX
METO OB

Nekumn; MNpakTUYecKme 3aHATUS;
CamocToaTenbHas paboTa

8.BBMUCIATE cTOMMOCTE 0] puckoM (VaR)

Nekumu; MNpakTnyeckme 3aHATUS;
CamocTonTeNbHas paboTa

OK.9.y4 yMeTb MAEHTUDULMPOBATL OCHOBHbIE OMACHOCTY Cpeabl 06MTaHMS YeslOBEKA,

OLIEHMBATb PUCK UX peanunsaumm




9.ymeTh BrIOMpaTh HEOOXOUMBIH ISl JAHHOTO MPEANPUSTAS U COOTBETCTBYIOMETO

THIIA XO3IUCTBEHHOHR OLlepallii HHCTPYMEHT YIIPABICHHSI PACKOM

JNekuwnu; TpakTnyeckune 3aHATUS;
CamocTosTensHas paboTa

10.ymers BBIOMpaTh HEOOXOAMMBIH JUISL TAHHOTO TIPEIPUSTHS U
COOTBETCTBYIOMETO THIIA XO3IHCTBEHHOH OIlepariiy MeTO/ M3MEpEHHS pHCcKa

JNekuwnu; TpakTnyeckune 3aHATUS;
CamocTosaTenbHas paborta

11.ymeTs BEIOHpaTh HanboIee MPHEMIEMEIH crIoco OTpaHIIeHNS PHCKA C YIETOM
IpeAnoIaraeMbIX 3aTpaT | pe3ylIbTaToB

Nekumu; MNpakTUYeCKMe 3aHATUS;
CamocTosaTensHas paborta

3. CofiepykaHvie 1 CTPYKTypa y4e6HOI AUCUMNANHbI

Tabnuua 3.1
CcbINKM Ha
o AKTUBHbIE
Tembl nekuumn Yachbl pe3ynbTaThbl YyebHasa aesTeNlbHOCTb
(bopMblI, yac.
00y4YeHuns

CemecTp: 9

AnpakTuueckas eauHnLA: MoOHATME U CYLLIHOCTb PUCKOB

1. HeonpepgeneHHOCTb N PUCK.

MoaroToBKa KOHCMEKTa Mo
BOMPOCAM: PUCK,

0 2 1,2
Knaccugmkauma puckos. HeornpeaeneHHOCTb,
Knaccumkaumm pucka.
lMoAroToBKa KOHCMeEKTa Mo
2. Knaccmgmkaums metoaos BOMPOCaM: M3MepeHMe PUCKOB,
N3MEPEHUS N UHCTPYMEHTOB 0 2 10, 11,9 orpaHuyeHve pUCKOB,
orpaHu4eHus p1cka Knaccumkauma nsMepeHms
PVCKOB.
AunpakTnyeckas eanHmua: OCHOBbI PUCK-MEHEIKMEHTA
MofroToBKa KOHCMEKTa NeKLuii
no Borpocam: Npo6nemMbl
3. MpobnemaTurka P P
BbISIB/IEHNA U OLLEHKN PUCKOB,
pucK-MeHempKMeHTa. OCHOBHbIE
0 2 1,2,3 0COOEHHOCTUW ynpaBneHns
WCTOYHWUKN A1 N3YYeHUns
prcKamu Ha npeanpuaTusx
AUCLUNANHBI o
pa3HbIX 0Tpacnein n opm
COGCTBEHHOCTW.
OunpakTnyeckasn eguHuLa: MeTofbl N3MepeHns PUCKOB
lMoAroToBKa KOHCMeEKTa Mo
BOMpOCaMm: CTaTUCTUYecKune
METO/bl U3MEPEHMS PUCKa,
4. CTaTUCTNYeCKne MeTopbl aHann3 CTaTUCTUYECKUX JaHHbIX
n3mepeHus pucka. Metoq, 0 2 10.7 no HebnaronpuUATHbIM
CTaTUCTUYECKMX UCTbITAHWI ’ COObITMAM, MMEBLUVM MECTO B
(MoHTe-Kapsno) MPOLLIOM, TEOPETUYECKII
aHasin3 CTPYKTypbI
NPUYMHHO-CNESCTBEHHbIX
CBA3ei NPOLLECCOB.
MoAroToBKa KOHCMeKTa rno
o BOMpocam: peectp NopTdenbHbIX
5. MopTenbHbIli noaxos B P P p nopte
0 2 3,4,7,9 PUCKOB, MaH No yrnpasieHuto
ynpas/ieHUN pUckamu
ropTdenem, oLeHKa
BEPOATHOCTU 1 B/INSHUSA PUCKA.
F'TUATUTUBRA RURLTTERTA TTU
6. MeToaonormsa namepeHuns BOMPOCaM: CTOMMOCTb oA,
CTOMMOCTM NOJ, PUCKOM 0 2 10,4,8,9 |puckom (Value-at-Risk, VaR),

(Value-at-Risk, VaR)

METOAbl pacHeTa BENYNHDbI
\/aD




[NoAroToBka KOHCMEKTa No
BOMpOCaMm: CLieHapHbIe METOAbI
7. CueHapHble MeTo/bl U3MepeHus 0 2 15609 N3MepPEeHNs pUCKa, 0COBEHHOCTM
pucka. CTpecc-TecTMpoOBaHUe T NMOCTPOEHNA CLeHapuneBs, aHa/n3
YyBCTBUTENbHOCTH,
CTPecc-TeCTMPOBaHNE.
AunpakTndeckasn eguHumua: OpraHumsaums ynpasieHUsa puckamm
MoaroTtoBka KOHCMNeKTa no
8. CtaHaapThbl ynpasnieHus 0 2 11 3.4 Bornpocam: 0630p cTaHAapTOB
puckamu T YNpaB/eHns prUckamm, ux
CpaBHeHMe.
MofrotoBka KOHCMeKTa rno
BOMpocam: NOCTPOeHMe CUCTEMbI
9. OpraHusaums cnyxobl yrnpansena prickami Ha
pUCK-MeHepKMeHTa Ha 0 2 11,3,4 MPEANPUATN,
OparHu13aunoHHbIe CTPYKTYpbI
npesnpuaTAN
yrpaBneHns puckamu,
MOSIOXEHUE N (DYHKLN CTy>KObl
yNpas/ieHNs prUcKamm.
Tabnuua 3.2
< | AKTUBHbIE Cebinky Ha
TeMbl NPAKTUYECKNX 3aHATUI Uacbl | pesynbTathbl YyebHasa fesaTe/IbHOCTb
bopMblI, yac.
00y4YeHuns
CemecTp: 9
OunpakTnyeckasn eguHuua: NMoHATUE U CYLLLHOCTb PUCKOB
1. OCHOBHbIE TEDMUAHb! [nckyccrsa no Bonpocam: pUcCk,
puCK-MeHepKMeHTa. [ocTpoeHme 2 2 1,2,3,4 I)ilnpaBneHme PYICKOM.
KApPThI PUCKOB OZrOTOBKA KapTbl PUCKOB
npeanpusaTUs.
AnpakTnyeckasn eguHmua: MeTofbl M3MepeHns PUCKOB
O6CyxaeHNe NONOXKNUTENbHBIX U
2. PacyeT CTOMMOCTU MOJ, PUCKOM oTpuLaTeNbHbIX CTOPOH METOZa,
(VaR) MeTogoM NCTOpPUYECKOro 1 2 10, 4,8 pacueT 3aga4 VaR ans
MOJeNnpoBaHus nopTtens u3 AByX akTUBOB,
CpaBHeHWe pe3ynbTaTos.
O6cyxaeHne 0co6eHHOCTeA
NPUMeHeHWsa MeTofa, paccueT
BEPOATHOCTN, MaTeMaTUyeckoro
3. PacueT 0CHOBHbIX OXMAaHWA, CTaH4APTHOIO
BEPOATHOCTHbIX XapaKTepUCTUK 1 2 4,7 OTK/OHeHWUA
pucka 1 KoaumeHTa BapuaLmm
eXXeHEBHO BbIPYYKM
KOMNaHWu, cpaBHeHMe
pesynbTaTos.
Junckyccus o B3aMMOoCBA3N
9KOHOMMYECKMX MOKasaTe el
[eATeIbHOCTU NPeAnpPUATUS,
pacyeT KoadduumeHTa
4, PacyeT B3a“M03aBUCUMOCTU Koppenaunmn n nocTpoeHme
N3MEHEHNSA 3KOHOMUYECKNX 1 2 4,6,7,9 perpeccMOHHON NHENHOW
nokasartene 3aBMCUMOCTM 3apaboTHO Nnatbl
paboTHUKa, TbIC.p. OT
NPOV3BOAUTENBHOCTY TPy, LUT.
n3nennii, cpaBHeHme
pesynbTaTos.




O6ecyxaeHne NONOXKUTENbHBIX U
oTpuLaTeNbHbIX 0COGEHHOCTEN
MCMOMb30BaHNA METOaA, pacyeT
oAHofHeBHOro VaR,

1 2 10,4, 8 abCoNOTHOIO N OTHOCUTENIbHOTO
3HayeHusa VaR, ctaHgapTHOro
OTKJ/IOHEHWSA JOXOLHOCTH
nopTgens, cpaBHeHne
pesynbTaTos.

5. Pacyet CTOMMOCTHM Mog, pUCKOM
(VaR) napameTpuyecknuMm MeToLoM

O6ecyxaeHne MeTOA0B OLEHKN
pucka nopTgens. Pacyet
KOBapvaLuun, Koppenauum s
6. PacueT pucka nopTdens akTMBOB 1 4 4,8 nopTens, CoCTOALLEro u3 AByX
aKTUBOB, Ancrepcun,
CTaHAaPTHOrO OTK/IOHEHUA U
VaR.

[uckyccus no sonpocam
ornpegeneHuns cTpaTermyecknx
PUCKOB, pacyeT paLMoHaIbHON
CTpaTervn 0 BO3MOXHbIX

7. YueT cTpaTermyecknx puckKos 1 4 11,4,5 Oyaywmx npunbeinax (yobiTkax),
NCMoMb3ya KpUTepum
“cronb3yiTe KpuTepun Banbaa,
Casnpxa, Nypsumua, Jlannaca.
CpaBHeHwe pe3ynbLTaTos.

4. CamocTosiTe/IbHasA paboTa 06yyatoLLerocst

CcbiNkuM Ha
o Yacbl Ha Uacbl Ha
Ne Buabl caMOCTOATENbHOW PaboThbl pesynbTarthl
BbIMO/IHEHWE [KOHCY/IbTauuu
00yyeHus
CemecTp: 9
1 |pr3 12,4,57,8 |10 2

PacueT ctommocTu nof puckom (Value-at-Risk) ans nopTtdens akumii HECKONMbKMX POCCUIACKNX KOMNaHWIA.
KoHTposibHas paboTa COCTOUT B NMOUCKe BO3MOXHbIX MOTEPb MHBECTOPA Ha PbIHKE LieHHbIX 6ymar. Mepa
pucka VaR no3BonseT OTBETUTb Ha CefytoLMiA BOMPOC: KaKol MaKCUMasibHbIA YObITOK Mbl PUCKYEM
MOHECTV 3a ONpeAeneHHbI NeproA BPEMEHU C 3aiaHHOM BEPOSTHOCTBIO ANs AaHHOTrO NOPT(eNs akT1BOB?
VaR paccunTtbiBaeTCcA MeTOLOM UCTOPMYECKOTO MOAENMPOBaHUS.

B KayecTBe MCXOAHOIN MH(OPMALMI UCMONB3YHOTCA AaHHbIE O eXKeAHEBHbIX LieHax akuuii Ha MOCKOBCKOIA
Oup>xe 3a onpeAeneHHbIN nepnog. PaboTa BbINOMHSAETCA C MCMO/b30BaHMEM 3/IEKTPOHHO TabiuLbl
EXCEL.: banabuH A. A. PUCK-MeHeKMEHT [DNeKTPOHHbIN pecypc] : 3NeKTPOHHbIN
y4yebHO-MeToANYecKniA Komnneke / A. A. banabuH ; HoBocmo. roc. TexH. yH-T. - HoBocmbupck, [2011]. -
Pexxum goctyna: http://courses.edu.nstu.ru/index.php?show=155&curs=1158. - 3arn. ¢ sKpaHa.

1,11, 2,3, 4, 6, 30 1

2 |lNoAroToBKa K 3aHATUAM 78

: banabuH A. A. PUCK-MeHeMKMEHT [DNEKTPOHHBIN pecypc] : 3N1eKTPOHHbIN y4eBHO-MeTOANUECKWIA
komnnekc / A. A. banabuH ; HoBocm6. roc. TexH. yH-T. - HoBocmbumpck, [2011]. - Pexxum gocTyna:
http://courses.edu.nstu.ru/index.php?show=155&curs=1158. - 3arn. ¢ akpaHa.

1,10, 11, 2, 3,

456789 |® 2

3 |MNoparotoBka K arrectauun

: banabuH A. A. PUCK-MeHeMKMEHT [DNEKTPOHHBIN pecypc] : 3N1eKTPOHHbIN y4eBHO-MEeTOANYECKWIA
Komnnekc / A. A. banabuH ; HoBocu6. roc. TexH. yH-T. - HoBocnbupck, [2011]. - Pexxum gocTyna:
http://courses.edu.nstu.ru/index.php?show=155&curs=1158. - 3arn. ¢ akpaHa.




5. TexHonorus oby4yeHns

[N opraH13aLum 1 KOHTPO/ISt CaMOCTONTeIbHOM PaboThbl 06YYatOLLIMXCA, @ TaKXKe NPOBeAeHUs
KOHCYNbTaLMWiA NPUMEHSIOTCS MH(OPMALIMOHHO-KOMMYHUKALIMOHHbIE TexHonorum (Taén. 5.1).

Tabnuua 5.1
JeAatenbHoCTb MHdopmMaLMOHHO-KOMMYHMKALNOHHbIE TEXHOI0M UK
VHhopmumpoBaHme e-mail; Moptan HI'TY
KOHCcynbTMpoBaHme e-mail; Cpefia aneKTpoHHOro obyyeHus HIFTY
KoHTpo/nb Cpefia aneKTpoHHOro 06yyeHns HI'TY
PasmelljeHme yeoHbIX Cpepa aneKTpoHHOro obyyeHmss HI'TY
maTepuanos
Tabnuua 5.2
AKTUBHbIE N MHTEPAKTMBHbIE (HOPMbI MPOBEAEHNS 3aHATUI
Ne HanmeHoBaHWe aKTUBHbIX (hOpM Kope! (bOpMMpyelV'b'X
KOMNeTeHUnn
1 |[Aunckyccus OlK.3; TK.6;

dopmupyembie ymenus: 31. 3HaTh MPOOIEMBI SKOHOMHYECKOTO XapakTepa B cepe
TIPUPOIOTIONB30BAHMS, TTPEAJIATaTh CIIOCOOBI UX PEIIEHHUS ¢ YIETOM KPUTEPUEB
COLIMATIbHO-DKOHOMUYeCKOH 2 eKTUBHOCTH, 31. 3HATH PyHIAMEHTATIbHBIE KOHIIETIIIUH
(hMHAHCOBOrO MEHEIKMEHTA, KOPIIOPATUBHBIX ()MHAHCOB, OCHOBHBIE MOAXOBI U METOIBI,
HCIIONIb3yeMbIe B CTPAXOBaHWHU, (PMHAHCOBOM M HAJIOTOBOM ILUIAHUPOBAHUH, B OLIEHKe (PHHAHCOBOM
TESTENILHOCTU MPEANPHUSATHS, HHCTUTYTHI © HHCTPYMEHTBI (PUHAHCOBOTO PBIHKA

Kparkoe onucanue npumenenusn: OOcyxaeHNe MPaKTHYECKOTO NPUMEHEHHU ST TEOPETUYECKUX

TOJIOKEHUI

6. MpaBuna aTTecTaumm 06ydatoLLMXCs Mo y4ebHO ANCLUNINHE

[ns atTecTaymm obyyaroLwmxca no AUCUMNINHe Ucnonb3yeTcs 6anibHO-penTUHIOBas cUcTeMa
(BPC), no3BonsoLLas BbICTaBNATb OLEHKM MO TPaaULMOHHON LWKane 1 15-yposHeBoi ECTS.

KpaTkasi nHcopmaumsi o BPC npmseseHa B Tabn. 6.1.

Tabnuua 6.1
MuH. o
OueHunBaeMble BUAbI feATeNIbHOCTY 06y4varoLmxcs 6ann MakcumManbHbIA 6ann

CemecTp: 9

lIpaxmuyeckue 3auamus; BeimonHeHue MPaKTUIECKUX U 15 30

TECTOBBIX 3aJaHUMN

PI3: 15 30

Dr3amen: 20 40




B Tabnuue 6.2 npecTaBieHO COOTBETCTBIE POPM KOHTPO/IS 3asiB/IsieMbIM TPEGOBaHUAM K
pe3ynbTaTaM OCBOEHMS AUCLUNVHBI.

Tabnunua 6.2
Kogpl Dopmbl
KOMMETeH KOHTPO/SA
i PesynibTaTbl 00yyeHUA P
3awmTa
droc Pr3 OK3ameH
OK.9 y4. yMeTb NAEHTU(NLMPOBATL OCHOBHbIE ONMACHOCTU Cpeabl 06UTaHMs YenoBeKa, OLEHNBaTb + +
"~ | pucK nx peanunsauum
OMK 3 31. 3HaTb NPO6IEMbI SKOHOMMYECKOrO XapakTepa B cdiepe MpMPOLONO/b30BaHNSA, Npea/iarath +
"~ [cnocobbl NX peLLeHns ¢ y4eTOM KPUTEPUEB COLMANbHO-3KOHOMUYECKOM 3P(EKTUBHOCTU
31. 3HaTb (hyHAaMEHTa/IbHbIE KOHLEMLMM (DMHAHCOBOTO MEHEKMEHTA, KOPNOPaTUBHbIX
MK.6 (h1HAHCOB, OCHOBHbIE MOAX0AbI U METOABI, NCMO/b3YEMbIE B CTPAX0BaHWM, (MHAHCOBOM U + +
Y |HaN0roBoM NiaHMPOBaHUK, B OLEHKE (DUHAHCOBOW AeATENbHOCTW NPEANPUATUS; UHCTUTYThI U
WNHCTPYMEHTbI (PMHAHCOBOIO pbiHKA
y1. yMeTb paccumTbiBaTh PUHAHCOBbLIE MOKA3aTeNM LeATENbHOCTM, H0TU U COOPbI + +
KOMMEPYECKMX 1 HEKOMMEPYECKMX OpraHmn3aumii, (PMHAHCOBbLIX NMOCPeLHNKOB

®OH/, OLIEHOYHBIX CPEACTB MO AMCLIMMHE NPeACTaBNeH B NpunoXxeHnn Ne 1 K paGoyel
rnporpamme.

7. lutepatypa

OcHoBHas nmTepaTypa
1. HMankun, A. C. Teopus prcka ¥ MOAETUPOBAHHE PUCKOBBIX CUTYyaLIHi [ DJIEKTPOHHBIN pecypc] :
yueOnuk st 6akanaspos / A. C. Ilankun, B. A. lankuH. - 6-e usng. - M.: Jamkos u K, 2014. -
880 c. - ISBN 978-5-394-02170-1. - Pexxum goctyma: http://znanium.com/catalog.php - 3ar. ¢
JKpaHa.
2. basucHas cucTeMa pUCK-MEHeKMEHT OpraHu3alui PealbHOr0 CEKTOPa SKOHOMUKH:
Momnorpagus / Coxonos J1.B., Bapuykos A.B. - M..HUL] TH®PA-M, 2016. - 125 ¢.: 60x90 1/16. -
(Hayunas meicib) (O6noxka. KbC) ISBN 978-5-16-006862-6 - Pexxum nocryma:
http://znanium.com/catalog.php - 3aru. ¢ s3xpana.
3. Mamaesa JI. H. Ynpasnenue puckamu : yaebHoe nmocobue / JI. H. Mamaesa. - M., 2012. - 255 ¢. :
WL, Tabm.

JononHnTensHaa nnTepaTypa

1. banaun K. B. Ynpasnenue puckamMu B MHHOBAIHOHHO-WHBECTUIIHOHHON A TENbHOCTH
npennpusaTas | yuebHoe nmocobue s Bysos]| / K. B. bannun, M. U. Ilepenepsies, P. C. T'onos. -
M., 2012. - 418 c.

2. Kpyu M. OcHOBBI prcK-MeHeKMeHTa : [yueOHOoe mocoOue /1j1si MOATOTOBKH K YK3aMeHy Ha
nonyyenue ceprudukara Associate PRM] / M. Kpyn, /1. I'anaii, P. Mapk ; Hayu. pen. B. B.
MumnacsH ; [mep. ¢ aarin. H. C. Conory6a]. - M., 2011. - 389, [1] c.

3. bapton T. JI. Puck-meHemxmeHT | mpakTrka Beayuux kommanuii / Tomac JI. Bapton, Yumesm I
Ienkwup, ITon JI. Yokep ; nep. ¢ anrn. T. B. Knekots! [u op.]. - M. [u ap.], 2008. - 207 ¢. : un.,
Tabu.

NHTepHeT-pecypcsl
1. FERMA [Electronic resource] : Federation of European Risk Management Associations. -
FERMA, 2001-2013. - Mode of access: http://www.ferma.eu. - Title from screen.

2. OBC HI'TYVY : http://elibrary.nstu.ru/




3. Pycckoe o0mecTBO yrpaBiieHHs! pUCKaMHU [ DJIEKTPOHHBIN pecypc]| : opuLuuaIbHbIA CalT. -
Hexommepueckoe maptHepcTBO «Pycckoe obmecTBo ynpasnenus puckammy, 2004-2015. - Pexum
noctyma: http://www.rrms.ru. - 3arj. ¢ skpaHa.

4. OBC «Mznarenscteo Jlaney : https://e.lanbook.com/
5. OBC IPRbooks : http://www.iprbookshop.ru/
6. OBC "Znanium.com" : http://znanium.com/

7.

8. MeToau4ecKoe 1 NporpaMMHoe obecreyeHme

8.1 MeToauyeckoe obecneyeHme

1. bamabun A. A. Puck-mMeHemxMeHT [ DAeKTPOHHBIN PECYpPC] : SJeKTPOHHBIN
yueOHO-MeTonuueckuii koMmruieke / A. A. bana6us ; HoBocu6. roc. TexH. yH-T. - HoBocuOupck,
[2011]. - Peskxum goctyma: http://courses.edu.nstu.ru/index. php?show=155&curs=1158. - 3arn. ¢
3KpaHa.

2. pouosa 0. B. Cnaiin-koHcniekT no kypcy «Puck — MeHemkMeHT» [ DneKTpOoHHBIH pecypc] :
koHcrekT yiekuuii / FO. B. Jlporosa ; HoBocub. roc. texu. yu-T. - HoBocubupck, [2015]. - Pexxum
noctyna: http://elibrary.nstu.ru/source?bib_1d=vtls000214182. - 3arn. ¢ 3kpaHa.

8.2 CneupnannsnpoBaHHoe NporpaMMHoe o6ecrneyeHme
1 CIIC "T'apant”
2 Office
3 CIIC "KoncynbTtauTl Itroc"

9. MaTtepnanbHO-TeXHNYeCcKoe obecneyeHue

IMpe3eHTaLMOHHOE 060pY0BaHEe

No HanmeHoBaHue Ha3HaueHune

1 |lNpe3eHTaLMOHHOE 060pYyOBaHME VMicnonb3yeTtca ans nposefeHUs NEKUNOHHBIX,
(MynbTUMeLMa-NPOEKTOP, 3KPaH, KOMMbIOTEP |MPaKTUYECKUX 3aHATUIA, 3amuT paboT
AN14 ynpasieHuns)
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1. O0oOmeHHasi CTPYKTYpPa (POHIA OLEHOYHBIX CPEIACTB Y4eOHOM TUCIUTIIUHbI

O06o0061meHHas cTpykTypa (OH/Ia OIICHOYHBIX CPEICTB MO AUCHUIUIIMHE YIIPABICHUE PUCKAMHU.

Tabnuna

Dopmupyemble
KOMIIeTeHIIUU

IMoka3aTean
copmupoBanHocTH
KOMIleTeHU Ml (3HAHUS,
YMeHUsl, HABBIKH)

Tembl

ITanbl OleHKH KOMIETEeHIUH

Meponpusitus
TeKyIlero
KOHTPOJISI

(KypcoBoJi IPOEeKT,
PI'3(P) u ap.)

IIpomexyTouHnas
aTTecTanus
(3K3aMeH, 3a4€T)

OK.9 cniocobHOCTH
HCIONB30BaTh
TIpUEMBI NIEPBOil
TIOMOIIY, METO/BL
3aIIUTHI B YCIOBHAX
Ype3BBIYAITHBIX
CUTYaIi

y4. yMeTh UACHTH()UIIPOBATH
OCHOBHBIE OITACHOCTH CPEJIBI
oOHuTaHus YeIoBeKa, OLICHUBATh
PYICK UX peasTH3aIin

MeTo10510THsI H3MEPEHHS CTOUMOCTH
nox puckoMm (Value-at-Risk, VaR)
Pacder B3aMMO03aBHCHMOCTH
M3MEHEHHUST YKOHOMUYECKHX
nokasareneii Pacuer cTOMMOCTH TI01
puckom (VaR) merogom
HCTOPHYECKOTO MOJIETTUPOBAHHS
Pacuer croumoct nox pruckoM (VaR)
apaMeTPUUCCKHM METOZOM YUer
CTPATErHYECKUX PUCKOB

PI'3, pazmen IV

DK3aMeH, BOTIPOCH
3-17

OIIK.3 criocobHOCTE

31. 3HaTH MPOOIIEMBI

OCHOBHEBIC TCPMUHBI PHUCK-

DK3aMeH, BOIPOCHI

BBIOMPATH HKOHOMHYECKOT'0 XapakTepa B |MeHekMeHTa. [locTpoeHne kapThl 1-2, 32-36, 52-55
WHCTPYMEHTaNIbHBIE |cepe mpupoIOnoIb30BaHus, |PHCKOB

cpeacTBa s mpeyiaraTb CIOCOObI X

00paboTKH PEIICHHUS C YYeTOM KPUTEPUCB

SKOHOMHYECKUX COLNAIBHO-3KOHOMHYECKOI

JIaHHBIX B s¢dexTrBHOCTH

COOTBETCTBUH C

MOCTaBJICHHON

3ajauei,

aHaJIM3UPOBAThH

pEe3yIbTaThl

pacyeroB u

000CHOBBIBAaTh

HOJTy4YEeHHbIE

BBIBOJIBI

TIK.6/A1 31. 3HaTh QyHIaMEHTATBHBIC Metononorust usmepenus croumoctu  |PI'3, paznen [ DK3aMeH, BOIPOCHI
CII0COOHOCTH KOHLENIMU (PUHAHCOBOTO nox puckoM (Value-at-Risk, VaR) 18-31
aHaJM3UPOBATH U MEHEPKMEHTa, KOPIOpPaTUBHBIX | OCHOBHBIE TEPMUHBI PHCK-

HHTEPIPETUPOBATh | (PHHAHCOB, OCHOBHBIE TIOXO/ABI |MEHEMKMEHTa. [locTpoeHre KapThl

TTAaHHBIE ¥ METOJIbI, NCTIOJIb3YEMBIC B puckoB [lopTdenpHbIi moaxon B

OTEYECTBEHHOU 1 CTpaxOBaHUM, GUHAHCOBOM M | yIpaBJICHHH puckamu Pacuer

3apybexHoN HaJIOTOBOM IJIAHMPOBAHUM, B | B3aMMO3aBUCHMOCTH N3MEHEHUS

CTaTUCTUKU O oleHKe (prHAHCOBOI SKOHOMMYECKUX MoKazaTenel Pacuer

COIMAJIBHO- JEITEILHOCTH NPEATIPUATHS;  |OCHOBHBIX BEPOSTHOCTHBIX

SKOHOMHUYECKUX WHCTUTYTHI U HHCTPYMEHTBI XapaKTEePUCTHK pucka Pacyer pucka

mporeccax u
SIBJICHUSX, BBISBIIATH

(hMHAHCOBOTO PHIHKA

noptdenst aktuBoB Pacyer cronmocTu
o puckoM (VaR) metomom

TEeH/ICHLINH HCTOPHYECKOTO MOJICITHPOBAHUS

HM3MEHEHUS Pacuer croumoctr mox prckom (VaR)

COIMAJIBHO- HapaMeTpU4ecKUM METOJIOM YueT

9KOHOMHYECKHX CTPaTerHYECKUX PHCKOB

HoKazaresei

TIK.6/A1 yl. yMeTh pacCUHTHIBATH Mertononorus usmepenus croumocta  |PI'3, pasgensr I, 11 | 9x3amen, Bompocsr

(bUHAHCOBBIE TTOKA3aTEIH
JeSITeTIbHOCTH, HAJIOTH U COOPBI
KOMMEPUYECKUX U
HEKOMMEPUYECKHX
opraHusanuii, PUHAHCOBBIX
MOCPEAHNUKOB

nox puckom (Value-at-Risk, VaR)
[MopTdenbHbIi TOAXOA B yIpaBICHUH
puckamu PacyeT B3aMMO3aBHCHMOCTH
N3MCHCHHS 3KOHOMHYECCKHUX
nokasaresneil Pacuer 0oCHOBHBIX
BEPOSITHOCTHBIX XapaKTEPUCTHK PUCKA
Pacuer prcka noptdens akTHBOB
Pacuer croumoctr mox prickom (VaR)
METO/IOM HCTOPHYECKOTO
MozenupoBanus Pacuer cronmoctr
o puckoM (VaR) mapamerpudeckim
metozoM ClieHapHbIE METObI
uzMepenus pucka. Ctpecc-
TECTHPOBaHUE YYET CTPaTEeruuecKnux
PHCKOB

37-51




2. MeToaMKa OlleHKH 3TanoB (JopMUPOBAHUS KOMIIETEHIIHIl B paMKaX AU CHUIINHBI.

[IpoMexxyTouHast aTTecTays 0 AUCHUINJIMHE TIpoBoauTcsa B 9 cemecTpe - B (hopme 3K3amMeHa, KOTOPBIH
HarpaBJieH Ha OlleHKY cpopmupoBanHocTH kommeTeHuuit OK.9, OIIK.3, ITK.6/AN.

OK3aMeH MMpOBOAUTCA B (bopMe IUCBMCHHOI'0 TCCTHUPOBAHMHA, BApHAHTBI TECTAa COCTABJIAIOTCA U3
BOIIPOCOB, NPHUBCACHHLIX B IMACIIOPTEC 3K3aMCHA, MMO3BOJIAIOIMIUX ONCHUTL MMOKAa3aTCIIN C(bOpMI/IpOBaHHOCTI/I
COOTBCTCTBYIOIIIUX KOMHCTGHHHﬁ.

Kpome Toro, chopMupoBaHHOCTh KOMIETEHIUI MTPOBEPSIETCS MPU MPOBEICHUH MEPOTPUATHI TEKYIIETO
KOHTPOJISl, yKa3aHHbIX B TaOnuue paznena 1.

B 9 cemectpe 00s3aTenbHBIM 3TAaNlOM TEKYLICH aTTECTAIlMM SBISETCA pacdeTHO-TpaduuecKoe 3a/laHue
(pabota) (PI'3(P)). TpeboBanus k BeimoaHeHnuto PI'3(P), coctaB u mpaBuia oneHKH cHOpMYIUPOBAHBI B
nacriopte PI'3(P).

OO1mue npaBuiia BHICTABICHUS OLEHKH MO JUCHUILIMHE ONPEACIISIOTCS OaIbHO-PEHTHHTOBOM CHCTEMOH,
NPUBEICHHON B paboyeil mporpaMme yueOHOH TUCIUIUIHHEI.

Ha ocHOBaHMM NpHUBEIEHHBIX Aajie€ KPUTEPUEB MOXKHO cIelaThb OOLIUM BBIBOJ O C(OPMHPOBAHHOCTU
xkommerenimii OK.9, OIIK.3, TIK.6/AW, 3a koTOpble OTBEYaeT AUCUUIUINHA, HA PA3HBIX YPOBHSIX.

O0uas xapakTepuCTUKA YPOBHEH OCBOCHHUSI KOMIIETECHIHIA.

Huxe Mmoporosoro. ypOBeHL BBIITOJIHCHHA pa60T HC OTBCYACT 6OJ'IBI_HI/IHCTBy OCHOBHBIX Tpe60BaHI/II>'I,
TCOPETUICCKOC COACPIKaHUEC KypCa OCBOCHO YaCTUYHO, HpO6CHBI MOTr'YT HOCUTb CYH_IGCTBGHHHﬁ XapakTep,
H€O6XO,I[I/IMI>I€ MMPaKTUICCKUC HABbIKU pa6OTBI C OCBOCHHBIM MaTCpHaJIOM C(I)OpMHpOBaHBI HC 1OCTAaTO4YHO,
OOIBIIMHCTBO MPpEAYCMOTPCHHBIX nporpaMMoﬁ 06y‘~IeHI/I${ y‘IC6HLIX 3aJJaHUM HE BBINOJHEHBI WU
BBITIOJIHCHBI C CYIIICCTBCHHBIMU OIIIMOKaMH.

IloporoBblii. YpoBeHb BBIIOJIHEHUS PAaOOT OTBeYaeT OOJBIIMHCTBY OCHOBHBIX TpeOOBaHU,
TEOPETHUYECKOE COZIEPKaHNE Kypca OCBOEHO YaCTUYHO, HO IPOOesbl He HOCAT CYIECTBEHHOI'O Xapakrepa,
HEOOXOMMbIe MPAKTUUECKHE HAaBBIKK PabOThl ¢ OCBOEHHBIM MaTe€pUalioM B OCHOBHOM C(OPMUPOBAHBI,
OOJIBIIMHCTBO IMPEyCMOTPEHHBIX MPOrpaMMoil 0OyueHHs y4eOHBIX 3a/JaHUM BBIIOJIHEHO, HEKOTOpHIE
BU/IbI 33/1aHUH BBITIOJIHEHBI C OMIMOKaMHU.

ba3oBbIi. YPOBGHL BBITIOJTHCHU A pa60T OTB€YaCcT BCCM OCHOBHBIM Tpe6OBaHI/I}IM, TCOPECTUUCCKOC
COACPIKAaHUC KypCa OCBOCHO IOJIHOCTBIO, oe3 Hp06eJ'IOB, HCKOTOPLIC NPAKTUYCCKHUEC HABBIKU pa6OTLI C
OCBOCHHBIM MarcpuaiomM C(i)OpMI/IpOBaHI)I HEAOCTATOYHO, BCC MPCAYCMOTPCHHBIC nporpaMMoﬁ O6y‘IeHI/I$I
yqeGHHe 3aaHus BBIIIOJIHCHBI, KQY€CTBO BBLIIIOJHCHUA HMU OJHOT'O M3 HUX HC OIICHCHO MHWHHMAJIbHBIM
YU CJIIOM 6aJ'IJ'IOB, HCEKOTOPBIC U3 BBIITOJIHCHHBIX 3a,Z[aHPIfI, BO3MOXHO, COACPIKAT OIIIHOKH.

IIpoaBuUHYTHI. YPOBEHb BBINOIHEHUS pabOT OTBEYAET BCeM TPeOOBAHUSAM, TEOPETHUECKOE CO/IEpKaHHe
Kypca OCBOEHO MOJHOCTBIO, 6€3 MpoOesoB, HE0OX0AMMbIEe PAKTUYECKUE HaBBIKU PabOThl ¢ OCBOEHHBIM
MaTtepuagoM c(hOpMUpPOBaHBI, BCE NPEAYCMOTPEHHBIE IpOrpaMMoi oOyueHHs YydeOHble 3aJaHus
BBITOJIHEHBI, KAUECTBO MX BBINOJHEHHSI OLIEHEHO YHUCIIOM OaljioB, OJU3KUM K MaKCUMAaJIbHOMY.
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IMacnopr 3x3amMeHa
0 TUCIUTUTHHE «YTIPaBJICHUE PUCKaMu», 9 ceMecTp

1. Meroauka oleHKH

DOK3aMeH MPOBOAMUTCS B MUCbMEHHOW (opme, B BuIe TecTa. TecT GopMupyercs U3 BOIIPOCOB,
BBIOMpAaEMBbIX B CIydailHOM nopsjke. Bpemst i BeinonHeHus recra 60 munyT. [lepeuens Bonpocos
JUIS TIOATOTOBKH K 9K3aMeHY, U3 KOTOPBIX (POPMHUPYIOTCSI TECTOBBIE BOIPOCHL, IPUBE/ICH HILKE.

ITpumep Tecra ais IK3aMeHa

OTMeTbTE OJHH HpaBI/IJ'IBHHﬁ BapUaHT OTBCTAa Ha MMOCTaBJICHHBIH BOIIpOC H3 YHCIIA
MMPCAJTOKCHHBIX HHUXKE:

1. I[Tonsarue CPUCK» OTIINYACTCA OT IIOHATUA «HCOIIPCACICHHOCTL» TEM, UTO:

[1 Cymma ymep06a B CUTYaIlH PECKa MEHbBIIIE, YEM B CUTYAIIMH HEOTIPEIEICHHOCTH

(] MOHO 1aTh KOJIMYECTBEHHYIO OLIEHKY 0KMAAEMBIM II0TEPSIM

[] IloHsATHE «PHUCK» IPUMEHSAETCS TOJIBKO K NPEANPHUATHAM, A «HEONPEIEIECHHOCTb» — K
(bu3nUecKuM JIuIam

2. PI/ICK, BO3HUKHOBCHU Heq)HHHTa HAJINYHBIX CPEACTB WJIM MHBIX BBICOKOJMKBUIHBIX AKTHUBOB
JJI1 BBITIOJIHCHUSA TCKYIIHUX 00s13aTeNIbCTB nepea KOHTparcHTaMu, Ha3bIBACTCA:

PYCK JINKBUJHOCTH
PBIHOYHBIN PUCK
KPEIUTHBIN PUCK
OIIEPALIMOHHBIN PUCK

wY Ooood

Puck, BO3HHUKAIOMIMI BCIEACTBME HEBEPHBIX JNCUCTBUN WM O€31EeUCTBUS TEpcoHaa,
TEXHOJIOTHYECKHX COOEB, HA3BIBAETCS:

[] pHUCK JIUKBUIHOCTU

(] PBIHOYHBIN PUCK

] OGu3Hec-puck

[] omepauuOHHBINA PUCK
4

. Puck, BO3HHKAIOMUI BCIIEICTBHE U3MEHEHUI 3aKOHOJATEIbCTBA, JIEHCTBUM PETYIHPYIOIUX
OpraHoOB, MOJUTHUYECKUX OOCTOSTENBCTB, HA3bIBACTCS:

[] pUCK JIUKBUIHOCTU

[] MaKpO’KOHOMMYECKUH PUCK
] OGu3Hec-puck

[] omepauuOHHBINA PUCK

5. HCJ'II)IO MOJIMTUKHW YIIPAaBJICHUSA PUCKAMU HE MOXKCET ABJIATHCA:

[1 umcnonHenue GpuUpMON B3ATHIX Ha ce0sl 0053aTENbCTB
[ MakcuMmu3anus NpUOBUIN MPeIIPUITHS
[l ¢dopmupoBanue cO6anaHCUPOBAHHOTO MOPT(HEst aKTUBOB M TACCUBOB



[] co3maHue pe3epBOB
6. Perienue 3a1a4 O1ieHKH pPUCKOB HAYMHAETCA C:

[ KOJIMYECTBEHHOH OLIEHKH PHCKOB

[ kmaccu(uKanuy pucKoB

[ dopmupoBaHus mopTdess akTUBOB U TACCUBOB
1 co3pmaHus pe3epBOB O] BO3MOXKHBIE IOTEPU

7. Uctionp30Banue mpoucayp OUCHKHU PUCKOB JOJIDKHO OCYHICCTBIIATHCA:

[] Ha sTane 3aKJII0O4YCHUS AOIOBOPOB

[l HaaTame 3aBCPUICHUA 1OT'OBOPOB

il NepuoOaANYCCKHU, B XOAC UCIIOJITHCHUSA 00513aTEIILCTB MO A0roBopam
[l BO Bcex MNEPCUYUCIICHHBIX BBIIIEC CIy4dasax

8. MeTo, mpeaycMaTpuBaIOIINI aHAIN3 SKCTPEMAIbHBIX BO3/ICUCTBHUIM HA OOBEKT, HA3bIBACTCS:

(] Map>KMHAJIbHBIA aHAIU3

(] merox VaR

[l ¢yHKUIMOHAIBHBIN aHAIN3
[] cTpecc-TecTUpOBaHUE

9. ®yHKMsA, ONUCHIBAIOLIAS 3aBUCHUMOCTb CIIy4alHON BEJIMYMHBI OT OJHOM WM HECKOJBKHUX
JPYIUX CIIy4alHbIX BEJIMYMH HA3bIBACTCS:

[ ¢yHKUMA pacnpenesieHus ciay4aiHoN BeIMUUHbI
[ ¢yHKuMs perpeccuu
[] TIJIOTHOCTBH pacIpeesieHus cIy4aiiHOM BeITMYnHbI

10. Koaddumuent, KOTOpHI TO3BOISIET YCTAaHOBHTH MEPY B3aMMO3AaBUCHMOCTH JIBYX
CIIy4alHBIX BEJIMYUH, HA3bIBACTCA:

[ ko3 dunmeHT Koppensauuu
[ xosddunMeHT gerepMUHALIIH
[] cTaHIapTHOE OTKJIOHEHHUE

11. B ciy4yae BO3HUKHOBEHUSI CTPECCOBOM CUTYAIIMH KOPPENSIIIHS Pa3IMYHBbIX BHIOB PUCKA, KaK
MPaBUIIO:

[]  ymeHbIIaeTCs

YBEIIMUHUBACTCA

0OCTaeTCs HEU3MEHHOU

HET YETKOMN 3aBUCHUMOCTH

OoOoo

12. Kakue (yHKIMHM HE MOXXET BBIOJHATH IOIPA3/ICiICHNE, OTBETCTBEHHOE 3a YIPABIICHHE
pUCKaMU OpraHU3aluN:

OTpeAeNATh MOJUTUKY OpraHU3aluy B 001aCcTH yIpaBiIeHUs] pUCKaMU

3aKJIF0YaTh CACIIKH, CBA3aHHBIE C PUCKOM

OTepaTUBHO NMPUOCTAHABINBATH ONEPALIUU

OLIEHUBATh (PUHAHCOBBIN PE3YNbTAT IEATEIBHOCTH MOAPa3ACICHUN C yIETOM PUCKa
IpeJiaraTh Ha paCCMOTPEHUE OPraHOB YIIPABIEHNUS NTPABUIIA OLICHKH PUCKOB

OoOoood

[N

3. Kakoe u3 yka3aHHBIX COOBITHI HE pacCMaTPUBACTCS IPH OIEHKE OTICPAIMOHHOTO PHCKa:
HEKOPPEKTHBIN BBOJI C/IEJIKH B TOPTOBYIO CUCTEMY

CIIy4aitHOE, CBA3aHHOE C PHIHOYHOWM CUTYyaIluel, N3MEHEHUE 1IEH Ha aKTUB

omrOKa pu MOATOTOBKE JOTOBOPa

3a/1epKKa MOATBEPIKIACHUS CACIKN

omroKa Mpy NOATBEPKACHUH CHACTKU

I I I B A



14.

Puck yxyamieHuss KOHBIOHKTYpHI (TIaZCHUSI) KaKOTO-TMOO pBhIHKA B IIEJIOM — 3TO
PUCK:

I O B A

15.

Ha

CHUCTEMHBIN PUCK;
PHCK JTUKBUIHOCTH;
neIISIIIUOHHBIA PHUCK;
UHQIIAIUOHHBINA PUCK;
CEJICKTUBHBIN PHCK.

Puck — 310 Bce BHYTPCHHUC WU BHCHIHHUE IIPEAIIOCHIIIKH, KOTOPBIC MOT'YT HCTaTUBHO IIOBJIMATH
JOCTHIKCHUC CTPATCTUYCCKUX Leae B TEUCHHE TOYHO OIIPCACIICHHOIO OTPC3Ka BPEMCHU

HaOJI0/ICHUS, HATIPUMED:

[
U
[

16.

OO

O
U

19.

[epuoja ONEPaTUBHOTO INIAHUPOBAHUSL. ;
BEPOSTHOCTH HACTYIVICHUS] CTUXUHHBIX O€1CTBUI MO0 TEXHUYECKUX aBapuil;
BEPOSTHOCTH MTPOBAJIa IPOTPAMMBI ITPOIAXK; BEPOATHOCTD ycrexa B Ou3Hece.

CenexTuBHBIN PUCK — 3TO :

pPUCK TOTeph WM YIYIIEHHONW BBIFOJbl H3-3a HENPABUIBHOIO BbIOOpa 0OBEKTa
MHBECTUPOBAHUS Ha ONPEJEIIEHHOM PhIHKE;

PHCK, CBA3aHHBIN ¢ BO3MOXXHOCTBIO MIOTEPh MIPU peanu3aluu 00beKTa HHBECTUPOBAHUS U3-3a
M3MEHEHUS OLIEHKH €ro KayecTBa;

PUCK TOrO, 4YTO 3aeMIUMK (JODKHUK) OKaXeTCsl HE B COCTOSHUHU BBIIOJHUTH CBOU
00s3aTenbCTBA.

. CozmeprxaTenpHasi CTOpOHA PUCK-MEHEDKMEHTA BKJIIOYAeT B ceOsi:

IUTAHUPOBAHME JEATEIBHOCTH 10 pea3aliii PUCKOBAaHHOTO IIPOEKTA;
CPaBHEHHME BEPOSITHOCTEH U XapaKTEPUCTHK PHUCKA, MOJYyYEHHBIX B PE3yJbTaTe OLEHKU U
aHaJIN3a PUCKA;

BBIOOP Mep 10 MUHUMH3AIUHU WM YCTPAHEHHUIO TTOCIIEICTBUIN PUCKa;

OpraHu3aiys ciaykObl yrpaBlIeHUs! pUCKAaMH Ha MPEANPHUITHH.

. Uto u3 NEPEUYHUCIICHHOI'O HE SABJISICTCS 3JICMCHTOM CUCTEMBI pUCK-MCHCI)KMCHTA.

BBISIBJICHHE DACXOXKJICHUI B aJbTepHATHMBAaX pHUCKa; pa3padOTKa IJIAHOB, MO3BOJISIONIMX
JIecTBOBATh ONTUMAJIBHBIM 00pa3oM B CUTYAIMH PHUCKa;

pa3paboTKa KOHKPETHBIX MEPOIPUITHI, HAPaBIE€HHBIX HA MUHUMU3ALUIO WIH YCTPaHEHHE
HEraTUBHBIX I1OCIECACTBUN;

y4eT IICUXOJIOTHYECKOT0 BOCIIPUATHS PUCKOBAHHBIX IIPOEKTOB;

HU OJIMH U3 BAPUAHTOB HE SBJISAETCS DIEMEHTOM CHUCTEMBI PUCK-MEHEKMEHTA;

BCE MIEPEUYMUCIICHHOE SIBJIAECTCS 2JIEMEHTAMH CHCTEMBI PUCK-MEHEKMEHTA.

Kputepuii rapaHTUpoBaHHOTO pe3ysbTaTa (MaKCHUMallbHbIM Kputepuil Banbna) ssisercs

KpUTEPHEM:

[ I I N A

HAaWMEHBIIIETO BPE/IA;
HauOOJIBIIIETO BPEAA;
ONTUMHUCTUYECKHM;

IMECCUMMCTHYCCKHM.

PazHoBHAHOCTRIO SKCIIEPTHOI'O METOAA SIBJISICTCS .

O0Oo0n

meton [emsdu;
Mmeron ["aycca;
Mmetoa MIBaHoBa;
Mmetox Jlarmaca.



2.

Kpurepun onenku

OTBeT Ha KaXIbIil BOIpoOC oreHuBaercs oT 1 g0 2 OamnoB. OOmas cymMMa HaOpaHHBIX

0aJII0B ABIACTCS OICHKOM 3a DK3aMCH.

OTBer Ha TeCcT IS dK3aMEHa CUHMTACTCS HEYyJAOBJIETBOPUTENbLHBIM, €CIH CTYACHT pU
OTBETE Ha BOIPOCHI HE JIACT OMPEACICHUN OCHOBHBIX MOHATHH, HE CIIOCOOCH IMOKA3aTh
MPUYUHHO-CJICICTBEHHBIC CBS3W SIBJICHUH, JIOMYCKAeT NPHHIMIUAIBHBIC OIIHMOKH,
OIICHKA COCTaBIISICT Menee 20 bannos.

OTBeT Ha TeCT IUIA dK3aMEHA 3aCUUTHIBACTCS HA MOPOrOBOM YPOBHE, €CIIA CTYICHT MPHU
OTBETE Ha BOITPOCHI JIACT ONPEJICICHNE OCHOBHBIX IMOHATHIA, MOXET MOKa3aTh MPUYUHHO-
CIICJICTBEHHBIC CBS3M SIBJICHUW, JIOMYCKAIOTCS HENPUHIUMHAIBHBIC OIIMMOKH WM
HETOJIHBIC OTBETHI B OTKPBITHIX BOIIPOCAX, olleHKa cocTapiisieT 20 — 26 6annos.

OTBeT Ha TeCT JJIS 9K3aMCHA 3aCUMTHIBACTCS HAa 0a30BOM YPOBHE, €CIH CTYICHT IPH
OTBETE Ha BOIPOCHI (hOPMYIIHPYET OCHOBHBIC MOHSTHS, 3aKOHBI, TA€T XAPAKTEPHUCTUKY
IPOLIECCOB, SIBJICHUH, NPOBOJMUT aHAIM3 NPUYUH, YCJIOBUH, MOXET IPEICTAaBUTh
KaueCTBCHHBIC XaPAKTEPHUCTUKH IPOIIECCOB, HE JONMYCKACT MPHHIMITHAIHHBIX OMIHOOK,
oleHKa cocrasisieT 27 - 33 bannos.

OTBeT Ha TECT LI K3aMEHA 3aCYMTHIBACTCS HAa MPOABUHYTOM YPOBHE, €CJIU CTYACHT IIPH
OTBETE HA BOIPOCHI TPOBOJUT CPABHUTCIBHBIA aHAIM3 IOAXOJOB, IPOBOJUT
KOMIUICKCHBIM aHajiu3, BBIBISAECT MPOOJIEMbI, IpeajaracT MEXaHU3Mbl —PEIICHHS,
CIIOCOOCH TPEJCTABUTHh KOJMYCCTBEHHBIC XAPAKTCPUCTHKHU OIPEICICHHBIX IPOIECCOB,
IIPUBOUT KOHKPETHBIC IIPUMEPHI, HE IOMYCKAET OIMOOK U CIIOCOOEH 000CHOBATh BHIOOP
METO/Ia peuIeHus IpooIeMbl, orleHKa coctaBiseT 34 - 40 6annos.

IIkaJja omeHkHn

OK3aMeH CUMTaeTCs CAaHHBIM, €CJIM CyMMa 0aJuIoB II0 BCEM 3aJlaHUsAM OCTaBJISICT HE MCHEC

20 6amoB (13 40 BO3MOXKHBIX).

B o0mieit onenke mo AMCHMIUIMHE OAIbl 3a SK3aMEH YUYUTBHIBAIOTCS B COOTBETCTBUH C

paBuUjIaMun 63.J'IJIBHO'I)CI>1TPIHFOBOIZ CUCTCMbI, TIPUBCACHHBIMU B pa60qe171 nporpamMmme
JUCHHMITIIMHBI.

&

BOooo~NoORWDNE

0.
. KpenuTHbI1 pedTHHT.
12.
13.
14.
15.
16.
17.

BOl'lpOCbI K 3K3aMEHY 110 JUCHUIIJIMHE «YHpaB.ne}me PUCKaMM»

[TonsiTie puHaHCOBOTO pHUCKA.

Knaccudukanus (puHAHCOBBIX PUCKOB.

ITokazarens VaR: MexaHu3Mbl pacyeTa, JOCTOUHCTBA U HETOCTATKH.
Meroa ucropudeckoro mojaenupoanus VaR.
BapuannoHHO-KOBapuallMOHHBIA METOI OLIEHKH VaR.

Ckounb3sliee cpeiHee JUisl OLIEHKU BOJIaTHIIBHOCTH.
DKCMOHEHITMATBHOE CTIIKUBAHUE TSI OIIEHKH BOJIATUIILHOCTH.
GAP Moaenb OlleHKM TPOLEHTHOTO U PUCKA JTUKBUIHOCTH.

Mopenb aropaiiuu Juisi OIIEeHKH TPOIEHTHOTO PHCKA.

Mopenu KoJIMYECTBEHHOM OLICHKU KPEIUTHOTO pUCKa.

TpeOGoBaHMsI K KaUTAITy 7Sl TOKPHITHSI PRIHOYHBIX PUCKOB.
[Toptdens ¢ MHOXKXECTBOM PUCKOBAHHBIX aKTHBOB.

Mogens bidka.

Mopens MapkoBuiia Jijist AByX aKTHBOB.

Mopnens Tobuna-1llapna-JlutHepa.

Monenb ynpaBieHus: pUCKaMH.



18.
19.
20.
21.
22.
23.
24.
25.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.
36.
37.
38.
39.
40.
41.

42.
43.
44,
45.
46.
47.
48.
49.
50.
51.
52.
53.
54.
55.

Ponp mabOpMaIim B mporiecce MpUHATHS PEIICHUH.

OTuYeTHOCTH KaK OCHOBA JIJIsl pa3pabOTKH yIpaBIeHUYECKUX (PUHAHCOBBIX pEIICHUI.
CtpaxoBaHue.

CBoJHas ¥ KOHCOJIUUPOBAHHAS OTYETHOCTD.

OcHoBbI aHaJIM3a (PUHAHCOBOTO COCTOSIHUS.

XeIKUPOBaHUE.

JlumuTupoBanue.

CamocTtpaxoBaHue

[IpouieHTHBIE pUCKH

Puck norepp 0T U3MEHEHUS [TOTOKA IIJIaTEXKEN

bazenbckuil MOAXO/ K yIIPaBICHUIO pUCKaMU

CrpyKTypa Kanuraja 1 ero LeHa.

Teopus cTpyKTypbl Kanurana.

AcuMMeTpUsI IPUHATHUS PELICHUH.

Teopus 0xuIaEMON I1OJIE3HOCTH.

Teopust IepCHEKTUBEI.

Crneuunduka ynpapieHUs: pUCKOM B Pa3IMYHBIX (PHHAHCOBBIX OpraHU3aIUsIX.
Bo160p npuémoB ynpasiieHUs pUCKaMH.

KauecTBeHHOE yrpaBieHHe U KOHTPOJIb HaJl (PUHAHCOBBIMH PUCKAMHU.

W HBECTUIIMOHHBIE PUCKH.

CraBKH IOXOJHOCTH PUCKOBBIX aKTHUBOB.

JluckoHTHpOBaHNE BO BPEMEHHU.

OLieHKa MTHBECTULIUM.

Umncrass TUCKOHTUPOBAHHAS CTOMMOCTH, WHAEKC PEHTA0EIbHOCTH HMHBECTHIIMH, CpPOK
OKYIaeMOCTH.

PuckoBble THBECTUIIMOHHBIE TIATEXKU.

Teopus u npoGieMa BHIOOpa HHBECTULIMOHHOTO MOPTQEIs.

[Tpouecc popmMupoBaHusi UHBECTUIIMOHHOTO IOPTQEIS.

[TopTdens ¢ MHOKECTBOM PUCKOBAHHBIX aKTHBOB.

D¢ dexTuBHbII TOpPThEnb, COCTABICHHBINA U3 IBYX PUCKOBAHHBIX aKTHBOB.
OnTuManbHbIM MOPTQENb, COCTaBICHHbIN U3 0€3PUCKOBBIX U PUCKOBAaHHBIX AaKTUBOB.
WHpASIMOHHBIN pUCK.

BamtoTHble pUCKH.

Pucku aktuBoB.

Buzp! 1 n3mepurenu (puHaHCOBO-OAHKOBCKUX PHCKOB.

Omnpenenenye 1 NpUMEHEHUE PEUTUHTOB (DUHAHCOBBIX OOBEKTOB.

[TonsiTHe pHucKa, KilacCU(UKALIUSI PUCKOB.

[Tpouecc u crienugurka ynpapaeHUs: 3KOHOMUYECKUMH PUCKAMHU.

MeTo/1bl OLIEHKH YIKOHOMUYECKHX PUCKOB.



DenepanbHOE TOCYAaPCTBEHHOE OIOIKETHOE 00pa30BaTEIbHOE YUPEKICHHE
BBICIIETO 00Pa30BaHMs
«HoBocuOupckwii rocy1apcTBEHHBIN TEXHUYECKIH YHHBEPCUTET»
Kadenpa ayaura, yuera u puHaHCOB

IMacnopr
pac4eTHO-rpagu4ecKoro 3aganust (padorb)

0 TUCIUTUTHHE «YTIPaBJICHUE PUCKaMU», 9 ceMecTp
1. MeToanka OEHKH

B pamkax pacuerHo-rpaduueckoro 3amgaHusi (pabOThI) MO TUCIUIUIMHE CTYICHTHI
JOJKHBl PACCUMUTaTh pE3epPBbl JCHEKHBIX CPEACTB MOPT(HENo IMEeHHbIX OyMmar, KOTOpbIe
o0ecIieunBarOT MoramieHne yObITKOB ¢ 33JaHHON TOYHOCThIO (moka3zatenb Value-at-Risk, VaR)
JUIsL 10BepUTENbHBIX ypoBHEH — 90%, 95%, 99%). Ilpennaraerca paccuurate VaR meromgom
UCTOPUYECKOT'O MOJICTHUPOBAHUSI.

[Ipenmonaraercs, 4yTo WHBECTOp B JeHb T mmeer 1 MuH. py06., KOTOpPBI HEOOXOAMMO
NOTPaTUTh Ha NMpUOOpEeTeHHEe JBYX BUIOB akuui. Ha xaxnaplil Bua akuuil HY)KHO HOTPaTUTh
nojoBuHY cymMmbl (He Oomee 500 Thic. py0.). ['myOmna mnepwoma MOAETUPOBAHUA —
COOTBETCTBYET KOJIMYECTBY JHEW TOProB, MPUBEICHHBIX B HCXoqHOW uHbopMmanuu. [lepuon
yaep>kanus akiuii — 1 aeHb. Pacyer nmpoBoauTces ¢ momonisio diekrporHoi Tadnumsl EXCEL.

Obs3arenbHble cTpyKTYpHBIE yactu PI'3 (P):

- TUTYIBHBIM JHCT (C O00s3aTENbHBIM yKa3zaHueM (aMuiuu, HOMepa TpyHIbl U HOMepa
3a4ETHOW KHUKKU CTYICHTA),

- TIepeYeHb aKIUii, BKIFOYCHHBIX B MOPTQEIb,

- HMCXOJHBIEC JaHHBIE O LIEHAX Ha aKILUU,

- pacyeTHbIE JaHHBIE O KOJIMYECTBE MPUOOPETEHHBIX aKLUi B opTdere,

- NPOMEXYTOYHbIE UTOT'M BETMYMH FMIOTETUYECKUX OTKJIOHEHHH 1I€H Ha aKIuH,

- NPOMEXYTOYHbIE UTOTH pacyeTa BEIMYUH THUIIOTETUYECKUX BApUAHTOB 1I€H aKIIUH,

- TUIOTETUYECKHE BapUAHThl CTOMMOCTH MOPTQEs aKIHid,

- TUNOTETUYECKUX OTKJIOHEHHUH B CTOUMOCTU NOPTQEs aKkIuii,

- OTBeT Ha 3aJadyy -  pacyeTHbIE pE3EepBbl JICHEKHBIX CpPEICTB, HEOOXOAMMBIX IS
oOecreyeHns MOralleHns: BO3MOXKHBIX YOBITKOB 10 OPT(]eNto akuuii ¢ BeposTHOCThI0 90%,
95%, 99%.

3aBepuieHHBIH TEeKCT paboTel B Qopmare anekTpoHHod Tabmumsl  EXCEL
NpPEeJOCTaBIsAeTCS B DJIEKTPOHHOH ¢opMme mnpenoaasarento Uil mpoBepku. Ilpum Hanmmuum
HEMoJHOM MHpopMaiy, OomMOOK B pacyerax CTYAEHT IOJIyyaeT IO 3JEKTPOHHOH moure
OpeJUIOKEHUST W PEKOMEHJIauuu Juisl  A0paboTku  3ajgaHusi. OKOHYATeNnbHBIM  pacyer
pacrieyaThiBaeTCs, CIIMBAETCS U cllaeTcsl B OyMakHOU ¢opMe A0 JaThl MPOBEAEHUS UTOTOBOTO
sk3ameHa. B xone caaum PI'3 (P) mpemomaBareneM MOryT ObITH 3aJjaHbl YCTHBIE BOIIPOCHI IO
MOPSAIKY MPOBEIEHUS pAcueTOB M HKOHOMUYECKOMY CMBICIY IOJIYYEHHBIX IOKa3aTeseH.
Hanuuue npaBuiibHO 0OPMIIEHHOTO pacueTa SIBISETCS] OCHOBAaHUEM ISl TTOYYE€HUS CTYI€HTOM
0aJUIOB TEKYILEro pedTHHTa 110 TUCIMITIIMHE.

OneHuBaemble O3UIUH:

- NPaBWJILHOCTh HUCIIONB30BaHUS (OpMyn I pacyera KOJMYECTBA NMPHOOPETEHHBIX aKUUil B
noptderne, BEIMYMH TUMOTETUYECKUX OTKJIOHEHWH LEH Ha aKLUH, MPOMEXYTOUYHBIX HTOTOB
pacueToB BEIWYMH TMIIOTETUYECKUX BapUAHTOB LIEH aKIWiH, TMIOTETHYECKUX BapHAHTOB
CTOMMOCTH MOPT(ENs Ak, TMIIOTETUYECKUX OTKIIOHEHUI B CTOMMOCTH MOPT(ENs aKIHi;

- NpaBWIBHOCTh pacuera pe3epBOB JEHEXHBIX CPEACTB, HEOOXOMUMBIX Ui oOecreueHus
HOralleH!s: BO3MOXKHBIX YOBITKOB 10 TOPT(estto akiuii ¢ BeposiTHOCThI0 90%, 95%, 99%);

- HaJMuMe, TMOHATHOCTh M KauecTBO O(GOpPMIICHUsS O0S3aTeNbHBIX CTPYKTYPHBIX —YacTe,
MIPOMEXYTOYHBIX PaCUETOB, TIOJTHOTA U OCMBICIIEHHOCTb OTBeTa B OymaskHo Bepcun PI'3 (P).



2. Kpurepun oueHku

e PaGorta cuuTaercsi He BBINOJHEHHOMN, €CIIM OTCYTCTBYIOT BCE€ WM HEKOTOpBIE YacTh
obsi3arenbHbIe CTPYKTypHBIe 4YacT PI'3(P), cTymeHT He MOXET MOSCHUTH XOJl CBOUX
pacyeToB W (WJIM) CMBICI MOJYYEHHBIX IMOKa3aTelied mo mpeacraBieHHoMmy Tekcty PI3(P).
Onenka cocrasmser 0-14 6annos.

e Pabora cuMraeTcs BBHINOJHEHHONH HA NMOPOTrOBOM YPOBHeE, €CJIM BCE WJIM HEKOTOpHIE YacT
obsi3arenbHbIe CTpyKTypHBIe YacTu PI'3(P) comepxat ommbku B ¢opmynax, CTyIEHT ci1ado
OpUEHTHUPYETCS B TOPSAKE MPOBEACHUS pacyeToB. JlomylieHHBIE OIMMOKU HE TO3BOJIWIN
MOJIYYUTh NMpaBWIbHBINA O0TBET U caaTh PI'3(P) Tpu u Gonee paza. Omnenka cocrasiser 15-20
bannos.

e Pabora cunTaeTcs BBHINOJIHEHHONH Ha §a30BOM YPOBHE, €CIIM MMEIOTCS BCe 00s3aTeNbHBIC
CTPYKTypHbIE 4YacTh paboThl, OJHAKO B XOJE€ pacueToB JOMYIICHb OT/AEJIbHBIC
BBIYMCIIUTENLHBIC ONTMOKH, TOBIHUSBIINE HA OKOHYATENIBHBIN OTBET. CTYACHT MOJHOCTBHIO
OpUEHTHUPYETCS. B TOPSAAKE MPOBEACHUS pacyeToB. JlomyiieHHbIE OMMOKM HE MO3BOJIWIN
NOJy4YUTh NpaBWIbHBIM oTBeT M caath PI3(P) mocie ucnpaBieHuil co BTOPOro pasa.
Orenka cocrasuseT 21-25 6anna.

e PaboTa cuuTaercs BBIIOJHEHHOW HA MPOABHHYTOM YPOBHE, €CIIH UMEIOTCS U 0(OPMIICHBI
0e3 3ameuaHuil Bce o0s3aTenbHble CTpYKTypHble yactu PI'3(P), B Xxoz1e pacueToB AOIMYILEHBI
OTJICIbHBIC BHIYMCIUTENbHbBIC OINOKY, HEe TIOBIHUSIBIINE HA OKOHYATEIbHBIN OTBET. CTyIEHT
MIOJIHOCTBIO OPUEHTUPYETCS B MOpsAKe nposeneHus pacueroB. PI'3(P) caana ¢ mepsoro pasa
0e3 3ameuanuii. Onenka cocrasirsier 26-30 0asIos.

3. IIkaJua oueHku

B o0meii onenke no aucrumiuHe 0amsl 3a PI'3(P) yunTeiBatoTcs B COOTBETCTBUHU € IIPAaBUIAMHU
OaIbHO-PEUTUHIOBOM CHCTEMBI, IPUBEACHHBIMU B paboyeil mporpaMMme JUCIUIIINHBL.

4. TlpumepHublii nepeuensb Tem PI'3(P)

[Tpu BeimonHeHun PI'3(P) cTydeHTHl UCMOMB3YIOT AaHHBIC O €KETHEBHBIX II€HAX aKIIUi
Ha MockoBckol Oupike 3a omnpeaeneHHbId nepuon. Mcxonnas mHpopmanus npenocraBisieTcs
npenonasateneMm B ¢opmare EXCEL mo 10 BuaaMm akumid, KaxaoMy BUAY akUUi MPHCBOCH
yHUKaIbHBIH HOMep oT O g0 9. Kaxnplii U3 CTYyAEHTOB CaMOCTOSITENBHO (HOPMHUPYET st
UHBECTOpa MopTQens U3 ABYX BHJOB akIMi. Buapl akiuii, BKiItoyaeMbIX B MOpTQeEnb — ABe
nocieAHre MU@pPbl HOMEpa 3a4eTHOM KHMKKHM CTy/AEHTa (€CiIM yKa3aHHble LHU(]pBI COBMAJAIOT,
HYXXHO B35IThb TPEThbIO C KOHIA LU(ppY HOMepa 3aueTku). Hirke mpuBOANUTCS THUIMOBOM BapuaHT
oopmitenus u ctpykrypsl PI'3(P).



MUHUCTEPCTBO OBPA3BOBAHUS 1 HAYKH POCCUINCKON
®EJIEPALIUU
denepaibHOE TOCYIAPCTBEHHOE OIO/I)KETHOE
o0Opa3oBaTenbHOE YIPEIKICHNE BBICIIIETO 00Opa30BaHUS
«HOBOCUBUPCKUI T'OCYTAPCTBEHHbBI TEXHUYECKUIA
VHUBEPCUTET»

OAKVYIJIBTET BU3HECA
Kadenpa aynura, yueta u pruHaHCOB

PACYETHO-TPA®OUYECKOE 3AJTAHUE (PABOTA)

I[I/ICI_II/IHJ'II/IHa « anaeﬂeﬂue pUcKamu »
Bbinmosnmit: IIposepuar:
Damunus U.0.,
CTyIeHT Damunua U.0. [IpenogaBaTelb yu.cmenenb, yu.36anue
DaKyJIbTET Abbpesuamypa
Hamnpasienue 38.03.01 — Dxonomuxa  Bamr:
(cenuanbHOCTD)
HOATOTOBKH
['pynna Homep epynnui Ouenka (zaumeno)
IHH(bP Homep 3au. knudicku
MOJIIHCh HOJIHCh
Jlata cnaum: «_» 20 r. JlaTa 3aIuTHI: «_» 20 1

HoBocubupck 20



|. UcxomHbIe yCIIOBHS 3aa4H:
[TpuBOASATCS BCE MCXOAHBIE YUCIOBBIE JAHHBIE /Il BHIOPAHHOTO CTYICHTOM BapHUaHTa UCXOTHON

uHpopmanuu.

Il. Pacuer coctaBa moptderns akiuii:
[TpuBoAMTCS pacdeT cocTaBa MOPTQens akiuil (KOJIWYECTBO aKIMH M HMCXOIHAs CTOUMOCTh
nopTdens) B HaYalbHbIII MOMEHT BPEMEHH.

I1l. Pacyer mpoMeXyTOYHBIX IOKa3aTeJdel JUisi OIEHKH HEOOXOIMMOW BEIUYHMHBI PE3CPBOB
(IpUBOAMTCS B TIOJTHOM 00BEMe):

Aximn | Axmun Oo6mas B B
apua
1 2 OTtHocH- OO01ast CTOUMOCTh |  CTOMMOCTH PHAHTERI apHaHThl
T'unoreru- OTKJIOHE- OTKJIOHEHUS
TEJIbHOE aKTUBA B nopTdens B .
Jata yeckas HUs OOLIEH | TPOPAHKUPO-
H3MEHEH THIIOTETHYECKUX TUIIOTETH-
L€Ha aKI[UH 1IeHa CTOMMOTH BaHHBIE I10
M€ LIEHBI LeHax YECKUX
noptderns yOBIBaHHIO
LeHax
Cl| C2 | P1 | P2 | Axuum | Axuuu
P1 P2 ® ® ®) ®) 1 2 V(1) Var(t) RANG(Var(t))

IV. OTBet (mpuBOAUTCS B MOJTHOM GopMme):




